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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ettt nrenn | fnetennenns 31,972,091,139 | .o | creereiees 31,972,091,139 | ........... 30,555,287,396
2. Stocks:
2.1 PrEferred STOCKS. ...ttt ettt ssentns | essesseneeenns 281,279,616 | ..ooovreeeeeeeercrereneees | e 281,279,616 | ..ovovveenene 240,692,593
2.2 COMMON SIOCKS. ....rvuvrrererresresssesseessssesssssssasessssssssessessssssessesssssnsssssessesssssessessanssnssnsss | sessessesssnssns 963,174,470 | ...oovreeveeererceerereees | e 963,174,470 | ..o 941,897,407
3. Mortgage loans on real estate:
3 FISEIENS ettt | eeneeenieens 1,121107,131 | o | v 1,121,107,131 | oo 1,012,500,837
3.2 Other than firSEHENS.........ccierrieiirrrereeeesi et senis | seteseseesssess s nsssnees | setesssssness s nessnessnens | sesisesssesinesesene e resenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES). ... errer e eeeeseiseeseeeeseesesseessesseesesssesseesessessese e st ess s e ssessess e ssessessenssnssesss | seessessessasssnssassassssssestassns | sressesssssssssessossnsssnssessansnne | sesessssssessessssnsssessessnnens [0 OO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cveveiicviciiie ettt st bbb ssessenas | sbsssssensssnaan 97,166,911 | ..o | eeeveeiererenienns 97,166,911 | ccveveererre. 96,793,633
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....15,743,396), cash equivalents ($.....699,797,725)
and short-term investments (3.....721,236,558)..........c.coevereverererererereeeeeeeeeeeseeeseeesseeeseesseessenses | coeeeseninns 1,436,777,679 | coveeeeceeeeeeeeeeeeeeees | e, 1,436,777,679 | ..cocvvnee 774,723,379
6. Contract loans (including $.......... 0 PreEMIUM NOES)......ucvrivieeieieieseie et ssnes | eresessessesnneas 88,408,312 | ..o | e 88,408,312 | ..cooverern 94,901,577
7o DEIIVALIVES. .....oveereeeericeise sttt ettt nnnins | eesseeetieninas 797,363,587 | ...oveoreeerieeeieenineeenns | ceneevineeennns 797,363,587 | ...cooverennne 194,812,888
8. Other iNVESLEA @SSELS..........cverurrirrerericirieesi sttt | eeeseenens 1,189,191,042 | ooooovvecrreceins 1,000 | .o 1,189,190,042 | ............. 1,089,279,479
9. ReCeiVabIES fOr SECUMHIES..........cvuuririiciicricieie ettt ssesnnes | coosesiesinesane 22,772,170 | oo | e 22,772,170 | oo 2,986,230
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecesre e | sresessssesesss s | essesessssesesssssssesessssssens | esessssesesiesessesesssssnsns {1 RN
11, Aggregate write-ins for iINVESEEA @SSELS..........ceviiiviiieieiciseesese s sntenes | stesesissessesssssssssensessnead (01 P [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ovuurvierinecenermrrieiresesnerieesenens | ceveneeens 37,969,332,057 | ...vverrvirirircrins 1,000 | ..o 37,969,331,057 | ........... 35,003,875,419
13. Title plants less §......... 0 charged off (for Title INSUFETS ONIY)........cveviveiieieieiiieiieeissieseiiees | cereisssessesiesssssssesessssssens | siesessssessesssssssssesssssseses | siessssessessesssssssessessssasee {1 TN
14.  Investment income due and 8CCTUEM............c.ocuuiiiiiiieiirciieieeeri i ssessis | eesisesenesones 304,863,402 | ...coovviiinnes 929,933 | .o 303,933,469 | ....cccovuune 301,891,587
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covvrevreirennnns 1,403,812 | oo 17,017 | e 1,386,795 | oo 1,470,741
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccovveerereinnes | corevereieirenns 9,381,485 | .cooovcvrviinne 1,958,025 | .ooveveriiinnns 7,423,460 | ..oovvvvvvirrinns 8,179,654
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt ettt sttt entns | arssestent st s st st s estentents | ersestestnsestentansestensentntns | essesssessestentens e sressentnes 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS..........c..cvuieeveieeieieeeee et sniens | eveesessessesessnes 4,238,590 | ..ooovvvireieran 305,072 | .o 3,933,518 | covicieee 1,847,899
16.2 Funds held by or deposited with reinSured COMPEANIES............cccveuiviieeieiieieicieiieies | ceveieseseiis s ssssssssens | sesiesissesesssssssssesssssseses | soesessessesssssssssessessssssens 0 [
16.3 Other amounts receivable under reinSurance CoNracts...........ccoevveevevereeenseeereveeeenens | cevervveererenennnns B5AT5,797 | oo | ceveveeevereniens 5,475,797 | oo 6,182,585
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cceueieveciisiiciesieee e | covesesstese s sssessenes | essesssssssessesssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and iNterest thEr€oN............ccccucivieeies [ e [ e ssenes | ceviesessese s snee [0 ORI
18.2 Net deferred taX @SSEt.........covuiiiiieieiie s | coonesinesinesi 26,323,943 | ..o | s 26,323,943 | oo 8,576,671
19.  Guaranty funds receivable or 0n depOSit.............ccccuiveieicicieieee e | sesesssseneieaan 2,154,818 | .o | e 2,154,818 | .oovevre 2,320,707
20. Electronic data processing equipment and SOftWArE.............cc.cuvevereiiciiieciesiecseeseseienes | eveessiessessesensenns 374,912 | o | s 374912 | o 902,056
21, Furniture and equipment, including health care delivery assets (§.......... 0)ereirirererieirrieseiiens | e | e | eressrese s nans (1 TR
22. Net adjustment in assets and liabilities due to foreign eXChanGe ratES.........cccvveiiirieieieiieis | e | cereiessesesssesessienes | sresiesessesessssssessessssenee {1 TN
23. Receivables from parent, subsidiaries and affiliates.............ccverevieeninieieseeeeesies | e 839,532 | .o | e 839,532 | oo 61,427
24. Health care (§.......... 0) and other amOouUNtS FECEIVADIE...........c.cveieiiieieiceee e | et sssesessssienes | eoesesssssssesssssstesessssessenss | ssesssssssessessssassessessnsenes {1 RN
25.  Aggregate write-ins for other than invested @SSEtS...........coerieieciesieese s | cersseesiesineas 727,065,707 | ..oovvvreree, 3,049,353 | ...ccvvvee. 724,016,354 | ....ccoovvnne 466,642,916
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovururieirireirnieeensisisessseseesssssssssssessssssssssssesssssessne | sessessenes 39,051,454,055 | ......ccovnnnnnd 6,260,400 | ........... 39,045,193,655 | ........... 35,801,951,662
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........cceevevreeees | orvrrirnceneieenns 4,009,329 | ..o | e 4,009,329 | ..o 413,973
28.  Total (LINES 26 AN 27)......vurerereriieeeeisireessseseessessssssesssssssessssssesssssesssssessesssssessesssssssssessenes | soessessons 39,055,463,384 | ..o 6,260,400 | ........... 39,049,202,984 | ........... 35,802,365,635
DETAILS OF WRITE-INS
.................................. L1 RN
.................................. 0
.................................. L1 RN
1198. Summary of remaining write-ins for Line 11 from overflow page...........cco.ewreerrunenreneineenninees | coveereeeeineineieesesenensennd [0 RN L0 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......civeeririiierciiiecisie s | cvrsiessssssiesssssssensesssaees (01 P [ I {0 I 0
2501. Funds held @s COIALETaL............ucrerrricereiieeiserieeesessesi s esss st sssssenes | sesssssesssnenes 471,756,926 | ...cooovvenereeceenneeninnes | eeerieeeennens 471,756,926 | ...oovvvvvnecn 103,287,866
2502. Company-0wned life INSUIANCE..........c.cceiiviiireieieiesiei ettt sssssssenes | sensessesssnes 199,032,832 | ..o | v 199,032,832 | ..oocvevneee. 194,679,618
2503. Interest rate swap collateral reCeIVabIE............couueveicviieieeeeiesee e essssenes | ervenaesesnans 19,386,758 | ....oveevereieeeisieieieieies | crverieiiniennns 19,386,758 | ...coevvevniee 134,895,575
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccocvverenisieneseieniens | ovveeeieiiens 36,889,191 | o 3,049,353 | ..oooverirnnns 33,839,838 | ..o 33,779,857
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cocirrrrirerieisinemmesseiessenessesssssesnes | senssseeessenes 727,065,707 | .oooovvvvericiinnas 3,049,353 | ..o 724,016,354 | ...ccoocvennee 466,642,916




Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....33,423,462,424 less §......... 0

included in Line 6.3 (including $.....641,097 MOACO RESEIVE)..........ocvurvrrireirriieissiisissssssssssssss st ssses
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE).......oeorererrireieisisseieess st et ssss s st
Contract claims:

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

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

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

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....4,129,963, accident and health $
and deposit-type contract funds $.......... 0 ettt a AR bbb bbbttt bbb nn
Commissions and expense allowances payable on reinsurance assumed.

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

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

allowances recognized in reserves, net of reinSUrEd AlIOWANCES)............cviuiiveiiiiiieieieies et nees
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........c.cvcviveieicieieeices et
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns .
UNEArNEd iNVESIMENT INCOME........cuuuuiiiiriueiieteieee ettt es bbb b b s bbb bbbt
Amounts withheld or retained by reporting entity as agent OF trUSLEE............c.ccvieiiiiiriecee et
Amounts held for agents' account, including $.....1,320,313 agents' credit balances.
Remittances and items NOt @lIOCALEA. ..........cc. it bbb
Net adjustment in assets and liabilities due to foreign EXChange rates.........cccucviveiciiiiicce s
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... et e bRttt
Dividends to stockholders declared and UNPEIG............cceieiiuiiieieiiieiee ettt ses
Miscellaneous liabilities:

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

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

................. 33,423,462,424
45,178,928
................... 1,511,356,530

...................... 161,661,637
............................. 506,827

.......................... 1,891,595
........................ 32,724,402

.......................... 4,129,963

.......................... 8,757,735
........................ 10,561,937

............................. 538,625
.53,228,840

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

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

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

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

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

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

..36,230,536,611

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

................... 2,816,153,873

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

....2,818,666,373

2,701,392,471

................. 39,049,202,984

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

2501.
2502.
2503.
2598.
2599.

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

...................... 472,473,038
........................ 16,539,018
...6,918,519
117,624
...................... 496,048,199

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

3101.
3102.
3103.
3198.
3199.

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

Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE).....cuuruuiurerrireriersssessessesesesses e ses sttt snn e

3401.
3402. .
3403.
3498.
3499.

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

Qo3




Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccccceevveeieiceesiecseeeeeceens | e 3,622,592,703 | ........... 3,780,892,722 | ........... 5,216,367,413
2. Considerations for supplementary contracts With life CONINGENCIES..........ccoiuieieiiieieicisieesse et ssees | sessessssessesssssssessessssessesss | essessessssessessssessessessssenss | essessesssssssessessssessessssnes
3. NEEINVESIMENE INCOME......e.veiiictiieicte bbbt bbbttt bt en s s s nsenns | ebsesinsns 1,242,480,575 | ........... 1,428,623,720 | ........... 1,861,257,433
4. Amortization of Interest Maintenance Reserve (IMR) 6,981,768 | ... 10,112,875 ...12,949,452
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES.........ccovuiiieieuriieieieiiseieesseeissieseses | seressssessessssssessssssesenss | essesessssessessssessessessssenas
6. Commissions and expense allowances on reinSUraNCe CEAEM............uviirrieririiisieieieese st sssessesesnsns | sressessesnes 385,928,659 | .....ccovveen. 4,732,528 ....(504,084,374)
7. Reserve adjustments on reiNSUFANCE CEABM..........ouriiiinieieiiieie ettt st ense s ssnns | essesssansesss (1,080,302) | covcvvcverrrnns (2,287,946) (2,814,679)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
FTOM SEPATAIE ACCOUNLS.........uevuiieiieiseiiieie ettt s e s s n st s b tensanns | sbsesastessessssensessessnsassessns | aesessessnsessessnsassessessntantes | setessessessssassessessnsessesnsas
8.2 Charges and fees for depoSit-type CONIACES.........cvvveiiiiieiieciiee ettt seses | esesassessesanes 4,655,568 | ....ccvvvnnen. 5,302,839 | .coooverirrnnnn 7,031,563
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.vuivriiiiiieireiisieie st ess s sssensenses | sessssassssnes 107,506,364 | ..cocovenens 55,486,560 | ...ccccernnn 70,736,480
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne ..5,369,065,335 | ... 5,282,863,298 ..6,661,443,288
10, DEAth DENEFILS........ocveciecieisece ettt ensssss s essesssessssenssssessensensns | enssessesenses | 138 13,083 | woveverserenns 20,752,323 | cooverrerne 25,427,221
11. Matured endowments (excluding guaranteed annual pure eNdOWMENLS)........c.cevevrerereirirnieiesnssesssesenessesssessenssssnens | svvensnnrennenns 1,099,209 | 1o, 1,494.273 | oo 1,963,720
12. Annuity benefits 555,854,301 | ... ...487,548,326 624,482,053
13. Disability benefits and benefits under accident and health CONraCtS...........ccoucvceiceiiicicice s | cereresis s 2,671,884 | .....cceueee. 2,198,800 | ..cccevirrnnne 3,109,809
14. Coupons, guaranteed annual pure endowments and SIMIlar DENETILS.............c.ceriiciiiieie e eneiens | e ss et sessess | eaesissesessssesesssssessssesenss | sbessesesssssessssbesessssesssans
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type CONtract fUNAS...........c.covevrvrceeiieicieee et ssines | ereeveesenanes 115,643,100
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONtracts..............coccevicveeicciiccccee s | cveieeienas 2,750,420,381
20. TotalS (LINES 1010 19)...uuivuirieeieiiesiscie ittt sttt s s entensans | ansessnens 5,030,648,303
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). T S 185,228,860 | ... ..207,990,011 | oovveineee 283,256,152
22. Commissions and expense allowances on reinSurance asSUME.............oceveverererevrresiessesseesssessesenns R 844,845 | o 449573 | ..... ..577,242
23. General insurance expenses and fraternal expenses..........ccc.ocueen.. I ...19,446,026 74,645,899 | ..... 100,911,568
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ]| 6,990,708 | ... ...5,680,052 |. .8,949,247
25. Increase in loading on deferred and uncollected premiums............ ..(858,763) | ... (710,176) | . 442 ,875)
26. Net transfers to or (from) Separate Accounts net of reinsurance | 3,217,266 | ... .291,531 |. ..(383,192)
27. Aggregate write-ins for deductions.............cocvevevninrerrieisninnenns veoe | e [0 P { R 0
28. Totals (Lines 20 to 27)............ vove | e .5,305,517,245 | ... 4,854,715,491 | ..... .5,722,678,357
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. [ ...63,548,090 | ... ...428,147,807 | ..ccveenee. 938,764,931
30. Dividends to policyholders and refunds t0 MEMDETS...........cevcviveieiiiiecceee ettt ses s sees | ssssrsssasssesnssnens 10,178 | oo 7679 | oo 10,190
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Ling 29 MINUS LINE 30).........cevevrurieiieeieiseieeiecreee et se s tes s s ssssssenes | esessessesinsa 63,537,912 | ..o 428,140,128 | .............. 938,754,741
32. Federal and foreign income taxes incurred (excluding tax on capital GAINS)..........c.ovurrrerrerrenernresnieensenseeessssessssessssesssnens | essssessssssns 86,292,611 | .ovvvvivrnens 73,668,656 | ..ooovuenv. 122,094,350
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32)..........coruiiriirrirririneeneersinsensessisessssssssessesssssssssessesssssssssens | ssessssessssees (22,754,699) | ....oeonvnn. 354,471,472 | ..o 816,660,391
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....7,744,596 (excluding taxes of $.....2,012,838 transferred to the IMR)... ..(14,367,362) | ... ..(6,174,406) | . ..(48,687,806)
35. Netincome (LINE 33 PIUS LINE 34)........cuiriiiieiieieiietete ettt sttt sttt (37,122,061) | .....coco... 348,297,066 | .............. 767,972,585
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOE YEAN........c.cvcvireiireiriieieteietee ettt bbbt s st s s s s st ssaeaenns | sevsesesaes 2,701,392,471 | ........... 2,131,512,996 | ........... 2,131,512,996
37. Netincome (Ling 35).......cccoervvrirreirerrnninnn. ..(37,122,061)] ... ...348,297,066 | .............. 767,972,585
38. Change in net unrealized capital gains (losses) less capital gains tax of $..... . . 701,313,051 | ... ....(34,021,670) | . 645,939,356)
39. Change in net unrealized foreign exchange capital gain (I0SS).........ccccvuvevereeereirireennene v | e e e ——————
40. Change in net deferred iNCOME taX........cccovvevreeriereriininenns IO I ...57,434,090
41. Change in nonadmitted asSets...........cocovviererireeiiiesseee s IO ....908,305 | ... . .
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........c.cccvivireieiiieisiccee e snes | e eseans e e ————————
43. Change in reserve on account of change in valuation basis, (INCrease) OF AECTEASE..............cc.cvveeeevercureesreieissessssssesesesses | coveresesissessesessessssssseesens ettt | s s
44, Change in asset valuation rESEIVE............coeeicreireeieie e
45, Change iN trEASUNY STOCK........civiveveiiteiiiieeti ettt ettt bbb bbb e bbb s bt ss b b st et s st snants | sbesssssesassetesessnsesasanaesens ettt | s s
46. Surplus (contributed to) withdrawn from Separate ACCOUNtS AUMING PEMIOM.........ccovuveeieirireieiieieees ettt sssesesnses | erveressesissessess s sssssssesens ettt tentenes | erese st benes
47. Other changes in surplus in Separate ACCOUNS SAEEMENL...........ccovuerirririniirieieessisee ettt sssssssens | sessessesssssesessessasssnssessns ettt tentenes | eeereresa et benes
48, Change i SUIPIUS NOES.........uevevieeieiierese ettt sttt sttt s st s st a s bss s ss et st sstes et s tessesasssnsassessnsans | erssessesnsassesassensssessesans ettt | s s
49, Cumulative effect of changes in aCCOUNTING PHINCIPIES. ........cevevcvierie sttt s st s b ses s ssss s ssssns | erssessesssssessssessssssssesans ettt tentenes | eeeserss et benes
50. Capital changes:
50T PAIA UMttt sttt
50.2 Transferred from surplus (Stock Dividend)....
50.3 TranSfErred 10 SUMPIUS.......vuvuurveirceeirie ittt sttt
51. Surplus adjustment:
Lo T =1 TSN OO DO OUORUR TR TSRO
51.2 Transferred to capital (STOCK DIVIAENA).........c.iveriririierirririeiissississ sttt sssss st essssssnssens | sessesssssessessassssssessassansns | stessssssnssessessnssnssessansnss | ssssssssssessessnssessessansnssns
51.3 Transferred from capital .
51.4 Change in SUrplUS @S @ FESUIt O FEINSUIANCE. .......c.uverererrirreeeereiees ettt se e sse s sss st ssssessessessssssessans | sessesssssessessasssnssessassansns | seseesssessosens (1,077,862) | ..oovvverere (1,318,225)
52. DivVIdeNds t0 STOCKNOIABTS.........c.ueviviieiercteee ettt sttt sae st s st es s bensesannans | aesessesansas (115,000,000) | ....cvonennen. (60,000,000) | ..vvnrennenee (60,000,000)
53. Aggregate write-ins for gains and losses in surplus ....(382,085,650) | ... .535,109,904
54. Net change in capital and surplus (LiNeS 37 through 53)...........ccereriierrerruninensieesesssessess s sssssssssssssssessesssssssssessssssnsns | ssssssssssees 117,273,902 | ..o 201,709,387 | .ovovvenn. 569,879,475
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccciueieierririeeeece ettt seesnes | evensesans 2,818,666,373 | ........... 2,333,222,383 | ........... 2,701,392,471
DETAILS OF WRITE-INS
08.301.  Contractual Mder fEE INCOME........ciiiieieiieieieieies et s st ntensenaes | sesssessesanes 49,209,837 | .covvvrrrene. 47,311,669 | ...ccoovrnnee. 63,575,587
08.302. Reinsurance experience refund................. I ...53,845,655 3,904,832 | .o 1,458,900
08.303. Interest on company-owned life insurance..........cccooveureerivennes I 4,353,215 | ... 4249214 | ... 5,677,179
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. v | e 97,657 | cveevvieieeennn20,845 | o, 24,814
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... o .107,506,364 | ................55,486,560 | ..... ...70,736,480
27070, e RS AR RS R RS R AR E SRR RS S R R et AR s s R s s st tne | Hressentntses st st e s st entanes | assestesestesten s s st entaes | essesesten et n st enee
2702, RS RRERS R SS R E SRR AR R SRR e SRRt s s st entn | Seaebiess st n et n s ettt | st aens
2703, RS R AR R AR R Rttt sbentn | Shaebaess st et s sttt ens JET
2798.  Summary of remaining write-ins for Line 27 from overflow page.. R w0 |0 [ .0
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... oo | e 0].. B R 0
5301. Reinsurance agreement amortization ................cccc....... (382,692,210 | ...vovvererrrienrriieieieninns | e .510,256,280
5302. Employee and agent stock option contribution.. I ....606,560 | ... ..600,221 | ..... ....807,215
5303.  Correction of reSEIVE EITOr..........cevvruererrerereerereseesisesesssseneans v [ e ST ISV ...24,046,409
5398.  Summary of remaining write-ins for Line 53 from overflow page.. e 0 | o0 | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE).........eveereirurrrsrssresseisssasesssssesssssssssssesssssasssssssssesssssssssssassnssas | snsssesssens (382,085,650 | ......cocveeennad 600,221 | .............. 535,109,904
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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net O FBINSUIANCE. ......c..cuuieriiieiireiee ettt ssessns | febaeesnes 3,704,840,787 | ............ 3,781,136,731 | ... 5,216,709,048
2. Netinvestment income... ..1,615,862,068 .1,659,563,040 2,179,098,383
3. MiISCElANEOUS INCOME. .....uivuiriririeeieiseiece et ees bbb bbbttt entesies | ebsessenissisens 54,248,650 | ....ccovvnenee. 51,339,031 67,052,058
4. Total (LINES 1 thTOUGN 3).....vvuiveieeiirieeiiiieiisie ettt ss s | sbsnsssnnsns 5,374,951,505 | ............ 5,492,038,802 | ............ 7,462,859,489
5. Benefit and 10SS related PAYMENLS........ccviiiiiiiirieiisieeseiese sttt snnns | setesseranes 2,180,360,806 | ............ 1,798,888,409 | ............ 2,506,169,268
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............ccccvevevcveevcirereeieieees | e 3,217,266 | ...covvererenna 291,531 | oo (383,192)
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccociueieeiicniecnsee e | cvreeessneenns 273,717,782 | ... 284,246,368 | ............... 385,894,359
8. Dividends paid t0 POICYNOIAETS..........cvieerieiiee st 10,178 10,190
9.  Federal and foreign income taxes paid (recovered) net of $.....9,757,434 tax on capital gains (losses).... 107,671,052 ..33,619,995 ....96,798,718
10, Total (LINES 5 HMOUGN 9)....covivoieeeii ettt .2,564,977,084 | ............ 2,117,053,982 ....2,988,489,343
11.  Net cash from operations (Line 4 MINUS LiNE 10)..........ccoeiiieiiiiieieiceiiee ettt sssesessnans | sesesaesinns 2,809,974,421 | ............ 3,374,984,820 | ............ 4,474,370,146
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.....cooieiet ettt s sttt ettt | seiseisnes 2,702,170,788 | ............ 2,630,233,169 | ............ 3,602,915,436
12.2  Stocks 147,175,882 | ..oovvvenee. 131,168,221 132,529,717
12.3 Mortgage loans 120,892,305 | ...ccovvvneen. 117,789,147 225,591,498
12,4 REAIESIALE........eceie bbbttt | resenteni e ni e 298,103 | .ovueeeereeererierinnirenniens | et
12.5  Other INVESIEA @SSELS........vuieiirciieiieieie ettt bbbttt nbas | eebsensessnsinees 53,834,427 | ...ocovvrne 67,767,291 | covevenne 90,904,316
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-tEIM INVESIMENLS............c.criveieiiciriesceecieiseiines | ceveerese e ssesssesinsins | eressessesssesssssssssssesesiess | eevessesssssessssessssssesees 3
12,7 MISCEIIANEOUS PrOCEEAS........c.cvvvreveiieiieiicisie ettt b bbb a bbb ss bbb s s ss s ss st entessesntes | oebsssessessessnsensesnssnsessesans | abistsssessesssssssessessnsansesnss | sressessnsessessssassessessnsessesas
12.8  Total investment proceeds (LINES 12.110 12.7).......cuiueecvcreeeeresie sttt ssstes s sesaenes | svevsesinsas 3,024,371,505 | ............ 2,946,957,828 | ............ 4,051,940,970
13.  Cost of investments acquired (long-term only):
1311 BONAS.....oooieiicc ettt sttt | anssnsinnd 4,096,112,169 | ............ 4,740,220,266 | ............ 6,981,411,529
132 SHOCKS. ...ttt bbbttt enns | seienienins 107,238,611 | oo 260,645,427 | ....cconevene. 365,248,234
13.3 MOMGAGE I0BNS.......coomrieeriieiieise ettt stnnns | sessessienians 229,498,598 | ......ccovone. 178,394,847 | ............... 289,453,220
1314 REAIESIALE. ..ot bbbttt | erisesi st 4,039,974 | oo 9,820,343 | ..o, 11,908,177
13,5 Other INVESIEA @SSELS........veeierireiieciecie ettt ettt s sttt estensansnns | sessessesssens 127,756,355 | ...cvonenee. 205,167,129 | ....ccevenev. 285,980,489
13.6  MiSCEllaNEOUS APPlICALIONS. .......vvveeerierieiseieieteie ittt st s s ssnsansensns | aressessssanses 500,364,082 | .....ccc....... 364,412,892 536,404,052
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..5,065,009,789 .5,758,660,904 8,470,405,701
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........eveieuieieieiisenessse e sessssssesseens | sessesessssessens (6,493,265) | .....ovverrene. (5,817,731) (7,852,290)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14).......c.coririunrrrincneirreiseinceneessieesseeseesessssssseeens | eeesessnes (2,034,145,019) | ........... (2,805,885,346) | ........... (4,410,612,441)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOTES. ... cvuereeerireiseirecie ittt stk b et snes | S8etetsesseesasbesses st ensants | ebebsessessastnsestestensessnsss | sbsessstessessestesssessessessnes
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cccriiieiiiceiiicteeiee sttt bebenaes | essssesesssssessssebesssssessnes | sresesssssesessesessssssesesesesss | sbesissesesssesesssesesssessanes
183 BOIMOWED FUNGS. ... veeeeeii ettt s et enes | S8etetsebseesasbesses st ensaets | ebebsessessastneessestansessness | sbsessstenssessestensaessnssessanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities............cc.covveveveerieveeereeeeeeeeseeeiens (86,420,096) ....(81,813,533)] .... 94,086,248
16.5 Dividends t0 SOCKNOIABTS............uiuuieriiieiieiieie ettt 115,000,000 60,000,000 60,000,000
16.6  Other cash provided (BPPHEA)..........c..ierrerrrmeeierierieiierie sttt sttt snsennes | ertenssenesnens 87,644,994 | ........c.cc... (69,098,452) | ....cocovvcrenes (50,994,418)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccu....... (113,775,102) | .............. (210,911,985 | .....coocve. (16,908,170)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......cccccevvrvrers | vorrerrrrennens 662,054,300 | ............... 358,187,489 | .....ccovvnves 46,849,535
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of VBT .......vvvvrieriisiiie ittt s bbbt | ssssesssessans 774,723,379 | oo, 727,873,844 | ... 727,873,844
19.2 End of period (Ling 18 PIUS LINE 19.1)......iuuiuuiiiiieiiciieiiiisiiseieeiessesssse sttt ettt essssssesssnsnns | seesssesees 1,436,777,679 | ............ 1,086,061,333 | ..ccoovvvnnee 774,723,379
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchanges 535,840,730 | .ccocovrnenne 128,319,999 | ...cooeenee. 208,515,548
20.0002  Transferred from other invested aSSEtS 10 EQUILY........evrrirrirrerrirreeireisserise et ssessessenenns 3,499,929 | ..o [
20.0003  CapItaliZEA INEEIESL..........cvieiececvcteiceteee ettt ettt ss bbb s s tesaesansanes | eebesseseesnsaneas 1,483,013 | oo 1,029,750 1,360,646
20.0004  Transferred from mortgages to [oNG tErM AEDt..........c..cvcvivieeiece et sstsnas | esaeseesssesse s ses s seessanees 24,257,924
20.0005  Transferred from debt t0 Other INVESIEA @SSELS. ... . ruririrrierreieisrrstessi s sns s st s sessenssnesnssens | sesssssssssessenssssssssssssnssseses ...9,707,880

Qo5




Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPQOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year PriorBYear
To Date To Date Ended December 31
1o INAUSHTIAL . ..o vttt sttt ssnssens | sressessassssssessanssnssessensasssnssessenssnssnss | aesssssnssesssssnssnssassnssnssessansnssessansns | sressosssnssnssessnssnssessnssnssnssassnssnssens
2. Ordinary life INSUTANCE. ......c.veureerrrirreirerieeeieriesies st sessssensssnins | cessessssessssssssessseseseons 22,454,279 | ..o 26,143,412 | coovvvernne 35,274,224
3. Ordinary individual @NNUILIES...........cververeerirrerireineeseie et sssesssssessesssssssessensns | sessssesssssssessssessnnens 3,583,089,469 | ..o 3,701,509,658 | ...covvvveieiiriinns 5,055,081,679
4. Creditlife (Group and INAIVIAUAL)..........c.ccuireieieieiesse e ssse s ssees | sessessessessssassessssessessessssssassesssssssess | stessessssessessessessssessessssessessessssessessns | assesssssstessessssessessessssessessessssessesesns
5. GrOUP lfE INSUTANCE. ....ceurereeciceriei ettt sss st ess s ssenss | sbsessessassssssnssensnsnssessassnessessns 423 | s (G T ) [ (12,573)
8. GrOUP @NNUIIES.....cvouorvereieeerireiteriiesii st esssssenssnenes | eessssessenssenssessseenes 106,188,044 | ..o 65,154,586 | ...ovvvrcrrrrerrieriienns 142,232,752
7o AGH = GrOUD ...ttt bbbttt ensesans | ensesseseben bbbt naas 58,979 | oo 55,460 | oo 79,531
8. A&H - credit (Group and INAIVIAUAL. .........cevicreiiceriee e ssaessses | sssesesissesesesesessssebesstesessssesesssebess | ebsssesessssesessssssesassesessssesesassebesssnse | nebesesssessssssesessssesss st bessesessssnsebanes
9. ABH = OLNBT ..ot snn s | eestaens ettt 4,666,160 | ..ooovvreeerecerernieceins 4,904,622 | ..o 6,380,956
10.  Aggregate of all 0ther iNES Of DUSINESS...........ccceiiiiueiiiiieie e eneies | eriresseseseies e b ssa s s b snsesens 0 | oo 0 | o 0
11, Subtotal (LiNes 1 through 10)...........ceueriieirieriecieiereesseeisesi s eestssessenses | nessssessssssesesssens 3,716,457,354 | ....covvvveerreriin 3,797,762,300 | ...ocverrrrrrirerennne 5,239,036,569
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........ccovevevriieeieicirceice e eessssessesesenies | coveresesissessess e ssesssssssesesssssesens | svsesssssssssesssssssessesssessessessssssssssesss | sesessssessssssosssssssssssssessessssassessssanes
13, Subtotal (LINES 11 trOUGN 12).......couvvrrimiriieierierieesieees st essssessseessssessssssies | oeessessssssssnsssssens 3,716,457,354 | ....ovvvverrrrerinn 3,797,762,300 | ....vverrerrrrierennne 5,239,036,569
14, DepPOSIt-tyPE CONMFACES......c.vviveiicicieecie st snsetes | eresissstesssesessnsesessnsesens 7,394,804 | oo 9,962,765 | oo 13,906,168
15, Total (LINES 13 @NA T4)......ocrvvirirciiiirieciieeieeeiseri s eese st sessiens | onesssnesssssseesessens 3,723,852,158 | .....oovvverrrrrcriinn 3,807,725,065 | ....ccvvvvvrercrririnnn. 5,252,942,737
DETAILS OF WRITE-INS
0 O OO OO USROS
1002, ootttk ees | HH£ RSt eeats | eeER R | Sebs R
1003, oeoceeeesseeta e st R R nes | £48 e R R R Rt R ettt | HeeERE Rt | Sebs Rt
1098. Summary of remaining write-ins for Line 10 from oVerflow Page........ccouvverinineininieiienns | coreereieneiseinseneissssesseesessssesennd [0 RO 0 [ o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE)......cruruurrrrreiruirisrsssissessrsensssessessessns | seseessesssssssssssssssssssssssssssssssssssssens [0 R 0 | oo 0
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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices

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

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

Net Income 2019 2018

(1) State basis $ (37,122,061) $ 767,972,585
(2) state prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -

(4) NAIC SAP $ (37,122,061) $ 767,972,585
Surplus
(5) Statutory surplus state basis $ 2,818,666,373  $2,701,392,471

(6) State prescribed practices that increase/(decrease) NAIC SAP - -
(7) State permitted practices that increase/(decrease) NAIC SAP - -
(8) NAIC SAP $ 2,818,666,373  $2,701,392,471

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D.

Loan-Backed Securities

@

@

©)

4)

®)

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

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

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

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
00703QAD4 $ 6,532,091 $ 6,207,612 $ 114,990 $ 6,417,101 $ 6,417,101 3/31/2019
86358RDX2 3,175,041 2,995,483 51,959 3,123,081 3,123,081 3/31/2019
78473TAJ9 1,017,714 892,266 59,078 958,636 958,636 3/31/2019
50188NAAG 15,689,787 13,718,797 1,971,990 13,718,797 13,774,019 3/31/2019
36157NFL3 115,188 97,470 17,718 97,470 95,284 6/30/2019
Total $ 2,215,735

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 10,180,266
2. 12 Months or Longer 13,348,623

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,303,108,185
2. 12 Months or Longer 1,068,388,687

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

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

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

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

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

J. Real Estate — No significant change.

K. Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M. Working Capital Finance Investments — Not applicable.

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

P. 5GI Securities

Investment Number of 5G| Securities Aggregate BACV Aggregate Fair Value

Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 7 5|% 5,736,59% | $ 2,149,698 | $ 9,107,539 | $ 2,887,813
(2) LB&SS - AC 13 13 24,233,640 25,248,947 26,670,055 24,043,400
(3) Preferred Stock - AC 18 12 26,565,916 9,507,738 28,551,984 11,057,331
(4) Preferred Stock - FV 4 - 3,017,058 - 3,017,058 -
(5) Total (1+2+3+4) 42 30| $ 59553210 % 36,906,383 |$% 67,346,636 | $ 37,988,544

AC - Amortized Cost FV - Fair Value

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

General Account
40
7,520,269 $

(1) Number of CUSIPS
(2) Aggregate amount of investment income $

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.
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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 — Income Taxes

A. Deferred tax assets and deferred tax liabilities

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

09-2019 12-2018 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 182734517  $ 210 § 182,734727 $ 124324988 $ 210 $ 124325198 $ 58409529 § - § 58409529
b. Statutory valuation allowance adjustment - - - - - - - - -
¢. Adjusted gross deferred tax assets 182,734,517 210 182,734,727 124,324,988 210 124,325,198 58,409,529 - 58,409,529
d. Deferred tax assets nonadmitted 62,250,357 (62,250,357) - - - 62,250,357 (62,250,357) -
€. Subtotal net admited deferred tax asset 120484160 62250567 18273727 124,304,088 20 124325198 (3840828 62250357 58,409,529
f. Deferred tax liabilities 86,584,893 69,825,891 156,410,784 96,800,304 18,948,223 115,748,527 (10,215,411) 50,877,668 40,662,257
9. Net admitted deferred tax assets/(net
deferred tax liability) $ 33899267 $ (7575324) $ 26323943 § 27524684 $ (18948013) $ 8576671 § 6374583 $ 11372689 § 177472712
(2) Admission calculation components, SSAP No. 101:
09-2019 12-2018 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years recoverable
through loss carrybacks $ -8 A0 $ 20 $ -8 20 § 20 § $ $
b. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax assets
from 2(a) above) after application of the threshold
limitation. (The lesser of 2(b)1 and 2(b)2 below)
33,899,267 - 33,899,267 30,339,623 - 30,339,623 3,559,644 3,559,644
1. Adjusted gross deferred tax assets
expected to be realized following the
balance sheet date 33,899,267 - 33,809,267 30,339,623 - 30,339,623 3,550,644 3,559,644

2. Adjusted gross deferred tax assets
allowed per limitation threshold

XXX XXX 411,550,005 XXX XXX 344942546 XXX XXX 66,607,459
¢. Adjusted gross deferred tax assets (excluding the

amount of deferred tax assets from 2(a) and 2(b) above)

offset by gross deferred tax abiles 86504803 62250357 148,835,250 93,085,365 . 93,985,365 (7400472 62250357 54,849,885
d. Deferred tax assets admitted as the result of application

of SSAP No. 101 $ 120484160 $ 62250567 $ 182,734,727 $ 124324988 $ 20 $ 124325198 $ (3840828) $ 62,250,357 $ 58,409,529

(3) Other admissibility criteria:

09-2019 12-2018

a. Ratio percentage used to determine recovery period

and threshold limitation amount 840% 785%

b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in

2(b)2 above $ 2,743,666,703 $ 2,299,616,971

(4) Impact of tax planning strategies:

09-2019 12-2018 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted deferred tax
assets, by tax character as a percentage

1. Adjusted gross DTAs amount from Note 9A1(c) $ 182734517 $ 210 $ 124324988 $ 210 $ 58409529 $
2. Percentage of adjusted gross DTASs by tax character attributable to the

impact of tax planning strategies 0% 0% 0% 0% 0% 0%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 120,484,160 62,250,567 124,324,988 210 (3,840,828) 62,250,357
4, Percentage of net admitted adjusted gross DTAs by tax character

admitted because of the impact of tax planning strategies 0% 0% 0% 0% 0% 0%

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

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

(1) Current income tax:

Q -~ ® 20 T

. Federal
. Foreign

Subtotal

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

. Federal and foreign income taxes incurred

(2) Deferred tax assets:

©)

a.

© 00 ~NO U~ WN PR

O T ORr R R RLRRPREE
O oA~ WNPEO

d.
e.

g b~ wWN PR

Ordinary
Discounting of unpaid losses
Unearned premium reserve
Policyholder reserve
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets

Compensation and benefits accrual

Pension accrual
Receivables - nonadmitted
Net operating loss carry-forward
Tax credit carry-forward
Other
Accruals
Amortization of intangibles
Underwriting expenses
Subtotal

Statutory valuation allowance adjustment

Nonadmitted

Admitted ordinary deferred tax assets

Capital
Investments
Net capital loss carry-forward
Real estate
Other
Non-insurance subsidiaries
Subtotal

Statutory valuation allowance adjustment

Nonadmitted

Admitted capital deferred tax assets

Admitted deferred tax assets

Deferred tax liabilities:

a.

No o WN PR

99

b.
1
2
3

99

C.

Ordinary
Investments
Fixed assets

Deferred and uncollected premium

Policyholder reserves
Other
Policy loans

Other - Reserve transition adjustment

Subtotal

Capital
Investments
Real estate
Other
Subtotal
Deferred tax liabilities

(4) Net deferred tax assets/(liabilities)

09-2019 12-2018 Change
$ 86,286,471 $ 122,093,104 $ (35,806,633)
6,140 1,246 4,894
86,292,611 122,094,350 (35,801,739)
9,757,434 9,393,614 363,820
$ 96,050,045 $ 131,487,964 $  (35,437,919)
09-2019 12-2018 Change
$ - $ - $ -
125,169,678 70,298,583 54,871,096
49,766,011 46,232,278 3,633,733
28,047 28,047 -
676,556 581,442 95,114
1,314,474 1,505,218 (190,744)
1,502,573 1,562,528 (59,955)
4,277,177 4,116,892 160,285
$ 182,734,517 $ 124,324,988 $ 58,409,529
62,250,357 - 62,250,357

$ 120,484,160

$ 124,324,988

$  (3,840,828)

$ -8 -8 -
210 210 -
$ 210 $ 210 $ -
(62,250,357) - (62,250,357)
$ 62250567  $ 210 $ 62,250,357
$ 182,734,727 $ 124,325198 $ 58,409,529
09-2019 12-2018 Change
$ 1530575 $ 1,424,974 $ 105,601
3,633,700 3,758,528 (124,828)
1,851,425 2,030,052 (178,627)
9,432,991 11,152,126 (1,719,135)
833,719 837,845 (4,126)
398,142 423,917 (25,775)
68,904,341 77,172,862 (8,268,521)
$ 86,584,893  $ 96,800,304  $(10,215,411)
$ 69,825,891  $ 18,948,223  $ 50,877,668
$ 69,825891  $ 18,948,223  $ 50,877,668
$156,410,784  $115,748,527  $ 40,662,257
$ 26323943 $ 8576671  $ 17,747,272
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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
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D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

09-2019 12-2018
Provision computed at statutory rate (operations and realized gains/losses) $ 12,498,847 $ 184,672,275
Permanent differences:
Dividend exclusion (445,277) (543,145)
Stock options (174,113) (274,941)
Company-owned life insurance (914,175) (1,192,208)
Tax exempt interest (1,754,704) (1,806,184)
Provision to return adjustments (74,008) (340,512)
Subsidiary contribution - (20,154)
Ceding commission (80,365,364) 106,876,992
Other 185,363 193,695
Total permanent differences (83,542,278) 102,893,543
Timing adjustments:
Investment differences (9,067,779) 507,947
Reserves 64,858,751 (17,608,324)
DAC tax adjustment 3,534,569 5,197,310
Legal services 33,698 (354,850)
Deferred and uncollected premiums 178,627 (62,225)
Accounts payable 66,429 54,707
Provision to return (primarily investment-related items) (2,205,295) (9,572,680)
Fixed assets 127,880 (551,038)
Bonus expense 12,677 134,144
Other (43,998) 89,329
Total timing adjustments 57,495,559 (22,165,680)
Other adjustments
Unrealized on options 110,126,092 (133,740,793)
Tax credits (528,175) (433,446)
Other - 262,065
Total other adjustments 109,597,917 (133,912,174)
Federal income tax expense on operations and realized gains/losses $ 96,050,045 $ 131,487,964
Gross change in deferred tax asset:
Timing adjustments (57,495,559) 22,165,680
Impact of non-admitted assets 190,744 (378,217)
Unrealized gains/losses 39,686,818 (6,757,575)
Software development (78,363) (97,927)
Correction of reserve error - 5,049,746
Adjustment to prior year taxes - (3,829,072)
Other (50,912) (131,944)
Total change in deferred tax asset recorded directly to surplus (17,747,272) 16,020,691
Total statutory income tax expense $ 78,302,773 $ 147,508,655
E. (1) The Company does not have any operating loss carry-forwards or capital loss carry-forwards available to offset future net

income subject to federal income taxes.

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

Period Ordinary Capital Total
2019 $ - $ 5,342,226 $ 5,342,226
2018 $ - $ 11,887,535 $ 11,887,535
2017 $ - $ - $ -

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

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

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

No significant change.

Note 11 — Debt

A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1) The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association
with the FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The
Company owned $51,920,000 and $46,920,000 of FHLB stock at September 30, 2019 and December 31, 2018,
respectively. The Company also posted collateral to the FHLB of assets with a fair value of approximately $1,305,976,936
as of September 30, 2019. The Company’s FHLB borrowing capacity is based on the Company’s estimate of collateral
eligible to be pledged with the FHLB. The deposit-type contract liabilities and related assets are accounted for in the
Company’s general account.
(2) FHLB Capital Stock
a. The Company held 300,000 shares and 250,000 shares of Class B membership stock at September 30, 2019 and
December 31, 2018, respectively. The Company held 219,200 shares of activity stock at September 30, 2019 and
December 31, 2018, respectively.
b.  The Company has no membership stock eligible for redemption.
(3) Collateral Pledged to FHLB

a. The amount of collateral pledged to the FHLB at September 30, 2019 was $1,305,976,936 (fair value) and $1,235,365,646
(carrying value). The total aggregate borrowing from the FHLB at September 30, 2019 was $1,096,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,308,197,132 (fair value) and
$1,247,892,657 (carrying value) at June 30, 2019. The amount borrowed from the FHLB at the time of maximum collateral
was $1,096,000,000.

(4) Borrowing from FHLB

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

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

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

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

Benefit Plans

No significant change.

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

No significant change.

Note 14 — Contingencies

No significant change.

Note 15 — Leases

Not applicable.

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

Risk

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Note 20 — Fair Value Measurements

A.

(1) Fair Value Measurements at Reporting Date

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

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

Assets at fair value
Bonds:

U.S. Government and government agencies $ -8 -8 8,412,006 $ -8 8,412,006

States, municipalities and political subdivisions - - - - -

Foreign government - - - - -

Residential MBS - 4,494,267 - - 4,494,267

Commerical MBS - - - - -

Asset backed securities - 794,317 - - 794,317

All other bonds - 764,390 - - 764,390
Total bonds - 6,052,974 8,412,006 - 14,464,980
Non-affiliated preferred stock - - 4,596,435 - 4,596,435
Non-affiliated common stock 390,780,840 31,042 222,688,203 - 613,500,085
Equity index call options - 727,980,982 - - 727,980,982
Interest rate swaps - 69,382,605 - - 69,382,605
Separate account assets - 4,009,329 - - 4,009,329
Total assets at fair value $ 390,780,840 $ 807,456,932 $ 235,696,644 $ - $ 1,433,934,416
Liabilities at fair value
Separate account liabilities $ -8 4,009,329 $ -8 -8 4,009,329
Interest rate swaps - 538,525 - - 538,525
Total liabilities at fair value $ - $ 4,547,854  $ - 8 - 8 4,547,854

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

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

Total Gains Total Gains

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

Balance at into out of included in included in Balance at

6/30/2019 Level 3 Level 3 Net Income Surplus Purchases Sales 9/30/2019
U.S Government and government
agencies ’ $ 7620493 3 -8 - 8 - 0% 782,513 $ -8 - $ 8,412,006
Residential MBS 28,140 - (30,943) 420 2,383 - - -
Non-affiliated preferred stock 1,458,072 3,138,363 - - - - - 4,596,435
Non-affiliated common stock 239,500,657 - (3,499,929) (528,205) (12,849,604) 65,284 - 222,688,203
Total $ 248,616,362 $ 3,138,363 $ (3,530,872) $ (527,785) $ (12,064,708) $ 65284 $ - $ 235,696,644

(3) Fair Value Recognition of Transfers Between Levels

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

(4) Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

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

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

Q07.6



Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B. The Company has no additional fair value disclosures.

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

Aggregate Admitted Net Asset Not Practicable

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

U.S. Government and

government agencies $ 29,889,681 $ 28,210,714 $ -3 21477675 $ 8,412,006 $ -8
States, municipalities and
political subdivisions 4,016,954,124 3,701,258,209 - 3,942,685,669 74,268,455

Foreign government 13,119,870 10,991,290 - 13,119,870 -

Residential MBS 1,712,640,508 1,492,663,296 - 1,599,734,249 112,906,259

Commercial MBS 797,349,571 763,360,777 - 751,186,640 46,162,931

Asset backed securities 4,076,663,949 3,916,032,405 4,015,000 3,882,136,218 190,512,731

Collateralized loan obligations 3,226,711,869 3,230,670,312 - 3,186,613,955 40,097,914

All other bonds 19,864,741,383 18,828,904,136 4,755,362 18,178,479,190 1,681,506,831 -
Total bonds $ 33738070955 $ 31,972,091,139 $ 8770362 $ 31575433466 $ 2153867127 $ - 8
Non affiliated preferred stock 290,156,664 281,279,616 103,522,169 40,602,830 146,031,665
Non affiliated common stock 613,543,775 613,500,085 390,780,840 31,042 222,731,893
Other investments 255,441,104 224,850,409 - 255,441,104 -
Mortgage loans 1,016,073,000 1,121,107,131 - - 1,016,073,000
Equity index call options 727,980,982 727,980,982 - 727,980,982 -
Interest rate swaps - assets 69,382,605 69,382,605 - 69,382,605
Interest rate swaps - liabilities (538,525) (538,525) - (538,525)
Variable annuity assets (separate accounts) 4,009,329 4,009,329 - 4,009,329
Cash, cash equivalents and short-term investments 1,436,777,679 1,436,777,679 1,436,777,679 - -
Policy loans 88,408,312 88,408,312 - - 88,408,312 -
Total financial instruments $ 38239305880 $ 36538848762 $ 1,939,851,050 $ 32,672,342,833 $ 3,627,111,997 $ -3

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

Note 21 — Other Items

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

The Company entered into a quota share indemnity reinsurance agreement on FIA policies with Hannover Life Reassurance Company of
America (“HLR”) effective December 31, 2018. Under this treaty the Company ceded annuity reserves of approximately $646 million and $235
million at December 31, 2018 and September 30, 2019, respectively.

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

Other Changes Total Surplus

Net Income in Surplus Impact
Recurring items $ 266,905,999 $ 72,455,593 $ 339,361,592
Change in net deferred income tax (57,434,090) 57,434,090 -
Reinsurance recapture (11,402,860) - (11,402,860)
HLR reserve impact (327,283,408) - (327,283,408)
HLR reinsurance amortization 382,692,210 (382,692,210) -
FIA mark-to-market (290,599,912) 522,198,490 231,598,578
Dividends to parent - (115,000,000) (115,000,000)
As reported $ (37,122,061) $ 154,395,963 § 117,273,902

Note 22 — Events Subsequent

No significant change.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

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

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.
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Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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PART 1 - COMMON INTERROGATORIES

1.2
2.1

22
3.1

32
33

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

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

GENERAL

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
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? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
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.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/11/2018
By what department or departments?
State of Ohio, Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
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 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management Corporation Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: 0
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: 349,301,237
13. Amount of real estate and mortgages held in short-term investments: 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]

14.2 If yes, please complete the following:

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

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 321,569,327 349,674,384

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 1,000 1,000

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 321,570,327 $ 349,675,384

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

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

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]

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

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon One Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

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

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC DS
Corporation
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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]
18.2 If no, list exceptions:

149556778 CAZ CREEK TAX LIEN FUND 6.50 05/08/2021: 050777777 AVETTA, LLC/SECOND AMEND TRANCHE B TERM: 231281409 CURIOUSITY STREAM INC SERIES A:
609300774 MONELION SERIES C

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5*GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuerorobligor is current on all contracted interest and principal payments.
c.  The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GlI securities? Yes[X] NoJ ]

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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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

41

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

Long-term mortgages in good standing Amount
1.11  Farm mortgages
1.12  Residential mortgages
1.13  Commercial mortgages

....235,706,763

884,886,415

1.14  Total mortgages in good standing 1,120,593,178
Long-term mortgages in good standing with restructured terms

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

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

1.32  Residential mortgages

1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than thre€ MONENS. ..ottt G e 513,953
Long-term mortgage loans in process of foreclosure

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

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

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..coiriieieiieissieeeet ettt S 1,121,107,131
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

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

1.63  Commercial mortgages

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

2.2 A&H cost containment percent

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount
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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE
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Statement as of September 30, 2019 f h

SCHE

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

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlabaMa......cccceceieeeceeeeeseseeseeese s AL ol [ 000000, 222,854 ] .......106,812,445 | ................ 66,743 107,102,042
2. AIASKA.....ieeensnsnnssssssssssssessnsssens e AK L | 008,390 [ 887,593 | e | | s 695,983
3. Arizona.... 70,250,574
4. Arkansas. 12,458,804
5. California. 332,718,168
6.  Colorado . 42545143
7. CONNECHCUL........evveevcrererrcseesssseesssiessesesiesssssesessssssesennsO T | vevveclcns | v 375,140 | ...00.52,825,337 | oo (1,243) [ s [ e 53,199,234
8. Delaware......cccocoeveeecvereeeceeeeieeesesesesseseesssessssseeenensDE | el | 53,104 1100000015,382,604 [ oo | e e 15,435,708
9. District of Columbia..........ccccoreverimrinrreserierienseieriesissseisieneeens DG | oL | 0000 28,108 [ 1011004,993,522 | e [ e [ v 5,021,630
10, FIOMdA...ocvoceecieieiecieiesieeeisisssississsessssssessssssssssessens P L [ sl | 11,855,292 | . 307, 719 677 309,846,241
11, GBOIGIA....verveeererierrereriesisssessessssssessessesssssssssessssssessessessessensnensOA [l | i 861,143 | 111,949,193 112,891,891
12, HaWali....oorreriiseinesesesesssssessessssssssssssesssssessesseens H | oL [ er000000000.230,720 ]1010000.30,004,185 [ oo [ e [ e 30,234,905
13, 1dAN0..... e esssesnesssesessssssssesssssesenead D [ o Lo | i 102,105 [ 17,514,219 | 8,070 | | e 7,622,394
14, HlNOIS.....cvecvcreereeeereieeieseeieeresessesessesiesseessessesssssessesssssessessseseenell [ e Lo | cee.859,193 | . 118,269,392
15, Indi@Na......covvirereisercesnssssesssssessesssssessssssesssssene N [ Lo | e.228,415 | 137,269,729
16, JOWAL .o ssssssssesssssesessssssesessssense A [ e L | 0 127,029 | ...25,681,251
17, KaNSaS......cocvecereeseessiessssesssssssessesssssssssesssssessssssssssssssessee KO [ coeeelove | veernnennn 157,128 | e ...14,169,941
18, KeNtUCKY....coeeeceeveeeeceieeseecce e seesssssesssesessssseee el KY [l | i 184,349 | 53,170,858
19, LOUISIANA......covrererrerrrrriinsisnisesssressssisssesssnssessessssssssssssessssssnssens A [ o Lo | 0000 229,167 | e, 102,396,148
20, MaiNE....cocveeeeereeeereeeeveresseeeeesssesssesessesssnsessessssssesseseessenedME | ool | ciiinn..88,656 | ... 13,185,928 13,282,254
21, Maryland........ccooeveceinrcnennsninnssnsesssssssssssssesssssneneMD | il [ ciinnnn.606,670 | 57,005,909 57,612,579
22, MassachuSetts..........cocovvrrereveerereseenesesssssssensesssseeeed MA L [ 494111 | 67,395,931 67,890,971
23, MiChigan......cccoevmrernrrerininrnensssssesssssssssssesssssssssessssssssees M vl [ 00,228,836 | .o 143,063,454 143,302,273
24, MINNESOLA......cverereerrerrereresiseiseessersesesessesssessessessssseesseneeee MIN il | 00,352,040 | i 69,447,848 69,802,770
25, MISSISSIPPI.....cveveerrerereerercrseesresesssseseseesessessssssssssesssssnsessenens s MS | ool [ e 144,403 | . 30,905,018 ..31,055,764
26, MISSOUM....ocveerveicrereeseieiesressesesiessssssesessssssessessessesssessessenedMO | il [ . 367,183 | i 187,684,264 188,212,558
27. Montana.. 102,808,003 [ .vveiiien8,987 | | e 2,828,333
28. Nebraska 13,699,927
29, Nevada......cooererveeiereeiseiseissssessesssssssssssssssssssssssssssssesee NV [l | 000,330,457 | oo 30,146,953
30. New Hampshire.. NH|....L..] 66,525 | ... ....18,561,510 |...
310 NEW JETSEY oottt ess s essssssenns 152,281,083
32, NeW MEXICO.....ocvverrreeiereneeriersessenessssssessessnsessessessssennene NM [ L | ei0000000196,337 11000 10,620,773 [ o [ | e 10,817,110
33, New York......... ..12,791,563 |...
34.  North Carolina. ..201,545,929 | ...
35.  North Dakota...
36, ONi0....cocerccieersece e esesssssessessesssssssseessssnseen O | vl [ . 587,137 1.......186,296,349 | ............... 45,030 | .cooovererveicrienans | 0.0, 186,928,516 | ... 891,859
37, OKlahoma.........cccovevevverereicrseeiceeenssseeeseseseesessesesesssssessenee s OK Lo L [ .. 494,066 | ............8,583,017 | .ooirern 116,266 [ oo | 09,193,349 | 80,483
38.  Oregon........
39. Pennsylvania...
40. Rhode Island..
41, South Carolina..........ccoevevveveeervereeeieieseseeseseeseeseseeeeeennn G [ ool | . 403,326 | .
42, South Dakota.......cccevvevceiereereererseeesssssesssesssesssssssseen oS0 [eveen b [ v 40,053 |
43, TENNESSEE.......ccvevererirrerererreresessessssssssesssssssesssssssessesssssssseeree N [ ool | . 442,205 | e,
44, TEXAS...irreierrerrrreeiensisseessssssessesssssssssessssssssssesssssssessssssssssense X | ceneilnne | v 2,431,208 | ..
45,  Utah....... 39,364,719
46.  Vermont.. ....5,087,654
47.  \Virginia.... 62,554,523
48, Washington.......ccccceeevvveeevereeeieeeeseeessssseseesssesessseeneeee e WA [ L | 410,433 | 81,393,864
49, WesSt Virginia.......cooeveveeenverienresneiessessesssssnesssssessesssneen WV [ L | . 96,589 | 29,611,897
50, WISCONSIN......ovuiveririerieisesiesisssese st ssess st enee
51, WYOMING...oiiiiiieicicisetete ettt
52.  American Samoa .
53.  Guam..............
54.  Puerto Rico..... .
55, US Virgin ISIands..........cc.eeuvereieiinerrcinissiesee s sssenes
56.  Northern Mariana Islands..........c..cccoververnrvererrnrnnsesesensnnnens s MP | o dNo [ e
57. Canada......ccccovervrrernnes e ——— o
58.  Aggregate Other AlieN.........cccoccveeveveecvereveereeeesreeseeessreereersd OT L XXX i 43,645 [, 114,882 | oo 0
59.  Subtotal . . ....3,689,277,513
90. Reporting entity contributions for employee benefit plans.............. ,0.9 GO ST USSR ISR
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........coveeveveevreerieieseee e XXX e | e [ | e | e (V1 IS
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEMOU.........ovurvrrerrererrerernrssseseesesssseessessessessensnes 9,9.9 GO ST (USPUSRRRRTRIR USSR USRS ST (01 I
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.ovururerreerrerneenreneseeseeseeseeseseenns XXX e 126,153 |
94.  Aggregate other amounts not allocable by State. XXX | 0 0
95.  Totals (Direct BUSINESS).......ovrverererrreenrerrirnenne | XXX.. 3,689,277,513
96. Plus Reinsurance Assumed XXX 3,341,436 [ 96,599
97.  Totals (All Business)........ XXX : ...3,689,374,112
98. Less Reinsurance Ceded..........cccovrvrrrerernne. XXX ,550,036 {......... 80,617,900
99. Totals (All Business) less Reinsurance Ceded...........cccccvvvvivrnnnes XXX, , ....3,608,756,212
DETAILS OF WRITE-INS
58001, Other AlIN........cvueeiereereeeieieis et naes XXX i 43,645 | ..o 114,882 [ oo | eevernsireiiesssnsins [ e 158,527
58002, ..oooreereeeeneieeesiesieeesissssesssessssssssssssssssssssssssssssssessssssssessens | 1 XKKen [ rnrrnniesienisnienies [ e | oo | s | s 0].
58003. XXX.. 0.
58998. Summary of remaining write-ins for line 58 from overflow page..... | . XXX.. [ cooovvnrnininncnd0 | o0 [0 | 0 | e 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........[ . XXX.. 158,527 | ..
9407, o ssssssssssssssesssssnsses | KKKue [ errnrisnnisnnsinnninsnnnes | eeressnnsnsnsessens | reriesissssessinnins | eeeesesensnnsensens | oessessesssesssenssenees 0f.
9402. ... 0.
9403. XXX.. 0.
9498. Summary of remaining write-ins for line 94 from overflow page..... | . XXX.. [ voveeeveiniiieenc0 | o0 |0 [0 | e 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX 0 | 0 0 | 0 0
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
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R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer

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




Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial 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.
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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 as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE 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.

Q12.1

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
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American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
American Empire Surplus Lines Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crop Managers Insurance Agency, Inc.
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

Q12.2

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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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) (YN | ¥
31-1544320. | ........... 1042046 [NYSE.......... American Financial Group, INC..........ccceueviueiriecsee e OH.iiee JUIP it | ettt e OWNEISNIP....cvov. [ v | et | evis N.......
31-0996797. | .vovvvvne | ceereereieerenns [ eeeereineieeienns American Financial Enterprises, INC.........ccvririernisieneseeeseeeeeissseenns CT American Financial Group, InC.........c..cccevenn.. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
31-0828578. | ...ovves | cervrrererienns [ ereireieiieiienns American Money Management COrporation............cceeererereenieresienenennnens OH American Financial Group, INC.........c.ccevunne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
27-1577326. | ........... American Real Estate Capital Company, LLC..........ccccovumrrrinrinenrenerseneeneeeens OH American Money Management Corporation.... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
27-2829629. | ........... Mid-Market Capital Partners, LLC...........ccccovevivieeiiieeseee e DE American Money Management Corporation.... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
412112001, | coeveeees [ oo | e APU Holding COMPANY........ccoviriiiieiieieiisieie e sssss s sssessns OH American Financial Group, InC.........c..cccoeunee. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
23-6000765. |........... American Premier Underwriters, INC..........covverrrinieneneneneeeeisesseeneens PA APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
13-6400464. Lehigh Valley Railroad Company..........c.ccceeininnieneissesssesessessesesees PA American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
46-1665396. Pennsylvania Lehigh Oil & Gas Holdings LLC..........ccoccoeureninennrninereinineiens PA. Lehigh Valley Railroad Company.................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
. 120-1548213. |.. . | Magnolia Alabama Holdings, Inc.... DE.... .. | American Premier Underwriters, Inc.. . | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
20-1574094. Magnolia Alabama Holdings LLC...........ccccvveieiireieiieicsieieseesee e AL............ Magnolia Alabama Holdings, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
46-1852532. Michigan Oil & Gas Holdings, LLC...........coverrrurrnrrneeeseeneiseesserseeseseesesssnenenns 17 American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
. |46-1480078. | .. . | Ohio Oil & Gas Holdings, LLC.... . | American Premier Underwriters, Inc.. . | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ RS
13-6021353. The Owasco River Railway, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
76-0080537. |........... PCC Technical INQUSLES, INC........covviveercereeereiecreee e American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
46-3246684. | ........... Pennsylvania Oil & Gas Holdings, LLC.........cccocvevvieieieiisieeseeeseesie s PA American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
........................................................................... 23-6000766. | ........... Pennsylvania-Reading Seashore LiNEs............cooovvereenrerneneneernenenneneesnennneenn | N American Premier Underwriters, Inc............... | Ownership......... | .....66.670 | American Financial Group, Inc.. | .....N.......
......................... 98-1073776. | ........... GAl Insurance Company, Ltd........cccoveevericeiivcesecesecee e eeseessssesesenenens | BMU APU Holding Company. Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 31-1446308. | ........... Hangar AcqUISItION COMP.........ccvcueiveieresieicssissiesessiesessssssesssssssssssssesssseneenns | OH APU Holding Company. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
......................... 91-1242743. | ........... Premier Lease & Loan Services Insurance Agency, INC.........cccoeveeveneerrernennnes | WA APU Holding Company...........cccc.ceerverneennennene | OWnership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 91-1508644. | ........... Premier Lease & Loan Services of Canada, INC.........cccccovvvrevernceireiennsneenns | WA APU Holding Company..........cccccceeevrerrernnnene. | OWNErship......... |...100.000 | American Financial Group, Inc.. | ......N....... | ...
......................... 31-0823725. | ... Dixie Terminal COrporation...............ceeeeereeeeneeneuseessesnsessessssessssssessessessssesessnnens | OH American Financial Group, Inc........................ | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 98-0606803. |........... GAIl Holding Bermuda Ltd...........cccoooevveieeiicisecececeeseeeveeeeessseesssesenenenns | BMU American Financial Group, Inc........................ | Ownership......... | .....69.990 | American Financial Group, Inc.. | .....N.......
......................... 98-0606803. | ........... GAl Holding Bermuda Ltd...........ccccoevvervenieicirisiecseesesessesesesssesessssnenns | BMU GAl Australia Pty Ltd............cc.ccceeovvrerenenneeen. | Ownership....... |.....30.010 | American Financial Group, Inc.. | .....N.......
......................... 98-0556144. | ........... GAl Indemnity, Ltd........covrvnrrrnenrneirrssnseseessiesnessssssssnssesssssesssssssssessssssessns | GBRucevcns [ IAuecceceee.. | GAl Holding Bermuda Ltd..............cccoceeveeeeee.. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... Neon Capital Limited............ccccvuivivriviinennisiieieississsessssiessssisssessssssessennnss | GBRuns [NIAL............ | GAI Holding Bermuda Ltd...............ccc.ccuee.... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
.......... . NCM Holdings (U.K.) Limited. .. | Neon Capital Limited...... ..... | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
.......... Neon Capital Managers..........coweimririninrineisiessssssssessssssesssssssesssssssssessssssnenns NCM Holdings (U.K.) Limited................c......... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... Neon Holdings (U.K.) LIMIted.........ccoeuiueieieirisieeiseeeseesese s Neon Capital Limited............ccceveverrverrennnn. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N.......
.......... . |Lavenham Underwriting Limited. . |Neon Holdings (U.K.) Limited. Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... NEON HAlY S.R.L. ..ot Neon Holdings (U.K.) Limited.......................... | Ownership......... | .....60.000 | American Financial Group, Inc.. | ......N.......
.......... Neon Management Services Limited............cccccoevvenenevsicncinerninecnesesneeneoneee. | GBRuccoi [NIA............. [NeoN Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.......... Neon Sapphire Underwriting Limited.............ccccouevevveveeeceveereeseeeeissieeesninnees | GGY oo [NIAL............ | Neon Holdings (U.K.) Limited.......................... | Ownership......... | ...100.000 | American Financial Group, Inc.. |......N.......
.......... Neon Service Company (U.K.) Limited.........c.ccccocoveververcesicsiievesiieieiveiseienneee. | GBR.L.. [NIAL........... | Neon Holdings (U.K.) Limited.......................... | Ownership......... | ...100.000 | American Financial Group, Inc.. |......N.......
.......... Studio Marketform SRL...........cccovrenrrrrnenrneireeinenesesseeseneessesssssesssssssssssenns | |ITAveeneeees | NIA............. [NeON Service Company (U.K.) Limited........... |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.......... Neon Underwriting Bermuda Limited...........ccccccceeeeeveevivesvccvececcisnvecesieeeeens | BMU....o [ NIAL........... |Neon Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
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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) (YN | ¥
.............. . |Neon Underwriting Limited..... NIA... . |Neon Holdings (U.K.) Limited Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......| ...
.......... Orca Insurance Agency A/S NIA Neon Holdings (U.K.) Limited Ownership......... |....89.425 | American Financial Group, Inc.. | .....N.......
.......... Sampford Underwriting Limited..........c..ccccovvnrrrernirnrnererneinrneseiinsnensissesnnneenns | GBRuccis [ [A.......... [NeON Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.............. . | Xenon Agency Limited....... .. | Neon Holdings (U.K.) Limited..... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... Helium Holdings Limited American Financial Group, Inc. Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.................................... Neon Employee Ownership LLC...........cccccovevevvcevirecesicceeeveceisseessseiessnsneens | D | NIAG........... | Helium Holdings Limited................cccocoeveeeeeeee. | OWREISHIP....ocis [1000.23.350 [ ooeiiiccicceceseceeeeeseees | e Nei
.................................... GAl Australia Pty Ltd..........cccoceerieieiviieierisieieseeiieeessssesessensesessnseseneeeens | AUSL [NIAL........... | Neon Employee Ownership LLC..................... |Ownership......... | ...100.000 | American Financial Group, Inc.. |......N.......
......................... 06-1356481. | ....ccvevs | covrrnrrerens | weverrerrnnnnnnen. | Great American Financial Resources, INC........cocvevvvnvrerniinensnsiissenessiinssnsnees | DB | UDP........... | American Financial Group, Inc........................ |Ownership......... ...100.000 |American Financial Group, Inc.. | ......N.......
......................... 31-1422717. | ... AAG Insurance Agency, INC........ccccveeviveerneveeneceeseseeesseesssessssseesssesessneess | KY v [NIAL........... | Great American Financial Resources, Inc....... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 34-1017531. | ........... Ceres Group, INC......c.ccuevvevcveeeeiieccsesesessesse e eeessssesessssessesssssssessesssens | DEveeenees | NIAL............ | Great American Financial Resources, Inc....... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 47-0717079. | coovvvvere | evvrveeieees | eveverevennnn. | CoONtinental General COrPoration...........cccvceveeveeveveveeeeseeeseesnesiessessessesenenes | NEveveeeen [NIAL....... [ CETES GIOUD, NG, | OWNETSHID.......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 34-1947042. | ........... QQAGgeNCy of TEXaS, INC......cuverirrereirererneireiieeseineiseerenieseneniseesensesssssessessessnses | evneoneens | NIAcciiies [ CereSs Group, INC.ecevveeceecececcineineiseinceneenenee. | OWNErship......... ...100.000 | American Financial Group, Inc.. | ......N.......
......................... 31-1395344. | ........... Great American AdVisors, INC...........cccoceveveeveeerecveesrereeseeseeseesesesessessesssseeens | OHeeeecs [NIAL............ | Great American Financial Resources, Inc....... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. |63312..... 13-1935920. | .vvvvvens [ eevevrrvienns | e Great American Life Insurance COmMPaNnY..........coevreenninreeinsnieiessssesens OH.....cc0... RE....ccinnene Great American Financial Resources, Inc....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ RS
0084.. | American Financial Group, Inc.. |93661..... 31-1021738. |........... Annuity Investors Life Insurance COMPany...........cccocevevveveesieiersieerenserssenenns OH........... [DIS TN Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
........................................................................... 27-4078277. Bay Bridge Marina Hemingway's Restaurant, LLC..........c..cccccoevecvevnrineiveinenns | MD.ccee | DS.............. | Great American Life Insurance Company....... | Ownership......... |.....85.000 | American Financial Group, Inc.. | ......N.......
.......... 27-0513333. Bay Bridge Marina Management, LLC... Great American Life Insurance Company....... | Ownership......... | .....85.000 | American Financial Group, Inc.. |.....N.......| ...
.......... . |20-1246122. | .. . | Brothers Management, LLC....... . | Great American Life Insurance Company....... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 81-3737639. Charleston Harbor Fishing, LLC Great American Life Insurance Company....... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
.......... 20-4604276. GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company....... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 311391777 . . | GALIC Brothers, Inc... . | Great American Life Insurance Company....... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.......... 26-3260520. Manhattan National Holding Corporation... Great American Life Insurance Company....... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......Y.......
0084.. | American Financial Group, Inc.. |67083..... 45-0252531. Manhattan National Life Insurance Company...........cocueueereeneenseneensereinesneenens Manhattan National Holding Corporation........ Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
........................................................................... 84-2654660. Skipjack Holding Company, LLC..........ccccccoiiiiiireecescee e Great American Life Insurance Company....... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 52-2179330. Skipjack Marina Corp..........cueueuriieieiieieieie st Skipjack Holding Company, LLC..................... |Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
......................... 42-1575938. Great American Holding, INC........cccovvvenrnrirneinenenrsninsnsnsisssssessessssessssssnnes | OHeveeveeee | NIAL........... | American Financial Group, Inc........................ |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
......................... 80-0333563. ABA Insurance Services, INC.......cccocvrerrenvsnerenesniesessiesessessssssesssssssssesesess | OHeveveees | NIAL........... | Great American Holding, Inc..................c........ | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N....... | ...
........................................................................... 27-3062314. | ...ccoves | ceveereiees | eereerierenen. | Agricultural Services, LLC.........cevevvieivcivceiecceseieeessesesessessssssessessseneens | OHuceeees [NIALL.......... | Great American Holding, Inc........................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
......................... Great American Holding (Europe) Limited..........ccccoeeserricnrinereineinesesssinninnenn | GBRu..eoi [NIA.............. | Great American Holding, Inc...........ccccccoeeene.e. | 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..... Great American Europe Limited...................... |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
......................... AA-1120817 Great American International Insurance (UK) Limited.............ccoeceeeevicrerecncnen, Great American Europe Limited...................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
............................................. Great American Specialty & Affinity Limited............cccocveerveiiceeeiieccsiseienns Great American Europe Limited...................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
0084.. | American Financial Group, Inc.. |23418..... 73-0556513. Mid-Continent Casualty COMPANY..........cccourrerermirnrenrerinssnsessesnesesssssssssesssssnenns Great American Holding, INC........ccccovervvenrennen. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. | 15380..... 73-1406844. | .. . | Mid-Continent Assurance COMPANY.........c.ccviurriereinsinisereissnssesessssessessesessees . | Mid-Continent Casualty Company.. .| Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. | 13794..... 38-3803661. Mid-Continent Excess and Surplus Insurance Company............cocveueeeeeereereenns Mid-Continent Casualty Company ...100.000 | American Financial Group, Inc.. | ...... |\
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NAIC Traded Names of Relationship Management, | Ownership Filing
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Code Name Code Number | RSSD CIK |International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN | ¥
. |30-0571535. | .. . | Mid-Continent Specialty Insurance Services, Inc... . |OK.... NIA... .. | Mid-Continent Casualty Company.. .| Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
73-0773259. Oklahoma Surety COMPANY.........ccoceveireieieieiesessse st OH........... A Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
34-1607394. National Interstate COrporation............cc.eueerrerrerereeneenseneensessisesesessessesssenenns OH NIA....coeee Great American Holding, INC........c..cccvvvenrenne. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
. 134-1899058. | .. . | American Highways Insurance Agency, Inc... .|OH.. . | National Interstate Corporation.. . | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
31-1548235. Explorer RV Insurance AGeNCY, INC..........cveuririeeneinieneeiereieeeseeseeeeeeseeens OH National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
98-0191335. Hudson Indemnity, LEd.........ccccceviieiiceecesce s CYM......... National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
66-0660039. Hudson Management Group, Ltd...........cccceueeurieieiieeieseseeseesee s VIR........... National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
........................................................................... 34-1607396. National Interstate Insurance Agency, INC.........ccoccvvrvvernernerneinneseesneinseneessesnnens | OHuveinn, National Interstate Corporation....................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 36-4670968. Commercial For Hire Transportation Purchasing Group...........ccccececeecvveeenirenens | SCuceeee. | NIAL........... | National Interstate Insurance Agency, Inc.......|Management...... | ................. | American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. | 32620..... 34-1607395. National Interstate Insurance COMPANY...........coeuriereereereerneeneersinenensieesseneenes OH........... A e National Interstate Corporation................ccc.... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. [ 11051..... 99-0345306. National Interstate Insurance Company of Hawaii, InC...........ccccooverevicrirennnen, OH........... A National Interstate Insurance Company.......... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.......
........................................................................... 43-1254631. TransProtection Service Company...........cccceeevevveenrereeseisniesesniensessssssessesssies | MOueee | NIA.LL.......... | National Interstate Insurance Company.......... | Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
0084.. | American Financial Group, Inc.. [41106..... 95-3623282. Triumphe Casualty COMPEANY........c.vurrerererrerreeereereeeeseseieeesssesseeessesssseessesens OH........... A e National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. |21172..... 86-0114294. | ...ovvvs | ceverrerenns [ evreereisreienns Vanliner InSUrance ComMPaNY..........ccvueueuiurireireniieseeeiessesesssessesssssssessesssssnees MO........... A National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... | (U
......................... 20-5546054. Safety Claims & Litigation Services, LLC............cccoecevvevevierieveeeieveeeiensereeenns | MT e [NIAL......... | National Interstate Corporation Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
......................... 46-4570914. Safety, Claims and Litigation Services, LLC.........cc.ccceeevvrinrcnerninrinecsesnsnninecnn | OHuveeveeees [NIAL............. | National Interstate Corporation Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. |22179..... 95-2801326. Republic Indemnity Company of America Great American Holding, INC.........ccccoevvvriinne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
0084.. | American Financial Group, Inc.. [43753..... 31-1054123. |.. . | Republic Indemnity Company of California .. |Republic Indemnity Company of America....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
........................................................................... 59-1683711. Summit Consulting, LLC.........ccevieriiecreeeee et Great American Holding, Inc........................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
.......... 59-3385208. Heritage Summit Healthcare, LLC..........c.cccooeieiieiecccse e Summit Consulting, LLC ...100.000 | American Financial Group, Inc.. | ......N.......
.......... . |82-2462705. | .. . | Summit Real Estate Holdings, LLC.... . | Summit Consulting, LLC. .| Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... 59-3409855. Summit Holding Southeast, INC...........ceirieeieiee e Great American Holding, Inc..............ccccevnee. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
0084.. | American Financial Group, Inc.. [ 10701..... 59-1835212. Bridgefield Employers Insurance Company... Summit Holding Southeast, Inc............cccveueeee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. [ 10335..... 59-3269531. Bridgefield Casualty Insurance Company A Bridgefield Employers Insurance Company.... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 16691..... 31-0501234. | ..oovvves | eeveieneiiees [ ereireieieienns Great American Insurance COMPANY..........c.cceviveiererrisereseessseseisssessessesseenns OH........... UDP............ American Financial Group, InC.........c..cceunee. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 37990..... 31-0973761. | ... American Empire INSUrance COMPaNY...........c.eveeererreerneeneersisnesnseseeseesssssseeens OH........... A e Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
59-1671722. |........... American Empire Underwriters, INC.........ccovvverennieeneneessesesesseseeneens LD, S NIA.....cccooee. American Empire Insurance Company............ Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
31-0912199. | ..oovvves | eervereieieies { e American Empire Surplus Lines Insurance Company..........ccccoeviererersiennnne DE............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
31-1463075. | ........... American Signature Underwriters, INC...........cccvvernreieiernsireensensessessssessnsenes OH........... NIA....coene Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
59-2840291. | ........... Brothers Property COrporation..............ccovveeeiueieiersssseiesssesesesssee s OH........... NIA.....cccoo... Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
25-1754638. | ..ovvvee | rereereereees [ eorrereeineireinns Brothers Pennsylvanian Corporation..............cc.eueeeereseeneeneensessesneensiseesseennenns PA............ NIA .. Brothers Property Corporation.............ccc.cee.... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
59-2840294. Brothers Property Management Corporation.............ccccceevreeeniecrsscreennnnns OH........... NIA............ Brothers Property Corporation................c...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
31-1277904. Crop Managers Insurance AgENCY, INC.......c.ceveviverercrreisieessese s [(C T NIA............. Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
83-1767590. CropSurance AGENCY, LLC........c.ovrrurinrineireiesissssiesssssssssessssesssssssssesssssnenns Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
31-0589001. Dempsey & Siders Agency, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\




€¢eLo

Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 10 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 | ¥
.............. . |84-2358400. | .. . |Human and Social Services Risk Purchasing Group, LLC. OH........... [NIA... . | Dempsey & Siders Agency, Inc...... ..... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
.......... 31-1341668. Eden Park Insurance Brokers, INC............cccoccevervevrieresesieiessssesessessesnnenns | CA NIA Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.............................. El Aguila, Compafiia de Seguros, S.A. de C.V......cccoevvvvcnrrevneinenernicnsenecnecnns | MEXo..oos [ IA..........o..... | Great American Insurance Company.............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......Y.......
.............. . 139-1404033. | .. . |Farmers Crop Insurance Alliance, Inc . | Great American Insurance Company. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... 13-3628555. FCIA Management Company, INC..........cccoururreeenrenreirneneseeesseeeeseseseseeeens Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
.............................. Foreign Credit Insurance Association Great American Insurance Company.............. | Management...... | ................. | American Financial Group, Inc.. |.....N.......| 3.
.......... 81-0814136. GAI Mexico Holdings, LLC Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 31-1753938. GAIWarranty COMPANY.........cvrrreremirerenriessersssseesesssssssessessessssssessessssssssenes Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......Y.......
.......... 31-1765544. GAIl Warranty Company of Florida GAl Warranty Company...........c.ccceceeeveveeneenn. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
.......... 61-1329718. Global Premier Finance Company Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 74-2693636. Great American Agency of Texas, INC.........cccoeeveveevesrervesnieseeeeesissessesssissiens | 1Xeveveeennees | NIA.............. | Great American Insurance Company.............. |Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. | 26832..... 95-1542353. Great American Alliance Insurance COmMPaNY..........ccocueeeveeieieenrrereiseressesiesns OH........... A, Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. |26344..... 15-6020948. Great American ASSUraNCce COMPANY.........c.wrrerrurernrerserressessssssesessessssssessesennes OH........... A e Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. | 39896..... 61-0983091. Great American Casualty Insurance COmpany...........cccoevevereenreensiessenseenes OH.....cc0... A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ RS
0084.. | American Financial Group, Inc.. | 106486..... 36-4079497. Great American Contemporary Insurance COMpany...........ccoeveueveerevevsnenennes OH........... A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 37532..... 31-0954439. Great American E & S Insurance Company............co.eeeeeeeneessessenssnsesessesennes Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...oo.
0084.. | American Financial Group, Inc.. |41858..... 31-1036473. Great American Fidelity Insurance COMPany.........cccceviereneinieiessienesiennns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
. 131-1652643. | .. . | Great American Insurance Agency, Inc.............. . | Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
13-5539046. Great American Insurance Company of New York Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
31-1073664. Great American LIOYd'S, INC.........ceuiuriereiiriecsetese et Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
. 131-0856644. | .. . | Great American Management Services, Inc... . | Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
31-1288778. Great American Protection Insurance Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..ooo
........................................................................... 31-0918893. Great AMENCAN RE INC......euiuieririieicieis ettt sesaes Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. [ 31135..... 31-1209419. Great American Security Insurance CoOmPany..........cccoevvvevevereereeensereresseesensenns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 33723..... 31-1237970. Great American Spirit Insurance COmMpPaNY..........ccccvevriereireieierierssesssesesssienees 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............cccoeeeeneereeneeneeneinnenns OH........... A e Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
........................................................................... 59-1263251. Key Largo Group, INC........ccovveviveneineeiesesieessssesessssssessssssessessssssasseses. | Floveissinnen | NIAu.i....... | Great American Insurance Company.............. |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
........................................................................... 871850814.. PLLS Canada Insurance Brokers InC............ccccccoeueeercereesesneeseseiessesseseeneeens | CANL...o. [NIAL............ | Great American Insurance Company.............. |Ownership......... | .....49.000 | American Financial Group, Inc.. |......N.......
......................... 31-1293064. Professional Risk Brokers, Inc |IL.coeoevee. |NIA............. | Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 31-0686194. One East Fourth, Inc American Financial Group, Inc........................ |Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
......................... 31-0883227. Pioneer Carpet Mills, INC.........cccoovvereerrincnenrirnesenenserneesensissesssssseesssnssennees | OHeeeeeeeee | NIAL............ | American Financial Group, Inc........................ |Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
......................... 31-1119320. TEJ Holdings, INC.....cvcvvreveiicreiecevieeseeessceessevesseessssssessssssessssesesssseseess | OHuveieeess [NIALL........... | American Financial Group, Inc........................ | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
......................... 31-0728327. Three East Fourth, INC........ccccceviecvisieccseeieseeseeesesseeessssessssssesseseees | OHuveeee | NIA.LL........... | American Financial Group, Inc........................ | 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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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK _|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (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,

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




Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

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

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
Not Applicable for 1st and 3rd Quarters

©® N k0w

Bar Code:

* 6 3 31220194 900000 3 =« * 6 3 312201 94470000 3 =«
* 6 33122019365 0000 3 = * 6 331220194428 0000O0 3 =
* 6 3 3122019445000 0 3 =« * 6 3 312201944 90000 3 =
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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Accrued contractual fE€ INCOME.........c.ccuieiieerciriieee ettt sssssaenes | sestessssaesnses 33,188,920 | ..o | v 33,188,920 | ....ccovvernnen. 33,779,857
2505. Inventory and prepaid assets on real estate holdings... ..2,858,005 e —————— 0.
2506. ACCOUNLS TECEIVADIE. ........vvveeeetetetee ettt sn s s s s s s enenenennnnnnns | sevesssesssssssssasanas 842,266 | ...oocvvreeeennn 191,348 | 650,918
2597. Summary of remaining WIite-ins for LINE 25.........cccvereuiiieicieciiisieisiseesessssesiesessssssssssessnss | sessessesssnsns 36,889,191 | .................... 3,049,353 | ..o 33,839,838
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year

2504. Unfunded commItment fE8 IADIIILY...........cc.ccvriuiieiiiisiieicctee ettt ettt sesse s bentens | evssssssessesesbesaesssanes 117,624 | oo 164,028
2597. Summary of remaining WHte-INS fOr LINE 25..... . i ittt sttt sttt nf et f sttt ens | sessssssnsssssessansanssnesas 117,624 | oo 164,028
Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCEIIANEOUS INCOME.........covuveieeieeieciceeiiei ettt sttt bbbt ss s st astesassntns | saesissssssssesssanenn 97,657 | oo 20,845 | oo, 24,814
08.397.  Summary of remaining Write-iNS fOr LINE 8.3.... ...t sne s s ns s ssssssansssssessanes | sssessssssssssnsassanes 97,657 | oo 20,845 | oo 24,814
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Statement as of September 30, 2019 of the GREpéTC d ethLlﬁlEEII'Q\JI% lIJCATI((:) IF‘ICOM PANY
Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI........c.cviviiieiicieieieietsses ettt bsnts | sbestesssssssessessssessessesnans 96,793,633 | .o 89,613,632
2. Cost of acquired:
2.1 Actual coSt at tiMe Of ACUISIION. .........cuevviiiiiicie sttt bbb bbb s bbbt s e bas | Hsessssastessessstesses e bensessessesensessesebentens | shessessssnsassessessssesses et en s e s b s s s ssen s
2.2 Additional investment made after acquisition. 4,039,974 11,908,177
3. Current year Change iN BNCUMDIANCES. ..........ccueuiueiiiirieiseissiesse st sss st s sttt b st s s b s s st s s s s s st enses e bensesss | Hiessssstessessstessesesensessessessssensessesantens | sbessesssssssassessesassesses et enses e b st ensensesaes
4. Total gain (loss) on disposals............ 143,501 |...
5. Deduct amounts received on disposals............ccceerierenriinnens . .298,103 |...
6. Total foreign exchange change in book/adjUSted CAMTYING VAIUE...........c.ruurieierieirecieeireie st ssse st ss st essessessessnes | eessssssessessessssssessessassssssessesssssessessns | sressssssssssessosssssnssessasssnssessessnssnssnes
7. Deduct current year's other-than-temporary impairMmeENt FECOGNIZEM. ..o sessnss | sressssestesessstessessssssessessessssessessssantess | stessessessssassessessssessessssessessessssessassesnes
8. Deduct cUrrent Yar'S EPIECIALION...........ccciveueiircteiicee sttt st s bbb s s b ss s s s e s s ensetesnsnsesanns | setesessssessssnsesesnsesassnsesanen 3,512,094 | ..o 4,728,176
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8).........cccvverririereiiinsieieiessssssesssssssesssssees | soresesssssssessesssssssesessses 97,166,911 | coovveeeveereseeieeiens 96,793,633
10.  Deduct total NONAAMILEEA BMOUNES............cceiveveiiieieicc ettt ettt a s s s s st ssbessesns | stetsntessessessstessessstnsassesssssssensessntsntans | stetsessssssessesssssstessessntensessebsnsensassseses
11. Statement value at end of current period (Line 9 minUS LINE 10)..........cccceiiiiiieiiiicieiiieieesiecieessresesssesesssesessssesesnserenss | ererisessssssesessssesessssesenns 97,166,911 | oo 96,793,633
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar............cocucveieeievciersieieseseeseies | e 1,012,500,838 | ...coevevrrererieenad 972,854,721
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviviueirciciiee ettt bbb s st sseans | astesssssssessesessssessesaseas 206,039,417 | woooveeeeeeeereeeeeiae 236,502,783
2.2 Additional investment made after @CUISIION. ...........ccccvevriieeieeiescee ettt s et saessessssensenes | sevessessssessssesssssnssessesnsan 23,459,181 | oo 52,950,437
3. Capitalized deferred INEEIESt ANA OB ..ottt sttt se s bsees | Ssebsssstessesestes e s s b esse s s s s ssessessnbensess | sbessesssssssassessssestes e s st es s s st s s sae s saes
4. ACCIUAL OF QISCOUNL.......c.uvvreeiisciiesestese sttt sttt s s b st e b R st bR e bbb s s bbb ss | H8esbntassses s st e s s e st es s s bse s s s st s e ntans | nebsesssbass s esten s b s s s bbb n st
5. Unrealized valuation iNCTEASE (UECTEASE)........c..cucueiuerieiiiiie ettt ettt b bbbttt n s s b senas | S1ebsssssesssssstesses s bessessssssssssesssssntensess | sbebsessssssssssessssesses e s s b es e s s b s sse s taes
6. Total gain (I0SS) ON GISPOSAS..........cevvveereeiiisieeieice et ss ettt st ss bbb sttt b st s e b s s s s s s s st essessnbantas | sressssessessnsstesssssssessessnsssssssessnssstassess | sbessesssssssestessesintensesesessnsns (58,209)
7. Deduct amounts reCEIVEd ON AISPOSAIS............cvuevuivieiiieisiieteie ettt st a st b s es s snsns | sbsessessssessesssnsessessesaes 120,892,305 | ...oooveveeererereeeriee 249,748,894
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCoOgnIZEd............c.ovveeeuririeienereneseeseeeeseeeees
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
12, Total valuation @lIOWANCE...........cuiviieieiiiceeece ettt ae bbb bbb s st en s nnes
13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts..............cccccveveveerrcrrereiereciennnns ol
15. Statement value at end of current period (LiNg 13 MINUS LINE 14)........ciiiiieieiieiiiei st sstesessssssssssensessnsenssans | sneessesssssnssssesssssssanses 1,121,107,131 | oo, 1,012,500,838
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 O PIHHOI YEAI...........ccuiueiiiieiiecte ettt neens | sensessssssessssssesssaesesans 1,089,280,479 | .oeveveeeeeeereeie 851,722,804
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.eveevcreieeiieeceeee ettt b s bbb s s st sssaessnsas | sesessessssesseseessnssssessessneas 39,059,904 | ..o 80,971,460
2.2 Additional investment made after aCQUISIION............cc.cucvivivieeiiieceee ettt ssstenas | eetessesssessssee s s sees e 88,696,451 | .evveeeeeeeeeeere 205,009,029
3. Capitalized deferred INtErESt AN OINE............ccciieiiescce ettt ae bbb s s senes | srebesessnsesasstebes s se s s s ssebes s sesessssebessnss | nosebessstesesssssessssebes s et e s s st e s s s aesnnas
4. ACCTUAL Of QISCOUNL.......cooieiectiteiic ettt a bbb bbb s s bbb st s bbb s s st st nbenaes | sbssbessessssssasses et ansesses s b s s s baes T54 | o 144
5. Unrealized valuation INCTEASE (UECTBASE)...........cvvueveercreesieeieiessseeseestes e aes st sse st st ess s bt s s sss s ssssesassssassases | sevessssssesssssssssssssassesnsan 27,731,032 | oo 55,333,842
6. Total gain (I0SS) ON QISPOSAIS.......ceucuurerierierririieeeise s et ettt ee et s s s bbb bbbt s st bsensentas | sebetsestessasssessessenbsnesententas (336,829) | .euerrereeeereie s 162,137
7. Deduct amounts reCIiVEd ON QISPOSAIS..........c.cvuiueiieriiiriteiieies ettt ettt a bbb ae st bbbt es s saessssnaes | sbsssesessssesesssaesesassesesnaas 53,834,427 | oo 90,904,316
8. Deduct amortization of premium and dEPrECIALION............cueveviiiiieicieiseie ettt ssbenas | sebessessesssesses s sense s sanes 1,406,322 | ooovereeeees 1,834,987
9. Total foreign exchange change in boOK/AdiUSEA CAMYING VAIUE............ccvvieiverieieiesce ettt sssaessens | srssssssssessssssessesssesssssssssssssesssssssessess | sressessssssssssesssssssesssssssessessssensessesansans
10. Deduct current year's other-than-temporary impairment FECOGNIZET............c.cvueieicueieeieiciriisie ettt sssestens | eresistsssesesssssssssessssssessessssensessssansans | tossesssssssassesssssnsassesesanes 11,179,633
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........ccevrrerierrerererieieiseesseesssesesies | cevevesssssssssessssssennes 1,189,191,042 | ..ooveveeerernn, 1,089,280,479
12.  Deduct total NONAAMIEEA BMOUNTS............cceiiiiieieiciceis ettt sttt s st s st s s bensenses | etsstsstesessstessesses st snsensessntanta 1,000 | e 1,000
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ceiiiieiieeiieiiiiiis s siesssssstesssssssssssessessssessnsns | svsessessssssssssesssssssanees 1,189,190,042 | ..ocvvveeiea 1,089,279,479
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cceieveiiriieieeseee i ssissisnis | sessesessssessessssessenns 31,737,877,397 | oo 28,138,198,150
2. Cost of bonds and StOCKS CQUIMEM..........c.ceviveieeiciiieie ettt ettt sa st es e ssbenas | sebessesassssssasssssssesens 4,278,360,319 | ..ooovverrereeeieas 7,579,211,293
3. ACCTUAI OF QISCOUNL........cuevuiiiieiieicite ettt s bbbt s s n et nbensenns | sebessessnssnsansessesantantessesad 43,887,868 | ....coooverrirereiriieiieienne 105,725,851
4. Unrealized valuation iNCrEASE (AECTEASE)........ v rurrrrerrurresreeesresessessssessssssessessssssssesssssesssssssssessessssssessssssssessessansssssessassns | sessssssessessassssssessassnsssnses 89,904,230 | ..vorrereererireeieeieieenne (71,640,422)
5. Total gain (I0SS) ON QISPOSAIS.........c.ccvieiviiriiieisice ettt bbbt bbb bbb s e st bbb b s s esessssebessssesenas | sbssebessssesesinsesesansesesnaas 36,388,439 | ...cvvereeeeeeee 22,590,286
6. Deduct consideration for bonds and Stocks dISPOSEA O ..........c.vueveiiiiiiieicicei et | eetesesssesssse s sssenens 2,931,623,975 | covereeeeeeeas 3,961,345,533
7. Deduct amortization Of PrEMIUM...........c.cciiiieiicieeeiee ettt bbb s s b st s eaessssebesnsebesnaes | eebesessnsesesssesessnsesassnaesenesl 8,879,219 | oo 31,645,431
8. Total foreign exchange change in booK/adjUSEA CAMTYING VAIUE.............ccvuiveieiiiicieie ettt asaessees | sressssssesssssbes e b besse s sss s ssesssssssessess | sbessessssssssssssss st esss st es s ssbnsesaesansaes
9. Deduct current year's other-than-temporary impairment recognized..............ccccveveveeecerrierenns 136,890,102 | oo 57,928,087
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes............vrurrereeneerinrirees | conmensesseissssissiisessssissenas 7,520,269 | ..o 14,711,290
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... .33,216,545,226 ..31,737,877,397
12. Deduct total NONAAMItIEA GMOUNES............cc.ccviiieeiieic ettt bbb e bt se b b s s s s s sse s b s bessebns | 2sessstassessessstessesssssnsassesssssssensessstansass | cbessessssssossesssssstes et sstensesebnsensesasenns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)........ccoviviriiieierieiecieesiesesesesissssseesesssssessssessssssssssssssees | eesessessesssssssssnsssens 33,216,545,226 | ......ccovererrinns 31,737,877,397




Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

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

BONDS

NAIC 1 (B)-vvreeverererrerereeesensseessseessessssese st sestssss s ssssssseesssssssnsnss | nesesssssensssssnens 20,626,938,937 | oo 951,121,082 | covoovverrriciin 658,394,082 | .....ovvvirriririnnne (149,620,405) | ....coovvvvrrrenne 20,441,697,193 | coooovvvorerircnens 20,626,938,937 | c.eoovvverrrirnenn 20,770,045,512 | cooovvvrcrirens 20,225,611,987
NAIC 2 (B)-vvvevverererrerereeeienssesssee s esss s esss s essssesnes | esessessisssssenens 10,708,431,882 | .....ccoocverrrirens 581,257,037 | .cooovvverrrrirciirnns 239,040,720 | .cooocrerrrirciinns 179,878,291 | oo 10,389,043,858 | ......cccorvvrennc 10,708,431,882 | ....oovvvvrrrinnn 11,230,526,489 | .....ovvvevrinnn 10,089,234,690
NAIC 3 (8)-vvruvverrerrerirreseresesisseesseses s sess st eessssessssnnes | oeessessssnssesenesnns 582,283,750 | ...oovvverrerririrriinne 47,739,052 | oo 94,348,648 | ......oovvvirrrircrinnn. (12,168,944) | ....ovvverrrrnnne 508,529,442 | ....cocvovrrrreriinnns 582,283,750 | ..ooovverrrrirriinnns 523,505,210 | .cooovverrrrirriienns 505,434,390
NAIC 4 (8)-.vveevvrrerneeeeesseeeesseesseessseesessssesssss s sessssssssssssessssssssssssesssss | esessssssssssssnssnns 147,996,700 | ...ovvvrverrrrirreens 76,522,826 | ..ovooveeerrerreieens 44,453,651 | ..o, (32,674,497) | oo 142,844,539 | ...ovvovi 147,996,700 | ...vvovverrreerireinnes 147,391,378 | oo 134,893,414
NAIC 5 (B)-+vveevererersenereesseessseeesssesseessseessssessssssssesssessse st sssssassssssssssssen | sesmeessnssssnsssesssssnees 51,360,539 | oo 3,099,387 | coooovererirreeereeeennne 546,641 | ..o 8,674,628 | ..o 42,131,329 | oo 51,360,539 | .oooorererireiens 62,587,913 | oooovreceens 50,127,139
NAIC 6 (B)-vvrevvereerrsererneresereseeesseesseesssesss st sessssest st ssesssessesssennes | cesssssssssssssnssssssssns 21,163,290 | .o, (12,116) | covvovvvererceenrersciins 1,463,894 | .o 6,217,248 | ..o 16,396,587 | ...oovvirriniriiniins 21,163,290 | oo 25,904,528 | .....cooooonirririiens 15,616,299
TOtal BONGS.......oieereiiierii e ssnsenes | aveenessnnnesssesens 32,138,175,098 | ...ocovvviirincnens 1,659,727,248 | ....oooovvvvrriiis 1,038,247,636 | ....ooovvviririincnininiis 306,321 | oo 31,540,642,948 | ..o 32,138,175,098 | ....cocovvvrininens 32,759,961,031 | oo 31,020,917,919

20IsO

39,897,509 27,089,700 39,897,509 26,814,574 10,000,035

NAIC 2. | eneni e 186,772,664 | ... | e 257,068 | ..o (89,005) | .o 187,277,481 | oo 186,772,664 | ......ccoevericn 186,426,590 | .....cccovcvvrirricnnne 187,535,025

O Y (O TP OOl OOl OO OOl OOl OO OO PO OO OPOTl OO 0 [
110 NAIC A s | s 18,288,169 | ....cvviicicicicias 8,576,397 | ..o [ 3,499,929 | ..o 34,304,085 | ......cccovvviriiiiiinnns 18,288,169 | ....ccovvvriciriie 30,364,495 | ..o, 26,660,599
12, NAIC Bttt | ereest s 23,802,103 | ..o 825,000 | ....cvoorereircriniieieireeninieienienes | e 13,246,848 | ..o 16,891,253 | ..o 23,802,103 | ..o 37,673,957 | oo 16,496,934
130 INAIC Bt se s ss e e e | oeEseeeeEseEere st ens e RseneseE e ensens | £hfenesetseRieesenEene e enesnssesensentenee | enEeEentenEoeeseRsiesenEenEeresententiesiens | chiiiieiioiiirtiessonsisessenssiscssessrnis | erieisieieriesiiiiisessinsiesessensocsoees | ceeisiesiensinsicmesiensiimisonsonsiisensos | srrensinene et 0 [
14, Total Preferred SOCK...........cocuiiiiiciiiicseicesesecsessisniins | s 268,760,445 | ..o 13,055,164 | ..o 257,068 |....ccooviiiiiicicias (278,925) | ..vvvviciicicin 265,562,519 | ..ooooviiciniicina 268,760,445 | ......cocooviviiicins 281,279,616 | ..oocovcvciciccias 240,692,593
15. Total Bonds and Preferred Stock...........ocuiiiiniiiiiniisisnississiesienies | onvesieonienienees 32,406,935,542 | .....ccoocvviiiinns 1,672,782412 | ..o 1,038,504,704 | ....oocvviiiiiiiiiie 27,397 | v, 31,806,205,467 | .......ccccooevenue. 32,406,935,542 | ......ccoocucinnn. 33,041,240,647 | .....cccocvnnnn. 31,261,610,512

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....684,000,113; NAIC 2§$.....78,057,235; NAIC33§.......... 0; NAIC43§....25,500,000; NAIC5$....312,544; NAIC6S.......... 0.




Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actsual Interest ?Dollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......cmiririnererriereieens | s 721,236,558 |....coovreviennes )80 R O 720,796,307 | ...ovvvvvrcrrreriis 17,854,932 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAN........ccuiurerirrerieiieeineise et eess s essessessessessnes | sessessessesssssssssssesssssnssens 465,630,523 | ...oveveerireieeneeinn 209,625,753
2. Cost of short-term iNVESIMENLS ACQUITET............ceiiiuiiicrceece ettt s s b ssnseaes | sessesessssesesssesesssssteses e 457,458,361 | oocvvcreeeees 474,973,502
3. ACCTUAL OF QISCOUNL........eeeieeecececec ettt ettt sttt ettt st e st s e s e st s e st st st st sesesesessseseeese st enenensnenenenenenenesenensenenennes | eeeesesssesesssssesesesseseteseseeesesanas 124,726 | oo 65,708
4. Unrealized valuation iNCrEASE (ABCIBASE)..........cvevcvieieeieriieeeesese ettt sttt s st es e b as s sss s s sses s bsseses | essessssassssssssessssasses et sssessessnsassessessnsanes | sestessessssassessesassssssassssssssesses e benses e bares
5. Total gain (I0SS) ON QISPOSAIS. ..........cvuiviieiriiieiciiteiic ettt s sttt et b a s b s bbbt ensessess | sbessssessssestesses st esse s s b s ses e s ssnsessessnsans | ebtessesstessessssessesses s s st e s bt es et nee 3
6. Deduct consideration reCeIVEd ON QISPOSAIS...........ccccuirerriireuiiireieiiee et se b sse s s s s sstenenss | sessesessssesessssesesassstesesnaas 201,968,554 | ..ocoevevieerce e 219,034,443
7. Deduct amortization Of PrEMIUM. ..........cc.cieieiiieieic ettt b bbb b bbbttt en s s bnsenas | sssessesssssnsessesssensessesnsensessesnees 8,499 | ..o s
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE.........c.evuruuririirieieiieciesissiseisstsisssesseseessesssssssssssssnssns | sesssessasssssssssessessssssessassassssssessassssssnsses | esssessassosssnssessessssssssessasssnssnssessnsanssns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............c.iuiueiciireieieieisie et sssesseses | ersssessesssssssesssssssessessssssssssessessssessessstans | sbessessessssssssssesessstessessstansessessnssnsassenses
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccoveverrirreererieeieieiseeseeiesens | ceeveeiesesseessssesesssseeseenas 721,236,558 | oo 465,630,523
11. Deduct total NONAAMItIEA @MOUNTS...........ciuuiiiiiirr bbb | £ oEEE bbb bbbttt Chesb e bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cuvrisierisiisrssssessessssssssesssssnessessssssssnssssssssnsssssnsns | sonssenssssssssenssnssssssssnssnsss L@ 1 ;200,098 | tarsrssrssessasssssssssessasssseans 465,630,523

QSI103




Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHOT YEAI)..........cueuiuiueireiiiiiesiseisssstesse s sesse bt ss s bbbt bbb st s s bbbt s bt 148,969,847
2. Cost paid/(consideration reCEIVEA) ON AAIIONS. .........c.erururriieririeie sttt s s st E e s s £t b st 431,980,235
3. Unrealized Valuation INCTEASE/(AECIEASE)..........vueireieuieeiseiiesetesseise sttt sss st s et se b2 s b8t st s s8R s bbb b st en 215,874,980
4. Total gain (I0SS) ON tErMINAION FECOGNIZEM. ........crerrerieerireereieeeeeeseere st ses et se s s £ s8££ s e s n et es
5. Considerations received/(Paid) ON tEIMINAHONS. .........c.cviieiiiiieieitese ettt s bbb st s bR bR s s st s sttt s et en
B, AMOTZALON. ...ttt
7. Adjustment to the book/adjusted Carrying Value 0f REAGE IEML..........cvieiiieiecc bbbt
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE............cvuoiuiuurieieeieeeire ettt s bbbt sren
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 6+ 7 4 8)..cviciiieieiiiseeseee et 796,825,063
10, DedUCE NONAAMIEA @SSELS. ........vvuerveeireiieeiiiii ittt
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........c.iiuiiiieiiicisiieete ettt bbbttt st ss bbb bt bbb es s b st s senes 796,825,063

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE 6, PO YEAT).........cuerrrerererrrereeeseasessssesessssssssssssessesssssssssesssssssssssessssssssessesssssessessessssssnssessassssssessassnsans

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........coceieieiiiniciciesiee e

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

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

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

Change in variation margin on open contracts - All Other:

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

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

3.2 Add:
Change in adjustment to basis of hedged item:

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

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

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

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

3.3 SUDLOtal (LINE 3.1 MINUS LINE 3.2)......iuiiiteiieiciiiie sttt s et s s b8 £b s s s 48 bbb st b sttt ann 0

4.1 Cumulative variation margin on terminated contracts during the Year...........ccccoeevenrnrrninrnensinrnninnns

42 Less:

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

4.22  Amount recognized 0

4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2)......couveeeeeereeueiersesreseesesessesessessssseesessestssssessessesssessessessssseesassesssessessessssssessessassssssessessasssessessasssessessasssssnssessasssssessessssssssessasssssessessassnnes 0

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

5.1  Total gain (loss) recognized for terMINALONS IN PHOF YEAT...........cuueiererurriueereeseereeeeeeseeseiseesseeseeseeseseseesessess s ssees e st se st e s s s e bbbt en e sensnen
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOF YEAI..........ciieiiiirre e es
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 4.3 =5.1=5.2).....cueiiiiriieieesieee ettt bbbt 0

7. Deduct nonadmitted assets

Qsi04



Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

QSI05, QSI06



Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COlUMN T4 ..o 796,825,063

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

3. TOMAl (LINE 1 PIUS LINE 2)...uuvereirereeiereeiiseessseesseesssesesseeseseessess st st 796,825,063
4. PartD, SECHON 1, COIUMN B........ouiiiiiiiiiiii bbb 797,363,587

5. PartD, SECHON 1, COIUMN B......uveeirieeieicieieisie ettt en (538,525)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 796,825,063

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

Q. TOtAl (LINE 7 PIUS LINE 8)......veveveieiecieteceeset ettt ettt s e e s e s et et a et b ee b s s st e bbb bbb s e b et R st b s bt n e bbb et s s sttt s b 796,825,063
10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 797,363,587

11, Part D, SECHON 1, COIUMN ..ottt ettt a st s et s st s bt s s b s s saes (538,525)

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

Potential Exposure Check

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

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

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

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

QsSl107



Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

1
Year To Date
.......................................... 328,628,061
....................................... 3,207,217,679
....................................... 2,836,048,014
.......................................... 699,797,725

QSI108
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

0199999. Totals.

................................................................................................ 0 0 [ o 0. 1,419,945
0399999, TOAIS. ......eurereriruieseiseieeeisee s ese s s bbb bbb s btk eeR R e eeEseER RS E LR AR AR R AR E R RSk AR R Rt S4EseeR SRR R LRSS R 0 | oo 0| oo (1 OO 1,419,945
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
43805ZZZ5..........ccvunne. BEAVEION. ...ttt OR...oovvirierrnerrnnins | e 07/16/2019.... | ccvvovvvrnees 4.719 21,089,808 | ..oouveuirinrieier s 28,600,000
BTAB3ZZZN ..o POMIANG. ... OR..ooieineisniienins | e 09/17/2019.... | covvervrnes A.509 | oo s 19,960,000 | ...vvvoeveiraiireiieiiesesees s 28,700,000
704752217... KENGAl......vooie e FL 08/15/2019.... 3.831 82,875,000 | .vouveurieurirerirereiieiriiei ettt | e 134,000,000
797241ZB5... MIFAMAT BEACK.......cevevvveireeiise ettt FL 09/23/2019.... B.042 | oo enes | Seeb e 3,813,516 | oo 5,124,000
797241272 MIramar BEACK..........c.vuiiiiiiiice s FL 09/27/2019.... B.089 | .ot | et 6,143,753 24,318,000
90399Z778................... INAIANAPONS......vvoeoeeeveeseeee e ssesessenes 08/27/2019.. 5.023 22,236,308 36,300,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All OtNEr. ... bbbt sebsess bbbt | cosrees ., S [T, 0,0, SRR [NV 146,161,116 | ........ 257,042,000
Mortgages in Good Standing - Mezzanine Loans
113732224 Clearwater. 09/30/2019.. 4.059 15,300,000 25,660,000
209999ZA2... co | ChAESION. .. 09/30/2019.... 3.634 ...16,835,962 | ........ 25,901,480
0699999. Total - Mortgages in Good Standing = MEZZANINE LOANS. ... v reiueiuieeiiee ettt sttt sas st ee sttt ees et ees st ens sttt ens s e s st entes 32,135,962 | 1o 0 ...51,561,480
0899999. Total - Mortgages in Good Standing... XXX 178,297,078 | ..o 9,957,269 .308,603,480
3399999, TOAI MOMGAGES. .......evververcerseeeieeieereeees s8Rt XXX 178,297,078 | ....oovorceeeicrrecec s 9,957,269 .308,603,480
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
355555229... San Diego.. CA .| 06/28/2013.... | 09/19/2019.... | .. [(0) ) SRR IV 13,467,074 | ......... 13,467,074 | ...... 0
525700ZE3...... SAraSOta..........cvveeeeererresieereee e .| 11/01/2018.... [ 07/01/2019.... | voveoevrerrrreee,890,000 | 1oivriirnieiiniiicins [ cereiierinciiseineiies | eeesesiesssenseeessenes | e | oeees 0 vernn:4,890,000 | ..........4,890,000 |...... 0
903999ZZ6.........ocvvvirinirinns INAIANAPONS.........cvvoeverv s 09/11/2015.... 1 09/12/2019.... | oo 22,384,118 | oo [ | o | onmreenessesenseniennes | oo 0 [ | oo 22,384,118 | ........ 22,384,118 | ...... . 0
0199999. Total - Mortgages ClOSEd by REPAYMENL. ........uiruuiisereairsiersiesessees s ers s sensiss | eesseessses et sees bbbt (0) 0 [ R ()] I [V 40,741,192 | ......... 40,741,192 [ 0 0
Mortgages With Partial Repayments
019999777... West Bloomfield...........ccovveerenrrnerinnns Mo 033172017 [ s [ e 98,855 | s [ e | s | e | e L0 PP [P 98,855 98,855 |...... 0
020111Z26... TEMPE...coviiiririnns AZ 12021720150 [ s | e T1BBA,8B8 | s [ s | e | e | s (1 PRI OO 11,884,868 | ......... 11,884,868 |...... 0
081533ZZT ... Ridgeway.......cc.ccoevenecs SCvvvcnnns [ 1012712014 .. | oo | eeenrieniiinriienennB8,289 [ e | e [ evesississssisssessiens | ceviessessisssssssinsins | s 0 | oo | e 84,289 84,289 |...... 0
114840ZA2...... Coral Gable FL .1 08/12/2016.... 162,530 | oo e (0) e s | s 0) 162,530 | ..............162,530 |...... 0
165421ZZ4.........coovvvc. Cape Cod MA .| 05/06/2016.... ABB516 | coveverercrerennieens | veersenesessinnnenns | e | e | s 0 133,516 | ..............133,516 |...... 0
212555ZAT ... Philadelphia. PA oo [ 01/31/2012.... | cevoevverrreeiens | eevveeiisseeenieence THBB4 | ot [ e | cvvessiessiesisessisssas | essseessiiessesssssssnnss | cooes L1 RO ISP 71,654 | oo 71,654 | oo 0
275222773.......vvvsvriins AUSEN..cv i > 0412612017 . [ e | e 78,695 | e [ s | e | s | s 0 | oo | s 76,695 | ..............76,695 |..... 0
290700AB9 cer [ MEMPAIS. ..o L1\ 42018 | s [ e 91,280 | s [ e | s | | o 0 | oo | o 91,260 91,260 |...... 0
385535ZZ5......covrieiiniinns AUSHN. s L. S B 1072412017 .. | oo | errrrerriennneendBT5,53T | s | e [ et | cersessnessssisensenees | e 0 675,531 | oo 675,531 |...... 0
440555ZZ6... HOUSEON. ... X .| 06/28/2018.... WTT835 | oo | e | v | s | oo L0 P TOOTOR ISV 77,635 77,635 | ... 0
494266775... The WOoodIands...........cccerveerimeereemneeerineienienes X .1 03/25/2015.... 0777 | o | eeveeisseessiessiienns | cvveessessiississssssses | cosssessiisssesssessssnns | cooes 0 107,177 . A07,477 0
502413ZZ3.........coovviian. Salt Lake City.....ccovvvrreierrierericisninns U [ 11/08/2013.... [ oo [ eererrreiieiieeneen 1402 | e [ e [ e | cerssieseseeenenens | e 0 [ | e 91,402 91,402 | ...... 0
SITTTTIZZA.........oone. PUESCOM....veoveoreeeeeeeee e AZ 1105/28/2015.... [ oo | e 115,592 | s [ e | s | e | e 0 115,592 | oo 115,592 |...... 0
560222ZA2.........ooovvrerinn Lincolnshire Bl 012412019 [ i | e | e | e | s | e | s (O TN [ 52,860 52,860 |...... 0




Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

581222772. vee | BaItIMOre....ooics MD...ovrves [ e 08/22/2012.... | . 137,349 | .......... 137,349 | ....... 0
624999774. v | TUCSON... s AZ.oiiiis [ 06/30/2014.... | . 93,172 | oo 93,172 | 0
696551ZZ6...........ccoovvvvrmenn Carshad. ... CA.ovvvenn [ v 10/117/2013.... | 101,938 101,938 | .............101,938 |........ 0
700500ZZ7. Santa Monica..........cccooeuiririniinniinins CA .| 04/30/2018... ..505,351 505,351 0
T4951ZZY5.... [ PeAMANG. ... | T | e 12/06/2013.... |. ...68,014 68,014 | .............68,014 | ... 0
T49512272.... .| Sacramento...........cccvcevriieiiernensncesnsnns | CAuiiciiiens | e 11/07/2013.... | 116,326 | ............ 116,326 |....... 0
797240ZA9.... ... | Destin....cccovruenne. . e [Fluiis e 12119/2013.... |. 292,638 | .............292,638 |........ 0
816849ZZ9.........ccocvvrririne OHaNdO......ocvvirririiie s I IO 05/17/2013.... | . 84,210 | ..ccco.e.....84,210 | ... 0
862999275 ... | Fargo. S 03M8/2014.... [ e [ e BT | i [ s [ |0 | | 49,475 | ... I 0
934432ZZ1.......ovvi Burbank..........ccoocuiviinniiniiicis CA.oovvcvnn [ 11112/2013.... |. 67,335 67,335 |....... 0
955565773. cee | PROBNIX....oooics [ YA [ 05/17/2013.... | . 59,649 59,649 |........ 0
983444776. v | LN UTeiiei [ 02/24/2014.... | . 158,140 | .....co..uce. 158,140 |........ 0
Old Standard............cccocceunenee CiINCINNGL ... OH..ooovvvvvns [ v 01/01/2006.... | ccoooovrvvrrnrrnne [orvnriinniinnienne 11027 | i [ | | | 0 | e | o 11,027 L A1,027 . 0
0299999. Total - Mortgages With Partial Repayments .15,415,682 5,468,486 ..15,468,486 [ IR 0 0
0599999. Total MOMGAGES...........ovvrevereiirereieseieeeieeeeseeeees 56,156,874 56,209,678 | ......... 56,209,678 O IO 0 0

1'2030
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0|Cyprium Parallel Investors V, LP.. . | Cleveland.. .| Cyprium Parallel Investors V, LP..... . 08/15/2019.... | . ...799,273
000000 00 O |Great American Capital Partners Fund Il, LP. Los Angeles . | Great American Capital Partners Fund II, LP........... 01/12/2018....
000000 00 O|Gryphon Mezzanine Partners, LP. San Francisco... .| Gryphon Mezzaning Partners, LP............ccociriniiiiessssese s 11/30/2017....
000000 00 0|Monarch Capital Partners IV, L.P.. . .| New York.. .| Monarch Capital Partners IV, L.P. . 10/30/2017.... .750,000
000000 00 O|NB Private Equity Credit Opportunities Fund LP.... New York . | NB Private Equity Credit Opportunities FUNd LP...........cccoovriririnnerrreseeeeieenns 06/07/2017.... ....18,480
000000 00 0 |Northcreek Mezzaning FUNd I, L.P.......coooveiiiiiririieiceieeeee s Cincinnati.. . | Northcreek Mezzanine Fund III, L.P... 09/10/2019.... | ccovrvrree. 2 | s 140,000 | oo
000000 00 O|PineBridge Private Credit Feeder, LP . New York.. . .| PineBridge Private Credit Feeder, LP ... 11/28/2018.... .794,039
000000 00 0|SAAS Capital FUN Il ........coiiiiiiiiciiecccnsc s Cincinnati OH... | SAAS Capital Fund Il .........ccccccvoiiiininniiciiecsisniceii 08/09/2018.... .375,000
000000 00 0|Sagard Credit Partners, LP .........cccveirirniieiieincierissssssssssissnsesesssnens Toronto. . | Sagard Credit Partners, LP ..........ccccovuvreinrneiniinnnnneininninns 10/09/2018.... .885,849
000000 00 0| TTGA C-1 MMF, LP....ooiimiiiiiineiieeisecssesiseise st Cincinnati... | TTGA C-1 MMF, LP.ooiieeiceiss st 12/18/2017.... ....39,666
000000 00 0] Yukon Capital Partners Il L.P........ [ .| Minneapoli MN... | Yukon Capital Partners Il L.P...........ccccouriiiiiminiieiiiinisisciecsissisiissiinns 07/17/2014.... 2 ....53,886
000000 00 0[Yukon Capital Partners Ill L.P....... e . | Minneapoli MN... | Yukon Capital Partners 1 L.P.........cooirireineiscesei s 07/18/2017.... 2 272,085
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f FIXed INCOME = UNGIIBEEA. ... evuuiuuiiriiieisii it ettt etttk 8 8888488ttt | crrnbanes 939,273 | oo 5,459,252
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O[A&M Capital EUrOpe, SCSP.....c.cereireirieieiirieieieeieieeeissess e eeeeees London UK.... | A&M Capital EUrOpe, SCSP.......evuevrerinireireieeneieinsieiseieeieieennens 06/30/2019.... 3 .987,260
000000 00 0|A&M Capital Partners Il, LP ........cccoerveneirernriinnninns Greenwhich . | A&M Capital Partners [, LP .........ccvivriiiiniseeississiesiesssesenssiessssssessssessnss 05/25/2018.... 3 | s | e 1,108,346
000000 00 O|Arclight Energy Partners FUNd VI, LP.........coooiriririncreeenereieeeeeseesee s BOStON. ... . | Arclight Energy Partners FUNA VI, LP...........oovininreeiseeeeeeeseeseeeeeeeseeseenens 08/04/2015.... 3 .752,350
000000 00 0|Blackstone Tactical Opportunities IIl, LP New York . | Blackstone Tactical Opportunities I, LP...........c.ccccocueiiniiniinnninninns 02/08/2019.... 531,329
000000 00 O|Bridge Growth Partners L.P..........ccocoevieieencininiineeeinencseeeeees New York . | Bridge Growth Partners L.P........cccccocovenennninencens 07/15/2014.... 3 ....68,714
000000 00 0|Cincy Tech FUNd IV, LLC.....ccovvumrrieririrneeineieriesieeienes Cincinnati . | Cincy Tech Fund IV, LLC......ccoovvereerriserieri 03/18/2016.... 1 .168,675
000000 00 O|Cintrifuse Syndicate FUNd I, LLC.........coouviniirernriniieissessissie s Cincinnati.. . | Cintrifuse Syndicate Fund I, LLC.......... 04/29/2013.... 1 ....50,015
000000 00 O |Cintrifuse Syndicate Fund II, LLC...... Cincinnati.. . | Cintrifuse Syndicate Fund I, LLC. . 09/18/2017.... 1 ....94,564
000000 00 O|Corsair V Financial Services Capital Partners LP ....... New York .| Corsair V Financial Services Capital Partners LP 06/25/20718.... | ceevererereeeens [ errerieieieireiseeseiseessiesns [ e 1,670
000000 00 O|Energy Impact Fund LP............. New York ... |Energy Impact FUN LP..........ccorvviirieineseeeces 051112017 .. | oo [ e | creeeeneiseeennens 1,061,642
000000 00 0|Foresite Capital Fund IV, LP San FranCisco...........cuveenevvcrienes CA.... | Foresite Capital FUN IV, LP......c.ccooniiiieiiniineiesiecsesssiseissie s 04/16/2018.... .400,000
000000 00 0|Greenspring Opportunities V, LP...... Owings Mills.. . | Greenspring OppOrtUNIties V, LP..........cc.oviriiiiriiininiiesieessesnssssesisesienes 01/22/2018.... 1 ....710,000
000000 00 O |Greenspring Global Partners VIII, L.P.. Owings Mills.. . | Greenspring Global Partners VIII, L.P.. 07/14/2017.... 1 .336,432
000000 00 0|Greenspring Global Partners [X-B, LP.........cccccccumiimiiiiiiniisiiniiesieisssiesiis Owings Mills.. . | Greenspring Global Partners [X-B, LP.........c.cccccuviimiinrinniiniiieiiissiesissiens 02/08/2019.... 1 148,548
000000 00 O|LLR Equity Partners V, L.P.......ccoccnveemereremeerncriseernerisiins Philadelphia.. . | LLR Equity Partners V, L.P.......c.cccoovevvenerenrins 03/31/2017.... 3 .840,000
000000 00 O|ManchesterStory Venture Fund, L.P.. Des Moine ManchesterStory Venture Fund, L.P 03/23/2017.... 1 114,437
000000 00 O|Mediey Real D (ANNUItY) LLC......covvriirireieinrisrierissisesie s sesesssssessnes New York .| Medley Real D (ANNUitY) LLC......ovvvrireririeieiicsesierseesenisisnseens 03/21/2016.... 3 ....52,500
000000 00 O|Medley Tactical Opportunities, LLC New York.. .| Medley Tactical Opportunities, LLC ..........cccoeuerueirireneneieeieieieneeeseeeseeee e 11/16/2017.... ....38,500
000000 00 0|NB Secondary Opportunities Fund Il L.P. New York.. .| NB Secondary Opportunities Fund I L.P. .......c.cccvvrmirninirniiieneieineins 05/23/2013.... 3 .360,000
000000 00 0|NB Secondary Opportunities Fund IV L.P. ......... ... |New York.. . | NB Secondary Opportunities FUNA IV L.P. .........ooveiirineeeseeeeeeneeseeeeieens 04/19/2017.... 3 .900,000
000000 00 O0|NB Strategic Co-Investment Partners IIl L.P. ....... . | New York .| NB Strategic Co-Investment Partners 11 L.P. .........cc.cocovirnincnrniiencseeies 01/28/2016.... 3 411,320
000000 00 O |Patriot Financial Partners I, L.P..........ccocorvnirniiniviiirennne Philadelphi . | Patriot Financial Partners Ill, L.P..........ccccovuneenee 07/21/2017.... 3 .500,000
000000 00 O|PWP Growth Equity FUNG I LLP.......c.covvmirierireernrineieiieeeeeissiseeseesesssenseseseeens New York .| PWP Growth Equity FUND T LLP......ccovveiieriereneeeniseieciesisenienes 08/20/2014.... 3 ....52,963
000000 00 O|PWP Growth EqUity FUNA [T LLP.......ccoivrirrieisirieiiceeicsesisnsssiesssssseenssnenes New York .| PWP Growth Equity FUnd 11 LLP........ccovviirercsencesecienisein 02/28/2018.... 3 418,016
000000 00 O|Quibi HOIINGS, LLC......uvvoueeeremnrierieeseeiseesesiesesessssiseesesssssseensenes Beverly Hills.. .| Quibi Holdings, LLC........cvoriereieieieerieeeisceiesineenns 08/24/2018.... .875,000
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SCHEDULE
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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 | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 O |Refinery Venture Fund I, LP......... . | Cincinnati . | Refinery Venture FUnd I, LP........cooeiivirieecnieeescseeees 11/20/2017.... .222,869
000000 00 O|River Cities Capital Fund VI, LP Cincinnati.. . | River Cities Capital Fund VI, LP .. 02/15/2018.... 3 .490,000
000000 00 O |Roark Capital Partners Fund V, LP .... Atlanta .| Roark Capital Partners Fund V, LP 11/01/2018.... ....10,536
000000 00 0| SNOW PhIpps 11, L.P. .ot Wilmington.... | SNOW PhIpPS 11, LP. oo 01/08/2010.... 3 ...47,304
000000 00 0|Snow Phipps IlI, L.P. Wilmington .| Snow Phipps IIl, L.P. 06/08/2016.... 3 107,642
000000 00 O|Solamere Capital Fund II, LP ...... . | Boston . | Solamere Capital FUNA 11, LP ........ccouiiieeescee e nenes 08/19/2013.... 3 ...711,165
000000 00 O|Solamere Capital Fund ll, LP ..... . | Boston . | Solamere Capital FUNG 1, LP .......oviiieiiinrieisee e 11/20/2018.... 3 ....55,546
000000 00 O Trilantic Capital Partners VI, LP.........ccorreiereeseneeseeeenee e eeeseesessnneens . | Trilantic Capital Partners VI, LP............. 07/25/2018.... .335,844
000000 00 O] Tritium Partners, LLC.........ccccooiuiiiiiminiiiniinsicciiesicsssiessceesissssssiens L | Tritium Partners, LLC.........ccuivireireiniineiesiesiseeiss e 06/26/2015.... B | s | e 1,240,076
000000 00 0| Vida Insurance Credit Opportunity Fund II, LP......... Austin . | Vida Insurance Credit Opportunity FUNG I, LP.........ccovvieiiinrinineiniscensessssienis 08/02/2017.... 157,220
000000 00 0] Vivo Capital FUND IX, LP.......iiiiiieiiinsisisnississeisssisens s ssissensssnssn Palo Alto. .| Vivo Capital FUnd IX, LP.......ciiiininiiieniinsissnssssissensssisssnsenes 09/09/2019.... [ civviereinriinns | crrneenns 590,632 | ..oiveecriierineiinniseissnins |
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON StOCKS = UNGIIIBIEA. ........vuiuuiereriiiiisiiitieiiis ottt es | crnianees 590,632 13,080,481
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|LCNNAFUNG 11-D, LP......oouiiiiiiiiiiiininicciiesiesiesens New York NY.... [LCN NA FUNA 11D, P 08/23/2019.... | covvoereeriens | e 374,335 625,567
000000 00 O|Lubert-Adler Real Estate Fund VII-B, LP Philadelphia..........c..cocceireneriniriens PA.... | Lubert-Adler Real Estate Fund VII-B, LP ........cccovevmiinirneiveiiniinenns 04/07/2017 ... | covveeveerrees | verreerierienersseienineniens | cevieriienienens 2,500,000
000000 00 O|PRCP-AUrora Partners, LP............cccoeuriicueieicieiecieieice et Denver. . | PRCP-Aurora Partners, LP 08/22/2016.... .103,600
000000 00 O[PRCP-Boca Raton Partners, LP............ccccoeviuiirivsieieiecieieisieeieins Boca Raton PRCP-Boca Raton Partners, LP...........c.ccccevvrirneee. 11/27/12017.... ....90,800
000000 00 O|PRCP-BUCKS Partners, LP..........ccccivumieermnerieriesereesssissessessssensenes Philadelphia..........c.ceeveererrneriens PA.... | PRCP-BUCKS Partners, LP...........cccoueeureemermerierereeiseensseisens 04/25/2017.... . ...92,000
000000 00 0O|PRCP-CO Lakewood, LP.........cccoeverrermeineircrieeireerenieenns Lakewood.. . | PRCP-CO Lakewood, LP.........ccc.couvuvnrrrneirneriniinnns 08/09/2019.... | cvveoereerenes | v 1,352,080 [ ..ovvrmrernrireireiiseinenins | e
000000 00 O[PRCP-Key West Partners I, LP..........ccocoueeiriniinieicneeceesesseseeessessssseseensnseens Key West.. PRCP-Key West Partners I, LP.........ccoeiivirecrenereseeesees 02/08/2017.... ....27,600
000000 00 O|PRCP-MD Germantown, LP...........coucuiioiieieiccieieeereeeee e Germantown.........c.cccveeeveveeereiennn, MD... | PRCP-MD Germantown, LP...........ccccceveioiiieiiiceeeceeeeceeese s 8/5/819.....coee. | e | e 900,000 | .vovieeierieieeeeeereeiae
000000 00 O[PRCP-Missouri Partners, L.P...........ccccoueiriminiuniiersieseeseeiessssse e St. Charles . | PRCP-Missouri Partners, L.P..........cccooeveurinisieeieeereieinnns 10/22/2015.... 172,400
000000 00 O[PRCP-Oregon Partners I, LP...........cccrorrierireinrnieisreeeisse e Oregon City . | PRCP-Oregon Partners |, LP.........cccoernineeencsce e 04/08/2016.... ....22,560
000000 00 O[PRCP-Phoenix Il Partners, LP ..........ccccooveiorniieireinesce s Phoenix . | PRCP-Phoenix Il Partners, LP ..........ccccoceenrnirierniereieirenenne 08/03/2017.... .392,000
000000 00 O|PRCP-Raleigh | Partners LP..........c.cooceviirenerieirinenienerseessninerins Raleigh .| PRCP-Raleigh | Partners LP...........cccccomivnerinennne 04/20/2017.... ....26,400
000000 00 O|PRCP-Sunrise Water's Edge Partners, LP. Sunrise. PRCP-Sunrise Water's Edge Partners, LP............cccoccoevieiireniecinienennns 08/29/2018.... ....69,600
000000 00 O[PRCP-Tampa Arbor Partners, LP.........cooevieenrieneierneiennines PRCP-Tampa Arbor Partners, LP..........ccoccovunirvvrrniierinnns 08/29/2018.... ....93,600
000000 00 0|PRCP-Woodland Hills, LP. . .. | Colorado Springs.. . | PRCP-Woodland Hills, LP 11/13/2018.... . ....26,800
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REal ESAte = UNGFfIIAIE. ... ... it oottt etttk E 1888088ttt entns | oentessssnsanssenes 2,626,415 | ...coovvenn 4,242 927
Any Other Class of Asset - Unaffiliated
000000 00 0[Monza Energy, LLC . . | Houston. | Monza Energy, LLC.. 04/17/2018. .....1,290,920
4299999. Total - ANy Other Class Of ASSEE = UNGFfIIBLEN. ... ..ottt ers st sstesis sttsessasssesessseteesess e es et ses et eee st eetesseessessenss | £1e0tesseesaesessoeeseEteesoeEseeE a8 ee s oL e e 8 o0 b e e o088 e 8o e 08408 eeE 10801408408 E 84 e 01084 E o0 E 1oL e bbbttt ettt nsentsssanes | crnnisins (U 1,290,920
4499999, SUDEOLAl = UNGFAIIBIEA. ...tttk 88 eEE 16 4 eEE AR 8 £EE£EEE 888 R A E LR bR eEE e £EAeEEeEE R 4,156,320 24,073,580

4699999. Totals

4,156,320

24,073,580
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain | Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration | Disposal Disposal Disposal Income
Joint Venture or Par hip | That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0| Great American Capital Partners Fund II, LP. Los Angele: CA.. | Great American Capital Partners Fund II, LP.............cc.ccc...... 01/12/2018 | 09/25/2019 9,813 0 9,813 9,813 0] e 187,529
000000 00 O|NB Private Equity Credit Opportunities Fund LP New York. NY.. | NB Private Equity Credit Opportunities Fund LP. 06/07/2017 {09/26/2019 50,164 0 50,164 50,164 () 44,212
000000 00 O|PineBridge Private Credit Feeder, LP New York NY.. | PineBridge Private Credit Feeder, LP 11/28/2018 |09/17/2019 | .......... 441,317 0 [ | e 441,317 | ... 441,317 0 55,124
000000 00 0|Sagard Credit Partners, LP Toronto. ON..|Sagard Credit Partners, LP ..........ccccovvvrvrnrnrnrnnreireiennns 10/09/2018 {09/12/2019 | ............ 73919 (V1 ST IS 73919 | e 73,919 0
000000 00 O Yukon Capital Partners Il L.P Minneapoli MN. | Yukon Capital Partners Il L.P . [07/17/2014 |09/05/2019 | ....... 1,189,640 0 [ oo | e 1,189,640 |...... 1,189,640 0
000000 00 0| Yukon Capital Partners IIl LP Minneapoli MN. | Yukon Capital Partners IIl LP . 107/18/2017 |08/22/2019 610 0 610 610 0 ..67,532
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNAFfIALEA. .........ovuriericiieis sttt st snsnnsenssnne | srnins 1,765,463 0 0 0 0 0 0. 1,765,463 |...... 1,765,463 0 0 0 .. 712,365
Joint Venture or Par hip | That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|Blackstone Tactical Opportunities IIl, LP. New York. NY.. | Blackstone Tactical Opportunities 1, LP........c..cccovrrrirennes 02/08/2019 {08/13/2019 9,126 0 9,126 9,126 0 344
000000 00 O|Cintrifuse Syndicate Fund I, LLC Cincinnati OH.. | Cintrifuse Syndicate Fund I, LLC.. 04/29/2013 | 07/26/2019 6,212 0 6,212 6,212 (U [ 24,616
000000 00 0|Cintrifuse Syndicate Fund II, LLC Cincinnati OH..| Cintrifuse Syndicate Fund II, LLC. 09/18/2017 |08/19/2019 68,307 0 68,307 68,307 0 3,968
000000 00 O|Corsair V Financial Services Capital Partners LP New York NY.. | Corsair V Financial Services Capital Partners LP ................. [ 06/25/2018 | 08/16/2019 632,450 0 632,450 632,450 0 50,067
000000 00 O|Energy Impact Fund LP. New York NY.. | Energy Impact Fund LP. 05/11/2017 | 08/15/2019 | .......... 425,632 0 [eoeeeereeeeees | evereens 425,632 | ........ 425,632 0
000000 00 O |Goldner Hawn Fund VII L.P. Minneapoli MN. | Goldner Hawn Fund VIIL.P........c.cccoooimviinniininniiccnies 04/29/2019 |09/30/2019 | .......... 182,117 (U PRI IO 182,117 | ........ 182,117 0
000000 00 O|Gryphon Partners IV, L.P. San Francisco. CA.. | Gryphon Partners IV, L.P. 12/06/2016 | 07/24/2019 ..115,970 0 [eooeereeeieeeien | e 115,970 | e 115,970 0
000000 00 OfLLR Equity Partners IV, L.P. Philadelphia. PA.. | LLR Equity Partners IV, LP.........ccccooonrirrinriiniecccees 03/14/2014 | 07/23/2019 | ..........480,042 0 [ | e 480,042 | 480,042 0 35,748
000000 00 O|Medley Credit Opportunitiy Delaware Fund, L.P. New York. NY.. | Medley Credit Opportunitiy Delaware Fund, L.P. 07/15/2016 {08/29/2019 | .......... 662,444 0 | evererereninieens | cern662,444 | L 662,444 0
000000 00 OfNBDyal IVUS Investors, LP New York. NY..|NB Dyal IV US Investors, LP .|06/11/2018 | 09/04/2019 95,629 0 95,629 0 2,439
000000 00 0|NB Secondary Opportunities Fund Il L.P. New York. NY.. | NB Secondary Opportunities Fund [l L.P. .......ccccrvvrrrrrrrnnnns 05/23/2013 [09/27/2019 | .......... 575,131 (V1 ST ISR 575,131 | ........ 575,131 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 99,529 0 99,529 | .......... 99,529 0 558,289
000000 00 O|NB Strategic Co-Investment Partners Il L.P. New York. NY.. | NB Strategic Co-Investment Partners Il L.P. . |01/28/2016 [08/22/2019 | .......... 216,758 (V1 ST ISR 216,758 | ........ 216,758 0 92,963
000000 00 0|OBIP, LP (Bolt Topco, LLC) Cincinnati OH..|OBIP, LP (Bolt Topco, LLC) 06/27/2019 |07/17/2019 | .......... 100,000 0 [ | e 100,000 | ........ 100,000 0
000000 00 OPWP Growth Equity Fund | LLP New York. NY.. | PWP Growth Equity Fund I LLP.........c..coovvvrriiriiinricnciene 08/20/2014 | 08/08/2019 8,135 0 8,135 8,135 (VN [ 16,390
000000 00 O|River Cities Capital Fund V, LP Cincinnati OH.. |River Cities Capital Fund V, LP ..........ccccoomviiiiniiinriinniians 12/31/2012 | 07/09/2019 253,505 0 253,505 | ........ 253,505 0 96,495
000000 00 0 |SeaPoint Ventures II, L.P. Wilmington DE.. | Final Distribution. 08/25/2005 |09/01/2019 0 8,674 8,674 8,674
000000 00 O |Solamere Capital Fund II, LP Boston MA..| Solamere Capital Fund II, LP ............cccocccovvvverviivenirnnnnnnnn. | 08/19/2013 | 07/29/2019 32,493 0 32,493 32,493 (U [ 188,547
000000 00 O|Trilantic Capital Partners VI, LP. New York. NY.. | Trilantic Capital Partners VI, LP..........cccccccoceunmminnrirnniinnnns 07/25/2018 |08/16/2019 | .......... 103,203 0 [ oo | v 103,203 | ........ 103,203 0 6,922
000000 00 0|TS OpCo Holdings, LLC Minneapoli MN. | Prior Period Adjustment 09/28/2018 |09/30/2019 (65,160) 0 (65,160) (65,160) 0. 123,538
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated............c..eveieiieiiciei ettt ensnsnsnns | ensanes 4,001,521 0 0 0 0 0 0 [ . 4,001,521 |...... 4,010,195 0 8,674 8,674 |..... 1,200,327
Joint Venture or Pa hip Interests That Have Underlying Char: istics of Real Estate - Unaffiliated
000000 00 OfLCN NAFund Ill-D, LP New York. NY..|LCN NA Fund IlI-D, LP. 08/23/2019 |09/27/2019 | .......... 135,422 0 [ | v 135,422 | ........ 135,422 0
000000 00 0| Water Street O'Connor, L.P Atlanta GA.. | Water Street O'Connor, L.P........cccccooocricvcricccnicncriccnnenee. | 10/26/2015 |109/10/2019 | ........ 2,960,625 0 2,960,625 |...... 2,960,625 0 [ e 131,250
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 3,096,047 0 0 0 0 0 0 3,096,047 |......3,096,047 0 0 0 131,250
Any Other Class of Asset - Unaffiliated
000000 00 O I Monza Energy, LLC Houston. |TX.. |Monza Energy, LLC 04/17/2018 {09/19/2019 0 oo | 00 163,166 | ... 163,166 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 9,026,197 |...... 9,034,871 0 8,674 8,674 |...... 2,043,942
4699999. Totals 9,026,197 0 0 0 0 0 0 9,026,197 |......9,034,871 0 8,674 8,674 .2,043,942
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Political Subdivisions of States

73723R - J5 3 [PORTSMOUTH VA . ...t ssnes 09/01/2019........ CHIGIOUD. ... sins | sesesie sttt ensenns | essresesses et nines 12,255,000 | ..ooovverrnieieeies 12,255,000

73723R  JB 1 [PORTSMOUTH VA, ..ottt 09/01/2019........ CHIGIOUP. ...ttt | fedeeb s e bbb s 120,000 120,000

2499999. Total - Bonds - U.S. POIitiCal SUDAIVISIONS OF SEALES.......cuu.riuuiiisrisieisie st oottt 8808008808018 4804048084080 0808208010880 E R E R0 b o048 eeEens ettt | drnnienie s 12,375,000 | oo 12,375,000

Bonds - Industrial and Mi:

00195#  AA 9 | AMAZON TOLEDO CTL...vourvrirrireriseieererisisseresieissssessesssenes 07/19/2019........ NOE AVAIIBDIE. ...t snies | ereee et 8,283,760 8,283,760

00217L  AA 0 |AREIT 19CRE3 A - CMBS.......cooeviiiiiieiniiniesssi st 08/09/2019........ MORGAN STANLEY CO...covuiiiiriiiieriiisiiesie st sissiesssssssssssssesinsins | resssssnsssssesssssssssessssssessesssssssnsessnssans | ssesssessssssssesssessnssssnsses 11,000,000 | oo 11,000,000

00217L  AC 6 |AREIT 19CRE3 AS - CMBS......coovuiiiieiieieieisiceesiciiese s 08/09/2019........ MORGAN STANLEY €Ottt ssssssesisesssins | ressssssssessse st ssssss st esssssessesessans | ssesssessssssssessssesasssssensses 11,000,000

00846U AL 5 |AGILENT TECHNOLOGIES INC....... 09/05/2019........ JP MOTGAN. ...t ens | eebres e ens | sieb e 6,952,120
00981@ AA 9 |AKRON CHILDREN'S HOSPITAL CTL 3.965 08/1........ccruvmeierereriirneineieresrireriesinenes 08/22/2019........ INOE AVAIIBDIE. ... nines | eeesesse bbbt | erere et 8,585,000

01448X  AC 9 |ALESC B8 B1-CDO......vvvirririrniieierieises et iensssnes 07/01/2019........ SANDLER O'NEILL & PARTNERS, LP.....couiiiiriiiinisiieiernsississsssssissssssnnss | sosnesessnsssssessssissssessesssssessessssssessonss | shomesesssssssssssessssessessessssssssessasssesss | toesssssessssssssosssesssssesessasssessesssssossns
01449W  AA 4 | ALESC 10 A1 = CDO.....ouviiiiirirereireesiseisessie s ssssssessessnssenes. | veressssenenes 07/11/2019. GUGGBENHEIM. ...ttt sssssenseniens | sesesisessesssssse s ssessessse st s ssssssensenns | essssesessssssssessessesesessnes 10,580,675 | oo 11,715,626

015271 AR 0 | ALEXANDRIA REAL ESTATE EQUITIES INC........ 07/08/2019........ | GOLDMAN 8,987,310 9,000,000

015271 AT 6 | ALEXANDRIA REAL ESTATE EQUITIES INC........ 09/03/2019........ JP MOTGAN. ... | sebre s | e 6,988,940 | ..coovviiieienine 7,000,000

032095  AJ 0 |AMPHENOL CORP........ccomriirriiireriniiseesieiesieseseseeeniesseees 09/04/2019........ JP MOTGAN. ...t | ceberb bbbttt enes | erite s 17,985,600 ...18,000,000

03674X  AC 0 |ANTERO RESOURCES CORP.......c.coeviririiiricrierieeisisisesiessiesinenes 07/19/2019........ DEUTSCHE BANK SECURITIES, INC.......covvuiiirierinieieninrisssissiieniereieeins | eoreresneesnsissiessesssessesesssssessenssinens 3,760,000 | oo 4,000,000

03674X  AF 3 | ANTERO RESOURCES CORP.......ccoeviririineirernrieieriseieeisiessseiesiesinsenes 07/26/2019. DEUTSCHE BANK SECURITIES, INC.......corviiiiirieiniireieisseesisersesseieninnine | revsesnesesssessssssessessssesessessessenseseessns 2,268,000 2,400,000

036752 AL 7 |ANTHEM INC 09/04/2019........ [ JP MOrGaN.........ccooririiirinniciineieciesiens .7,000,000

038370 AA 0 |AQFIT 19A A-ABS 09/16/2019. KEYBANK CAPITAL MARKETS INC.......cooiviiiiiieiisiinisiie s | resssinsssssesissssssesissssssesssssssssssassss

04621X  AM 0 [ASSURANT INC......ovoiririiieiriceeriseiesiseieeieseenes 08/15/2019........ WELLS FARGO SECURITIES LLC......ovuiiiriirieriniieeinrierssiseissieisssisierienes | sevsesesiessessssse s ssesssssessesisssens | somssessssssessnsssessessssssesssenes 9,996,500

05352G  AA 5 | AVANABONHON, LLC.....ouiiiriiiriiriiieiiereenisesesiesssesiesssssssessssssssssensesesnne | veveresesnnins 09/13/2019........ NOE AVAIIBDIE. ... | ess st | e 16,000,000

05377R  DQ 4 |AESOP 193 A - ABS 08/19/2019........ JP MOTGAN. ... sssentens | eeseri bbbt nns | erite e en 11,999,785

05492K  AA 7 |BDS 19FL4 A-CDO.. C 09/09/2019........ | BARCLAYS CAPITAL INC FIXED INC.......covvmriirriieirericienierssseierisseeirenses .16,500,000 ...14,828

05492K  AC 3 |BDS 19FLA AS - CDO.....oouviiiiiiieieiineiesieisesssi et snenes C 07/17/2019. BARCLAYS CAPITAL INC FIXED INC.........oiiiiiieiiiiiiieisiisiieissississesiniiens. | oresesssinsssssesssss s ssssssessessessssssesens | seseresesssssnsssessessssssessssnes 7,500,000

05492K  AE 9 |BDS 19FL4 B - CDO......cvuiiiirriericiieierisiceieresise i C 07/17/2019........ BARCLAYS CAPITAL INC FIXED INC......coovuieiiiiiieiereiinseeriseissieieiseninsiens | revisssssesisesissssesessssiessessesssssesensss ..9,000,000 | .oovvieicririiricieiennen.e.. 9,000,000 .

05531F  BJ 1 [ BB&T CORP.....ccooiiiiiiciiieiesisisisie bbb 09/09/2019........ RBC CAPITAL MARKETS......cooitutimiiniiiieisessssssesesse s ssesssssessesssssssssssssssss | sessssssssssssesssssssesssssssssosssssasssessessns | soressssssssossessassessnes 8,994,820 | ..o 7,000,000 e

05541T AL 5 |BGC PARTNERS INC.....coovuiriiitieiereiseieresisesesie s ssees 09/25/2019........ GOLDMAN. ...ttt tnnes | eebsteses bbbttt rens | Seereneb et 9,956,100 ..10,000,000 |........

05600L  AC 0 | BMW FINANCE NV.......ooiiiiiriiiririieiniississesse e ssssisssssssssssenes C 08/07/2019........ BARCLAYS CAPITAL INC FIXED INC......coovivirrieiiinieirniisiresiesssseessessssiens | rerssssssssssessssssssessssssessessssssssesessans | sossessssssssessssssssssnssae 27,000,000 ...27,000,000 |........

05973B  AA 5 |BANC 19CRE6 A - CMBS 09/13/2019........ WELLS FARGO SECURITIES LLC......coiiiiiiiieiiiniieisiseireissieeiesiseesenieins [ oseissiesississsessessssssesesssseessessnssenens 8,000,000 8,000,000 |........

05973B  AE 7 |BANC 19CREB AS - CMBS.......cooiviiiieiiiieisecesiessiee e 09/13/2019........ WELLS FARGO SECURITIES LLC......cuuiiiiiiiieeeiintiesieissieienissiesseniesinsens | eosesiessessssesissssssessesssssesesssssessnsss | oessssesessssssssnssssssnssnessses 10,000,000 | ..covvvvvrvrrniieiineirennnn. 10,000,000 | ...

07330M  AC 1 |BRANCH BANKING AND TRUST CO.. 09/09/2019........ GOLDMAN......cviriirriieirie ettt | enebeesbs ettt enesnees | chtebane bbb 18,000,000 | ....ccoovvevvrvvieirnirennn... 18,000,000 | ...

08888#  AA 4 |BIDTELLECT, INC.....cooviiericeerreieeeeecenieis 09/01/2019........ AFG Private PIACEMENL..........ccuiuieiiieieiiseiesiseiseesie sttt [ esisteessssse st 38,587 38,587 |........

09256B AL 1 |BLACKSTONE HOLDINGS FINANCE CO LLC...... 09/03/2019........ MORGAN STANLEY €Ottt essessssssesssesssss | nessssssssssssesssssssssessssssessesssssssssessessns | ssesssessesssssesssssasssssnssae 22,708,820 | ..ovvvrvririricienicininns 23,000,000 |........

096311  ZA 6 |BLUE TOURCH (BTC) REV L 265 01/05/2021......... 07/31/2019........ AFG Private PIACEMENL..........cciiiiieieiisiiesieireesi st ssns [ sesisssessesssss st esssesenene 3,428,571 3,428,571 |........ 1z

096311 ZZ 1 |BLUFFTON, CITY OF - ABS......coosiiiiiniiieiirireississiiesisessisissssssisssse oo 07/01/2019........ NO BROKER ..ottt bes | ettsesses bbb bbbt eebens | oebsesbeb st s (40,000,000) (40,000,000) | ........ 1FE

096311 ZZ 1 |Blue Torch (BTC) CL A-T L 265 03/25/202 07/01/2019........ NO BROKER......cooumriuiiniiaiiiiiesis st sesssssssins | sortestssses et entene | eotssesnssessssesssesssenssenens 40,000,000 40,000,000 |........ 1FE

097023  CP 8 | BOEING CO....ovvuririrriiiciirierenissie st 08/07/2019........ VARIOUS ... ..ottt sttt | Hoesites s bbbttt ensenin | eebebesesene s s st 30,400,756 16,835 | 1FE.....coviiiivrircrs
10112R  BC 7 |BOSTON PROPERTIESLP............ 08/19/2019........ P IMOTGAN. ...ttt enis | eebebi ettt enies | et eb et 4,997,700 2FE

125523 AH 3 | CIGNA CORP........ooeieirrinriteeriesei et 09/01/2019........ VARIOUS.... ..ottt esseniens | siesitesessss s st sssasenine | eesesanssesssessenesensessnesenene 22,796,223 371,753 | 2FE.....ovviereiern
125630  AA 3 |CKHUTCHISON INTERNATIONAL (19) (I) LTD..oouvoiiciierieciieissiceiis C 09/03/2019........ |HSBC SECURITIES........ooriiiiiiiiriiiiitissieississiesissisesesss s ssssiesssssssssnis | sessessssssessssssssssssssssssessesssssssssessnssans | soessessnssssesssssssssesses 17,900,280 1FE

12641P  BC 7 | CSMC 096R 4A6 - CMO/RMBS.........cocoviieiniiiiiniiieiseesissesinins C 07/01/2019........ DIFBCE. ..t | et | et | s DD [ i 1FM

12641Q  AJ 1 |CSMC 097R 4A5 - CMO/RMBS..........coeiiieriiiiiriiiseiceeceseiesieieeseneenes C 07/01/2019........ DIFECE. ...ttt | erbre bbbttt | Hees bbbt | Heenite ettt 2 | senrere 1FM

12641Q  AS 1 |CSMC 097R 5A5 - CMO/RMBS..........covvirirrieiiersiseieiesississssssssssienes 09/01/2019........ DITECL. ..o | ettt nas | eereb ettt nenenensens | enesnenenienenennnesnnseneneennenen e 0,001 | i 1FM

12641Q  AY 8 |CSMC 097R 6A3 - CMO/RMBS..........coooeiierriiiieiiiiseicneeseiesiseieeseneenes C 07/01/2019........ DIFBCE. ...ttt | enie bt | sreresienines s nienensssseniennns | ensenesnneeneninenesssnsenennennnes e O49 [ i 1FM

12641Q CS 9 |CSMC 097R 125 - CMO/RMBS C 09/01/2019 DIFBCE. ... | St | st ssinnes | e L0 | s 1FM
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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)
126650 DG 2 |CVS HEALTH CORP......covvuiirriiiririvereee s 08/08/2019........ BARCLAYS CAPITAL INC FIXED INC.... et | s BTN 13,873,580 | wvorerrivirriereierininns 14,000,000 |........ 2FE
126694 UM 8 | CWHL 0531 2A2 - CMO/RMBS........cooiiiiiiieisnicee e 07/10/2019........ CREDIT SUISSE SECURITIES (USA), . O R . 2,046,410 . 2,126,831 | .... 2,593 [1FM
126694  UN 6 | CWHL 0531 2A3 - CMO/RMBS.......ccooviiiiiriiernniscierie et 07/10/2019........ CREDIT SUISSE SECURITIES (USA), . ertrterenenens | s | e s 3,160,804 3,792 [1FM
14314D  AA 1 |CARLYLE FINANCE SUBSIDIARY LLC........cccovvivirrirniinninae 09/05/2019........ GOLDMAN......ctvirrirreiese ettt | etes bbbt SRS 27,955,480 | ...cooovvvvrviiiininnnnn..28,000,000 | .. 2FE
16372#  AA 0 | CHEMICAL BANK TOWER PT TRUST.......ccccovvvrnrireririrns 08/28/2019........ INOt AVAIIADIE. ...ttt | esbeb e ..8,750,000 | ..ovvvvcieceerenn.8,750,000 | ... 1FE
17288X  AB 0 | CITADEL LP..ouiiiiiicieessss et | eessnsssenenss 09/11/2019........ UBS SECURITIES ettt | s 9,472,830 | ovvvvreiirieeen... 9,500,000 | 2FE
194210 AA 2 [CASL19A AT - ABS......ooiiicie et 07/10/2019........ BARCLAYS CAPITAL INC FIXED INC.... e | s . 6,997,813 | v 7,000,000 | .... 6,621 | 1FE
233851 DW 1 | DAIMLER FINANCE NORTH AMERICA LLC............ . C 08/12/2019........ Bank of America Merrill Lynch....... et | s . cereeeenn22,911,680 | oo 23,000,000 |........ 1FE
26884A  BM 4 |ERP OPERATING LP......cooiiriiieiriceeseeeeieeieienineenes 08/20/2019........ CITIGROUP.....oteitieiei et | sesesisesisss et eees . 8,954,820 . 9,000,000 |........ 1FE
286661 ZZ 9 |ELIZON 2018-1/ELLINGTON L+225 10/25/2019..... . . 07/01/2019........ VARIOUS.... ..ottt sseniens | Hiesitesess st bbbt s b enine | febenesens s s b e . ..34,807,314 | ........ 1Z
29977A  B# 1 [EVERCORE INC......covviiiiiiiicinrieisissesissisies e sssessssssessssssssssssssssene | svosssessssanns 08/01/2019........ AFG Private PIACEMENL..........vvviveririiiieisieiessiseiesis s ssssisessssssssens | essssssesssssssssessssssssessssssssessessssssesss | seserssesssessonsessessssssenssssnns 6,000,000 | ...oooreieiieiieead 6,000,000 |........ 47
29977A  B@ 3 |EVERCORE INC......ccoiiiieiiicieieiesiseiesesisesesie s sssssensenssssssene. | avenesessesanes 08/01/2019........ AFG Private PIACEMENL..........c.iiiiiieiireiesisiiriesie st enesses [ sesisteessssssss et ess s . 3,000,000 . 3,000,000 |........ 4Z
30034W  AB 2 |EVERGY INC.....ooiiiiriiiiierieieeiseie st 09/05/2019........ | MITSUBISHI UFJ SECURITIES...... . . .
30212P  AQ 8 |EXPEDIA GROUP INC.......ccccovivirriirinriierirenireiens . 09/11/2019........ Bank of America Merrill Lynch....... e |
302491 AU 9 | FMC CORP....cooirirriciceeiersnis e 09/17/2019........ CITIGROUP......o ittt | cesesese bbbt
314888  ZZ 4 |FeraDyne Bowhunter 14.00 07/17/2024 . . . 09/17/2019........ AFG Private PIACEMENL..........vvuririririeieiieieriesisises e essessssssssssssessans | sesssssessossssssesssesssssessessasssessessssssansne | sesesssssessssssssonsnssns ...6,447,613
34417Q  AB 4 |FOCUS BRANDS FUNDING LLC - 2018-1-ABS.......... 09/05/2019. BARCLAYS CAPITAL INC FIXED INC.... e | s | s 6,836,304 | ..o 6,483,750
345397  ZU 0 |FORD MOTOR CREDIT COMPANY LLC . 07/29/2019........ | CITIGROUP.......ocvuuiiiciciitieiesie e 8,995,320 N 9,000,000
34964C  AE 6 | FORTUNE BRANDS HOME & SECURITY INC.......cccccovvrvivnnnane 09/09/2019. Bank of America Merrill Lynch....... . e 13,976,200 | ..oovvevvrieieieieis 14,000,000
361841 AN 9 | GLP CAPITAL LP.....coiiieeiiiciseie ittt sssenieniens | eeresssnsenenes 08/15/2019........ WELLS FARGO SECURITIES LLC..... et | e | et 4,994,950 | ..ooreiiiereersnens 5,000,000
362266  ZA 9 | GSC GROUP.......couieirieiiiiiiesisiseibi st 09/16/2019........ AFG Private PIaCEMENL...........cceiieriierirririinrieeiiesieseseeississssisssssessesssesesas | crssesssesssesessesssesssessessseessesssesessseens . 2,584,510 . 2,584,510
37940X AB 8 | GLOBAL PAYMENTS INC 08/07/2019. Bank of AMerica MerTill LYNCA. ..o eseinsiesienins | revierseiesi e ss s senins | soenesessesisesesssesensseneesies 11,962,320
37959G  AA 5 | GLOBAL ATLANTIC (FIN) CO .| 09/30/2019........ | GOLDMAN........ocvirriiiiiinnieiieniesiesieas .17,969,400
38172H  AA 2 |GOCAP 45A - CDO. s C 08/22/2019. MORGAN STANLEY CO....cevuiirriiiiierierseseieisseesesie s ssseessessesesesesenes 8,000,000
404129  ZA 9 |HC2 STATION GROUP INC 8.50 08/06/2019. s 07/01/2019........ UNKNOWN. ...ttt ens | bbb e 20,735,395
422250 AG 9 |HEALTHCARE TRUST OF AMERICA HOLDINGS LP. et 09/05/2019........ WELLS FARGO SECURITIES LLC..... . rrreine [ | 9,965,800
42824C BE 8 |HEWLETT PACKARD ENTERPRISE CO . 09/04/2019........ JP MOTGaN. ... s | s 9,997,900
431282  AS 1 |HIGHWOODS REALTY LP....ccvvvviriirerieiierniieissieissinnins 09/04/2019........ WELLS FARGO SECURITIES LLC..... et | s e 13,964,300
44107T  AY 2 |HOST HOTELS & RESORTS LP . SRR 09/12/2019........ WELLS FARGO SECURITIES LLC..... s | e e 13,890,520
44409M AC 0 |HUDSON PACIFIC PROPERTIES LP... . 09/24/2019........ WELLS FARGO SECURITIES LLC..... s | e ...4,963,400
444859  BK 7 [HUMANA INC......cooiiimirimiinerierinieisi e 08/08/2019........ Bank of America Merrill Lynch....... e | ...4,994,900
452662  ZZ 5 |Infrastripe LLC TL L 550 09/30/2024. 09/30/2019........ AFG Private PIACEMENL..........ccuiuieiiieieiiseiesiseiseesie sttt [ esisteessssse st . 2,950,000 . 3,000,000
45660L  ZM 4 |INDA 05ART 3A1 - CMO/RMBS.......coviiiirriiiiiriieissicie st ssssessssenes 08/20/2019........ CREDIT SUISSE SECURITIES (USA), . et | . 3,129,036 N 3,337,639 | .... 8,484 | 1FM
46629U 40 4 | JMP GROUP LLC.......oiviiieieriiieriniireesie e nsennees 09/19/2019........ UBS SECURITIES s | e | s 1,000,000 | oo 1,000,000 |........ 2z
46651G  AC 3 [JPMMT 197 A3 - CMO/RMBS.......coeiiiiriiiieiinsiseesiseissisienissiesssissiessssssssesiens | siesesesinennns 09/13/2019........ JP MOTGaN. ... B SO T ORI 1FE....
46651IN  AA 2 | JOLAR 191 A= ABS......iiiiiririerieiseissie et sseesienes C 09/10/2019........ DEUTSCHE BANK SECURITIES, INC............. e [ e 1FE....
472321 AK 4 |JEFFERIES RESECURITIZATION TRUST 2008-R2 07/01/2019........ DIFECE. ..ttt | bbb 1FM
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5 07/01/2019........ DITBCL. .. | eeeee e 1FM
47232D  CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 07/01/2019. DIFBCE. ..ttt | erb e 1FM
47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5 07/01/2019........ | Direcf 1FM
47232D  DF 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5 09/01/2019........ DIFBCE. ..ot | e 1FM
47232D DN 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5 09/01/2019........ DIFECE. ..ttt | bbb 1FM
47232D DS 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5 08/01/2019........ Direct... . et | s 1FM
47232D  EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5 08/01/2019........ DIFBCE. ..ttt | bbb 4FM
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47232D  EL 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5 08/01/2019........ DITBCL. .t | ettt | enieb et | s 1,483 | ....... 1FM
47232V BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 07/01/2019........ DIFBCE. ...ttt | st | et b A5 [ 1FM
47232V DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 09/01/2019........ DIFECE. ..ottt | bbb 49 1FM
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4 09/01/2019........ Direct... . e | O O 940 |........ 1FM
48203R  AM 6 | JUNIPER NETWORKS INC.......cccccovvrvrnranes 08/19/2019........ BARCLAYS CAPITAL INC FIXED INC.... ettt | ettt enens | eheeen ettt 6,996,570 | ..o 7,000,000 |........ 2FE
501811 ZZ 9 |LC DIAGNOSTICS INC.....c.coervrrrrrrirrrirnns 09/10/2019........ AFG Private PIACEMENL.........vviiiririicieiieesssissisesie e ssssssssssssssns | sonssssssessssssssessessssssssesssssessesssssanses . 8,999,126 . 8,999,126 |........ 1Z .
502431 AA 7 |HARRIS CORP.....cooviiiiiicieitiie et 09/01/2019........ Bank of America Merrill Lynch....... et | s | 4,130,708 | ..o 4,000,000 | ..o 75,900 | 2FE....coovviiviinnes
502431  AC 3 |HARRIS CORP.....couiiiiiticteiicisie it 09/01/2019........ BANC OF AMERICA SECURITIES . et | e | et 1,784,737
502431 AD 1 |HARRIS CORP.....cooiiiiiiiiciitiie e 09/01/2019........ BANC OF AMERICA SECURITIES . ) TN e 10,451,050
502431  AE 9 |HARRIS CORP.....cooviiitriricteiitisie ettt 09/01/2019........ BANC OF AMERICA SECURITIES . s | e SO 10,841,880
517834  AE 7 |LAS VEGAS SANDS CORP. SRR 08/07/2019........ VARIOUS......oooiriiiei ettt isensens | bnsssssesssss st b bbbt esb st e 10,035,600
534187  BJ 7 |LINCOLN NATIONAL CORP.........cocovvuerrireierinrierinercenenienes 08/12/2019. WELLS FARGO SECURITIES LLC..... s | e B 17,981,280
55336V  BE 9 [MPLXLP...ocoiviiiiinrireeineireenis 09/24/2019....... |EXCHANGE.......c.cooitiririrrinircinsceseseessi e ...6,989,662
570535 AU 8 | MARKEL CORP.......coctiiriiiieiiiseiesi sttt 09/17/2019........ VARIOUS......ooviiiiitiie ittt 8,988,110
590111 ZE 3 |MJX Venture Mgmt Il LLC Junior TL . s 08/28/2019........ AFG Private PIACEMENE..........ccuiuiiriiiieiiseie ittt sesessens | eessseesies i sss et bbb sisesenis | sebenesestses st st 3,264,000
590111 ZF 0 |MJX Venture Mgmt Il LLC Senior TL.... . 08/28/2019........ AFG Private PIACEMENL.......c.vvvririririeieiiseiesississesssse et sssssssssessns | onssssssessesssssesssssssssssssessasssessesssssanses e 24,789,438
59151K AL 2 |[METHANEX CORP.......cccocovvrermririrrrircirenirnne C 09/09/2019. JP MOTGaN. ... ...9,996,900
595112  BP 7 |MICRON TECHNOLOGY INC......cccvvvrvrrriines 07/10/2019........ | JP MOTGAN.....ccovviirirrireriiceesiseissiererieina .
59980Y  AJ 4 |MCMLT 184 M3 - CMO/RMBS..........cccovumiiiriiiiiiniiseissiessisseniniees 09/25/2019. PERFORMANCE TRUST CAPITAL PARTNERS s
61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. . 09/10/2019........ AFG Private PIACEMENE..........ccuiviiuiieiiiseierisei ettt senesies | esisteesie st
629400  AB 8 |ERL 151 A2 - ABS.......ocooiiviiriirieriericeiesie s 09/27/2019........ Bank of America Merrill Lynch....... e | .
629400 AE 2 |ERL 161 A2-ABS......cooiirieriscerneseee e sisseenienees 08/20/2019. CANTOR FITZGERALD + CO.... [T
629540  AA 2 |NP SPE IXLP, SERIES 2019-1 - ABS......coviiiriiiriieriiessisis e sesssisssssnienes 08/22/2019........ | CREDIT SUISSE SECURITIES (USA) . . . .
62954) AB 0 |NP SPEIXLP, SERIES 2019-1 - ABS... O 08/22/2019. CREDIT SUISSE SECURITIES (USA), . O R ..4,249,972
632525 AS 0 |NATIONAL AUSTRALIA BANK LTD....ccvvuiiiirriirieiiieiisicsesiseisesisessssssiesssssesenens C 07/29/2019........ CHIGIOUD (SSB).....uvvuieeiriciiriieiieierii et | fesesieb bbb BTN 14,000,000 | ..cooevvniveirriereienienins 14,000,000 |........ 47
633717  AA 1 |NATIONAL BANK OF INDIANAPOLIS CORP. 09/01/2019........ FIRST TENNESSEE SECURITIES CORP............. et | . 5,000,000 . 5,000,000 |........ 2Z
671022  ZZ 7 |ORCC FINANCING IV L 215 08/02/2029........... s 09/19/2019........ AFG Private PIACEMEN..........ccuiuiiiiieiineiesiseireesie st ssns | esisseesisssess st 20,000 20,000 |........ 1z
674135  EM 6 | OAK 99A M2 = ABS.......comiiiiririniieierssisesesis et 08/01/2019........ DIreCt. ..o proe | e 2,595 | ... 2,595 |........ 6FE
674599 CR 4 |OCCIDENTAL PETROLEUM CORP, . 08/06/2019........ Bank of America Merrill Lynch....... et | s | e 4,996,550 | ..ooovvrerieienins 5,000,000 |........ 2FE
674599 CS 2 |OCCIDENTAL PETROLEUM CORP, . 08/06/2019........ Bank of America Merrill Lynch....... ettt | s | e 6,965,420 | ....coovvvervrirciniierennnnnn 7,000,000 | .o 2FE
67575N  BL 6 |OMART 19T1 AT1 = ABS.....ciiiiiiiierierinieiesis i ssssss s sessssesssans 08/09/2019........ BARCLAYS CAPITAL INC FIXED INC.... e | s e 15,999,998 | .....cccecovvvviieiniiennnn... 16,000,000 | ... 1FE
67575N  BR 3 |OMART 19T2 AT2- ABS......cccovvvrirerrirns 08/09/2019........ BARCLAYS CAPITAL INC FIXED INC.... et | s | e s 5,999,990 | ...cccoevvvrieeriieereieenn...6,000,000 | ... 1FE
69832A  AC 0 |[PANASONIC CORP.........ccouvevmrrnriirns . 07/10/2019........ GOLDMAN. ...ttt nins | sebnes s bbbt bens | bbb s 9,000,000 | ..ooovvrviiervrieiirineiennnn.9,000,000 | ... 1FE
70807#  AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23..... 09/23/2019........ AFG Private PIACEMENL..........ccviiiriieieiineiereeis et sessssens | ressssesessssesesss st ss st ssessssssensns | eeseresesssessesssessessssesensenanes 3,888,889 | ..o 3,888,889 |........ 1FE
709599 BH 6 | PENSKE TRUCK LEASING COLP..... . 09/10/2019........ WELLS FARGO SECURITIES LLC..... s | e . 8,959,860 . 9,000,000 |........ 2FE
714046 AG 4 | PERKINELMER INC......ccviiiiiieiririetiieiisiiesiesesesssissie st enssenens 09/10/2019........ JP MOMgan. ... B . 8,970,300 . 9,000,000 |........ 2FE
71424#  AA 3 |PERMIAN HOLDCO 2 INC........cccvvveeee 09/30/2019........ AFG Private PIACEMENE..........ccuiuieiiiieinciesisii ettt senesses | esisteesie s LT 1,771 | .o 5GI
714244 7Z 6 |PERMIAN DD 14.00 10/15/2021 . 09/30/2019........ AFG Private PIACEMENL.........oviiviiriieieiiseiesisisisesse st sessns | nssseesssss st rrverrenerenesesessssssessssneneeen Q12 [ 912 [ 5G|
718549  AG 3 | PHILLIPS 66 PARTNERS LP. . SO 09/03/2019. RBC CAPITAL MARKETS.......cooiitiuiiereiieiresiesisesesise s ssssssessesssssessssensss | resssssnssesssessssissssessssssessesssssenseseessns 2FE
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER,.. . C 09/30/2019........ | AFG Private PlaCEMENL.........cocuivrirriirniineierisisee e enenes . . 4,499,549 1PL
72346Q  AC 8 | PINNACLE FINANCIAL PARTNERS INC . . 09/06/2019........ SANDLER O'NEILL & PARTNERS, LP . OO . 17,000,000 2PL
T4042W  AA 2 |PRETSL 18 A1 = CDO....couieiiiiciiiieteiities st C 07/11/2019........ Bank of America Merrill Lynch....... et | e 420,662 . 433,812 | e 706 | 1FE s
74166Y  AA 8 |PROSE 191 A2 - ABS.......coovimiiirniicierisssesseisssse s 08/14/2019........ BARCLAYS CAPITAL INC FIXED INC.... et | s B ARRRN 10,000,000 | ..o 10,000,000 |........ 2FE
74256L  BG 3 | PRINCIPAL LIFE GLOBAL FUNDING I . . 09/09/2019........ GOLDMAN. ...ttt enins | fesesises s st 18,939,250 | oo 9,000,000 |........ 1FE
74332W  AA 1 |PROG 19SFR3A-ABS........ DTN 08/07/2019. MORGAN STANLEY CO...vuiiiiuiiiirerieniieesisi it esse s sesesisssessss | resssssssess s s sennses 1,999.811 | 8,000,000 1FE
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74332W  AC 7 [PROG 19SFR3 B - ABS.....cooiuiiiiiriiiieiiiieissie et 08/07/2019........ MORGAN STANLEY CO...cvviiriiiitirerisisiesiessssesessssisssssse s sessessssssessesnes | eeesesssssssesssesssssssssessssssessessssssassesses | sssesssessessnssessessssssessssnns 6,999,843 | ..o 7,000,000 |...... 1FE

743674 BE 2 |PROTECTIVE LIFE CORP.. 09/13/2019........ MORGAN STANLEY CO...ccovuiiiiiieieiiisiiesis s sissiesssssssssesssessssns | resssssnssssssessssssessessssssessessssssessessnssans | ssesssessssssssessssssssssnssns 14,953,800 | ..ooovvoerreieeeerieis 15,000,000 |...... 2FE

760985  S6 9 |RFSC 04RP1T M3 - RMBS.......coiiiiiiiriiiiniireieiseiesie st sesisnsssssieninns | eersssnsenenes 07/23/2019........ CANTOR FITZGERALD # CO....viuiuiiiiiiiiirerisisisesierissisesesissssesssessssesnes | stvssssssessssssssessssssessessssssssessesssssens | siessssssssssessnsssessesssssesssenes 1,764,129 | oo 1,772,9% | ...... 2FM

76112B NN 6 | GMACM 05AA1T 2A1 - CMO/RMBS.......ovvirireririeiiriiiiesiesecsienisssiesiens 09/20/2019........ CREDIT SUISSE SECURITIES (USA) 743,436 742,508 2,075 [1FM

776743  AG 1 |ROPER TECHNOLOGIES INC........cooeririiierineicrinricrienerenne 08/20/2019........ Bank of AMerica MerTill LYNC. ..o eeinsiesieniens | evieisesssi e neninns | soesesessesisesesssssenssenensis 13,969,620 | ..coovorvirierereierieis 14,000,000 |...... 2FE

78396Y  AA 1 |SESAC 191 A2 - ABS......oiiiiiiiieieisise it 08/02/2019........ GUGGENHEIM.......ocoorvririinrireriins ..6,000,000 ..6,000,000 |...... 2FE

78403D AN 0 | SBATOW 191 1C - ABS......cvoiiiiiieiieneireisiceesise e sisseesssnees 09/10/2019........ BARCLAYS CAPITAL INC FIXED INC.... ..7,500,000 ..7,500,000 |...... 1FE

80306A  AA 8 [SAPA 181 A= ABS......ooiiiiciiieeii e [ 08/08/2019........ Bank of America Merrill Lynch....... 2,029,314 | oo 1,975,002 6,295 | 1FE

806851 AK 7 | SCHLUMBERGER HOLDINGS CORP 08/01/2019. Unknown 362,823

817743 AA 5 |SRUM 191 A2 = ABS.......ooiiiiiiieierecie sttt 09/17/2019........ BARCLAYS CAPITAL INC FIXED INC.......coovuiiiiireriirirerieririsesiserssisseesiessnsiens | revsesssssssssessesssessessssssessesssessessessessns | ssesssessesssssesssssenssesnsss 12,000,000 | ..oooeveerrrieierieeienieeis 12,000,000 |......

824348  BJ 4 | SHERWIN-WILLIAMS CO....ovvuiriireriiiniiiieinsieiessssissssssssssssssssssssesesssssssssssssesssssns | sosssssssesenns 08/12/2019........ CITIGROUP......ouitiiieiiie st ess st | sosessesssssssse st s s ans e ssassensenss | esssesesssssnssesssessanssessnes 17,940,060 18,000,000 |......

845467 AL 3 | SOUTHWESTERN ENERGY CO..... . 07/2412019. VARIOUS........oovverieinrieiiesiseiseississisninn 3,511,000 ..4,000,000 1,791

86909# AA 5 | SUSQUEHANNA (18 PROPERTIES ) CONTROL PAS. 07/01/2019........ PrIVAte PIACEBMENT.......... vttt | coseesessbse bbbt | e 0) .. ()] 1

87236Y AJ 7 |TD AMERITRADE HOLDING CORP.........cccvrirrriirierieriieniesinseisssiesiesssesssenessenns 08/13/2019........ JP MOMQaN. ... 8,989,920 9,000,000 |...... 1FE

885220 HM 8 | TMST 052 A1- CMO/RMBS.. C 07/01/2019. CANTOR FITZGERALD + CO.....ovvereieiiereeeieniseessseiseissisenes e (588) | 2FM

89656F  AA 4 | TRL 121 AT = ABS.....oiiiiiiiieiiiesi ittt 08/07/2019........ CREDIT SUISSE SECURITIES (USA)......ccuvirriimrimrimieiniiieiiesiisisssessssessiiens | sersesssisesssesssessssessssssssssssesssesssness | somesensssesssesssesssnsesnsiens 10,354,497 | oo 10,375,573 | oo 15,674 |1FE.....ocoviiiiici
90390K  AB 0 [USCAP 2 A2-CDO.....ccoevvvrererrrirerirnres 09/06/2019........ PERFORMANCE TRUST CAPITAL PARTNERS.......ccovvurenirierieseeniseeseenns 785,514 814,004 2,716 [1FE

92212K  AA 4 |VANTGE 191 A2- ABS...... 07/30/2019........ BARCLAYS CAPITAL INC FIXED INC......cooivuiiiiireiiiirisiissinsiesisississssisssnns | eeesesssisssessessssssessessssssessessssssssesses | sssessessessnsssssessssssessesnns 9,000,000 | ..voreeerriernierieenens 9,000,000 |...... 1FE

92277G AU 1 | VENTAS REALTY LP....ooiiiiiiiicisistienise s sniessssnssenss. | svosenissininns 08/12/2019........ JP MOTGAN. ...t | st | b 23,881,440 | ..o 24,000,000 |...... 2FE

925888  ZA 0 | VICOF II LCSS TL 5.50 08/16/2027 08/22/2019........ AFG Private PIACEMENE..........couiiiiriicieiintie ettt sssessens | esseseessss b es st b st sasesenis | sebenesenses st enees 7,500,000 | ..o 7,500,000 |...... 1FE

94354K  AA 8 [WAAV 19T A= ABS.....oiiiiierierieesie et sseesienes 09/30/2019........ GOLDMAN.......ovverirririerieisieseriesrienienes 5,499,759 5,500,000 |...... 1FE

95040Q  AJ 3 |WELLTOWER INC.....oouviiicirieieiincieriei et 08/08/2019........ GOLDMAN. ...ttt nnas | eebeneses b b es st nerens | Seerenes e 9,981,600 | oo 10,000,000 |...... 2FE

970648  AJ 0 |WILLIS NORTH AMERICA INC .1 09/03/2019........ Bank of America Merrill Lynch....... ..6,987,330 ..7,000,000 |...... 2FE

98876N AN 4 |ZAIS 13 A2B - CDO 07/29/2019........ JP MOMgan. ... coveeen.:4,000,000 ..4,000,000 |...... 1Z

3899999. Total - Bonds - INAUSEAl ANA MISCEIIANEOUS..............c.coeuiviiiieietiecteeeeeteeeete ettt e e etetets etetaetetesesaeeesessetesesessetesseeetesessesesessseetesssseseseesseesssesesessssseeseseses s assesansseesesssseses s essesssssetesessstassesetesesessetassssesesssantass | tavsssesssssesasnssssessssesesasessssassssesnsessetass | sonsesesessssesissesesssesasas 1,176,469,385 | .....cocvvvviereernn 1,212,661,929 | ..ooovovirecceeeeeeeeee 768,209 |............ XXX

Bonds - Bank Loans

00216C  AD 5 | AQ SUNSHINE INTERMEDIATE HOLDCO INC 09/30/2019........ Ares Capital MaNAGEMENL...........cccuuiiiiiireiiceerieiesie et | esisseesiseess st 130,603 130,603 |...... 1z

055666  ZC 8 | Bearcat Buyer, Inc./First Lien Term Loan..........cocvevemrnrinrinerinnincnnenns 07/05/2019........ Ares Capital MaNAGEMENL...........ciuiiiririieiieiesissse e | onsssseessss bbb 2,076,488 2,134,399 | ...... 3FE

055666 ~ ZB 0 |Bearcat Buyer, Inc./First Lien Delayed D.............. 09/11/2019........ Ares Capital ManagemeNt........c.c.ovurimerriririreeeeseineeeee e eenes 139,987 139,987 |...... BPLuee
055666  ZA 2 |Bearcat Buyer, Inc./2019 Incremental Fir. 09/11/2019........ Ares Capital Management ettt ettt 344,254 352,178 | ...... 3Z

07384D  AB 8 | BELKINC TL B 1L L+475 12/10/2022........c0cmvriererieririeiiieiineiiesieseseeissisesseesniens 09/12/2019........ WELLS FARGO SECURITIES LLC......ooiioiiuiiiciiniiiesiesisssissiisesisssisesseins | seiessmiesiessssssessssssessesssesssesssesesens | revessssessisesssesssesssesssneses 1,256,000 | ..ooovvvrciee 1,600,000 |...... SFE

09523C  AC 6 | BLUE ANGEL BUYER 1 LLC......coiiiiiiiirinricreiscierseeeeeie e nsenees 09/20/2019........ Ares Capital Management e ..8,395 | ..... 8,395 |...... 3z

13054P  AH 5 | California Pizza KItChEN.........ccivuiiriiieiiiescen s 09/11/2019........ DEUTSCHE BANK SECURITIES, INC............. 750,000 750,000 |...... AFE

144444  ZA 7 | CGP Buyer LLC/Term Loan 7/19.......ccccvvviverereenereereeneens 08/20/2019........ Ares Capital MANAGEMENL.........c.c.oriiuireireireeieiereesseese e esessssssessssees | cresseessessssssssessssssessessessssassessesssessens | eesseesssssssesssssssnssessessesnes 1,894,910 | oo 1,936,876 |...... 2FE

14886M AN 1 | Checkout Holding Dip L 10.50 08/15/2023 08/19/2019........ Capitalized Interest............ . 1,661 | 3,690 |...... 47

184444  ZA 8 |Clearwater Analytics, LLC/Third Amendmen 07/03/2019........ Ares Capital Management 628,699 644,820 | ...... 3FE

20049%#  AA 5 | Command Alkon Incorporated/Term Loan 9/1 09/30/2019........ Capitalized Interest............ ..3,384 | ... 3,384 |...... BPLuene
213333  ZA 8 |Convey Health Solutions, Inc./Term Loan.. 09/03/2019. Ares Capital Management ..1,613,692 1,613,692 |...... 2z

224999  ZA 3 | Creation Holdings Inc./Term Loan 8/19. 08/15/2019........ Ares Capital ManagemeNt..........ccuovuriurirreerereei e seenees 789,157 809,392 |...... 2FE

24702N  BE 9 [Term Loan B : Dell Intl......c.oevvveirercieisisieeieceieeieas 09/19/2019........ DIFECt ..o 3,807,486 3,800,000 |...... 2FE

254777  ZA 6 |Discovery Life Sciences, LLC/Second Amen 08/29/2019. Ares Capital Management .1,331,511 21,331,511 | ... 47

254777  ZB 4 |Discovery Life Sciences, LLC/First Amend.......... 08/29/2019........ Ares Capital ManagemMENt.............oceiririrririrceieeseieeeee ettt eeses 208,333 208,333 |...... 47

255777 ZZ 0 |Display Holding Company, Inc./Term Loan............ 08/27/2019........ Ares Capital Management...............ocuiriiiriiniiesesss e esens 346,550 350,051 |...... 3FE

285555  ZA 9 |Elemica Parent, Inc./Term Loan 9/19........c.cocveemrnrinnrirerneiniereineinens 09/18/2019........ Ares Capital ManagemeNt..........cc.oveirirerirreieereeces s seeses ..1,193,428 1,224,029 | ...... 3z
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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NAIC Designation and
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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)
345999  ZZ 2 |Foundation Risk Partners, Corp./Second A 09/06/2019........ Ares Capital MANAGEMENL..........c.iiiivrirrieiseieeeriees e senie | resnssess bbbt enis | sebnesens st ses et rees 1,322,335 | oo 1,327,512 | ...... 2Z

357777 ZZ 7 |Frontline Technologies Intermediate Hold 08/15/2019........ Ares Capital MAaNAGEMENL........c.cuiiririririreeiciereesee e ssseeeeessssesseessens | sressersesssesseeet s sesassessees 477,971 ATT971 | ...... 3FE

35921#  AA 6 |Frontline Technologies Intermediate Hold 08/15/2019........ Ares Capital ManagemMENt..........c..oveiririiieieeieiriseeiese et enss 993,224 | ..o 1,003,256 |...... 3FE

360444  ZA 4 |FWR Holding Corporation/Delayed Draw Ter........ 08/19/2019........ Ares Capital Management...........c.ocverrieiieeiceeiiseee s 330,174 330,174 |...... 47

360444  ZZ 9 |FWR Holding Corporation/New Delayed Draw.............ccoceeerenrenereisensinsereeeeensenineens 07/29/2019........ Ares Capital MANAGEMENL..........cuoiririrrirece et eessessesesensessesessens | cressessssssesseesessssessesessesessessesesansessen 330,174 330,174 |...... 47
36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18...... 09/03/2019........ Capitalized Interest............ 21,663 21,663 |...... BPLueis
391555  ZA 0 |Green Street Parent, LLC and Green Stree 08/27/2019........ Ares Capital MANAGEMENL.........c.curiiririiririeieecissiee e essssesseesnees | creesessesessssessesssesssessessesnesassessessssssens | erssesesssssssessesssnssassessesnes 5,880,000 | ..ooooivieieee e 6,000,000 |...... 3FE

432890D AH 6 |HILTON WORLDWIDE FINANCE TL B2 **A&E**.......... 08/01/2019........ [0TSR 110,470 | eoveoeineeeieeeeeseseesesisssinnens | e 2FE

482666  ZA 5 |K2 Insurance Services, LLC/Term Loan 7/1......... 07/01/2019. Ares Capital Management .4,705,641 4,833,333 |...... 3FE

488555  ZA 4 |Kene Acquisition, Inc./Term Loan 8/19.. 08/08/2019........ Ares Capital ManagemMENt..........c.ovuriririrerireeireseeeesee et seeses 1,201,313 1,232,390 |...... 3FE

493288  ZA 5 |Key Surgical LLC/Fourth Amendment INCIEM.........c..ovuriiiveirierisisiesssessersnis 08/28/2019........ Ares Capital Management . s 186,281 191,926 |...... 2FE

61506U AB 0 |Montreign Resort Casino . 08/27/2019. CREDIT SUISSE SECURITIES (USA), ..1,760,000 ..2,000,000 |...... 5FE

639777  ZA 2 |Nelipak Holding Company/USD Term Loan 7....... 07/02/2019........ Ares Capital Management...............cccoviiiiiiiniiniinicess s s ..1,232,963 1,258,125 | ...... 3FE

690555 ZZ 3 |OTG Management, LLC/Fourth Amendment DDT........ 08/01/2019........ Ares Capital ManageMENL..........ccvurririrrieiieiesiesee s 18,074 18,074 |...... 3FE

681111 ZA 1 | Olympia Acquisition, Inc./Term Loan 9/19 09/23/2019. Ares Capital Management 544,627 544,627 | ...... 3Z

695222  ZA 0 | PAKNK Netherlands Treasury B.V./2019 Inc 08/07/2019........ Ares Capital ManagemMENL..........ccvurrurirrieiniciesieseessss s 183,750 187,500 |...... 3FE

702666 ZZ 4 |Pathway Vet Alliance LLC (fka Pathway Pa 09/27/2019........ Ares Capital ManagemeNt..........covuerrrvreirereeieeereesee et seenees 356,190 357,518 |...... 3FE

715335  ZZ 1 |PHNTM Holdings, Inc./Term Loan (First Li 07/18/2019........ Ares Capital Management...............ccoviiiiiiiiiisicies s . 258,561 258,561 |...... 3FE

71639  AA 4 |PetlQ, LLC/Term Loan 01/18........ccvvvuvrreveiinrincrienircenne 07/08/2019........ Ares Capital MaNAGEMENL............ccuriiiiierieieriiesiesi et esesssssesiesine | sesesssiesie st ss st enesns | eresnesessis et 1,483,627 | oo 1,531,190 |...... 2PLees
716666  ZA 3 | Petroleum Service Group LLC/Term Loan 7/........... 07/23/2019........ Ares Capital ManagemMENt............cceiririrrieieieieeseieie et eeaes . 2,895,039 2,960,989 |...... 3FE

750222  ZZ 7 |Revint Intermediate Il, LLC (fka: Implem 09/02/2019........ Ares Capital MANAGEMENL..........cv.iviririririeiiseiceeisssissse s essessssse st | oeesesssesssssssssessssssssessssssnssessessasssesses | sessssesssessesssessessanssessnssnes 1,380,491 | oo 1,415,888 | ...... 1Z

750555  ZA 5 |Revint Intermediate II, LLC (fka: Implem 09/02/2019........ Ares Capital MANAGEMENL..........ccuoieiririeiecee st eesseseeses st sessens | sressessssssessessessssesseseesesessessesesansessen 498,832 498,832 |...... 1FE

756888  ZA 4 |Reddy Ice Holdings, Inc./Term Loan 7/19........... 07/01/2019........ Ares Capital Management...............cccuviiiiniiiisiesssiesie s ..4,586,013 4,737,240 |...... 3FE
76009W AT 7 |RENT-A-CENTER, INC.....c.coooorirririreirerrnerienes 08/02/2019........ JP MOMGAN. ..o ..3,960,000 ..4,000,000 |...... 3FE

78249L  AB 6 |RUSSELL INVESTMENTS......cooiiimiimerieriineeieeiseiseeiesssesisessssissenns 07/02/2019........ BARCLAYS CAPITAL INC FIXED INC.....covvuuiirrireineiseeiserieseesesesississisens | seoeessseesssssssssssssesssesssss s ssssssesssnnes 793,000 800,000 |...... 3FE

803833  ZA 3 | Saldon Holdings, Inc./First Amendment Te 08/29/2019........ Ares Capital ManagemMENL..........cc.vuriuiririiericiesiesee s 346,550 350,051 |...... 47

815333  ZZ 5 | SOS Security Holdings, LLC/Delayed Draw.............cceurerueeenireieeseneeneeeeenseneseereenenn 07/15/2019........ Ares Capital ManagemENt..........cc.cveirirererrceirerecesee e eeses 79,349 80,456 |...... 3FE

825555  ZA 6 | Sigma Electric Manufacturing Corporation 09/04/2019........ Ares Capital MaNAGEMENL...........ciuiiiririieiieiesissse e | onsssseessss bbb 824,865 833,197 |...... 3z

84650H  AF 6 | SpareFoot, LLC/First Lien Bader Incremen........... 07/11/2019........ Ares Capital ManagemeNt........c.c.ovurimerriririreeeeseineeeee e eenes 87,622 88,957 |...... 47

84650H AG 4 | SpareFoot, LLC/First Lien StorSmart INCr...........ccoovovueieiiieinnisiee e 07/11/2019........ Ares Capital ManageMENL..........c..oceieiiirieirie ettt enas 175,245 177,914 | ... 47

84650H AH 2 | SpareFoot, LLC/First Lien SBOA Increment 09/11/2019........ Ares Capital MANAGEMENL...........cviiiirirrieinieiesisissee s ssessenins | onsssseessessssssessssss st esssssenees 90,752 92,134 | ...... 3z

887444  ZA 8 | TimeClock Plus, LLC/Term Loan 8/19. 08/30/2019........ Ares Capital ManagemMENt..........cc.ovriurirerrerceiceeiecesee s seeses 786,720 802,775 |...... 4Z

90385P  AC 4 |The Ultimus Group Midco, LLC/First Lien . 09/16/2019........ Ares Capital ManagemeNt...........c.euivririierrieeiesse e 676,108 689,058

91839  AA 4 [VPROP Operating, LLC/New Loan 11/17............. 09/03/2019........ CapItaliZEA INEEIESE......... ettt es s | eeseesseessessss ettt es st s st esnenaes ..9,269 | ... 9,269

928432  A* 4 |Visual Edge Technology, Inc./Term Loan 0. 08/30/2019........ Capitalized Interest... ..8,432 | ... 8,432

928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra 08/30/2019........ Capitalized Interest............ L8119 | 8,119

938888  ZA 5 | Wash Multifamily Acquisition INC./2019 L.........couruoririeririerieceeeeseeee s 08/01/2019........ Ares Capital MANAGEMENL. ...........coiueiuriririeieieieieeeeseie ettt sseensens | ctessessssssesssssessssassessesssssssassessesssessens | etasssssessessesssssssnssessessnsnnes 5,910,000 | coooieeieeenad 6,000,000

940333  ZA 8 | VLS Recovery Services, LLC/Second Amendm.... 07/01/2019. Ares Capital Management bt 399,213 413,505

N1603L  AD 9 |BRIGBITL B 1L USD.....ccoiiiuiiemiminirsensssesssnisssnsssnsssssssssssssesssnsssssssssssnssssssssssssssssness | Guevenrenenes 08/22/2019........ DEUTSCHE BANK SECURITIES, INC 984,000 | ..o 1,600,000

8299999, TOtal = BONAS = BANK LOBNS.........c.ivevteiseteieiieieeiietete ettt seetessessesssssstsssessesssssesssessessesassessessssss | sassessesssssssessessesssassessessessssassessesssssssessessesasssssessessesassassesssssssessessessesassessessessesessessesssssssessessesassassesssssesessessessnsansessess | absessssssessessessssessessessnssssassessessnsessessns | ssessessesossonsessessnsnsassassess 62,421,197 ..64,512,153

8399997, TOAI = BONAS = PAI 3.tttk oe4EeEE e E L E LR R E LR EE 0L L EEE LR E 0L E L E S E LA E LA E L E e EE b SEEE L b etk ,251,265,582 ,289,549,083

8309999, TOtAl = BOMAS....1ereereseees ettt seeess s eee s ee s e e E8 £ EE 48848428 4£EEeEE84EEE4£EEoEE 808 11EE oeEEeLE1EEE4EEE LR R 4EEE LR HEEE oL 4EEE LR LR E LR oL R R LR LR R £EEE LA E LR LR LR LR 4R LR 1R E LA EE LR 4R LA R e SEEfeeEE Rt ARkt 1,251,265,582 ..1,289,549,083

Preferred Stocks - Industrial and Miscell:
371877  ZA 2 |GENETESIS SERIES B 09/27/2019. ‘AFG Private Placement 93,796.000 752,499 P4zv
001011 ZZ 1 | Acutus Medical INC D.......ccouiiiiiiiiiiiisiisc s 07/19/2019........ AFG Private PIAaCEMENL..........ccriuiiiiereiisiiesiiseesierssiee et ssssssessnies | corersesssssssesssssensnes 4,999,998.530 | ...vvurircirieiieeieis 4,999,999 P4zv
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009522  ZA 4 | AIRWAY HEIGHTS WASHINGTON.. . 08/30/2019........ AFG Private PIAaCEMENL..........ccviuriiiiierieiesesesierssseeesssiesssssssssessnses | eorenssssssssesssssessnes 1,372,577.000 2,099,999
096444  ZZ 0 |SUCCESSOR AGENCY TO THE BLYTHE REDEVELORP.........c.cocorvvviririniieirrirerins 07/01/2019........ AFG Private PIaCEMENL..........ccovuiiieieicieseneee s ssssiesienins | ereerissiesesssesesse s 499,995.090 499,995
29402T  2# 5 |ENVEN ENERGY CORPORATION... 07/01/2019........ AFG Private PIaCEMENL..........c.viuiiiiieiiseieii e (21,842.000) (353,832)
29402T  2# 5 |ENVEN ENERGY CORPORATION... 09/30/2019........ Capitalized INterest..........ccovvirviiiiiiesc s 46,170.000 747,954
451662  ZZ B [PCM, INC....ooeiiiiiicieeieie it 09/27/2019........ AFG Private PIAaCEMENL..........c.viueiiiereiiiesiiseeeie st ssesiessesiss | evererissiessesssssesseseesees 118,182.000 584,717
499188  ZZ 6 |KNOPP BIOSCIENCES LLC C...oovevirricieiierieienisisesse s 02/14/2019........ EXChANGEM. ...t 248,817.000 223,906
606366  ZZ 8 | MOD PiZZa........oiiiiiieiiiiisisisi s 07/01/2019........ AFG Private Placement....... oo 25,012.000 3,499,929
8499999. Total - Preferred Stocks - INAUSEEAl @NA MISCRIIANEOUS..................ccoueiiueieiieiieieieteeee et iiets eteeeetet et ete et ettt esee et s eaetes s tesesesasees s sesesesesssees s setes s aesesensesesesesassessssesesesassesensnseesssesetes s assenesesetesesassesnsesessassesaen 13,055,164 XXX
8999997, Total - Preferred SIOCKS = PAIT 3. ...tk s ek ebe s e E e E e 0o E e £ E 0o Ef 8808 E LR 13,055,164 XXX
8999999, TOLAl = PrEIEITEA STOCKS...........oeivivieiteiiectcteictctete ettt ettt ettt et esasaebessaetess etssssesasssassassesesessaesessseaesessssesesssesesssseses s sesesassesetebessesesae et es s aesesesses et et essesesanseeesessesetesaseetes s et et esesaesansnsesetsassesaes 13,055,164 XXX
Common Stocks - Industrial and Miscell
00287Y 10 9 [ABBVIE ORD......cocovvrerirerieirerierieereriennes 08/14/2019. VARIOUS........oovverieinrieiiesiseiseississisninn 65,000.000 .4,358,928 XXX | |
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT....... 09/13/2019........ VE CAPITAL .ottt | essntes s 1,000.000 ..14,489 XX | L
124857 20 2 |CBSCLBORD......... 08/27/2019........ VARIOUS........ooviirieirinsinsisseississisnins 62,500.000 2,661,327 XXX | |
12654A 10 1 |CNX MIDSTREAM PARTNERS UNT..... 09/23/2019. VE CAPITAL ..ottt ..1,000.000 ...14,569 XXX | |
29414 10 7 |ENVIVAPARTNERS UNT.......coocovvrinerinrinerienns 08/09/2019........ VE CAPITAL ..ottt 500.000 14,481 XXX | L
389375 10 6 | GRAY TELEVISION ORD.......cccovvmimreriniiieiiierierieriesisesesiesesaeeeenes 09/05/2019........ THE BENCHMARK COMPANY, LLC......oovreiiirriiieriernniseieresisseessesssnseniens | oersnessssesssseesssssnssnnens 100,000.000 | ..oovonerreirerrenicereniens 1,489,755 XXX | |
451662  ZA 1 [PCOM, INC...oieiiicic ettt 09/27/2019........ AFG Private PlaCBMENL.........c.cciuieeireieiecieiie et 35,455.000 65,284 XXX | V.
606366  ZZ 8 |MOD PiZZa........ccovviiiiiiiiieiicisissee s 07/01/2019........ AFG Private Placement...........ccuiniiiiiniiieine s (25,012.000) (3,499,929) XXX | V.
65506L 10 5 |NOBLE MIDSTREAM PARTNERS UNT. 07/09/2019........ VE CAPITAL ..ottt 500.000 16,297 XXX | L
655664 10 0 |NORDSTROM ORD.......ccosuverreririrerrierirenes 08/20/2019........ ISIGROUP INC......ooerieririieniirirriienis 50,000.000 | ..oovveiiriiireinieinininne 1,290,210 XXX | |
693656 10 0 |PVH ORD.....coiiiiieiiicrieriieie ettt 08/14/2019........ VARIOUS........oooiiieinrieeeeicsireiesinsin 55,000.000 | ..coovoureeeinrierierirerienieenas 4,319,771 XXX | L
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT 09/16/2019........ VE CAPITAL ..ottt | oesssssessss st nsenis 1,500.000 | oo 33,003 XXX | L
811054 40 2 |EW SCRIPPS CL A ORD.......cciviiriiiiireriiirisesierseisee et sssseessssssssenens 09/03/2019........ VARIOUS........coooviiieiniininecseieieieins 436,685.000 5,203,215 XXX | L
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT.............. 08/29/2019........ VE CAPITAL ...t 500.000 ..9,485 XX | L
876030 10 7 | TAPESTRY ORD.....ooiuiiiiiriiriiiireieieissie i sssss st sssssensssenes 08/15/2019........ VARIOUS.......ooiierrieeiee e 94,100.000 2,455,938 XXX | |
87901J 10 5 [TEGNA ORD....ooovvirrieireiriiercnirenerseiesieies 09/04/2019........ WOLFE TRAHAN SECURITIES 50,000.000 736,755 XXX | |
92553P 20 1 [VIACOM CL B ORD.......coviiiiririiieiieiessesssesesiessssseesssisssessss st ssasssesssssssssanses 09/03/2019........ VARIOUS.......oooviiieinrineisniesieisnieens 79,000.000 | .vovvrviiiirieieireneeens 1,963,547 XXX | |
G0684D 10 7 |ATHENE HOLDING CL AORD.......cciiiiiiiiiniiiisiseisisss s D 09/06/2019........ VARIOUS.......oooiiiriieississiesissisnissisrissenas 60,000.000 2,384,476 XXX e |
9099999. Total - Common Stocks - INAUSHTIAl NG MISCEIIBNEOUS................cuevveirieeieiieiiecieieeeete et eeetecie eoeeaetetetesaeteteetetesesaeseteseaet et s aesesessseesessesesesesseeesssset et s asses e et et et asassessss et et s assesesseseasesssetesanessenansesetesesassannseaetesassesaen 23,531,601 XXX e (U P XXX
Common Stocks - Parent, Subsidiaries and Affiliates
56313@ 10 2 | MANHATTAN NATIONAL HOLDING CORPORATION...... 09/10/2019........ CAPITAL CONTRIBUTION. ... .viiruisieeriesisieensssissnsssssenssnssensenssseenssssssnsenesensens | sesssssessenssessensssssenssnsssssenssessessssssensnes 500,000 XXX e K
9199999. Total - Common Stocks - Parent, SUDSIAIANES ANG AFfIIALES................co.oviiiieieiieieiiieieteiieieis ettettete ettt et ettt bs et essesses e s e e essessee et essesses e et esses et e s e s esses e s et ense s et e s essesses e b st essebses et essessebses st essessesesensessees 500,000 XXX
9799997, Total - COMMON SEOCKS = PA 3.ttt s0e oeksee s e e s E e f e E 8 E R E RS EE£Ef 8oL E e E i E L8 E £ E 810 E R L e R0 E £ E e E e E e e R E et et Eieebenesen bt ereen b n st sen et nnsentes | enisnssenssnssnnsenn et ensnes 24,031,601 XXX
9799999, TOAl - COMMON SEOCKS............o.itiveveiecteieceiteteicteteteeeeteteeetete e eaetete et eteteveetetesseetesesaeteseseseesessses  etessssesesesassessssesesesesseeasseeetesssassesassseesssssesesessseeseesetetesssssseesesetessensesasseeesssssetesneseesssetetesassseessssetesesassesassssesessantass  tavsssesssssesassssssessssesesasessetansesesesesesans | averessesisesesesessesasseesesasen 24,031,601 XXX
9899999. Total - Preferred aNd COMMON SHOCKS. ... . vuuurisutiuuiuserestesiristisserssssssseseetessseessessseas st sessete oesteeessee s Es L ek EE oL E kLR f 8 £ LA E kL LE R E L f L8 oEE 8 £ E R E L8k R bbb Sebbenb etk bbbttt ennis | cbstnssnssens st resneens 37,086,765 XXX . .0
9999999. Total - Bonds, Preferred and Common Stocks e eteteteietebetietetbesetetetiesesesieiebesies  etebseieiessssesesssseiesssssiessssssesessseiessssesessssssetessssssesissesetsssiesessssesetisstetassssetesisietasassitetstetetasastetasistetetasntetasetetesastetate  Seesesesssietetesssetesstetetesstetasetetetinaetans | sietebeseeietesissetesnietanas 1,288,352,348 XXX e 768,590

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
Year's
Other-
Than- NAIC
F Temporar Bond Designation
4] Current y Interest / and Admini-
r Unrealized Year's | Impairme Total Total Foreign| Book/Adjusted|  Foreign Stock Stated strative
ei Number of Prior Year Valuation | (Amortizati nt Changein | Exchange |Carrying Value| Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Shares of Book/Adjusted | Increase on)/ Recogniz| B.J/A.C.V. | Changein | atDisposal | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity Market
JUSIP Identificatio Description n Date Name of Purchaser Stock Consideration|  Par Value Actual Cost | Carrying Value | (Decrease) | Accretion ed (11+12-13) [ B.JA.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
312931 A6 5 |FH A84529-RMBS....... .. | 09/01/2019. | Paydown SOOI PO 554 554 02/01/2039. | 1....vvvrennee
31371K LU 3 |FN 254239 - RMBS.......coooovivierineiireririrsseienis .. | 09/01/2019. | Paydown e | e 285 285 03/01/2032.
31388T QZ 9 |FN 614372 - RMBS........covoirierineieniseirsenineiins .. | 09/01/2019. | Paydown SOOI PO 319 319 01/01/2032.
31416K WP 9 | FN AA2453 - RMBS................ .. | 09/01/2019. | Paydown | 284 02/01/2039.
36296J FT 7 |GN 692378 - RMBS .. | 09/01/2019. | Paydown SO RRROIRR PO 3,410 02/15/2039.
36296T DP 5 | GN 700410 - RMBS, S .. | 09/01/2019. | Paydown SOOI OO 224 03/15/2039.
38373W 5C 8 | GNR 0233C PG - CMO/RMBS . .. | 09/01/2019. | Paydown SO RTRROIRR O ) . .15, \ .16, . [ I 15,747 05/20/2032.
478045 AA 5 |JOHN SEVIER COMBINED CYCLE GENERATION LL............ .. | 08/01/2019. | Paydown SOOI PO . .34, . . . IO I 34,482 01/15/2042.
690353 RX 7 | OVERSEAS PRIVATE INVESTMENT CORP.... ... | .. | 09/01/2019. | Paydown et | , . .81, s , . o | e 81,794 02/27/2027.
690353 XM 4 | OVERSEAS PRIVATE INVESTMENT CORP.... ... | .| 09/15/2019. | Paydown ST RRIRR PO . 114, . , , . . (0)]. . (0)]. 114,286 | .. 12/15/2030.
83190A AB 9 |SBA 523402 - MBS.......ccccovverrriniirrrins . | .. | 09/02/2019. | Paydown ceevnneneensnsessenis | s | e 2788 | e 27,788 | i 30,901 | ... . e | e 27,788 01/20/2035.
841215 AA 4 [ SOUTHAVEN COMBINED CYCLE GENERATION LLC........... .. | 09/01/2019. | Paydown s | s | 00000208,288 | 10rr.203,288 | ... 203,288 | .........203,288 | ..oovovvrierinne | onriennenn(0) [ | i (0) i | s 203,288 08/15/2033. [ 1o
0599999. Total - Bonds - U.S. Government.......... ettt et e er st veseaenene | teveteseressetesesetesensssesenntesesssssensssesesesnsesensnsesesenieereneeenenss | oee B82,401 | i 482,461 | ... 486,601 | .........485172 | ...cococe. .0 | o Q711) | e 0 | 27 | 0 | 482,461 XXX XXX
Bonds - U.S. States, Territories and Pc
452152 _GR 6 | ILLINOIS ST. . . |..|08/01/2019. Paydown v | e | o 2,400,000 | ....... 2,400,000 | ....2,421,550 102,400,000 | [ |0 | 148,800 | 07/01/2021.
1799999. Total - Bonds - U.S. States, TEImtores & POSSESSIONS. ..........ccviireiiireiiiieiierisiiiinies evesssssssssessssssessessessesessessessssssessesssssssassessssssns ....2,400,000 | ....... 2,400,000 |....2,421,550 | .......2,407,009 | ................0 | ...(7,009) | ...........0 | .......(7,009) | ...............0 | ..... 2,400,000 |......ccceee0 | oo | oo l0 | 148,800 XXX
Bonds - U.S. Political Subdivisions of States
68583R BR 2 |OREGON CMNTY COLLEGE DISTS - MBS........ccoocunervnrinnns .. | 09/01/2019. | Paydown ettt | s | s | s | s | s | st | serseessnenens | sesessesens (O UUUPUURPOURRURO OPUURPRUOPRURTURPPORN FURPPUUPIUPPUOTPIR IUPPOUPPUPRRPPOR ISOPRURPPURTRPOR | B SVPOOON 44,428 | 06/30/2023. [ 1FE............
73723R SR 5 |[PORTSMOUTH VA......oiviiriiniinisnissiicenisnines .. [ 09/01/2019. [ UNKNOWN. .....coouivvimiaiiiciinniienisnissniinns | covennienissnessnees ..12,375,000 | ..... 12,375,000 |..12,375,000 | ..... 12,375,000 ....12,375,000 0 487,832 | 02/01/2030. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States . e s ..12,375,000 | ... 12,375,000 [..12,375,000 | ..... 12,375,000 ....12,375,000 0 532,260 XXX XXX
Bonds - U.S. Special R and Special A t
00164T AA 6 |AMCEST 07A A28 - ABS.... .. | 08/01/2019. | Paydown ceevereneessre s | e | s 219,822 | .......... 219,822 | ...... 230,563 | .......... 225214 w0 | 12,618 | 01/15/2028.
04048R DK 9 | ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV............... .. | 07/01/2019. | Maturity @ 100.00...........cvvrerererrreirnnnes [ conee ....1,000,000 | ....... 1,000,000 |....1,000,000 | ....... 1,000,000 07/01/2019.
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M.... .. | 09/01/2019. | Paydown ISSSTOUOPRTIRR OO 235911 | .........235,911 | ... 235,911 235,911 07/01/2043.
130333 CA 3 | CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R. ... | .| 09/01/2019. | Paydown JSSSTRRUSTURRIRRURR IUTORTIRIRRRRTONN IR 74572 | . 02/01/2042.
130333 CB 1 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R........coc..c.. .. | 09/01/2019. | Paydown et | s | 45,566 | ............ 45,566 02/01/2042.
155751 CQ 1 |CENTRAL VALLEY SUPPORT SVCS JT PWRS AGY.. .. | 09/01/2019. | Maturity @ 100.00...........evvrevrriverivrirnnns | corvmrrrerirerirneens | v 850,000 .850,000 09/01/2019.
196479 F9 5 |COLORADO HSG & FIN AUTH - MBS .. | 09/01/2019. | Paydown certereense s | e | s 631,929 .631,929 03/01/2048.
196479 V4 8 | COLORADO HSG & FIN AUTH - MBS .. | 09/01/2019. | Paydown ceerrerenrensenennn | e | o 344,798 11/01/2048.
25477P NF 8 |DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL. .. | 09/15/2019. | Paydown JSSSTRUSSNUROPOPPURS IOTORTPURIRRTORTOR ISR 44,776 06/15/2045.
296122 UT 9 |ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA. .. | 09/03/2019. | Call @ 100.00. crrre [ e | 278,889 11/01/2038.
312903 MA 2 |FHR 119 H - CMO/RMBS.. .. | 09/15/2019. | Paydown SO RRIROIRR O 01/15/2021.
312909 3W 2 |FHR 1250 J - CMO/RMBS. .. | 09/01/2019. | Paydown SOOI O 05/15/2022.
312915 QG 9 |FHR 1491 - CMO/RMBS .. | 09/01/2019. | Paydown ESTTRSRTRRSTORORR OO 04/15/2023.
313398 P7 8 |FHR 2334F TD - CMO/RMBS .. | 09/01/2019. | Paydown SOOI O 07/15/2031.
313399 PS 0 |FHR 2347C VP - CMO/RMBS... .. | 09/01/2019. | Paydown et | 03/15/2020.
31339D 2V 9 |FHR 2418A MB - CMO/RMB .. | 09/01/2019. | Paydown SO RRROIRR PO 02/15/2022.
31339D QZ 4 |FHR 2416D PG - CMO/RMBS... .1 09/01/2019. | Paydown ceetern | e 02/15/2022.
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313373 BU 1 |FHR 1644 K - CMO/RMBS .. | 09/01/2019. | Paydown ...(69)] ... 4,604 12/15/2023.
3133TB 4G 2 |FHR 1991 PG - CMO/RMBS. .. | 09/01/2019. | Paydown (43) 4,346 09/15/2027.
3133TC HE 1 |FHR 2018 PG - CMO/RMBS .. [ 09/01/2019. | Paydown..........ccoovvvereverrernrineirerienes | oo (26) 11,358 01/15/2028.
3133TD 3A 2 |FHR 2037 HB - CMO/RMBS .. [ 09/01/2019. | PaydOWN........couvvvvrirerircerniseiierieniens | cenne (116) | covvrevreerenie 3,110 03/15/2028.
3133TH S8 1 |FHR 2118 PE- CMO/RMBS.........c.ccvevvrnee .1 09/01/2019. [ PaYdOWN........coovveervrereriiirirnriersnieienes | o (140) | oo | e 7,161 01/15/2029.
3133TS F2 4 |FHR 2303A CK - CMO/RMBS.........cocovvvrerirnnne .. [ 09/01/2019. | PaydOWN.........ouvvvrmrirrireeririserierienens | e 2,247 04/15/2031.
3133TU S7 4 |FHR 2357B QH - CMO/RMBS. .. [ 09/01/2019. | PaydOwn..........cvovrvverireirirrineinciirenis | oo 3,897 09/15/2031.
31358F M5 5 |FNR9112H - CMO/RMBS. .. [09/01/2019. | PaydOWN..........ovvvrerirrererrreinerireninennns | eeverrnernenernnens | vnrennene 1,387 | i 1,387 | it 1,458 | 1,387 [ | e | e [0 e | e, 1,387 02/25/2021.
31358G 5J 2 |FNR9165Z - CMO/RMBS........cccovvvemrvreririrneriniins .. [ 09/01/2019. | PaYdOWN........coovvvrcrirrerenrssrinerienineens | eevnrrnerneninneens | cvnennen 1,094 | i 1,094 | 1,193 | e 1,094 | i | e | e [0 i | e, 1,094 06/25/2021.
31358K DY 1 |FNR G36 ZB- CMO/RMBS..........cccrvvvrirenes .1 09/01/2019. [ PAYdOWN........couvvvrvrererieirirriersnieienes | o 992 11/25/2021.
31358N H3 9 |FNR G9229 J - CMO/RMBS... .. [ 09/01/2019. | PAYAOWN.......couvvrcrirrireerseinerierinennns | eevnnnnernenineenns | vneerne 15008 | oviiiierersn 7,608 | i 7,692 | v 77T | i | 32 | i [ 32 e | e 7,603 07/25/2022.
31358N M5 8 |FNR 92119 Z - CMO/RMBS.........ccoovvrvrrirrrins .. [ 09/01/2019. | Paydown.........cc.covvveririiniiinniiciienis [ e 3,237 07/25/2022.
31358P EE 3 |FNR 92117 M - CMO/RMBS.........c.ovvvmmereriermrirerinirinsereeinnens .. [ 09/01/2019. | PaydOWN..........vvverirerireeririnerirerienei | e 2,484 07/25/2022.
31358Q ZE 8 |FNR G9259 D - CMO/RMBS, . o]+ 109/01/2019. [ PAYAOWN.......coorvrrrireirrriseierieninennns | ervvnernenisninenns | sveeereenens D4 | 544 | 882 [ D43 | | e i [ s 544 10/25/2022.
31358R Y7 2 [FNR G9266 KB - CMO/RMBS.........ooveereriirirnieirssieniesnnins .. 1 09/01/2019. | PAYAOWN........covvervrriririernirseiernninsnnnes | eerenvnrsnmsereninns | evvvereea 15808 [ iviiierrnn 7,608 | 1iriii08,256 | oo T84T | v | evreiene(38) | v v (38) [ | v 7,608 12/25/2022.
313590 H5 5 |FNR 93155 PJ - CMO/RMBS..........coccoonen. .. [ 09/01/2019. | PAYdOWN........couvvvrerirrircerrrinerierinens | eeverrrssrnernneenne | oeeen 13,201 | 013,201 | 114,615 | 013,395 | s | eeeene(195) | s v (195) | s | s 13,201 09/25/2023.
31359H NW 0 | FNR 9463 PK - CMO/RMBS.........c.ccovvvvvnnnce .. [ 09/01/2019. | Paydown..........ccccovverireinnicnnivciienis | v 3,262 04/25/2024.
31359H QP 2 |FNR 9476 KA - CMO/RMBS..........cocoonvrrnnee .. [ 09/01/2019. | PaydOWN.........ovvvrcrirrercerreinerierinenns | eeverrverrenirnnens | vnrennens 1,085 | 1,085 | 1,004 | 997 | | eivereneendB9 | [vviiienenn89 e | e, 1,085 04/25/2024.
31359L ZF 5 |FNR 9519 ED - CMO/RMBS .. [ 09/01/2019. | PaydOWN..........vvvurvrerircireniseiierienens | conne 1,399 | e | (@) [ e | () | e | e 1,396 01/25/2022.
31359N 2W 0 | FNR 9719A PG - CMO/RMBS... .. [ 09/01/2019. | Paydown..........ccoovvvereverneennineirerirenes | oo 2,911 2,882 04/18/2027.
31359V GF 4 |FNR 991 PJ - CMO/RMBS.......ccoovvemererrrrerirerireenns .. [ 09/01/2019. | PaYdOWN........couvvvrerrerirceririneinerirennns | cerverivnnrinerinennne | 000000 22,208 | 022,208 | ........23,618 | coonnee 22,729 | oo 22,208 02/25/2029.
313603 BQ 4 |FNR8979D - CMO/RMBS..........cccceuvverin .. [09/01/2019. | Paydown..........ccoovevrevirinnicnninciinnins [ e | oveieennn292 | 262 | 280 | e 252 (U O 252 11/25/2019.
3137BL AR 9 |FMMV M036 A - CMBS........... .. 1 09/16/2019. | Call @ 100.00.........cooemvvrererirereisrienns | cvremrieniiesirenins | v 115,000 | ....cooeee 115,000 | ...... 118,163 | ..ccoovuee 116,682 | .vvovcvevrrvcrne | evvrereen(87) [ eovvverine | everirererece(87) | e | v 116,595 12/15/2029.
313921 JK 5 |FNR 0157B PD - CMO/RMBS........cccoovvumirrnrinnes .. [ 09/01/2019. | PaydOWN.........ocvverrirerireireriseiierienins | cenae 2,209 2,209 2,329 2,209 10/25/2031.
31392B SC 1 |FNR 026D L - CMO/RMBS..........cccovmrvunecs .. [ 09/01/2019. | Paydown...........cccooomeviinmiiinniinniiisnnes | oo 2,095 | . 2,095 2,179 2,095 01/25/2032.
31392C EM 2 |FNW 02W2 AF5 - CMO/RMBS.........ccovvernenne .. [ 09/01/2019. | PAYAOWN........courvrrvrrirrineersniseiierins | e | e 10,762 | oo 10,762 | ........ 10,335 06/25/2032.
31392E PC 8 |FNR 0258F PG - CMO/RMBS .1 09/01/2019. | PAYAOWN........covvvrvrirriernnieierieinninens | ceveiresssisseenines | v 19,740 19,740 20,805 09/25/2032.
31392K 5C 6 |FHR 2455 GK - CMO/RMBS. .. | 09/01/2019. | Paydown 05/15/2032.
31392K LR 5 |FHR 2450A PH - CMO/RMBS .. [ 09/01/2019. | PaydOwn..........coovrvvnerireirrriseiscrienis | oo 05/15/2022.
31392M 5R 9 | FHR 2448R TX - CMO/RMBS.........cccovvvrnece .. | 09/01/2019. | Paydown 05/15/2032.
31393X VH 7 |FNW 04W3 A6 - CMO/RMBS.... .. | 09/01/2019. | Paydown ......298,035 05/25/2034.
34074M JB 8 | FLORIDA HSG FIN CORP REV - MBS........cccocovvrniiiinninrinnnns .. 1 09/01/2019. [ PAYAOWN.......oourveiriirerrieirenieiisersieins | eovernsissiensniines | oveeen 249,173 249,173 07/01/2041.
34074M JC 6 | FLORIDA HSG FIN CORP REV - MBS........ccccovvvnerinrrierirens .. [ 09/01/2019. [ PAYAOWN.......courverrirrererinrinerierieenins | cevvnrrinerienineens | evens 200,872 200,872 07/01/2041.
34074M KA 8 | FLORIDA HSG FIN CORP REV .. | 08/01/2019. | Direct... . 000 5,000 07/01/2027.
34074M ND 9 | FLORIDA HSG FIN CORP REV - MBS........cccovvumerimrrirerirens .. [ 09/01/2019. | PaYdOWN........coovvvvrirrerriirinerieriennis | e | v 261,546 | ..........261,546 | .....261,546 | ........ 261,546 | ...ccoivviivnrs | v | e v | | e 261,546 07/01/2037.
34074M PF 2 | FLORIDA HSG FIN CORP REV - MBS .. [ 09/01/2019. | PAYAOWN........courvmrvrcririreirseiseierins [ eovneirnseisssinennes | ceri 86,253 | ............86,253 | ........ 86,253 | ..ocoonee. 86,258 86,253 01/01/2043.
341507 ZH 7 |FLORIDA ST BRD ED LOTTERY REV. . |..107/01/2019. | Call @ 100.00.........ccrvvrerrrrererrreirrrrnrirens [ s ....1,000,000 ....1,000,000 | ....... 1,000,000 1,000,000 07/01/2020.
341507 ZJ 3 |FLORIDA ST BRD ED LOTTERY REV......cccomevemieririierirninn .. 1 07/01/2019. | Call @ 100.00.........ccoorrvrrerrrerirreerririnens | cerae ....1,000,000 ...1,000,000 | ....... 1,000,000 [ ..oovermerevenens | s | veeireniieens | e (U [TPRRON I 1,000,000 07/01/2021.
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341507 ZK 0 |FLORIDA ST BRD ED LOTTERY REV. .. | 07/01/2019. | Call @ 100.00. FSSSTURRURTOTRTONRS FRSTORTIRRRIOIRN PO 2,000,000 | ...... 2,000,000 |....2,000,000 | ... 2,000,000 .....2,000,000 0 114,820 | 07/01/2022. | 1FE..
34160P DA FLORIDA ST DEPT MGMT SVCS CTFS PARTN.. .. | 08/01/2019. | Maturity @ 100.00...........cvvrerererrrreirnenes [ conee ....2,000,000 | ...... 2,000,000 |....2,000,000 | ...... 2,000,000 | oooecvererernenins [ e |0 [ | 2,000,000 0| 105,720 | 08/01/2019. | 1FE..
34160P DF FLORIDA ST DEPT MGMT SVCS CTFS PARTN .. [ 08/01/2019. | DIFECE........ovvrverirrrierierineiienierennees. | v | e 1,000,000 | ....... 1,000,000 |....1,000,000 .....1,000,000 0 68,250 |08/01/2029. [ 1FE..
34160W TY FLORIDA ST DEPT ENVIRONMENTAL PROTN REV.. w..r | .. [ 07/01/2019. | Call @ 100.00 [SSSTUPURTURTUNRS FUTSTORTIORRROINS PP 2,500,000 | ...... 2,500,000 |....2,500,000 | .......2,500,000 | ...coooorerrrmrirnne | worerrmmrirmnnne | orrrmernene | eermrenenienen0 v | s 2,500,000 0| 143,900 | 07/01/2020. | 1FE..
45120W  JX IDAHO HSG & FIN ASSN..... . .. | 07/15/2019. | Maturity @ 100.00..........cccorvvvrmvvnrinnnes [ covee ....1,500,000 ,500,000 |....1,500,000 | .......1,500,000 | ....cccorrcmmreens | ormimmivmnins | errveniivens [ evverineiienn0 v | e 1,500,000 07/15/2019. | 1FE..

45201Y F2 ILLINOIS HSG DEV AUTH REV . .. [ 08/01/2019. | DIFECL.......oovveiriricieeccirinsienns [ o ...795,000 .795,000 | ......795,000 ..795,000 |.. 08/01/2029. | 1FE..
45201Y YL ILLINOIS HSG DEV AUTH REV - MBS......cccccccvmmiiiiiinrinniins .. | 09/01/2019. | Paydown cerrernsn | | o 194,324 194,324 | ... 188,251 | ......... . [ 194,324 06/01/2043. | 1FE..
45203L CT ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE. .. | 09/01/2019. | Paydown SRS SO IR 19,977 L9977 | 19,977 | .. \ . e | B I 19,977 09/01/2034. | 1FE..
462467 NW 7 [IOWAFIN AUTH SINGLE FAMILY MTG REV. .. | 09/03/2019. | Call @ 100.00. cerrrnnn | e | o 170,000 .170,000 | ...... 170,000 170,000 02/01/2042. | 1FE..
49130T PR KENTUCKY HSG CORP HSG REV. o [09/01/2019. | DIFECL........covooviiiceiicsissseiessisnniiens | s | s 180,000 .180,000 | ...... 188,190 180,000 07/01/2033. | 1FE..
49130T PS KENTUCKY HSG CORP HSG REV.. .. | 09/03/2019. | Call @ 100.00. cerernnn | e | o 125,000 | . .125,000 | ......125,000 ..125,000 |.. 11/01/2041. | 1FE..
49130T PT KENTUCKY HSG CORP HSG REV. ... | .| 09/03/2019. | Call @ 100.00 OSSR FUUSVOURRISRSUORO PO 170,000 | . .170,000 | ...... 170,000 170,000 11/01/2041. | 1FE..
56045R AJ MAINE MUN BD BK.......cooovrvrririninrieciens .. 1 09/01/2019. | Maturity @ 100.00..........cccovomvvmrernminnies [ e [ oo 3,795,000 | ...... 3,795,000 |....3,795,000 | .......3,795,000 | ...cccccomrimmminne [ rrmmmmirinnins [ evnriinriins | e 0 .....3,795,000 09/01/2019. | 1FE..
57429l AL MARYLAND ST TRANSN AUTH LTD OBLIG REV................... .. [ 08/01/2019. [ DIFECL.........cvvuiriciiciieciesisriiniienns [ e | e 855,000 07/01/2022. | 1FE..
57586N MT MASSACHUSETTS ST HSG FIN AGY.. .. | 09/03/2019. | Call @ 100.00. [ESTTURIRTIN BN 65,000 B I , , 06/01/2023. | 1FE..
57586N MU MASSACHUSETTS ST HSG FIN AGY.. .. | 09/03/2019. | Call @ 100.00. ST I 12/01/2023.

57586N MW 8 | MASSACHUSETTS ST HSG FIN AGY.. . 109/03/2019. [ DIFECE.......oovvuieciviiicrieerierisriessieens | e 12/01/2027.

12/01/2023. | 1FE..
12/01/2027. | 1FE..
12/01/2032. | 1FE..

.. | 08/01/2019. | Call @ 100.00. [ESSTIRRRIN PR
.. [ 08/01/2019. [ DIrECL.........cvvuicicricciecieciricsiienns [ e
.. [ 08/01/2019. | DIrECL........ooooviecrierrissreiscniensiens | oo
. 109/15/2019. | Paydown s | s | 28,878 | ............ 28,864
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57586N RP 8 | MASSACHUSETTS ST HSG FIN AGY..
57586N RQ 6 | MASSACHUSETTS ST HSG FIN AGY..
57586N RR 4 [MASSACHUSETTS ST HSG FIN AGY.
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57586N UR MASSACHUSETTS ST HSG FIN AGY - MB N 01/15/2046. | 1FE............
59334H FU MIAMI-DADE CNTY FLA HSG FIN AUTH MULTIFA................ .. | 09/01/2019. | Paydown OO SO IO 37,642 | ..o 37,642 | ... 37,642 | oo 37,642 | s [ e (0) [ | e (0) | e | 11/01/2038. | 1FE............
60416Q FW 9 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.... .. | 09/01/2019. | Paydown R SOOI 145,709 .145,709 09/01/2041. | 1FE..
60416Q GK MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.... .. | 09/01/2019. | Paydown SOOI O 08/01/2046. | 1FE..
60416Q GM MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF.... .. | 09/01/2019. | Paydown v | | e 00,138 | 70,135 | 81,168 | 80,964 | i | el ST | [l 9T | 10/01/2046. | 1FE..
60416Q HA MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.... .. | 09/01/2019. | Paydown cervrsss | s | 294,092 | . 294,002 | ...... 204,002 | ......... . 294,092 03/01/2048. | 1FE............
60416Q HE MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF........... .. | 09/01/2019. | Paydown cerrernssssnns | | o 183,878 | ......... 183,878 | ..... 183,284 | .......... 183,286 | ...ooovvevvenins | eereennD92 | | 0892 | | 183,878 09/01/2048. | 1FE...........
60416Q HG MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.... .. | 09/01/2019. | Paydown R SOOI 114,772 4772 114,772 114,772 B 114,772 11/01/2048. | 1FE..
60416Q HJ MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.... .. | 09/01/2019. | Paydown cerrernsn | | o 189,247 | . 189,247 | ... 189,247 | ..........189,247 B 189,247 01/01/2049. | 1FE..
60416Q HL MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.... .. | 09/01/2019. | Paydown cerrrnsssns | | 215,828 | .......... 215,828 | ...... 215,828 | ...oveveriierinns [ | enniinnenn(0) [ | e (0) [ | 215,828 03/01/2049. | 1FE..
60416Q HN MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.... .. | 09/14/2019. | Call @ 100.00. [N PO 8,478 | ... 8,478 8478 | .o, 8,478 06/01/2049. | 1FE..
60636Y MJ MISSOURI ST HSG DEV COMMN MULTIFAMILY HS.. .. | 09/01/2019. | Paydown SOOI OSSN oo 1,657,596 ,657,596 |....1,657,596 .....1,657,596 01/01/2040. | 1FE..
60636Y ML MISSOURI ST HSG DEV COMMN MULTIFAMILY HS.. .. | 09/01/2019. | Paydown e | s | 38,814 | . 38,814 10/01/2036.

606378 FA MISSOURI ST HSG DEV COMMN SINGLE FAMILY.... .. | 09/01/2019. | Paydown SRS RO 62,701 | . ...62,701 08/01/2036.

606378 ML MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 09/01/2019. | Paydown cerrrnssns | s | 778,594 | ......... 778,594 | ... 753,289 06/01/2044. | 1FE..
610763 PK MONROE CNTY N Y WTR AUTH WTR REV . 1 08/01/2019. | Maturity @ 100.00..........cccoovvvevvrnriinnns [ o ....1,000,000 ,000,000 |....1,000,000 08/01/2019. | 1FE..

08/01/2035. | 1FE..
09/01/2040.

.| 09/01/2019. | Paydown et | s

647200 2G .
. 109/01/2019. | Call @ 100.00. [ESSTURIN PN

647200 4S

NEW MEXICO MTG FIN AUTH - MBS..
NEW MEXICO MTG FIN AUTH.

...... 103,178
5,000

...103,178
.75,000
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64966N AA 5 |NEW YORKN'Y CITY HSG DEV CORP MILITARY.... o+ [ 07/01/2019. | PAYAOWN.......vvevenrirrircerreinerierineeis [ cersesrseniesinsens | eevnersessnesnes | snessssssnessesssnees | snssnsnessinssnnns | soessnssnessessnness | conssnessnessneess | sevsessmsnnens | sevnensnenes | oneennnsnnensnsQ. | veveseessessnsnnns [ conne 12/01/2021. | 1FE.
64972C BD 4 |[NEW YORKN'Y CITY HSG DEV CORP MULTIFAML.. .. | 09/15/2019. | Paydown e . 8,074 8,074 | ... 8,074 8,074 06/15/2036. | 1FE.
64972C M6 7 |[NEW YORKN'Y CITY HSG DEV CORP MULTIFAML.. .. | 09/01/2019. | Paydown FSOSTOUTORTTORR OO 55,377 55,377 ..55,377 55,377 10/01/2046. | 1FE.
658207 MA 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 1+ [ 09/03/2019. [ DIFECL.......ouvvrerererriieeieeeienirseerserinens | erviesinessenineens | aenens 210,000 | ..........210,000 | ...... 210,000 | .......... 210,000 | .oovvrerireeriinns | cerrneereninnee | vererneennnen [0 e | e 210,000 01/01/2030. | 1FE.
67178K AA 8 | OAK RIDGE TENN INDL DEV BRD LEASE REV ..| 07/01/2019. | Paydown | crtrns | | | e | e | [0 [ [ 12/15/2032. | 1FE.
677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV........coceennee. .. | 09/03/2019. | Call @ 100.00. [SSSTURTI POON 385,000 | .......... 385,000 | ...... 385,000 | .......... 385,000 | ..oovvveereerinee | everrrernnnn(0) [ | e (0) o | s 385,000 11/01/2041. | 1FE............
686087 MP 9 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... <. [ 08/01/2019. | DIFECL........orvvnrereireiierieerieeienieeisenes | eovneirsesiinsinnines | ceri 20,000 | ..o 20,000 | ........ 20,000 020,000 | oo s e [0 [ | e 20,000 07/01/2033. | 1FE.
708797 AN 5 |PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M .. | 09/01/2019. | Paydown e | oo 22,294 | ... 22,294 22,294 ..15,193 . . 22,294 08/01/2035. | 1FE.
76221R UF 8 | RHODE ISLAND HSG & MTG FIN CORP.........c.coovvrmeririirniinne .. | 08/05/2019. [ DIFECE.......ouvvrirerererrieeieerierirseerssrinnns | ervesinersenineens | aenens 775,000 | .......... 775,000 | ...... 775,000 | .......... 775,000 | coooveeeieriens [ ervreneriieniins | vevvinnrnens [ crrveriesennenns (U PO ISR 775,000 10/01/2027. | 1FE............
762217 DH 9 |RHODE IS HSG & MTG FIN CORP REV.. .. | 07/01/2019. | Adjustment woe | e [ [ | | | e | . . (V1 TR IO . 10/01/2039. | 1FE.
786106 GN 8 | SACRAMENTO CNTY CALIF . |..109/01/2019. | Call @ 100.00. [SSSTURINN PN ....2,865,000 ,865,000 |....3,150,555 | ....... 2,923,137 | oo ..(12,619) |. . (12,619) [ .oocvvrvercireinn | e 2,910,518 | oo | e (45,518) | ........(45,518) | ..... 20,032 | 08/15/2021. | 1FE.
796253 Z3 9 |SAN ANTONIO TEX ELEC & GAS REV......ovvvviineiinriiciinns .. | 09/26/2019. | Call @ 111.55. JESSTURIRRIR PR ...4,606,809 | ...... 4,130,000 |....4,340,395 | ....... 4,250,343 | .ooooveiine (11,234) | s [ (11,234) [ v | e 4,239,109 | ..oovveverierinns [ e 367,700 | ...... 367,700 | ..... 177,203 | 02/01/2026. | 1FE............
796253 Z4 7 |SAN ANTONIO TEX ELEC & GAS REV. .. | 09/26/2019. | Call @ 113.93. SOOI PO ...6,836,040 | ....... 6,000,000 |....6,000,000 | ....... 6,000,000 6,000,000 836,040 | ....... 836,040 | ..... 264,355 |02/01/2027. | 1FE.
83755N FY 3 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY.. o[+ [ 0972612019, | DIFECL......ccvveeerrereieereeeiieeesseeiesiseirne | ceverseesssisensnnes | oeees 510,000 | .......... 510,000 | ...... 510,000 | .......... 510,019 . . 510,000 11/01/2035. | 1FE.
882750 NE 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE............... 1+ 1 09/03/2019. [ DIFECL. ....vvvvrvrcirrreieirsriresiseesnrsnrserens. | evevenssserensniines | overes 100,000 | .......... 100,000 | ........ 99,905 | .ovveun 99,918 | oo [ e [ [ [ | 100,000 07/01/2041. | 1FE............
88275F NU 9 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.. .. | 09/03/2019. | Call @ 100.00. [SSSTUPURTURTURRN FUOTORTIORPIRROTOORN EPPOPOON 80,000 ...80,000 | ........ 80,000 80,165 | oo | v (1) [ | e (14) . 80,151 09/01/2039. | 1FE.
88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.. .| .. 109/01/2019. | Paydown ceeterrssnn | e | 55,277 55277 | ... 52,133 252211 | | 00000 3,085 [ i | 0000 3,065 [ . 55,277 09/01/2047. | 1FE.
91528N AA 9 | UNM SANDOVAL REGL MED CTR INC COLO REV................ .. | 08/01/2019. [ DIFECE.......oucvererereireriecrierirseeisssinens | cevnsrserienenees | oevens 165,000 | .......... 165,000 | ...... 165,000 | ...coooee. 165,000 | ..oovverineris [ eerverenrriennns [ ervrrrinenne | vevrereineneend0 | e | e 165,000 07/20/2036. | 1FE............
92812U Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M.. .. | 09/01/2019. | Paydown reereree s | e | oo 299,163 299,163 | ...... 299,163 299,160 299,163 12/25/2043. | 1FE.
92812U Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M.. . |.. [ 09/01/2019. | Paydown ceererenrenne s | e | o 460,073 460,073 | ...... 460,073 | .......... 460,073 460,073 10/25/2037. | 1FE.
92812U Q6 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M............... .. | 09/01/2019. | Paydown ceerereneense s | e | s 272,149 | ........ 272,149 | ... 272,149 | ......... 272,149 272,149 06/25/2041. | 1FE............
92812U XA 1 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.... .. | 09/01/2019. | Paydown et | e | 90,126 ..90,126 | ........ 97,110 ...90,126 03/25/2038. | 1FE.
92812U XB 9 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - .. | 09/01/2019. | Paydown e | o 95,684 ..95,684 | ... 103,100 ...95,684 03/25/2038. | 1FE.
92813T EE 6 |VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M............ .. | 09/01/2019. | Paydown e | s | oo 596,964 | .......... 596,964 | ...... 596,722 596,964 08/25/2042. | 1FE............
93978X EQ 9 | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHIL....... .. | 09/03/2019. | Call @ 100.00. JSSSOUUSPOPTRSTONRS FURSPPUROOOTRPOTPPOPPRN PPPOON 200,000 .200,000 | ...... 200,000 .198,542 198,568 09/01/2040. | 1FE.
93978X ER 7 | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHIL....... .. | 09/03/2019. | Call @ 100.00. SRS RTTONRE FROTTRRRRR PP 650,000 .650,000 | ...... 650,000 .650,000 | .. | e | 650,000 05/01/2041.
3199999. Total - Bonds - U.S. Special Revenue and Special A LLE OO OO OO OO OO PO OO P PO PP PP PO PO PO PP PPPPPOON ..47,529,560 | ..... 46,216,697 |..46,817,116 | ..... 46,168,846 | ........cco..d 0] ..(27,361) | .overnnnd 0 ... (27,361) [ oo 0 |...46,371,653 XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 171 A-ABS. e .. | 09/16/2019. | Paydown SOOI OO ...3,086,149 | ....... 3,086,149 |....3,086,133 | .......3,086,145 | ...cocovvrrmrrirune | vorvvrrirnensd o | i3 [ v | e 3,086,149 05/16/2042.
000367 AA 0 |AASET 181 A-ABS. .. | 09/16/2019. | Paydown ceerrerenrensenennn | e | o 371,942 | ......... 371,942 | ...... 372,349 | ..o [ e | eereeen(B07) [ | evieeeen(B07) [ e | s 371,942 01/16/2038.
00077B 4W 0 | AMAC 029 A30 - CMO/RMBS .. | 09/01/2019. | Paydown - 253 |. 253 255 253 12/25/2032.
000780 NL 6 |AMAC 0312 2A - CMO/RMBS... .. | .. [ 09/01/2019. | Paydown et | 156 | oo 156 | o 158 156 12/25/2033.
00100F AC 9 |ACIS 143 A1F -CDO............ .. | 09/01/2019. | Paydown SO RRIROIRR O ...1,538,506 | ....... 1,538,507 |....1,530,814 1,538,506 02/02/2026.
001406 AA 5|DCAL 2015 A1 - ABS C| 09/15/2019. | Paydown s 373,244 | ......373,244 | ... 373,087 .373,244 02/15/2040.
00175L AE 2 |AMMC 14R X - CDO .. | 08/01/2019. | Paydown ceevrerneennnnnennnn | e | 28,1000 24,100 | 24,100 24,100 07/25/2029.
00176C AL 5 |AMMC 12R X - CDO. .. | 09/01/2019. | Paydown SOOI O 17,500 11/10/2030.
00176D AE 9 |[AMMC 13R X - CDO . . .. | 08/01/2019. | Paydown et | 07/24/2029.
00176J AH 9 |AMMC 16R XR - CDO ... | .. | 08/01/2019. | Paydown SO RRROIRN O 04/16/2029. | 1FE............
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00178L AA 7 [AMMC 21 X = CDO....coorrirrirerrireinerienrienienes .. [ 09/01/2019. | PAYAOWN........courverrrrirerireeriniseinerins | e | e 12,500 | ............12,500 | ........ 12,500 11/04/2030. | 1FE.
00184@ AA 4 |AMAZON (EUCLID OH) CONTROL PASS-THRU TRU... .. | 09/30/2019. | Paydown v 24,820 rnen 24,820 06/30/2039.
00191# AA 3 | AMAZON (TUCSON AZ) CONTROL PASS-THRU TRU.. .. [ 09/30/2019. [ PaYAOWN........covvvemrirririiirineiirerieeeis | e | evens 136,683 | ..........136,683 | ...... 136,683 136,683 08/31/2039.
00192J AA 4 |APS 161 1A - CMO/RMBS .. [ 09/01/2019. [ PAYAOWN.......cvurvrrirrererrsrinerierineens | eevvnsenenienineens | aenens 293,969 | ..........293,969 | ...... 262,000 293,969 07/01/2057.
00214M AA 1 |ARLFR 1406 A1 - ABS. . o+ | 09/15/2019. [ PAYAOWN.......courveirireriieierieiseeieins | evevesissirennnines | oeeee 409,967 | .........409,967 | ...... 397,815 409,967 06/15/2044.
00225# AA 3 | AMAZON ( GRAND RAPIDS, MI ) CONTROL PASS................ .. [ 09/15/2019. | PAYAOWN........courverririrrireersniseiieiins [ e | e 98,068 | ...........98,068 | ........ 98,068 | ...oeeern.97,979 | oo [ verreennn89 [ |89 [ | s 98,068 09/30/2039.
00256D AA 0 [AASET 191 A= ABS.. .o . [ 09/15/2019. | PaYAOWN..........ooovvereiirreiieriieneiienees | o | e 212,100 212,100 | ...... 212,100 | .o 212,100 05/15/2039.
00432C CW 9 |ACCSS 05B A3 - ABS. .. | 08/01/2019. [ PAYAOWN........courvrrirrereririnerierineeis | cevenrrnerireninees | evens 159,417 159,417 | ... 147,062 | ..cvoeeee 151,480 159,417 07/25/2035.
00436M AA 3 |AALLC 181 A= ABS......oovveeerreereeieneessiesresssessieens . 109/02/2019. [ PAYAOWN.......courvrrrirrererrneierieninennns | ervvnsrnerienensenns | oevens 306,210 | .......... 306,210 | ...... 306,133 | .cooovees 306,137 | coovvevcrreriinee | eerrverinen T3 [ | e T [ | s 306,210 12/02/2033.
004375 FG 1|ACCR061A4-RMBS........... .. | 09/25/2019. [ PAYdOWN.........ovvvervrirerieirirriersniseienes | v ...1,100,841 | ......1,100,841 | ...... 943,642 | ....... 1,022,218 1,100,841 04/25/2036.
004421 HR 7 |ACE 04HE3 M2 - RMBS.........cccoovvvrmivrrerirennne C| 09/25/2019. | PaydOWN.......oocvvrrereerneenerierereeesseeinee | e 30,207 ..30,207 | ........ 24,396 | ............ 21,704 30,207 11/25/2034.
00452P AD 9 |ACIS 156 A2 - CDO.......ccoovrvriiinrinrinrieciiens . [ 08/01/2019. [ Paydown.........ccccovveerinriicniicnniiciieeis [ e ...1,848448 | ... 1,848,448 |...1,848,448 | ...... 1,848,448 1,848,448 05/03/2027.
006346 AS 9 |ADMSO 181 A-ABS.... SO .. [ 09/15/2019. | PAYAOWN........courvurririrrireerniseiierins [ e | e 59,771 L5977 | 59,871 ...59,869 [LCIS) ) —— 59,771 11/16/2048.
007036 GS 9 |ARMT 052A 2A1 - CMO/RMBS.........ocommrineriericirnseiseiineins C| 09/01/2019. | PaYOWN.......oomvvrrirerriierienineerseines | eeessesisseessssines | evn 217,304 217,304 | ...... 203,315 203,008 | ..vveerrineiinne e 14,296 | i | e 14,296 | e | e 217,304 06/25/2035.
007036 SE 7 [ ARMT 059A 5A1 - RMBS.......coovmriiiiiriieriseieiesissisnssisnnns C[09/25/2019. [ PaYAOWN.......overrrrrrrieirerieisernieinnine [ e | erveees 90,042 | ......cc.... 90,042 | ........ 62,812 | coovinee 70,045 | oo [0 19,997 | | 19,997 [ | e 90,042 11/25/2035.
00703Q AD 4 |ARMT 063A A11 - RMBS......ccoovveirierierinrereessseseesessseneens C| 09/25/2019. | Paydown crerereneesse s | e | s 182,447 | oo 182,447 | ...... 120,224 | ......... 123,609 182,447 08/25/2036.
008117 AN 3 [AETNAINC......coooviiicriiciinriiceierissieiis .. | 09/01/2019. | CORPORATE ACTION........cccvvvverivmrins [ cevee ...1,240,590 | ....... 7,000,000 |....6,902,070 | ....... 6,972,492 6,979,474 06/01/2021.
009088 AA 3 |AIR CANADA - ABS........cocoorerrrirnrris C| 07/01/2019. | PAYAOWN.......cvvrvirrerrerirenerierireeeseniniee | wversenssssesneninns | eorerssneesenennees | coessenssesesnssnsnes | cvesssneesessnness | eessnessesesssesessns | sevsessnessnnssns | somennesineess | conseenssiens (U SOOI IO 06/15/2029.
009088 AB 1 |AIR CANADA - ABS........cocoomremerirnris C| 07/01/2019. | PAYAOWN. .....cvorverrireirnriaerieriseesensnee | eesesessseeesssnsines | ervesesssssesinees | eoessessssessessnsens | seessesssnessnnens | sesnessnsssssesssssns | sessoessneesnnsinns | someesnensnneens | sonseensensene | sevensersnerennsQ [ covveriimseneninnee | o 06/15/2029.
009090 AA 9 |AIR CANADA 2015-1 PASS THROUGH TRUST - A........ccc. C| 09/15/2019. | PaydOWN.......oouverrerienirieriereneeieninnes | wverienerneessninns | cvo 325,681 | . .325,681 | ...... 325,681 325,679 | covvvvrrivvrrinns | e | e 2 [ | e 325,681 09/15/2028.
009090 AB 7 | AIR CANADA 2015-1 PASS THROUGH TRUST - A.......cccooneee. C| 09/15/2019. | PaYAOWN.......covrverrerreirmeriereneeseninnee | wvenssenesneesssnines | eviee 103,772 | oo 103,772 | ...... 103,772 | v 103,771 | oo | e [ [ | | e 103,772 09/15/2024.
01447Y AB 0 |ALESC 1A2-CDO.... . [ 08/01/2019. [ PaYdOWN........coorviriiiiriiseiverieiiieiis | covveiienisniiinnis | v 42,307 42,307 | ... 34,450 | ............ 32,484 42,307 10/15/2033.
01448Q AA 8 |ALESC 4 A1-CDO.... .. | 08/01/2019. | PaydOWN..........vvvurvirerirceririserirerienen | conne ..1,137,973 ,137,973 |....1,070,091 | ....... 1,060,913 1,137,973 07/30/2034.
01448T AA 2 |ALESC5A1-CDO.....ccccuuuuee C| 09/23/2019. | PYOWN. .....coouverrirerrnieerierineesseinee | evessesesseesissines | evne 366,558 | .......... 366,558 | ...... 310,680 | .......... 277,422 | oo | 00089136 | s [ 10000e89,136 | e | i 366,558 12/23/2034.
01448X AA 3 |ALESC 6 A1-CDO........ccoouue. o+ [ 07/01/2019. | PAYAOWN........couivenrirrirriiriseierinniis [ ceveninsiienienins | e | cversnssiesseneees | s | o | coesvnennessnnes | aeveessonssinens | eovvennenes | oneernnnennens0. | vevvsrenesnnn [ oo 03/23/2035.
01448Y AB 9 |ALESC 7 A1B - CDO....cccvvvrrerrererinerienienes .. [ 09/23/2019. | PaydOWN........coevvverirrererisnineriierinens | ervvnrnernenenneens | oo 117,367 | 100 117,367 | e 105,545 | ..oevrerr89,968 | oo | 9,439 | s {9439 | | e 117,367 07/23/2035.
014498 AB 5 [ALESC 14 A1-CDO...coovvvrvrvrrirerriirerinninns .1 09/23/12019. [ PaYdOWN.........oocvverviereriririnrierseieienes | e 4,465 6,293 09/23/2037.
01449C AA 8 |ALESC 8 A1A-CDO .. | 09/23/2019. | Paydown 17,921 23,464 12/23/2035.
01449C AB 6 |ALESC 8 A1B - CDO......cocorrecrierirerireeireinns .. 1 09/23/12019. | Paydown...........cccovvvmreneinernneineiineins | cvnernneieeiinennns | 000e40,330 | ......40,330 | ..o 32,021 12/23/2035.
01449T AA 1 |ALESC 9 A1-CDO......cccuueuee .. [ 09/23/2019. | PaydOWN..........vvvierireririirinerirerinenns | v | 000 182,956 | ..., 182,956 | ...... 133,559 06/23/2036.
01449W AA 4 |ALESC 10 A1-CDO .. | 09/23/2019. | Paydown 12,415 v 11,045 ren1,482 09/23/2036.
01450A AA 8 |ALESC 11 A1A-CDO .+ 1 09/23/12019. [ PAYAOWN.......coourveiriirerrieierieiiseresienns | evevessseireneninnes | overe 857,143 | .........857,143 | ... 645,000 . 1....266,101 12/23/2036.
01450B AA 6 |ALESC 15A1-CDO. .. [ 09/23/2019. [ PAYAOWN.......courvemrirrereririserieiieeeis | cevennrnenienenees | evens 291,740 | ........291,740 | ..... 267,018 291,740 12/23/2037.
02146P AF 2 | CWALT 06HY12 A5 - CMO/RMBS.... .. | 09/01/2019. | Paydown ......267,378 171,512 .267,378 08/25/2036.
02146T AL 1 |CWALT 0624CB A11 - CMO/RMBS.. .. [ 09/01/2019. | PaYdOWN........couevverririeririinninnineiins [ v | v 21,770 | .o 22,637 | .o 13,659 ..13,236 21,770 08/25/2036.
02150V AA 3 | CWALT 07HY7C A1 - RMBS, .. [ 09/25/2019. | PAYAOWN........courvurvrrrieireerseiseineiins [ eorneinesinssinsines | ceries 42,486 | ..........43,345 | ... 35,023 | .o 35,573 | oo | e 799 [ | e 799 [ | e 42,486 08/25/2037.
02315Q AA 6 |AMBAC LSNILLC................. .. | 09/30/2019. [ PAYAOWN........coovvvrvrirerieirirrierssieienes | o 252 256 | ....... 255 252 0. .16 1 02/12/2023.
02343U AC 9 | AMCOR FINANCE (USA) INC......ccoovrvmerierireerieiseriserineeienes . 107/01/2019. [ AQIUSIMENL........covriverrirerierieeirerineinee | e | cereriessienns | e | s | e | onssnesessinenss | s @20 | vevnevenseens | evernerinen@ 20 | vvvenserisssnnenins | eevnesnersessneens | sesvsessessnenns | sersiessnessenens | seressesseens 0. 118,281 | 04/28/2026.
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02343U AE 5 | AMCOR FINANCE (USA) INC o+ | 07/01/2019. | AQIUSIMENL.........ooocveeieevecriesierieeniens [ coeriiiesiieiienies | covensiiesiiesines | sesssiesssisssesssnnns | svsssssssiessnens | conssssssissssessssnnns | censseemssssssiennes | oerriesen936 | evviverienies [ errieenessi036 | oviecviiesiienis [ eresiiesiiiesiiesis | cevvessiiessenins | eeveessenssennns | evveensinnsienns0 [ 216,000 | 05/15/2028.
02377B AB 2 | AMERICAN AIRLINES INC - ABS. .. | 09/22/2019. | Paydown 03/22/2029.
02377U AB 0 | AMERICAN AIRLINES INC - ABS .. | 08/01/2019. | PaydOwn..........couvvverererierrrineirerienes | e 07/15/2024.
02660L AA 8 |AHMA 064 A11-RMBS.... .. | 09/25/2019. | PaydOWN........couvvrrrirerireerinineiierienens | cenne . 10/25/2046.
02660T AR 4 |AHM 0414A-RMBS................. .1 09/01/2019. [ PaYdOWN........coovveervrereriiirirnriersnieienes | o L2077 |, 11,941 ..11,946 ..12,077 . 04/25/2044.
02660T CS 0 |AHM 044A 4A-RMBS.........ccconvrvririrennne .. [ 09/01/2019. | PAYAOWN.......ccourvrrirrererrriserierieeeis | crvvnsrierienineens | oeeens 164,147 | ..ocooeee 164,147 | ...... 140,448 | .......... 147,670 | oveoeveveverns [ 16ATT | s | e 16477 | s | v 164,147 | covovcvrees | e | 0 | s 4,753 | 02/25/2045.
02660T DH 3 |AHM 051B 6A - RMBS .. [ 09/01/2019. | PAYAOWN........couvvrircrieircirseissieiins [ e | ceries 53,105 ...53,105 ...53,105 06/25/2045.
02660T EQ 2 |AHM 052B 4A1 - RMBS .. [ 09/01/2019. | PaydOwN..........cvvurvirerireerrriserireriene | o 63,421 ...63,421 ...63,421 09/25/2045.
02660V AE 8 | AHMA 051B 311 - RMBS........cooorrvmerierieereinenssesieeseesenens .. [ 09/25/2019. | PAYAOWN........courvurrrrirrieirsniseisenins [ eovneersesinssrnennns | veviees 17,278 | oo 17,278 | ........ 14,002 | .oovvvenee 14,586 | oo | 000ei2,892 | oo [ 2,892 | i | s 17,278 11/25/2035.
02665U AA 3 |AH4R 14SFR2A-ABS.......... .1 09/01/2019. | VARIOUS.......coovvirieirinrierinsisnieieninee | convinesssssseesnns | sovnenes 95,503 10/17/2036.
02665X AA 7 |AH4R 14SFR3A-ABS.......... .. [ 09/01/2019. [ PAYAOWN.......cvurvrnrirrererrnriserierineens | eevimsinenieninees | oenens 158,439 12/18/2036.
02666A AA 6 |AH4R 15SFR1A-ABS.......... .. [ 09/01/2019. [ PAYAOWN.......oouvvvrirrireirneiseierienins | ceveneieeiiesiseins | aeeens 210,321 | .oooeee. 210,321 | ...... 212,116 | ....c..e. 211,423 | oo | oo 1,102) | i e 1,102) | e | e 04/17/2052.
02666B AA 4 |AH4R 15SFR2A-ABS.......... .. [ 09/01/2019. | PaydOWN..........vvverirerireeririnerirerienei | e 10/17/2052.
026929 AA 7 |AHM063A 111 -RMBS......ccovvvririrrireiieriennne .. [ 09/25/2019. | PaydOWN..........ovvurrierireirnriseiierienins | conne 12/25/2046.
03072S RC 1 |AMSI 04FR1 A6 -RMBS........ .1 09/01/2019. [ PAYAOWN........coovvvrvrirerieirirnriersniseienes | e 05/25/2034.
03215P BN 8 |AMRES 971 A7 - RMBS....... .. [ 09/01/2019. | PaydOWN........couvvvmrirrireerniserierienens | cenne 03/25/2027.
03215P DM 8 | AMRES 981 A5 - RMBS....... .. [ 09/25/2019. | Paydown.........cc.covvverimiiiniicnnivciienis [ e 10/25/2027.
03235T AA 5 |ACEF 141 A= ABS.....coooeiierieeieessiessesiesienes .. [ 09/20/2019. | PaydOWN..........vvveevirerireerrinerierieneis | oo ceeverererni22,583 | 122,653 | 22,553 | 12/20/2024.
03350W AC 3 | ANDEAVOR LOGISTICS LP. . [ 09/24/2019. [ EXChANGE........ccvvveceerrerereerieesiesieeniens | o ...6,989,662 | ....... 7,000,000 |....6,987,540 | ....... 6,988,682 | ....ccooviirrrinne 6,989,662 12/01/2027.
03766E AB 3 | AASET 162 A - ABS 09/15/2019. | PaYdOWN.........ovrvvrirrerieiinineirerinneis | e | evens 161,179 | covveeee 161,179 | ...... 161,648 | .ooovvverviriciins 161,179 L0 | 2,045 | 11/15/2041.
038779 AA 2 |ARBYS 151 A2-ABS.......... .. | 08/01/2019. | PAYAOWN.......courverrrrirrireerseiserireiins | eovveersveinsnnennes | veviees 17,500 | .oooovvvenee 17,500 | ........ 17,500 | oveeereee 17,500 [ oo | ceervereenns0 e [0 [ | e 17,500 [ .ooeoneereriens | rveereeienrens | eeerrenneniend (U I 652 | 10/30/2045.
04010L AV 5 |ARES CAPITAL CORP... . woer | .| 07/03/2019. | Bank of America Merrill Lynch.........cccc. | coveeviicniiveiinnns 11,166,540 | ..... 11,000,000 |..10,958,310 210,967,223 [ | 199,317 | ....... 199,317 | ..... 398,674 |03/01/2025.
04249@ AD 3 | THE ARMY & AIR FORCE EXCHANGE SERVICE................... .. [ 09/15/2019. | PAYAOWN........couvverririrrireernineineiins [ e | vevis 36,488 | ...........36,488 | ........ 36,488 36,488 | ..o | e | e 0 | e 1,204 | 10/15/2024.
04544P AD 1 | ABSHE 06HE5 A4 - RMBS . .| C| 09/25/2019. | PAYAOWN........couverirrenirierieeireerseines | eveesesisseesisnines | ceva 456,489 | ..........456,489 | ...... 296,632 | ..o0..ee.374,820 | .o | c0ee81,869 | o [ 181,689 | | e 456,489 | ..o | e | e 0 | e 8,119 | 07/25/2036.
048677 AA 6 | ATLANTIC MARINE CORPS CMNTYS LLC. .. | 07/01/2019. | Adjustment............c.oeewvvererreriinerirenrens [ conne 06/01/2022.
05178R AA 3 |AURORA MILITARY HSG Il LLC .. 1 07/01/2019. | Call @ 100.00.........cccoomrremrrerrerrrrireenns | o 12/15/2020.
05178T AA 9 |AURMIL 11A 11 - ABS.....cooiierriirerriciirinne .| 08/01/2019. [ PaYdOWN........coovvvervrereriirrirnriernnieienes | o 8,945 07/15/2034.
05279@ AA 9 |AUTOLIV CONTROL LEASE-BACKED PASS-THRU.. .. | 09/15/2019. | Paydown rerrrn 49,686 v 49,686 05/15/2034.
05352P AA 5 |AVNT 18A A - ABS . . 109/16/2019. [ PaydOWN.........cvvvurvrrrireireeiseierieein | e ...1,138,029 ....1,138,000 06/15/2021.
05532E BB 0 | BCAP 09R10P 151 - CMO/RMBS 09/01/2019. | PaYdOWN.......courvverrerierireririnninenins | e | e 91,823 | .........91,823 | ....... 90,445 03/26/2036.
05532E CE 3 |BCAP 09R10J 9A2 - CMO/RMBS. 09/01/2019. | PAYAOWN.......courerrvrrierirneereniseinnenies | eovseerneniissisennes | veviens 77,209 23,611 06/26/2037.
05532M AG 2 |BCAP 09RR15 4A2 - CMO/RMBS 08/01/2019. | PaydowN.........overvvrernrreererieisersnieninns | vevee .3,940 05/27/2036.
05533D AG 1 |BCAP 10RR7 1A7 - CMO/RMBS 09/01/2019. | PAYAOWN........coorvrmrirrireereierierineeins | ceveernerienineens | oevens 544,419 | .........544,419 | ... 452,888 544,419 04/26/2035.
05533G CN 7 |BCAP 10RR9B 6A1- CMO/RMBS.... 09/01/2019. | Paydown ......504,131 ......562,939 .594,131 10/26/2035.
05533N AJ 3 |BCAP 10R12A 1A9 - CMO/RMBS 09/01/2019. | PaYAOWN.........ooervvmrirrerriririnnierinneins | eeierrnerirenineens | oevens 141,726 | ..........181,896 | ...... 159,361 141,726 06/26/2037.
05535D BG 8 | BCF 97R2 3B1 - CMO/RMBS . o |1 08/01/2019. | PAYAOWN.......coueeririeerierierirneirseinnes | eeeesesisseesisnines | eevee 185,608 | ..........185,608 | ...... 154,487 185,608 05/25/2027.
05539B AD 6 | BCAP 12RR3 1A4 - CMO/RMBS...........ovvrrieiieieirnriinerenieinns C[09/01/2019. | PQYAOWN.......ovvrvrrvrirerieisirsierssineees | vverersssisneeninnis | cvens 404,909 | .........404,909 | ...... 369,986 404,909 12/29/2037.
05540X BK 8 |BCAP 12RR4B 5A5 - CMO/RMBS...........vvermeirerieirinerierireens C| 09/01/2019. | PYAOWN......oomverrerreirmeriererneeseninnee | wvensenesneessssines | cvn 501,504 | ..........501,504 | ...... 466,399 | .........527,735 | oo | 00e(26,231) | o [ 00ernn(26,231) | e | e 501,504 05/27/2036.
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05541D AU 0 | BCAP 12RR8B 4A3 - CMO/RMBS.... .. [ 09/19/2019. [ PAYAOWN.......courvrmrirrererrrinerierinenis | cevvnsierieninnens | vevens 771,399 | .......771,399 | ... 637,369 .704,339 771,399 | v [ | o0 | i 11,459 | 11/26/2036. | 1FM....
05545J AJ 8 |BCAP 15RR3 4A1 - CMO/RMBS.. .. | 09/26/2019. | Paydown ......140,848 ......125,707 131,272 .140,848 ..2,535 | 02/25/2037.
05570W AJ 7 |BNPP 091 A6 - CMO/RMBS. .. [ 09/01/2019. | Paydown..........ccoovvvereverrernrineirerienes | oo LGM2,343 | 1112,343 980,253 1,095,478 1,112,343 08/27/2037.
05581J AA 2 | BNSF RAILWAY CO 2015-1 PASS THROUGH TRUS. o+ [ 07/01/2019. | PAYAOWN.......cvvuivenrireireirsriseiierieniis | cerserisesseninnens | arvnersessnesnes | snessssssessessnees | sonsssnessinssnens | soesssssnessessnsess | sossssessnessnness | sesssessonsnnens | sevnessnenes | oneesnnnsnnensns0. | vevenneesssssnsnn [ conne 06/16/2028.
05584@ AA 9 |BGS HUNTSVILLE 2016 CONTROL PASS-THRU TR. o+ | 09/15/2019. [ PAYAOWN.......oouvveirireriieieriseiseineieins | everesiseirennsiines | oeeees 120,853 | . 120,853 | ...... 120,853 | .......... 120,853 | ..o O i 0 | | 120,853 08/15/2035.
05584A AA 8 |HGVGI17AA-ABS . .. | 09/25/2019. | PAYAOWN.......ccourvrmrirrererrnriserierineeis | eevvnnrinerienineens | evens 211,726 | .......... 211,726 | ...... 211,672 | ... 211,678 | e | e AT [ e | e AT [ e | s 211,726 05/25/2029.
05586* AA 9 |BGS SPARTANBURG 2017 CONTROL PASS-THRU T.. .. [ 09/15/2019. | PAYAOWN.........ouvvurirrieircirseiseiseiins [ e | ceri 83,385 ...83,385 ...83,385 07/15/2032.
05587* AA 8 |PVTPL FEDEX SPARKS - ABS .. | 09/15/2019. | PAYAOWN........coucrverririrrireeisnissiineiins [ e | vevis 78,521 ...78,521 ...78,521 03/15/2037.
05588* AA 7 |BGS HUNTERSVILLE 2017 CONTROL PASS-THRU.............. . 109/15/2019. [ PAYAOWN.......cvvnvrrrereernrirerierineerenins | cevnerseseseessnnins | oseennd 63,322 | oo, 63,322 | ........ 63,322 | oo 63,322 | oo [ [ | e (00 SOOI ISR 63,322 05/15/2038.
05590# AA 9 |BPHQ 2017 CONTROL PASS-THROUGH TRUST........cccovvvuee .. | 09/15/2019. [ PAYAOWN.........oocvvrvrireriirirriersnieienes | o 38,400 38,400 (01 ISR 38,400 11/15/2032.
05607Y AC 5 |B2R151A2-ABS........ccccoooune. .. [ 09/01/2019. | PaYdOWN........couvvrrirerireeriniseierienens | cenne 323,181 | .........323,181 | .....324,056 | .........323,511 | .cooooviivrirerns | werereene(330) | covvrrrerns [ ererirneeene(330) | o | e 323,181 05/15/2048.
058927 AG 9 |BAFC 06A 3A2 - CMO/RMBS........ccoovvoiinriicriiniiesinniiniis .. [09/01/2019. | Paydown...........cooevveriinninriiniinniiciins [ e | e 24,641 | ..........26,575 | .......23,200 | ... 21,954 | i | 284 | [ 284 || 24,641 02/20/2036.
058931 AD 8 |BAFC 063 2A1 - CMO/RMBS.... .. [ 09/01/2019. [ PAYAOWN.......courverrirrereriirinerierieenins | cevenrrienireniinees | evens 165,972 165,972 03/25/2036.
058931 BL 9 |BAFC 063 5A8 - CMO/RMBS.... .. [ 09/01/2019. | PaydOWN.........ovvvvrrrerircireriserierienins | conae 6,530 6,530 03/25/2036.
058933 AN 2 [BAFC 06DB 5A1 - CMO/RMBS..........oovvvererieiiniieriseieninines ++ 1 09/01/2019. | PAYAOWN........cvvvrrerirriersnieerenisisnrines | eervninesssisserenines | sovre 86,231 88,780 | .. 86,231 05/20/2036.
05946X H7 1 |BAFC 05H 3A1 - CMO/RMBS, .. [ 09/01/2019. | PAYAOWN........courvmrrrrirerireersnineiieiins | e | vevin 24,370 | ..........24,802 | ........ 22,572 | oo 22,793 | oo | 388 [ | 356 [ | e 24,370 11/20/2035.
05946X XP 3 |BAFC 05EA 3A1 - CMO/RMBS . .. [ 09/01/2019. | Paydown..........ccovveveririiinricnnicciinnins [ e | e 139,452 | ..........140,519 | ...... 137,795 | oo 139,452 05/20/2035.
05946X Y7 2 |BAFC 058 2A8 - CMO/RMBS.........coovuerirrerrirrineeinerieerenes .. [ 09/01/2019. [ PAYAOWN.......oourverirrercrirrinerierieeeis | cevenerinerirenenees | evens 143,498 | ........148,847 | ...... 149,510 | wocvvneee 147,621 143,498 01/25/2036.
05946X YV 9 |BAFC 05F 2A1 - CMO/RMBS . o |-+ 1 09/01/2019. | PAYAOWN........oorveririeerieriesirseirseines | eeeesesissensisnines | eevee 158,798 165,594 | ...... 154,310 .152,836 158,798 09/20/2035.
05948X T2 7 |BOAMS 04A 2A2 - CMO/RMBS..........cooivrriirirerinerierireenns .. [ 09/01/2019. | PaYdOWN.......covvvenrirreriiirinerivenieneis | e | v 101,978 101,978 | ... 100,449 .100,250 101,978 02/25/2034.
05949A H8 6 |BOAMS 05A 2A1 - CMO/RMBS..........cvomeerrierieeiierirerineenns .. [ 09/01/2019. [ PAYAOWN.......ccourvrmrirrireririserierineeis | ervinernnerirenineens | vevens 118,843 | .......... 118,843 | ...... 114,906 | .......... 115,259 118,843 02/25/2035.
05949A H9 4 |BOAMS 05A 2A2 - CMO/RMBS...........cooviimriiniiivericiieriens .. [ 09/01/2019. | PaydOwN..........ccvvevieririiinricnnicciieniins [ e | e 148,413 148,413 148,413 02/25/2035.
05949C GW 0 | BOAMS 058 A9 - CMO/RMBS .. [ 09/01/2019. | PAYAOWN........couvvurvirirrirceriniserrerins [ e | e 69,509 275,097 | 81,095 | 84,484 | i | 238 | [ 238 | [ 69,509 09/25/2035.
05949C HM 1 | BOAMS 05l 1A1 - CMO/RMBS . .. [ 09/01/2019. | PaydOWN.........ocvverrirerireireriseiierienins | cenae 2,105 | oo 12,222 2,105 10/25/2035.
05949C KS 4 |BOAMS 05J 2A3 - CMO/RMBS..........ccoomrieirircrinnienirniiniis .. [ 09/01/2019. | PaydOwn..........ccovvrverererienrineirerienes | cenne 3,540 3,549 (L4 — 3,540 11/25/2035.
05950M AJ 9 |BAFC 06G 3A3 - RMBS...... .. [ 09/01/2019. | PaydOWN........ccoovvvverrerireirsriseriserineens | erveeinernenineenns | 20.603,202 | ..........603,202 | ......578,320 | ..........581,038 | ..coocovrivurrrens | 000ni22,163 | oo [ v 22,163 | o | s 603,202 07/20/2036.
05950P AF 0 |BAFC 06HB 2A3 - CMO/RMBS, .. [ 09/01/2019. | Paydown..........ccccovvverinienniicniivciienis | v 2,225 | oo | s 227,482 09/20/2046.
05950T AC 9 |BOAMS 06B 2A1 - CMO/RMBS.... .. | 09/01/2019. | Paydown ..715 11/20/2036.
05951F AB 0 |BAFC 071AT1B - RMBS.......ootoiiiieieniieniesiseiissieiiesiinns . 109/01/2019. [ PaydOWN..........ovvmrvirircirseiseirserieein | cenae 01/25/2037.
05951K AN 3 |BAFC 067B A12 - CMO/RMBS .. [ 09/01/2019. | Paydown..........ccovvverevernierrineirerieneis | o 09/25/2036.
05951U AC 5 |BAFC 06872 A2 - RMBS...... .. | 09/01/2019. | Paydown . 10/25/2036.
05951V AV 1 |BAFC 06IA 6A1- RMBS...... .. 1 09/20/12019. [ PAYAOWN........couvvvirirerrieeerieiseresienns | everssissinenninnes | overes 155,274 | .........154,987 | ...... 127,780 | ..o 126,460 | .o | 3,733 | i [ e 3,733 | e | e 155,274 12/20/2046.
059522 AA 0 |BAFC 07CB 6A1- RMBS .. [ 09/20/2019. [ PAYAOWN........courvemrirrerrrinrinerierieeeis | crvenrrinerireninees | evens 567,747 | .........567,747 | ...... 488,263 567,747 05/20/2047.
059522 AU 6 | BAFC 07CA 1A2 - CMO/RMBS .. | 09/01/2019. | Paydown ... 177,079 +..212,250 177,079 05/20/2036.
059523 AX 8 |BAFC 075 7A1 - CMO/RMBS.... .. [ 09/01/2019. | Paydown..........ccoovvvererermernrineirerienes | conne 26,098 | .........245,252 | ...... 128,709 07/25/2047.
05952G AT 8 |BAFC 07DB 3A1- CMO/RMBS .. [ 09/01/2019. | PAYAOWN........comreervrcrierireirseiseierins [ e | ceries 47,530 LATTI | 48,776 | ..vvvecrieriens 4 06/20/2037.
05952G AV 3 | BAFC 07DB 3A3 - CMO/RMBS o[ ] 09/01/2019. | Paydown.........cvurrevrviriirericrieniieninne | s 68,393 ..68,682 | ... 67,309 | ..o 6 ...68,393 06/20/2037.
05952X AL 8 |BAFC 10R4 2A4 - CMO/RMBS........ccooeviriereinerieriinerienireens .. | 08/01/2019. [ PAYAOWN........courvrrirrererrsriserierineeis | ervvnernerireneneens | veeens 116,132 | coovveeee 116,132 | ........ 76,450 | ..ocooneee. 99,339 | oo | s (1,894) | oo | e (1,894) | oo | v 116,132 08/26/2036.
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05953Y AH 4 |BAFC 074B A1B - RMBS .. | 09/01/2019. | Paydown 19,887 5,312 218 | s 9,887 05/26/2037. | 1FM....
05954D AL 0 | BAFC 07E 6A1 - CMO/RMBS. .. | 09/01/2019. | Paydown 442 . 160 07/22/2047.
05955V AH 8 |BAFC 10R1 1A4 - CMO/RMBS. .. [ 09/01/2019. [ PaYAOWN.......courvvnrirrerriirineiierinniis | e | evens 430,730 | ..........430,730 | ...... 342,430 02/25/2040.
05990E AD 2 |BANC OF AMERICA FUNDING 2012-R6 TRUST -.........cccnn... .. [ 09/25/2019. | PAYAOWN.......ccourvrmrirrereirnrineiierineens | eevensenenienineens | aenens 224,729 | ........219,073 | ...... 190,650 07/25/2036.
05990H AH 6 |BAFC 10R2A 1A3 - CMO/RMBS .. 1 09/01/2019. [ PAYAOWN.......covivereiirrriiierieiseieieins | eoveresiseiennsiines | oeeee 374,621 | .........392,455 | ... 248,316 08/26/2037.
05990H AQ 6 | BAFC 10R2C 3A4 - CMO/RMBS.........ccnvvumerirerrieeserireessens .. [ 09/01/2019. | PAYAOWN........courverrrrirrireersnineiinerins [ e | ceries 34,956 | .oocvenees 34,956 | ... 33,984 07/26/2035.
05990H AT 0 | BAFC 10R2D 4A3 - CMO/RMBS . 109/01/2019. [ PaydOWN.........ovvvvrrrrieirneiseiseiienin | eonae ..38991 | ... 31,214 08/26/2037.
06849U AC 9 | BARRICK GOLD OF AUSTRALIALTD. 08/01/2019. | VARIOUS..........ovvvrrinrienresieseissienses | oo ,000,000 |....4,951,700 01/15/2020.
07325D AF 1 |BAYV 06C 1A5 - RMBS .. [ 09/01/2019. [ PAYAOWN.......coourvrrrirrircrinerierinrinenins | eevverinerirneennens | ceeneencd1,251 | s 41,251 | ........ 41,251 11/28/2036.
07384M Q8 8 |BSARM 043 2A - CMO/RMBS... .. [ 09/01/2019. | Paydown..........cccovvveerenienriinnivcriienis | v ...63,052 | ... 63,250 63,051 07/25/2034.
07384M S7 8 |BSARM 045 2A - CMO/RMBS... .. [ 09/01/2019. [ PAYAOWN.......cvurvrnrirrererrnriserierineens | eevimsinenieninees | oenens 130,630 .130,630 | ...... 131,200 130,630 07/25/2034.
07384M S8 6 |BSARM 045 3A - CMO/RMBS........ccoooviiiiiininisniccis . 109/01/2019. [ PaydOWN........cooiviiiiiniinciiciieciieiis | covveiienisniinnis | v 12,235 | e 12,235 | ... 12,400 | ..o 12,415 | i | eeeeed(179) e [ (179) [ | i 12,235 07/25/2034.
07384Y KF 2 |BSABS 03AC4 A - RMBS s .. [ 09/01/2019. [ PAYAOWN.......courverrirrereriirinerierieenins | cevenrrienireniinees | evens 111,909 111,909 | ... 113,098 111,909 09/25/2033.
07384Y TL 0 |BSABS 04SD2 4A - CMO/RMBS........ccoreueirerineineeiesinennns . 109/01/2019. [ PAYAOWN.......covmerreireirerieiierieeireeins | cevneeseeiseesinnins | oseenns 14,890 14,890 | ... 15,058 14,890 03/25/2044.
07386H PD 7 |BALTA 0412A 2A1 - CMO/RMBS.......covivviiriirnrieisiieierininas .1 09/01/2019. | PAYAOWN........cvvvrrerirriersnieerenisisnrines | eervninesssisserenines | sovvenes 21,395 | i 21,395 | ........ 19,630 | voereeena 19,600 | oo | e 1795 | s | e 1795 | | e 21,395 01/25/2035.
07386H QZ 7 |BALTA 052B 2A3 - CMO/RMBS, .. [ 09/01/2019. [ PAYAOWN.......courvrmrirrererrriserierineeis | e | oeeens 128,988 142,677 | ...... 122,305 128,988 04/25/2035.
07386H UG 4 | BALTA 055A 2A1 - CMO/RMBS .. [ 09/01/2019. | Paydown..........ccccovverireinnicnnivciienis | v 870 ...870 792 870 07/25/2035.
07386Y AE 4 |BSARM 075 3A1 - CMO/RMBS..........ccvoriermrirerierieerirerernens .. [09/01/2019. | PAYAOWN.......oourverirrerceiniiserrerinenis | eeveernerrennneens | o0 152,812 | i, 154,607 | ..... 149,196 152,812 08/25/2047.
073870 AG 2 |BALTA 072B 2A1 - CMO/RMBS .. [ 09/01/2019. | PaydOWN..........vvvurvrerircireniseiierienens | conne .9,920 .3,282 9,189 04/25/2037.
073879 GN 2 |BSABS 04AC5 A2 - RMBS........ccovvumrinriierieniierienenseieniens .. | 09/25/2019. | Paydown..........ccovvvererernevinineiverienes | oo 36,203 27,062 228143 | e | e 1104 | i | 1104 | | s 36,203 10/25/2034.
073879 M5 4 |BSABS 05AC6B 2A1 - CMO/RMBS .. [09/01/2019. | PAYAOWN.......oourvrrirerercrrseinerierinennns | eeveeernenineninneens | oo 164,695 | i, 164,695 | ...... 166,651 | ...coovvee 165,615 | ovvouvevrrrveris | v ((14) | ISR R (24 ) 1 I O 164,695 09/25/2020.
073880 AG 1 |BSARM 071 3A1- CMO/RMBS, .. [ 09/01/2019. | PaydOwN..........covvevieririinricnniccieniins [ e | e 236,653 | .......... 284,294 | ...... 239,620 | .........231,958 | .o | o949 | 949 | | 236,653 02/25/2047.
07389N AC 9 |BSABS 06SD4 2A1 - CMO/RMBS. .. [ 09/01/2019. | PaydOWN..........cvveevirerireeririnerirerienei | cenae 6,291 | . 6,291 5,648 | oo 5,434 | i | 10T | 10T | 6,291 10/25/2036.
07401C AS 2 |BSARM 074 211 - CMO/RMBS .. [ 09/01/2019. [ PAYAOWN.......vvurverrrrireirnrineiierineens | eevenneneriesineins | aenens 486,911 | ..ovenn 486,778 | ...... 482,437 | .o [ e | e 894 | | e 894 | e | s 486,911 06/25/2047.
081437 AM 7 |BEMIS COMPANY INC......... . o+ [ 07/01/2019. | AQIUSIMENL........ooovvrrrirriiiierieriieniene [ e | e | e | e | o 10/15/2021.
096311 ZA 6 |BLUE TOURCH (BTC) REV L 265 01/05/2021.........ccevvvurerenece . 109/25/2019. [ DIFECE.......ouveeurerererierieeeiseissersnsinens | ceveersesisesesenens ..10,800,000 | ..... 10,800,000 |..10,800,000 | ....ocververeernerenne 01/05/2021.
09774X AU 6 |BCM 99A A3 - ABS......ocvvverriiiriiciinienns .. | 09/01/2019. [ PaYdOWN........covvvrvrrrrierrenciennrinenenes | cvernerisnnenennns | evveenendhy 193 | i ,193 | i 4,018 | oo 4191 | 03/15/2029.
10510K AA 5 |BRAMBLES USA INC C| 08/01/2019. | VARIOUS. ....3,998,760 ..3,999,717 ..4,000,042 04/01/2020.
11042A AA 2 | BRITISH AIRWAYS PLC - ABS C| 09/20/2019. | PaYOWN........oourvurririiniieriereeeisseines | oeeeseeiseessssinnns | con 205,425 | ..........205,425 | ...... 205,662 | .......... 205,545 | ..o | eereeeens(120) | o [ erreiieed(120) | e | e 205,425 12/20/2025.
11042B AA 0 | BRITISH AIRWAYS PLC - ABS.......cocoviviriiniirineiinnrierirenes C| 09/20/2019. | PaydOWN.......oouvvrrerreinirierierineeieninnes | evereenerneessninns | e 197,118 | ... 197,118 | ...... 197,118 | v 197,118 197,118 12/20/2021.
118230 AK 7 |BUCKEYE PARTNERS LP . .. | 09/30/2019. | GOLDMAN ,899,250 ....7,562,316 ..7,684,183 7,717,143 07/01/2023.
12189P AE 2 | BNSF RAILWAY CO PASS THROUGH TRUST - ABS............. .1 08/01/2019. | PAYAOWN........covvrrvrreireririeeresisinniees | eorveerersssissieninns | vovvenes 20,930 | ...........20,930 | ........ 23,182 20,930 01/02/2020.
12189P AJ 1 | BNSF RAILWAY CO PASS THROUGH TRUST - ABS............. .1 09/01/2019. | Paydown 55,562 65,448 55,562 07/15/2022.
123262 AN 7 |BJETS 181 A-ABS .. [ 09/15/2019. | PaydOwn..........ccoovviieririiniicncicciiecins [ e | e 209,679 | ..........209,679 | ...... 209,676 209,679 02/15/2033.
12326Q AA 2 |BJETS 191A-ABS......... . 109/15/2019. [ PaydOWN..........ovveevirrirrerieinnirerinni | e 383,724 | ........383,724 | ... 383,710 383,724 07/15/2034.
12326R AA 0 |BJETS 182A-ABS......... 2| [ 09/15/2019. [ PAYAOWN.......covrvrrrirrireeiseierierineinns | cevneineesesineinns | oeeens 782,199 | ..........782,199 | ...... 782,185 782,199 06/15/2033.
12479L AA 8 |CAI 121 NTS-ABS......ccccovvrvrrs C[09/25/2019. | PQYAOWN.......ovvrivrrvrirerieisirsierssineees | oreersssisseeninnis | e 692,625 | .........692,625 | ... 677,011 692,625 10/25/2027.
12479L AC 4 |CAIM131NTS - ABS.....cccovvrrrrrnnes C | 09/25/2019. | PYdOWN......oomverrerrreirmeriereneeieninnes | evensesesseessssines | cvnn 367,500 | ..........367,500 | ...... 362,589 367,500 03/27/2028.
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12479R AB 3 |CAUTO 141 A= ABS......ccovvimrrerreeiresiesressis .. [ 09/15/2019. | PaYdOWN..........vvvmrirerireerrrisernerireeens | eeveriisernerrennns | 20.208,285 | ..........206,285 | ......206,160 | .........2068,232 | ..cooovvriverirnrrs | rrrrrenen B3 | e [ i3 | | 000000208,285 | oo | e | 0 | s 4,592 | 10/17/2044. | 1FE..
12479R AD 9 |CAUTO 171 A1-ABS............ .. [ 09/16/2019. | PaydOwn..........cveurvrerireirnriseierienins | conae 04/15/2047. | 1FE..
12479R AE 7 |CAUTO 171 A2-ABS.............. .. [ 09/15/2019. | PaydOwn..........ccoovvverererneenrineiverienes | oo 04/15/2047.
12489W EL 4 |CBASS 02CB1B1- RMBS .. | 09/25/2019. | PaydOWN........couvvrrrirerireerinineiierienens | cenne 08/25/2030.
12489W JQ 8 | CBASS 04CB4 A6 - RMBS .. [ 09/01/2019. | Paydown.........cccccovvverinrinniicnnivciienis | v 05/25/2034.
12489W NN 0 | CBASS 05CB6 A3 - RMBS .. | 08/01/2019. | PAYAOWN.......oouvvrrrrirrereersniserisenins | eerveerseeissnisenines | eees 2,075,540 ...2,075,540 07/25/2035.
12527E AD 0 |CFCRE 11C1A4-CMBS........ .. [ 09/01/2019. [ PAYAOWN.......oourvrrirrireirneiseierienins | cevvneieeiiesieeis | oeeens 175,225 179,520 175,225 04/15/2044.
125431 AH 9 | CWHL 06HYB4 2A1 - CMO/RMBS.... .. [ 09/01/2019. | PaydOwN..........cvvurvirerireerrriserireriene | o 6,548 | . 6,581 2,739 6,548 06/20/2036.
12543X AD 8 |CWHL 0619 1A4 - CMO/RMBS cee [+ [ 09/0172019. [ PAYAOWN.......oovvrmrrriierierineirenissinenes | veverseessssisesienes | eeees 105,992 | ..covoeee 105,575 | ........ 97,128 105,992 01/25/2037.
12544B AE 3 | CWHL 07HY5 3A1 - CMO/RMBS........cooviveriieiriisisniersnins .1 09/01/2019. [ PAYdOWN........couvvvrvrererieirirriersnieienes | o 8,099 9,363 | .o 7,287 8,099 09/25/2037.
125523 AH 3 | CIGNA CORP . 109/01/2019. [ AQIUSIMENL........coouivrrieireiierinereninee [ e | e | enerssssesseninees | s | ooeesessnessessesens .14,040 14,040 10/15/2028.
125585 AF 6 |CIT 951 A5-ABS................. .. [ 09/15/2019. | Paydown..........cc.ccovvvevinrinnicnninciinnies [ e | 41,008 | 141,098 | i | 30,350 | .o [ 11,342 11,342 41,098 08/15/2020.
12558M AG 7 |CITHE 021 AF6 - RMBS.... .| C| 09/01/2019. | PaydOWN........cvverrerererrrcrirerineerreniiee | everrverirmeesenienee | ereeeeni20,357 | 20,357 | oo, 20,841 20,413 ..(56) [0) ) — 20,357 02/25/2030.
125634 AG 0 |CLIF 131 NTS - ABS .. [ 09/18/2019. | PaydOWN.........orvvvrrierircireriseierienins | conne 25,000 03/20/2028.
125634 AL 9 |CLIF 133 NTS - ABS .. | 09/18/2019. [ PAYAOWN.......covvverveirerieiirirnniersereienes | eoversnisnirsniniinns | corren 1,844 | i 27,844 | 10 27,842 | i 27,788 | i | rvrieennnDT | [ evveieneneen BT [ | v 27,844 11/18/2028.
125634 AN 5 | CLIF 141 NTS - ABS. .. [ 09/18/2019. | PaydOWN.........ouvvumrirrireeririerirerieneis | e .127,198 06/18/2029.
125634 AQ 8 |CLIF 142NTS - ABS .. [ 09/18/2019. | Paydown..........ccovvvveririinricneiceiienins | e | e 975,594 | ..........975,594 | .....956,806 | .........959,465 | ........ccccccuins | 16,129 | s [ 16,129 | | e 975,594 10/18/2029.
12566U AN 4 |CMALT 07A2 113 - CMO/RMBS .. [ 09/01/2019. | PAYAOWN........courverirrirceririseierireniis [ cerverinsrserienens | v 4847 | .o 5,930 | 4458 | 4,306 [ | B8 | i [ | | s 4,847 02/25/2037.
12566V AE 2 | CMALT 07A4 1A5 - CMO/RMBS . .. [ 09/01/2019. | PaydOWN..........vvvurvrerircireniseiierienens | conne 62,301 | oo 70,392 | 181,492 | 155,814 | i | 264 | i [ 264 | | 62,301 04/25/2037.
12585@ AA 4 |CHP (FRESNO CA) CONTROL PASS-THRU TRUST.............. .. [ 09/15/2019. | PaYdOWN........coovvverrirrirriirineierineiis | e | v 337,495 | ..........337,495 | .....337,495 | .........337,495 | ..o | o0 | [0 | | 337,495 02/15/2028.
12640W AC 4 |CSMC 083R 1A2 - CMO/RMBS . C| 09/01/2019. | PaydOWN.......coeverrereerernerierieeerceiins | e 86,488 86,488 07/28/2037.
12641P AD 6 | CSMC 096R A2 - CMO/RMBS........ccoovvriiicrriniiccsinciiens C| 09/01/2019. | Paydown.........cooruiieniineiierieriiiiinns [ wovesienissiieniinns | e 106,131 | ..........106,131 | ... 106,131 | ........ 105,672 | coooovervviins | e84 [ |84 [ | s 106,131 10/26/2038.
12641P AH 7 | CSMC 096R A6 - CMO/RMBS..........ccoomererrricrrrriseriesiinerienes oo [ 0973072019, [ 1oveveeririeriereeieirrerenreniniee | e | e | s | s | e | o | s | s |0 | v | (3,207) | cooevevrererrne [ e0reee3,207 | 3,207 | e 10/26/2038.
12641P AM 6 | CSMC 096R 2A2 - CMO/RMBS C| 09/01/2019. | PAYAOWN. .....oouvvrrirerrniinerierineesseinee | eeesseeesseessssines | cvn 256,800 .256,800 | ...... 256,800 | ......... 255,859 | ..o | e TAB | i [ TAB | e | e 256,800 05/29/2035.
12641P AR 5 |CSMC 096R 2A6 - CMO/RMBS C| 09/01/2019. | PaydOown.........cververremrienerieriereieniene | e . 83,075 | oo | e (0 ST IO 05/29/2035.
12641P AZ 7 |CSMC 096R 4A3 - CMO/RMBS C| 09/01/2019. | PaYAOWN.......oomvvrrerririneriererneessninnee | wveesesisseesssnines | cvnes 105,729 | ..coveeee 105,729 | ...... 103,792 | wovveeeee 105,254 | ovoocevveeveine | cereeene27 | s | s A27 [ e | e 105,729 | oo | e 11/26/2035.
12641P BB 9 | CSMC 096R 4A5 - CMO/RMBS C[09/30/2019. [ ovouerrrririrerierreiseieriseieeesssisnsssessnns. | reeensessensnssenns | e | s | s | | o | e | | aenennn0 | . 11/26/2035.
12641P BC 7 | CSMC 096R 4A6 - CMO/RMBS .. [ 09/01/2019. | PAYAOWN........courvenrirrireeririnnrieriieniis [ eevreinsrneniienins | eevnnineniinnines | e 32 [ eovvevnernensinens | oveenenenneninnnes ] | vvveessseninenns | eovernenneed [ v [ overnenennd | e 11/26/2035.
12641P BM 5 | CSMC 096R 6A2 - CMO/RMBS C| 09/01/2019. | PaydOWN........ccvvmrereerneeserieriererneiinee | e 09/27/2038.
12641P BR 4 | CSMC 096R 6A6 - CMO/RMBS C| 09/01/2019. | Paydown.........cververiermieerierierereniene | e 09/27/2038.
12641P CJ 1 |CSMC 096R 9A4 - CMO/RMBS C| 09/01/2019. | PaydOWN.......ooeverrereerreeenerseriesereesnne | e 09/27/2038.
12641P CK 8 | CSMC 096R 9A5 - CMO/RMBS C| 09/30/2019. | Paydown.........cccuverreemrinirienieniieniine | e 09/27/2038.
12641P CX 0 |CSMC 096R 1A4 - CMO/RMBS C| 09/01/2019. | PYAOWN.......oouvvrrerreairieriereneeieninnee | venireeesseessssinns | cvoee 102,915 05/26/2039.
12641Q AA 0 | CSMC 097R 3A3 - CMO/RMBS C|09/01/2019. [ PaydOWN............covemmreeririeriisereirereis | ceeee 2,724 2,724 09/26/2037.
12641Q AF 9 |CSMC 097R 4A2 - CMO/RMBS C| 09/01/2019. | Paydown.........cververreerieerieriereieniine | e 32,218 32,218 23,443 32,218 07/26/2037.
12641Q AJ 1 |CSMC 097R 4A5 - CMO/RMBS C| 09/01/2019. | PYdOWN........oorvvrrereernrinerierienesneesnne | oveereeniseeinensenne | everenssenensnnees | evneennn 104,217 | i, A4513 | s | eeeeenn(B06) | s [ e (406) | e [ e 07/26/2037.
12641Q AN 2 | CSMC 097R 5A1 - CMO/RMBS C[09/01/2019. | PQYAOWN.......ovvrvrrvrirerieisirsierssineees | vverersssisseeniinis | cvens 160,340 | ..........160,340 | ...... 160,340 160,340 | i | eeeeeene(207) [ s [ 207) [ e | v 160,340 11/26/2035.
12641Q AS 1 |CSMC 097R 5A5 - CMO/RMBS C| 09/30/2019. | PaydOWN.......cocverrereerernerierieeerseeiine | e .93 11/26/2035.
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12641Q AW 2 |CSMC 097R 6A1 - CMO/RMBS C| 09/01/2019. | PYAOWN.......oorverrirreairneriereneeseninnee | wvensenesseessssines | cvnn 251,946 | ..........251,946 | .....251,946 | ........251,072 | .coooovivrrirnns | o3 | e [ i3 | s | e 251,946 09/26/2035.
12641Q AY 8 |CSMC 097R 6A3 - CMO/RMBS C| 09/01/2019. | PAYOWN.......coomrvvrrireirrrierierineernennnne | onnesensseesseninnee | evereneesneninnees | cnervsmnneennenensd | vvrverinenee T | v | s [0 [ |0 [ [ 09/26/2035.
12641Q BF 8 |CSMC 097R 7A4 - CMO/RMBS C| 09/25/2019. | PaydOown.........cververreerieerieriereieniene | e 30,371 12/26/2036.
12641Q BQ 4 |CSMC 097R 8A6 - CMO/RMBS C| 09/01/2019. | PaydOWN.......oorvvrrereerreeeerierieeesseeinne | e rernenene T35 | e 1735 | s | e 2869 | | 202 [ | 202 [ | e 7,735 05/26/2036.
12641Q BW 1 |CSMC 097R 9A3 - CMO/RMBS C| 09/01/2019. | PaydOown.........coveeverriiiiniinniiieiiesiiens | evvinsiiesienienns | s 97,456 | ..........97,456 | ......95348 | ... 97,456 | coovviiiiiiis | 8 | 8 | 97,456 08/26/2035.
12641Q CH 3 |CSMC 097R 111 - CMO/RMBS C| 09/01/2019. | PaydOWN.......cocverrereererrrerierieeerseeiies | e 267,650 02/26/2035.
12641Q CR 1 |CSMC 097R 124 - CMO/RMBS C| 09/01/2019. | PaYOWN........oourvrmrereirneineiicrieseneeinne | oesereessssessensinne | evereeeens 9,854 01/26/2036.
12641Q CS 9 |CSMC 097R 125 - CMO/RMBS C| 08/01/2019. | PaYdOWN........oorverrereeerreerierirneereniiee | eversenienesnensnns | rverenensseninnees | connrnennernnen 18 | vvvveriinennnc® | vvvriiniinennd® | e [0 [ |0 s [ 01/26/2036.
12641Q CW 0 |CSMC 097R 131 - CMO/RMBS C| 09/01/2019. | PaydOWN........ocvvrrereerreeeserserieeesneenine | e 5,311 06/26/2037.
12641Q CZ 3 |CSMC 097R 134 - CMO/RMBS C| 09/01/2019. | Paydown.........cververreemrinniieriniirreninne | weveriverieninnninnns | roverrsnnseniinnns | evverenenn 19,783 | it 3172 | 2,668 | v [ veeenn(142) [ | e (142) [ e [ 06/26/2037.
12641Q DM 1 |CSMC 097R 151 - CMO/RMBS C| 09/25/2019. | PQYAOWN.......counrvrrrirrerersseiseriesinennens | eeeeseersensesenees | cerneees 66,813 04/26/2037.
12641Q DQ 2 |CSMC 097R 154 - CMO/RMBS C| 09/25/2019. | PaYdOWN........oorvrmrireirnrinerierineerneennne | oeenreniseesennnne | evereneesnennnees | cerneersens3,909 | civiiicenn,080 | o342 | o | 892 [ | 892 | e e 04/26/2037.
12641Q DV 1 |CSMC 097R 161 - CMO/RMBS C| 09/01/2019. | PaydOWN........ocverrereeerreerierirerereeiine | e .....1,215,200 02/26/2036.
12641Q DW 9 |CSMC 097R 162 - CMO/RMBS C| 09/01/2019. | PaydOWN........vvvrrvereerreinerreriesenenninne | oeevseeessseeseeenne | 20000520,138 | ......532,003 | ........38,784 | ... 123,673 | oo [.380,891 [ s | 100.380,891 | oo | e 520,138 02/26/2036.
12641Q EA 6 |CSMC 097R 171 - CMO/RMBS C| 09/25/2019. | Paydown.........coceverreemiinniienieriieniine | e 56,110 03/25/2037.
12641Q EE 8 |CSMC 097R 175 - CMO/RMBS C 0912412019, | covouveeireerirereeesseiseiiesiessssessesissseseens | soeersenssesessensnns | vessesssessines | seessessesssssesnnsns | eessessnessnnens | seseessessseeni ...(510) 03/25/2037.
12641Q EL 2 |CSMC 097R 182 - CMO/RMBS C| 09/01/2019. | Paydown..........c.coeverimmiicnnireiinninciiiens | evnivevreniinnienns | 20eer.80,094 | <.........60,094 | ... 60,094 | .......... 59,438 | ..covcviiici 60,094 03/26/2037.
12641Q EV 0 |CSMC 097R 1A1 - CMO/RMBS C| 09/01/2019. | PaydOown.........cverrerrrenerrerirerenensnenee | eoverireeeseesnnnones | e 178,387 | 11 178,387 | e 178,387 . A77,756 03/01/2036.
12641Q FD 9 |CSMC 097R 2A2 - CMO/RMBS C| 09/26/2019. | Paydown.........ccoreemeererennierierincennnne | oenvreeninseeseeonne | eernneee 19,302 | 179,302 | e 79,302 08/27/2035.
12641Q FE 7 |CSMC 097R 2A3 - CMO/RMBS .. [ 09/01/2019. | PaydOwN..........ovvievirrerrerineiierinenis | e | 000,200,983 | ..........250,983 | ... 165,321 236,811 \ 08/27/2035.
12641T AB 2 |CSMC 095R 1A2 - CMO/RMBS C| 09/01/2019. | PaydOWN.......coeverrereerernerierieeerceiins | e . .670,663 | ...... 511,281 | ... 540,235 | ..oooovrrrcrins 0 | 17,623 | 06/26/2036.
12642N BQ 0 | CSMC 0915RC 3A1 - CMO/RMBS...........ccooviviiinrircrinniienes C| 09/01/2019. | Paydown.........cooruiieniineiierieriiiiinns [ wovesienissiieniinns | e 106,136 | .......... 106,136 | ...... 102,421 | .cooeeee 104,767 | oo 03/26/2036.
12646U AK 4 |CSMC 134R1 A2 - CMO/RMBS .. [ 09/01/2019. [ PaYAOWN.......courvemrirrererinrinerierineeis | cevvnrrirerieninees | evens 221,696 .221,696 03/25/2043.
12646W AH 7 | CSMC 13IVR2 A2 - CMO/RMBS C| 09/01/2019. | PAYAOWN. .....oouvvrrirerrniinerierineesseinee | eeesseeesseessssines | cvn 228,249 .228,249 04/27/2043.
12646X AJ 1|CSMC 13IVR3 A2 - CMO/RMBS C| 09/01/2019. | PaydOown.........cververremrienerieriereieniene | e 05/25/2043.
12647G BZ 0 |CSMC 13IVR4 A20 - CMO/RMBS.........cocoomrirreririrseersrissriens .. [ 09/01/2019. | PaydOWN.........ouvvvvvrrerirecrsniseirerienens | cenne , 37,053 | ... 36,190 | ... 36,289 |. \ 07/27/2043.
12647H BC 9 |CSMC 138R 4A2 - CMO/RMBS .. | 09/25/2019. [ PAYAOWN........oouvveirirrrieierieiseineieins | coveresissirennsiines | oeees 773,801 | .......... 794,545 | ... 576,689 | .......... 626,076 | ...coovvrrrcinns | o 18,098 | ..ovvvvcvne | crvein 18,098 | ..o | v 773,801 | oo [ v | e 0 [ 12,574 | 12/30/2036.
12647P AK 4 |CSMC 137 A6 - CMO/RMBS........covvrvmrrrerirnes .. | 09/25/2019. | PaydOWN..........vvvvrvirerireerrriserireriene | o 16,271 w0 | 11,406 | 08/25/2043.
126650 AN 0 | CVS CORPORATION - ABS .. [ 09/10/2019. | Paydown...........coovrvverereernriseicriienis | conae 10/10/2025.
126650 AW 0 | CVSPAS 041 CTF - ABS........... .. [ 09/10/2019. | PaydOwn..........covvvvererereenrineireriene | cenne 01/11/2027.
126650 BQ 2 |CVSPAS 07 CTF - ABS..... .. [ 09/10/2019. | PaydOWN.........ouvvvvrrrireersniseiierienens | oo 01/10/2030.
126650 BV 1 |CVSPAS 10B CTF - ABS......ooviirieriereierssierninns .1 09/10/2019. [ PAYAOWN.........oovvvrvrirerieirirsrierseieienes | e 01/10/2033.
126650 BY 5 |CVSPAS 11 CTF - ABS..... .. [ 09/10/2019. | PaydOWN..........cvvurrirerirrerriserierienen | o 01/10/2034.
12665V AA 0 |CVSPAS 14 A2 - CMBS.......coconervnriciinns .. [09/10/2019. | Paydown.........cc.ccceveriiinniicnniiciinnis [ o 08/11/2036.
126670 CJ 5 |CWL 0511 AF4 - RMBS, .. [ 09/01/2019. | Paydown..........ccoovvvererermernrineirerienes | conne 03/27/2034.
126670 JP 4 | CWHL 05HYB9 1A1 - CMO/RMBS. .. [ 09/01/2019. | PaydOwN..........cvvurrrerircerrriserierienens | conne 02/20/2036.
126670 NY 0 [CWL 0516 2A3 - RMBS.......ccovvvivirirerineines .1 09/01/2019. [ PAYAOWN........coovvvrvrererieirirnrierssieienes | e 07/25/2034.
126671 D4 5 |CWL 033 2A2 - RMBS. . 109/01/2019. [ PaydOWN.........oovvvmrirrireereiserieriseeis | cenne 11/25/2033.
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12667F 4N 2 | CWALT 057CB 2A3 - CMO/RMBS .. [ 09/01/2019. [ PAYAOWN.......ccourvrmrirrercrinriserierieeeis | ervinerierienineens | veeens 120,784 133,392 | ... 117,910 .116,005 120,784 04/25/2035. | 1FM....
12667F 5E 1 | CWALT 056CB 1A3 - CMO/RMBS .. | 09/01/2019. | Paydown 098,348 ......105,841 .100,300 98,348 04/25/2035.
12667F EG 6 | CWALT 04J2 3A3 - CMO/RMBS.........coovvierirrerinirriierinnrinens .. [ 09/01/2019. [ PaYdOWN........coovrvvrrirrerriirineiverinniis | e | oenens 114,161 | ........ 114,162 | ...... 113,359 114,161 04/25/2034.
12667F RE 7 | CWALT 04J6 1A1 - CMO/RMBS... .. [ 09/01/2019. [ PAYAOWN.......cvurvrrirrererrnrinerierineens | eevimsinerienineens | oenens 105,731 | ..........105,731 | ...... 107,317 105,731 08/25/2024.
12667F RG 2 | CWALT 04J6 2A1 - CMO/RMBS... .1 09/01/2019. [ PaYdOWN........coovveervrereriiirirnriersnieienes | o 716 ...716 ..120 716 11/25/2031.
12667G AA 1 |CWALT 0513CB A1 - CMO/RMBS .. | 09/25/2019. | PAYAOWN........courvmrirrererrnriserierieeeis | eevvnerierienineens | evens 396,601 | .......... 392,302 | ...... 338,809 | ......0.330,527 | oovvvverrerinee | e 1,008 [ e | e 7,008 [ s | s 396,601 05/25/2035.
12667G AC 7 |CWALT 0513CB A3 - CMO/RMBS .. [ 09/01/2019. | PAYAOWN........couvvrircrieircirseissieiins [ e | ceries 54,346 ...53,757 45,698 ...54,346 05/25/2035.
12668A 4C 6 | CWALT 05IM1 A2 - RMBS. .. | 09/25/2019. | PaYAOWN........coucvvurririrrireeririseiieiins [ e | e 15,119 ...15,509 v 15,119 01/25/2036.
12668A XL 4 | CWALT 0563 5A1 - CMO/RMBS .. [ 09/01/2019. | PAYAOWN.......courvrrrirrererrseiserierineens | eevnsenenienineens | oenens 163,639 | ..ccoonee 163,641 | ......149,016 | ..........149,061 | ..o | 000,991 | i [ 0,991 | | v 163,639 12/25/2035.
12668B YA 5 |CWALT 067CB 1A9 - CMO/RMBS.... .1 09/01/2019. [ PAYdOWN........couvvvrvrererieirirriersnieienes | o ..12,219 9,684 05/25/2036.
126694 BE 7 | CWHL 05HYB6 1A1 - CMO/RMBS... o[+ [09/0172019. [ PaydOWN..........coomrveerierierineereniseineies | veees 216,434 | 14,527 | 14,364 | | 139 | e 139 | | 16,099 10/20/2035.
126694 D5 4 | CWHL 06HYB2 3A1 - CMO/RMBS.........coovvvmmrirnrirrirserineinnns .. [ 09/01/2019. | Paydown...........cccccvvverinriinicnnisciinnins [ e | w0 177,138 |1 ATT467 | 155,421 | 152,187 | i | 23881 | [ 3881 | | e 177,138 04/22/2036.
126694 D7 0 | CWHL 06HYB2 4A1 - CMO/RMBS .. [ 09/01/2019. | PaydOWN..........vvverirerireeririnerirerienei | e .8,910 .8,925 04/22/2036.
126694 HP 6 | CWHL 0525 A10 - CMO/RMBS <[] 09/01/2019. | PaydOwN........ccvvmrereererierierieeireninee | e 9,270 8,435 11/25/2035.
126694 QJ 0 | CWHL 05HYB8 4A1 - CMO/RMBS.........ccovvvivviieierieirerinines .. 1 09/01/2019. [ PAYAOWN......oovveiriirerrieireniseiseresienns | evevenissirenssninnes | oveeen 218,703 | .......... 368,456 | ...... 334,491 | ... 337,915 | | 3,012 [ [ 3,012 | i | e 218,703 12/20/2035.
126694 UJ 5 |CWHL 0531 1A1 - CMO/RMBS .. [ 09/01/2019. | PAYAOWN........courverrrrirrireerinineeineiins | e | ceviees 18,818 . 18,818 | ....... 16,285 | .oovovvrenee 15,861 01/25/2036.
126694 UM 8 | CWHL 0531 2A2 - CMO/RMBS o[ ] 09/01/2019. | PaydOown.........cvvurieniirniierininiisniies [ e | e 13,447 L1802 | 11,356 | .ovvericieni 01/25/2036.
126694 UN 6 | CWHL 0531 2A3 - CMO/RMBS...........cvvvmmrirrenerierireeireneneeens .. [ 09/01/2019. | PaydOWN.........oovvvvmrirerireerrinerirerienen | o 01/25/2036.
12669D US 5 | CWHL 0239 A18 - CMO/RMBS, .. [ 09/01/2019. | PaydOWN..........vvvurvrerircireniseiierienens | conne 15,023 02/25/2033.
12669F V8 3 | CWHL 04HYB4 3A - CMO/RMBS.. .. [ 09/01/2019. | Paydown..........ccoovvvereverneennineirerirenes | oo 198,620 09/20/2034.
12669F VH 3 | CWHL 046 2A1 - CMO/RMBS..........covvvenece .. [ 09/01/2019. | PaYdOWN........couvvrerrerirceririneiserirnnnns | eeverinserineninenenne | w0 161,507 | 10000 161,508 | ... 161,807 | oo 181,116 | s | o892 | s [ veeeerne392 | s | v 161,507 05/25/2034.
12669G A5 0 |CWHL 05HYB3 1A1 - CMO/RMBS... .. [ 09/01/2019. | Paydown..........ccccovvveririiniicnniiciienis | o .8,803 9,674 06/20/2035.
12669G BY 6 |CWHL 04HYB7 1A1 - CMO/RMBS... .. [ 09/01/2019. | PaydOWN..........cvveevirerireeririnerirerienei | cenae 57,338 55,804 | oo | reeeeen(288) [ s [ everreren(288) [ s | e 11/20/2034.
12669G BZ 3 | CWHL 04HYB7 1A2 - CMO/RMBS.........ocorreirrinreerirerirenens .. [ 09/01/2019. [ PAYAOWN.......oourvrrirrireirinriserierinnins | eevinneeriesineens | aeeens 166,278 | .......... 166,278 | ..... 167,004 | .......... 162,555 | .oveoeerrrineinns | oreeeene(841) [ o e (B41) | e | e 11/20/2034.
12669G R4 5 |CWHL 0515 A8 - CMO/RMBS..........c.ccevvuuee .. [ 09/01/2019. | PaydOwn..........ccovvrverererienrineirerienes | cenne 55,271 | o0 57,379 | e 50,380 55,271 08/25/2035.
12694* AA 4 |CVS CONTROL PASS-THROUGH TRUST........cocvemreririrrerinns .. [ 09/15/2019. | PAYAOWN........courverrrrirrircersniseirnerins [ eovneersssiinsinenines | cevis 37,036 | ...........37,036 | ........ 37,036 237,036 | oo | 0 e [0 [ | s 37,036 01/15/2041.
12697# AA 7 |PVTPL THORNTONS - CMO .| 09/15/2019. [ PaYdOWN.........ocvverviereriiirirnrierseieienes | o 23,117 23,117 23117 23,117 03/15/2042.
12707 AA 9 |CVS (NC SC PENNSYLVANIA & VIRGINIA ) CON.. .. [ 09/15/2019. [ PAYAOWN.......oourverrirrercririnerierineeis | cevenrrnerireninees | evens 112,081 112,081 112,081 112,081 01/15/2044.
12803P AB 4 |CAJUN 171 A2-ABS.....coovierieierineiieeieenns .. [ 09/01/2019. | PaydOwn..........coovrvvnerireirrriseiscrienis | oo 82,500 08/20/2047.
13177 AA 8 |CAMARGO INVESTMENTS LLC .. 109/20/2019. [ DIFECE.......oocveririerieiierireerierisrerssiinnns. | e | enens 360,745 05/31/2023.
141781 G# 5 |CARGILL, INCORPORATED .. | 07/01/2019. | Paydown 0 [ s [ | 0 06/30/2023.
144531 FL 9 [CARRO060PT1A3-RMBS.... .. | 09/25/2019. [ PAYAOWN........couvvviiriirerrieeeriseiisersnienns | evsrisssssinennninnes | oveeen 239,619 | .........239,619 | ... 197,459 | .......... 239,619 | oo | v (0) | e | e (0) e | 239,619 12/26/2035.
14575H AA 6 | CAUTO 161MT1A - ABS...... .. | 09/16/2019. [ PAYAOWN........courverrirrercrinrinerierineeis | crvennrinerirenenees | evens 110,904 | ..........110,904 | ...... 110,863 10,877 | oo | e | v [ e8| i | v 110,904 02/15/2046.
14855) AB 1 |CLAST 161A-ABS... .. | 09/15/2019. | Paydown .....304,222 ......303,883 .303,930 .304,222 08/15/2041.
14855L AB 6 |CLAST 171 A-ABS... .. [ 09/15/2019. | PaYAOWN.......courverirrirriinrinerierieniis | e | oenens 495,684 | .........495684 | ... 495,680 | ... 495,643 | ..coooviriviiiin | v | [T | 495,684 07/15/2042.
14855M AA 6 |CLAST 191 A-ABS... .. [ 09/15/2019. [ PAYAOWN.......covurverrrrireirnriseiierinnins | eeveesineriesineins | aeeens 125,385 | ..........125,385 | ...... 125,384 | ..o 125,385 04/15/2039.
14856C AA 7 |CLAST 181A-ABS... .+ | 09/15/2019. [ PAYAOWN.......corrveiriirerriseierieiseresienns | everessssinennninnes | oeeees 135,388 | .........135,388 | ...... 135,285 | .......... 135,293 | ..o 135,388 06/15/2043. :
152314 KJ 8 | CXHE 04C AF5-RMBS........ . 109/01/2019. [ PAYAOWN.......covvrrrirrircrinrrierierineeins | cevvvereriesineenns | vevens 109,131 | ..........109,131 | ...... 108,858 | .......... 108,818 | .vvovervverne | vereeene 313 [ s | 313 | | v 109,131 06/25/2034. | 1FM...........
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15672A AA 0 |CERB 18 A-CDO. .. | 07/15/2019. | Paydown 1,752,404 1,752,404 |...1,752,404 | ....... 1,760,887 1,752,404 | ..o | e | vevrneenenennn0 [ 57,881 | 04/15/2027. | 1FE.
15673Q AA 4 |CERB23A-CDO C| 07/15/2019. | Paydown ...1,168,432 | . ,168,432 |....1,150,906 ..1,151,398 ..1,168,432 04/15/2028.
161546 CW 4 | CFAB 023 IA5 - RMBS .. [ 09/01/2019. [ PaYdOWN........coovrvvrrirrerriirineiverinniis | e | oenens 144,808 | .......... 144,808 | ... 143,366 | .......... 143,738 144,808 06/25/2032.
16162W NB 1 | CHASE 05S3 A1 - CMO/RMBS .. [ 09/01/2019. [ PAYAOWN.......cvurvrrirrererrnrinerierineens | eevimsinerienineens | oenens 186,162 186,162 | ...... 184,383 186,162 11/25/2035.
16162W PV 5 | CHASE 05A2 1A1 - CMO/RMBS... .1 09/01/2019. | PAYAOWN........cvvvrrverirrierenieienisinninnns | cevrieresisseenines | cveees 12,383 | ... 12,384 | ... 9,258 12,383 01/25/2036.
16162X AD 9 | CHASE 06S3 1A4 - CMO/RMBS...........cvvvuerirerireeiininserisenins .. [ 09/25/2019. | PaYdOWN.........ouvvvvrrirrireeririerierieees | cenae 35,304 25,503 35,304 11/25/2036.
168774 AA 0 | CHILDRESS KLIEN-CAMBRIDGE HEALTHCARE SOL........... .. | 09/05/2019. [ PAYAOWN........coovvvriirrircirnriseiierienins | ceveneeeeeiesineis | aeeens 166,988 | ..........166,988 | ...... 167,197 166,988 01/05/2036.
17181C AA 6 |CIMLT 181 A= RMBS........ccovvvrerimrircriirerncrirenie .. [ 09/20/2019. | PaYAOWN........courvrrirrercrinrinerierieeeis | cevvnrrnerienineens | vevens 224,948 | ........224,948 | ... 224,948 224,948 03/20/2043.
17307G E8 7 |CMLTI 058 14A - CMO/RMBS... .. [ 09/01/2019. | PAYAOWN.......courvrrrirrererrseiserierineens | eevnsenenienineens | oenens 306,238 | .......... 316,984 | ...... 268,681 | ......e.267,685 | .o | o838 | i [ ,838 | i | e 306,238 10/25/2035.
17307G ED 6 | CMLTI 04HYB2 3A - CMO/RMBS .. | 09/01/2019. [ PAYAOWN.......ooriveirrirerrireerisisersienns | everenissinenininnes | overes 155,411 | ......... 155411 | ... 140,647 155,411 03/27/2034.
17307G FM 5 | CMLTI 04RR2 2A2 - CMO/RMBS .. [ 09/01/2019. | PAYAOWN........comrvervrrirerireersniseiseiins [ eoveernesinsnnenies | ceris 49,786 | ...........49,786 | ........ 46,364 49,786 06/25/2034.
17307G RE 0 |CMLTI 052 1A4 - CMO/RMBS... .. [ 09/01/2019. | Paydown..........covveiieririineicnciiciienins [ e | v 108,705 | .........108,705 | .....101,197 | ......... 101,656 | ..ooovvovviiiins | 7,048 [ i | e 7,048 [ | 108,705 05/25/2035.
17307G TY 4 |CMLTI 053B 4A1 - CMO/RMBS.... .. [ 09/01/2019. | PaydOWN..........vvverirerireeririnerirerienei | e 83,736 83,736 08/25/2035.
17307G U2 2 |CMLTI 0510 15A - CMO/RMBS .. [ 09/01/2019. | PAYAOWN........courverircrireireirseiseinerins [ eorseinseiissinnnines | cerie 86,861 12/25/2035.
17307G VN 5 | CMLTI05WF2 AF7 - RMBS........corvriirrirerieisineierssiseisenies .1 09/01/2019. [ PAYAOWN........cvvivvririrrieirircierisnieienes | corenrsrsssssiennns | crvveenns 1,285 08/25/2035.
17307G W9 5 |CMLTI 0511 A3 - CMO/RMBS... .. [ 09/01/2019. | PAYAOWN........courverrrrirrireerinineeineiins | e | ceviees 14,010 11/26/2035.
17309A AD 1 |CMALT 06A1 1A4 - CMO/RMBS .. [ 09/01/2019. | Paydown..........ccovveveririiinricnnicciinnins [ e | e 119,061 04/25/2036.
17309A AF 6 | CMALT 06A1 1A6 - CMO/RMBS . .. [ 09/01/2019. [ PAYAOWN.......oourverirrercrirrinerierieeeis | cevenerinerirenenees | evens 164,257 04/25/2036.
17312H AF 6 | CRMSI 072 AB - RMBS.........oociriciierineeieeisecsesies s .. [ 09/01/2019. | PaydOWN..........vvvurvrerircireniseiierienens | conne 59,240 59,240 57,023 56,998 06/25/2037.
17312V AA 6 |CMLTI 076 11A - CMO/RMBS... .. [ 09/01/2019. | Paydown..........ccoovvvereverneennineirerirenes | oo 1,567 .1,453 ....486 03/25/2037.
17314Q AD 9 |CMLTI 911 2A2 - CMO/RMBS... .. [ 09/01/2019. | PAYAOWN.......comrverrrrirerireersniseiineiins [ eorveernneissinennns | vevin 28,039 | .. 28,039 | .........9,533 | oo 10,642 01/25/2036.
17315C AP 2 | CMLTI 093 5A2 - CMO/RMBS... . .. [ 09/25/2019. | PaydOWN..........covviiiiriinricnnicciiienins [ e | s 420,131 420,131 19,548 | e | B8 | i [ B8 || 420,131 02/25/2037.
17315N AD 5 | CMLTI 098B 2A1 - CMO/RMBS..........ocvorierrierierinerierircens .. [ 09/01/2019. [ PAYAOWN.......courverrirrerrrinriserierineeis | e | evens 168,886 .168,886 | ...... 168,886 168,063 | oo | ererenn822 | [ 822 | i | e 168,886 04/25/2037.
17315Q AV 8 | CMLTI 104 4A4 - CMO/RMBS... .. [ 09/25/2019. [ PAYAOWN.......oourvrrirrereirinriserierinnins | cevissineriesineins | aeeens 783,799 | .........783,799 | ... 615,282 | .......... 675,901 | .oovvcrrncernnns | 0 107,898 | oo [ 00 107,898 | s | e 783,799 10/25/2035.
17315X AE 1 |CMLTI 099B 2A2 - CMO/RMBS.... .. [ 09/01/2019. | PaYdOWN........cocvverririerireinrinnineiins [ v | e 16,338 4446 | 10,236 | e | 8,102 | s 8,102 | | s 16,338 11/25/2035.
17315X AF 8 | CMLTI 099B 2A3 - CMO/RMBS.... .. [ 09/01/2019. | PaydOWN.........ouvvvvvrrerirecrsniseirerienens | cenne 196 | e 1,294 | e | B0 | [ B0 | [ e 11/25/2035.
17316A AQ 3 |CMLTI 0910D 4A1 - CMO/RMBS.. .. 1 09/01/2019. [ PAYAOWN.......oouiveirirrricieriseiseineieies | everesissiennsines | oeeee 215,222 | ........215,222 | ... 211,993 215,222 05/26/2037.
17322N AA 2 |CMLTI 14J1 A1 - CMO/RMBS, .. | 09/01/2019. | Paydown 227,832 .228,758 .227,832 05/25/2044.
17322N AD 6 |CMLTI 14J1 A2 - CMO/RMBS... .. [ 09/01/2019. | PAYAOWN........couevvmrircririrciriseiseieiins | evneinsiissinnines | cevies 74,565 | ...........74,565 | ... 74,122 05/25/2044.
19421U AA 2 |CASL 19A A1 - ABS .. | 09/25/2019. [ PAYAOWN........ooorvvrirrerriinrinerierieeeis | e | oenens 171,431 | ... 171,431 | ... 170,990 | oo 12/28/2048.
19421U AB 0 |CASL 19A A2 - ABS .. | 09/25/2019. | Paydown v 07,348 reenenB7,323 | s 12/28/2048.
19423D AB 6 | CASL 18A A2 - ABS. .. | 09/25/2019. [ PAYAOWN.......covrvviriirerrieererieiiserssienns | eversssssinenninnes | oveee 382,084 | .........382,084 | ...... 381,913 | e 381,929 12/26/2047.
20267U AA 7 |CBSLT 16B A1- ABS .. | 09/25/2019. | PAYAOWN.......courverrirrererinrinerierieeeis | cevvnnrnenireninees | evens 386,528 | ..........386,528 | ...... 386,423 .386,435 10/25/2040.
21075W CJ 2 |CONHE 961 A7 - RMBS. .. | 09/01/2019. | Paydown v 13,057 . 429 | . ,436 03/15/2027.
212015 AH 4 | CONTINENTAL RESOURCES INC. .. 109/12/2019. | VARIOUS.........ovvirrrimrierierieseisnienies | conee ....1,628,453 L AA4T8754 | . 1,537,128 .13,395 09/15/2022.
212168 AA 6 | CONTINENTAL WIND LLC......vvomereirerieeieeieeiseiseniseniiees .. [ 09/01/2019. | PAYAOWN.......courvrrrirrireirnniseiierienins | cevenseneriesineins | aenens 239,575 | ..........239,575 | ...... 239,575 | ...c..n. 239,575 | v | cerrerieninns .0 02/28/2033.
21872F AA 5 |CAFL191A-CMBS......... o | 09/17/2019. | PAYAOWN........cvvvrririrriersnieeerisisniines | eervniesssinseenines | sovvees 19,158 | ... 19,158 | ....... 19,158 | .o 1 03/15/2052. :
21872M AA 0 |CAFL 182A-CMBS......... .. 109/01/2019. | VARIOUS.......ccovemrrrrrneriereneenseniseens | e | veri 91,821 | ...........87,326 | ........ 87,325 | .o 87,324 2 11/15/2052. | 1FE............
22160@ AA 6|COSTCO (MONTEREY PARK CA) CONTROL PASS............ .1 09/15/2019. | PaydOWN..........coorvvirriireriieneieriienies | oo 26,740 26,740 | ..o 26,740 | oo | e 0 06/20/2043. | 1FE............
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222862 AJ 3 |COVENTRY HEALTH CARE INC......coccoirverrerirrerenirrerneis .. | 09/01/2019. | CORPORATE ACTION.... ....3,159,330 ...2,994,000 | ....... 2,998,232 2,998,727 1,273 L2738 268,330 | 06/15/2021.
22541Q CZ 3 |CSFB03A15B 4M2 - RMBS... C| 09/25/2019. | Paydown veren49,500 <re49,500 49,500 06/25/2033.
22541Q FV 9 |CSFB 0317 1A4 - CMO/RMBS . 109/01/2019. [ PAYAOWN.......ooorvvrerirrirrrinnierirerinciins | e | oevees 110,154 110,154 | ... 111,180 110,154 06/25/2033.
22541Q XS 6 |CSFB 0323 DB1- CMO/RMBS 09/01/2019. | PAYAOWN.......courvrrinrierirneereniseiineries | eoseernesiinsinennes | aeriees 36,503 | .ovvrrnees 36,503 | ........ 36,526 | .o 36,525 | oo [ e (1) [ | (1) [ | s 36,503 09/25/2033.
22541S PJ 1 |CSFB 04AR6B CB1- CMO/RMBS . 09/25/2019. | Paydown.........cvevriirnrineierineineiseiennns | vevee 33,845 33,845 26,906 33,845 10/25/2034.
225458 LD 8 |CSFB 053 6A1 - CMO/RMBS.........ccovevmmrimerirerireesinissineriens C| 09/01/2019. | PAYAOWN.......couurvrrrireereriernerieriiesniens | eeesseerseniesesnees | cereees 11,857 | oo 11,857 | e 10,464 | ... 10,548 | oo | e 1,308 | i [ e 1,308 [ | i 11,857 07/25/2035.
22549U AA 3 |CSABS 18LD1A-ABS... ceer |+ [09/25/2019. | PAYdOWN.........covmirriniierierieeiseineies | e ....1,495,836 ..1,495786 | ....... 1,495,807 1,495,836 07/25/2024.
2254W0 FJ 9 [CSFB 031 1A1- CMO/RMBS........oovoirerrerrinerierienereeisninns C| 09/01/2019. | PQYOWN.......ouuvvrrermcerrieirierieneieniine | weersenssesesseesenns | eeerenens 6,826 | ..............6,826 | .......... 7,073 | oo 6,974 6,826 02/25/2033.
227170 AE 7 |CRNN 131 NTS - ABS....cccvviierirerrrerienns C| 09/18/2019. | PaYAOWN.......oomverrerrriinerierineessninnee | wvensesesseesssnines | cvnee 183,250 | ..........183,250 | ...... 180,983 | ..ccooueee 181,564 | .ooovvvevcine | e 1,688 | e | e 1,686 | i | e 183,250 04/18/2028.
227170 AF 4 |CRNN 141 NTS - ABS......cccovvvvrvrrrvrrirrnnns C[09/18/2019. | PYAOWN.......ovvrvrririrerieisirsierssineees | ereersssissieniinis | cvees 280,374 | .........280,374 | ...... 271,349 | .......... 273,858 280,374 08/20/2029.
22942M BF 2 | CSMC 068 5A1 - CMO/RMBS...........ccconccn. C|09/01/2019. [ PaydOWN............cooorrvereriinriieniireneis | ceees 28,719 28,022 | oo 28,719 10/25/2026.
22944P AA 5 |CSMC 13TH1 A1- CMO/RMBS................... C| 09/01/2019. | Paydown..........coorurieniineiieniesiisiinns [ wvesiesisniiiniinns | v 224590 | .........224,590 | ...... 201,675 224,590 02/25/2043.
22960* AA 0 |PVTPL OCHSNER CLINIC FOUNDATION - CMO... .. | 09/15/2019. [ PAYAOWN.......courverrirrercrrrinerierineeis | cevenrrnerireninees | oevens 191,381 | ..........191,381 | ...... 191,381 191,381 02/15/2028.
22965@ AA 3 |CTL PASS-THRU TR SER 2014 (WAGEDINA MN). | [09/15/2019. [ PAYAOWN.......ccvvmirrrireirnrieiierineirenins | cevnesissisensnnins | eoneenns 39,374 | .........39,374 | ... 39,768 39,374 07/15/2037.
22969* AA 1 |WAL-MART (GREENVILLE PENNSYLVANIA) CONTR............ o+ | 09/15/2019. [ PAYAOWN......covrverirrirerriieirerieiiseresienns | evsrensssinennninnes | overes 114,143 | ... 114,143 | ... 115,285 114,143 12/15/2029.
22970* AA 8 |PVTPL BNSF - CMO .. | 09/15/2019. [ PAYAOWN.......courvvmrirrereririnerierieeeis | crvvnsrerienineens | vevens 117,992 | ... 117,992 | ... 117,992 117,992 05/15/2034.
22973@ AA 3 |PVTPL GREAT WEST CASUALTY....cooovvviriiiiirinnicsiiseiies .. [ 09/15/2019. | Paydown..........coovvvverieririinicnniiciins [ | e 49,790 | .........49,790 | ........ 49,790 49,790 12/15/2037.
22977@ AA 9 |CRIC BLUE BELL LLC CTL 3.87 12/15/2038..........ccoeverevernnens .. [ 09/15/2019. | PaydOWN.........ovvvurirerireerrinerireriene | oo 53,703 53,703 12/15/2038.
23242L AB 9 | CWHEL 06F 2A1 - RMBS. .. [ 09/16/2019. | PAYAOWN........couevvurvrerierineerseiseieiins [ eovneirnseinssinnines | cerin 21,499 . 15,023 07/15/2036.
23245G AB 7 | CWALT 060C9 A2A - RMBS .. | 09/25/2019. | PaydOWN.........ccvverrierieriieinninnineiins [ e | v 21,772 ..21,485 | .. 08/25/2034.
23248A AJ 0 |CWL 07SEA1 2A1 - RMBS . .. [ 09/01/2019. | PAYAOWN.......comrvurrrrirerireersniseiieiins [ e | e 68,796 | ... 68,796 | ........ 42,654 05/25/2037.
233046 AE 1 |DNKN 171 A21 - ABS.......cocovvivmmrimrrrnrirnennns .. [ 09/01/2019. | PaydOwn..........cooovivierieriiiiniisninciiens [ e | e 45,000 | ............ 45,000 | ........ 45,000 | ...ccceeed5,000 [ oo e | e [0 [ | 45,000 11/20/2047.
233046 AF 8 |DNKN 171 All - ABS.........c....... .. [ 09/01/2019. | PaydOWN..........cvveevirerireeririnerirerienei | cenae 52,500 52,500 52,500 52,500 11/20/2047.
233046 AH 4 |DNKN 171All - ABS................ . 109/01/2019. [ PAYAOWN.......cvvmerreereireriseiierieeirenins | eevnerseeisseesnnins | soneenns 30,000 | covrrrnnes 30,000 | ........ 29,986 | .overerni29,988 | oo [ e 12 [ |12 [ | s 30,000 11/20/2047.
233046 AM 3 | DB MASTER FINANCE LLC - ABS o[+ [ 09/01/2019. | PaydowN..........ccorveerrierierieeiinisrieies | e 32,500 32,500 32,500 32,500 05/12/2049.
23332U AD 6 |DSLA 04AR1 A2B - CMO/RMBS... C| 09/19/2019. | PaydOWN.......oevereererenrrrerierenenssninee | everseeesenennnnes | e 148,173 | 1 148,173 | i 129,976 148,173 09/19/2044.
23341B AC 9 |DRB 16B A2 - ABS .. 1 09/25/2019. | PaYdOWN.........cvverviirerniicrinriiernnineienns | coververinerenneenns | 00 307,810 | 377,810 | e 377,695 377,810 06/25/2040.
24023# AA 7 | WASHINGTON STATE DEPARTMENT OF CORRECTIONS... | .. [ 09/15/2019. | Paydown 58,637 03/15/2033.
247367 BH 7 |DELTA AIRLINES INC - ABS .. 1 09/01/2019. | PaydOwn..........ccoovrverineineiseineiiniins | cornernneisniinennns | e 78,204 | 1 78,204 | i 78,204 02/10/2024.
24736T AA 5 |DELTAAIRLINES INC - ABS o+ [ 07/01/2019. | PAYAOWN.......courvenrirrirreririnnineiieniis | e | e | verisssiesseneees | s | oo 06/17/2021.
24736X AA 6 |DELTA AIRLINES INC - ABS .. | 08/01/2019. | Paydown ......153,409 . 01/30/2029.
24736Y AA 4 |DELTA AIRLINES INC - ABS . .1 08/01/2019. | PAYAOWN........corvvrrirrreireririeeresieisniees | eorveeressssissienines | covves 76,705 | ..........76,705 | ........ 76,705 | .coeeeeen. 76,704 | oo 01/30/2029.
24763L FN 5 |DELHE 992 A7F - RMBS.........cocommrvmiviririrnennne .. | 09/01/2019. | Paydown 2,214 2,141 08/15/2030.
25150M AC 0 |DBALT 07RAM1 A2 - RMBS C| 09/25/2019. | Paydown 12/25/2036.
25150N AB 0 | DBALT 06AR5A 1A2 - RMBS. C| 09/25/2019. | Paydown........cvvereverrernrrenirrerinrineniene | conrrvenirererseeenns | cveers88,166 | 168,166 | ........36,298 | ...0.oiir.30,890 | covocvivcriviines | eeernni293 [ s | 293 [ ...68,166 10/25/2036.
25150R AD 7 |DBALT 06AR6 Ad - RMBS.........ccooomivrrieirrieiiesisesiesenens C| 09/25/2019. | PaYAOWN.......coomvvrrirerrniineriereneesseines | eeesseeesseesassinnes | eves 189,332 189,332 02/25/2037.
251510 CV 3 |DBALT 051 1A1 - CMO/RMBS C[09/25/2019. | PQYAOWN.......ovvrvrrvrirenieisirsierssineees | evererssisseeninis | coens 137,079 137,079 02/25/2035. ..
251510 EP 4 |DBALT 053 5A1 - CMO/RMBS C| 09/25/2019. | PaydOWN.........cverrereerernerierieeeneeiine | e 283,187 | ..........283,187 | ...... 172,346 | .......... 218,448 | ..o | e LG A I I 8,657 | ..veurrreririeens | veeian 283,187 06/25/2035. | 1FM...........
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251510 LM 3 |DBALT 06AR1A 5A1 - CMO/RMBS... .| €1 09/01/2019. [ PAYAOWN..........oovverrrernrierriecieieneiis | corevieeerisnnieinns | e 13,146 ...13,146 11,803 02/25/2036. | 1FM....
251510 MD 2 | DBALT 06AB1 A1A - RMBS.. .| C|09/01/2019. | Paydown 27,277 28,211 330 02/25/2036.
25264V AA 7 |DHAL2015A - ABS .. | 09/14/2019. | Paydown..........ccovvvererereerrineirerirenes | e 293,424 293,424 | ... 293,352 . 7,435 | 07/14/2028.
254687 EJ 1 |WALT DISNEY CO .. [ 09/24/2019. | VARIOUS........cooorrerreerreeinneeesseeennes | e LT A417950 | 5,000,000 |....6,864,350 .(1,829,096) | ...(1,829,096) | ..2,584,825 | 01/09/2038.
25746U BH 1 | DOMINION RESOURCES INC .. | 08/15/2019. | Maturity @ 100.00..........cccorvvvrvvenrinnnns [ covee ....4,000,000 | ....... 4,000,000 |....3,994,760 08/15/2019.
25755T AE 0 |DPABS 151 A2-ABS.......... .. [ 08/01/2019. | PaYAOWN.........ooovvieeirceeiceiieceiienins | e | oo 40,000 | ........... 40,000 | ........ 40,000 10/25/2045.
25755T AH 3 |DPABS 171 A23 - ABS .. [ 08/01/2019. | PaydOWN..........corvvererirrricrireneiienees | oo 52,500 52,500 52,500 07/25/2047.
25755T AJ 9 |DPABS 181 A21- ABS .. [ 08/01/2019. | PaYdOWN. ..o | e | s 17,500 | ..........17,500 | ....... 17,500 07/27/2048.
25755T AK 6 | DPABS 181 A22 - ABS . .. [ 08/01/2019. | PaydOWN...........orvverrericrieceireneiienins | o 8,750 8,747 07/27/2048.
26067* AA 3 |DOW (MIDLAND MI) CONTROL PASS-THRU TRUST .. [ 09/15/2019. | PaydOWN.........ovvvviriririnnineiierineiis | cevverineiirenieeis | s 110,175 | ....... 110,175 | ...... 110,671 110,175 03/15/2034.
26208L AA 6 |HONK 151 A2 - ABS o[+ [ 08/01/2019. | PaydOWN..........cevurervrerieriseerseiseineies | e 35,000 | ............35,000 | ....... 35,000 35,000 07/20/2045.
26208L AC 2 [HONK 181 A2 - ABS........ooomiiiiririreriereineseiieseieesesisseniens .. [ 08/01/2019. | Paydown...........ccoevvvriinriniiiiniiinnicciins [ e | e 17,500 | ...........17,500 | ........ 17,500 | ooceeree 17,500 [ oo | 0 e [0 i | v 17,500 04/20/2048.
26223U AD 1 |DRUGB 141 A2 - ABS .. [ 08/01/2019. | Paydown...........cccooemvvirrriiriieniisnins | oo 205,316 205,316 | ...... 205,312 .205,316 205,316 07/15/2023.
26224H AA 5 |DRUGC 161 A- ABS . [ €] 08/01/2019. | PAYdOWN.........vverieerrevicrriceriiiereiiens [ e | oo 561,574 561,574 | ...... 561,567 561,570 561,574 04/15/2027.
26224H AE 7 [DRUGC 171 A2-ABS............ C [ 08/01/2019. | PQYAOWN.......ovvrvrririrerieisirsiernsineies | everersssisnesnineis | e 606,782 | .......... 606,782 | ...... 606,681 | .......... 606,716 606,782 04/15/2027.
26827E AA 3 |ECAF 151 A1-ABS............ . | [ 09/15/2019. | PAYAOWN. ..o | e | e 402,121 402,121 | ... 397,008 .398,803 402,121 |.. 06/15/2040.
26847@ AA 8 |EDX GE CTL 3.25 04/15/2028...........ovveriveriinieniciieriens .. | 08/01/2019. | Paydown..........ccovvvviririinricniicciienins [ e | e 583,780 .583,780 | ...... 583,780 .583,783 583,780 04/15/2028.
26848# AA 5 |EDX/GE INVENTORY SUPPLY AGREEMENT BACKED......... L[ 07/15/2019. | PaYAOWN. ..o | e | e 605,402 | .......... 605,402 | ..... 605,402 | .......... 605,407 605,402 01/15/2029.
28108P AA 4 |ESLFT 12AAP - ABS . [ 08/01/2019. | PaYAOWN..........ooovverivirreiieneisereienees | wereeevieeeninnniins | e 128,253 128,253 | ...... 128,894 128,253 128,253 10/01/2025.
28108P AB 2 [ESLFT 12AAT - ABS......coooooiiriiirriiineiisneissnesssssnsisneiinns | 08/01/2019. | PaydOwN............cooorvvirniiinniisciiisniins | conevsnniisnniiinns | oo 130,043 130,044 | ...... 130,264 .130,044 130,043 10/01/2025.
28618W AA 2 |ERL 141 A1-ABS............ <. [ 09/19/2019. | PaYAOWN..........oooovvirevirerieceieceiienens | coeeenireneniieniens | e 188,084 | .......... 188,084 | ...... 181,854 | .......... 184,989 188,084 04/19/2044.
286661 ZZ 9 |ELIZON 2018-1/ELLINGTON L+225 10/25/2019 o+ [ 07/30/2019. | DIFECL.......cvvvreverriierieseeeiieeeiiessiis .(32,727,314) | 36,887,314 | .....cvvviiiriniis | e | e | e |0 | e [ e 06/30/2020.
28932M AA 3 |ELM ROAD GENERATING STATION SUPERCRITICA............ .. | 09/01/2019. | PaydOwN.......cccoooimvvemeiiinniiisniinniiinns [ o | oo 166,161 | .......... 166,161 | ...... 166,161 | .......... 166,161 | oo | e 0) i | e (0) | o | 166,161 02/11/2030.
29364N AP 3 | ENTERGY MISSISSIPPIINC.........coooervrirrricriirereireceiienens .. | 07/01/2019. | Maturity @ 100.00...........ccoverereeererirrans | woree ...8,500,000 | ....... 8,500,000 |....8,753,201 | ....... 8,519,899 | ..o | ee(19,899) | oo | 1eeene(19,899) | v | 8,500,000 07/01/2019.
30069L AA 6 | XAN 19RSO7 A-CDO........coovvvirriirriiranes C | 08/16/2019. [ PaydOWN............covevriicriiiriiinciiisniis | covvvisneisnniiiinns | e 1,282 | o 1,282 | oo 1,282 | oo . 04/15/2036.
302635 AC 1 |FSINVESTMENT CORP...... .. | 07/08/2019. | WELLS FARGO SECURITIES LLC........ | ccoovvverririirnnenns ..10,083,700 | ..... 10,000,000 |..10,119,000 | ..... 10,077,747 .|....10,066,554 05/15/2022.
30292 AA 2 |CTL - FBI BRONX TRUST 2018 .. [ 09/15/2019. | Paydown..........ccovvvviririinricncicciiienins [ e | s 114,525 | .......... 114,525 | ...... 114,525 | .......... 114,525 114,525 07/15/2033.
30308X AA 1 |FREED 191 A-ABS .. | 09/18/2019. | Paydown ..1,448,532 1,448,532 |...1,448,437 | .ccooovvviir 1,448,532 06/18/2026.
31307# AA 9 [FDL-CCLLC....cooviiiiiirieriereseceeceiiecniies .. [ 09/15/2019. | Paydown..........coovrvvrrireirnrineierienis | conne 28,384 28,384 28,388 | ..ccoonne. 28,387 28,384 02/15/2035.
31307# AC 5 |FDL-CCLLC .. [ 09/15/2019. | PaydOWN..........ooovieriicriissrinriiinniis | e | s 16,244 L1624 | 16,245 ...16,245 16,244 06/15/2037.
32027L AE 5 |FFML 06FF14 A5 - RMBS. .. | 09/25/2019. | Paydown .118,909 .118,909 .104,101 .109,921 .118,909 10/25/2036.
32027N RU 7 |FFML 05FF5 M2 - RMBS.. .. | 09/25/2019. | PaydOwn..........coovrverieriiiinrisnineiiins [ e | e 79,826 79,826 | ... 65,059 79,826 01/25/2035.
32027N ZL 8 |FFML 06FFH1 A4 - RMBS, .. [ 09/25/2019. | PaYAOWN. ... | cereviensiisnniins | e 226,473 | ........226,473 | ..... 174,950 226,473 01/25/2036.
32028H AD 5 |FFML 06FF10 A4 - RMBS.........cccoocviiiricnniicniccieciniisiins .. | 09/25/2019. | Paydown ......380,320 ......354,378 .380,320 07/25/2036.
32051G SQ 9 | FHAMS 05AA7 2A1 - CMO/RMBS, .. [ 09/01/2019. | PaYAOWN..........ooovviirriiniiniissniiinniis | e | e 280,845 | .........285,919 | ... 258,053 280,845 09/25/2035.
32051G XQ 3 |FHASI 05AR5 2A1 - CMO/RMBS.. .. [ 09/01/2019. | PAYAOWN. ... | e | e 206,636 | .........206,641 | ...... 195,493 206,636 11/25/2035.
32051G XV 2 |FHASI 05AR5 4A1 - CMO/RMBS.. o[ [09/01/2019. | PaydOWN........cvoreirerisireerssieinniee | vevrveisisnsiennnins | cerneenn 21,826 | ..........21,826 | ........ 21,514 21,826 11/25/2035.
32052E AA 7 |FHASI 06AR3 1A1 - CMO/RMBS..........ccoomvveirriereeienerieennens o [ 09/01/2019. | PaYAOWN..........ooomveirrririericriieceiienens | e | oo 21,932 | 21,932 | e 18,423 | oo 17,400 | s | 383 | i | 383 || s 21,932 11/25/2036.
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32056J AA 2 |FHASI07AR3 1A1 - CMO/RMBS .. [ 09/01/2019. | PaYdOWN........coovvrrirrercrisrirerierinenins | cevveernerirenencens | o0 484,456 | ........484,490 | ... 325,988 | ........307,353 | ..o | e 19,712 9712 [ | e BA856 | [ | 0 | 15,669 | 11/25/2037. | 1FM....
33803W AA 7 | FISHERS LANE ASSOCIATES LLC. .. | 09/05/2019. | Paydown ....215,463 .215,463 08/05/2030.
33972P AA 7 |FLNG LIQUEFACTION 2 LLC .. [ 09/30/2019. | PaydOwn..........ccovvvvirerereernrineirerienens | oo 68,500 | ...........68,500 | ........ 68,500 03/31/2038.
34417M AA 5|FOCUS 171 A21 - ABS .. | 08/01/2019. | PaydOWN........courvvrrererireereniseirerieneens | cenae 30,000 | ............30,000 | ........ 30,000 04/30/2047.
34417TM AB 3 |FOCUS 171 A22 - ABS .| 08/01/2019. | PAYAOWN........cvvvrrvrirriernieierisinninens | ceveierssisseesnes | v 15,000 | ............15,000 | ........ 15,000 04/30/2047.
34417Q AA 6 |FOCUS 181 A2-ABS............. .. | 07/30/2019. | PaydOWN.........ovvvmmrirerireerieiserirerienens | cenae 30,000 | ............30,000 | ........ 30,000 10/30/2048.
345370 CR 9 |FORD MOTOR CO.......... .. [ 09/17/2019. | VARIOUS.......coorirrinricrieeineeisriseees | conae 16,894,473 | ..... 17,000,000 |..17,000,000 .|....17,000,000 12/08/2026.
345397 WF 6 | FORD MOTOR CREDIT CO LLC......ccoovrverireririerninerieiins .. | 09/16/2019. | Bank of America Merrill Lynch..........ccoe. | covververerereninnns ...3,069,970 | ....... 3,000,000 |....2,973,300 2,990,860 09/20/2022.
347466 AE 4 |FORT IRWIN LAND LLC o+ [ 07/01/2019. | PAYAOWN.......cvvurvrrirrireersriseiierissins [ eererinsrsenineens | sevnerssssnessnes | eosssnsssessnsesnens | sosessessesssnens | soessesssnessessneess | onssnessessneess | sevsesssnsssnens | sessesssesens (1 SRR IO 12/15/2035.
35040U AA 9 [FFIN171A-ABS.. .. | 09/15/2019. | PAYAOWN........oovvvrrreirerinriirieniieinnineienes | eovereniserenieinns | 000 942,946 | ..........942,946 | ...... 942,809 | .......... 942,834 | ..o 942,946 07/15/2033.
35041 AA 3 |FFIN191A-ABS.. |+ [09/15/2019. [ PAYAOWN.......cvonverrercereiserierineinenins | eevvsenenirneennnns | oo 124,109 | 724,109 | e 723,997 | .o 724,109 11/15/2034.
35563C AY 4 |FMMHR 15R13C - ABS.....coiiiriirieiieeieeisesiseiesieseseens .1 07/01/2019. | BREAN CAPITAL, LLC.....ovvvvrrverinrrnnns [ eerrrrrmninenirneine | eieered(16,200) [ oo [ e | e | oneessssiesineens | sevseesinsninns | sevseesneeens (1 SOOI IO 11/25/2052.
35826@ AA 4 |FRESNO COUNTY CALIFORNIA - ABS .. [ 09/15/2019. | PaYdOWN........coovvvverirrireerrninnrrerinnens | eeverrvnnrnerrnneine | oeeenee 02,025 | i 72,025 | oo 72,744 | i T2727 | s | eieeene(T02) | s [ (T02) | s | s 72,025 06/15/2038.
36157N FL 3 | GECMS 97HE4 A6 - RMBS o |1 09/01/2019. | PaYdOWN. ......oourvvrrirerinrinerieriseireeinee | e 2,069 11/25/2027.
36185M AJ 1 | GMACM 05AF1 A2 - CMO/RMBS.........cooivveiiierinrierisisinnins .+ 1 09/25/2019. | PAYAOWN........cvvvrririrriersnieeenisinnninnes | eonniessnisserenines | sovnenn 39,554 | ..o 39,554 | ........ 33,362 39,554 07/25/2035.
36185N 6N 5 | GMACM 05AR2 2A - CMO/RMBS. .. [ 09/01/2019. | PAYAOWN........courvurrrrirereerrsnineeieiins [ e | e 69,343 ..69,343 | ... 65,443 69,343 05/25/2035.
36190F AD 2 | GSMSC 093R 2A1 - CMO/RMBS.. .. [ 09/01/2019. | Paydown...........coovvvveiieriniiinicsriveiens [ e | e 13,598 13,598 | ... 12,921 213,550 | i | i AT [ | eveiieedBT [ | e 13,598 07/25/2035.
36191Y BA 5 | GSMS 11GC5 A3 - CMBS.........ovvverieririerrineeisesrierienesnens .. [ 09/01/2019. [ PAYAOWN.......oourverrirrercririnerierineeis | cevvnnrinerireninees | enens 456,943 | .......... 456,943 | ...... 461,495 | .......... 456,441 L1072 I L1072 TN ISR 456,943 08/12/2044.
36228F UJ 3 | GSR 037F 4A1 - CMO/RMBS..........ooveirierirneiierieisssiseienes .. [ 09/01/2019. [ PAYAOWN.......vvurvrrrrrrireirneiseiierinnins | cevimneneniesineins | aeeens 328,402 328,402 | ...... 320,295 .320,117 328,402 10/25/2032.
3622EA AA 8 |GSAA 073 1AA-RMBS..... o[+ [ 09/25/2019. | PaydOWN.........cveuivericrirerirerisnineiienns | veverreiesienienes | s 364,887 .364,887 | ...... 242,049 .228,692 364,887 03/25/2037.
362341 4A 4 |GSR 06AR1T 2A1 - CMO/RMBS.........coovvrmerireeririeereriiserienes .. [ 09/01/2019. | PAYAOWN........courverrrrirerireersniseiierins [ e | cevis 57,355 | woverirnns 57,523 | oo 55,036 | ...coonne. 55,844 | ..o | w382 [ | 382 [ | e 57,355 01/25/2036.
362341 4F 3 |GSR 06AR1 3A1- CMO/RMBS. .. [ 09/01/2019. | PaydOwn..........coooviverieiiniiinisninciens [ | e 81,688 110,288 | ...... 108,496 | ....ovveviecrcnnins | vevreriiniinnins | 20(26,808) [ cooiviiins | 10eenn(26,808) | oo | e 81,688 01/25/2036.
362341 BR 9 | GSAMP 05HE3 M2 - RMBS. o | [ 0972572019, [ PaYAOWN........ouveureerririrerereeissineiieens | vevereeissniserienes | oeees 166,567 166,567 | ...... 163,236 | .......... 166,217 | ovvovvevriverne | vereennn380 [ civiviine | 350 | e | v 166,567 05/25/2045.
362341 FN 4 | GSR 05AR4 3A5 - CMO/RMBS........coomirmerirrerrineinerisenienes .. [ 09/01/2019. [ PAYAOWN.......ovurvrcrirrireirinriseiierineens | ceveereneniesineins | aeeens 276,895 | ......... 276,159 | ...... 257514 | ......... 253,966 | ...cvocrieciiinn | e 2828 | s | 2824 | | 276,895 07/25/2035.
362341 XC 8 |GSR 05AR7 4A1 - CMO/RMBS. .. [ 09/01/2019. | PaydOwn..........ccovvrverererienrineirerienes | cenne 8,722 8,722 11/25/2035.
362341 XE 4 |GSR 05AR7 5A1 - CMO/RMBS. .. [ 09/01/2019. | PaydOWN.........ouvvvvvrrerirecrsniseirerienens | cenne 58,794 | ...........53,419 | ... 46,341 | L AT A4 | | e TLOAT | | 04T [ | e 58,794 11/25/2035.
362341 XG 9 | GSR 05AR7 6A1 - CMO/RMBS. .1 09/01/2019. | PAYAOWN........cvvvrieirriernieierisinninens | cevrirerssisseenines | coveen 80,779 | ..........80,779 | ....... 76,822 | ovoieeea 77,225 | e | 003,955 | i | 3585 | i | e 80,779 11/25/2035.
36242D 4W 0 | GSR 05AR3 6A1 - CMO/RMBS. .. | 09/01/2019. | Paydown vernD9,475 vvnrn55,884 59,475 05/25/2035.
36242D BZ 5 |GSR 049 B1-CMO/RMBS..... .. [ 09/01/2019. [ PAYAOWN.......oourvvrirrireirneiseierienins | cevineieeiiesiieeis | aeeens 207,669 | ..........207,669 | ...... 201,698 08/25/2034.
36242D FS 7 |GSR 0411 2A1 - CMO/RMBS. .. [ 09/01/2019. | Paydown..........ccovvverevernierrineirerieneis | o 96,373 96,883 . 09/25/2034.
36242D FX 6 |GSR 0411 3A1 - CMO/RMBS. . .. | 09/01/2019. | Paydown . 156 | 1,156 | 1,158 | ..... 1,157 09/25/2034.
36242D H4 8 | GSR 05AR2 1A1 - CMO/RMBS.........cvumriririicieiesiseiernnnns .. 1 09/01/2019. [ PAYAOWN.......oourveiriirerrieirenieiisersieins | eovernsissiensniines | oveeen 253,011 232,137 232,670 04/25/2035.
36242D H9 7 | GSR 05AR2 4A1 - CMO/RMBS..........ccoovenirieriieeierirsisnens .. [ 09/01/2019. [ PAYAOWN.......courverrirrercririnerierieeeis | cevnnrinenirenineens | enens 491,011 04/25/2035.
36242D QY 2 | GSR 0415F 2A2 - CMO/RMBS .. | 09/01/2019. | Paydown . 826 5,826 12/25/2034.
36244S AD 0 | GSAA 0613 AF4 - RMBS...... .. [ 09/01/2019. | PaYdOWN.......coovvverirrerriirinerierieenis | e | oevens 137,524 94,892 137,524 07/25/2036.
36248# AA 0 | GSA (BOND BUILDING) CONTROL PASS-THROUGH............ .. [ 09/15/2019. [ PAYAOWN.......covurverrrrireirnriseiierinnins | eeveesineriesineins | aeeens 304,559 | ..........304,559 | ...... 307,300 | .o 306,791 | oo | eeeee(2,282) [ e | eeeennn(2,282) [ o | s 304,559 11/15/2030.
362480 AD 7 |GSCC 062 A1-RMBS.........coovvririnrirnrinnns .. [ 09/25/2019. | Paydown..........ccocvvveerinivinniniireiiienis | v 85,901 83,178 | ........ 64,177 86,447 | o | 002,295 | s | 002,295 | e 85,901 05/25/2036.
36248F AG 7 |GSMS 11GC3 Ad - CMBS.........oovveirierercernireiieessesiesernens . 109/01/2019. [ PaydOWN.........oovvvmrirrireereiserieriseeis | cenne 305,722 | .......... 305,722 | ...... 311,758 | ... 306,948 | ...coovoververrnee | weene(1,226) | o | s (1,226) [ oo | s 305,722 03/10/2044.
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36249@ AA 1 |GSA GTHIU S GOVERNMENT LEASE-BACKEDD P .. [ 09/15/2019. | PAYAOWN........courvurrrrirerireersniseiineiins [ e | vevis 70,732 LT70,732 | 70,732 05/15/2038.
362669 AV 5 |GSR 074F 6A1- CMO/RMBS... .. | 09/01/2019. | Paydown 12,798 15,532 | ........10,560 06/25/2027.
36298G AA 7 |GSPALO 061 CTF - CMBS.... .. [ 09/09/2019. | PaYAOWN........coevvvmrirrerriirinerierieniis | e | v 141,872 141,872 | ... 143,858 .143,045 141,872 10/09/2029.
38141E A5 8 | GOLDMAN SACHS GROUP INC .. | 09/25/2019. | Bank of America Merrill Lynch...........coo. | cerverrerineencnnns ...3,043,380 | ....... 3,000,000 |....2,877,900 | ....... 2,981,096 2,992,638 03/15/2020.
38376A AA 1 |GOVERNMENT PROPERTIES INCOME TRUST, .| [07/15/2019. | Call @ 100.00.........cvvrrrierrrcrieriicires | e ....8,000,000 | ....... 8,000,000 |....7,936,400 | ....... 7,991,391 7,998,850 08/15/2019.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR........ C| 09/01/2019. | PaydOWN.......cocverrereererrrerierieeerseeiies | e 23,075 23,075 22,960 | ..coonee. 16,290 | oo | e 127 | | el 127 | 23,075 09/01/2034.
398186 AA 4 | GRIFFIN COAL MINING CO PTY LTD .| C| 08/27/2019. | Redemption @ 100.00..........cceervermeerenes | omrererieeineiienne | ceereeens 6,091 | . 8,001 | oo | e 0 4 [12/01/2016.
404129 ZA 9 |HC2 STATION GROUP INC 8.50 08/06/2019... .. | 07/01/2019. | Adjustment ..20,993,903 | ....(21,000,000) | ..20,556,146 | .......ccoosvrermrrrnens [ vrmrermrrnrrrinens | 00 258,508 | oo [ e 258,508 ....20,993,903 .1 10/31/2019.
404141 AJ 8 [HCP INC....ooonvirriceeiseieriesieesisesenissians .. | 09/01/2019. | CORPORATE ACTION.......ccovuvrereererns [ cenne 2,827,227 | ....... 2,654,000 |...2,641,792 | ....... 2,647,414 | oo | e LT [T IR TA3 | o | o 2,648,157 11/15/2023.
40423X AB 8 |NZES 18PLS1A - CMO/RMBS .1 09/25/2019. | PAYdOWN........cooevrrvriririersireierisniseenes | o ....1,683,389 | ....... 1,583,389 |....1,583,369 | ....... 1,583,373 1,583,389 01/27/2048.
40423X AC 6 |NZES 18PLS1 B - CMO/RMBS .. | 09/25/2019. | PAYAOWN.......oourvrrirrereirnrineiierineens | eevinsinerienineens | oenens 316,678 | .......... 316,678 | ...... 316,678 | .......... 316,677 . 316,678 01/27/2048.
40436T AJ 5 |HLM1610B2-CDO............. C| 08/29/2019. | Call @ 100.00..........ccvveereriiriiriiienis [ e ..12,000,000 | ..... 12,000,000 |..12,000,000 ....12,001,922 01/20/2028.
40573L AS 5 |HALFMOON PARENT INC.......ccovrvrmrimerierireeienirsesssniseienes .. [ 09/01/2019. | AQJUSIMENL........vvererrerrrirreeerseeersereens | oo 22,796,223 | ... 23,000,000 |..22,778,710 .|....22,796,223 10/15/2028.
41161G AC 7 |HVMLT 068 A1A-RMBS...... .| C109/23/2019. [ PAYAOWN.......cvvmrerrirerinrirerierineirnnins | cevnensesineesinnins | oneenne 16,008 | ...ccovvnnee 16,903 | .......... 4,738 16,098 07/21/2036.
41161P CX 9 [HVMLT 041 1A - CMO/RMBS.........oovrvviririeiieieississereerenines C[09/19/2019. [ PaydOWN.........corvrrirerriernnieierissinsnens | eres 04/19/2034.
41161P EX 7 |HVMLT 045 2A6 - CMO/RMBS. 09/01/2019. | PaYdOWN.......couvvrmrirerircerceiserierienenn | conne 06/19/2034.
41161P EZ 2 |HVMLT 045 3A - CMO/RMBS... .. | C[09/01/2019. | Paydown...........ccuevvvverieririnnisrineies | e 06/19/2034.
41161P FV 0 |HVMLT 046 5A - CMO/RMBS..........covvverrmerierrierireeersiierinns .. [ 09/01/2019. | PaydOWN.........oovvvvmrirerireerrinerirerienen | o 08/19/2034.
41161P MV 2 [HVMLT 054 1A - CMO/RMBS.........cooveevrremerierireeiseirsisnsiines C| 09/01/2019. | PaydOWN........ccvvrrereernrenerierieeereeinee | e . 07/19/2035.
41161P TN 3 |HVMLT 0510 2AA - CMO/RMBS C| 09/19/2019. | Paydown.........cververremmrienerieriereieniene | e 37,380 11/19/2035.
41161P UK 7 [HVMLT 0511 2A - CMO/RMBS..........vvvmevmerrierierieerssinsiins C| 09/19/2019. | PaydOWN......coovverrereerrrinirneriernnnceinne | overnerieneneennns | ceeeen22,087 | i 22,687 | oo, 15,930 | oo 18,229 | oo 08/19/2045.
41161V AC 4 |HVMLT 067 2AA - RMBS........ C| 09/19/2019. | Paydown.........cccvvvurveeniinnrivenincineniinns | wevevverisniennenns | e 11,324 | 11,324 | il 7,050 | cooeierenn8,919 | i 11,324 09/19/2036.
41162G AA 0 |HVMLT 0611 ATA-RMBS.......covvvvvrrrirrerircenne C| 09/19/2019. | Paydown.........cvereeerenirrerirerencesinenes | woverirereseeennrones | 200 190,627 | ..........226,326 | ...... 204,047 | .o 190,627 12/19/2036.
411707 AB 8 |HNGRY 181 A1 - ABS .. 1 09/20/2019. | Paydown...........ccovvvrerenceneenneineiinnins | ernernneinerinennne | e 31,500 | 31,500 | ..o 31,467 | oo 31,469 | oo | 3T i |31 [ | s 31,500 06/22/2048.
411707 AD 4 |HNGRY 181 A2 - ABS . .. [ 09/20/2019. | PaydOwN..........covrvvererereirrriseirerienei | oo (0 T 35,000 06/22/2048.
419838 AA 5 |HAWAIIAN AIRLINES INC - ABS........ccoviumerrerireernsrinerineeens .. | 08/01/2019. [ PAYAOWN.......courvrrirrererisriserierineens | eevinsinenieninees | aenens 119,657 | ..........119,657 | ...... 119,657 | ooereee 119,857 | oo | v [ {0 | e | v 119,657 07/15/2027.
42770Q AA 0 [HERO 142 A-ABS.......coovvrrieeereieieins .. 1 09/20/12019. [ PAYAOWN.......covrvermirerricierieiseieieins | everesissieniniines | oeeee 425,426 | .........425/426 | ... 425,136 425,426 09/21/2040.
42770R AA 8 |HERO FDG TR 2014-1 - ABS . .. | 09/20/2019. | Paydown .239,889 .239,886 .239,889 09/20/2038.
43132A° AA 6 |HILDENE COLL MGMT CO LLC....ccooomrirririirerieeireer e .. | 07/01/2019. | Redemption @ 100.00...........ccoeererrmeencs | covrmremerrrerireeins | cevens 335,343 | ..........335,343 | ... 335,343 335,406 12/28/2042.
43133A AA 5 |HITR 181 A1-CDO......ccccoouuee C| 08/01/2019. | PaydOWN........ouverrermreeiieeriereneeieninies | wveriererneessnines | cvies 102,477 | ........ 102,477 | ... 100,427 102,477 10/11/2038.
43133 AA 6 |HLDSCT 192 A1 - CDO. C| 08/22/2019. | Paydown ,528,853 11,523,503 [ v 5,351 ..1,528,853 05/22/2039.
43710K AC 0 [HEAT 072 2A2 - RMBS C[09/25/2019. | PQYAOWN.......ocvreirrerirerieisirsierssineees | vverersssisseeninnis | e 517,129 07/25/2037.
43722# AA 1 |HOME DEPOT (MONTEREY PARK, CA ) CONTROL.............. .. [ 09/15/2019. | PAYAOWN........couvverririrrircernisnineiins [ e | vevies 46,737 06/15/2038.
437303 AA 8 |HPA 162 A- CMBS.......ooiirririeiseneiiseieeiines .. | 09/17/2019. | Paydown .265,358 10/19/2033.
43739E AP 2 |HMBT 051 A1-RMBS........... .. | 09/25/2019. | PaYdOWN........covrvvrirriririnrinerirerinenins | e | v 147,492 147,492 03/25/2035.
43739E CL 9 [HMBT 061 1A1 - RMBS.......cocconvvierinrin .. [ 09/01/2019. | PaydOwN..........cvvurrrerircerrriserierienens | conne 5,435 | oo 4,964 | 4,331 5,435 04/25/2037.
43739H AA 8 |HMBT 062 A1-RMBS........... .. | 09/25/2019. [ PAYAOWN......oovrveiriirerrieieniseiseresienns | eversssseinenninnes | overe 831,953 | .........831,953 | ... 727,623 | coovoee TST,16 | s [l TAB3T | it | e TAB3T [ i | v 831,953 12/25/2036.
440405 AE 8 |HORZN 181 A= ABS......ccovvvrieeerinrrinerienes . 109/16/2019. | PAYAOWN.......oourvrrrircerrinnierirerinerins | e | eeens 189,467 | ..........189,467 | ...... 189,463 | ......... 189,463 | oovovvovcs | v A | s [ L/ TR IS 189,467 12/15/2038.
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44040H AA 0 |HORZN 191 A= ABS.......ccoommrvmerrririseriniins .. | 09/16/2019. | PAYAOWN........courvurririrrieersninerinerins [ e | cerie 89,743 89,744 89,743 | ..o 89,743 07/15/2039. | 1FE.
44329H AG 9 |HP CMNTYSLLC . .1 09/15/2019. | Paydown 293,211 291,486 293,211 03/15/2023. | 1FE.
44329H AS 3 |HP CMNTYSLLC s .. [ 09/15/2019. | PaYdOWN.......coucrverririrrireinninnineiins [ e | v 49,550 ...49,318 49,550 03/15/2023.
44841B AA 4 |HUTCHISON WHAMPOA FINANCE (09) LTD....c.cvvvverrrererneens C| 09/11/2019. | Maturity @ 100.00.........ecermrvemerrerrnenens [ e ....7,000,000 | .......7,000,000 |....6,959,610 | ....... 6,996,394 7,000,000 09/11/2019.
45112A AA 5 [ICONX 121 A2-ABS......cccoooevvrrierreienane .| 08/01/2019. | PAYAOWN........cvvvrrvarirriernieierieinninens | ceveierssisseennes | coveened 66,756 ..66,756 | ........ 66,756 | ............ 66,757 66,756 01/26/2043.
45254N JB 4 |IMM 044 2A1-RMBS............ .. [ 09/01/2019. | PAYAOWN.......courvurrrrirerireersniseiirerins [ eovveereeinsinennns | ceviees 17,758 | oo 17,758 | ........ 17,086 | .cooovvrenee 16,375 17,758 09/25/2034.
45254N KX 4 | IMM 049 1A1 - CMO/RMBS........ovomiiniieiierieeise e .. [ 09/25/2019. | PAYAOWN.........ocvvurirrrieireiriniiseineiins [ e | ceries 36,110 ..36,110 | ........ 33,040 ...33,470 36,110 01/25/2035.
45254N MZ 7 |IMM 052 1A2 - RMBS............ .. | 09/25/2019. [ PAYAOWN........coorvrrirrerrririnerierineeis | e | evens 147,842 147,842 147,842 04/25/2035.
45254N NT 0 |IMM 053 M1-RMBS................. .. [ 09/25/2019. | PAYAOWN........courvurrrrirrieirsniseisenins [ eovneersesinssrnennns | veviees 15,872 | oo 129,517 15,872 08/25/2035.
452547 TN 4 |IMSA 061 2A1-RMBS.............. .1 09/25/2019. | PAYdOWN........cooevrrvriririersireierisniseenes | o 519 ...519 ....363 519 05/25/2036.
45660K AA 9 | INDX 06AR39 A1 - RMBS........ccovvemrrierirrereersissersssssnensnnens | oo 09/25/2019. | PAYAOWN.......courvrmrirrereersniserierineenns | eeveernersenineens | aenens 140,876 140,876 | ...... 113,493 140,876 02/25/2037.
45660L CK 3 |INDX 05AR2 1A1 - CMO/RMBS..........coovoeriririinnicciicniies .. [ 09/25/2019. | Paydown..........ccoovvuierinriinicncicciiinins [ v | e 204,294 | ......... 204,390 | ...... 151,932 204,294 02/25/2035.
45660L DB 2 |INDX 05AR1 1A1 - CMO/RMBS.... .. [ 09/01/2019. | PaydOWN..........vvverirerireeririnerirerienei | e 4,258 4,258 4,226 | oo 8,228 | s | B0 [ 30 | [ 4,258 03/25/2035.
45660L V9 7 |INDX 05AR31 1A1 - CMO/RMBS.. o[ .1 09/01/2019. | PaydOwN.........cvvmrereernrierieriesireninee | e . 419 5,419 4,860 5,419 01/25/2036.
45660L ZM 4 | INDA 05AR1 3A1 - CMO/RMBS........ccovvvvirriereieirnsisirnninenns .. 1 09/01/2019. [ PAYAOWN.......ovvveirirernrieirenieiseresienns | everessssiennninnes | overes 168,414 | .......... 168,414 | ...... 157,888 168,414 11/25/2035.
45660N W6 8 |RAST 04R2 A3 - CMO/RMBS . .. [ 09/01/2019. | PaydOWN........couvvvmrirrireerniserierienens | cenne 52,758 52,758 55,198 52,758 08/25/2034.
45660N X9 1 |INDX 04AR6 5A2 - CMO/RMBS.........coocvimiiiiinriciieniiciies .. [ 09/01/2019. | Paydown..........ccocvvvvrrirneirnreineieeiienens | conee 8,953 8,953 8,953 10/25/2034.
456618 AF 4 |INDX 06AR8 A3A - RMBS.. .. | 09/25/2019. | PAYAOWN........couvvurririrrieernniseiierins [ v | e 49,928 | ............ 61,549 49,928 07/25/2046.
45661X AB 8 | INDX 06AR13 A2 - CMO/RMBS.... .. [ 09/25/2019. | PAYAOWN........couevvurvirrieireirseissinerins [ e | ceries 49,083 | ... 49,083 49,083 07/25/2036.
45669A AD 6 |INDA 07AR1 2A1 - CMO/RMBS.... .. [ 09/01/2019. | Paydown..........ccoovvvereverneennineirerirenes | oo 28,645 | . 28,645 28,645 03/25/2037.
46616M AA 8 |HENDR 103 A- ABS......coovevririrericrrierienns .. [ 09/15/2019. | PAYAOWN........courvmrririrrireersniserierins [ v | cevis 44107 | oo 44107 | ........ 44,099 44,107 12/15/2048.
46616M AB 6 |HENDR 103 B - ABS......cccovvvirieiiriieriinns .. [ 09/15/2019. | PaydOown...........coovivverieriniiinicnriiciins [ e | e 17,026 27,026 | 17,026 17,026 12/15/2050.
46616P AA 1 [HENDR 111 A= ABS.....cooovviernrrnrierircenne .. | 09/15/2019. [ PAYAOWN.......courverirrereririnerierieeeis | cevnrrnenireninees | evens 113,220 113,220 | ... 113,190 113,220 10/15/2056.
46616Q AA 9 |HENDR 112 A- ABS.......ccooovvrmrrrieiseirienins .. [ 09/15/2019. [ PAYAOWN.......cvvurvenrirrireirsnriseiierineins | cevvnnineriesineens | aeeens 106,115 | ..........106,115 | ...... 106,054 106,115 09/15/2056.
46616V AA 8 |[HENDR 121 A- ABS.......covvuvvrrmrrnerierirennne .. | 09/15/2019. | PaYdOWN........cocvverririeririinnisnineiins [ e | e 69,570 | ............69,570 | ........ 69,555 69,570 02/16/2065.
46617A AA 3 |[HENDR 123 A- ABS.....cccovvevrrvmrrnerierireenns .. [ 09/15/2019. [ PAYAOWN.......vvurvrcrirrereirsrinerierineens | eevinsinenieninees | aenens 175,908 | ..........175,908 | ...... 174,145 . 175,908 09/15/2065.
46617F AA 2 |HENDR 131 A-ABS......coovimriiririreieiiniin o+ | 09/15/2019. [ PAYAOWN.......oouvveiriirerrieieriseiseieienes | cveresissiennsiines | ovees 127,311 | ... 127,311 | L. 126,944 126,957 127,311 04/15/2067.
46617 AA 4 |HENDR 132 A- ABS .1 09/16/2019. | Paydown ... 142,709 ......142,675 142,710 142,709 03/15/2062.
46617L AA 9 |HENDR 133 A- ABS.....ccoiviirieieriniinninenns .. [ 09/16/2019. | PAYAOWN.......couvvviirrircirinriseiierienins | e | oeeens 160,831 .160,831 | ...... 160,700 .160,702 160,831 01/17/2073.
46617N AS 6 | JFIN 142R 1BR - CDO.....cecouvvcrierricrierireinne C| 08/01/2019. | Paydown.........cverrerreemiererieriereieniine | e ...2,086,524 | ....... 2,086,524 |....2,086,524 | ....... 2,086,524 2,086,524 07/20/2026.
46617T AA 2 |HENDR 141 A- ABS .. | 09/15/2019. | Paydown ......156,291 ......156,203 .156,210 .156,291 03/15/2063.
46618A AA 2 |[HENDR 142 A-ABS.......cccevoivveirirerrerereinnas .+ | 09/15/2019. [ PAYAOWN......oovrveiriirerrieieniseiiserssienns | eversssssirensninnes | oveeen 221127 | .......221,127 | ... 220,818 221,127 01/17/2073.
46618H AA 7 |HENDR 143 A- ABS.......cccovvvmeriririiirireiins .. | 09/15/2019. [ PAYAOWN.......courverrirrercrineinerierineeis | cevnrrinenieninees | evens 303,448 | ..........303,448 | ...... 303,680 303,448 06/15/2077.
46618L AA 8 |HENDR 151 A- ABS .. | 09/15/2019. | Paydown < 344,167 .340,972 .344 167 09/15/2072.
46619R AA 4 |HENDR 152 A- ABS.......cccovvimeriririnriireninns .. [ 09/15/2019. | Paydown...........cccooomvviinniiinniinniiisnies | oo 202,455 202,767 202,455 03/15/2058.
46619X AA 1 [HENDR 153 A= ABS.....c.ovvorrierinerreeirneenns .. [ 09/15/2019. [ PAYAOWN.......covurverrrrireirnriseiierinnins | eeveesineriesineins | aeeens 164,378 | ..........164,378 | ...... 164,234 .164,241 164,378 03/17/2070.
46620) AA 9 [HENDR171A-ABS.....cccoovmrrierrieirerernnns .+ | 09/15/2019. [ PAYAOWN.......corrveiriirerriseierieiseresienns | everessssinennninnes | oeeees 149,064 | .........149,064 | ...... 148,949 .148,959 149,064 08/16/2060.
46620V AA 2 |HENDR 172 A= ABS.....ccovveerinrrierierireenns . 109/15/2019. [ PAYAOWN.......covrvvrrirrererisrreriresineenns | e | venens 147,021 | ........147,021 | ...... 146,955 | .......... 146,959 | .ovvocvevviveins | vereeennB2 | i | reiniennB2 | | e 147,021 09/15/2072.
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466247 L6 8 |JPMMT 06A2 2B1- CMO/RMBS... .. [ 09/01/2019. | PAYAOWN........courvmrrrrirerireersniseiieiins [ eoveernesissnnennes | cevid 64,800 | ...........64,800 | ........ 61,762 08/25/2034. | 1FM....
466247 QP 1 |JPMMT 05A3 7A1 - CMO/RMB .. | 09/01/2019. | Paydown e venB3,725 | 49,494 06/25/2035.
466247 RP 0 | JPMMT 05A4 2A1 - CMO/RMBS... .. | 09/01/2019. | Paydown ceerrerenrensenesnn | e | o 194,770 194,770 | ... 172,859 194,770 07/25/2035.
466247 UG 6 | JPMMT 05A6 7A1 - CMO/RMBS... .. | 09/01/2019. | Paydown v | e | s 227,459 | .......... 235,308 | ...... 230,020 227,459 08/25/2035.
46627M AD 9 |JPALT 05S1 1A4 - CMO/RMBS.... .. | 09/01/2019. | Paydown et | s 33,552 | .... 35,974 o e (BTD) [ e . 33,552 12/25/2035.
46627M CU 9 |JPALT 06A1A 2A1 - CMO/RMBS . .. | 09/01/2019. | Paydown JESSORUSRURRTOSIURR IUTORTIRRTRINN IR 10,286 | .cocvvvenee 14,845 | oo 1,113 | 10,970 | e | 365 [ s | e 365 [ | e 10,286 03/25/2036.
46627M CY 1 |JPALT 06A1A 3A1 - CMO/RMBS . .. | 09/01/2019. | Paydown cerrernsn | | o 303,296 | .......... 303,296 | .....258,219 | ........257,085 | .cooovrrivrrverrs | 203,843 | o [ 3843 | i | e 303,296 03/25/2036.
46627M EC 7 |JPALT 06S1B 1A6 - CMO/RMBS . .. | 09/01/2019. | Paydown e | oo 33,452 | ... 33,466 256 [ . 33,452 03/25/2036.
46628K AC 4 | JPMMT 06A3 2A1 - CMO/RMBS.........ccorvvmirmrerireerenirseirnens .. | 09/01/2019. | Paydown ceevrerneensssnsenssnens | e | 82,119 | 55,676 | 149,168 | 1 47,682 | s | e TOT | [ 70T | | s 42,119 05/25/2036.
46628L AB 4 | JPMMT 06A4 1A2 - CMO/RMBS .. | 09/01/2019. | Paydown et | 5,377 06/25/2036.
46628V AH 9 | JPALT 06S3 A5 - RMBS. .. | 09/01/2019. | Paydown ST RRIRR PO 08/25/2036.
466308 AE 3 | JPALT 08R3C 3A1 - CMO/RMBS . .. | 09/01/2019. | Paydown et | e | e 49,178 05/26/2037.
46630G AN 5 | JPMMT 07A1 4A2 - CMO/RMBS .. | 09/01/2019. | Paydown SO RRIRORR O 4,308 07/25/2035.
46630 AE 9 |JPMCC 07LD10 AM - CMBS . .. | 09/01/2019. | Paydown et | e | e 132,382 01/15/2049.
46630P AP 0 [JPMMT 07A2 3A1 - CMO/RMBS........coovviirnrieirisineiernnnns .. | 09/01/2019. | Paydown et | s 3,767 3,767 04/25/2037.
46631N DT 3 | JPMMT 07S3 A90 - CMO/RMBS... .. | 09/01/2019. | Paydown e | oo 5,270 5,270 08/25/2037.
46632T AA 3 | JPMMT 08R2 1A1 - CMO/RMBS.. .. | 09/01/2019. | Paydown cetternnsesnn | | o 456,270 | .........456,270 | .....367,291 | ........392,776 | ..cccoovnirvinns 83,494 | i | e 63,494 | | 456,270 07/29/2037.
46632Y AA 2 | JPMMT 08R3 1A1 - CMO/RMBS.........ccooierrircrierrierierirenes .. | 09/01/2019. | Paydown ceevereneesse s | e | s 186,072 | ..........186,072 | ......162,057 | ... 176,638 | .ooovvevrvirnns | 9,434 [ | 9,434 | i | e 186,072 11/26/2038.
46632Y AB 0 | JPMMT 08R3 1A2 - CMO/RMBS.. .. | 09/01/2019. | Paydown ceerereneeesssessesinsss | e | s | e 180 | vnriierinnn92 | 208 | e | e (88) | s [ (88) | e [ e 11/26/2038.
46632Y AC 8 | JPMMT 08R3 2A1 - CMO/RMBS.. .. | 09/25/2019. | Paydown ceerrerenesennenn | e | 54,440 | ..........54,440 | .......36,535 | ...........32,408 | .oovroviviiinns | cereennd(T54) | v | v (T54) [ i | i 54,440 . 11/26/2038.
46632Y AD 6 | JPMMT 08R3 2A2 - CMO/RMBS..........coooivrrererisrrierierirenns .. | 09/30/2019. | Paydown ceevrernenssssenennnns | e | e B34 | 88,707 | e | e 1291 i | e (916) | s [ (916) | e [ (17,602) [ ..o | s 18,035 | ......... 18,035 | ......... 2,137 | 11/26/2038.
46633A AC 9 | JPMMT 08R4 2A1 - CMO/RMBS.. .. | 09/01/2019. | Paydown e | | e 8,614 | 6,614 | 05,130 | 8,614 | 6,614 11/26/2036.
46633M AM 1 | JPMRR 096 2A2 - CMO/RMBS ..| .| 09/01/2019. | Paydown ceevrerenneessninsnesnen | e | e 3$B836 | 37,041 |l BTAT | i e | 20034836 | s [ 34,636 | e | s 34,636 04/26/2035.
46633P AU 6 | JPMRR 097K 111 - CMO/RMBS........ccoovvvmerirrereeiseirerieniiens .. | 09/01/2019. | Paydown ceeverineeessnssnesnnns | e | e 39,480 | 35,480 | 134,233 | 134,763 | s | e TAT | [l AT | | s 35,480 09/27/2036.
46634D AX 6 |JPMRR 101C 3A2 - CMO/RMBS . .. | 09/01/2019. | Paydown ceevrernreensssnennnn | e | 128,443 1100 150,037 | 170,852 | 92,755 | e | 169 | s [ 189 | | e 128,443 04/26/2037.
46634G AC 5 |JPMCC 09IWST XA - CMBS, . ..|.. | 09/06/2019. | VARIOUS USSR U L A9AT DAL | ..(545,445) | .oovvves | e (545,445) | ..o | e 12/05/2027.
466358 AD 3 |J.P. MORGAN RESECURITIZATION TRUST, SERI................ .. | 09/01/2019. | Paydown et | e | 376,381 | ..........376,381 | ...... 260,467 .305,796 B 70,584 376,381 03/01/2039.
46635T CG 5 |JPMCC 11C3 A4 - CMBS........ .. | 09/01/2019. | Paydown s ......111,000 .108,554 .110,229 .111,000 02/16/2046.
46636V AC 0 |JPMCC 11C5A3-CMBS........ .. | 09/01/2019. | VARIOUS ST O ....3,229,765 ..3,240,432 | ....... 3,214,201 3,208,355 08/17/2046.
46637D AA 3 |J.P. MORGAN RESECURITIZATION TRUST, SERI... .. | 09/26/2019. | PaYdOWN........covvvvrirrerriinrinerirerieenis | cevverinerirenenees | v 623,813 | .........623,813 | ...... 579,367 616,353 623,813 06/01/2035.
46645A AB 7 |J P MORGAN RESECURITIZATION TRUST SERIES. . | 09/25/2019. | Paydown e ......206,621 .189,316 .195,682 .206,621 06/26/2047.
46651N AA 2 |JOLAR 191 A-ABS 09/15/2019. | Paydown et | e | 320,416 | .........320,416 | ...... 320,692 | ..o 320,416 04/15/2044.
472320 AA 8 | JEFFERIES RESECURITIZATION TRUST 2008-R1... .. | 09/25/2019. | PAYAOWN.......courverrirrererinrinerierieeeis | cevvnnrnenireninees | evens 199,607 | ..........254,201 | ...... 196,618 .191,968 199,607 06/25/2047.
472321 AA 6 | JEFFERIES RESECURITIZATION TRUST 2008-R2 .. | 09/01/2019. | Paydown s ......162,135 .116,597 .135,024 .162,135 09/30/2035.
472321 AC 2 |JMAC 10R8B 2A1 - CMO/RMBS. .. | 09/01/2019. | Paydown ESTTRSRTRRSTORORR OO 55,781 | .........55,781 | ...... 48,209 55,781 07/27/2037.
472321 AG 3 |JEFFERIES RESECURITIZATION TRUST 2008-R2... .. | 09/30/2019. | Paydown SOOI O 147 (24,276) 09/30/2035.
472321 AJ 7 | JEFFERIES RESECURITIZATION TRUST 2008-R2... .. | 09/01/2019. | Paydown retr | e | 251,554 | .........251,554 | ... 212,493 | 241914 | i | 9,640 | [ 9,640 | e | e 251,554 01/25/2039. e
472321 AK 4 |JEFFERIES RESECURITIZATION TRUST 2008-R2................ .. | 09/01/2019. | Paydown ceevrerensennsesennesn | e | e | e 19,5168 | 2,407 12/30/2038. | 1FM...........
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47232A AA 6 | JEFFERIES RESECURITIZATION TRUST 2008-R3... .. [ 09/01/2019. | PAYAOWN.......courvurrrrirrireersniseiierins [ e | vevis 54,413 | .o 54,413 | 10050,102 | i B3,857 | oo | e85 | i [ B85 [ | i 54,413 03/01/2036. | 1FM....
47232A AC 2 | JEFFERIES RESECURITIZATION TRUST 2008-R3 .. | 08/01/2019. | Paydown 03/01/2036.
47232A AD 0 | JEFFERIES RESECURITIZATION TRUST 2008-R3... .. [ 09/01/2019. [ PaYdOWN........coovrvvrrirrerriirineiverinniis | e | oenens 193,619 193,619 06/01/2036.
47232A AH 1 | JEFFERIES RESECURITIZATION TRUST 2008-R3 .. [ 09/01/2019. [ PAYAOWN.......cvurvrrirrererrnrinerierineens | eevimsinerienineens | oenens 173,021 173,021 05/01/2037.
47232C AH 7 | JMAC 09R1D 4A2 - CMO/RMBS .1 09/01/2019. [ PAYAOWN.......ooviveiririrrieierieiseieieins | evevesiseirennsiines | oeeeen 278,403 | .........279,579 | ... 231,283 278,403 06/21/2037.
47232D AG 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5................ .. [ 09/01/2019. | PAYAOWN........courverrrrirrireersnineiinerins [ e | ceries 38,675 | ...........38,675 | ........ 38,282 | .ooverern38,295 | oo [ 188 [ | e 188 [ | e 38,675 09/01/2036.
47232D AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | PaydOwn..........cvovrvverireirirrineinciirenis | oo . 9,651 09/01/2036.
47232D AQ 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. [ PAYAOWN........courverrirrercrinriserierineeis | cevvnnrerireninees | evens 124,577 | oo 124,577 | ........ 58,916 124,577 01/01/2047.
47232D AU 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5................ .. [ 09/01/2019. | PaydOWN........couvvmrrrerireeririseiierienenns | e 38,978 | oo 38,978 | ........ 36,660 | .ocererre 37,760 | oo | 280 [ | 280 [ | e 38,978 09/01/2036.
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. 1 09/01/2019. [ PAYAOWN........covevrrvrirrierniirirerinsinsnnnns | cornnrnerinsisserennns | oevversnsnenienns | oeenenen 41,453 | L, 15,869 | .ooeereni23,434 | o | e 119 | | 119 [ e 09/01/2036.
47232D AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/30/2019. | PaydOWN........couvvrrrirrireerinineiierieninns | cenne 52,033 | ...........52,033 | ....... 47,863 | oo BT [ | 853 | i [ 883 [ | i 51,242 01/01/2036.
472320 BB 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5................ 0 [ 0973072019, [ 1.vovirieieriee i | e | s | s | s | s | s | sereessnnsnns | sevenneens | vneevnnenenens0. | v | e (8,890) 01/01/2036.
47232D BD 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [09/01/2019. | PaYdOWN........coovvvvcrirerercerrrinerrerinnene | eeverrvnnrnernnnens | oo 74921 | i 74,921 | 136,411 | 172,868 | e | i858 | s [ o856 | s [ s 74,921 02/01/2037.
47232D BF 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | PAYAOWN.......courverrrericirnriseirerieninns | cenerinnnisnenienins | evvsersneninnnennne | cenrieeennni 21,335 | 10000005,694 | oo 11421 | s | e 275) | s e (275) | e [ e 02/01/2037.
47232D BJ 0 | JEFFERIES RESECURITIZATION TRUST 2009-R5................ .1 09/01/2019. [ PAYAOWN........coovvvrvrirerieirirnriersniseienes | e 8,015 09/25/2036.
47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 09/25/2019. | PaydOWN.........ovvvvmrirerireerrriserierienes | cenne vy 930 | e | e ] | [ (1) [ | (1) [ [ 09/25/2036.
47232D BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | Paydown..........coovvvveiieriniiininniieiins [ e | e 65,835 | ............ 65,835 | ... 64,563 | ...........85453 | oo [ el 114 [ |l 11 | 65,835 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5................ .. [ 09/01/2019. | PaydOWN.........oovvvvmrirerireerrinerirerienen | o . 25,958 3572 | oo 8,611 | o | eeereenn(202) | s reeeeeeen(202) | e | e 07/01/2037.
47232D BY 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | PaydOWN..........vvvurvrerircireniseiierienens | conne 62,118 | oo 62,118 | ........ 29,158 | oo 52,176 | oo | 5415 [ | e 5815 | | s 62,118 06/01/2037.
47232D BZ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | Paydown..........ccoovvvereverneennineirerirenes | oo . 3,164 761 | v 123 | e [ v (10) e | v (10) [ e 06/01/2037.
47232D CC 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5................ .. | 08/01/2019. [ PAYAOWN.......courvvrerirrerrrinerierinreineeins | eevveriverirneenseis | 00 36,264 | i, 36,264 | ........ 10,477 | cireieree33,303 [ oo | e 31,743 | i [ e 31743 [ | i 36,264 02/01/2047.
47232D CD 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .1 09/01/2019. [ PaydOWN.........cvverreereririrennirernnneiiene | eoverinsnrrennninns | c0eee89,803 | 10i0i089,803 | 11000.20,119 | 1iii0n55,289 | oo | 008133 | s | 8133 [ | e 89,803 02/01/2047.
47232D CH 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 08/01/2019. | PaydOWN..........vvvurvirerirceririserirerienen | conne .9,368 9,368 05/01/2036.
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5................ .. 1 09/01/2019. [ PAYdOWN.......coourvvrcrirrirreineieriesinenns | ervnerneniiseinsnns | eeeeene31,581 | i, 37,551 | 116,586 | cooiirri026,695 | oo | e 2777 | i [ e 2777 | s | s 37,551 05/01/2036.
47232D CQ 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/25/2019. | PaydOWN..........ccvvvrrierirrerrrinnireriinnins | eeverinninerrnnenns | oo 16,671 | i 16,671 | 18,107 | e 14,643 | s | 1,357 s [ e 1357 | s | s 16,671 12/25/2036.
47232D CT 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/25/2019. | PAYAOWN.......ccourvmmrirrieernrisenrerienins | cenerisnrseninnens | evvservesinneeines | onnrnnennnen8, 116 | i 1,491 | 860 | 10002,333 | e (163) | s [ e 2,189 | i [ e 12/25/2036.
47232D CX 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .1 09/01/2019. | PaYdOWN........coovvvervrereriiirernrirersniseienes | e 04/01/2047.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2019. | Paydown 04/01/2047.
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | PaydOwn..........coovrvvnerireirrriseiscrienis | oo 06/01/2037.
47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | PaYAOWN........coorverieririnrineiverinnis [ ceverinniireninnens | evvvervesinnnines | correnerern 4,241 | 100008,722 | 5,907 | s | eereene(306) | s [ ereieenea(B08) | v [ e 06/01/2037.
47232D DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2019. | Paydown .120,276 08/01/2037.
47232D DF 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .1 09/01/2019. [ PAYdOWN........coocvvrvrererieirirnrierssiseienes | o 08/01/2037.
47232D DG 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | PaYdOWN.........oovrveerierirreririserseriinnns | corveviesirnerrenenne | 00 347,837 | .........347,836 | ......345,648 | ........347,836 | .coooovviverirerrs | eeerene(299) | covvirvcrns [ rerreeeens(299) | oo | e 347,837 08/01/2037.
47232D DN 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2019. | Paydown 08/01/2037.
47232D DR 0 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | PaydOwn..........ccvvverrerenreinisriscriinnins [ eevvrvesnriveninennns | wnd 147,272 | 1 147,272 | 090,428 | 1 131,168 | e | 200e6,852 | s [ 006,852 | i | e 147,272 09/01/2035.
47232D DS 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | PaydOwN..........cvvurrrerircerrriserierienens | conne 09/01/2035.
47232D DZ 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. 1 09/01/2019. [ PAYAOWN.......oovvrrrrirernniirinniiersnrsceeies | eoverssinnirsnininns | coreeen 18,213 | i 78,213 | 11010 20,850 | 1vvierni80,920 | oo | 005,708 | s | iereen 5,708 [ i | e 78,213 04/01/2037.
47232D EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5................ .. | 09/01/2019. | PaydOWN..........cvvmrvererireeririnerierienens | e 04/01/2037.
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47232D EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. [ PAYAOWN.......ccourvrmrirrercrinriserierieeeis | ervinerierienineens | veeens 184,506 | .......... 184,506 | ........69,068 | ........173,951 | .o [0 12,335 | o | v 12,335 184,506 02/01/2037. | 1FM....
472320 EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2019. | Paydown . 95 02/01/2037.
47232D EQ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. [ PaYdOWN........coovrvvrrirrerriirineiverinniis | e | oenens 115,595 | .......... 115,595 115,595 05/01/2037.
47232D EX 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. [ PAYAOWN.......cvurvrrirrererrnrinerierineens | eevimsinerienineens | oenens 109,064 .109,064 109,064 08/01/2037.
47232D EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .1 09/01/2019. [ PaYdOWN........coovveervrereriiirirnriersnieienes | o 08/01/2037.
47232D FD 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5................ . 109/01/2019. [ PaYdOWN........coovvrnrirrereereieriserineein | cenne 86,967 86,967 | ........36,783 | .........68,328 | ..cooovrriverieiis | 0005842 | i [ 5,842 | e | e 86,967 11/01/2036.
47232D FE 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 09/01/2019. | PaydOwn..........cvovrvverireirirrineinciirenis | oo 11/01/2036.
47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [09/01/2019. | PaYdOWN........covrvverirrireerrrinerserinees | eeveriverrerrnnene | oeeeernn87,385 | 0iiii0.67,355 | L 47,165 | o 4,548 | s | 1,302 | s [ 1302 | i | 67,355 12/01/2036.
47232D FM 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5................ . 109/01/2019. [ PaydOWN........coovvvrrrrereeriniserierieeeene | cenne 2,861 06/01/2037.
47232Q AA 1 |JMAC 09R2A 1A - CMO/RMBS .. 1 09/01/2019. [ PAYAOWN......coovrveirireriieereriseisernsieins | everesissinensninnes | oeere 559,968 | ..........559,968 | ...... 545,034 559,968 11/26/2037.
47232T AB 3 | JMAC 09R3 1A2 - CMO/RMBS.........oeveirmerieriiertseinerineiens .. [ 09/01/2019. [ PAYAOWN.......cvurvrnrirrererrnriserierineens | eevimsinenieninees | oenens 123,909 | ..........123,909 | ...... 108,420 123,909 12/25/2035.
47232V AA 0 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ . 109/01/2019. [ PaydOWN........cooeviiiiiriinciceiieciieiis | o | v 30,919 | ...........30,919 | ........ 30,919 | 30,663 | oo [ 284 [ | 284 | | 30,919 02/01/2037.
47232V AD 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PaydOWN..........vvverirerireeririnerirerienei | e . 8,911 | oo | e | e e o | v [ [ 02/01/2037.
47232V AF 9 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PAYAOWN.......courvervrcrireircirseiseiierins [ eovneirnseinssinnnines | ceries 43,621 | oo 43,621 | ........ 43,580 | oo 43,283 | .o 1380 [ | 380 [ e | s 43,621 02/01/2037.
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4................ .1 09/01/2019. | PAYAOWN........covcvrririrrrersireierissiseenes | o 9,750 518 | v 1132 | e | e (&) [ (U4 ) [T B 02/01/2037.
47232V AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PaydOWN........couvvvmrirrireerniserierienens | cenne 33,654 33,654 33,654 | .o 33,009 225 225 | 33,654 07/01/2037.
47232V AP 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | Paydown..........ccccovverireinnicnnivciienis | v 07/01/2037.
47232V AS 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4................ . 109/01/2019. [ PaydOWN.........oovrvvrirrercereiseriserineenn | oo 09/01/2036.
47232V AU 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PaydOWN..........vvvurvrerircireniseiierienens | conne 09/01/2036.
47232V AX 0 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | Paydown..........ccoovvvereverneennineirerirenes | oo 09/01/2035.
47232V AZ 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ . 109/01/2019. [ PaydOWN........coovvvmrirrereereierierieeeis | cenne 09/01/2035.
47232V BC 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .1 09/01/2019. [ PaydOWN.........ccvverviereriirrirnriersnieienes | e 09/01/2035.
47232V BN 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PaydOWN..........cvveevirerireeririnerirerienei | cenae 11/01/2036.
47232V BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ . 109/01/2019. [ PaydOWN.........oovvvvrrrrereerneieiieriseenn | conne 11/01/2036.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PaYdOWN........couvverririrerireiininnineiins [ e | e 40,868 | ... 40,808 | ...cccovriviririns | wrrirerere38,51T | i | 008,829 | s [ eeen6,829 | i | 11/01/2037.
47232V CB 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PAYAOWN........courvrrrrrirrireirsniseiserins [ eorneersssiissrnenines | vevine 25,200 | .ce0e0ni25,200 | 000025200 | ovorrrnn25,092 [ oo | e i B | s 07/01/2036.
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .1 09/01/2019. | PaYdOWN........coovvvervrereriiirernrirersniseienes | e 07/01/2036.
47232V CG 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 09/01/2019. | Paydown 04/01/2037.
47232V CM 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PaydOwn..........coovrvvnerireirrriseiscrienis | oo 11/01/2035.
47232V CP 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown 11/01/2035.
47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. [ 09/01/2019. | PAYAOWN........comrverrrrirrireersniseiserins [ eoneerseniinsrnnnines | cevine 05/01/2036.
47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .1 09/01/2019. [ PAYdOWN........coocvvrvrererieirirnrierssiseienes | o 05/01/2036.
47232V DC 3 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown 3,163 09/01/2035.
47232V DE 9 | JEFFERIES RESECURITIZATION TRUST 2009-R4 .. [ 09/01/2019. | PAYAOWN........couvvrrvrerirrirneiiseiseiienins [ corneiinnsiseniinsins | covnnsiseiiesiinns | ceneees 2 09/01/2035.
47232V DJ 8 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 08/01/2019. | PaYdOWN........coucvverrierirrinriinninnineiins [ v | e 80,491 | ... 80,491 | ........ 32,643 04/01/2036.
47232V DM 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PAYAOWN........coureerrrerirrireerseiseiienins [ eoseisiesissisenies | conesinseesssiiinns | ceeees 26 5 04/01/2036.
47232V DP 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... ++ 1 09/01/2019. | PAYAOWN........cvvvrririrrierniieererisinniines | cervniessnisseenines | vovrees 16,737 | v 16,737 | ........ 14,320 02/01/2036.
47232V DQ 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ .1 07/01/2019. [ PAYAOWN.......ccouvvrrirrireerrrineineiiinninns | e | cenveineiiesines | ceveees 3 | e |0 | | e (0) [ | e (0) e | | e [ |0 | 02/01/2036.
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47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 09/01/2019. | PAYAOWN........courvmrrrrirerireersniseiieiins [ eoveernesissnnennes | cevid 63,851 63,851 63,851 62,422 . . . . B I . - 04/01/2036. | 1FM....
47232V DT 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4 .. 1 09/30/2019. | .......... B .| 04/01/2036.
47232V DU 3 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/30/2019. | Paydown e | e . 27,905 04/01/2036.
47232V DX 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown JSSSTRUSTURRPOPPURR IOTORTPURIRRTORTORN ISP 31,198 | v 31,198 07/01/2036.
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown | 2,734 07/01/2036.
47232V DZ 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ .. | 09/01/2019. | Paydown e | oo 60,183 | ... 60,183 03/01/2036.
47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown st | e | s | s 213 03/01/2036.
47232V ED 0 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown e | oo 38,394 | ... 38,394 03/01/2037.
47232V EH 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ .. | 09/01/2019. | Paydown SOOI PO 8,804 03/01/2037.
47232V EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown et | e | 12,634 | ............ 12,634 04/01/2037.
47232V EN 8 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/30/2019. | Paydown ST RRIRR PO 3,195 04/01/2037.
47232V EU 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ .. | 09/01/2019. | Paydown et | s | 87,121 | oo 87,121 01/01/2036.
47232V EV 0 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown SO RRIRORR O 01/01/2036.
47232V EY 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown SOOI O 02/01/2036.
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4................ .. | 09/01/2019. | Paydown et | 02/01/2036.
47232V FE 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown crerereneesse s | e | s 184,818 184,818 | .ovoovvcrveenns | cevververinens | 0 | e, 6,432 | 01/01/2036.
47232V FH 0 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown SRR OO ...1,270,094 . 1,270,094 ol L0 | 47,754 | 01/01/2036.
47232V FJ 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ .. | 09/01/2019. | Paydown ceevereneesse s | e | s 838,554 | .......... 856,670 0 221,208 | ..ovvvvcrverrnee [ 00813,992 | i | 0813,992 [ | s 838,554 | ... | v | e 0| 32,573 | 01/01/2036.
47232V FP 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown et | e | e 524,645 524,645 | ...... 339,902 487,205 524,645 11/01/2036.
47232V FV 9 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown ceerrerenrensenesnn | e | o 112,666 112,666 | .......... 5,671 ...87,433 . . 112,666 01/01/2047.
47232V FX 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ .. | 09/01/2019. | Paydown JESSUURRUSTOSRTURRTORRRORR IUTORTIORIORRTORTORS ISR 99,509 | ..o 99,509 | ........ 17,370 | oo 94,119 | v | 005,299 [ | 8,299 | | e 99,509 07/01/2037.
47232V GA 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 09/01/2019. | Paydown | 4,187 . e 23) | e | 07/01/2037.
47232V GF 3 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown vt | s | e 4,056 4,056 . . o e 154 | [ 4,056 02/01/2036.
47232V GG 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4................ .. | 09/01/2019. | Paydown et senennn | e | e | e 15,572 [ v | eerreirneenh 856 | s | e 268 [ s | 268 [ [ 02/01/2036.
47232V GJ 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 08/01/2019. | Paydown ceevrerneensnnsnennnn | e | 02,588 | 62,588 | 181,765 | 152,001 | s | 005,368 | s [ 5,368 | s | 62,588 03/01/2036.
47232V GM 8 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown ceevereseenssssenessnsnns | e | s | e 22100 | 813 | 852 | e | eeeeend(B97) | s e (B97) | i [ e 03/01/2036.
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 09/01/2019. | Paydown | 01/01/2047.
47233D AA 9 | JEFFERIES RESECURITIZATION TRUST 2009-R1 .. | 09/01/2019. | Paydown RSSO RN 291,257 | ........291,257 | ... 273,782 291,257 .291,257 09/01/2036.
47760Q AA 1 |JIMMY 171 2! - ABS .. | 08/01/2019. | Paydown e | o 22,500 22,500 | oo 22,500 22,500 07/30/2047.
47760Q AB 9 |JIMMY 1712l - ABS........cccoouuee .. | 08/01/2019. | PaYdOWN........couvverririrerirreiininninerins [ covveernniisnineines | e 18,000 | ............18,000 | ........ 18,000 ...18,000 18,000 07/30/2047.
48244X AA 0 |KDAC 171 A- ABS. . . C| 09/15/2019. | Paydown e .....199,556 ......199,549 .199,549 .199,556 12/15/2042.
48248N AA 8 | KKR GROUP FINANCE CO LLC.......ovvrierrnrieririsireierinins .. | 08/01/2019. | VARIOUS. e | ....4,176,857 ....3,983,360 3,997,830 09/29/2020.
49255P AA 1 |KSTRL 181 A-ABS.......ccccoormurienns C| 09/15/2019. | Paydown ceevereneensenensen | e | s 126,642 | .........126,642 | ...... 123,069 126,642 12/15/2038.
493268 AY 2 |KSLT 00B A2 - ABS e .. | 08/01/2019. | Paydown . s oo 16,810 13,616 16,810 |.. 07/25/2029.
49918# AA 2 |KNOPP BIOSCIENCES LLC 5.00 04/01/2019.. .. | 02/14/2019. | EXChANGeU........cooevvrrereirieirnerirenins [ e | oevens 223,906 | ..o [ s | e | e | s | e | oereennnnn0 | v [ | | o 223,906 04/01/2019.
50076Q AU 0 |KRAFT FOODS GROUP INC .. | 09/10/2019. | VARIOUS SSSSUOUUROT O ...2,651,825 | ....... 2,618,000 |....3,156,287 2,650,152 (32,152) | ... 02/10/2020.
501811 ZZ 9 |LC DIAGNOSTICS INC 1| 09/27/2019. [ DIFECE. .....vvvveeieieieirssirsississieinnies. | coerssiseeniininns 1,218,794 | L 1,218,794 | .. A,218,794 | oo | v | e . . . 1,218,79% | .. . [RRORRTRPRN | IPTTRRRRN 07/24/2034.
50208X AJ 1 |LMREC 15CR1R AR - CMBS.... .. | 09/24/2019. | Paydown SO RRROIRR PO ...6,012,551 | ....... 6,012,551 |....6,016,309 | ....cooovvvrriveirrnns | verrrerirnrersennns | e (IVT:) | [ IR (CIA1:) ) [T I 6,012,551 | oovouveerireens | e | e 0. 50,376 | 02/24/2032.
502413 BA 4 |L-3 COMMUNICATIONS CORP .. | 09/01/2019. | Adjustment I ...4,130,708 | ....... 4,000,000 |....3,977,160 | ....... 3,994,191 | oo | v | | e (1 SRR IO 3,995,693 | oo | s 135,015 | ....... 135,015 | ....... 75,900 | 02/15/2021.
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502413 BD 8 |L-3 COMMUNICATIONS CORP . .. | 09/01/2019. | Adjustment LGATBATRT 1,710,000 |....1,700,510 | ....... 1,704,403 1,704,922 79,816 | ......... 79,816 | ......... 6,379 | 05/28/2024.
502413 BE 6 |L-3 COMMUNICATIONS CORP . .. | 09/01/2019. | Adjustment ..10,451,050 | .....10,000,000 |....9,948,900 ..9,957,988 ..9,960,430 ..490,620 490,620 12/15/2026.
502413 BG 1 |L3 TECHNOLOGIES INC........cocoovvvririerinirirerirninns .. | 09/01/2019. | Adjustment ..10,841,880 | ..... 10,000,000 |....9,990,200 | ....... 9,990,768 9,991,356 | .. .| ....850,524 | ....... 850,524 | ...... 22,000 |06/15/2028.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD - ABS C| 09/15/2019. | Paydown v | e | s 218,750 | .......... 218,750 | ...... 214,506 | ... 215,476 | oo | 0003274 | s [ 3274 | i | e 218,750 | ..ovvecirerinns cevenereneennnen | evenneennninnen0 [ 6,271 | 01/15/2042.
52518R BE 5 |LEHMAN STRUCTURED SECURITIES CORP. 2002-. .. | 09/01/2019. | Paydown et | s 2,481 | ... 2,481 2,368 2,481 07/01/2024.
52520M AE 3 |LMT 051 2A2 - CMO/RMBS..... .. | 09/01/2019. | Paydown SO RRROIRR PO ...5,351,336 | ....... 5,592,737 |....5,254,530 11/25/2035.
52520M CE 1 |LMT 052 3A7 - CMO/RMBS..... .. | 09/01/2019. | Paydown JESSTRUOTNRURTORRURR IOTOOTIURIRRIORTONS ISR 17,264 ...16,984 7,628 LA1,472 12/25/2035.
525221 EM 5 |LXS 057N ATA - RMBS.......ccocomrviriireerinrrirerienes .. | 09/25/2019. | Paydown ceevereneensenensen | e | s 115,773 115,773 84,909 ..93,758 |.. OO e . . 12/25/2035.
525221 GM 3 |LXS 059N 1A1 - RMBS.......ccoovivriririrerinrrinenienes .. | 09/25/2019. | Paydown ceerereneesse s | e | s 610,170 | .......... 610,169 | ...... 520,360 | ......... 529,534 | ..o | e 80,636 | ...ovvvrris | e 80,636 | ..oorvvrrrerians | e 610,170 02/25/2036.
52523M AD 2 |LXS 0615 A4 - RMBS.........ccoovvvvrnririrnninns .. | 09/25/2019. | Paydown et | e | 74956 | ..cocoonee 74,585 | ... 41,229 | coieieen82,805 | o | 3785 [t | 3788 [ | e 74,956 10/25/2036.
525241 AL 9 |LXS 071 WF1-RMBS .. | 09/01/2019. | Paydown SRS I 8,039 | ... 8,037 3,19 | 5,680 | e | e 180 | s [ e 180 | e 8,039 01/25/2037.
525248 AC 4 |LXS 075HA APO - RMBS ... | .1 09/01/2019. | Paydown SOOI OO 22491 | v 24,079 | ........ 6,628 | ..oioicvenieniins | e [ 0,796 [ | 2,796 [ . 22,491 05/25/2037.
526602 AA 5 |LEONARD WOOD FAMILY CMNTYS LLC......ccocoomuriereririrnens .. | 08/01/2019. | Paydown SO RRIRORR O . 181,105 07/15/2020.
542514 EV 2 |LBMLT 041 M2 - RMBS.........ccocommrvmrrrnns .. | 09/25/2019. | Paydown SOOI O . . . . . . 13,852 02/25/2034.
543190 AA 0 [LTRAN 3 AT = ABS......oiiiriiireinrieiesiseessssissses e ssssssenes .. | 09/15/2019. | Paydown et | | 645,345 | .......... 645,345 | ...... 624,436 | .......... 629,262 | ...coovverirenns | e 16,083 | .ovvvvvre | e 16,083 | .o | v 645,345 01/17/2045.
55265K 7C 7 |MASTR 041 B1-CMO/RMBS..........ccovvvnnee C| 09/01/2019. | Paydown ST SURRORIORR ISTORTIRRTRONN IR 12,220 212,220 | . 12,025 12,220 02/25/2034.
55274Q AK 1 |MASTR 062 110 - CMO/RMBS C| 09/01/2019. | Paydown cetternnsesn | e | 101,458 150,846 | ...... 142,183 127,255 | .. e . . 101,458 06/25/2036.
55281T AA 8 |[MCA2A-CDO.....oovvirrerierirerririserienins .. | 09/01/2019. | Paydown FESSTRTIROIRR O ...1,575,998 | ....... 1,575,998 |....1,575,998 | ....... 1,576,281 | ..o | e (283) | covevverrenn [ e (P2:) ) IR IV 1,575,998 08/15/2028.
55281T AB 6 |[MCA 2B - CDO......cccoovrrerinrererreeiseinenins .. | 09/01/2019. | Paydown et | e | e 700,525 700,525 | ...... 700,525 700,525 08/15/2028.
55312H AA 7 [MMCAP 17 A1-CDO....c.cevvririririnrrirerins .. | 09/03/2019. | Paydown ceererene s | e | 15,625 .15,625 | ... 14,889 . X | s . . 15,625 12/01/2035.
555555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/2025..............ccoevvvnne o+ [ 09/30/2019. | DIFECL.......oocvvrrereerrierrneeiserierieeernenes. | e | e 10,000 | .cooovvvenee 10,000 9,900 | .vourvrererirens L [T [T ISR 10,000 03/06/2025.
574300 30 1 |MDIBS 061A - ABS. .. | 08/01/2019. | Paydown cetternnesn | e | o 367,113 .367,113 12/10/2065.
576431 AJ 9 |MARM 071B 2A1 - CMO/RMBS C| 09/01/2019. | Paydown JSSSTRRUSTOSRNSTOROTOURSHORR ISTORTTORRIRRROTPTORS ISR 18,085 ...18,085 11/25/2036.
576433 C5 3 |MARM 05ARM6 5A2 - CMO/RMBS 09/01/2019. | Paydown e | s | oo 144,801 07/25/2035.
576433 D5 2 |MARM 05ARM7 3A1 - CMO/RMBS.. 09/01/2019. | Paydown e | e 1,347 09/25/2035.
576433 GM 2 | MARM 03ARM6 6A1 - CMO/RMBS.. 09/01/2019. | Paydown ceerereneesse s | e | s 130,205 . 12/25/2033.
576433 HM 1 | MARM 03AR7B 4A1 - CMO/RMBS... 09/01/2019. | Paydown et | s 8,467 | ... 8,467 8,234 8,467 01/25/2034.
576433 QD 1 |MARM 04AR7B 5A1 - CMO/RMBS .1 09/01/2019. | Paydown s 3,782 | ... 3,782 3,593 3,782 07/25/2034.
576433 XA 9 |MARM 05ARM1 3A1 - CMO/RMBS.. 09/01/2019. | Paydown ceevnerineennssnsesenns | e | ey 883 | i 4,683 | 4420 | o826 | s | 227 i | 227 | [ e 4,653 02/25/2035.
576433 XW 1 |MARM 05ARM2 3A1 - CMO/RMBS.. 09/01/2019. | Paydown 6,625 6,901 03/25/2035.
576434 J7 0 |MALT 05ALT2 4A3 - CMO/RMBS. .| C| 09/01/2019. | Paydown e v 28,816 34,666 03/25/2035.
576434 W5 9 | MALT 05ALT6 3A1 - CMO/RMBS C|09/01/2019. | Paydown w00 1128900100000 189,651 | 182,697 112,590 11/25/2020.
57643L LC 8 |MABS 05AB1 A4 - RMBS 09/01/2019. | PaYdOWN.........ovvverrierierenceseisernenins | cvveensesssninennns | o 794,070 | ... 754,070 | oo 734,127 754,070 11/25/2035.
57643M LZ 5|MASTR 061 1A3 - CMO/RMBS 09/01/2019. | Paydown s e 23,306 2,620 05/25/2036.
57645T AA 5 |MARM 07HF2 A1- RMBS 09/25/2019. | Paydown SOOI PRTORR OO 355,788 | ..........355,788 | ...... 312,067 355,788 09/25/2037.
58503F 40 3 |MEDLEY CAPITAL CORP. .. | 07/16/2019. | SANDLER O'NEILL & PARTNERS, LP... | ..cccovvvenviirrrnns | v 41,822 | ..........43,625 | ........ 43,155 42,979 01/30/2021.
585055 BS 4 |[MEDTRONIC INC . . C|09/01/2019. | CORPORATE ACTION......ccvverervrririrrns [ erer ....5,334,860 4947148 | ... . vl . . 4,966,450 03/15/2025.
59020U V7 7 |MLMI 05A9 1A1 - CMO/RMBS.........ooomiririreriieinerinerienineens .. | 09/01/2019. | Paydown crerrereneense s | e | o 219,361 | ..........219,361 | ...... 205,788 206,123 | .eovvverrerinee | 003,328 | e | i 1328 | i | e 219,361 12/25/2035.
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59020U W4 3 | MLMI 05A9 4A1 - CMO/RMBS.. .. [ 09/01/2019. | PAYAOWN.......courvurrrrirrireersniseiierins [ e | vevis 54,207 | ...........54,356 | ........ 47,953 54,207 12/25/2035. | 1FM....
59020U ZE MLMI 05A6 1A1 - RMBS.... .. | 09/25/2019. | Paydown e ......521,610 486,239 .521,610 08/25/2035.
59023N AW 8 | MLMI 06AF2B PO - CMO/RMB! .. | 09/01/2019. | Paydown e | e 705 423 705 10/25/2036.
59023P AB MLCC 063 2A1 - CMO/RMBS, .. | 09/01/2019. | Paydown JSSSTRUSTURRPOPPURR IOTORTPURIRRTORTORN ISP 39,815 ..39,815 | ....... 35,635 39,815 10/25/2036.
59048@ AA MESA AIRLINES PASS THROUGH TRUST 2015-1A.. ..|.. [ 07/15/2019. | Paydown et | e | e 181,357 181,357 | ... 181,357 . R . . 181,357 07/15/2029.
59111R AA METAL 171 A= ABS....ovviirrererrireeireenne C| 09/15/2019. | Paydown ceerereneensenessen | e | s 400,494 | .......... 400,494 | ...... 400,494 | ......... 407,530 | .oooovvrrnirninnn | e | [T e | e 400,494 10/15/2042.
595481 AA MDST 051 A - ABS......oovvririrrrineiiniis .. | 09/01/2019. | Paydown SOOI OO 52,342 | ... 52,342 | ....... 50,248 ...51,443 899 | .o . 52,342 01/15/2040.
59549W AA MDST 11 A= ABS.....ooovreeeieeiesieninns .. | 09/15/2019. | Paydown ceevrereneensssnennse | e | e 16,961 i 76,961 | L 76,958 ...76,960 07/15/2038.
59560W AA MDST 101 A= ABS.....covvreriririneriniis .. | 09/01/2019. | Paydown creverenesssesssen | e | 000:239,099 | ......239,099 | ... 238,576 | .......... 237,803 12/15/2045.
59748T AA MIDLAND COGENERATION VENTURE LP. .. | 09/15/2019. | Paydown rerr e | e | 00 298,818 | 10.268,818 | ... 258,818 258,818 03/15/2025.
59748T AB MIDLAND COGENERATION VENTURE LP. .. | 09/15/2019. | Paydown e | o 302,136 .302,136 | ...... 302,136 | .coovce. 302,136 . . . 03/15/2025.
60688H AA MMCFND 18 A1 - CDO .. 1 07/01/2019. | Paydown et | s | s | s | s | e | s | seseesiessens | cesesienens (1 SOOI IO 12/26/2039.
61125# AA MONROE CAP MGMT A-2 LIBOR+285 10/30/23. o+ [ 09/27/2019. [ DIFECE......couvereerenrrierirecrieceseiesieens | ceveeriesireseseeens 12,227,200 | ....... 2,227,200 |...2,225,278 | ....... 1,528,307 2,635 | oo | e 2,227,200 10/30/2023.
61690P AM MSRR 13R7 6B - CMO/RMBS .| .. | 09/25/2019. | Paydown et | e | e 846,475 | .......... 869,702 | ...... 772,028 | .......... 840,721 | oo 32471 | e | s 846,475 12/27/2046.
61747Y CJ MORGAN STANLEY. RSP PRRPOPION .. | 09/23/2019. | Maturity @ 100.00..........ccrervrervrrnrrrnrnns | voree ....8,000,000 | ....... 8,000,000 |....7,627,520 | ....... 7,962,708 | ....ccoveviirene 37,292 | oo | e 8,000,000 09/23/2019.
61748H AW 1 | MSM 045AR 4A - CMO/RMBS .|.. [ 09/01/2019. | Paydown e | oo 296,437 (3,986) | ..voovereercrins | werins 296,437 07/25/2034.

61748H FK MSM 0410AR B1 - CMO/RMBS............oonrvimririnniinniiinniii .. | 09/01/2019. | Paydown SRR OO 973 | . 25,731 11/25/2034.
61748H UF MSM 061ARB 1A1 -RMBS.........cccoovvmriiriinriinens .. | 09/25/2019. | Paydown S OO 709 | . 39,025 02/25/2036.
61749L AP MSM 068ARB 5A4 - CMO/RMBS.. .. | 09/01/2019. | Paydown SOOI O 06/25/2036.

.. | 09/01/2019. | Paydown SO O 06/25/2036.
61751D AE MSM 0617X A3A - RMBS........cooorreriinrerieccncniens .. | 09/01/2019. | Paydown SRS O 10/25/2046.
61751M AU MSM 0710XS A18 - RMBS ... | .1 09/01/2019. | Paydown PSR OO 02/25/2037.
61751Q AB MSHEL 071 A2 - RMBS.......ccoovririiririinissiciecissiininns .. | 09/25/2019. | Paydown SRS O 12/25/2036.
617526 AD MSAC 07HE1 A2B - RMBS.........cocoocciiiriiirinns .. | 09/25/2019. | Paydown SOOI O 11/25/2036.
61758M AA MSRR 09R2A A1 - CMO/RMBS.... .. | 09/01/2019. | Paydown SO O 04/26/2036.
61758Q AN MSRR 10R1 3B - CMO/RMBS . 1 09/26/2019. | Paydown SOOI O 07/26/2035.

.| 08/01/2019. | Paydown rereesee s | e | eseened 43,310

61758V AQ MSRR 10R2B 3B2 - CMO/RMBS .. | 08/01/2019. | Paydown.........cc.cooevvmvierinnnisciiniinniins [ v | 00043,310 | 1ii43,310 | 16,500 43,310 10/26/2037.
61759X AC MORGAN STANLEY RE-REMIC TRUST 2010-R8 - .. | 09/01/2019. | Paydown - ......445,603 .....213,768 445,603 01/01/2037.
61760R BA MSC 11C3 A3 - CMBS .. | 09/17/2019. | Paydown e | e ...2,674,648 ....2,701,307 07/16/2049.
61915R AK MHL 053 A1 - RMBS .. | 09/25/2019. | Paydown 1,602 ..921 08/27/2035.
61915R AU MHL 055 A1 - RMBS s .. | 09/25/2019. | Paydown s ......161,396 ......104,100 | . .120,845 ..40,551 .161,396 12/25/2035.
628530 AV MYLAN INC......oorinrinriscssnscnies C|07/29/2019. | MORGAN STANLEY CO........cccovvvimmrrirs | canes ..10,101,300 ...9,210,700 | ....... 9,517,994 64,493 9,582,486 01/15/2023.
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629400 AA ERL 151 A1 - ABS . .. [ 09/19/2019. | PaydOwn..........cvvrivririricissieni [ o | s 272,677 | ........2T2,677 | ... 269,934 ...11,455 272,677 02/21/2045.
629400 AD ERL 161 A1-ABS..... . .. [ 09/19/2019. | Paydown - ......401,106 .....402,720 .190,039 . 401,106 03/19/2046.
62942K AA NRPMT 131 A1 - CMO/RMBS... . .. | 09/01/2019. | Paydown SO O ...1,010,782 | ......1,010,782 | ...... 966,453 .970,258 | .. RO . [ [ . 1,010,782 07/25/2043.
62946A AA NPRL 161 A1 - ABS... .. | 09/20/2019. | Paydown cerrrnss | | o 334,533 | .........334,532 | ... 334,532 | .......... 334,532 | oo | e (V1 URORORPPORN IPUPPOUPPORPOON | (NSO IO 334,533 04/30/2046.
62946A AC NPRL 171 A1 - ABS... ..| .. | 09/20/2019. | Paydown cerrrnss s | | 332,367 332,364 332,364 3. w3 | | e 332,367 10/21/2047.
62946U AL NRART 17T1 AT1- ABS.....ccoooeviriiciens .. | 09/20/2019. | Paydown s | s ....8,500,000 ...8,499,958 | ....... 8,499,988 | ....ccooovvviviens | e {2 [ I 12 | | e 8,500,000 02/15/2051.
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63939E AB 9 |NAVSL 15A A2A - ABS .. | 09/15/2019. | Paydown crerereneense s | e | s 178,458 | .......... 178,458 | ...... 178,392 ...178,431 I 178,458 | ovovvecvvcvnns | e | cvvvrinerinenn0 | s 3,153 | 12/15/2028.
63946B AD 2 |NBCUNIVERSAL MEDIALLC .. | 09/03/2019. | VARIOUS (SOOI PO ..10,199,600 | ..... 10,000,000 |....9,994,700 ]2210,000,076 | ...ooovvrerercnns | evrierreenn(T6) | v (76) | oo 633,058 | 04/30/2020.
643529 AC 4 |NCAMT 06ALT2 AF3 - RMBS... .. | 09/01/2019. | Paydown FSOSTOUTORTTORR OO 55,721 | ... 55,721 | ........ 37,054 55,721 10/25/2036.
643529 AD 2 |NCAMT 06ALT2 AF4 - RMBS... .. | 09/01/2019. | Paydown ISOSSOUUORTR O 25422 | ... 25422 | ........ 16,906 25,422 10/25/2036.
64829T AA 9 |NZES 18FNT1 A - CMO/RMBS wo | .. | 09/25/2019. | Paydown et | e | 227,485 227,485 | ... 227,438 227,485 05/25/2023.
64829T AB 7 |NZES 18FNT1 B - CMO/RMBS ... | .| 09/25/2019. | Paydown SO STURIURRN ST IO 284,356 .284,356 | ......284,333 ..284,356 | .. 05/25/2023.
64829T AH 4 NZES 18FNT2A-ABS.....cccoovivvriririnennne .. | 09/25/2019. | Paydown et | e | s 382,248 382,248 | ...... 382,142 382,248 07/25/2054.
64829T AJ 0 |NZES 18FNT2B-ABS......ccooimirreriennne .. | 09/25/2019. | Paydown ceevereneensenensen | e | s 549,482 | . 549,482 | ...... 549,406 549,482 07/25/2054.
650119 AA 8 |[NEW YORK UNIVERSITY.....cccovvumirieermeinerserineesenisseessins .. | 08/01/2019. | Call @ 100.00. [SSPTURURRRRTUNNS FUROTORIURRIRPPPRN PPN 320,000 | . .320,000 | ...... 347,200 339,353 07/01/2032.
65364U AA 4 |NIAGARA MOHAWK POWER CORP.... C|08/15/2019. | Maturity @ 100.00.........cccevererrrrereermrienins | errrererisverenneis | erns 1,000,000 | ....... 1,000,000 |....1,000,000 , .....1,000,000 08/15/2019.
65444# AA 1|9 CAMPUS CIRCLE WESTLAKE LLC.. . 109/11/2019. | Paydown ST RRIRR PO 124,058 124,058 124,058 07/01/2024.
65535V KX 5 |NAA O5WF12A5- RMBS..... . 09/01/2019. | Paydown v | | e 9,921 19,921 | L 10,085 10,102 9,921 03/25/2035.
65535V MJ 4 |NAA 05AR3 1A1-RMBS.......cccovvvermrrrerines C| 09/25/2019. | Paydown st | e | 0. 156,048 | .........156,046 | ...... 129,714 ...133,944 07/25/2035.
65535V NL 8 |NAA 05AR4 5A3 - RMBS........cccovvvvmrvnrrinnns C| 09/25/2019. | Paydown st | e | e 175,743 | ATETA4 | 121,043 ...125,044 08/25/2035.
65536M AC 1 |NHELI 06HE2 A3 - RMBS .. | 08/01/2019. | Paydown et | 03/25/2036.
65539C AK 2 |[NMRR 114R 110 - CMO/RMBS. .. | 09/01/2019. | Paydown SO RRROIRR PO 12/29/2036.
666807 BA 9 | NORTHROP GRUMMAN CORP... woe| .. [ 08/01/2019. | Maturity @ 100.00..........ccovvveremrirerirans | e ....4,000,000 08/01/2019.
67087T DE 8 | OAK 02A A3 - ABS......cccnivrmriirierieneiensrerisseenns .. | 09/01/2019. | Paydown FESSTRTIROIRR O 26,311 | . 05/15/2024.
67103Q BC 0|OFSBS5R3FR-CDO............. .. | 07/17/2019. | Paydown et | e | e 383,115 | .......... 383,115 04/17/2025.
674135 EM 6 | OAK99A M2 - ABS......cooiviiriiriniiieriirieeiesisesiesississiiens .. | 09/01/2019. | Paydown ceererneennn | e | e | 1,017 04/15/2029.
67575N AU 7 |OMART 16T2 AT2 - ABS.......cccoomirvmrrrerrreririennns .. | 08/15/2019. | Call @ 100.00. [ESSTURRIN PN ..16,500,000 | ..... 16,500,000 |..16,499,985 216,500,008 | ....covverrrrens | wverrreeernne(8) | i (8) | e 299,365 | 08/16/2049.
67575N BG 7 |OMART 18T2 A - ABS .. | 08/15/2019. | Paydown SRR OO ....8,000,000 | ....... 8,000,000 |....7,999,995 | ......7,999,997 | ..o | vorvvmriinensd oo | e [ | e 8,000,000 | ...ooevverieenes | cerierieciieni | evvverirennenn0 [ 191,888 | 08/15/2050.
68383N BN 2 | OPMAC 053 A2 - RMBS.........cooviririrreierieineriesssenseneseenns .. | 09/25/2019. | Paydown ceevrereseenssisenesnen | e | o0 123,432 | 100 123,432 | 194,889 | L 112,746 | s |20 10,686 | s [ e 10,686 | e | 123432 | i | e | 0 | s 2,567 | 07/25/2035.
684038 AB 1 |OOMLT 07FXD2 2A1 - RMBS . ..|.. | 09/01/2019. | Paydown SOOI O 03/25/2037.
68504R AA 6 |ONGLT 14A A-ABS... ST RRN .. | 09/09/2019. | Paydown e | e 07/09/2029.
693456 AA 3 |PMTLT 13J1 A1 - CMO/RMBS .. | 09/01/2019. | Paydown SOOI PO 09/25/2043.
69346T AA 2 |PFP 195 A - CDO/CMBS.......c.oveiriiieiierisiesisissssenienes .| 09/16/2019. | Paydown | 04/14/2036.
69385@ AA 6 |PFMINVESTMENT, LLC.....c.covvvrvviriviririninnnes .. | 07/01/2019. | Call @ 100.00. [SSSTURRURTOUTONRS FRTSTORTIORORRIOORN PO 5,000,000 | ...... 5,000,000 | ....5,000,000 w.| .....5,000,000 06/30/2022.
69403W AA 5 | PACBEA 06A AA - ABS . . .. | 08/01/2019. | Paydown reeterneense s | e | s 297,726 | .......... 297,726 | ...... 328,409 B 297,726 07/15/2026.
703370 10 0 |PATRONS' LEGACY 2003V - ABS.. .. | 08/01/2019. | Paydown ceerern s | e | o 1,133,958 | ....... 1,133,958 |....1,107,499 e | 1,133,958 12/23/2063.
70338A 10 3 |PATRONS LEGACY 2003-IIl .. | 08/01/2019. | Paydown ceerereneesse s | e | s 755,728 | .......... 755,728 | ...... 755,728 IO 755,728 0 | 24,890 |09/17/2020.
70338C 10 9 |PATRONS LEGACY 2004-| A LILACS - ABS .. | 09/01/2019. | Paydown et | | 138,889 | ..........138,889 | ...... 138,889 B 138,889 05/04/2054.
70807# AA 2 |PENNANT PARK SENIOR SECR RL L+225 05/23... .. | 08/28/2019. [ DIFECE.......oovvrreereerrrieriecrieeerseiesinens | ceveerienireeesenens ...396,825 .....395,801 ..396,825 |.. . w0 | 10,933 | 05/02/2023.
713448 BN 7 |[PEPSICO INC.......cccooiiiiriccisrcciesie .. | 09/30/2019. | Call @ 100.71 JESTOURRON PR ...6,042,728 ..5,979,900 | ......5,997,470 | ..o | 1,844 | i |l 1,844 || 5,999,314 | oo | s 43414 | ... 43414 | ... 326,250 | 01/15/2020.
71654Q BH 4 | PETROLEOS MEXICANOS .| C]09/20/2019. | BANCO SANTANDER.......cocrmrvririrrrines | corierirerinniiisnies | o 5,280,000 ....4,972,650 982,933 [ | 297,067 | ...... 297,067 | ..... 288,438 | 01/18/2024.
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER,. veve | C] 09/30/2019. | DIFECL. .vvvvvreevrsirneeeeereniienieeisseesssins | eeeseeissessesinenes ....2,256,346 ....2,256,346 e 2,256,346 12/31/2031.
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS.....cccocovvivverniinnns .. | 09/15/2019. | Paydown retr | e | 267,857 | ..........267,857 | ... 267,855 | oo v | e [ [ | | e 267,857 06/15/2044.
72703P AA 1 |PLNT 181 A21 - ABS......cccnvvrrerirerrrcrienns .. | 09/05/2019. | Paydown JSSSUURRUSTOSRNRTURRTOURRPORS IUTORTIORIORRPORTOR ISP 36,250 6,250 09/08/2048.
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74040T AC 7 |PRETSL 4 MNT - CDO. .. [ 09/23/2019. [ PAYAOWN.......ccourvrrirrererieinerierineeis | cevvnsrerienineens | veeens 371,487 | .......371,487 | ...... 354,654 | ..o [ e | s 17,595 [ ovvevvviene | e 17,595 371,487 | oo [ | o0 | i 13,662 | 12/23/2031.
74040Y AB 8 |PRETSL 10 A2 - CDO. .. | 08/01/2019. | Paydown ......804,774 +.r.795,469 11,707 11,707 804,774 07/03/2033.
74041C AA 7 |PRETSL 15A1-CDO .. | 09/26/2019. | PaYdOWN........covrvvirirrirriinrinerierineiis | e | oevens 341,189 341,189 | ... 261,762 93,376 | [ 93,376 341,189 09/26/2034.
74041E AA 3 |PRETSL 16 A1 - CDO. . 109/23/2019. [ PaydOWN........coovvvvmrrrrerecreeiserierieeenns | eonne ..3,242,545 | ....... 3,242,545 |....2,689,653 | ....cocovirrriririiis 00502,220 | s [ e 502,220 3,242,545 03/23/2035.
74041N AA 3 |PRETSL 12 A1-CDO 09/24/2019. | PaydOWN........ccovvrrrirrirniiersnieiesiseinnns | eevsreesinsrnsneines | veres 280,273 | .......... 280,273 | ... 266,432 | .......... 266,494 | ..o | e 13,779 | oo | e 13,779 280,273 12/24/2033.
74041N AL 9 |PRETSL 12A1-CDO 09/24/2019. | PaYdOWN.........oovvrmrirerercerreiseriserienens | conne 3,097 | ... 3,097 2,588 | .o 2,509 588 | .verirnens 588 | ..o 3,097 12/24/2033.
74042D AA 4 |PRETSL20A1-CDO . 109/23/2019. [ PAYAOWN.......coourvrrirrireiinsieiisiineins | cevvneieeiinseineins | oevens 870,505 | ..........870,505 | ......801,408 | .........801,148 | ....cccccouvrnirs | 089,356 | oo [ i 69,356 870,505 03/22/2038.
74042E AA 2 |PRETSL 17 A1-CDO. 09/23/2019. | PAYAOWN........courvrmrirrereerininerierineeins | ceveerinerienineens | oenens 111,876 | ........ 111,876 | .......90,035 | ...........88,783 | .ooorvrvrrrvirrne [ 23,094 | s | e 23,094 111,876 06/23/2035.
74042F AA 9 |PRETSL 25A1-CDO. 09/01/2019. | PaYdOWN........couvvrrrrerireereriserserienenn | conne 0 | | oo 06/22/2037.
74042H AA 5 |PRETSL 19 A1-CDO .1 09/23/2019. | PAYdOWN........cooevrririreriersireierisninseenes | e ....5,058,091 | ....... 5,058,091 |....3,901,658 | ...ccovverrrrrrnnnne 1,110,807 ...1,110,807 5,058,091 12/22/2035.
74042) AA 1 |PRETSL21A1-CDO 09/23/2019. | PAYAOWN.......ccourvrmrirrereersninerierinnenns | eevserneniesineens | aevens 415,013 | ........415,013 | ..... 350,549 | ..o [ e | 63,222 | ..ovrvvrrns | e 63,222 415,013 . 03/22/2038.
74042M AA 4 |PRETSL 22 A1-CDO 09/23/2019. | PAYAOWN........courvriirrircerseiseiiesieninns | cevereieesiesineis | aveens 621,673 | ..........621,673 | ..... 540,249 | .......... 458,262 | .....ocverrne. 122,530 | s [ e 122,530 | oo | e 621,673 | ..o | overeriieeieens | e 0. 26,907 |09/22/2036.
74042T AA 9 |PRETSL 27 A1 - CDO. . 109/23/2019. [ PAYAOWN.......coourvrrrirrirrrinnierirerineeins | ceveeerverienineenns | oevees 527,661 | ..........527,661 | ...... 369,363 .335,339 v [000192,322 [ | e 192,322 527,661 | ..o v | v | i 10,611 | 12/22/2037.
74042W AA 2 |PRETSL 18 A1-CDO . 09/23/2019. | PAYAOWN.......ccoervrrirrereersrinerierinnenns | cevneenersssineens | aevens 874,128 | .........874,128 | ..... 829,969 B 55,732 | cooovrevvrins | e 55,732 874,128 L0 | 29,858 |09/23/2035.
74043A AC 5 |PRETSL 23 AFP-CDO............. .+ 1 09/23/12019. [ PAYAOWN........cvvvvririreriiirirrieisniieienes | corerississisnsieninns | ceveees (43,337) | .... 30,570 35154 | e c(78,881) | v | e (78,881) [ ..vovervrerirrens | e (43,337) [ ovvveereiivnn | e | e 0 [ 1,063 | 12/22/2036.
74043A AD 3 |PRETSL 23 A1-CDO. . 109/23/2019. [ PAYAOWN.......covvrrrirrererinnierierineein | eevvvereniesineenns | oevens 103,696 | .......... 103,696 | ........ 96,243 | ..o | e | e A3 i | e 7883 | | s 103,696 12/22/2036.
74043C AA 5 |PRETSL24 A1-CDO . .| C109/23/2019. | PaydOwN..........ovvrrvrrereirneineiieiieninn | conee 52,339 52,339 | ... 39,979 | .o 52,339 03/22/2037.
74160M HK 1 |PRIME 052 1A2 - CMO/RMBS.......c.ovvvmirirerirceierircessrinenens .. [ 09/01/2019. | PaYdOWN.........ovrveirirerercerrineinerirenins | cervrvennrnerirennne | e 11,642 | 11,642 | 11,722 | el 11861 [ | e (19) | [ (19) [ e | i 11,642 07/25/2020.
74922M AA 9 |RALI 06QA6 A1 -RMBS.........ccocovmvrvnrrrnnns .. [ 09/25/2019. | PaydOWN..........cvvurvrerireirsriseierienins | oo 198,128 | ....... 85,795 86,804 | e | 25T | [ 25T [ | 98,155 07/25/2036.
74922Q AA 0 |RALI06QA8 A1-RMBS.........ccocovvrvmirirnns . 109/25/2019. [ PAYAOWN.......coooivirririeeirinrierineiienins | cevnerienenseinnies | oveeane 25,282 25,058 | ... 19,182 ..21,110 25,282 09/25/2036.
74923G AC 7 |RALI07QAT A3 -RMBS.......cccovcvvrvrrrerirnes .. | 09/25/2019. [ PAYAOWN.......ccourvrmrirrererinrinerierineeis | eevvnerinerirenineens | oeeens 138,072 | ..o 152,775 | ...... 120,059 | .ocvvneee 124,359 | oo | v 2,767 | oo | e PN (Y A IR I 138,072 01/25/2037.
74927B AK 6 |RBSSP 098E 7A1 - CMO/RMBS.........ccovvvirieriiiierinniiniies C| 09/01/2019. | Paydown.........cccoeverremmiicnnirciinninciiinns | evnrverreniisnienns | e 13,600 | 13,600 | e ...13,600 09/26/2037.
74927D BY 1 |RBSSP 104K 115 - CMO/RMBS . C| 09/04/2019. | PaydOown.........cvorevereerrrennrrerinrinceiine | overeverirereneennns | eereeeee 16,309 | civrernr 76,309 | oo, ...76,309 10/26/2037.
74927T AC 5 |RBSSP 109 3A2 - CMO/RMBS.......ccoorrirrerenreinerisniseninens C| 09/26/2019. | PaydOWN........ovvvrrerrerreeneireriseernennnnne | oeernenisseeseeenne | 2000 287,456 | .......... 287,456 | ......269,849 | .........265,210 | .covvrvvrvncrnns [00022,248 [ i | 00000 22,248 | oo | s 287,456 10/26/2034.
74928D AV 7 |RBSSP 091 7A2 - CMO/RMBS. .| C[09/01/2019. [ PaydOWN..........evvvrirrerreirineiierinniin | cenne 06/01/2037.
74928F AY 6 |RBSSP 093 6A3 - CMO/RMBS. .| C[09/01/2019. [ PaydOWN.........ovvvrmrrrrereernrierierieeenn | cenne 1,385 03/25/2036.
74928R AB 0 |RBSSP 0910 1A2 - CMO/RMBS C[09/01/2019. [ PaydOWn.........ccvvrrvrereierenieeeriseiinens | e 7,071 08/26/2035.
74928R AE 4 |RBSSP 0910 3A1 - CMO/RMBS C| 09/01/2019. | PaYOWN......oouverrerreirneriereneeseninnee | wverereresneesssnines | cvies 146,924 | ........146,924 | ... 129,293 .146,924 12/26/2035.
74928R AF 1 |RBSSP 0910 3A2 - CMO/RMBS . C| 09/01/2019. | PaydOWN........ccvvmrereerneeserieriererneiinee | e 50 12/26/2035.
74928U AM 9 | RBSSP 0912E 5A2 - CMO/RMBS.........cooovivirriiriririierinnriens .. [ 09/01/2019. | PaYdOWN........couvverririerirreiinisnineiins [ v | v 74,389 | .........7T4,681 | ...... 52,888 80,267 | i | s 1,448 74,389 08/26/2036.
74928U AX 5 |RBSSP 0912H 8A2 - CMO/RMBS .1 09/01/2019. | Paydown +...205,152 vnr91,608 124,391 .205,152 06/26/2036.
74928X BB 6 | RBSSP 096C 3A2 - CMO/RMBS 09/25/2019. | PaYdOWN........ccvrirriirrireiersnieiesissinnns | ervseeeninerinssnenes | oeres 899,124 | .........928,530 | ...... 730,532 899,124 01/25/2036.
74929C AB 2 |RBSSP 102A 1A2 - CMO/RMBS... 09/01/2019. | PAYAOWN........coorvrmrirrireereierierineeins | ceveernerienineens | oevens 721,714 | .........758,422 | ...... 747,177 721,714 10/26/2035.
74929F AK 5 |RBSSP 103C 4A2 - CMO/RMBS 09/01/2019. | Paydown cer21,087 120,738 . 212 21,087 12/26/2035.
74929F BK 4 |RBSSP 103H 9A2 - CMO/RMBS... 09/26/2019. | PaydOwn...........coovevvererneenrinnirerinnin | oo ...6,211,973 ....5,140,408 v [..223,972 6,211,973 02/26/2035.
74930E BB 4 |RBSSP 1012 7A2 - CMO/RMBS . C| 09/27/2019. | PAYAOWN.......couurvrrrrrrireiisriserieriesinens | eeeesessensesenees | cerneees 79,875 | oo 79,875 | e 52,488 B 14,178 79,875 12/01/2035.
74930N AQ 2 [RBSSP 113 3A7 - CMO/RMBS........cooviireriiinirnnieissierssninens C[09/25/2019. | PQYAOWN.......ovvrvrrvrirenieisirsierssineees | evererssisseeninis | coens 142,699 | ..........169,556 | ...... 144,312 | ..o 130,329 | v | e 6,315 142,699 07/28/2037.
74930X BB 2 |RBSSP RESECURITIZATION TRUST 2012-1 - MB................. C| 09/01/2019. | PYAOWN......oomverrerreirmeriererneeseninnee | wvensenesneessssines | cvn 550,636 | .......... 550,636 | ...... 525,857 | ....o.c.. 541,680 8,956 | .ovvvevrers | verrerrnn8,956 | o | e 550,636 01/01/2029.
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74931T AG 0 |RBSSP 126 4A1- CMO/RMBS .. [ 09/25/2019. | PAYAOWN........courvmrririrrereersniseiiseiins [ e | e 99,635 | ............99,635 | ........ 92,910 ..97,616 99,635 02/26/2036. | 1FM....
74932H AC 4 |RBSSP RESECURITIZATION TRUST 2013-5 - MB. . | C|09/26/2019. | Paydown 135,195 118,971 .131,259 .135,195 07/25/2033.
74951P DQ 8 |RESIF 05A B3 - CMO/RMBS.. .. [ 09/10/2019. [ PaYdOWN........coovrvvrrirririiinrinerierieeeis | e | oenens 206,916 206,916 03/10/2037.
749574 AC 3 |RFMSI 06SA2 2A1 - CMO/RMBS.........ccoivrmeermerinerierirecerenens .. [ 09/01/2019. | PAYAOWN........courvrrrrrirerireersniseiserins [ eoneersssiinsrnenines | ceries 39,789 | ...........46,891 | ...... 24,369 | .o 28,075 | oo [ e AT i | AT [ | s 39,789 08/25/2036.
749587 AB 9 |RFMSI 07SA3 2A1 - CMO/RMBS .1 09/01/2019. [ PaYdOWN........coovveervrereriiirirnriersnieienes | o 2,845 6,144 | (iiiiiiii5,680 | i | 19 [ [ 19 2,845 07/27/2037.
74958W AC 0 |RFMSI 07SA1 2A2 - CMO/RMBS . .. [ 09/01/2019. | PaydOWN.........ouvvvrmrirrireeririserierienens | e 56,392 28,742 | coviin22.597 | oo | o716 [ | 2716 | e | e, 56,392 02/25/2037.
75086# AA 3 |RAINIER GSA PORTFOLIO I LLC....cooviviiercireineiieeieeiienes .. [ 09/15/2019. | PAYAOWN.........ouvvurirrrieirncirsrissiseiins [ e | ceries 54,329 | .........54,329 | ... 54,329 06/15/2036.
75114R AD 7 |RALI06QA3 A1 -RMBS........cccovvvvmrrerrrr .. | 09/25/2019. [ PAYAOWN.......courverirrercririnerierineeis | e | evens 687,442 | ..........681,924 | ... 571,403 04/25/2036.
75115B AC 3 |RALI06QA5B 2A1 - CMO/RMBS . .. [ 09/01/2019. | PaydOWN........couvvmrrrerireeririseiierienenns | e 52,255 | ...........65,643 | ........ 56,857 07/25/2036.
75115L AA 5 [RALIO7QHT7 1AT - RMBS.......ovoiiicrieicnrieneiess s .. | 09/25/2019. [ PAYAOWN........couvveiriirerrieienieiisersienns | everssissinenininnes | overes 120,561 120,561 | ...... 110,916 120,561 08/25/2037.
75156V AD 7 |RAMP 06RS3 A4 - RMBS...... .. | 09/25/2019. | PAYAOWN.......oourvrrirrereirnrineiierineens | eevinsinerienineens | oenens 140,500 145,091 | ... 114,146 140,500 05/25/2036.
75406E AD 3 |RASC 06KS4 A4 - RMBS........cccoovvivrrenriines . 109/25/2019. [ PAYAOWN.......coorvvnrirrireiineierierineins | cevvneienrieeineinns | oveens 431,614 | .......... 431,614 | ...... 213,645 | .........388,275 | oo | e K 1 O IO 43,339 | oo | s 431,614 06/25/2036.
75574W AA 5 |RCMT 18FL2 A - CDO.... o[+ [ 09/25/2019. | PaydOWN..........ccouveervrerierieereeineiienes | e ..1,5637,240 | ....... 1,537,240 |....1,537,240 1,537,240 06/25/2035.
75903A AB 3 |REGDIV 051 A1B - CDO....cccovvvvmrirerrerirerines C| 08/01/2019. | PaYdOWN.......oouvvrrirerrniineriererneesseinnes | everseeesseesisnines | cenn 417,041 | oo 417,041 | ... 394,104 417,041 01/25/2036.
759676 AF 6 | RAMC 062 AF3 - RMBS........ .1 09/01/2019. [ PAYAOWN........coovvvrvrirerieirirnriersniseienes | e 3,248 3,248 | .......... 1,109 3,248 08/25/2036.
75971F AY 9 |RAMC 073 AF6 - RMBS........ .. [ 09/01/2019. | PaYdOWN.........ovrvmrierireceririseineriienins | coveevnerineriennns | 043,323 | i 43,323 | e 31,193 43,323 09/25/2037.
759950 EM 6 |RAMC 044 AF5- RMBS........ .. [ 09/01/2019. | Paydown.........cccvevemrennvicnnineiinriicins | e | 000.294,085 | 1........294,055 | ...... 265,476 294,055 02/25/2035.
759950 FX 1 |RAMC 054 A3 - RMBS.......cooviirerieieierierieeeiesesseesesssssniens .. | 08/01/2019. | PaYdOWN.........oovvvverirrerrrirnrserireninenns | cevvrrnerrernneens | o 131797 | 131797 | e 122,017 | oo 131,797 | s | eevvrreens(0) [ | e (0) | e | e 131,797 02/25/2036.
760985 S6 9 |RFSC 04RP1M3-RMBS .. [ 09/25/2019. | PAYAOWN........couervurrrerieeieirnriseinerins [ eovreernneiissinnnnns | ceried 69,236 ..69,236 | ........ 68,890 ...69,236 11/25/2042.
76110H H8 5 | RALI 04QA6 NB4 - CMO/RMBS .. [ 09/01/2019. | PaYdOWN........couervrrieririeiinninnineiins [ e | e 46,976 LA7551 | ... 41,336 | .o 40,748 | ..o ...46,976 12/26/2034.
76110H J6 7 |RALI04QS16 1A2 - CMO/RMBS, . .. [ 09/01/2019. [ PAYAOWN.......ccourvrmrirrireririserierineeis | ervinernnerirenineens | vevens 368,934 | ..........368,934 | ...... 333,567 362,943 | ..o | 005,991 [ | 5,997 [ | s 368,934 12/25/2034.
76110H T9 0 |RALI05QA2 NB2 - CMO/RMBS..........ccovvvmiiicriiiierisriienis .. [ 09/01/2019. | PaydOwn..........cooovivierieriiiiniisninciiens [ e | e 42,040 55,833 42,040 02/25/2035.
76110V RX 8 |RFMS205HS1A 1A4 - RMBS.... . .. [ 09/01/2019. [ PAYAOWN.......courverrirrerrrinriserierineeis | e | evens 112,177 .2,560 112,177 09/25/2035.
761118 BU 1 |RALI 05QA8 NB2 - CMO/RMBS..........covvverirrireineineeinnerienes .. [ 09/01/2019. [ PAYAOWN.......oourvrrirrireirinriserierinnins | eevinneeriesineens | aeeens 120,800 | ..........141,783 | ...... 119,978 | e 116,859 | oo | e 7T | s e 1779 | | e 120,800 07/25/2035.
761118 FL 7 |RALI 05QA9 CB3 - CMO/RMBS..........coovieriririirireiiiriinerienes .. 1 09/01/2019. [ PaYdOWN.......courverrirrerriirinerierieenis | e | oenens 163,873 67,779 | ... 162,661 163,873 08/25/2035.
761118 FM 5 |RALI 05QA9 N41 - CMO/RMBS .. [ 09/01/2019. [ PAYAOWN.......cvurvrrrirrererrsrinerierineens | eevinsinenienineens | aenens 369,919 357,189 | ...... 321,667 369,919 08/25/2035.
761118 KH 0 |RALI05QS15 2A - CMO/RMBS.... .1 09/01/2019. | PAYAOWN........covvrrvrirrirernrieierisinninens | ceveirerssissienines | coveene 29,208 | ...ccocvene 52,254 | ... 18,653 29,208 10/25/2035.
761118 UQ 9 |RALI 06QS2 1A9 - CMO/RMBS.... .. | 09/01/2019. | Paydown 8,077 | . 8,909 2,915 8,077 02/25/2036.
76111X L7 6 |RFMSI 06S2 A1 - CMO/RMBS! .. [ 09/01/2019. [ PAYAOWN.......coourvvrirrireirnriseiieerieeins | e | oeeens 102,079 | cocovenee 102,777 | ...... 100,273 | coereeer95,858 | oo | 002,933 | {02,933 | e | e 102,079 02/25/2036.
76111X TF 0 |RFMSI05SA1 3A - CMO/RMBS .. [ 09/01/2019. [ PaYAOWN........courverrirrerriirinerienieeiis | e | oenens 145,306 145,306 | ...... 142,278 145,306 03/25/2035.
76112B NM 8 | GMACM 05AA1 1A1 - CMO/RMBS .. | 09/01/2019. | Paydown ...356,207 | . .376,836 .348,997 .356,207 05/18/2035.
774341 AB 7 |ROCKWELL COLLINS INC .| 07/15/2019. | Maturity @ 100.00..........ccrevvrrervrrnrrrenans | coree ....1,000,000 | ....... 1,000,000 | ...... 994,710 1,000,000 07/15/2019.
78386N BC 2 [SACO 193 1B1-RMBS........oirveiveeeeeeeeeeeeeeesseesesssieeeeesseees . 109/01/2019. [ PAYdOWN........ooouivriirierinieniciiecis | covsisncisiinnies | v 50,305 ..50,305 | ........ 48,977 50,305 04/25/2039.
78397A AA 2 | SCFET 191 AT - ABS....coiviiiineeineineieesieeieens .. | 09/20/2019. | Paydown 679,115 | . 679,115 |....1,679,061 1,679,115 03/20/2023.
784012 AA 4 |SCFET 172 A- ABS......oocivmririrririnrieiins .. [ 09/20/2019. | PaYdOWN.........ovvvvirirrirriinrinerierieeeis | e | oenens 605,431 | .......... 605,431 | ...... 603,263 | .......... 603,474 | ..cooovvver. 605,431 12/20/2023.
78410T AA 4 |SCFET 171 A-ABS......oovinierieieirerinerienns .. [ 09/20/2019. | PaydOwN..........cvvurvrerircirsriseiierienins | conne L 1,375412 | .. 1,375,412 |...1,375,122 | ....... 1,375,238 | ..ovceirrierins 1,375,412 01/20/2023.
78411K AB 0 | SCFET 181 A2 - ABS......cocvvrireriereieriseirernnines .. | 09/20/12019. [ PAYAOWN........oovrvvirrirerrireenieiiseresienns | everessssinensninnes | overe 593,875 | .......... 593,875 | ...... 593,870 593,871 4 593,875 10/21/2024.
78443C BN 3 |SLMA 04B A3 - ABS . 109/16/2019. | PAYAOWN.......oourvrrrircerrinnierirerinerins | e | eeens 911,765 | .......... 911,765 | ...... 724,853 857,956 53,808 | ...ovverviren | crrrenns 53,808 | ..oevvrrrreriens | e 911,765 03/15/2024.
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78445M AB 6 | SLMA 10A 2A - ABS .. | 09/16/2019. [ PAYAOWN........courvrrirrercrrsriserierieeeis | cevinsrnnerienineens | enens 477,488 | .......... 477,488 | ...... 477,488 | .......... 477,488 ATTA88 | ..o | e | eevreeineriennn0 [ 17,764 | 05/16/2044. | 1FE.
78446T AB 0 |SLMA 11C A2A - ABS.....ooviriiierierinceiseiseiiesis .. | 09/16/2019. | Paydown ...1,436,740 | . 436,740 |....1,436,740 ..1,436,740 ..1,436,740 54,249 | 10/17/2044. | 1FE.
78447R AD 9 [ SLMA 13AB - ABS......ovviirriciieiieiesiress e sieseesisnens . [09/16/2019. [ PaydOwN..........covveeverererieiirineirerinniine | e ...6,693228 | ....... 6,693,228 |....6,364,081 | ....... 6,686,941 6,693,228 | .....ccovvrrivines | cerveriinerreni | o0 [ 120,498 | 03/15/2047. | 1FE.
78447V AC 2 | SLMA 13B A2B - ABS......ccovirmriieeierieesssesensesssessesessenas . [09/16/2019. [ PaydOWN.........oovvrrirrirecreniseriseriseenn | eenne LGA1373719 1,373,719 |...1,373,719 | ....... 1,373,719 1,373,719 [ e | v | ceverneenenennn0 [ i 29,628 |06/17/2030.
78448Q AB 4 |SMB 15B A2A - ABS. o+ | 09/15/2019. [ PAYAOWN.......oouiverrireriieierieiseineieins | everesiseirennsiines | oeeee 266,551 | .......... 266,551 | ...... 265,323 | .......... 266,025 266,551 LU I 5,304 | 07/15/2027.
78471D AA 5 |SCLP 161 A-ABS.......cccoovnnee . 109/25/2019. [ PAYAOWN.......covmvrrrirrercrinninerirenineein | cevveerneriesineenns | oevens 515,199 | .......... 515,199 | ...... 515,143 | .......... 515,163 | .oovvvrerrerinee | eerrrerenen3B [ |38 [ | s 515,199 | oo | v | v 0. 11,195 | 08/25/2025.
78471F AA 0 |SCLP 163A-ABS................. .. [ 09/25/2019. [ PAYAOWN.......couvvvrirrircirneiseiieerieninns | e | oevens 331,172 331172 | . 331,165 .331,170 12/26/2025.
784737 AJ 9 | STARM 072 4A1 - CMO/RMBS.......cvvmirieririeririreiieerienienes C| 09/01/2019. | PAYAOWN.......couurvrrrirrererenrreeriesineniens | eeevsnerienienesnees | cerenes 66,390 ..66,384 | ... 57,452 WBTITA | 04/25/2037.
80306A AA 8 |SAPA 181 A-ABS C| 09/15/2019. | PaYAOWN.......covmverrererrirnerierineessninnes | eversesesneessssines | cvnne 552,791 | .oooen. 552,791 | ... 556,188 | .......... 421,934 | oo 12/15/2040.
805564 EM 9 | SAST 993 BFA-RMBS..... . .|+ [ 08/01/2019. | PaydOwn.........cvvvvereviierernrieisnieieninns | vevee 10,785 .6,807 12/25/2032.
805564 KR 1 |SAST 021 AF6 - RMBS.......cooomerimrireririneriereseessesssisesis .. [ 09/01/2019. | PaYdOWN........couvvrrirerireeriniseierienens | cenne 798 10/25/2030.
806851 AG 6 | SCHLUMBERGER HOLDINGS CORP........ccccooviinriivcrinniinns .. | 08/01/2019. [ AQJUSIMENL.........oonrivereeircierieeieeines [ e | ceeens 362,208 0 [ e | cevreeineineinees | e | e 362,208 12/21/2025.
81180W AL 5 | SEAGATE HDD CAYMAN.... . C| 09/18/2019. | VARIOUS.........cooomrrrerirerirseissirensiinsinns | oo ...3,317,016 01/01/2025.
81375F CM 3 | SASI 937 TAB - CMO/RMBS........ccoorrerrrerirriresiseisesienniees .. [ 09/01/2019. | PaydOWN.........ovvvvrrrerircireriserierienins | conae 40 12/25/2023.
81378E AA 1 |SABR 07BR4 A2A - RMBS . [ €1 09/25/2019. | PaydOWN........ovvmiverirrireririeirerieisernies | eveverssssseensinns | cvoens 113,163 | .......... 113,163 | ........ 49,035 | oo 31,028 | o [ 2,796 [ | eeeeeni2,796 [ e | e 113,163 05/26/2037.
81745A AB 3 | SEMT 135 A2 - CMO/RMBS... .. [ 09/01/2019. [ PAYAOWN.......ccourvrrirrererrnrinerierineeis | crvvnernerienineens | evens 418,768 418,768 | ...... 396,455 .398,879 418,768 05/25/2043.
81745C AA 1 |SEMT 137 A1 - CMO/RMBS... . .. [ 09/01/2019. | Paydown..........ccovvvvieririicnricnnicciienins [ e | e 269,497 .269,497 | ...... 242,845 .245,129 269,497 06/25/2043.
81745J AA 6 | SEMT 1311 AT - CMO/RMBS........ccooirrrinirieirierierirsceiniis .. [ 09/01/2019. [ PAYAOWN.......oourverirrercrirrinerierieeeis | cevenerinerirenenees | evens 369,900 | .......... 369,900 | ...... 364,930 | .......... 365,471 | oo | o829 | | o829 | | s 369,900 09/25/2043.
81745M AA 9 | SEMT 132 A= CMO/RMBS.........ovireierierineeississeisserienieees .. [ 09/01/2019. [ PAYAOWN.......vvurvrrrrrrireirneiseiierinnins | cevimneneniesineins | aeeens 546,673 546,673 | ...... 489,711 493,243 546,673 02/25/2043.
81745R AB 6 | SEMT 133 A2 - CMO/RMBS... . . 109/01/2019. [ PAYAOWN.......ccooivvrrirrirrinrierierineiins | e | oevees 371,383 371,383 | ... 343,375 .343,035 371,383 03/25/2043.
81788Y AA 1 |767-3-25285 TR/ 767-3-25392TR SER 2016-........ccovvvrrerernec. .. | 09/05/2019. | Paydown ceerereneense s | e | s 240,148 | .......... 240,148 | ...... 240,148 | ......... 280,148 | oo | v (0) [ | e (0) [ o | s 240,148 10/05/2022.
822582 AJ 1 |SHELL INTERNATIONAL FINANCE BV. C|09/22/2019. | Maturity @ 100.00.........cccvermrvrerverrernnes [ s ....7,000,000 | ....... 7,000,000 |....6,975,780 7,000,000 09/22/2019.
82321U AA 1 |SHENTON AIRCRAFT INVESTMENT | LTD - ABS. .. | 09/15/2019. [ PAYAOWN.......courverirrereririnerierieeeis | cevnrrnenireninees | evens 157,430 | ..oovveeee 157,430 | ...... 155,918 . 157,430 |.. [ FFOURRTORTURRPIORS IFVPUUPORRTPOROOON | B ISP 5,149 | 10/15/2042.
82671A AA 1 |SIGNET UK FINANCE PLC......cooiiirriirierineiiesieesssiseienes C| 09/10/2019. | VARIOUS........oovomrirerieirneeineirseiesseenn | e 22,490,625 | ... 24,450,000 |..23,260,395 023439216 | .o ...(948,591) | ...... 948,591) | ..... 863,938 | 06/15/2024.
82817 AA 9 |SILVER SPRING METRO CENTER Il .. | 09/05/2019. | PaYdOWN.........ccrvrririririeiininnineiins [ e | e 64,483 | ..........64,483 | ... 64,483 01/05/2029.
82817@ AA 7 |SILVER SPRING METRO CENTER IV. .. | 09/05/2019. | PAYAOWN........courvurrrerirrirneersniserierins [ eovneerseeiinsrnennes | ceviees 11,247 | o 11,247 | 11,246 01/05/2029.
82922T AA 7 |SINAIHEALTH SYSTEM........ .. | 08/01/2019. | Call @ 100.00..........cccomvvemrrrerieriieiinns [ e | e 90,000 | ............90,000 | ........ 90,000 01/20/2036.
83149U AB 7 |SLMA 11B A2 - ABS .. | 08/01/2019. | Paydown v 18,771 v 18,763 02/15/2029.
83149U AC 5 |SLMA 11B A3 - ABS .. [ 09/16/2019. | PAYAOWN.......couvvviirrircirinriseiierienins | e | oeeens 548,056 | ..........548,056 | ...... 512,775 06/16/2042.
83402Q AA 0 |SCLP 162 A-ABS .. | 09/25/2019. [ PAYAOWN.......coorverirrirriinrineriveninenis | e | evens 642,009 | ..........642,009 | ...... 641,908 10/27/2025.
83404) AA 4 |SCLP 173 A-ABS. .. | 09/25/2019. | Paydown .n334,652 | . ......334,652 .334,652 05/26/2026.
83405A AA 2 |SCLP 171A-ABS .. | 09/25/2019. [ PAYAOWN.......oovrvvririirerrieierieiiseresienns | everesissinennniines | overes 758,768 758,768 | ...... 758,703 . 758,768 01/26/2026.
83405L AA 8 |SCLP 175A1-ABS, .. [ 09/01/2019. [ PAYAOWN.......courverrirrererinrinerierieeeins | cevnrrierieninees | evens 862,984 | .......... 862,984 | ... 862,947 | .......... 862,963 862,984 09/25/2026.
83405Q AA 7 |SCLP 176 A1 - ABS .. | 09/01/2019. | Paydown L A175,142 | 175,142 |...1,174,690 .1,174,906 1,175,142 11/25/2026.
83405R AA 5 |SCLP 181 A1-ABS .. | 09/25/2019. | PaydOwn..........ccoovvverererneenrineirerienes | oo ..1,255796 | ....... 1,255,796 |...1,255,714 | ....... 1,255,747 1,255,796 02/25/2027.
83405X AA 2 |SCLP 183 A1-ABS......ccoomierreicrierineerenirseenns .. [ 09/25/2019. | PaydOWN..........ovvurvrerireirsrineierienins | conne ....3,326,579 3,326,579 |....3,326,549 | ....... 3,326,563 | ..o [ e 18 [ |16 [ | 3,326,579 08/25/2027.
83416W AA 1 |SOLAR STAR FUNDING LLC.... o+ | 06/30/2019. [ PAYAOWN.......ovvivvririrriiisirrierisieienes | covernsrisisnniennns | versssesssnssenns | osvessssssessssnnses | sneeessnesnnnnns | conmmrnssessnssesnes (V1 TR IO 06/30/2035.
83416W AB 9 | SOLAR STAR FUNDING LLC.... L1 07/01/2019. [ PAYAOWN.......vvvvvrrirreririseinerierinenis | ervenernenienineenns | eevveriessnennns | evnesnenssssssssnns | snersessnesens | soessessnessesssneess | conssnessessneess | sevsoessnesnens | sessesssesens (U SOOI I 06/30/2035.
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83417E AA 0 |SOCTY 141 A-ABS.. .. | 09/20/2019. | Paydown 33577 | ... 33,577 33,574 04/20/2044.
83417F AA 7 |SOCTY 142 A-ABS.. .. | 08/01/2019. | Paydown revreeenenensiinenes | eeeeenn87,850 | i .87,850 | o 87,848 07/20/2044.
83417P AA 5 |SOCTY 151 A-ABS.. . | .. | 09/01/2019. | Paydown ceevrernrensnsnennn | e | 02,4268 | 62,426 | e 62,393 08/21/2045.
83438 AA 4|SLOSO 071ALA-CDO....... . .. | 08/01/2019. | Paydown SOOI PO ..96,758 | ........ 89,139 10/07/2037.
83546D AD 0 [SONIC 161 A2-ABS.......cccooevvrrierreirennns .. | 09/20/2019. | Paydown et | s | 50,000 ..50,000 | ........ 50,000 . ] . B [ 05/21/2046.
83546D AF 5 |SONIC 181 A2 - ABS.......cccoovvrvmerrrerireenns .. | 09/20/2019. | Paydown JESSORUSRURRTOSIURR IUTORTIRRTRINN IR 15,000 | .cooovrrenee 15,000 | ........ 15,000 15,000 02/20/2048.
83611M HM 3 | SVHE 05B M2 - RMBS. . . C| 09/01/2019. | Paydown SOOI OO 52,731 64914 | ...18,082 . 52,731 05/25/2035.
83611M JX 7 | SVHE 050PT4 2A4 - RMBS........ccooovrveriericriirirerinerierienes C| 09/25/2019. | Paydown ceevereneensenensen | e | s 190,832 190,832 | ...... 145,986 ATE,T67 | oo [ e 14,084 | s | e 14,064 | | e 190,832 12/25/2035.
84474Y AA 4 | SOUTHWEST AIRLINES CO - ABS . .. | 09/01/2019. | Paydown v | e | s 448,482 | ... 448,482 | ...... 449,658 | ......... AABTTT | e | cereerenn(288) | v [ e (288) | i | v 448,482 02/01/2024.
84858W AA 4 |SPIRIT AIRLINES INC - ABS.... .. | 09/01/2019. | Paydown et | | 170,538 | .......... 170,538 | ...... 170,538 | .......... 170,551 . 170,538 08/15/2031.
84861C AA 3 | SPMF 144 A1 - ABS . .. | 09/20/2019. | Paydown ST RRIRR PO ..15,546,363 | ..... 15,546,363 |..15,530,639 | ....... 5,570,445 | .. e . .|....15,546,363 | .. - . 01/20/2045.
84861C AB 1 |SPMF 144 A2 - ABS........cccocommrvrmmrirnrirnnns .. | 09/20/2019. | Paydown SOOI OO 7,334,230 | ....... 6,465,313 |....6,451,808 | ....... 5,528,311 | coooveverciieie 1882,302 | oo [ e 882,302 | ..ovrverirerians | o 7,334,230 | oo | e | e 0. 221,623 | 01/20/2045.
84861C AC 9 |SPMF 171 A- ABS. . . .. | 09/20/2019. | Paydown SO RRIRORR O .9,141,252 | ... 8,923,516 |....8,969,295 | ....... 8,968,803 172,448 | [ 172,448 9,141,252 12/20/2047.
85208H AA 1 |SPRTE171A-ABS....... . .... | €| 09/15/2019. | Paydown et | e | e 126,967 | ..ccoeeee 126,967 | ..... 126,491 | .ccooeeee 126,545 . 126,967 12/15/2037.
85208N AA 8 |SPRNTS 161 A1-ABS RSSO PRSPPI .. | 09/20/2019. | Paydown et | | e 312,500 | .......... 312,500 | ...... 312,495 | ... 312,497 | v | e e [ | e | e 312,500 03/20/2023.
85235* AA 6 | ST LOUIS COUNTY CONTROL PASS-THRU TRUST. .. | 09/15/2019. | Paydown crerereneesse s | e | s 167,030 167,030 | ...... 167,030 .167,030 167,030 12/15/2036.
855541 AC 2 |STARM 07S13A1- CMO/RMBS C| 09/01/2019. | Paydown cetternnesnn | | o 220,484 220,484 | ...... 206,199 .205,984 . . 220,484 01/25/2037.
85572R AA 7 [STARR 181 A= ABS.....ccoveviiereeiicircriniins C| 09/15/2019. | Paydown ceevereneesse s | e | s 368,586 | .......... 368,586 | ...... 367,456 | .......... 156,581 | vvovvvriverne | eeee 1,055 | s | e 1,055 | i | e 368,586 05/15/2043.
85573L AA 9 |STARR19TA-ABS....cccoviiieeieriieriieeienes C| 09/15/2019. | Paydown et | e | e 142,858 142,858 | ...... 142,851 | oo | eeverneessninenes | vvernninnn® [ {8 | e | v 142,858 03/15/2044.
86212V AA 2 |STR 161 AT-ABS....ccoiicirirecerieererieene .. | 09/20/2019. | Paydown ceerrerenesennenn | e | 50,654 ..50,654 | ........ 50,627 | .iieirr80,632 | v [ i 22 2 . 50,654 10/22/2046.
86212V AD 6 |STR 181 AT-ABS.....ccovieceieirerrerierienieenns .. | 09/20/2019. | Paydown JSSSORRUSORURRTORRORR ISTORPTORRTORTONS ISR 51,653 | woverrrnns 51,653 | ... 51,640 10/20/2048.
86212V AE 4 |STR 181 A2- ABS. .. | 09/20/2019. | Paydown FSOSTRRORR OO 68,441 68,441 68,415 10/20/2048.
86213B AA 5 |STR 141 A1-ABS. v .. | 09/20/2019. | Paydown vt | s | e 4,375 04/20/2044.
86213C AA 3 [STR15TAT-ABS...cooviierireereeireerierierieees .. | 09/20/2019. | Paydown ceerernesensessesinns | e | e 10,375 | i, 10,375 04/20/2045.
86213C AB 1 |STR151A2-ABS .. | 09/20/2019. | Paydown e | e . . . 26,875 04/20/2045.
863222 ZZ 1 |STRIPES 2013 1 LIBOR + 350 4/5/2023 .. | 09/20/2019. | VARIOUS USSR U . . . .36 |. o |36 | | e 453,033 04/05/2023.
863572 LV 3 |SASC 964 A - CMO/RMBS... . .. | 09/01/2019. | Paydown SRR OO 5,920 5,920 09/25/2031.
863576 EQ 3 |SASC 060W1 A4 - RMBS .. | 08/01/2019. | Paydown s ......129,925 .129,925 12/25/2035.
863579 C3 0 |SARM 0521 6A3 - CMO/RMBS . .. | 09/01/2019. | Paydown certereense s | e | s 331,256 331,256 11/25/2035.
863579 J9 0 |SARM 0522 1A4 - CMO/RMBS . .. | 09/01/2019. | Paydown et | s | 59,453 59,453 12/25/2035.
863579 RP 5 |SARM 0511 1A1 - CMO/RMBS . .. | 09/01/2019. | Paydown - 6,920 .6,920 05/25/2035.
863579 SU 3 |SARM 0512 3A1 - CMO/RMBS . .. | 09/01/2019. | Paydown ceerer | e ...80,587 06/25/2035.
863579 UL 0 |SARM 0515 1A1 - CMO/RMBS . .. | 09/01/2019. | Paydown 9,608 07/25/2035.
863579 UU 0 | SARM 0515 4A1 - CMO/RMBS . .. | 09/01/2019. | Paydown s . 147,117 07/25/2035.
863579 VH 8 |SARM 0517 1A1 - CMO/RMBS . .. | 09/01/2019. | Paydown ceerrerenressenennn | e | o 146,076 146,076 08/25/2035.
863579 VW 5 |SARM 0517 5A2 - CMO/RMBS . .. | 09/25/2019. | Paydown et | e | e 196,996 196,996 08/25/2035.
863579 XR 4 |SARM 0518 8A1 - CMO/RMBS . .. | 09/01/2019. | Paydown et | e | 770,550 | ........ 774,279 | ... 711,421 770,550 09/25/2035.
863579 ZL 5 |SARM 0520 3A3 - CMO/RMBS . .. | 09/01/2019. | Paydown crerrereneense s | e | o 204,106 | .........178,131 | ..... 151,321 204,106 10/25/2035.
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86358R DX 2 |SASC 01SB1A5-RMBS....... .. [ 09/01/2019. | PAYAOWN........courvmrrrrirerireersniseiieiins [ eoveernesissnnennes | cevid 67,920 | ............67,920 | ....... 63,627 ...64,640 67,920 08/25/2031. | 1FM....
86358R XY 8 |SASC 02AL1A2-RMBS.... .. | 09/01/2019. | Paydown ......173,555 ......136,700 .148,496 173,555 02/25/2032.
86358R XZ 5 |SASC 02AL1A3 - RMBS.... . .. [ 09/01/2019. [ PaYdOWN........coovrvvrrirrerriirineiverinniis | e | oenens 137,992 | ........137,992 | ... 124,574 137,992 02/25/2032.
86358R YB 7 | SASC 02AL1 APO - RMBS.......coouirierieereeiseriseinesieneneeens .. [ 09/01/2019. | PaydOWN........couvvvvrirerircerniseiierieniens | cenne 25135 | .........25,135 | ........ 17,738 | s 25,135 02/25/2032.
86359A ME 0 | SASC 03AL1 A - RMBS .1 09/01/2019. | PAYAOWN........cvvvrrverirriernnieirerisinninens | ceveierssisseenines | v 41,509 | .........41,509 | ........ 36,196 | oo 37,104 | o | o405 | | 4805 || s 04/25/2031.
86359A MG 5 | SASC 03AL1 APO = RMBS..........ocumrimrierireeieniseesseriseines .. [ 09/01/2019. | PAYAOWN.......courvurrrrirerireersniseiirerins [ eovveereeinsinennns | ceviees 17,056 | ...........17,056 | ........ 12,013 [ s [ | eeeenn387 | v [ 387 [ i | v 04/25/2031.
86359A WR 0 | SASC 03AL2 A - RMBS .. [09/01/2019. | PAYAOWN.........oooomrvirmriireriereiieniiierees | e | e 367,737 | .........367,737 | ...... 319,137 | oo 337,704 01/25/2031.
86359A WT 6 | SASC 03AL2 APO - RMBS..........ccoirimirieriiceierinsessssineienes .. [ 09/01/2019. | PAYAOWN........couvveiririrriceisnineierins [ e | vevies 56,688 | ............56,688 | ....... 44,072 | .o 01/25/2031.
86359B 4U 2 | SASC 054XS 14A - RMBS.......ovvvmirirrererieieriserieniesisninns .. [ 09/01/2019. | PAYAOWN.......courvrrrirrererrseiserierineens | eevnsenenienineens | oenens 363,538 | ..........363,538 | ...... 339,908 03/25/2035.
86359B LE 9 | SARM 04ARM2 4A1 - CMO/RMBS... ++ 1 09/01/2019. | PAYAOWN........cvvvrrvrirriersiieirerisisnrines | eenniersnisseenines | sovnene 44,628 | ..........44,628 | ........ 43,010 44,628 03/25/2034.
86359B YF 2 | SARM 0410 4A - CMO/RMBS .. | 08/01/2019. | PaYdOWN.........ouvvrrirrirecriniseiierienens | cenne ....3,634,753 ....3,649,445 3,634,753 08/25/2034.
86359F AB 8 | SASC 06S2 A2 - RMBS........cieumirrierieriesiiesieissssiseienes . [09/25/2019. | Paydown..........ccccocveeririecniicnniiciiicni [ v 23,478 23,478 06/25/2036.
86359L NA 3 | SAMI 05AR6 2A1 - CMO/RMBS .. | 09/25/2019. [ PAYAOWN........courvrrrirrercrinrinerirerieeeis | cevverrierireninees | evens 154,408 | ..........154,408 | ...... 104,687 154,408 09/25/2045.
86360B AG 3 |SARM 064 4A1 - CMO/RMBS... oo |+ ] 09/01/2019. | PAYAOWN.......vvnvvrirrireiierieeineniseines | eversesissensisnines | cvnne 253,464 | ..........253,142 | ...... 202,808 253,464 05/25/2036.
86360B AJ 7 | SARM 064 5A1 - CMO/RMBS..........coovvvierrieiieieiesisserenienes .1 09/01/2019. | PAYAOWN........cvvvrrerirriersnieerenisisnrines | eervninesssisserenines | sovvenes 27,519 | ...........28,057 | ........ 22,973 | coooeeeenn21,213 | i | 364 | i 364 | | e 27,519 05/25/2036.
86909# AA 5 | SUSQUEHANNA (18 PROPERTIES ) CONTROL PAS............. .. [ 09/23/2019. | PaydOWN........couvvvvvirerireersriserierienes | cenae 26,246 26,246 26,246 12/23/2036.
86934N AA 7 | SCML 18SBC7 A - CMBS.. .. [ 09/01/2019. | Paydown..........ccccovverireinnicnnivciienis | v ....1,485,256 ....1,485,192 05/25/2039.
869507 AA 1|SPSS171A-ABS .. [ 09/15/2019. | PAYAOWN........couvverririrrircersrinerieiins [ e | cevis 57,845 | ..........57,845 | ....... 57,816 | oo 57,819 | oo [ veririennnn8 [ |8 [ | e 01/15/2071.
87159Q BE 7 |SYMP 14R A3R-CDO... .1 08/01/2019. [ PAYAOWN.......coourvvrrireirceeneierierineinns | ervineineeienineenns | aeeens 432,378 | ........432,378 | ...... 432,378 | ......832,335 | e | 3 | i 83 | | 07/14/2026.
87244B AA 6 |TGIF 171 A2 - ABS.....covvrrrierineissieriinsis .. | 08/01/2019. | Paydown..........ccoovvvvrererniennineiveriienes | o 55,000 55,000 | ....... 54,848 ...54,878 55,000 04/30/2047.
87266X AA 1 |TRTX18FLT A= CMBS......coovivrricrierineeienisseeiesseesienesesens C| 09/01/2019. | PaydOWN.......coeverrereerernerierieeerceiins | e ...3,382,445 | ....... 3,382,445 |....3,382,445 | ....... 3,383,150 3,382,445 02/15/2035.
87266X AC 7 |TRTX 18FL1 AS - CMBS C| 08/16/2019. | Paydown..........c.oevuurvemiinirierieniseiinns | s ...4,750,000 | ....... 4,750,000 |....4,750,000 | ....... 4,751,304 4,750,000 02/15/2035.
87266X AE 3 |TRTX 18FL1B - CMBS C| 08/16/2019. | PaydOWN.........cvvrrereerrreeriereerereniiee | e ....2,000,000 | ....... 2,000,000 |....2,000,000 | ....... 2,000,675 2,000,000 02/15/2035.
87267J AA 1 |TFINS 182 A1 - CDO....covvrrrererereerreirserineis C| 09/30/2019. | PaydOWN.......corvvrrereernrererserireeeseennne | e 2,314,261 | ....... 2,314,261 |...2,314,261 | ....... 2,314,191 2,314,261 09/30/2039.
87305N AV 0 |TTXCO - ABS .. | 08/01/2019. | PaydOwn..........covvvverererierrrineireriienes | o 415 ..415 415 01/02/2022.
87342R AB 0 |BELL 161 A22- ABS .. | 08/25/2019. | Paydown.........cc.ccceuerinriineinciiniieni [ e 30,000 30,000 | .ooeererne30,000 | covooiierinenrins [ e | e [ | s 30,000 05/25/2046.
87342R AC 8 [BELL 161 A23- ABS.......cccovmiieririeierineierinines .. | 08/25/2019. | PAYAOWN........covivrrvrirrirernicienisinninnns | cevriresssisseennes | coveenee 29,625 | ...........29,625 | ........ 29,852 05/25/2046.
87342R AF 1 |TACO BELL FUNDING LLC - SERIES 2018-1 . | 08/25/2019. | Paydown v 17,500 v 17,500 11/25/2048.
874074 AA 5 |TAL171A-ABS....cooiiireiereeieseenne .. 1 09/20/2019. [ PAYAOWN........coovvvrirrircirneiseierieeins | e | oevens 203,786 | ..........203,786 | ...... 206,259 04/21/2042.
87407P AA 8 | TAL 131 A= ABS......ccvvrirrerinrirerierissiienis C| 09/20/2019. | Paydown 655,000 | ..........655,000 | ...... 648,824 02/22/2038.
87407P AE 0 |TAL132A-ABS C| 09/20/2019. | PYOWN.......coorvrrrerereiinerierirneessninnee | eversesesseesssnines | cenn 430,875 427,133 430,875 11/22/2038.
87407P AJ 9 |TAL141A-ABS....ccooovieeeeeeeeeeeeee C[09/20/2019. [ PaydOWN.........covvrrirerrirernnseireriseiseens | oees 322,075 322,075 | ... 317,293 322,075 02/22/2039.
87407P AP 5 |TAL 142 A2-ABS.........cccone. C| 09/20/2019. | PaYdOWN.......couvvrrerrenirneriereneeseninnee | eversseeesseessssines | cvone 240,625 240,625 | ...... 239,666 240,625 05/20/2039.
87407P AR 1 |TAL 143 A-ABS......coooviiirinrineiineiseiiniis C| 09/20/2019. | Paydown ......150,000 .150,000 .149,949 .150,000 11/21/2039.
87819# AA 2 |TD BANK MIAMI, FLORIDA. .. [ 09/15/2019. | Paydown...........covvvereverneennnineirerienens | oo 32,299 32,299 32,299 32,299 01/15/2038.
881561 CH 5 |TMTS 036HE M1-RMBS......... C| 09/01/2019. | PaydOWN........ccvvrrereerneeserierereeesseeinne | e 28,157 28,157 | oooouee 26,697 28,157 11/25/2033.
881561 LE 2 [TMTS0411HEA-RMBS.........cccovvevrrirrirnee. ++ | 09/25/2019. | PAYAOWN........cvvvvrririrriersnieererisinninnes | eovnsessnisseienines | sovvene 20,448 | .......c.... 20,448 | ...... 16,384 20,448 10/25/2035. ..
881561 LR 3 |TMTS 0419HE A1 - RMBS...... . 109/01/2019. [ PaydOWN.........oovvvmrirrireereiserieriseeis | cenne 26,071 26,071 | ........ 19,195 26,071 10/25/2034. | 1FM...........
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881561 VY 7 |TMTS 0512AL AF4 - RMBS... .. [ 09/01/2019. [ PAYAOWN.......ccourvrmrirrercrinriserierieeeis | ervinerierienineens | veeens 309,141 298,486 296,680 . [P [ 12,462 309,141 07/25/2036. | 1FM....
88156E AB 2 | TMTS 0617HE AB1 - RMBS.. .. | 09/25/2019. | Paydown e 847223 | . 447,084 | 385,770 407,776 ..10,465 447,223 01/25/2038.
88157V AB 3 | TMTS 076 A2 - RMBS .. | 09/25/2019. | Paydown ceerrerenrensenesnn | e | o 158,676 | ......... 158,676 | ........82,512 | ..........103,235 | ..ovivvvriviines | 3,468 [ s | i 3,468 158,676 08/25/2038.
88315F AA 9 | TMCL 171 A= ABS....covieirreierieriseeiesieenns C| 09/20/2019. | Paydown JSSSTRRURTSURORIURR ISTORTIRIRRTRTON ISR 69,150 . 69,150 05/20/2042.
88315L AC 2 [TMCL 191 A= ABS....c.oiiiiieirecierireeriniees C|09/20/2019. | Paydown et | e | 240,000 .240,000 | ...... 239,921 | .o . . . . e M 04/20/2044.
883556 AT 9 | THERMO FISHER SCIENTIFIC INC......coovvvrerirriririieineriens .. | 09/27/2019. | Call @ 101.56. [ESSTURRIN PN ...3,046,740 | ....... 3,000,000 |....2,998,800 | ....... 2,999,809 | .oooevererenernne [ erreenn 187 [ | e 187 [ | 002,999,996 | oo [ e 46,744 | ........ 46,744 | ... 127,683 | 05/01/2020.
885220 DX 8 |TMST 034 M1-RMBS C| 09/25/2019. | Paydown et | s | 45174 | oo 45174 | ........ 38,172 | oo, 39,193 . i | 5,981 | | s 09/25/2043.
885220 GB 3 | TMST 044 1A - CMO/RMBS .. | 09/25/2019. | Paydown e | oo 33991 | ... 33,991 32,419 | oo 12/25/2044.
885220 GK 3 | TMST 044 5A - CMO/RMBS.........covvimierrieireriserienisessssinns .. | 09/01/2019. | Paydown ceerereneesse s | e | s 130,474 | .......... 130,474 | ...... 124113 | e 117,334 130,474 12/25/2044.
885220 HM 8 | TMST 052 A1 - CMO/RMBS.........ccoovriiererieiieinnieissiensernnins C|09/25/2019. | Paydown et | | 329,972 329,972 | ... 330,179 [ 329,972 07/25/2045.
885220 KW 2 | TMST 062 A2B - CMO/RMBS €| 09/25/2019. | Paydown TR 293,399 293,399 | ...... 286,889 | .......... 273,537 | oo | v 6,552 |. . . 293,399 04/25/2036.
88522R AB 0 | TMST 065 A2 - CMO/RMBS..........coovviiiriiciinrisnisniiccis .. | 09/25/2019. | Paydown et | e | s 12,290 | oo 20,151 | cooos 4,459 | v, 2,795 | oo 16,357 232 |..15,883 | .iooireeec 706 | oo | s 12,290 08/25/2036.
886065 AA 9 |TBOLT 18AA-ABS . C| 09/15/2019. | Paydown SO RRIRORR O 214,286 09/15/2038.
88606W AA 0 [TBOLT 171 A-ABS.....cccconvvrrneenne C| 09/15/2019. | Paydown SOOI O . 28,920 05/17/2032.
89412M AC 0 [TRAP 3 A1B - CDO......ccvvvrrieririsirnieerseinnns .. | 08/01/2019. | Paydown et | e | 42,650 | .cocvuenn 42,650 | ........ 39,451 | ciiieee2,650 | e [ e | e [0 | | e 42,650 01/20/2034.
89412R AB 1 [TRAP 5 A1B - CDO....coecovirrrerierererierireenns .. | 08/01/2019. | Paydown SO RRROIRR PO ..5,441343 | ... 5,441,343 | ....4,527,651 5,441,343 07/15/2034.
89412W AA 2 [TRAP 7 A1-CDO....coovviririiiisicenieciens .. | 08/01/2019. | Paydown cetternnsesn | e | 300,125 | .......... 300,125 | ...... 260,781 300,125 01/25/2035.
89413G AA 6 |TRAP 12A1-CDO....coviriericeenireereeienies .. | 08/01/2019. | Paydown ceevereneesse s | e | s 120,303 | .......... 120,303 | ...... 100,002 120,303 04/06/2042.
89655Y AA 4 |TRLO9TA-ABS...comimris .. | 09/16/2019. | Paydown SOOI O 202,857 202,857 | ...... 207,295 . 202,857 11/16/2039.
89656C AA 1 |TRL 101 NTS - ABS......coovvrvreriirinriinrinns .. | 09/16/2019. | Paydown ceerrerenrensenesnn | e | o 119,932 119,932 | ... 125,665 ..61,778 |.. . . . 119,932 10/16/2040.
89656F AA 4 |TRL 121 AT - ABS....cooieceircierireneseeieeieenns .. | 09/15/2019. | Paydown crerereneesse s | e | s 808,873 | .......... 808,873 | ...... 803,494 | ......... 115,502 | covovvervvineins | v 3,979 | o [ e 3,979 | o | e 808,873 01/15/2043.
89657B AA 2 |TRL 191 A1-ABS .. | 09/17/2019. | Paydown cetternnesn | e | o 106,756 | .......... 106,756 | ...... 106,703 | ..ooovveririiciians . . 106,756 04/17/2049.
89678F A* 1 |TRISTATE CAPITAL HOLDINGS, INC .. | 07/01/2019. | Maturity @ 100.00...........cvvreerererrcerrenes [ cenne ..11,000,000 | ..... 11,000,000 |..11,000,000 | ..... 11,000,000 | .ooovvernrininnne . . .|....11,000,000 07/01/2019.
89679H AA 3 | TCF 171 A-ABS.....oiieririeeiseneiissiserienns .. | 09/20/2019. | Paydown SOOI O 62,714 | oo 62,714 | .. 82,658 | ooiiri 82,662 | e | BT | [T | | 62,714 06/20/2042.
89707Y AA 2 |TROPC 4B A1L-CDO........ C| 08/01/2019. | Paydown ceerrernressenensn | e | o 597,496 .597,496 e [ 021,875 | s | e 216,875 597,496 04/15/2035.
898203 AA 2 [TFINS 172 A1- CDO....coovvvrerererererieirserineins C| 09/20/2019. | Paydown ceerereneesse s | e | s 729,225 729,225 . JOO 12,482 [ .o | e 12,482 729,225 09/20/2039.
898203 AB 0 |TFINS 172 A2 - CDO C| 09/20/2019. | Paydown cetternnsesn | e | 333,360 .333,360 | ...... 326,693 | ......... 326,873 | .o, 333,360 09/20/2039.
89820U AB 0 | TFINS 181 A2 - CDO. . C| 09/30/2019. | Paydown s ......234,076 231,736 231,980 .234,076 03/30/2039.
89821J AA 6 | TRUPS-191-A1 - CDO....cccovvvvrrrrrrrirnrrranns C| 08/02/2019. | Paydown SOOI OO ....2,924,356 102,924,356 | ..o 2,924,356 02/02/2039.
90253@ AA 1 |UA PASS THROUGH TRUST, SERIES A1 .. | 09/15/2019. | Paydown ceerrerenrensenennn | e | o 139,637 | ..........139,637 | ...... 141,033 139,637 02/15/2032.
90272* AA 0 |UHC (SENIOR NOTE) CONTROL PASS-THROUGH . | 09/15/2019. | Paydown e veren45,180 45,180 45,180 05/15/2033.
902752 AA 2 |PVTPLUIRC-GSAVLLC . | .. | 09/05/2019. | Paydown et | | 106,854 | ..........106,854 | ...... 106,854 12/05/2035.
902753 AA 0 |UIRC-GSA IV LLC.....ccovrrvmrercriirirrrieiins .. | 09/05/2019. | Paydown 86,244 | .........86,244 | ... 86,244 12/05/2034.
90342W AA 5 |[USCAP 5A1-CDO ceens .. | 08/01/2019. | Paydown [EOTUTRIN IN 233,334 ......193,667 | . 10/10/2040.
90352W AA 2 |STEAM 181 A1 - ABS . .. | 09/25/2019. | Paydown ceerrerenressenennn | e | o 193,497 | .........193,497 | ... 193,496 200,318 04/27/2048.
90390K AB 0 |USCAP 2 A2 - CDO......oeverereirerrererneeseninseenns .. | 09/01/2019. | Paydown JSSSTUUSTSRTURPORTURRN IUPORPIURIURRROPTORS ISOPROONt 33,844 ..33,844 | ... 33,427 ...33,435 ...33,844 08/01/2034.
90783X AA 9 | UNION PACIFIC RAILROAD CO 2007-3 PASS TH.......ccrvvvne. .. | 08/01/2019. | Paydown et | e | 35,826 ..35,826 | ........ 35,826 ...35,822 ...35,826 01/02/2031.
909287 AA 2 |UNITED AIR LINES INC - ABS . .. | 08/01/2019. | Paydown e | oo 66,411 | ... 66,411 63,575 | .ovvrernnnd 65,250 66,411 01/02/2024.
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909319 AA 3 |UNITED AIRLINES INC - ABS... . .. [ 09/01/2019. [ PAYAOWN.......ccourvrmrirrercrinriserierieeeis | ervinerierienineens | veeens 174,440 | ......... 174,440 | ...... 174,440 | .......... 174,440 | oo 174,440 | oo 02/15/2027. | 1FE.
90932L AA 5 |UNITED AIRLINES INC - ABS... . .. | 07/01/2019. | Paydown et | e | e | s | s . 06/01/2029. | 1FE.
90932Q AA 4 |UNITED AIRLINES INC - ABS... . .. | 09/03/2019. | Paydown ceerrerenrensenesnn | e | o 111,366 | .........111,366 | ...... 111,366 | ..coooeee 111,366 | ovooeriirinne 111,366 | .o .0 03/03/2028.
91529Y AN 6 | UNUM GROUP..........covverierricirerieseieeieeineenns .. [ 09/30/2019. | GOLDMAN......covvvmrrmerierereesenerseenenes | conne ...9,348,075 118,966,970 | ..o 8,967,796 380,279 06/15/2029.
91845# AA 2 |PVTPL VERIZON - CMO..... .. | 09/15/2019. | Paydown et | s | 74,134 L T4134 | L 74134 | o T4134 | s . . . 74,134 | .. . 05/15/2035.
91854* AA 4 |VZ (SENIOR NOTE) CONTROL PASS-THROUGH TR............ .. | 09/15/2019. | Paydown JESSURRUSSRNTURTORRIRS ISTORTIRRTRTORN IR 67,408 | ............ 67,408 | ... 67,408 | ...coonnc.. 67,408 | .ooocveerrncenee | ererrerinnen0 i |0 [ | s 67,408 | ..ooverceririns [ e 08/15/2036.
92211M AC 7 |VDC 181A2-ABS................ .. | 09/15/2019. | Paydown SOOI OO 25,000 25,000 25,000 | .oooonnee. 25,000 | .oovieeiieiins . . . 25,000 02/16/2043.
92212K AA 4 |VANTGE 191 A2 - ABS... woer | - [ 09/15/2019. | Paydown SO RTRROIRR O .7,500 .7,500 7,500 | s . e |- w0 | e | e 7,500 07/15/2044.
92257C AA 8 [VCC 191 A= CMBS......cooiieerierieeieeiseeesisssessssisessessas .. | 09/01/2019. | Paydown ceerereneesse s | e | s 177,824 | .......... 177,824 | ...... 177,783 | oo 177,824 03/25/2049.
92257L AB 6 |VCC 171 AFX - CMBS .. | 09/01/2019. | Paydown et | e | e 221,344 221,344 | ... 221,285 | .......... 218,222 | ..o 221,344 05/25/2047.
92258N AB 1 |VCC 161 AFX - CMBS ceeves .. | 09/01/2019. | Paydown ST RRIRR PO 292,614 292,614 292,614 292,287 292,614 |.. - . 04/25/2046.
92276M AX 3 | VENTAS REALTY LPVTRYUSUS......ccoovmrvvimrrrineriiiereiierenens .. | 09/01/2019. | Not Available.............ccccooeruveriinrinniicnns [ covreiveiiecins ...5,272,900 | ....... 5,000,000 |....5,036,677 | ......5,013,812 | ..ccooovrriveiians | eee2,924) | v | creend(2,924) | o | 5,010,887 | .ooovvivcrieii | o (10,887) | ........ (10,887) | .....479,497 | 03/01/2022.
92330W AE 7 |VENTR 24 AF - CDO......covverirrmrrrcrireririeenns .. | 09/09/2019. | Call @ 100.00. SOOI PO ....7,000,000 | ....... 7,000,000 |....7,000,000 | .......7,000,296 |.....ccourrerrnne | wrrrrrrereens0) | covrrvvrrens | eerverirennnc0) o | e 7,000,296 | .....ccvvrrernen (296) | cvvvevvennn(296) | ..o 167,909 | 10/20/2028.
92535V AA 0 |VBTOW 162 A - ABS.... SO N .. | 09/15/2019. | Paydown e | o 22,503 | ... 22,503 22,502 22,503 10/15/2046.
92765Y AA 5 |VIRGIN AUSTRALIA HOLDINGS LTD - ABS......cccovvvivvrrnrines C|08/01/2019. | Paydown et | ...3,389,236 | ....... 3,227,849 |....3,227,849 | ......3,227,849 | ...cooevvvvicvcnr | coverreeens(0) [ e | vereeeacn(0) | e | e 3,227,849 04/23/2025.
92769X AF 2 |VIRGIN MEDIA SECURED FINANCE PLC.. 08/01/2019. | VARIOUS ST O ....6,284,340 6,000,000 |....5,998,420 | .......5,999,473 | ..cocovirimmirnne | werrernni238 | v | 238 [ i | e 5,999,712 01/15/2021.
929227 4T 0 |WAMU 0354 2A1 - CMO/RMBS . | .. | 09/01/2019. | Paydown SSRTSTOIRTTTTIN IR 58,490 ..58,490 | ... 58,728 58,490 06/25/2033.
92922F 3N 6 | WAMU 05AR12 1A8 - CMO/RMBS..........cverrirrierirerirerereens .. | 09/01/2019. | Paydown ceevereneesse s | e | s 199,710 | covvveeee 199,710 | ...... 188,601 | ..c.oeer 189,768 | oo | eee TAT2 | s | e LAT2 | e | v 199,710 10/25/2035.
92922F 3Q 9 | WAMU 05AR12 2A1 - CMO/RMBS... .. | 09/01/2019. | Paydown JSSSTRUUSTSRTURPURRURRN IVPORPIURIURRTORTORS ISR 71,848 71,848 | 189,917 | oo | eeeveeeiieeieees | oo 1,931 | e 1,931 | | s 71,848 10/25/2035.
92922F 7C 6 | WAMU 05AR16 2A1 - CMO/RMBS... . | .. | 09/01/2019. | Paydown FSOSTOUTORTTORR OO 6,870 7,480 6,870 12/25/2035.
92922F 8T 8 | WAMU 05AR18 3A1 - CMO/RMBS.........ocvemeiirierinerierereens .. | 09/01/2019. | Paydown JESSURRUSTOSRRRURRTOURPURR IOTORPIORIORRTORTORS ISPV 28,367 | oo 28,336 28,367 01/25/2036.
92922F GY 8 |WAMU 03811 3A3 - CMO/RMBS.........cooviviriiiinrirerienis .. | 09/25/2019. | Paydown et | e | 58,920 ...58,920 58,920 11/25/2033.
92922F J5 8 |WAMU 05AR6 2AC - CMO/RMBS .. | 09/25/2019. | Paydown e | o 365,084 .365,084 . . [P [ . . 365,084 04/25/2045.
92925C CC 4 | WAMU 06ART 1AA - CMO/RMBS.........ovieuereieirereeirseirnnis .. | 09/01/2019. | Paydown JSSSTUPUSTSPRTURPOPPURR IVPORTIURIURRTORTORN ISOPROONE 30,722 | o 30,722 | ..0e20,586 | coooerrr 21,802 | i | 812 | s 812 | | s 30,722 01/25/2046.
929256 AD 5 |WAMU 06AR16 2A2 - CMO/RMBS... .. | 09/01/2019. | Paydown JSSSOSTUTSTOSTRNRTURSPOURSPORRN IVTORTTORPPIRTORPTON ISUPPROON 73,921 115,149 73,921 12/25/2036.
92925V AF 7 | WAMU 07HY1 2A3 - CMO/RMBS .. | .. | 09/01/2019. | Paydown ceerereneesse s | e | s 113,029 .106,273 113,029 02/25/2037.
92935 BC 8 |WFRBS 11C2 A4 - CMBS.......oocvririeriirieinns .. | 09/01/2019. | Paydown SOOI OO 292,536 | ..... 292,537 | ...... 305,793 292,536 02/15/2044.
92977Y BW 0 | WMLT 05B 2A4 - CMO/RMBS . .. | 09/01/2019. | Paydown s 28,953 | ... 28,953 | .......27,254 28,953 10/20/2035.
92990G AG 8 |WAMU 07HY5 2A5 - CMO/RMBS.........coovvvrmrireiiniierierireens .. | 09/01/2019. | Paydown certereense s | e | s 726,928 | ........742,441 | ... 575,100 726,928 05/25/2037.
92990G AJ 2 |WAMU 07HY5 3A1 - CMO/RMBS, .. | 09/01/2019. | Paydown ceerrerenrensenennn | e | o 168,341 | ..........157,198 | ...... 142,943 168,341 05/26/2037.
93147# AA 3 | WALGREENS (MARICOPA AZ) CONTROL PASS THR.. .. | 09/15/2019. | Paydown s 35,129 v 35,129 35,129 10/31/2034.
933636 AA 0 | WAMU 07HY4 1A1 - CMO/RMBS .. |..109/01/2019. | Paydown et | | 130,252 | ..........166,849 | ...... 148,408 04/25/2037.
933636 AG 7 |WAMU 07HY4 3A1 - CMO/RMBS, .. | 09/01/2019. | Paydown ceevereneensenensen | e | s 108,917 | .........110,524 | ...... 104,658 04/25/2037.
933636 AL 6 | WAMU 07HY4 5A1 - CMO/RMBS..... .. | 09/01/2019. | Paydown s v 51,973 cn 47,247 11/25/2036.
93363E AB 1 | WAMU 06AR10 1A2 - CMO/RMBS... .. | 09/01/2019. | Paydown v | e | 54,493 | ..........54,801 | ....... 52,529 09/25/2036.
93363N AB 1 | WAMU 06AR12 1A2 - CMO/RMBS... .. | 09/01/2019. | Paydown et | e | e 85,688 82,110 | ... 77,619 . . . . B - 10/25/2036.
93363P AA 8 |WAMU 06AR14 1A1 - CMO/RMBS... . |.. 1 09/01/2019. | Paydown et | e | 47,869 LB1972 | L 48,365 ..48,654 | .. . . . | e 47,869 11/25/2036.
93363P AC 4 | WAMU 06AR14 1A3 - CMO/RMBS..........ocvorrerrrierinerierireens .. | 09/01/2019. | Paydown [SSSTRUSTOIURR IVTOSTORTIRRRTIN IO 527,761 | .......... 572,989 | ...... 538,117 | oo 540,308 | ...coorverrerinee | 3,881 [ | 3,881 [ | s 527,761 11/25/2036.
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93363P AD 2 | WAMU 06AR14 1A4 - CMO/RMBS... .. | 09/01/2019. | Paydown 8,147 | ... 8,845 8,094 8,147 11/25/2036. | 1FM....
939336 TX 1 |WAMMS 03MS7 P - CMO/RMBS.. .. | 09/01/2019. | Paydown e R 4 3 4 .1 03/25/2033.
939336 X9 9 |WAMU 05AR1 A2B - CMO/RMBS. . | .. | 09/25/2019. | Paydown ceerernrennenesn | | o 216,745 | .......... 216,745 | ...... 191,278 216,745 01/25/2045.
93934N AR 6 | WMALT 065A 2C2 - CMO/RMBS..........cooiermrimeiierinerierireens .. | 09/25/2019. | Paydown JSSSTRUSTURIRIURS ISTORTIRIRRRTON IR 10,010 212,057 | 10,010 07/25/2036.
94132Q AB 2 |WVMT 11SBC2 M1 - CMBS...... .. | 09/01/2019. | Paydown cetternnesn | | o 923,090 .923,090 | ...... 971,552 . 04/25/2039.
94353W AA 3 [WAAV 171 A= ABS.....oirirrierieeieeieessseisssise s .. | 09/15/2019. | Paydown ceerereneense s | e | s 167,458 | .......... 167,458 | ...... 167,458 | ...coooue. 167,458 11/15/2042.
94707V AC 4 | WEATHERFORD INTERNATIONAL LTD (BERMUDA............ C| 07/26/2019. | WELLS FARGO SECURITIES LLC........ [ ccoevereeerneiririnnns | e 930,000 | ...... 2,000,000 |....1,190,088 | ....... 1,190,000 04/15/2022.
94945P AA 3 |WLKRG 17AA-ABS............... .. | 09/15/2019. | Paydown et | e | s 688,429 | .......... 688,429 | ...... 688,359 | ......... 688,370 06/15/2033.
94974B FN 5 |WELLS FARGO & CO......... .. | 09/25/2019. | WELLS FARGO SECURITIES LLC....... | cccoverrreririrircnnns ..5,292,900 | ....... 5,000,000 |....4,982,950 | ....... 4,991,245 08/15/2023.
949773 AF 2 | WFMBS 076 A6 - CMO/RMBS . .. | 09/26/2019. | Paydown et | L2,711,340 | ... 2,775,532 |...2,899,004 | ....... 2,810,149 05/25/2037.
94980M AE 8 | WFMBS 04P B1 - CMO/RMBS . .. | 09/01/2019. | Paydown v | e | s 137,854 | .......... 137,854 | ...... 132,684 | .......... 137,873 09/25/2034.
949818 AN 4 | WFMBS 0516 A10 - CMO/RMBS .. | 09/01/2019. | Paydown et | e | s 27,267 | oo 27,603 | ........ 19,088 | ............ 24,926 11/26/2035.
94982A AA 0 | WFMBS 04Y 1A1 - CMO/RMBS.... .. | 09/01/2019. | Paydown v | e | e 29,155 ..29,155 | ... 29,482 | .ocoonnee. 29,529 11/25/2034.
949837 BQ 0 |WFMBS 0710 139 - CMO/RMBS... .. | 09/30/2019. | Paydown SOOI O ..39,055 | ........ 11,993 | o [ | e 1,838 | i [ e 1,638 [ i | i 30,893 07/25/2037.
94983K AE 9 | WFMBS 06AR2 2A3 - CMO/RMBS..........ccoovvrniierrierinnininnnine .. | 09/01/2019. | Paydown et | s 38,164 | ... 38,164 29,195 | v 31,31 | i [ 008,883 | it | 6,853 [ . 38,164 03/25/2036.
94983Q AN 6 | WFMBS 063 APO - CMO/RMBS .. | 09/01/2019. | Paydown SO RRROIRR PO 211 [ e | e | e e |7 | 363 03/25/2036.
94983T AE 0 | WFMBS 06AR6 3A1 - CMO/RMBS... .| .. 109/01/2019. | Paydown v | e | 137,994 |10000138,125 | L, 136,123 | .o e 1872 | | e 137,994 03/25/2036.
94983T AJ 9 | WFMBS 06AR6 5A1 - CMO/RMBS...........cocoivemrrieriierierircens .. | 09/01/2019. | Paydown crevrerensennsnenensen | e | 00 213,601 [ 1. 213,601 | e 189,304 | .......... 191,654 | oo | e 21,947 | oo | e 21,947 | oo | s 213,601 03/25/2036.
94983Y AH 2 | WFMBS 06AR10 4A1 - CMO/RMBS. .. | 09/25/2019. | Paydown JSSSTUPUSTSPURURPOPTURR IVPOURPIURPPURRROPTONS ISOPPOON 24,105 24730 | .. 24,527 ...24,588 24,105 07/25/2036.
94984D AC 8 | WFMBS 06AR13 A3 - CMO/RMBS... . |..109/01/2019. | Paydown ceerrerenrensenesnn | e | o 153,617 153,949 | ... 143,308 144,578 | .. e . . 153,617 09/25/2036.
94984F AH 2 |WFMBS 0611 A8 - CMO/RMBS..........cconiveirieriereieniscensninns .. | 09/26/2019. | Paydown ceeverneessssnssesesn | e | e0n:89,636 | viiinn.89,494 | ....85,691 | oo 83,309 | oo | 989 [ | 989 [ | e 85,636 09/25/2036.
94984L AA 4 |WFMBS 06AR17 A1 - CMO/RMBS... .. | 09/25/2019. | Paydown | 10/25/2036.
94985A AA 7 | WFMBS 06AR15 A1 - CMO/RMBS... . |..109/01/2019. | Paydown SO RRIROIRR O . 10/25/2036.
94985T AD 0 | WFMBS 073 IA4 - CMO/RMBS.........oevuiierierineiieeisesineiens .. | 09/25/2019. | Paydown SOOI O ...1,306,781 | ....... 1,330,286 |....1,323,635 04/25/2037.
94986L AJ 3 |WFMBS 0716 IPO - CMO/RMBS .. | 09/01/2019. | Paydown e | e 6,152 12/28/2037.
94986M AA 0 | WFMBS 07AR10 1A1 - CMO/RMBS. .. | 09/01/2019. | Paydown ceevnerenseesssnsnesnnss | e | oo 17,590 | 17,590 | e 17,689 01/25/2038.
94989D AV 1 |WFCM 15C27 A4 - CMBS .. | 09/01/2019. | Paydown crr | e | 42,000 | 42,006 41,204 02/18/2048.
95058X AC 2 |WEN 151 A23 - ABS.. .. | 09/15/2019. | Paydown s 53,917 06/15/2045.
95058X AE 8 |WEN 181 A22 - ABS.. .. | 09/15/2019. | Paydown ceernnrnneennsnsiesnnes | e | 0000 20,0000 | 20,000 | e 19,123 03/16/2048.
95058X AG 3 |WEN 191 A21 - ABS .. | 09/15/2019. | Paydown 62,500 06/15/2049.
95168Q AR 1 |WSTC 131R 2BR - CDO. . .. | 08/07/2019. | Paydown e ....2,221,063 ....2,221,063 . ..2,221,063 11/07/2025.
95168W AR 8 [WSTC 142R ABR - CDO.......covvvvrrmrieiniieinrinnins .. | 07/16/2019. | Paydown et | ....1,119,584 ....1,119,584 . . I P 1,119,584 01/16/2027.
96033C AA 0 [WESTR 161 A= ABS.....coooiriririrceisrieriesiesssesissssesiens .. [ 09/01/2019. [ PAYAOWN.......courverrirrererinrinerierieeeins | cevnrrierieninees | evens 530,950 | ..........530,950 | ...... 529,042 530,950 12/20/2028.
96033C AB 8 | WESTR 161 B - ABS/MBS..... . .. | 09/01/2019. | Paydown s .....326,738 ......324,658 .326,738 12/20/2028.
96033D AA 8 |[WESTR 171 A= ABS......coviiriririieiesiseiieniesesseisssiesiens .. | 09/01/2019. | Paydown ceerrerennenne s | e | s 456,240 | ..........456,240 | ...... 455,688 456,240 12/20/2030.
96033D AB 6 |WESTR 171B - ABS .. | 09/01/2019. | Paydown et | e | e 136,872 | ..........136,872 | ...... 136,669 136,872 12/20/2030.
96033L AA 0 |WESTR 152 A - ABS .. | 09/01/2019. | Paydown e | s 353,061 | ..........353,061 | ...... 352,592 . ] . . 353,061 |.. e M 07/20/2028.
96033W AA 6 |WESTR 181 A= ABS.....cooouiririrrireriserieriesiesessesssssseniens .. | 09/01/2019. | Paydown [SSSTRUSTOIURR IVTOSTORTIRRRTIN IO 312,789 | .........312,789 | ...... 312,240 | .......... 312,237 553 | cvevvernerne | eeereerennnDB3 | e | v 312,789 | oo | v | e 0 | e 7,056 | 12/20/2031.
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96033W AB 4 |WESTR 181B - ABS .. [ 09/01/2019. | PaYdOWN........couvvrrirrireerrriserierienens | cenae w0 [ 10,461 | 12/20/2031. | 1FE..
96038# AA 8 |WESTIN ST LOUIS CTL 4.453 07/15/2047... .. [ 09/15/2019. | PaydOwN..........cvvurrrerireirsriseiierienins | oo 07/15/2047.
96042@ AA 4 | WESTKIN PORTFOLIO (LAS & FLP) LEASE-BACK .. [ 09/15/2019. | PaydOwn..........ccoovvverererneenrineiverienes | oo 11/15/2038.
96928* CQ 8 | WILLIAM BLAIR & CO, CTL PASS THROUGH TRU .. [ 09/15/2019. | PaYdOWN........courvrrrirerireerrineiierienenns | cenae 06/15/2033.
96928* CR 6 | WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. .| 09/15/2019. [ PAYdOWN........coucvvrvrereriirrirnrirerseieienes | o 05/15/2034.
96928* CX 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. .. [ 09/15/2019. | PaYdOWN........couvvvmrirrireerieiserierienes | cenne 01/15/2035.
96928* DA 2 | WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. .. [ 09/15/2019. | PAYdOWN.........ovvverrrerieirerinseiseriienins | corseenseiineriennns | 2000 165,635 | 1000 165,635 | 10 167,419 | 1ot 166,756 | oo | o (1,121) | s [ o1 121) | i | e 165,635 08/15/2031.
96928* DE 4 | WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. .. | 09/25/2019. | PAYAOWN.......courvrrirrerrririnerierineeis | cevennrnerireninees | evees 234,982 | .........234,982 | ...... 237,167 e | e 234,982 01/25/2029.
96928* DJ 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. .. [ 09/15/2019. [ PAYAOWN.......vvurrrnrirrireirsrinerierineens | eevinsinenienineens | aeeens 116,964 | ..........116,964 | ...... 116,964 I - 116,964 09/15/2031.
96928* DZ 7 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. o+ | 09/15/2019. [ PAYAOWN........couvveiriirerrieieniseiiserssienns | everssissinennninnes | overes 133,661 | ..........133,661 | ...... 134,889 B 133,661 10/15/2029.
96928* EN 3 | WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. .. [ 09/15/2019. | PAYAOWN........courvervrrireirneirsniseiinerins [ e | e 99,029 ......100,095 99,029 02/15/2034.
96928 EZ 6 | WILLIAM BLAIR & COMPANY CONTROL PASS - T. .. [ 09/15/2019. | PaydOWN..........cvvverrrrirrricrireniiienees | oo 82,025 | ............82,025 | ........ 82,025 | .oooiere82,025 | oo [ e 0) [ | ieen(0) e | e 82,025 09/15/2033.
96928* FH 5 | WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. .. [ 09/15/2019. | PaYdOWN.........oovvvverirerircerirennineriinnes [ cervvvevnrinennenenns | v 244,758 | 1 244,758 | .. 244,758 | ......... 284,758 | ....ovvvvirrnrrs | v | e e | e | v 244,758 04/15/2025.
96928* FK 8 | WILLIAM BLAIR & CO. CONTROL PASS - THROU.. .. [ 09/15/2019. | PaydOWN..........cvvurvrerircereriseiierienens | conne | s 82,522 11/15/2032.
96928* FQ 5 | WILLIAM BLAIR & CO. CONTROL PASS - THROU.. .. [ 09/15/2019. | Paydown..........cc.oervvmrireririnriseieniieni | conee B 115,545 09/15/2033.
96928* FV 4 |WILLIAM BLAIR & COMPANY CONTROL PASS - T. .. [ 09/15/2019. | PaYdOWN.........ouvvvmrirerireerrierirerienen | e 51,816 09/15/2044.
96928* FX 0 | WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. .. [ 09/15/2019. | Paydown..........cccoovvverinrennricnnisciinnins [ v | 2. 190,483 | 1......190,483 | .....190,483 | ... 190,483 | .oooooiiiiiieins | eevrrieen(0) | e | e (0) | e | e 190,483 02/15/2036.
96928* FY 8 |WILLIAM BLAIR & COMPANY CONTROL PASS - T. .. [ 09/15/2019. | PaydOWN.........ovvvurirerireerrinerireriene | oo O I 71,342 01/15/2035.
96928@ AA 3 | WILLIAM BLAIR CONTROL SERIES 2004 PASS T ceee [+ [ 09/15/2019. | PAYAOWN.......oovreirrireiieriecirseiseineees | cevisseessssissisenes | eoeees 206,401 | ..........206,401 | ...... 206,401 B 206,401 06/15/2023.
96930@ AA 9 |WILLIAM BLAIR & CO, WALGREEN CO (FRANKLL................. .. [ 09/15/2019. | Paydown..........ccoovvvvrevirneenniniiserienes | e 55,595 55,595 55,595 08/15/2035.
97063Q AA 0 |WESTF 17A A= ABS.....ccoviriieriicincriieiis .. [ 09/15/2019. [ PAYAOWN.......ccourrrmrirrererisrinerierieeeins | cevvnerinerieninees | venens 112,500 | ..ocoveeee 112,500 | ..... 112,404 | oo 112415 | e | 88 [ |88 | | v 112,500 08/15/2042.
97064E AA 6 |WESTF 18AA-ABS......cooovmirinrirrinrienienns .. [ 09/15/2019. [ PAYAOWN.......ooorvvrirrireirineiseiierienins | e | oeeens 112,910 | oo 112,910 | ...... 112,905 | oevoce 112,906 | oo | v [ e | | e 112,910 09/15/2043.
974153 AA 6 |WING 18A A2 - RMBS......... .. | 09/05/2019. | PAYAOWN........cocvvurreerirrereerininerineiins | eovveernreinsrnennes | e 17,500 .A7,500 | ... 17,500 IO I 17,500 12/05/2048.
97652P AL 5 |WIN 141 A11- CMO/RMBS.........ccovcvrnrrennee .. | 09/01/2019. | Paydown e | s | oo 110,439 | . 110,439 | ...... 109,749 B 110,439 v 2,678 | 06/20/2044.
976826 BG 1 | WISCONSIN POWER AND LIGHT CO. .. | 07/15/2019. | Maturity @ 100.00..........coevvrererreverererneens | rorvrrirrinnivennes [ e 3,000,000 | ...... 3,000,000 |....2,981,550 00003,000,000 [ oo v | o0 [ 150,000 | 07/15/2019.
981811 AD 4 |WORTHINGTON INDUSTRIES INC v | ] 08/30/2019. | VARIOUS........ocvoriecieeriecirseiseiessies | cenviessisssiesiseens | oo 4,104,680 | ....... 4,000,000 |....3,995,600 | ....... 3,999,268 | ..oocveerinernns | errnenndb21 [ | 821 [ | 3,999,889 | ..oocvvvrinenns | e 11 | 111 | 332,180 | 04/15/2020.
98886Y AR 9 |ZAIS2 2R ABR - CDO......cooriiirriirniieirecisississessssies s .. | 07/25/2019. [ PaydOWN.........ocvvervrireriirrirnrirerseieienes | e ...3,165,784 | ... 3,155,784 |...3,155,784 | ....... 3,155,794 | o | vreieeen(9) | e | e (9) | e | 3,185,784 | ..o e e [l 69,112 | 07/27/2026.
98944P AB 3 |ZCAP 181 A= ABS......cooiriirierieeireriseersseienios .. [ 09/15/2019. [ PAYAOWN.......oourverrirrercririnerierineeis | cevenrrnerireninees | evens 180,000 | ..........180,000 | ...... 177,333 . A77,420 N 180,000 | .ovouveeereennns | crvrrerierrnenin | cevrrrnerirenns0 | o, 5,526 | 10/15/2038.
G0620B AB 4 |ATLSS 2014-1A-ABS...... . .. [ 09/15/2019. [ PAYAOWN.......oouvvviirrircirnriseierieeins | cevineieeiiesiieeins | oevens 144,331 | ........144,331 | ... 144,331 I I 144,331 12/15/2039.
G4301U AF 1 |HARBOUR AIRCRAFT INVESTMENTS LIMITED - A .. [ 09/15/2019. [ PAYAOWN.......courvenrirrerririneierieeeis | e | v 310,315 | .........310,315 | ...... 308,333 IO I 310,315 11/15/2037.
G7256K AB 0 |PROP 2017-1LTD - ABS .. [ 09/01/2019. [ PAYAOWN.......courvrrirrererrseiseiierineenns | eevinsenenienineens | enens 195,281 | ..........195,281 | ...... 195,164 O 195,281 03/01/2042.
G9011Q AA 1 [ TRAP 10 A1-CDO...ccoovvrvicrreieieriseierinines .. | 07/08/2019. [ PAYAOWN........courveirirerricierieisersiienns | cvevesissinennninnes | overen 340,051 340,051 | ... 316,673 B [ 340,051 07/08/2041.
G9011Y AA 4 [TRAP 11A1-CDO. . 107/10/2019. [ PAYdOWN.......cvvvivieririirisniserissninenins | crvnsrssninenessens | avnees 581,294 | . 581,294 | ...... 550,049 581,294 |.. 10/10/2041.
3899999. Total - Bonds - Industrial and MISCEIANEOUS............c.euiiiiiiieisisisis et sissieiaiie atsesssassesssssssssess s et st ensebses et sns s eb s st essessessnsnes 706,664,358 | ....629,508,749 | 723,192,808 ..700,552,267 XXX
Bonds - Bank Loans
00216C AD 5 | AQ Sunshine, Inc./Term Loan 3/19.........ccouevverenerinneeneriinnins .. | 09/30/2019. K0 2,152 04/15/2025.
00448F AG 1 |Achilles Acquisition LLC/Delayed Draw Te.... .. | 09/30/2019. (0 I 437 10/13/2025.
00448F AH 9 |Achilles Acquisition LLC/Closing date Te... .. | 09/30/2019. 0 176 10/13/2025.
00452# AA 7 | Accommodations Plus Technologies LLC/Ter.... .| 09/30/2019. 17 |, 6,454 05/11/2024.
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01310T AT 6 |Term Loan B : Albertson's. . .. | 09/01/2019. | Direct... .{....9,800,000 ...9,479,050 | ....... 9,544,947 256,234 | oo [ e 256,234 | .ooovvvererins | 9,800,000 | ...oovvvrrernes JESSUURPURRURION ISOPPORIURRPOON | B O 353,956 | 12/27/2022.
01370# AA 4 | Alcami Corporation/First Lien Term Loan.. .. | 09/30/2019. | Direc . . ,516 . 3,419 1" 3,516 07/14/2025.
03765V AH 3 | Term Loan B : Protection One . .. | 08/30/2019. | BARCLAYS CAPITAL INC FIXED INC... e |..2,043,863 21,974,132 | 10003,083,959 | e [ AT,709 | s | e 47,709 | oo | v 1,988,248 04/21/2022.
04685Y AK 5 |Athenahealth, Inc./First Lien Term Loan .. | 09/30/2019. | Direct... e 5,762 5,647 (VN . 5,762 02/06/2026.
050777 ZZ 7 |Avetta, LLC/Second Amendment Tranche B T.. . |..109/30/2019. | Direct... 3,989 | .o, 04/10/2024.
05365@ AA 4 |Avetta, LLC/Term Loan 4/18.........c.ovvvereerenerineenerisenierenenns .. [ 09/30/2019. [ DIFECL......couvvrurecrrrerirerirseeirseereeieeries 5422 | oo 1,143 | 04/10/2024.
055444 ZZ 9 | Axiom Merger Sub Inc./Facility B Term Lo .. | 09/30/2019. | Direct... 3,389 | oo, 04/08/2026.
05942# AA 4 |Bambino Cl Inc./Term Loan 10/17 ..| .| 09/30/2019. | Direct... v | e | 9,919 [ 9,919 | 9,675 | 9,702 | coovvvrnas 25 10/17/2023.
059888 ZZ 3 |BakeMark Holdings, Inc./Additional TEM...........ccoewvrerernrerennns .. [ 09/30/2019. | DIFECL.......oocvvrrercrrerrnerrreeereniseiserienens | eennrrnernernneene | crernnen 3,327 | 3,321 | 1000000 3,256 | v 3,262 | oo 08/14/2023.
07384D AB 8 |BELKINC TL B 1L L+475 12/10/2022 .. 1 08/01/2019. | DITECL......coovvrvereereiiieieieieieiseieseieiees [ eveiieieessissinies | e 31,108 | 31,108 | ......0.25,522 | e 26,427 | v 12/10/2022.
09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18.........cocccoveeuieenernn .. | 09/30/2019. | Direct... 1,546 | s 01/02/2025.
105666 ZZ 7 |Bragg Live Food Products LLC/Term Loan 3..........ccccovevvrirnnee. .. 1 09/30/2019. | DIrECL......cvrvrrereieireieieinisieseienenieinns [ eeveieinesnsninins | oo 12,217 | 12,217 | e 11,828 | .o 03/11/2024.
121575 AJ 3 [BURLTLB 1L USD...ccoovvmirercriirirrrieris .. | 08/16/2019. | JP Morgan, ....3,184,000 11/17/2024.
127024 AA 0 |BakeMark Holdings, Inc./Term Loan 08/17...........cccccoveenerincens .+ [ 09/30/2019. | DIFECL.......oorvverierierineiiereieeiseinsninens | erssrisnnseniiseens | veeernen8,126 | iviiiennn6,126 | v 5,943 | oo 5,960 JOOR IO 28 . 28 | i . 6,126 08/14/2023.
13119D AF 9 | Term Loan B : Callaway Golf...........cocrerrerreriinrnrirenisniinirnnnns .+ 1 09/30/2019. [ DIFECL. ....vvvvvrveirereieirseisiseiseiserisnnns | everrsniserennnenns | 00 130,000 | ..........130,000 | ...... 127,400 | .......... 127,400 | oo | e 224 | e [ e 224 | | e 130,000 01/04/2026.
14886M AM 3 | Checkout Holdings................... .. | 09/19/2019. | Direct... 434 | 1 LI I 443 02/15/2023.
15670B AD 4 | CENTURYLINK 5117 TLA......ccovvvviririrrins .| 09/30/2019. | Direct... v e | e 47,853 | 47,853 | 47,793 06/20/2022.
16117L BS 7 |Term Loan B : Charter CoMMNS...........ccoovvverveievnicrienieninns .. | 09/30/2019. [ DIFECL.........ovvvverrernirrireierseirenenne | cevvriverisssrrenens | e 12,096 | 10inn 12,096 | e 11,917 04/14/2025.
16384Y AF 4 |Term Loan B : Chemours .. | 09/30/2019. | Direct... ...16,080 | ........ 15,824 03/27/2025.
165333 ZZ 1 |Chesapeake Research Review, LLC/Second A .. | .. [ 07/09/2019. | Direct... 466,513 | ...... 458,349 11/07/2023.
165555 ZZ 9 |Chesapeake Research Review, LLC/Term AL......cccccovevvvinnnee .. | 08/01/2019. | DIFECL.........cvorrercercreerrenrirerieniseennnes. | eerveeisssiinernenns | 3,499,193 | ... 3,499,193 | ....3,460,623 11/07/2023.
184444 ZA 8 |Clearwater Analytics, LLC/Third Amendmen .| 09/30/2019. | Direct... 09/01/2022.
20049# AA 5| Command Alkon Incorporated/Term Loan 9/1... .. 1 09/30/2019. | Direct... 09/01/2023.
23361* AA 3 | DRB Holdings, LLC/Initial Term Loan 10/1.......ccccocvvevenecrnneenns .. | 09/30/2019. | Direct 10/06/2023.
23582L AK 7 |Delay Draw Term Loan : Dana Corp. .. | 08/30/2019. | Direct... v 2,184,889 | ....... 2,184,889 |...2,174,344 | ..ccovvvivcrrirnnes | v | errereneB0B [ i | 808 [ | 002,184,889 | s e | 0| 45,970 | 11/16/2025.
23918Y AC 2 |DAVITAINC . .. | 09/01/2019. | Direct... .|....7,768,668 | ....... 7,768,668 |....7,767,631 | ..ccveovreveererrnee | eevrrrnerierinee | ereeeenn 987 [ | 87 [ | e 7,768,668 [ oo e | v [ e 166,165 | 06/24/2021.
24702N AX 8 |DELL INTL TL A2 L+175 09/07/2021......ccovvvrreereriiineirsrnnns .1 09/01/2019. [ DIFECE. ....vevvvcieiererieirssieiseieneninee | cvernsisserenienenns | 0n.864,349 | i, 864,349 | ......861,108 | .......... 861,407 864,349 | ..o v [ e [ 20,772 | 09/07/2021.
24702N AZ 3 |DELL TL B L+200 09/07/2023 . .| .- | 09/19/2019. | Direc ,940,000 ..3,943,998 3,943,268 ..126,850 | 09/07/2023.
25374L  A* 9 | Centric Brands Inc./First Lien Term Loan.............ccouveemevncrienes o+ [ 09/30/2019. | DIFECL.......ouvvreereieeiierieerirseeiseiseienees | cerversnniiseiinnins | oo 23,438 | 123,438 | 1....22434 | ... 22,454 23,438 10/30/2023.
255333 ZZ 2 |Discovery Life Sciences, LLC/First Amend... v |+ 09/30/2019. | DIrECt....covevciierereierriieiecseeirerseenennne. [ evreerersensnienen | v 1T | AT | 803 [ 417 03/30/2024.
255777 ZZ 0 |Display Holding Company, Inc./Term Loan .. 08/29/2019. | Ares Capital Management | e | 00.346,550 | ..........350,051 | ......346,550 | .....ccccoooiiriiinnnn .346,554 .| 03/13/2025.
26928B AJ 8 |EW SCRIPPS TL B L+200 10/02/2024 .1 09/30/2019. | DIFECL. .....vovvrirerrrieirerisirnerensseiernninne | cererssisserensiennns 10/02/2024.
293444 7Z 1 |Entertainment Partners Canada ULC/Canadi 09/30/2019. | Direct... 05/11/2026.
295111 ZZ 4 | Goldcup 17308 AB/USD Term Loan 10/18 .. | 09/30/2019. | Direc 10/09/2024.
30282# AA 0 |FWR Holding Corporation/Initial Term Loa.... .| 09/27/2019. | Direct... 08/21/2023.
30282# AB 8 | FWR Holding Corporation/Initial Delayed o+ [ 09/27/2019. | DIFECE.......oucvvrrereirerisrireneineniseiseeinnees. | cernerisnninerisninns | vnereererneB08 | viiiiiricniB66 | a6 | 086 | s | i [ [0 | 08/21/2023.
31528# AA 2 |Ferraro Fine Foods Corp./Term Loan 05/18.. .| 09/30/2019. | Direct... v [ | 3,233 3,233 [ 3168 |l 3T |8 | 8 [ [ 16 | .0 . 05/09/2024.
315555 ZZ 8 |Ferraro Fine Foods Corp./Incremental Ter...........cccovvereurcenenne o1 09/30/2019. | DIFECL......vueeeeeeeeereerereeeeeeeireeseneeinee | vereereeneerenennnnne | evveveeneesn 288 | 288 | 282 | 282 | T | 0 | | e [ | 288 | e | e (V1 I 14 | 05/09/2024.
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315777 ZZ 8 |Ferraro Fine Foods Corp./Second Amendmen, .1 09/30/2019. | Direct...

. 988 1. [ [ 1
.1 09/01/2019. | Direc

05/09/2024.

32007U BW FDC TL 1L USD . 3441919 | ....128,787 128,787 07/10/2022.
34407J AE FLYING FORTRESS TL B 1L L 175 10/30/2022... .. | 09/30/2019. | Direct... ..1,051,733 | ... 1,051,733 | oo 10/30/2022.
345099 7z Foundation Risk Partners, Corp./Second A... .. 1 09/30/2019. | Direct... 6,175 | oo 11/10/2023.
35041@ AA Foundation Risk Partners, Corp./Term Loa... .. | 09/30/2019. | Direct... 2,500 | oo 2,507 | oo 9 11/10/2023.
35041@ AB Foundation Risk Partners, Corp./First Am.........cccoorereneneennee. .. 1 09/30/2019. | Direct. 2,691 | o 2,693 | oo | e YA PO 7 11/10/2023.
35041@ AC Foundation Risk Partners, Corp./First Am .. [ 09/30/2019. | DIFECE.......ocvvrriereerieeiireeineeisseisneinnens | ervneirsnnnennneens | verereen 1,902 | i ,902 | i, 1,890 | oo 1,140 2 2 11/10/2023.
3577771 Z2Z Frontline Technologies Intermediate Hold .. 1 09/30/2019. | Direct... e |- . . 342 | e | e | e . . 0 .0 ... 09/18/2023.
35843# AA FRIEDRICH HOLDINGS L+700 02/07/2023 MD..........cccovurvnne .. | 07/01/2019. | Adjustment coe | e e | e | e | ————— (10,237) | oo [ e (10,237) [ .oovvvrerrrerenns | v (10,237) [ .ooverreereerens | s 10,237 | ovvvenee 10,237 | ....... 16,565 | 02/07/2023.
35921# AA Frontline Technologies Intermediate Hold .. 1 09/30/2019. | DITECL......coocvrrererieeirereieiersieiseienenieiens [ eveiieieessssisies | 00 10,209 | 10,209 | ... .9,788 | . 7,365 | .o 10,209 09/18/2023.
360444 77 FWR Holding Corporation/New Delayed Draw.. .. | 08/19/2019. | DIFECL.......ocvvrrereieerieeriesererirsriseriennes. | eeveriissnsernennne | 200:330,174 | 1..0.330,174 | 1....330,174 | oo, 330,174 08/21/2023.
360660 ZZ FWR Holding Corporation/Delayed Draw Ter............ccccoveverunne + 1 09/27/2019. | DIFECL......vervreereieireeeeeieiseessieneneines. [ eerienininennnninnies | evrreeeneenB19 | 819 | 819 | e | e [ e | s 08/21/2023.
360888 ZZ FWR Holding Corporation/Delayed Draw Ter. o1 0972712019, | DIFECL......vuverereeeireesieerereeeireesneerennee [ evereerernennnnnnnes | evvvereens 1,082 | 1,042 | 11,042 | e 08/21/2023.
36198M AD Term Loan A : Gaming & Leisure. .1 08/29/2019. | DIrEC......cvreceereerireieieireieeseissieneiseinns. [ eereereineesnennnnns | 021,094,926 | .......1,094,926 |....1,084,346 |.....cccooovrrrnnrnee. . 04/28/2021.
36850@ AB Gehl Foods, LLC/Term Loan 1/18.........ccvvernienneneieinniennnns .1 09/01/2019. [ DIFECL......vovrierreiererisrirneierseirennniens | cvnvnernsnsereninee | vvneeren 375 | i 9,375 | 109,108 | e 8,961 | oo | cereeerenn29 v |9 | . 9,375 01/25/2024.
40406# AD HAI Acquisition Corporation/Term Loan 10 .1 09/30/2019. | DIFECL......vuvrecerereereesereeerneeereeneeeeenee | eveereeneereneineine | cveeenen 375 | 9,375 | 009,139 | 9,161 | oo | 39 | 39 | e . 9,375 11/01/2024.
415333 77 Harvey Tool Company, LLC/Delayed Term Lo.. .+ | 09/30/2019. [ DIFECL. .....eovvvecrrrirereririrnererrseiennniene | eevennnrennnereninns | evveenens 1,843 | i 1,843 | 1843 | i [ e [ | e v [ | v 1,843 10/11/2024.
41781@ AA Harvey Tool Company, LLC/Term Loan 10/17........cccocvvvvrennne .1 09/30/2019. | DIrECL......cvuverrrerercereesereeersereereineneennne [ veeereeneneneineies | vvienneen 800 | i 7,400 | 7,252 | e 7,269 | oo | v 18 | e 18 | | el 7,400 10/11/2024.
41902@ AA Sigma Electric Manufacturing Corporation .1 09/30/2019. | DIFECL. ... veeeirereeiereeireiesiseissieieissineins | ceeeinsinsseneeeens 5,835 | .ooeeenn5,835 | i 5718 | 5,731 | oo | e 18 | e 18 | . 5,835 10/31/2023.

10/25/2023.

Hygiena Borrower LLC/First Amendment InC.........ccoovvvvereeneenens .1 09/30/2019. | DIFECL......veerererereereerereeeenereireeneneeeenee | vveeeeneenenenneiee | cvveeeeen 1,289 | i 1,289 | 11,268 | e 1,269

44903L AD 1269 | oo | i3 e |3 [ | e 1,289 08/26/2022.
45259% AA IMPACT SALES TL L+650 06/27/2023 MD... .| 07/01/2019. | AQJUSIMENL........oevvriiirriciieieierneineens | e | e | v | | o | s | e | e | e | [ 06/27/2023.
455111 27 Implus Footcare, LLC/Initial Term Loan 0 |+ [ 09/30/2019. [ DIFECE......coeveverrierereireererneinereeeireisnineens | vevvereererneenennnes | ceeneeenn2y204 | 2,204 | 12,199 [ | e | e L | [ 2,204 04/30/2024.
455333 77 Implus Footcare, LLC/Spenco Incremental............c.cocveuereriennne .1 09/30/2019. | DIFECL......veceeceeireriresieireieineineieneirninns [ eereereinnenennennns | ereenierneen 343 | o343 | 342 [ | e [0 [ |0 [ 343 04/30/2024.
45763F AN Inmar, Inc./Initial Term Loan (First Lie .1 09/30/2019. [ DIFECL.......oovvvrerririrrreierrsrieeienissrneiisnnns | eoverrerisnerennnnnns | erereeeens8,990 [ riiiiiiiiren8,990 | riiiin8,541 | v | v | i3 | s {83 e . 8,990 05/01/2024.
461444 77 IntraPac Canada Corporation/Canadian Ter. .1 09/30/2019. | DIrCt......veveeereererreeerrennineineneeereinnne | evverennneeierneennns | cveneeens 1,888 | o 1,886 | o 1,843 | e | e | e | [ | | s 1,886 01/11/2026.

.. | 09/30/2019. | Direct...
.. | 09/30/2019. | Direc
.. | 09/30/2019. | Direct... e | -
. 1 09/30/2019. | Direct... ,764

461666 ZZ
463555 ZZ
480150 ZZ

IntraPac International LLC/U.S. Term Loa.
IRI Holdings, Inc./Term Loan 11/18...
Key Surgical LLC/Incremental Term Loan 1..

3,701
4,688
. .1,063
.............................. 12,083

01/11/2026.
12/01/2025.
06/01/2023.

8
6
2
3
1
9
7
1
6
9
0
7
9
9
4
9
5
9 . .
432890 AE 3 |HILTON WORLDWIDE FINANCE TL B2 **A&E** .1 08/01/2019. | AQIUSEMENL.......coorervvririrrieisrieieninens | erreverensesisnseninns | veees 110,470 | oo v | e
1
7
0
0
8
7
5
8
7
5
4
5
3
6
9
2
0
3

482666 ZA K2 Insurance Services, LLC/Term Loan 7/1.. . 07/01/2024.
488555 ZA Kene Acquisition, Inc./Term Loan 8/19.. .. | 09/30/2019. | Direc e 3,081 | ... 3,081 3,003 2 . 3,081 08/10/2026.
493288 ZA Key Surgical LLC/Fourth Amendment Increm ..| .. | 09/30/2019. | Direct... e | 480 | oo 480 466 (U I 480 06/01/2023.
51783Q AP LVSC..ovieeirieierieeiierienes .. | 07/31/2019. ...4,609,933 | .....3,878,412 | ..o | 125,113 | i | e 125,113 4,748,215 03/27/2025.
553444 77 Mac Lean-Fogg Company/Term Loan 12/18.........c.ccccovoveerrnnes .. 1 09/30/2019. k 4,154 4,199 12/22/2025.
553777 ZZ Mac Lean-Fogg Company/Delayed Draw Term .. | 09/30/2019. | Direct... v [ | 293 | 293 293 | s . ST SRRSO ORISR | I ISP 293 12/22/2025.
57810 AC Amynta Agency Borrower Inc./Incremental .. 1 09/30/2019. | Direct... R I 2,366 | ... 2,366 2,366 | v 2,366 | .ooreereieieinns | e 0 (01 . 2,366 02/28/2025.
59511F AB MICRON TECHNOLOGY INC TL B .|..108/01/2019. | Direct... v [ ...8,167,818 | ....... 8,167,818 |....8,129,063 | ......covvovvrerrervens [ vrvrrercivinienn | 2000 38,654 | i | 0000 38,654 | i | 8,167,818 04/26/2022.
600343 ZZ Ministry Brands, LLC/Delayed Draw Term L.........ccooceveeenernnens o+ [ 09/30/2019. | DIFECE.......ouvvreereeeerineriresierieniseeneees. | eeseessssssssinenins | v (5,809) | <vvovverees (5,809) ] ....c... (5,809) | cvvovvrrerirens 79 | e | e (0) oo | v (0) [ e | s (5,809) 12/02/2022.
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60367 AA 9 | Ministry Brands, LLC/Delayed Draw Term L. .. 1 09/30/2019. | Direct... 6,069 12/02/2022.
60367* AB 7 | Ministry Brands, LLC/Incremental Term Lo... .. | 09/30/2019. | Direc 12/02/2022.
61506U AB 0 |Montreign Resort Casino. .. | 09/30/2019. | Direct... 01/24/2023.
62929# AA 2 | ACA Compliance Group/Term Loan 1/18 .1 09/30/2019. | Direct... 02/09/2024.
62929# AB 0 | ACA Compliance Group/Delayed Draw Term L. .| .. | 09/30/2019. | Direct... 02/09/2024.
62976# AA 4 |NSM Insurance Group, LLC/Term Loan 5/18.........ccccvvvvverennee. C | 09/30/2019. | Direct 05/11/2024.
62976# AB 2 |NSM Insurance Group, LLC/Delayed Draw Te.. 09/30/2019. | Direct... 05/11/2024.
639777 ZA 2 |Nelipak Holding Company/USD Term Loan 7/.. ..|..109/30/2019. | Direct... 07/02/2026.
650555 ZZ 1 |NMC Skincare Intermediate Holdings I, L........cccovevevrrnvineennnne .. | 09/30/2019. | Direct 10/31/2024.
650777 ZZ 1 |NMC Skincare Intermediate Holdings I, L .| 09/30/2019. | Direct... 10/31/2024.
660777 ZZ 9 |NSM Insurance Group, LLC/First Amendment.. .. | 09/30/2019. | Direct... 05/11/2024.
660999 ZZ 9 |NSM Insurance Group, LLC/Second Amendmen............c.c...... .. | 09/30/2019. | Direct 05/11/2024.
661222 ZZ 5 |NSM Sub Holdings Corp./Delayed Draw Term.. .. 1 09/30/2019. | Direct... 10/03/2022.
661333 ZZ 0 |NSM Sub Holdings Corp./2019 Incremental .1 09/30/2019. | Direct... 10/03/2022.
661555 ZZ 8 |NSM Sub Holdings Corp./Incremental Term...........c.ccoccvevevenn. .. | 09/30/2019. | Direct 10/03/2022.
69345Y AB 0 |PFC ACQUISITION CORP...... . .. | 09/30/2019. | Direct... 12,500 02/07/2026.
69406* AB 1 | PHNTM Holdings, Inc./Term Loan (First Li.........cocovvvivrerneines .. [ 09/30/2019. | DIFECE........cvvvrireieiieieeiesieeissinnes | conee 2,731 2,731 2,704 | ..o 2,713 | o .10 . 10 |, 2,731 01/27/2023.
695222 ZA 0 | PAKNK Netherlands Treasury B.V./2019 INC.........cocoovrvrrerennens .. [ 09/30/2019. | DIFECL........ocvvrrercreerieeriereierierersreiennns. | eeverisnnnenrenene | roverreneencd89 | i d69 | 489 | (V1 I (U I 469 07/02/2026.
702444 7Z 6 | Pathway Vet Alliance LLC (fka Pathway Pa.. .. | 09/30/2019. | Direct... X . 876 | oo 8,176 | oo | v 19 19 | s 8,322 12/20/2024.
702666 ZZ 4 |Pathway Vet Alliance LLC (fka Pathway Pa.. .. | 09/30/2019. | Direct... . 1,872 1,872 1,866 | s (V1 OVOOPROOOPOR IPUPPOPPPORPOON | I SPOPOPPORPPORPOIN ISR 1,872 12/20/2024.
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD.........ccoevvvnne .. | 08/01/2019. | DIFECL.......oucvvrrereererierrresrierierieeernenes | eevveernseiissnnenines | veriees 13,161 | v 13,161 | ... 13,161 | oo 13,155 | oo | v I ST I I TR P 13,161 07/31/2022.
704966 ZZ 6 |PDI TA Holdings, Inc./First Lien Term Lo .. 1 09/30/2019. | DIrECL.......ovvevrerririrrriereieisessienieienens [ evveveisneniennnnns | 0000000 28,0000 | 10000000 28,000 | 10000 27,969 [ oo | v | eveivnieien2 [ e |2 [ 28,000 10/24/2024.
705444 ZZ 3 |Pegasus Global Enterprise Holdings, LLC/. |+ [ 09/30/2019. [ DIFECE......coeveecerreereirienerneinenreeereinnnneens | vevverneerneensnnnns | veeneeenedby 139 | i 139 | 032 [ s | s | e [ [ i | e 4,139 05/29/2025.
715335 ZA 6 | PHNTM Holdings, Inc./Term Loan (First Li..........ccoocvverernienenes o+ [ 09/30/2019. | DIFECL.......oocvvreereererierirnnrirneniseiseesnnees. | eenerinnninerineninns | vnerinenenneB81 | B8 | B8 | s | v [ e | ervsninenins | eerineernenenns0 | e 661 01/27/2023.
71639% AA 4 |PetlQ, LLC/Term Loan 01/18 .1 08/01/2019. [ DIrECE......couvverecrinrrreriecrierinreenninens | cvennrverrenenenes | vneennend 70T [ 701 | 4,806 | 818 | | v T | [ T i | s 4,701 07/08/2025.
745555 ZZ 8 | Pyramid Management Advisors, LLC/Term Lo........cccocvvurernnee .1 09/30/2019. | DIFECL......vocveeereecircerieireeeencineeeneeneines [ eereereenennennnenns | oeereeneen 3, 739 | vrvevinieeendy 735 | 3,735 | 3,733 | s [ s [ [ 3,735 07/15/2021.
745777 ZZ 8 |Pyramid Management Advisors, LLC/Delayed............ccccccuvuueee .. [ 09/30/2019. | DIrECt.........coouviriciiniisceirerrenisnienins. [ cevvniesniseiinnnes | oveiieennnn320 | 320 | 320 | 320 | e | v [ [0 | 320 07/15/2021.
74966U AP 5 | Term Loan B : Royalty Pharma.. .. | 09/30/2019. | Direct... 55,025 | . 55,025 | .......54,357 | oo 55,025 04/17/2023.
750222 ZZ 7 |Revint Intermediate II, LLC (fka: Implem.......cccccoevrncerniiirnein .. | 09/01/2019. | Ares Capital Management.............ccocees | cevmrenervervneenns | cevens 179,754 | .......... 179,754 | ...... 177,705 | e 178,189 | oo 179,754 12/13/2023.
75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19... .. | 09/30/2019. | Direct... 3,207 3,207 3,150 | v 3,207 03/29/2025.
750555 ZZ 0 |Revint Intermediate II, LLC (fka: Implem... .. | 09/30/2019. | Direc 2,161 | . 2,161 2,110 2,161 12/13/2023.
756888 ZA 4 |Reddy Ice Holdings, Inc./Term Loan 7/19. 1+ | 09/30/2019. | DIFECL. ....vvovvovreririrerrsiserseierisseensenins | covniessnisserenines | svnees 11,843 | oo 11,843 | ... 11,465 | oo | e | e 16 | s | 18 | | i 11,843 .107/01/2025.
760333 ZZ 0 |Rialto Management Group, LLC/Term Loan 1.........cooccvvvevvrnnnee .. [ 09/30/2019. [ DIFECE.......oovererereeirerieeeierirseeissrinens | cevvenrinerirenenees | evens 102,076 | .......... 102,076 | ...... 101,056 | ...cooee. 101,047 | oo 102,076 12/02/2024.
78249L AB 6 | RUSSELL INVESTMENTS.. . . 1 09/30/2019. 22,033 22,033 | ......21,632 | oo, 22,033 04/14/2023.
78411E AC 2 | SCSG EA Acquisition Company, InC./Iitia............cevvererererrinns .. | 08/01/2019. [ DIFECL......vovrirerrrieireririrneierissieneninns | cornrnersnnseiennne | veveerenei088 | i 4,688 | oo 4,571 | s 4590 | oo | e T | [ 1T [ | s 4,688 09/01/2023.
80511@ AC 6 | SAVATREE INC TL L+5.25 06/01/2022 MD.. o+ [ 09/30/2019. | DIFECL.......orvvrrereirerierirnnrirneniseiseeennes | cernersnnisernennns | oo 11,378 | il 11,373 | 11,373 | 10,108 | oo | errrereennd(9) | e | e (9) | e | e 11,373 06/01/2022.
815333 ZZ 5 |SOS Security Holdings, LLC/Delayed Draw.. |+ | 09/30/2019. | DIFECE......vvuvrerereriirinieirereriseesnnnnnens | cersnrverisnserennns | eernrneins 125 | vvveirnrinenn 725 | i 723 | s 725 04/30/2025.
815888 ZZ 8 |SOS Security Holdings, LLC/Term Loan 4/1.........cccoveevvvvnerinens .. [ 09/30/2019. | DIFECL.......ocverrererierrnerreeerenirseeneeinnens. | eevernsernenrneenne | cvernnen 15391 | i 7,391 | it 1156 | e | v | e (S [T I LS [N IS 7,391 04/30/2025.
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ei Number of Prior Year Valuation | (Amortizati nt Changein | Exchange |Carrying Value| Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Shares of Book/Adjusted | Increase on)/ Recogniz| B.J/A.C.V. | Changein | atDisposal | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity Market
JUSIP Identificatio Description n Date Name of Purchaser Stock Consideration|  Par Value Actual Cost | Carrying Value | (Decrease) | Accretion ed (11+12-13) [ B.JA.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
817555 ZZ 1 | SFE Intermediate HoldCo LLC/Incremental .| 09/30/2019. | Direct... 938 07/31/2024.
818333 ZZ 2 |SecurAmerica, LLC/Delayed Draw Term Loan.. .. | 09/30/2019. | Direc 162 12/21/2023.
818555 ZZ 0 |SecurAmerica, LLC/Delayed Draw Term Loan.. .. | 09/30/2019. | Direct... 131 12/21/2023.
818999 ZZ 0 |SecurAmerica, LLC/Term Loan 12/18 o+ [ 09/30/2019. | DIFECL.......oucvvrrererreirerieenreniseensriinens | eevvnnrnenneninneenns | cvnvennen 1,944 | 1,944 |0 1,883 | 1,883 | | s | [ | | e 1,944 12/21/2023.
825555 ZA 6 | Sigma Electric Manufacturing Corporation o+ | 09/30/2019. [ DIFECL.........cvvveecrerrrerersriesienisnenienens | eovrrienesiienienienns | vereenien2y083 [ eiviiiieirii2,083 | 11t 2,082 | oo | eveeievisnieneiens | evvnreneinennc0 | v {eeveriieeenen0 e 2,083 10/31/2023.
841222 ZZ 8 |Spectra Finance, LLC/Initial Term Loan 0..........ccccoveenveriennnne .1 09/30/2019. | DIFECL......vcveeeieeeereesieereeeeneinenseeereenee | eeeereenenneenneenee | overeenenn0,084 | 8,044 | 105,923 | 15,938 | e |16 | |16 e 6,044 04/02/2024.
84650H AC 3 | SpareFoot, LLC/Initial Term Loan 04/18, o+ [ 09/30/2019. | DIFECE.......oocovrrereirerineirenrieenisriseienees | eernerinsinniinninns | veererern B, 243 | i 3,243 | 13,195 | 3198 | s | T [ [T | e 3,243 04/13/2024.
84650H AD 1 |SpareFoot, LLC/Incremental Term Loan 8/1. .1 09/30/2019. | Direct... 04/13/2024.
84650H AF 6 |SpareFoot, LLC/First Lien Bader Incremen...........ccoovevnverienenne .. 1 09/30/2019. | Direct. 04/13/2024.
84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr. .| 09/30/2019. | Direct... 04/13/2024.
850555 ZZ 9 |Sunshine Sub, LLC/Delayed Draw Term Loan.. .. | 09/30/2019. | Direct... 05/27/2024.
850777 ZZ 9 |Sunshine Sub, LLC/Term Loan 5/18..........ccccccuvuiunniivniinciinns .. | 09/30/2019. | Direct 05/27/2024.
866100 ZZ 6 |SUMMIT COMPANIES L+625 09/01/2022 MD .. | 09/30/2019. | Direct 09/01/2022.
866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD... .. | 07/01/2019. | Adjustment 09/01/2022.
870222 ZZ 2 |TerSera Therapeutics LLC/First Amendment.............ccocovvvvunn .. [ 09/30/2019. [ DIrECt.......ouveveieeriirierieeirierieniis 03/30/2023.
870999 ZZ 5 |TerSera Therapeutics LLC/Third Amendment... .1 09/30/2019. | Direct... 03/30/2023.
875666 ZZ 5 | TDG Group Holding Company/Term Loan 5/18 .. |.. | 09/30/2019. | Direct... 05/31/2024.
875888 ZZ 5 | TDG Group Holding Company/Delayed Draw T..........cccccveenne C [ 09/30/2019. [ DIFECL......covrvererreeeireeereeereneeeereeseesenes 05/31/2024.
875999 ZZ 0 | TDG Group Holding Company/Delayed Draw T .. 1 09/30/2019. | Direct... 05/31/2024.
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment.... .. | 09/30/2019. | Direct... 03/30/2023.
88084@ AC 6 |TerSera Therapeutics LLC/Second Amendmen..........cccccvvenene .1 09/30/2019. | DIFECL......veeeeeceereeeeseieeeeeseeeeeseeseneenn 03/30/2023.
890555 ZZ 1 | Touchstone Acquisition, Inc./Term Loan 1.... .| 09/30/2019. | Direct... 11/17/2025.
893444 ZZ 5 |TPG VIII EIf Purchaser, LLC/U.S. Term Lo... .. | 09/30/2019. | Direct... 05/11/2026.
899444 ZZ 9 |TU BidCo, Inc./Term Loan 9/18.......c.covvevvenevrereneenenineisnnnins .+ [ 09/25/2019. [ DIFECL.......ouvereirerirrireeieeeiseinerieeiiens 10/02/2023.
903555 ZZ 6 |Urology Management Associates, LLC/First. .. | 09/30/2019. | Direct... 08/31/2024.
90385P AC 4 | The Ultimus Group Midco, LLC/First Lien .. | 09/30/2019. | Direct... 02/01/2026.
90385P AD 2 | The Ultimus Group Midco, LLC/First Lien.. .. | 09/16/2019. | Direct... 02/01/2026.
90932R AE 4 | Term Loan B : United Air Lines.. .. | 09/30/2019. | Direc 03/29/2024.
91136E AJ 4 |United Rentals (North America) 10/1 .. | 09/30/2019. | Direct... 10/31/2025.
91359H AP 3 | UNIVERSAL HEALTH SERVICES 1L TLB .. | 09/30/2019. | Direct... 10/26/2025.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10/. .. |1 08/01/2019. | Direc 10/17/2023.
91830@ AF 0 |VLS Recovery Services, LLC/Delayed Draw. .. | 08/01/2019. | Direct... 10/17/2023.
91839* AA 4 |VPROP Operating, LLC/New Loan 11/17.. .. | 09/03/2019. 08/01/2021.
92645D AE 9 |VICTORY CAPITAL HOLDINGS, INC... . 1 09/20/2019. 06/07/2026.
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 09/30/2019. | Direct... 12/21/2021.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0... .. 1 09/30/2019. | Direct... | | . 08/31/2022.
928432 A@ 2 | Visual Edge Technology, Inc./Delayed Dra... .| 09/30/2019. | Direct... 7,499 7,375 7,350 08/31/2022.
98158# AB 6 | Worldwide Facilities LLC/Term Loan 4/18............cccoveeuricennennne .. [ 09/05/2019. | DIFECL.......o.cvvreerereerrrerireceieniseerssrinnens | cevveernernennneens | o0 541,814 | L, 541,814 | ... 536,396 536,675 04/26/2024. | 3PL............
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 7 8 9 10 Change in Book/Adjusted Carrying Value 20 22
12 13 14 15
Current
Year's
Other-
Than- NAIC
Temporar Bond Designation
Current y Interest / and Admini-
Year's | Impairme Total Total Foreign Stock strative
Prior Year (Amortizati nt Changein | Exchange Dividends Symbol/
Book/Adjusted on)/ Recogniz| B.J/A.C.V. | Changein Received Market
SUSIP Identificatio Description Name of Purchaser Consideration|  Par Value Actual Cost | Carrying Value Accretion ed (11+12-13) | B.JA.C.V. During Year Indicator (a)
98158# Worldwide Facilities LLC/Delayed Draw Te .| Direct... 191,942 191,942 | ...... 191,942 | oo 191,863 | ovvovevvrrverne | vrreennneB0 [ |80 | e [ e 191,942 | s e | 0 | s 12,559
983666 XEBEC GLOBAL L+550 02/09/2024 MD... .| Direc ....5,255,853 ..5,255,416 ..330,692
BL2967 SpareFoot, LLC/Incremental Term Loan 2/1. .| Direct... 335 | s
C9413P BAUSCH HEALTH TL B 1L L 300 06/01/2025.. [ DIFECEeveieeeriseieeeeeiseiseeinnes | cenerinssiienienene | oo 79,382 | 79,382 | e 79,184 | oo
L2968E ENDO INTL B 1L L+425 04/12/2024 .| Direct... 6,965 | ...ccconn 6,968 | ..........
N1603L BRIGBI TL B 1L USD [ DINECE s 2,507 |,
8299999. Total - Bonds - Bank Loans..... ..62,290,288 | ..... 62,181,485 |..61,329,264 | ..... 36,969,553 ..670,976 | ..o 0 ... 671,009 ..2,026,708
8399997. Total - Bonds - Part 4 831,741,667 |....753,164,392 | 846,622,339 |....694,571,220 10,911,154 |...28,708 | 10,902,407 |... . 31,564,774
8399999. TOHAI = BOMAS. 111ttt enpnesneeas 831,741,667 |....753,164,392 | 846,622,339 |....694,571,220 10,911,154 |...28,708 | 10,902,407 |....cccoorvunnn. 0 31,564,774
Preferred Stocks - Industrial and Miscell
29402T 2# 5 |ENVEN ENERGY CORPORATION........overrererrerinerienireens [ AGIUSEMENL......oeceeieerrinee [ e | e [ s | e | s | s | s | s (O UURPUURPIURRURRO OPUURRURIORTUPPORN FURSPUUPIORPSUOTPIR EUPPOUPRURRRRTIR ISOVRRRRRTOPOR | B SO 13,260 P5V..conen.
722470 ZZ 7 |PINE BROOK PD CAYMAN /PINE BROOK 7% [ DIECE. s 257,068 | ..ovvociiniseiinns | v 257,068 | .......... 257,068 | ..ovocrieriinnis [ | e o0 [ | 00000n287,088 | oo [ | o0 [ 15,457 P2FEU.......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 257,068 XXX ] 257,068 257,088 | .0 | 0 0 0 |0 257,068 0 0 0 28,716 XXX
8999997. Total - Preferred Stocks - Part 4 257,068 XXX | 257,068 257,068 | .ooooovineenn0 [0 a0 |0 [0 | 257,068 |0 [0 0 28,716 XXX
8999999, Total - Prefermed SHOCKS. ...t anns seessssassanes 257,068 XXX ] 257,068 257,068 | ...oooiveeeen0 | i |0 0 0 257,068 0 0 0 28,716 XXX
Common Stocks - Industrial and Miscellaneous
001743 AMMC 18 SN.. . . | Distribution of Funds, 1,199 XXX e [ e | e [ [ | e o | 1,199 [ L |0 | [V
001747 4 | AMMC CLO 2012-11A SUB 0 10/30/23........ccovvvrererrerreinnrinns . . | Distribution of Funds. 2,324 XXX e [ e | e [ [ | e [ | 2,324 [ [ |0 |
00175N 2 |AMMC 15 SN.. .| Distribution of Funds... 88,158 XXX e | e
00176K 7 | AMMC 16 SN.. .| Distribution of Funds... 15,821 XXX e | e .
037833 0 | APPLE ORD . | Adjustment XXX e | e 19,086,540 | (12,434,104) | ..oovvvvvrvvnnn [ evvrrrrvenne | (12434,104) | covorviicions [ | e | e | cvnvrnneinens0 v,
09260D 7 | BLACKSTONE GROUP UNT..... .| VARIOUS ....8,253,505 XXX ...5,005,322 | ....... 5,294,256 (288,934) | ....oovvvvriene | e | 200 (288,934) | e | 25,005,322 | .. | 3,248,182 |.....3,248,182 | ... 168,720
14309L 2 | CARLYLE GROUP UNT........cocormeriirirrnnns . .| VARIOUS ..11,872,991 XXX ...7,602,332 | ....... 7,665,604 (63,272) | .. e | 001,802,332 | i | 4,270,659 | .....4,270,659 | ..... 301,757
30605H 8 | FAIRWAY ENERGY 144A UNT...oooiiiirieirrineriseeinenienineens . .| CORPORATE ACTION......cccoovvvvrerernenens | 3,436,931.000 | .cvovvevnirninns XXX | 34,369 | ..o 34,369 | oo [ [ | e (0 I
30605H 7 | FAIRWAY ENERGY ACCD INV UNT.....coovriririnrinerierirennne .| CORPORATE ACTION......cc.ccoevvrervrenens | ..165,000.000 | .voovevriirnvnne XXX | 1,650 | oo 1,650 |..ovveeee
48251W 4 |KKR AND CO CL AORD......... .| VARIOUS ....4,088,469 XXX ..2,193,944 | ... 3,075,727
52472M 1 |LEGACY HOUSING ORD.. .|B.RILEY & CO., LLC 298,200 XXX ] 214,368 | ......... 213,118
524901 5 | LEGG MASON ORD .| VARIOUS ....2,536,806 XXX ....1,936,474 ..1,693,864
59100V 8 | META FINANCIAL GROUP ORD .| SANDLER O'NEILL & PARTNERS, LP.. ....1,054,807 XXX | 657,022 | .......... 614,547 . .
69290R 4 | PDVWIRELESS ORD .| VARIOUS ....2,767,195 XXX ...1,162,660 | ....... 2,173,593 | ..(1,010,933) | .. .(1,010,933) | ...
88606X 0 | TBOLT 2018-A G ABS SUB 0 07/15/2038.... . | Distribution of Funds... ......384,684 XXX e | e . . )
9099999. Total - Common Stocks - Industrial and MiSCElaNEOUS...........oveeriiiiiiiiisrisieiisins avivsrsnines ..31,364,159 XXX ..18,808,141 | ..... 39,853,267 | (14,392,689) | . 0 .0 [(14,392,689)
9799997. Total - Common Stocks - Part 4.........c.cccooceneen. ..31,364,159 XXX ..18,808,141 | ..... 39,853,267 | (14,392,689) .0 .0 [(14,392,689) | ....c.ococoer.0 [....19,300,328 |...............0 | 12,063,831 |...12,063,831 | ..... 586,114
9799999. Total - Common Stocks ..31,364,159 XXX ..18,808,141 | ..... 39,853,267 | (14,392,689) | . .0 0 1(14,392,689)]...............0 [....19,300,328 | ...............0 | 12,063,831 |...12,063,831 | ..... 586,114
9899999. Total - Preferred and Common Stocks ..31,621,227 XXX ..19,065,209 | ..... 40,110,335 | (14,392,689) 0] .0 (14,392,689) .0 ]....19,567,3% |..............0 | 12,063,831 |...12,063,831 | ..... 614,831
9999999. Total - Bonds, Preferred and COmMMON SOCKS............c.vvvurvererecriiesieseeeieseeniens evveessienns 863,362,894 XXX 865,687,548 |....734,681,555 | (14,372,728) (10,911,154 |...28,708 | ..(3,490,282) | ................. 0 32,179,605

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 4.
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception
Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-
Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e] Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avccvevvvee | MERRILL LYNCH...coovovvvvvevrrernnnrernnneninnnines s 10/12/2018] 10/11/2019] ccccvvvvvvvcrcccs | e 2,268,783 | 2,790.15 ....... coreen80,899 39,064 | ... 39,064 [ 091,948 | oo | o [ v | i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | SOCIETE GENERALE........ccccoooocoemiirviiircc v 11/09/2018] 11/08/2019] ...ccvcvvvcvcccs | wevees 1,604,966 | 2,809.36 ....... 53,438 20,923 | ... 20,923 | . 55444 | oo | e [ e | i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A.....ccc. | Auiovvere [ MERRILL LYNCH.cocccvvererecescsiiiennnees v 12/14/2018] 12/13/12019] ccovevcvcvcccac | e 2,753,437 | 2,658.31 ..ooooc | cocves 111,574 236,152 | ... 236,152 [ 1000 272,206 | cococcvcvvrerrrrrens | e [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MERRILL LYNCH 01/11/2019]01/11/2020] . 1,065,635 | 2,584.96 .... ...135,007 135,007 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MERRILL LYNCH 02/15/201902/14/2020] . 1,591,038 | 2,750.69 ..103,903 103,903 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. WELLS FARGO. 03/15/2019] 03/14/2020] . 1,647,097 | 2,809.64 81,505 | ... 81,505 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. WELLS FARGO... 04/12/2019] 04/11/2020] . 1,725,220 | 2,887.87 .... ...63,623 55,59 | ... 55,596 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | SOCIETE GENERALE..........ccomrmmmiiiriiicc vrrrere 05/10/2019] 05/08/2020 ....vvvvvescccvs | eveee 1,522,486 | 2,879.73 woovvve| oo J— ] 58,553 | ... 58,553 | ..vvvree 24439 | covvvvicerrrrnens | o [ v | e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avvevevrve | WELLS FARGO....ovovvvevevevvvvvevevrvevenneseenennees oenenens 06/14/2019]06/11/2020] .....evvvvvvveres | oveee 1,419,545 | 2,825.29 ....... | oovvvvvvvririviiininnns ceveeennnnn 14,804 86,269 | ... 86,269 | ....0r...30,166 | coovvcccvcceveereess | oo [ v | e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avvevevvre | WELLS FARGO....ooovvvevevevevvvevevvvevessensenennees oonenens 07/12/2019]07/10/2020] ....vvvevvvvveres | oveee 1,597,651 | 2,880.98 ....... | cooveceveveveccrerereie | e 104,893 | covovvrerererererernnnne covvernennenn 16,524 | | YRV IR G (VR:1:70) NI NN IR 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....coce | Auvvrvvers [ MERRILL LYNCH.ccvverereescsiivennnees v 08/09/2019] 08/08/2020( ....vvvvvcscsers | e 1,550,818 | 2,991.51 ..oooue [ ovvvvviviviriviiirinnns IO 7/ X 4 ) IO cevveeeeennn 88,358 | | 44,358 | 12,296 | coveerrrvcesrcrnnens | cevesrssrnierenneess | o [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | ROYAL BANK OF CANADA.........ccee rerene 09/13/2019]09/12/2020] .....cvevvvvvvees | oveee 1,196,166 | 2,991.40 ..ooovo | coovovcrercccrcsins 89,200 [ i cereeeneennn 80,974 | | 40,974 | rveseie(8,226) [ ovevvvrvccsrirnrens | ceverrserneererneess | o [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 04/09/2018 10/06/2019] .....cocvvvvvvees | evees 5,729,834 | 2,604.47 .......[ ... 217,083 392,190 | ... 392,190 355,800 | vevvveverrrsinneernns | cevvsrinirnnnresees | o [ e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....occc. | Auvervveres | BARCLAYS....ooocveversinivennnesessnnesnenses evesees 04/20/2018] 10/20/2019 ...cvvvvvcvesers | e 7243911 | 2,670.14 .......| ... PLRITL T [T RN e BT4,005 [ [ v 474,005 | ...t d55,710 | coovvevcvvccrinrens | cevesrrcmnrenerneess | covirennnrreessinn [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS 05/04/2018| 11/06/2019] . 9,817,727 | 2,663.42....... 362,274 629,175 | ... 629,175 | ......595,417 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 05/18/2018| 11/20/2019] . 8,681,504 | 2,712.97 326,541 534,890 | ... 534,890 532,934 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. CHICAGO BOARD OF EXCHANGE 06/06/2018| 12/06/2019] . 9,703,225 | 2,772.35 366,885 518,065 551,219 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MORGAN STANLEY. 06/20/2018| 12/20/2019] . 7,108,830 | 2,767.32 ... 263,025 371,152 | ......390,328 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevervre | WELLS FARGO....oovvvvvvevevemvvenennnenensesessennees venerens 07/06/2018] 01/06/2020] .....ccvvcrcccc | v 6,240,222 | 2,759.82 .......| ......... 230,264 325392 | ... 325,392 [ ... 334,016 | coooccvccccrrrcness | o [ v | i 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE...... ... 07/20/2018]01/20/2020] .....cvevvvvvvves | evees 4,763,111 | 2,801.83 ..ooove | v 178,201 236,921 | ... 236,921 | ......251,605 | .eooeeoeeeeei | e | e | s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avvcvvvvves | WELLS FARGO.....ooovvvvevevivvvevevrvevessessssienees oonenens 08/06/201802/06/2020] ................ ...10,069,099 | 2,850.40 .......| ......... KIS Z/< T [N DU e 872,959 | | 472,959 | .....534,963 | .coovovvvevnvcrennncns | o | v | e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A.....ccc. | v | BARCLAYS.....oocveveeesnivennnssesssnnesnenses evesess 08/20/201802/20/2020( ....rvvvccrcevee ..10,331,750 | 2,857.05 ....... | ..ooo LI0yJECTCICT RN SO e 14012 [ [ s Y ZNVE P2 IR 7 L3 [IIOIOY [N T B 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 09/06/2018 03/06/2020] .......cccvvvvves | eveee 7,770,735 | 2,878.05 .......] cccocc 300,035 331,745 | ... 331,745 | ......383,866 | ....cocococccveviccs | corrrrrrreeeccrerneees | e | e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A...ccceoe. | MORGAN STANLEY.....ooovvvrosirivcrrrncesss v 09/20/2018| 03/20/2020 2,930.75 cooveee | cevre KXY IS [T SN e 317570 [ [ v 317,570 [ ......398,081 | oo | e [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 10/05/2018] 04/06/2020 2,885.57 ...ooo. | coorea 275,026 296,029 | ... 296,029 | ...... 344,653 | cooovcvcvvcrerrrnrens | e [ v | i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. SOCIETE GENERALE. 10/05/2018] 10/06/2019) . 113.80 .. 1,156,592 .1,156,592 | .......819,203 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CREDIT SUISSE.. 10/05/2018] 10/06/2019) . 7781 476,566 493,828 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. WELLS FARGO... 10/05/2018 10/06/2019] . 2,885.57 - - ....1,546,840 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..cccevve. | MORGAN STANLEY...ooevvrrvrrrrrmrrerrmsnererss e 10/05/2018| 10/06/2019] ...............ee ...30,948,370 | 2,885.57 - - 880,533 | s [ i | oo [ s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...cccco. | Avvevereres | CITIBANK ssesscscsscssssesrersssrs e 10/05/2018] 10/06/2019) .......ccvveveee. ...56,083,535 | 2,885.57 ...... e 1.222710 [ oo e | e 1,529,619 [ ... ] 01,529,619 [ .. 2145412 | oo | e | e | s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....ccco. | Avveverrres | CITIBANK s sesscrsesssrsrsesrs e 10/05/2018] 10/06/2019) .......ccvveveee. ...61,906,990 | 2,885.57 ...... e 1430,123 [ oo e | e 1,746,165 | ... | ... 1,746,165 [ ...2468,764 | ...oocoereverevecere | e | e | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A..coveevee | BNP PARIBAS NY...ooooovvinninneinnncnninccnicciees v 10/05/2018] 10/06/2019) ................. ...73,740,580 | 2,885.57 ...... 1, TA0,278 | s [ s | e 2,104,730 [ .| 2,104,730 [ ...2,984,923 | ..oovcvovcvivivernns | covvmrriirnneeesnn | oo | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A..coeeeeee | BNP PARIBAS NY...coooovvinninieinnicnnenccnieccess v 10/05/2018] 10/06/2019) ................ ..87,246,171 | 2,885.57 ....... 2,128,807 | v [ v | v 2,530,870 | ...| ......2,530,870 [ ...3,610,460 | ..ovvorevrrsievernns | covvmrrvnrnrrresess [ oo | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | SOCIETE GENERALE..........cccoocoommivriiiircs  rvveves 10/05/2018] 10/06/2019) ................. ..104,150,511 | 2,885.57 ....... .....2,676,668 3,092,002 | ... 3,092,002 [ ...4458,676 | .coocovevirerrrrrcss | coverernrrecsssins [ eererreessssiinens | o 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 10/05/2018] 10/06/2019) ................. ..113,099,568 | 2,885.57 ....... 3,020,912 | v [ e | s 3409877 | ...| .......3409,877 [ ...4,961,895 | ..oovoreruruvirnns | covvmrmiinrnnrecsnns [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CREDIT SUISSE.........oommmmmmiimmmiimiiiiinis v 10/05/2018] 10/06/2019) ................. ...65,285,386 | 2,885.57 ...... e LBAT BT | s [ v | v 2,005,427 | ...| .....2,005,427 | ...2,964,256 | ..oovovcrsvsiiernns | cormsiriirnnrreses | o | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 10/05/2018)10/06/2019) . .104,169,077 | 2,885.57 .......] .....3,126,410 3251928 | ... 3,251,928 | ...4,889,078 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. WELLS FARGO... 10/05/2018]10/06/2019) . 56,199,233 | 2,885.57 ...1,877,054 .1,788,098 | ...2,787,357 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. MORGAN STANLEY 10/05/2018 10/06/2019] . 62,933,041 | 2,885.57 .... 2,227,848 .2,014,569 | ...3,210,148 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | JP MORGAN CHASE.........ccccccommmmmmiiiiiicc worrirae 10/05/2018| 10/06/2019] ................. ...29/468,203 | 979.08 ........ .....1,390,899 RRRCKICR (U7 £ X N RO NN IR IR 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | Av.cooveve | UBS SECURITIES...oocvocrivvvererecssssnieenns v 10/05/2018] 10/06/2019] ......cvvvcvcccc | e 3,218,296 | 47052 .........| ccoee 144,823 231,100 | ... 231,100 | ... 272,358 | coovccvivvrerrrnsees | oo v | oo 002
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception

Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-

Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 10/19/2018]04/20/2020] .......coccvceves | o 6,642,672 | 2,767.78 .......| ccveeee 271,114 361,641 361,641 | ......359,462 | .ooocovcccccrrrcncs | e [ v | i 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..cocevvee | BNP PARIBAS NY...ccooovvirnrinnnnnnnnneninnneccess v 10/19/2018]10/20/2019) .....cvvvvveeeee. .. 17,584,584 | 116.01 ...cc..... | o.evveens LRI Y IS crereer939,509 | | v 939,509 | ... 726,837 | coovccvccccerreeics | e [ s | i 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...covoee | Aveiooveres [ CITIBANK oo v 10/19/2018]10/20/2019] .cccoccvcrvres | o 6,653,612 | 77.73 oovcvvvcvc | e REIVIST: 0 ORI IO cernenn 880,074 [ [ v 450,074 | ...... 460,383 | ..oovvvcvecsrinrens | ceverrrinrnrerneens | covrerrernccssiin [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....occc. | Avvvrvveree [ WELLS FARGO....ovvvvvverevevennecsessssinennns vvevess 10/19/2018]10/20/2019] .........ccccc.e. ...70,209,266 | 2,767.78 ...... w00 1,706,085 [ oo [ oo | e 1,521,670 21,521,670 | ...2,586,438 | ..ooovvcvvesrernrens | coreerrirnrrrrrnenss | covreererncesssin | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CITIBANK 10/19/2018] 10/20/2019) . .23,129,192 | 2,767.78 .... - wn472,588 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BNP PARIBAS NY 10/19/2018]10/20/2019) . 8,198,685 | 2,767.78 1,272,459 | ....1,548 846 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BNP PARIBAS NY 10/19/2018]10/20/2019) . 4,551,505 | 2,767.78 1,959,204 .1,959,204 | ....2,386,809 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. BNP PARIBAS NY... 10/19/2018]10/20/2019) . .60,649,619 | 2,767.78 ... 2,230,313 2,230,313 | ....2,716,638 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A..cccecee. | BNP PARIBAS NY...coorrrrrrrcrercrrreneccreciees e 10/19/2018]10/20/2019) ................ ...54,440,295 | 2,767.78 ...... 1317455 | s [ e | v 2,071,646 2,071,646 | ...2,529,213 | ..oovvvcveescnrnns | cererrvsrnrerernens | v [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A.ccoevvvee | BNP PARIBAS NY...coovvvrrrrnernreenrenecnneseess e 10/19/2018]10/20/2019| ....vvvvvvveveee. ..52,748,074 | 2,767.78 ...... 1318702 [ o [ oo | e 2,074,186 2,074,186 | ...2,534,188 | ..oooovvvvcsvcvccens | coresvicvivnrrenses | v [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..coevvvee | BNP PARIBAS NY....coovvrrrrrrnerrreennerecnneniess e 10/19/2018] 10/20/2019] .........ccoceves ...80,980,925 | 2,767.78 ....... 202,089,308 | oo [ i | s 3,286,213 23,286,213 | . 4,018,367 | ..ooooverccsrens | corerccrnnnnnnes | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A........ | Auvvvvvere | BNP PARIBAS NY cvevenrreressmverinneeses evevess 10/19/2018]10/20/2019) .....cvcvvveeeee. .. T4418,962 | 2,767.78 ....... ...2,031,638 3,204,411 3,204,411 [ ...3,920,297 | oo | oo | i | s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 10/19/2018]10/20/2019] .cccocercreres ..71,962,280 | 2,767.78 ....... .....2,087,908 3,301,994 3,301,994 | ...4,042,463 | ..o | e | e | s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 10/19/2018]10/20/2019) ................. ...49,266,484 | 2,767.78 ...... 1,498,300 | ovvvevevrneresssinns [ v | v 2,376,870 02,376,870 |...2,910,392 | coovvvvvvvcsrernrens | coverrrernrernrnsnss | covreerennessisin [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 10/19/2018]10/20/2019) ................. ...39,856,032 | 2,767.78 ...... e LBAT 612 | e [ e | e 2,132,240 202,132,240 | ...2,820,716 | .eovvvvvvvesrcnrens | ceveerrernrernrnsnes | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 10/19/2018 10/20/2019] . 52,311,042 | 2,767.78 2,928,117 2,928,117 | ....3,604,388 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. JP MORGAN CHASE.. 10/19/2018 10/20/2019] . 0,545,192 | 939.27 .. 927,760 927,760 | ....1,379,050 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. UBS SECURITIES 10/19/2018]10/20/2019) . 2,941,072 | 467.02 .. 237,691 237,691 261,748 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MORGAN STANLEY. 11/06/2018) 05/06/2020 . 8,981,210 | 2,755.45 369,128 501,788 501,788 | .......489,194 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avveveevree | MERRILL LYNCH...ooovevvveverrrererrrernerrerneerees enenens 11/06/2018] 11/06/2019 .....vvvvvveveee. ...19,050,906 | 116.04 ..........| ...oce.. 464,846 | ... [ e | s 1,004,835 21,004,835 | ... 769,643 | .ooovvcvvesieirins | corervinrenernnns | e [ e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A...ccccc.. | MORGAN STANLEY ...ccovvrrvrrrrrmnncrinncinenss v 11/06/2018] 11/06/2019] ...covvvvcvcccs | weven 7,041,349 | 7921 ... 203,495 oo BT4.242 | | CYZIZ Y IR RE: N [URIISRY (NN O DO 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avccovevee | MERRILL LYNCH...coovovvveverrrernnnrevnnneninnnines s 11/06/2018] 11/06/2019] ...........cc.... ...99,780,483 | 2,755.45 ...... 0000i2,338,862 | oo [ e | s 3,425,579 3825579 | ...4723,202 | ..oovvvevevirerererens [ ovvmniinmnmnsnnnnnnes | orenensnesmnsnenens [ eoveieiiinens 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A...coocce | Avviooveres [ CITIBANK oo ceverenrecsessissnenesssssssens v 11/06/2018] 11/06/2019) ................ ...36,783,656 | 2,755.45 .......| ....... 949,018 - cenBBB2TA | v [ s | v [ s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....oocc. | Avvervveree [ WELLS FARGO...oovvvvvvcrevevennsescssssniennns evevese 11/06/2018] 11/06/2019) ................ ...52,102,360 | 2,755.45 ...... e 1,094,150 [ oo [ e | e 1,701,092 1,701,092 | 112,031,665 | .ovvvrvcvcesrnnnnnns | coveerrermnrernrneees | e | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avecvveeve | WELLS FARGO......ooovvvvvvvivvveivisvvvessssvesinnees inerens 11/06/2018| 11/06/2019] ..ccccerccrcrns ...55,573,556 | 2,755.45 ....... e 1211504 | s e | s 1,884,971 ....1,884,971 ALY A T (ORI NI RN DR 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avvcveeeee | BARCLAYS....ooovvvvvivnrivinnisiennssssssnsssssssssines s 11/06/2018] 11/06/2019) ................. ..51,107,591 | 2,755.45 ...... e 1139,708 | e [ v | s 1,776,529 776,529 |1..2,123,105 | cevvvvvcvccsivnrens | ceveerrmnverernnnes | e | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 11/06/2018) 11/06/2019) . .49,928,242 | 2,755.45 .......| ... 1,163,328 | oo | i [ i 1,819,099 ...1,819,099 | ...2,174,065 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 11/06/2018] 11/06/2019) . 0,324,374 | 2,755.45 1,673,728 2,620,688 2,620,688 | ....3,132,424 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. MORGAN STANLEY 11/06/2018| 11/06/2019] . 70,366,964 | 2,755.45 .......| 1,752,137 | oo | v | i 2,738,497 ...2,738,497 | ...3,279,767 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevevere | BARCLAYS....oooorervrvvererernrerersrsrensesssssssensees nenens 11/06/2018] 11/06/2019| .....vvvvvveveee. ...62,260,054 | 2,755.45 ....... 1,881,396 | s [ e | e 2,474,053 IR LNV BRI XA [N IS T DO 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A...cceee.. | MORGAN STANLEY ...covvvrerrrrrnrcrrnrnecerss e 11/06/2018| 11/06/2019] ................. ...88,077,001 | 2,755.45 ....... ...2,307,617 3,607,631 3,607,631 [ ...4,326,890 | .coocovcccccvrvnncs | e [ v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | MORGAN STANLEY.........ooovsscicciiiirrrrersscorrire 11/06/2018| 11/06/2019] ................. ...50,243,060 | 2,755.45 ....... 1,366,611 | s [ i | e 2,139,126 202,139,126 | ...2,567 419 | eovvovcvccscccnns | o | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.....cc... | CREDIT SUISSE.......coooumiuimmmmeiimmmmiiiiiniiis s 11/06/2018] 11/06/2019) ................ .. 45524174 | 2,755.45 ....... 1,270,424 | e [ e | e 1,992,864 21,992,864 |...2,391,686 | ...oovvvvcesrcnrnns | corerrrernrnrrrneess | e | e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A...coceee. | MORGAN STANLEY.....ovovvrrccssirivcnnnicenss v 11/06/2018| 11/06/2019] ...ccc0e0erocns ...59,944,355 | 2,755.45 ....... 1,732,392 | e [ e | e 2,719,122 02,719,122 | ...3,266,559 | ..ovvvvcvcesrcnnnns | coveerrerinernnnsess | e [ e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A...cccco. | MORGAN STANLEY ....ooovvrrvcsirivcnnrccenss v 11/06/2018| 11/06/2019] ...ccc000errccns ...56,304,858 | 2,755.45 ....... 1,706,037 | v [ v | v 2,685,890 12,685,890 |...3,228,071 | ..ovvvvevvesrenrens | ceveerrernvernrnenes | covreerenncessiin [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A..ccoceeee | MORGAN STANLEY ....ooovvrrcsirivcnnnecesss v 11/06/2018| 11/06/2019] ...ccce0000rccs ...55,528,907 | 2,755.45 ....... 1799137 | s [ e | e 2,839,192 202,839,192 | ..3417,058 | ..ovvvvvvvesrernrens | cereerrernrernrnnnes | e | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CREDIT SUISSE.........oommmmmmiimmmiimiiiiinis v 11/06/2018] 11/06/2019) ................. ...70,565,697 | 2,755.45 ...... w2 2T 460 | v [ e | s 3,841,964 23,841,964 | ... 4,628,495 | ...ooovcvvvsvcviens | corerrrirnrrrrrennns | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. JP MORGAN CHASE.. 11/06/2018) 11/06/2019) . ..33,981,238 | 933.64 .. .1,288,556 | ....1,703,313 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. UBS SECURITIES... 11/06/2018) 11/06/2019) . 4633979 [ 470.03 .. 347,964 396,991 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 11/20/2018] 05/20/2020] . 6,868,914 | 2,641.89 417,400 353,044 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A......... | SOCIETE GENERALE..........cccommmmiciiiiicc worrere 11/20/2018] 11/20/2019] ................. ...20,340,262 | 11567 ... YLK [ DO IS 1,139,832 21,139,832 | .......866,050 | ..oooovcrccsvccccnns | o | s L 002




2’9030

Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception

Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-

Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..covvevee | BNP PARIBAS NY...ccovvvrrrrrrerrneennnrcenseniess e 11/20/2018] 11/20/2019] ...cocccccccccr | o 6,729,668 | 79.79........... 202,421 coenennn 455,353 [ [ 455,353 503,361 | ..ooveveveveveveverens | evrmmmemnmmmnnennnnnes | eresmmsnmnenenennns | eeveeninnnens 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Aveevevvve | WELLS FARGO.....oooovvvvvevivvvevivrvevensessissenees oonenens 11/20/2018] 11/20/2019 ....ccocvvveeeee. .. 17494404 | 2,641.89 ...... ...1,875,365 3,594,227 3,694,227 | ... 4,187,864 | ..o | e | e | s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A...cccoo. | Avveveeeees [ CITIBANK e s 11/20/2018] 11/20/2019) .......cccccveee. ...25534,973 | 2,641.89........ 625,607 318,357 || v 315,357 [ ..0861,613 | oo | e [ v | i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A........ | A...... 11/20/2018| 11/20/2019] .cccoccrcrvenes ..71,818,644 | 2,641.89 ...... 1,486,643 | s [ e | e 2,449,020 22,449,020 |...2,536,620 | ..oovvvcrcesrenrnns | cereerrernrernnneees | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 11/20/2018) 11/20/2019] . 97,471,978 | 2,641.89 .... .3,725,652 | ...3,864,216 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 11/20/2018] 11/20/2019) . 9,765,604 | 2,641.89 ..3,266,933 | ....3,400,723 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 11/20/2018] 11/20/2019) . 0,912,364 | 2,641.89 .2,131,457 | ...2,216,889 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. BARCLAYS.. 11/20/2018] 11/20/2019) . ..55,499,900 | 2,641.89 .... 2,424,126 | ...2,526,038 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A..cocevve. | WELLS FARGO.......ooovvevevvvvvevinvvivensvvvinininns ienens 11/20/2018]11/20/2019) ................ ..102,656,810 | 2,641.89....... 2,192,265 | oo | e [ e 4,669,342 4,669,342 | . 4882877 | ..oovvvervesvcvrnns | corerrvirnrrrerrsnns | v [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avveverrre | BARCLAYS...ooovrevvvernrerernrnrensessensesssssssessees ninens 11/20/2018] 11/20/2019] .......covvvveve ...719,073,960 | 2,641.89 ...... 2229877 | eovvrvevvvcsriirenns | cevevssssiserernessens | v 3,739,076 3,739,076 | ...3917,261 | .ooovovcvccscvccnns | o | v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevervre | BARCLAYS....ooovvervvernrerernrnrensrssensssessessessees nenens 11/20/2018] 11/20/2019] .......covcvvenes ...51,632,438 | 2,641.89 ...... ...1,518,002 2,557,247 2,557,247 [ ...2,683,604 | .ooocovvvvcerrrrrens | covervrrrnscssssns [ eorerreesessinnns | o 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....occe. | Auvirvveree [ WELLS FARGO....ovvvvvvcrevevereeescssssnnennes evesess 11/20/2018] 11/20/2019] ..ccooccrcvenes ...56,706,555 | 2,641.89 ....... 21,786,256 | oo [ v | e 3,035,907 203,035,907 |...3,193,778 | oovvvvevvcsrcrrnns | coveerrsrnrernrnsees | correvrerncesssin [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avccvevvves | WELLS FARGO......oovvvvevevivvvevevreevevssvssssenees oonevens 11/20/2018] 11/20/2019] ........cccvveees ...68,000,061 | 2,641.89........ 2,325,602 | ..ooovvvrrcccriierenns | ceveresssiererneesen | v 3,970,326 23,970,326 | ... 4,198,346 | ...ooovvrvcsiccccnns | cormsiccininnernnns | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.....cc... | CREDIT SUISSE........cooomiuvmmmemiimmmiiviminiiins s 11/20/2018] 11/20/2019) ................ ...28909,523 | 91561 ......... 1882585 | e | e [ s 1,657,842 1,657,842 | 1,751,875 | ovvvvvcvcesrennnns | ceveerrernvernrennes | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A......c... | UBS SECURITIES..........ooooovemvverimvnviinnirnins s 11/20/2018| 11/20/2019 253,968 253,968 | ...... 287,619 | coovccvcvvrerrrnnees | o [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 12/06/2018) 06/06/2020 . 560,657 | ......497,645 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CREDIT SUISSE.. 12/06/2018) 12/06/2019) . .1,197,094 962,046 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. MORGAN STANLEY. 12/06/2018) 12/06/2019) . 423,328 498,809 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MORGAN STANLEY. 12/06/2018) 12/06/2019 . 72,787,430 | 2,695.95 1,761,456 3,395,713 3,395,713 | ...4,129,875 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...cccco. | Avverereres | CITIBANK s sessessssssssssssrs e 12/06/2018| 12/06/2019] ................. ..27,335,143 | 269595 .......[ ........ 656,043 99,576 CSTORCY( R (OO 11T Y [IOTY Y I IS 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE...... ... 12/06/2018| 12/06/2019] ................. ...60,928/470 | 2,695.95 ....... 21,249,872 | oo [ oo | e 1,971,532 1,971,532 [ 12,186,653 | ..oovvveveveveveverens | eovmmnevnmmmnsnnennnes | oremesssmmanenenens [ evveeviiinens 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 12/06/2018] 12/06/2019] ...........cc.... ...55,548,830 | 2,695.95 ....... 21,222,758 | oo [ oo | e 1,936,761 21,936,761 | ...2,132,043 | ..oooovevevireverirens [ eovmmnivemmmnsnnnnnnes | vemmsenesanennnnns [ eoveeviiinens 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 12/06/2018| 12/06/2019] .....cc00e0occns ....80,608,905 | 2,695.95 ....... 1927476 | oo [ oo | s 3,044,173 23,044,173 | ....3,368,050 [ ..oooovevvveveveverens | eovmmnevememnnnnnnnnns | oremmsessmmssnnnens [ eoviiviiinens 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 12/06/2018] 12/06/2019) ................ ...66,589,965 | 2,695.95 ....... 221,892,298 | .ooovevevevevivieeninns [ e | e 2,678,599 22,678,599 |...2,969,910 | .eovvvvevcesrernrens | ceveerrernrernrnsess | covirerrerrcssssin [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 12/06/2018] 12/06/2019) ................. ..129,405,600 | 2,695.95 ....... e BAA3T16 | e | e [ s 5,468,412 5,468,412 | ...6,069,631 | ..oovvvervesrcnrens | cererrrernrernrennss | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 12/06/2018] 12/06/2019) ................. ...66,050,775 | 2,695.95 ...... 1817265 | o | e [ s 2,897,779 02,897,779 | ..3,216,769 | ..ovvvvcvcesrcnrens | ceveerrcrnvererrsnss | covvenrerresssins | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 12/06/2018) 12/06/2019) . 70,094,700 | 2,695.95 .......| s1,970,646 [ ..oovvcvcvcvcirrrrnns | covvriirnrnrsns 3,131,474 .3,131,474 | ...3,484 537 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MORGAN STANLEY. 12/06/2018) 12/06/2019) . 4,695,026 | 2,695.95 2,225912 3,545,231 ..3,545,231 3,953,531 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 12/06/2018 12/06/2019] . .54,188,595 | 2,695.95 .....| .....1,761,847 2,826,312 2,826,312 | ....3,158,313 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..cccevve. | MORGAN STANLEY...ooevvrrvrrrrrmrrerrmsnererss e 12/06/2018] 12/06/2019 .....vvvvvveveee. ...35,848,207 | 2,695.95 ....... 1222424 | e | i [ e 1,966,009 21,966,009 | ...2,200,746 | ...ocvvvrvcsvcvcrens | coresvririnrrrnrnsnss | e [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | JP MORGAN CHASE..........cccccommmmmmiiiriiicc worrire 12/06/2018| 12/06/2019] ................. ..34,047,617 | 92561 ... 705,786 | e | s [ e 1,653,444 21,653,444 | 1,890,574 | ..oovvvevevererererens | ormmmennmmnmnennnnnes | erenesmnenannnnnens [ eoveerinnnnns 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... |UBS SECURITIES.......ccoccoecommmmmmisiriviiiis worrire 12/06/2018] 12/06/2019] ...covvvvcvcccs | veven 5,829,074 | 472.21 .ooovvvee| v PLIR:I[C I (RO IO crernrern820,307 | | s 420,307 | ......881,026 | ..ovovovrvvvcrcncncns | s | eeverrreverennnenens | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A........ | Avveveeeve | BARCLAYS....ooovvvvvvvninrcnninsennesssssnsesssnsssinss s 12/20/2018] 06/20/2020] .......cccvcvcccs | voven 8,529,105 | 2,467.42 ...... 335,194 565,354 565,354 | .......373,190 | covvccvcvvrrrrrrrens | covernrrrnecsssis [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | SOCIETE GENERALE........ccccooooecemiivviiircs  eveves 12/20/2018]12/20/2019) .......cccccceee. ..18,688,760 | 119.24 ...oovvves | ovrn 463,481 | e [ s | e 1,022,047 21,022,047 | ..000..883,269 | ..ovvvvcvcesrcinrens | ceveerrevnrernrnsees | o [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A.......... | SOCIETE GENERALE.........cormrrvrrsricri v 12/20/2018]12/20/2019] ..cccovvvcvvres | o 8,215,004 | 75.63 ...ccovvere | crvveene LT TSI [T SN cereenn 48,017 [ [ v 548,017 [ .......538,088 | covvccvcvvrerrrrrees | coverernrnecssssins [ v | i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avccoveevee | WELLS FARGO......oooovvevvvivvvevevvvvvissesvesinnees oonenens 12/20/2018]12/20/2019) ................ ...69,956,234 | 2,467.42 ...... 01,595,002 | oo [ e [ e 3,205,448 203,205,448 | 2,794,775 | covvvvevvesrevirens | ceveerrerivernrnsnes | o | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A.....cc. | Avveveeeves [ CITIBANK s s 12/20/2018]12/20/2019) ................. ...25949,499 | 2,467.42 .......| ........ 531,965 | ..ovvvvvvvrscrnnrenns | ceversssrnerereeesen | oveenn 1,495,186 21,495,186 | ....1,335,253 | ..ovvvvcvcesvinrnns | cererrinnnrnennns | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. WELLS FARGO... 12/20/2018]12/20/2019) . .69,017,826 | 2,467.42 .... .2,445,106 | ...2,081,435 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MERRILL LYNCH 12/20/2018]12/20/2019) . 9,244,802 | 2,467.42 1,041,036 .1,859,264 | ...1,577,044 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. CITIBANK 12/20/2018 12/20/2019] . LATA34,546 | 246742 .....] ....1,048,304 .1,857,072 | ...1,584,323 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avvevevvve | MERRILL LYNCH...coovevvvvvevererrrnrerneeeerseeiees orenens 12/20/2018]12/20/2019| ...cvvvvvvveneen. ..67,023,282 | 2,467.42....... 2 1.530,812 [ oooeveveveverevivenenns [ v | e 2,748,420 2,748,420 | ...2,334,860 | ..oooovvrccsccccnns | coreriicvirrnrennes | o [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A....ococ. | Avvirvcers | BARCLAYS.....oocvevinivennsssesssnnesnenses evesess 12/20/2018] 12/20/2019] .....cc00e0occr. 107,429,379 | 2,467.42....... 12,599,793 | ..o | oo | e 4,654,194 4,654,194 | .3970,401 | ..ovovvcvvesreviens | eeveerrsrverernsees | oo | v 002
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EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Aveevevvve | MERRILL LYNCH...coovovvvevvrerervrnrernesenrnnsiees e 12/20/2018]12/20/2019| ....cvvvvvvevenn. ....715,908,780 | 2,467.42....... 21,940,230 | s [ s | s 3,499,086 |...| ......3499,086 [...2,984,243 | .....coccociciiers | o | e v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avveveevve | BARCLAYS....oovvevvvvrnrvvenninrensenssnessesssssssiees s 12/20/2018]12/20/2019) .....cocovveeeee. ...66,461,410 | 2,467.42 ...... e LTTT843 | e e | s 3,216,764 | ...[ ......3,216,764 | ...2,746,633 | ....ccccccremmrmucec | rorrrrrrrrrncnnrnreces | oo | o 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Aveeoeeevee [ MERRILL LYNCH....oooovvvvvvvirirvinrevnnninnnicinns s 12/20/2018]12/20/2019) .......cccccceee. ...68,312,786 | 2,467.42 ....... 201,952,380 | v [ v | s 3557459 | .| ......3,557,459 [ ...3,040,406 | ...occooesriiirnns | cormmrmiirrnreesnns | oo | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....occc. | v | BARCLAYS.....ooovevvesinivennnesesssnnennenses eveseses 12/20/2018]12/20/2019] ........cccccc.c. ..51,766,274 | 2,467.42 ...... 1812519 [ e [ e | 2979717 | o] 2979717 [ 1.2,545,838 | .oovvcvcvsvcvivernns | cevvrrriirnneeesens | oo | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS 12/20/2018)12/20/2019) . ..32,835,286 | 2,467.42 .1,994,545 | ....1,706,149 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. JP MORGAN CHASE.. 12/20/2018)12/20/2019) . 1,356,214 | 889.61 .. .2,751,844 | ...2,325 479 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. UBS SECURITIES 12/20/2018]12/20/2019) . 3,668,043 | 459.52 .. 376,132 | ......348,497 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. SOCIETE GENERALE. 01/04/2019 07/06/2020] . 5,701,738 | 2,531.94 199,561 317,695 | ......206,828 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A..ccccevee | BNP PARIBAS NY...ooovovvvrrnnssivcrirneesss v 01/04/2019] 01/06/2020] ......vcvccc..e 247,850,957 | 12144 e | e [ s A3T347 | oo corennn 940,808 [ o [ v 940,808 | .......795,026 | ..oovvverrccvvvirens | ceverrinnrnrernsss | covrernnrresssiis [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A.ccoevvvee | BNP PARIBAS NY...coovvvrrrrnernreenrenecnneseess e 01/04/2019]01/06/2020] .......ccvvvvvres | evees 5,324,680 | 7458 ..oooocove | oo | o 157,078 356,229 | ... 356,229 | ......303,870 | coooccvcccccerreencns | o [ v | i 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avvevevvvee | MERRILL LYNCH...ooovovvvvveverernrnrerneneerneeiees onenens 01/04/2019]01/06/2020] ...........ccc... LT1391,342 1 253194 | i [ e 1,613,443 3,304,054 | ... 3,304,054 | ...2,766,240 | .coocooccvccvrrnrcss | e [ v | i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | SOCIETE GENERALE........cccooemrmmemmrimicc wrrveree 01/04/2019] 01/06/2020 .......vccccrne ..28,148,901 [ 2,531.94 oo | e | e 664,314 [ oo | e 1,155,743 | o[ 101,155,743 | ......934,305 | oovevevvvrccrcasrs [ eerereresessrnnnens | cevesrisnneenenee | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | Avceveevvee | MERRILL LYNCH...ooovevvvvvevrrernvnrernnneninnninns s 01/04/2019]01/06/2020] ................. ..40,883,146 | 2,531.94 ..o | e [ e 809,486 | ...ovovererrecresirins [ cereee 1,377,212 | | 1,377,212 | 4,107,383 | oovevevvevccscsss [ eeveneeesesssnnnens | cevesrssneenennes | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avccoveevee [ MERRILL LYNCH....oooovvvvvvvirerinnrivneninininiens s 01/04/2019]01/06/2020] ............c.... ...56,203,922 | 2,531.94 .| e | 1,197,143 | oo [ v 2043574 | .| ......2,043 574 | 1,644,526 | ..oooovovcvivirnns | covvririirnnreesns | oo | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | Avccoeeeee [ MERRILL LYNCH....ooooovvvvvvrevivnnivninininiciens s 01/04/2019]01/06/2020] ............cc... ...70,057,606 | 2,531.94 ... | e | 1,611,324 | oo [ v 2,764,914 | .| .......2,764,914 [ .2,227,806 | ...occcovsrsivernns | corvrrriirnrrecsns | covrrnrernsssssin | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. ROYAL BANK OF CANADA. 01/04/2019] 01/06/2020] . ..113,009,996 | 2,531.94 .... N 2,757,444 4,759,710 .4,759,710 | ....3,840,562 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MERRILL LYNCH 01/04/2019]01/06/2020] . 117,898,683 | 2,531.94 ,994,628 5,173,299 .5,173,299 | ...4,175,090 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. MERRILL LYNCH 01/04/2019] 01/06/2020] . 106,571,871 | 2,531.94 909,414 5,050,192 | ... 5,050,192 | ....4,080,388 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. ROYAL BANK OF CANADA, 01/04/2019]01/06/2020] . ..62,697,322 | 2,531.94 ... 855,841 | oo | v 3271453 | .| ......3,271,453 | ...2,652,839 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Av.coeceve [MERRILL LYNCH..coccoccvccvrercsccciinnrnnss v 01/04/2019] 01/06/2020] .......cccccc..c ...45,500,260 | 2,531.94 ... | oo [ e 1,469,659 2,594,938 | ... 2,594,938 | ....2,105,052 | .coocovcvcccrrrrres | e [ v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | JP MORGAN CHASE..........cccccommmmmmiiiiiiic worriie 01/04/2019] 01/06/2020 .......c0c0cc..c ...32,542,658 | 89940 ...oooooe. | v .....1610,862 2,523,636 | ... 2,523,636 | ...1,986,682 | ..ooccocccccerrrnics | e [ v | i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A....cccc.. | UBS SECURITIES........ooomvvvvimvrevivrrevinreriinne oonenens 01/04/2019]01/06/2020] .......ccvvvveves | evees 4274714 | 46115 oo | e [ v 191,935 | wovovvverevernrerinnnnns crernennd26,708 [ o [ v 426,708 | ......362,730 | .ooovormsrcsiccrrens | covescciinnnnnenses | v [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | SOCIETE GENERALE........cccoomemmmmmririiicc vrrreree 01/18/12019] 07/20/2020| ...cvvvvvcvcsers | ovees 3,846,320 | 2,670.71 cocooee | ovverrveresrrirrrnns | v 140,006 200,362 | ... 200,362 [ ... 122,581 | coovccvicvrerrrnsess | o [ v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A........ | Aucovvere | BNP PARIBAS NY cvnvevnnnecsesverenneeses eveveee 01/18/2019] 01/20/2020( ....vvvvvcvceree 215,085,763 | 121.02 weovvvvee | oo [ s 386,194 [ .ocevrrrcccrrinnns cerennn:806,151 [ [ v 806,151 | .rere 877,420 | oovvevcvccsrinrens | ceverrrinrrrerneens | covrenrnrsccsssin [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....coce. | Avveovveree [ WELLS FARGO...oovvvvvvevevevereessessininnnns evesess 01/18/2019] 01/20/2020| ...cvvvvvcreves | oo 6,044,932 | 79.66 ..ocoocove [ ovrerrreresricrrrnns | v 184,370 387,764 | ... 387,764 326,307 | oovvverrrrressrins [ v | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avvcveeeee | BARCLAYS....ooovvvvvivnrivinnisiennssssssnsssssssssines s 01/18/2019]01/20/2020] .........ccovcee. ...58,951,851 [ 2,670.71 coooooe | oo | e 1,338,207 | covvvveverereresscins [ wevees 2,689,480 |...| .......2,689,480 | ...2,243412 | ..oovovovvvucicccns | corvririrrrreesns | o | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CITIBANK 01/18/2019]01/20/2020] . .24902,795 | 2,670.71 ... 615,099 .1,131,440 | ......926,407 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 01/18/2019]01/20/2020] . 6,723,417 | 2,670.71 976,519 1,479,132 | ...1,153,626 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 01/18/2019] 01/20/2020 . ..56,906,595 | 2,670.71 .... 291,779 .1,966,223 | ....1,535,630 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevevvvee | MERRILL LYNCH...ooovevvvevvvvrerernrerneererneernes onenens 01/18/2019]01/20/2020] .......cvvvvvvee ..56,699,993 | 2,670.71 .oovvve | oo [ e 1,389,150 | ccoovvverererescciins [ v 2,121,980 [ .| .....2,121,980 [ ... 1,658,930 | .ooovororscccvrernns | v | e [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevereres | BARCLAYS...ooovrerevernrerernrnrensrsseneessssessessees nenens 01/18/2019]01/20/2020] ........cccvvvece 118,151,079 | 2,670.71 cooveee | covverevrvevenrrnrreenes | e 3,001,036 | ...ooovvverrrcrcsccns [ e 4614545 | .| .....4,614,545 | ..3614,200 [ ..cccoorrmrcmmrcccc | rorvreresssicnnnns | o [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avvevevvve | MERRILL LYNCH...coovevvveveverernrnrernereennneiens e 01/18/2019]01/20/2020] ........cccvvvce ..70,782,232 | 2,670.71 cocceee | e | e 1,911,121 | ceveeevevererevernnens [ e 2,936,723 | .| ......2,936,723 [ ...2,299,683 | ....ccoccccccccrinns | corscirivirnnrccsca | covivcnercicsiiis | o 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A........ | Avveveeeve | BARCLAYS....ooovvvvvvvninrcnninsennesssssnsesssnsssinss s 01/18/2019]01/20/2020] ........cccveeeee 66,689,913 | 2,670.71 woovvee | oo [ e 1,853,979 | coovveverrreresscsins [ ervees 2,874,469 | .| ......2,874,469 [ ...2,256,476 | ...oocvovsrivirnns | corvmrriirnnrccsnns | oo | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | Avecveeeve | WELLS FARGO......ooovevevivivvieveivvviesseeieiinnnes ooneneas 01/18/2019]01/20/2020] ........cccveeeee 66,218,254 | 2,670.71 woovvee | oo [ e 1,979,926 | cooovvvervreccsscrins [ v 3,092,426 |...| .......3,092,426 | ...2,432,450 | ....ocoovsruiicnns | cormmrmirnnrecsnns | oo | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | Avccoveeve | WELLS FARGO......oooovvevvviivievevvveiensnsnisinnens oonenens 01/18/2019]01/20/2020] .........ccveceee 17,060,157 | 2,670.71 cooocee | oo | e 2,512,161 3,963,340 | ... 3,963,340 | ....3,125,953 | ccoocevevvrerrrnrees | corerererrecsssins [ eererreesessninins | i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A....cccc.. | JP MORGAN CHASE.........cooiccviviiis s 01/18/2019]01/20/2020] .........cc0ccee. ..28/496,978 | 91644 ..o e | 1,416,300 | cooovevermrecesccirns [ v 1,740,585 | ... [ .vvrere 1,740,585 | ....1,268,485 | ..oovovvvvvrvcvcssis [ worereeeresssnnnnns | cevesrssinnnnennes [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A.....cc.. | Auvcovvere | UBS SECURITIES....ocvorevevernressiiiennes v 01/18/2019] 01/20/2020( ...cvvvvvcvrccrs | evees 3,197,137 | 467.27 cooovvvce | v | v 143,551 276,526 | ... 276,526 | ...... 228,676 | coovccvccrerrrnsess | o [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 02/06/2019] 08/06/2020] . ..8741,152 | 2,731.61 313,901 431121 239,293 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CREDIT SUISSE.. 02/06/2019] 02/06/2020] . 4,332,277 | 123.44 .. 601,007 1,224,041 .1,224,041 973,622 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. BNP PARIBAS NY 02/06/2019] 02/06/2020 . ...9,343,250 | 83.46 294,313 554,160 | ... 554,160 | .......431,530 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevervres | BARCLAYS....ooovrevevvrnrerernrnrensrnsenessessessessees nenens 02/06/2019] 02/06/2020] .......c0c..... ..79,088,095 | 2,731.61 ..oooee | oo [ e 1,755,754 | v [ v 3,461,751 | ... 3,461,751 | .. 2,730,187 | covvvovrvevrvcrecrncss | e | revereveverernsenens | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | Av.ccoceve | JP MORGAN CHASE.....ccoccvccernrevcssisrines v 02/06/2019] 02/06/2020] ........cc0000 ..35,298,998 | 2,731.61 cocooee | coovrvrvcrernncncnnccccs | e SRR [ [ 1,075,078 | ... | 01,075,078 | ......673,551 | cccvevvvvccrcssios | v | v | s 002
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception

Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-

Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avvevervve | WELLS FARGO....ooovevevevevvvvvevevreevennesseseennes venenens 02/06/2019]02/06/2020] ................. ..58,719,894 | 2,731.61 cooooee | oo | e 1,209,630 | v [ e 1,748,072 | o[ oo 1,748,072 | 1,244,059 | oo [ v | e [ i 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avccvevvvee | MERRILL LYNCH...coovovvvvvevrrernnnrernnneninnnines s 02/06/2019]02/06/2020] ............... ..150,816,023 | 2,731.67 ..coooe | covvrveririiriiiiininnns 03,378,281 [ o | 4,900,299 | ... | .......4,900,299 |...3,492,682 [ ......ccocourererurens | eormmmrmrmmmmiinnnnnes | erermrnnmminnnnnins [ eoviiriinnens 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Aveeoeeevee [ MERRILL LYNCH....oooovvvvvvvirirvinrevnnninnnicinns s 02/06/2019]02/06/2020] ................. 87234429 | 2731671 oo | e [ e 1,152,520 | coovvevernreccssciins [ e 1,680,110 | ... [ +rrreee 1,680,110 | ....1,199,893 | oovevevvvvccvessres [ worerercresssmnnnens | cevesrssinnnnennes v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A...ooooee | Avviroveves [ CITIBANK oo v 02/06/2019] 02/06/2020 ......vcccecr.e 282,177,180 | 2,731.61 oo | e | e 1,573,089 | ..ooovvvvevevrrerinnrens [ v 2,306,436 | ...| ......2,306,436 | ...1,650,983 | ...occooesruiirnes | cormmrminrrnreesnns [ e | o 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 02/06/2019] 02/06/2020] . .50,129,224 | 2,731.61 ... N 1,283,308 | cooovvevermreresscins [ e 1,878,560 | .| ........1,878,560 | ....1,343,848 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 02/06/2019] 02/06/2020] . 5,227,489 | 2,731.61 275,450 3,354,904 3,354,904 | ....2,406,800 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 02/06/2019] 02/06/2020] . 5,774,638 | 2,731.61 544,957 2,279,221 .2,219,221 | ....1,635,489 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. CITIBANK..... 02/06/2019] 02/06/2020] . 52,347,618 | 2,731.61 ... 518,144 2,256,021 2,256,021 | ....1,623,461 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....ccoo. | Avverveeees | CITIBANK s e 02/06/2019]02/06/2020] ................. ..51,600,386 | 2,731.61 woovves | oo [ e 1,599,614 2,394,293 2,394,293 | .. A727,788 | coovvovcccrrrrvenes | coverevvrvssssssins [ v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...cccco. | Avveverrres | CITIBANK sssssesscssssssrsrsesrs e 02/06/2019]02/06/2020] ............c.... ..67,991,385 | 273161 .ooooeo | oo [ e 2,182,407 3,278,016 3,278,016 | ...2,368,680 | .oooccocccccvrrcrcs | e [ v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avvevevvre | WELLS FARGO....ooovvvevevevevvvevevvvevessensenennees oonenens 02/06/2019] 02/06/2020] .......c0c....... ..44981,366 | 2,731.61 ..oooee| oo [ e 1,520,370 2,297,363 2,297,363 [ ...1,663,876 | ..oocoocccccvrrnrcs | e [ v | o 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....occe. | Auvirvveree [ WELLS FARGO....ovvvvvvcrevevereeescssssnnennes evesess 02/06/2019] 02/06/2020 .......cc00cc.. ..A43781,042 | 92597 oot | e, 2114624 | e | e 2,355,927 | .| 2,355,927 | .. 1474834 | oovvcvccscivrnns | v [ o | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.....ccc.. | UBS SECURITIES.........ooovvvvemvrevivrrvrinrerienne oonenens 02/06/2019] 02/06/2020| ....vvvvvcsrccrs | ovees 5,396,404 | 470.83 ..cooooce. | oorerrreresrririrrnns | corrn PZIVNGT TV W A29647 | | s 429,647 KL TSC T NRIITY SRR VU B 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...oovcee | Avviooveves [ CITIBANK oo v 02/20/2019] 08/20/2020| ...cvvvvvcvesers | e 7,047,212 | 2,784.70 ccoce. | ovvevrvevenrviirrrnns | v 257,928 335,357 335,357 | 10 177,735 | oo | s [ v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....cccc. | Auveoevers | MERRILL LYNCH.cvvvervreeescsiiiiennnees v 02/20/2019] 02/20/2020( ....vvvvvcvceree 220,720,238 | 12648 .oovvvvees | oo [ s 482,784 932,730 932,730 [ 10000 731,570 | covvccvcvrerreenees | o [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. WELLS FARGO. 02/20/2019] 02/20/2020 . 288,513 527,445 527,445 | ......407,232 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 02/20/2019]02/20/2020] . ,378,560 .2,422,300 | ....1,847,900 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. JP MORGAN CHASE.. 02/20/2019]02/20/2020] . 813,641 .1,092,449 753,432 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CITIBANK 02/20/2019]02/20/2020] . 39,927,418 | 2,784.70 ... 830,465 .1,129,836 | .......783,809 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...cccco. | Avverereres | CITIBANK s sessessssssssssssrs e 02/20/2019]02/20/2020] ........vvvvvvee 49,157 418 | 2,784.70 coooooo | oo | e 1,096,231 | s [ e 1,498,641 | .| oo 1,498,641 | 1,041,878 | oo [ v | e [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...cccco. | Avveverrves | CITIBANK s s 02/20/2019]02/20/2020] .........cccovce. ...49,760,668 | 2,784.70 ...... | coovocreerrrrerrcrnn. 1124516 [ e | e 1,535,073 | ... [ .00rrsn 1,535,073 | ...1,086,525 | ..coooovvvvvrcscssis [ v | covesicciinnneene [ i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....ccco. | Arveveveves [ CITIBANK s s 02/20/2019]02/20/2020] .........cccvvee. ....55,982,667 | 2,784.70 ... | cooveerrerrrriricinn. 1,349,157 [ | s 1,847,991 [ .. ] 1,847,991 [ .. 1,285,843 | oo | e | e | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A...coocce | Avviooveres [ CITIBANK oo ceverenrecsessissnenesssssssens v 02/20/2019] 02/20/2020( ....vvvvvcvceree .A7910,819 | 2,784.70 oo | oo | e 1,197,813 | oo [ e 1,649,891 | ..o [ 11,649,891 | ..,150,802 | ovvvvevvvrccressns [ eerereeesesssmnnnens | cevesrssnnnenense e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A...covcee | Aviroveres [ CITIBANK oot ceverennecsessmnseenessssssses v 02/20/2019] 02/20/2020( ....vvvvvcvceree ..51426419 | 2,784.70 .oooo. | oo | e 1,321,718 | oo [ v 1,825,595 | ... [ 001,825,595 | ...1,274,879 | ccooccevrvrccvessres [ woreveeeressssnnnens | cevesresiinnrense | veveneces 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A....... 02/20/2019]02/20/2020( ....vvvvvcvceree ..60,875,881 | 2,784.70 ..oooeo | e [ e 1,637,596 2,267,947 2,267,947 [ ...1,585,615 | cooocovcvvcrerrrrres | covvrvrerresssssins [ eervvressessninens | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A....... 02/20/2019]02/20/2020] .........cccecee. ...46916,007 | 2,784.70 ..o | oo | e 1,271,504 | cooovevevvreressciins [ v 1,764,244 | .| 1,764,244 | 1,234,451 | oo [ v | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 02/20/2019]02/20/2020] . .61,205,005 | 2,784.70 .... N 1,744,256 .2,428,745 | ...1,701,972 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 02/20/2019]02/20/2020] . 9,864,119 | 2,784.70 515,782 .2,131,488 | ...1,499,912 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. 02/20/2019] 02/20/2020 . .48,595,828 | 2,784.70 .... 540,401 2,174,745 | ...1532,911 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...cccco. | Avverereres | CITIBANK s sessessssssssssssrs s 02/20/2019]02/20/2020] .......cvvvvvvee ..49,019,742 | 2,784.70 oo | oo | e 1,627,420 | oo [ e 2,306,525 | ...| .......2,306,525 [ ...1,628,434 | ..oovovovsvcvcccicnns | o | e | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | JP MORGAN CHASE..........cccccommmmmmiiiriiicc worrire 02/20/2019]02/20/2020 .....cccvcccc..c ..35,996,183 | 93455 ....ooooo. | oo [ e LVARTCHICN T [P 1,726,008 | ... | .......1,726,008 | ...1,012,834 | ..cccoccorrmmmmmvacs | rmvrrmrcssicviinns | covesvccicnvneene [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..cocvvvee | UBS SECURITIES.......ooooovvevevvvevivrvenenrennenee vnnerens 02/20/2019]02/20/2020] .....cvevvvvveres | evees 4,282,114 | 476.20 ...occocc. | oovvrnrnrcniccvinnns | o 189,269 294,954 294,954 | .....216,001 | oo | o [ v | i 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 03/06/2019] 09/06/2020| ....vvvvvcrcses | evees 5,820,045 | 2,771.45 .ocooc. | ooverrvcrenrriiirnnns | cvrrn 215,994 270,256 270,256 [ ... 126,260 | coooccrcvvrerrrrsess | o [ v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Au.covveve | CREDIT SUISSE......oovcevecveernrrcsssssiinins v 03/06/2019] 03/06/2020 .......vcccceree 220,315,160 | 12161 woovvvvees | e [ s 493,658 | covovcvervrrerreesns | v 1,017,168 | oo [ 0,017,168 | ... 770,338 | oovevevvvrvcrcssns [ eevereeeresssnnnens | cevesrssnnnnense e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....occc. | Auveovveres [ WELLS FARGO.c..ovvvvvvrevevennessessiniennns evevese 03/06/2019] 03/06/2020 ......vcceceree 10,048,391 | 8417 ovevvveves | oo [ s 304,466 534,212 534,212 [ 1. 381,979 | oo | v [ v | i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avccoveevee | WELLS FARGO......oooovvevvvivvvevevvvvvissesvesinnees oonenens 03/06/2019] 03/06/2020] ................. ..B7,497,546 | 2,771.45 | oo | 1,579,443 | cooovevernrcrcssciis [ v 2,676,283 | .| ......2,676,283 [ ...1,886,567 | ..oovvvcvcrsivvernns | covvsrrivirnnneesns [ oo | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Au.cocvevee | JP MORGAN CHASE.....ccccccvermrrrcsrisiines v 03/06/2019] 03/06/2020 .....vvvccevee 228,306,752 | 2,771.45 woovvee | oo [ e 784,097 628,014 628,014 | ....0..235,966 | ..oovvrercccrriirens | cevesinrnrernsns | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CREDIT SUISSE.. 03/06/2019 03/06/2020] . ..29519,721 | 2,771.45 .... 625,818 798,096 | ......485,187 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CREDIT SUISSE.. 03/06/2019 03/06/2020] . 125,153,969 | 2,771.45 2,916,087 .3,737,247 | ...2,279,203 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. ROYAL BANK OF CANADA, 03/06/2019] 03/06/2020 . ...55,064,909 | 2,771.45 ... 332,571 1,721,254 | ....1,054,969 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A......... | CHICAGO BOARD OF EXCHANGE....... ... 03/06/2019] 03/06/2020] ................. ..84529.225 | 277145 ... | oo | 2,165,017 | oo | e 2,788,697 | ...| ....2,788,697 | ... 1,706,188 | ...ooovvvvvrverrvrvcse | vovvrrrrrrrrerrrrrecns | v | v 002
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception

Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-

Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS...  N/A......... | A.......... | ROYAL BANK OF CANADA.........cccvvrmreres orerene 03/06/2019] 03/06/2020] .......c0c....... ..80,549,857 | 277145 ...oo..| oo [ e 2134571 | oo [ e 2,768,088 22,768,088 | ....1,700,802 | ..oooovvrccsvnrens | coresinnnrnenses | e [ e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS...  N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ........ 03/06/2019] 03/06/2020] ................. ...56,260,435 | 2,771.45 ..o | e e 1BATTET | i | e 2,010,082 222,010,082 | ....1,236,203 | ..ooovveveverevenerens | eovmmnevnmmmnsnnsnenes | oremensnesennnenens [ eovieriiinens 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | Avecoveeves | WELLS FARGO......cooovvevevivvveveivvvvissesieninnnes oneeens 03/06/2019] 03/06/2020] ................ 259,358,466 | 2,771.45 ..ooveo| oo [ e 1,721,396 | cooovveverrrcccsscins [ v 2,240,933 102,240,933 | ...1,380,235 | .eovvvvevcesrinrens | cereerrermnnernnnsees | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | ROYAL BANK OF CANADA....ccoooovernns vrvveree 03/06/2019] 03/06/2020] ................. ..53,718,879 | 2,771.45 | | e 1,665,285 202,188,600 | ....1,355,958 | ..ovvvvrvcesrcvnrens | cevverrernrernnnenss | covrerrerreesssin [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 03/06/2019 03/06/2020] . .60,971,900 | 2,771.45 .... N 1,976,132 .2,603,622 | ...1,615,557 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CITIBANK 03/06/2019 03/06/2020] . 3,152,287 | 2,771.45 ,167,201 .4,187,672 | ...2,604,071 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. JP MORGAN CHASE.. 03/06/2019 03/06/2020] . 931.49 .. 691,428 1,838,754 .1,838,754 993,040 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. UBS SECURITIES... 03/06/2019 03/06/2020] . 47311 . .189,800 326,559 326,559 | .......231,659 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....cccc. | Avvcovveves | BARCLAYS......covviiivenenesessnessennes v 03/20/2019] 09/20/2020 282423 ..oooo| i | e 270,342 326,633 326,633 | ... 146,405 | .ooooovccvcerrreness | o [ v | i 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | GOLDMAN SACHS..........cooovmsiicvicirerrcises o 03/20/2019]03/20/2020] .....cccvcccc..c 20311,696 | 12418 ovvveees | o [ e 499,663 926,937 926,937 | ...c0 877,105 | cooovevccccirnrens | covesvccinnnnenses | v [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A..cccccoee [ WELLS FARGO......ooovvvcccivcveensesicciiinnns e 03/20/2019] 03/20/2020( ....vvvvvcrcccc | e 9,403,674 | 84.96 ...ooocooc. | ooverrrercniccicinnns | o 273,647 | oo e 879,878 | | 479,878 | ...... 343,055 | ccoovovevevvvcrnvcnens | e | eeverrvererennnenens | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....occe. | Auvirvveree [ WELLS FARGO....ovvvvvvcrevevereeescssssnnennes evesess 03/20/2019] 03/20/2020( ....vvvvvcrceree ...66,912,436 | 2,824.23 ... | oo, 1512221 [ | e 2,217,557 2,217,557 | A ABTA4T | oo | v | o [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A...cccco. | Avreverrees | CITIBANK s s 03/20/2019]03/20/2020] .........cccevcc. ..31,845,850 | 2,824.23 .......| oo [ e LYKV v 882,404 | | 882,404 | ...... 441,339 | oovvvvcvccsrirnns | v | e [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS...  N/A........ | A...... 03/20/2019] 03/20/2020( ...cvvvvvcvceree ..35,889,767 | 2,824.23 .......| oo [ e 746,507 | oovvvvvrrersrriinens 912,364 [ [ s 912,364 [ ... 539,111 | oo | e o | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A...... 03/20/2019]03/20/2020] .........cccecee. ..94,450,783 | 2,824.23 oo | oo | 2,162,924 202,648,328 | ...1,566,866 | ...oovvrrcesrnvnrens | cereernnrernrennss | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 03/20/2019 03/20/2020] . .49,130,164 | 2,824.23 .... N 1,174,227 .1,441,028 853,914 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 03/20/2019] 03/20/2020] . 3,894,736 | 2,824.23 ,325,886 ..1,632,565 969,622 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. 03/20/2019 03/20/2020] . 6,121,777 | 2,824.23 659,699 ..2,045,053 | ...1,215,204 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 03/20/2019 03/20/2020] . .82,578,056 | 2,824.23 .... 155,217 ..2,658,453 | ....1,580,845 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...cccco. | Avverereres | CITIBANK s sessessssssssssssrs e 03/20/2019]03/20/2020] .......cvvvvvvee ...62,864,055 | 2,824.23 ......| oo [ e 716,156 | oo [ e 2,122,083 202,122,083 | ...1,264,005 | ..ooovvcrccsicnrnns | e | e [ e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A...ccccc.. | MORGAN STANLEY ...ccovvrrvrrrrrmnncrinncinenss v 03/20/2019]03/20/2020] .........cccevcc. ..80,912,139 | 2,824.23 ... | oo, 1723814 | | e 2,131,522 02,131,522 | ..1,269,615 | ..oovvvevevivererirens [ ovmmniennmmninnennnes | renesnnesannnenens [ eevieeiiinens 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avvevevrves | BARCLAYS....oovvevvvvrnrerennrsrensesissessessssssniees s 03/20/2019]03/20/2020] .........ccceccc. ...46,691,089 | 2,824.23 .| oo, e LAT075 [ e | e 1,761,193 1,761,193 | 101,052,656 | ovovevevevevevevirens | eovvmnevnnsmnnnnennnes | ovemmsensmmnenenens [ eoveeriiinens 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....oocc. | Avveovveree [ WELLS FARGO...oovvvvvvcrevevenescsessssniennns evesess 03/20/2019] 03/20/2020( ....rvvvvcrceree ...55,107,363 | 2,824.23 ... | oo | e 1,757,925 | ..ooovveverernrerinnnens [ v 2,192,222 202,192,222 | 1,313,260 | oovvvvcvcesrinnnns | v | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A....oocc. | Avvervveree [ WELLS FARGO...oovvvvvvcrevevennsescssssniennns evevese 03/20/2019]03/20/2020] .........cccecee. ..56,711,520 | 2,824.23 .......| oo [ e 1,860,138 2,321,769 2,321,769 [ ...1,391,7071 | oo | e | i | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avecvveeve | WELLS FARGO......ooovvvvvvvivvveivisvvvessssvesinnees inerens 03/20/2019]03/20/2020] ..........ccecee. ...40,964,239 | 2,824.23 ... | oo | 413,266 | oo [ e 1,770,342 1,770,342 111,063,709 | covvvvvcvernnnrens | cevesrinnvernnenees | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avccvvevee | WELLS FARGO......ooovvvevevivvieienveevinsssvssinnnes onirens 03/20/2019]03/20/2020] .........cccvcee. ....38,678,040 | 949.68 .....c.c.. | coovcvvvcrcrcccrcsiccans | e 1,833,339 | coocveverrreresssins [ v 1,518,848 21,518,848 | ... 802,179 | eovvvvcveesivnrens | ceveerrirerenennes | e [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. UBS SECURITIES... 03/20/2019] 03/20/2020 . 4,301,221 189,254 | oo crnenn: 315,818 [ [ v 315,818 | .......221,191 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MORGAN STANLEY. 04/05/2019] 10/06/2020] . 313,929 350,981 350,981 124,255 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A. SOCIETE GENERALE. 04/05/2019] 04/06/2020 . LI (1720 T O 1,185,708 ...1,185,708 | ......842,298 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..cccevve. | MORGAN STANLEY...ooevvrrvrrrrrmrrerrmsnererss e 04/05/2019| 04/06/2020] .........cccvve.. 2 13533,715 | 87.95 oo | s [ s 391,124 | oo cornnnn: 575,584 | [ 575,584 | ... 347428 | coovovcvvcrrrences | o [ v | i 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Av.ccccevee [ WELLS FARGO......oovvvvccevveveensesicciiinnnns v 04/05/2019] 04/06/2020] .........c....... ...85,866,296 | 2,892.74 .......| oo [ o 1,923,405 | oo [ e 1,974,435 1,974,435 | 852,448 | ..oooovevvcscnns | v | o [ e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | SOCIETE GENERALE..........cccommmmiciiiiicc worrire 04/05/2019] 04/06/2020] .........c....... ..35170,730 | 2,892.74 ..oooo.| oo [ e 998,849 527,474 527,474 TGIIRE:74)) (NSRRI SRRRIIT ORI IS 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | ROYAL BANK OF CANADA....ccoooovererns  vrvreree 04/05/2019] 04/06/2020 ......vcccccv.e 129,645,364 | 2,892.74 ..ooooo| oo [ e 619,588 684,406 684,406 322,980 | ovevevrrrressrins [ v | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | ROYAL BANK OF CANADA.........ccoce v 04/05/2019| 04/06/2020] ................. 162,186,277 | 2,892.74 oo | covvcevvcrrererieesn | e 3,730,283 | ovvererrecresnins [ e 4,117,064 8,117,064 | 1,941,066 | evvvvvccccsrvnrens | ceveerrenrernnneess | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 04/05/2019| 04/06/2020] ................. ..89,370,221 | 2,892.74 oo | oo | 1,658,852 1,839,241 | BT15TT | v | ceveerreriverernsees | o [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A........ | Avvevveeve | BARCLAYS....ooovvvvvirninrinniniennesissensssssesisiees s 04/05/2019] 04/06/2020] ............cc... ...99,405,558 | 2,892.74 ... | oo | 2,475,191 202,746,383 | ....1,302,522 | .oovvvvevvesrenrens | cereerrernrernnneees | o [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avvcvvevves | BARCLAYS....coovvrvviverevvnnisvensenissnsnsssssssninss s 04/05/2019] 04/06/2020] ................. 118,354,724 | 2,892.74 ......| oo | e 3,100,902 3,432,461 | ... 1,823,801 | .eovvvvcvresrivnrnns | corerrnnrnrnrennss | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 04/05/2019] 04/06/2020] . .59,590,444 | 2,892.74 .... i 1,645,408 .1,824,650 | ......864,828 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 04/05/2019] 04/06/2020] . 9,715,034 | 2,892.74 ,973,650 .2,190,214 | ...1,038,919 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 04/05/2019] 04/06/2020 . 48,019,484 | 2,892.74 .... 445,929 .1,608,681 | .......765,223 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE...... ... 04/05/2019] 04/06/2020] .......c0c....... ..06,243,746 | 2,892.74 ......| oo [ e 2,094,072 202,336,696 | ... 1,115,154 | oooovvcvvcsns | o | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 04/05/2019] 04/06/2020] ........cc0000 ...85,375,924 | 2,892.74 ..o | oo, 1000e2,138,506 | oo | e 2,387,008 202,387,008 | ....1,139,546 | ..ooovvcvccsrcirens | v | oo | v 002
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception

Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-

Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avveveveres | BARCLAYS....oovrervvevnrerernrnrensessensnssssesssssees onenens 04/05/2019| 04/06/2020] ............c.... ...45,088,355 | 2,892.74 ......| oo [ e 1,553,296 | ..ooovevvevverrescciins [ e 1,733,252 | o[ 10rrnrn 1,733,252 | 00 827,163 | oo [ v | v [ s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..ccceeeee | JP MORGAN CHASE........ooooourmiiiiiis s 04/05/2019| 04/06/2020] ................. ...42,850,921 | 968.90 .....oocc. [ oo 101,988,283 [ e | e 1,260,624 | ...] ........1,260,624 | ...... 100,793 [ oo | oo | e | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A......c... | UBS SECURITIES..........ooovvvemrrevivvriiinririins e 04/05/2019] 04/06/2020 .....cvvvvsvccr | v 5377138 | 481.98 ......... 235,519 322,944 322,944 | ... 185,558 | ..o [ e | e | e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 04/18/2019] 10/20/2020| ...cvvvvvcvvsers | ovees 7,843,581 | 2,905.03 ....... | .eoovrreeresriirrrnns | v 291,881 321,422 321,422 | 110,619 | oo | v [ o | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. SOCIETE GENERALE. 04/18/2019] 04/20/2020 . ..20,992,148 | 120.37 .. 522,704 1,082,096 .1,082,096 | ......777,185 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CREDIT SUISSE.. 04/18/2019] 04/20/2020] . 1,552,522 | 85.64 .346,576 566,661 364,492 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 04/18/2019] 04/20/2020] . 4,007,833 | 2,905.03 /408,158 .1,393,187 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. CITIBANK 04/18/2019] 04/20/2020] . ..28,567,760 | 2,905.03 .... 799,897 555,756 555,756 ..89,150 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE......... ...... 04/18/2019] 04/20/2020 .....vvevcrevee 225,854,767 | 2,905.03 .oooe. | oo [ s 543,293 587,003 587,003 | ..... 270,082 | ceooccvccccerrrnrens | e [ v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE....... ... 04/18/2019] 04/20/2020 .......c0cccc..c .133,882,397 | 2,905.03 ....... | oo | e 3,081,069 | ...ocoovvevrrcscccicis [ e 3,342,003 | ...| ......3,342,003 [ ...1,544,713 | .coovovoviicvicinns | o | e | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 04/18/2019] 04/20/2020 .....cccvccc..c ..51419,031 | 2905.03 ....oo. | oo [ e 1,239,782 | oo [ e 1,340,542 | ... 01,340,542 | .....817,336 [ ccoocovereverererecers | e | e | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 04/18/2019] 04/20/2020( .....vvvvceceree 77,544,987 | 2,905.03 .ooo. | oo 1947391 [ | e 2,106,565 | ...| ... 2,106,565 | .......970,586 | ..oovcrerrrcirvernns | covssrmmenrnrneessss | covvvvverrsesssin | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 04/18/2019] 04/20/2020] .........cccoc.c. ..54,033,558 | 2,905.03 ...ovv. | coovrrerirercresnns 1405494 | s [ e 1,526,253 | ... [ 001,526,253 | ... 706,382 | oovvvevvvrvcressrs [ worereecsesssnnnens | cevesrssnverennes | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 04/18/2019] 04/20/2020] .........ccoccec. ...66,815,690 [ 2,905.03 .cooo. | coovcvircrcsccciciiccans | e 1,791,336 | cooovevernrercssciins [ v 1,940,831 | ..o [ 1,940,831 | .......895,885 | ..oovovevvvrvcvessins [ worerreeresssinnnnns | cevesresinnnnenne [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 04/18/2019] 04/20/2020] .........ccocccc. ...52,871,546 | 2,905.03 ..o | e | e 1,481,010 | coooveverrrecescciis [ v 1,605,428 | ... .vrrree 1,605,428 | ... 741,505 | oovevevvvrvcvvssrs [ worerreeresssnnnens | cevesresinnenenee [ ovevrreees 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 04/18/2019] 04/20/2020] . .47,351,989 | 2,905.03 .... N 1,378,559 .1,499,113 | ......694,953 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 04/18/2019] 04/20/2020] . 4,324,061 | 2,905.03 695,607 .1,843,194 854,090 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. CHICAGO BOARD OF EXCHANGE 04/18/2019] 04/20/2020] . 1,709,534 | 2,905.03 681,106 .1,830,542 849,896 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 04/18/2019] 04/20/2020] . .48,223,498 | 2,905.03 .... 640,149 .1,787,747 | ......830,993 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avcevveevee | JP MORGAN CHASE.......oooooveruvermimiiriniiins e 04/18/2019] 04/20/2020] ........cvvvvvee 34,221,398 | 972.90 ..ovvvvve | oo [ e 1574184 | oo e 975,990 [ [ v 975990 | ........ CYAVATCIN [T S T DR 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A....cccc.. | UBS SECURITIES........ooomvvvvemvrevivrreriirerienne orerens 04/18/2019] 04/20/2020( ....vvvvvvsvccc | v 4675369 | 480.29.......... 205,717 301,554 301,554 LRI 2N (RSO ISP [T O 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avvevevrves | BARCLAYS....oovvevvvvrnrerennrsrensesissessessssssniees s 05/06/2019 11/06/2020] .......ccvvvvvves | evees 8,534,591 | 293247 ...oooo | covvevereverrrerernnenes [ evvverens 324,303 [ oo v 343,288 | | 343,288 | ......... 91,052 [ coooveveveveverivirens | eovmmnenesmmnennnnnnes | eremmmenmmenenennns [ eeveeniinnens 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | GOLDMAN SACHS.........ccovremvmserreermrscesss  wveveres 05/06/2019] 05/06/2020] ........cc0000. wnn 105,444 | 66.23 ............ 2,583 1,844 1,844 | oo V22 [P IS T DR 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....oocc. | Avvervveree [ WELLS FARGO...oovvvvvvcrevevennsescssssniennns evevese 05/06/2019] 05/06/2020] ........cc0000. 224,269,695 | 12081 woovvvvces | oo [ s CYRACYISTH T O 1,189,808 | ... [ +rrrerr 1,189,808 | ......804,729 | ..oovovevvvrvcressrs [ worerereresssnnnens | cevesrssnnrrennes e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A.....ccc. | Au.covveres | BNP PARIBAS NY cvevvnrresesmiererneeses v 05/06/2019] 05/06/2020 .......vcccccree .. 11,438,041 | 87.37 ... 329,382 coererrn:500,883 [ o [ v 500,883 | ... 281,295 | cooooovcvvcerrrnrens | v [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avccvvevee | WELLS FARGO......ooovvvevevivvieienveevinsssvssinnnes onirens 05/06/2019] 05/06/2020] ................. ...75,668,750 | 2,932.47 ..ooooo| e | e 1,732,814 | oo [ v 1,440,020 | ... | ..vrrr..1,440,020 | ......284,810 | coovevvvrrcvmssres [ eorerrreresssninnns | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CITIBANK 05/06/2019] 05/06/2020] . ..33,594,016 | 2,932.47 .... 970,867 399,349 399,349 | ... (247,896) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 05/06/2019] 05/06/2020] . ..33,610,551 | 2,932.47 710,843 731,110 257,215 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 05/06/2019] 05/06/2020 . 144,664,755 | 2,93247 ... 357,745 .3,457,667 | ...1,219,171 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevevere | BARCLAYS....oooorervrvvererernrerersrsrensesssssssensees nenens 05/06/2019 05/06/2020] .........ccvvvce. ..54844402 | 293247 ...ooo.| oo [ e 1,329,932 | oo [ e 1,368,610 | ... [ ... 1,368,610 | ...... 481,989 | .oooooovvvrvcvccsc [ v | o [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevereres | BARCLAYS...ooovrerevernrerernrnrensrsseneessssessessees nenens 05/06/2019] 05/06/2020] ................. ATA22619 | 2,93247 | e | e 1,176,158 | coveveveveverererernrens [ eeveeens 1,208,120 | .| 01,208,120 | .....c824,015 [ oo | oo | e | s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 05/06/2019] 05/06/2020] .........c...... ...53,664,201 | 293247 ....oo.| oo [ e 1,358,302 | cccovcvevvrrrescciins [ e 1,394,903 | ... | ... 1,394,903 | ...... 489,368 | .....cooovvvvcrccsic [ v | o [ s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avecoveeve | WELLS FARGO......cooovveveivvvieviivvvvissesieiiniees oonieens 05/06/2019] 05/06/2020] .............. 54,633,156 | 2,932.47 ..ooooo| oo [ e LIESK T2 I [ 1,489,905 | ... [ vrrreee 1,489,905 | ......521,077 | ccovcvevrvrccvessies [ worereecsesssnnnens | cevesrssnnenennes e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | ROYAL BANK OF CANADA.........ccoce v 05/06/2019] 05/06/2020] ................. ..93,643,946 | 293247 ..o | oo [ e 2,537,751 | oo [ e 2,601,032 [ .| 2,601,032 | ......909,198 | .oovvcrcvsrsvvrernns | corvmrmnnnrnnneesns | covvrererssessiin | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A........ | Avveveeeve | BARCLAYS....ooovvvvvivninrinniniennesisssesisisesssiees s 05/06/2019] 05/06/2020] ................. ...48,586,939 | 2,932.47 .| oo | 1,348,353 | cooovvevernreresscins [ v 1,385,981 | ... [ v 1,385,981 | ... 487,079 | oovvvevvvvccvcsss [ woreveeeresssnnnens | cevesrcrinnnenne e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A........ | Avvevveeve | BARCLAYS....ooovvvvvirninrinniniennesissensssssesisiees s 05/06/2019] 05/06/2020] ................. ..71,539,599 | 2,93247 oo | oo | e 2,056,800 | ..oovvvervrrecresnnins [ e 2,111,323 [ o] 2,111,323 [ 740,123 | oo | e | e | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avvcvvevves | BARCLAYS....coovvrvviverevvnnisvensenissnsnsssssssninss s 05/06/2019] 05/06/2020] ................. ...56,538,699 | 2,932.47 ...o..| oo | s 1,755,465 | coeveverereresccins [ v 1,804,301 | ... | .......1,804,301 633,991 | .oooovvvvrrrescrins [ v | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 05/06/2019] 05/06/2020] . .66,860,316 | 2,932.47 ... B 2,193,911 2,257,353 2,257,353 | ......794,746 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 05/06/2019] 05/06/2020] . 5,423,683 | 2,932.47 918,240 1,970,183 .1,970,183 691,356 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. JP MORGAN CHASE. 05/06/2019] 05/06/2020 . ..38/429,480 | 98163 .. 779,285 985,450 985,450 | ...... (200,740) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A.......... | UBS SECURITIES......cccccoecommmrmisiiiviiis worrere 05/06/2019] 05/06/2020] .......c0c0ccc00.| w.cce 5415633 | 486.54 ..........| ooververcsccccccns | e 235,038 291,089 291,089 | ... 134,397 | oo Do L 002
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception

Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-

Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avveveveres | BARCLAYS....oovrervvevnrerernrnrensessensnssssesssssees onenens 05/20/2019] 11/20/2020( ....vvvvvcvcccc | e 6,301,763 | 2,840.23 ...... 233,165 279,009 279,009 | ......... LYCIT T [UURNIOIIOOY SO [T DR 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avccvevvvee | MERRILL LYNCH...coovovvvvvevrrernnnrernnneninnnines s 05/20/2019] 05/20/2020] .........cccoccc. ceveeeeeen TA2TT | 8451 e [ i coererenenn 1,879 1,726 1,726 | oo YT [T [N IR IR 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A........ | Auvcovveve | BNP PARIBAS NY cvnvevrrrnesesmierenneeses evevess 05/20/2019] 05/20/2020( .....vvvvcvcevee 221,354,549 | 12064 ..oovvvees | oo [ s 501,825 | ..oovvvererrcesessnins [ e 1,070,260 | ... [ 001,070,260 | ... 735,710 | covvevvvrccressrs [ worereeeresssnnnens | cevesrssnnnenenee e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...ooooee | Avviroveves [ CITIBANK oo v 05/20/2019] 05/20/2020( .....vvvvcecree ..12,618,133 | 8668 .......... 353,739 creenn:579,926 [ o [ v 579,926 | ... 344,100 | coovccrivvierrrnsens | e [ v | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 05/20/2019] 05/20/2020] . .69,801,003 | 2,840.23 ... 2,171,081 .2,171,081 | ...1,077,532 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. 05/20/2019] 05/20/2020] . 1,870,974 | 2,840.23 1,031,218 .1,031,218 440,543 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 05/20/2019] 05/20/2020] . 1,017,702 | 2,840.23 525,682 525,682 235,483 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. BARCLAYS 05/20/2019] 05/20/2020] . 110,216,466 | 2,840.23 .......| coovcccvcvccerrresies | 002,518,446 | oo | e 3,042,539 | .| ......3,042,539 | ...1,363,575 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 05/20/2019] 05/20/2020] ..........ccecc.. LATT15,864 | 2,840.23 oo | e [ e 1,126,678 | e | i 1,363,104 | .. [ 1,363,104 | .....611,985 | oo [ v | v [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE....... ... 05/20/2019] 05/20/2020 .....ccc0cccc..c ...52,526,068 | 2,840.23 .......| oo [ 001,266,519 | oo | 1,534,030 | ... | ........1,534,030 | ......689,684 | ......ooovvvvvvvssvcc | v | o [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 05/20/2019] 05/20/2020 .....cccvcccc..c ...75,266,095 | 2,840.23 2,269,812 2,269,812 [ ...1,024,768 | ..oocooccvccvrvmrces | covcrvvernncssiaii [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 05/20/2019] 05/20/2020] .........ccceccc. ...86,357,353 | 2,840.23 ....o.. [ s 1732725 | e | s 2,105,546 | ...| .......2,105,546 CSTTVRISIC TN INRRIITY ST IV D 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 05/20/2019] 05/20/2020] .........cccovec. ..84,354.831 | 2,840.23 .......| v 002,287,024 | oo [ v 2,781,488 | .| .......2,781,488 [ ...1,256,805 | ...ovcoeccccirvernns | covssrrminrnrrecssss | oo | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 05/20/2019] 05/20/2020( ....vvvvvcvceree ..66,461,382 | 2,840.23 .......| e [ e 1,881,692 2,292,818 2,292,818 [ ...1,038,357 | ccovcevcvirerrrrress | coverernrnecssssins [ eerenreesessninins | o 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 05/20/2019]05/20/2020] .........cccccec. ...65,893,336 | 2,840.23 ... | e | e 2,023,833 | .ovvvererrecresinins [ e 2470638 | ...| .......2470,638 [ ...1,121,416 | .oovvcvcvvrvvernns | covvrrriirnnneesns [ oo | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 05/20/2019] 05/20/2020] . .57,940,692 | 2,840.23 ... N 1,906,873 .2,341,775 | ...1,070,526 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 05/20/2019] 05/20/2020] . 9,135,979 | 2,840.23 690,801 ..2,084,201 .957,000 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. JP MORGAN CHASE.. 05/20/2019] 05/20/2020] . 4,998,274 | 951.81 .. 608,171 1,496,166 ..1,496,166 424,052 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. UBS SECURITIES... 05/20/2019] 05/20/2020] . ...5,163,898 | 484.59 .. 221,015 301,915 301,915 | .......154,572 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A........ | Avvererrre | BARCLAYS....ooovrervvvrererernrsrersrsseneesssssssessees nenens 06/06/2019] 12/06/2020] ....cvvvcrcccc | evee 5083446 | 2,843.49 .......| v | o 179,700 221,924 221924 | ......... Y/ [SRIITY SR [ B, 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avccvveevee | MERRILL LYNCH...coovevvvvvvrrrernrnrernnnenennnines s 06/06/2019] 06/06/2020] ................. 235774 | 6474 ........... 6,059 5,240 5,240 (S1STS T [FRUSORNIITN (VOURIRY IO RO 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | SOCIETE GENERALE........ccccooocesmviviviiircs e 06/06/2019] 06/06/2020] ................. ...24,261,047 | 12588 ......... 536,169 corrernn: 970,569 [ o [ v 970,569 | .....568,442 | coooccvcvvrerrrrrees | v [ v | i 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Au.covveve | CREDIT SUISSE.....ooovcevecmeererrcsssssiinins evevere 06/06/2019] 06/06/2020] ........cc00e0. 14,606,756 | 88.88 w.ovvvvvcve | coveverereessesnns [ e 406,068 552,813 552,813 [ 10000 248,262 | cocvccvcvvcrerrrrress | v [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | ROYAL BANK OF CANADA....ccooooverrns  vrvveree 06/06/2019] 06/06/2020] ................. ...70,864,877 | 2,843.49 .| oo | 1,566,114 | ..ooovvevererererinnrens [ v 2,070,132 [ ... | 22,070,132 [ ....0..895,546 | .ovvvcversvcvvvernns | cevvmrinirnneeesnn | oo | e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...oovvee | Auiooveres [ CITIBANK oo v 06/06/2019] 06/06/2020] .......ccccccr.. ..28,693,666 | 2,843.49 .......| oo [ e 671,432 631,405 631,405 | ... 127,832 | coovvevcveccriirens | cevesrinnerernsens | e [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....cccc. | Auveovveves | BARCLAYS.....ooovervevivivernnesessnnessenses eveseses 06/06/2019] 06/06/2020] .......cccccc... . A3847573 | 2,843.49 ....o..| oo [ e 881,336 | ..ooovvererrecreririns [ oo 1,037,501 | oo [ e 1,037,501 | e 376,499 | oo [ v | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS 06/06/2019] 06/06/2020] . ..132,025,694 | 2,843.49 .... 2,950,774 3,492,725 | ...1,279,644 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 06/06/2019] 06/06/2020] . 52,604,565 | 2,843.49 1,215,712 ..1,440,037 528,253 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 06/06/2019] 06/06/2020 . .83,561,051 | 2,843.49 ... ,989,902 .2,363,851 | .....871,424 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 06/06/2019] 06/06/2020] .........c...... ...89,569,935 | 2,843.49 ......| oo [ e 2477727 | oo | e 2,588,136 | ...| .......2,5688,136 | .....954,841 | ..oovovoovvivcciinns | o | e v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE....... ... 06/06/2019] 06/06/2020] ................. ..63,125478 | 284349 ......| oo [ e 1,610,481 | covovvveveverererernrens [ e 1,918,978 [ .| 1,918,978 | oo TILT | e | e | e | s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 06/06/2019] 06/06/2020] ................. ..91276,029 | 284349 ......| oo [ e 2483711 | oo [ e 2,966,407 | ... ...n2,966,407 | ...1,103,623 | .coovovovvvrverncnncss | rovvrrrrrrrrenrrnneens | eeverevnrerevnnenens | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.....cc... | UBS SECURITIES..........ooovovemvrerivrrviiiririins s 06/06/2019] 06/06/2020] ................. 55,721,798 | 2,843.49 .......| e [ e 1,560,210 | coovvevermrccessciins [ ervees 1,860,569 | ... [ +vrrrrec 1,860,569 | ... 890,411 | oovovevrvrvcvcssrs [ worereeeresssnnnens | eevcsreiirnrenees | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 06/06/2019] 06/06/2020] ................. ..48,339,330 | 2,843.49 ......| oo [ e 1,426,541 | oo [ v 1713419 || e 1,713,419 | 1 843,514 | s [ v | e | s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A...cccco. | MORGAN STANLEY ....ooovvrrvcsirivcnnrccenss v 06/06/2019] 06/06/2020] ........cc00c0. ..61,850,757 | 2,843.49 .......| e [ e 1,966,854 | cvvvevernrcresscins [ e 2,370,308 | ... | ..c.c2,370,308 | .......895,167 | .ooovorcrrrsivrernns | covvsrrinrnnneesns | o | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 06/06/2019] 06/06/2020] ................. ...80,470,767 | 2,843.49 ... | e | e 2,672,487 3,242,567 | ...1,238,202 | oovvevcvcesiennens | e | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.....ccc.. | JP MORGAN CHASE.........ccccocccviviviiiviiics v 06/06/2019| 06/06/2020] ................. ..41,985251 | 95221 oo | v | 1,857,732 1,834,267 | 440,968 | oo | e | e [ s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. UBS SECURITIES... 06/06/2019] 06/06/2020] . 6,089,650 248,458 313,512 127,168 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. SOCIETE GENERALE. 06/20/2019] 12/20/2020] . 5,761,921 215,496 240,443 0,863 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A. MERRILL LYNCH.... 06/20/2019] 06/20/2020 . ..391,392 9,464 7519 | 422 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | SOCIETE GENERALE.........ccccommmmiciiiiicc worreve 06/20/2019] 06/20/2020] .......c0c0cc..c 220,969,193 | 13141 et | e [ e 461,322 | oo coreenn 876,398 [ [ v 676,398 | ......330,408 [ ...oocvorocsvccicens | coresvicvirnrrrnses | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | Av.cooveve | UBS SECURITIES...oocvocrivvvererecssssnieenns v 06/20/2019] 06/20/2020] ........cc00ec.. 214530516 | 90.87 oo | e | v 412,665 | ...ooovvrvverrrerinnee e 859,507 | | i 459,507 | ....r150,008 | ..oovvvcvcccriinrens | cevverrinrerernsess | oo | v 002
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception

Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-

Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avvevervve | WELLS FARGO....ooovevevevevvvvvevevreevennesseseennes venenens 06/20/2019] 06/20/2020] ..........cccc... ..068,719,493 | 2,954.18 ..o | oo | e 1,484,341 | .ooovvvevevevererernrens [ e 1,327,652 [ o] 001,327,552 | 1000214,296 [ oo | e | e | s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A.......... | SOCIETE GENERALE.......ccccooocesmviviviiircs e 06/20/2019] 06/20/2020] ............o.... .. 28554176 | 2,954.18 ..cooo. | covvvvcrenercrcnnececs | v 702,433 624,782 624,782 | ... LSYRC1T: T [URRNIOIIOIRY NP [ R 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 06/20/2019] 06/20/2020] ..........c.ccc.. ..93,942,924 | 295418 ...oo..| oo [ e 1,936,435 | cooovevevrrcrerscsins [ erveees 1,997,640 | ... | 001,997,640 | ......545,314 | oovevevvccvcsses [ orereeeresssininens | cevesrsiinenenne e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 06/20/2019] 06/20/2020] ............cccc. ...57,578,853 | 2,954.18 ..o | oo | e 1,244,364 | ....oooovevevererirnrens [ e 1,284,070 | ... [ 001,284,070 | ....... 350,798 | oovvvevvvrccvessis [ worereeesesssnnnens | cevesrssnnnnnenees e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 06/20/2019] 06/20/2020] . ..76,396,109 | 2,954.18 ... N 1,742,837 .1,801,329 | ......494,201 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 06/20/2019] 06/20/2020] . 5,375,802 | 2,954.18 067,049 .2,141,663 591,376 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 06/20/2019] 06/20/2020] . 9,127,812 | 2,954.18 756,736 .1,819,279 501,727 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. CHICAGO BOARD OF EXCHANGE 06/20/2019] 06/20/2020] . 74,149,918 | 2,954.18 .... ,988,025 ..2,059,056 | ......568,038 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 06/20/2019] 06/20/2020] ............oc... ...68,536,976 | 2,954.18 .......| oo [ e 1,912,937 | oo [ v 1,984,469 | ... | .o 1,984,469 | ......549,766 | ....oooovvvrvcrersics [ orerrreressirnnnns | o [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE....... ... 06/20/2019] 06/20/2020] .......c0c0cc..c ...06,764,468 | 295418 .......| oo [ e 2,003,810 | .o [ e 2,087,149 | ... 2,087,149 | ......584,291 | oo | e | everrvererennsenens | e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 06/20/2019] 06/20/2020] .......c0c0cc..c ..90,988,744 | 295418 .......| oo [ e PACKIUNZICTH RN (DO 3,065,987 |...| .......3,065,987 | .....867,925 | ...oooooccccciciicens | covsciriiirrrrccscs | covivcrerricsiiis | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Aueovceve | JP MORGAN CHASE.....cccccoccernrercsrisrines vvevese 06/20/2019] 06/20/2020 .......vcceccr.e ....38,140,460 | 978.34 ..o oo e 1,BAT 668 | oo | e 1,159,497 | oo [ 1erreee 1,159,497 | ovvrccd(76,254) | e [ werevercvesssnnnens | cevesrisiieenennes | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.....ccc.. | UBS SECURITIES.........ooovvvvemvrevivrrvrinrerienne oonenens 06/20/2019] 06/20/2020| ....vvvvvcscccrs | ovees 5,462,120 | 495.63 .cooooce. | oorvrrreressiiirirnns | o 216,846 229,265 229,265 | ....... (TGRCK AN [UURRNIROIOIOY ISP [T R 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avccoveevee [ MERRILL LYNCH....oooovvvvvvvirerinnrivneninininiens s 07/05/2019] 01/06/2021 | ...cvvvvvcvcsers | v 7,036,482 | 2,990.41 .cocc. | oovvrrverenriiirrnnns | v 272,312 280,200 280,200 | ......... RIITISI (IO ORI NI B 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Au.covceve | UBS SECURITIES....ccoocrevvvrreresssssiieenns v 07/05/2019] 07/06/2020 .......cccecer.e corn:400,356 9,128 6,895 (XTSI [OVOORN /2 | [SVORIRIISIOORY INPRIPTTRTPORRY RSPPTHPITY PN 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MERRILL LYNCH 07/05/2019 07/06/2020] . ..21,489,505 460,087 654,854 654,854 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MERRILL LYNCH 07/05/2019 07/06/2020] . 5,480,161 | 89.75 A14,247 530,263 530,263 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. ROYAL BANK OF CANADA, 07/05/2019 07/06/2020] . 6,125,898 | 2,990.41 ,705,220 1,274,410 1,274,410 (146,607) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CITIBANK 07/05/2019 07/06/2020] . .27,790,726 | 2,990.41 ... 755,908 ..469,429 469,429 | ..... (160,494) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avveveevree | MERRILL LYNCH...ooovevvveverrrererrrernerrerneerees enenens 07/05/2019] 07/06/2020] .........ccvvce.. 40,977,064 | 2,990.41 coooooo | oo | cvereied 844,127 805,165 805,165 | ...e0.. 101,726 | woovvevcvcvivirens | v | o [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avccvveevee | MERRILL LYNCH...coovevvvvvvrrrernrnrernnnenennnines s 07/05/2019]07/06/2020] ................. ..100,236,251 | 2,990.41 ....... | coovevvvvrivnniriirinnns 02193470 | s [ e 2,091,238 2,091,238 PLRTISIC TN NN SRR VU D 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 07/05/2019]07/06/2020] ................. ...52,054,952 | 2,990.41 ..o | cooviriiiine. e 1218757 | e | e 1,160,403 | ... | oo 1,160,403 | .o 144,772 | e | e | e | 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 07/05/2019] 07/06/2020] ................. ...86,806,022 | 2,990.41 oo | cooviviiiiciiiiiciiiean | e 2,093,050 | .coooovcrercecrcreceeens | e 1,996,080 | ... [ +rrrrrrc 1,996,080 | ... 251,872 | cccvevvvrccvessres [ worevrecressrnnnens | cevesrssinnenenne v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 07/05/2019] 07/06/2020] ................. 127,391,466 | 2,990.41 ....o.. | covvevrvvvevnnnrniceenns | e 3,250,132 | cooovevererevcrcreceeens | e 3,105,418 [ .| .......3,105,418 [ ......396,975 | .oovvcrevsrsirernns | corvmrriirnneeessns [ covvrenerccssssin | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 07/05/2019] 07/06/2020 .....cvresvvee ...84,329,562 | 2,990.41 ....... 2,252,452 | oo | v 2,150,802 | ... 2,150,802 | ..cc 273,759 | covvvcrcrvrnrcrcrcnens | v | v | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 07/05/2019]07/06/2020] ................. ...65489,979 | 2,990.41 | cooviiiiici | 1,808,374 | cooovvvervreresscins [ v 1,728,341 | o[ 1,728,341 | 1100.221,363 | oo [ v | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 07/05/2019 07/06/2020] . .65,489,979 | 2,990.41 ... N 1,913,056 .1,827,641 | ......233 428 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 07/05/2019 07/06/2020] . 0,573,676 | 2,990.41 259,091 ..2,159,850 277,275 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 07/05/2019] 07/06/2020 . 58,911,077 | 299041 .... ,997,662 1,907,483 | ......242,764 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.cevvvevee | JP MORGAN CHASE........ooooomrmvermimiermiiiins e 07/05/2019] 07/06/2020] .......crc0cc... .A0716,764 | 98744 oo | oo [ e LZE 7 TN [ - 1,114,966 | ... | .......1,114,966 | ..... JECIOTAEIVE]Y INUUNNNRRIIT [SSPSISTIOIRY ISR O 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... |UBS SECURITIES........ccoccoecommmmmisiiiviiins worrere 07/05/2019] 07/06/2020] .....ccvvcvccccc | e 6,309,602 | 497.01......... 256,170 259,439 259,439 | ......... PIKSTCT Y NI [STSIRRRIIIRIOIOY NI IR 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..ccceeee. | MORGAN STANLEY ....covvvrvrrrrrrncrmmnnecerss e 07/19/2019] 01/20/2021 | ...ovvvvvcrcccvc | v 5,348,880 | 2,976.67 .......| ..oooorveresiccicirnns | o 204,060 | ...ooovvvvrricrciinnns e 216,807 [ [ 216,407 KT 0 /A [RIIIIIIOY SRR T DR 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......cc. | Auvcvvcere | BNP PARIBAS NY cnvevrnnresesiverenneeses vvevesee 07/19/2019] 07/20/2020( ....vvvvvcvceree corenn 710,447 | 65.51 v | o corrrnn 15,984 [ e 12,875 [ | e 12,875 | cooreereensB45) | i [ v | v [ s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Auvcovvere | UBS SECURITIES...oocoovcrivivererecssssciieenns v 07/19/2019] 07/20/2020( ....rvvvvcvcvee 19,138,653 | 13447 woovvvvees | oo [ s 394,259 [ oovverrrcrinnns e 885,121 [ [ 485,121 | 156,572 | covvvevcvccsrinrens | e | e [ e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....occc. | Avveovveree | MERRILL LYNCH.ccvvverrcessssiniiennnees v 07/19/2019] 07/20/2020( .....vvvvcvcree 211,686,749 | 87.92 oo | o [ e 293,338 [ .ooovverrrrninnns creened32,100 [ [ v 432,100 | 187,657 | covvvvvcvccsrivnrnns | cevemrrnnnnnnreses | o [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avccoveevee | WELLS FARGO......oooovvevvvivvvevevvvvvissesvesinnees oonenens 07/19/2019]07/20/2020] .........cc0ecee. ...68,534,864 | 2,976.61 ... | oo | e 1,542,034 | cooovvernreccssciis [ v 1,274,441 | | 1,274,841 | i (10,588) | covvvveverrecvessis [ ererreeresssininens | cevesreiinnnenne | ovevrneees 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...oovvee | Avreooveves [ CITIBANK cocorveicrevrecsessinienneeesessss v 07/19/2019] 07/20/2020( .....vvvvcreree 24,506,673 | 2,976.61 ..ovvvs | oo [ e LI TV coernnnn 483,048 [ [ 483,048 | .......(66,310) [ .eoovererrccrreerens | coverminrnrernses | e [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MORGAN STANLEY. 07/19/2019] 07/20/2020] . ..29,369,464 | 2,976.61 ... 600,609 588,260 ..87,753 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 07/19/2019] 07/20/2020] . 8,873,443 | 2,976.61 ,260,578 .1,239,158 188,676 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 07/19/2019] 07/20/2020 . .55,565,377 | 2,976.61 .... 245,376 .1,225,399 | ......187,585 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A......... | CHICAGO BOARD OF EXCHANGE....... ... 07/19/2019] 07/20/2020] .........c....... 72,723,065 | 2976.61 ..ooooc| oo | e 1724478 | e | e 1,693,863 | ... | .......1,693,863 | ......256,798 | ....ccoovvvvrcrvcsicc L v | v | s 002
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception

Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-

Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 07/19/2019]07/20/2020 ......cc0c0cc..c ..56,832,122 | 2976.61 ...ooo.| oo [ e LITIVZRCICK TN T [P 1,379,216 [ .| 0,379,216 [ ...208,914 | oo | e | e | s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS...  N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ........ 07/19/2019]07/20/2020] .........cccvvec. ..83401,793 | 2,976.61 oo | oo 1,804,831 [ e | e 1,584,525 | .| ... 1,584,525 | ... 287,166 [ .eoooeoereoeracen | o | e | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 07/19/2019]07/20/2020] ........cccveeeee 78,880,165 | 2,976.61 ..oovve | oo [ e 2,036,106 | ..oovvvererrecccscnins [ v 2,009,080 |...| ......2,009,080 [ .......312,325 | .oooverersrsivernns | cormmrmmnnrnnrecsnns | oo | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 07/19/2019]07/20/2020] .........ccoecee. ...82,154,435 | 2,976.61 ....... 2,202,595 | ovvvevrrrecsrssnins [ e 2,170,226 | .| ....2,170,226 [ ......334,730 | cooovoioccicciennes | o | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 07/19/2019 07/20/2020] . 49,411,726 | 2,976.61 .... N 1413,725 .1,396,797 | ......218,693 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 07/19/2019 07/20/2020] . 7,746,236 | 2,976.61 808,161 .1,786,841 280,040 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 07/19/2019 07/20/2020] . 9,411,727 | 2,976.61 665,713 1,644,548 256,454 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. WELLS FARGO, 07/19/2019] 07/20/2020] . ..31,400,769 | 982.60 .. 413,035 955,744 955,744 | ...... (221,784) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | UBS SECURITIES..........ccooocorrrrrmmmrrmrri rvere 07/19/2019]07/20/2020] .....ccvvvvvveees | eveee 5023428 | 495.21 ......... 202,444 225,825 225825 | ......... YAV [T DS [T B 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | MORGAN STANLEY.........coovsscvcciiiirrrceres correse 08/06/201902/05/2021] ....cvvevvvvvvres | eveee 7,725,342 | 2,881.77 cooooo| oo | v 264,207 | .o 2315303 | ] s 315,303 | ......... (IACTN [N IS [T DR 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..coevvvee | BNP PARIBAS NY....coovvrrrrrrnerrreennerecnneniess e 08/06/2019| 08/06/2020] ................. cieeeen90,238 | 62.53 ..ooovoveres [ o U /81511 I SO 12,781 | e 12,781 (V70 [ ISR IR IR 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A........ | Auveovveve | CREDIT SUISSE......oovvevecnvererrcsssssiinins v 08/06/2019| 08/06/2020] ................. 223778406 | 13891 oot | e | e 475,568 | ...oovvvvvrerrirrinninns 1 A33,256 | | e 433,256 (PCI:HD) (SO RO SRR NN 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A..coeeeeee | BNP PARIBAS NY...cooovvrinrninennnnnnnenccnseciess v 08/06/2019] 08/06/2020 ......vcccccr.. 215,721,769 | 89.02 ovvvvveve | o [ e 452,774 562,148 562,148 | ... 147,106 [ oo | o | oo | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A..coceeeee | BNP PARIBAS NY...cooovvvinnnicnincninenccnicicees v 08/06/2019| 08/06/2020] ................ ..90,015,227 | 2,881.77 coooooe | oo | e 2,124,366 | ...oovvererrecceriins [ e 2,429,012 [ .| n2429,012 [ 10481676 | covvvcvcccccvvvernns | v | e | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A...oovcee | Aviooveves [ CITIBANK oo v 08/06/2019] 08/06/2020] .......ccccccr.e 231,718,269 | 2,881.77 oo | o [ e FETXI T T O 1,020,093 | ... [ 01,020,003 | ... 328,106 | eovvvvervvrecvessis [ worereeeresssrnnnnnns | cevvsreinnnnenee f overereees 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 08/06/2019] 08/06/2020] . ...21,065,371 | 2,881.77 .... 408,668 460,445 85,832 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 08/06/2019] 08/06/2020] . 137,198,152 | 2,881.77 ,908,601 .3,291,079 624,862 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. CHICAGO BOARD OF EXCHANGE 08/06/2019] 08/06/2020] . 102,103,791 | 2,881.77 ,298,552 .2,602,728 495,721 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 08/06/2019] 08/06/2020] . ..52,612,354 | 2,881.77 .... 252,869 .1,419,420 | ......270,957 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 08/06/2019] 08/06/2020] .......cccccc... ..43,802,904 | 2,881.77 ..oovve| oo [ e 1,086,863 | ..ooovvevereeeresccins [ e 1,233,395 [ .| 001,233,395 [ 1237104 | oo | e | e | s 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE...... ... 08/06/2019] 08/06/2020 ........0c.c... ...06,568,887 | 2,881.77 ..oooe.| oo 1,664,913 | s [ e 1,893,952 | ... [ 001,893,952 | .....367,782 | oo [ v | e [ i 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avvevevrves | BARCLAYS....oovvevvvvrnrerennrsrensesissessessssssniees s 08/06/2019| 08/06/2020] ................. 131,964,303 | 2,881.77 .ooooe | wovvrvvreriiriiiiininnns 3BT BT5 | e | s 3,870,080 [ ...| ......3,870,080 [ ......737,027 | .oovvcvevrrmrivernns | corsmrminrrrreesess | covrrerenrcsssiin | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 08/06/2019| 08/06/2020] ................. ...81,554,001 | 2,881.77 coooooe | oo | e 2,162,238 2,862,659 | ..0rii480,608 | .oovvevcrcesrninrens | e | e [ s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ... 08/06/2019| 08/06/2020] ................. ...55,906,338 | 2,881.77 coooooe | s | e 1,577,301 1,800,389 [ 11100.354,530 | covvvevcrccsnninnens | e | e [ s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 08/06/2019| 08/06/2020] ................. ..44,667435 | 2,881.77 coooooe | oo | e 1,385,145 1,588,746 | ...0.319,030 [ covvvevcvccsriinnnns | e | e [ s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 08/06/2019| 08/06/2020] ................. ....76,366,905 | 2,881.77 cooooee | e | e 2,551,531 2,945,138 | 10i806,235 | oo | e | e [ s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. JP MORGAN CHASE.. 08/06/2019] 08/06/2020] . 34,576,143 | 950.79 .. .1,686,727 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. UBS SECURITIES 08/06/2019] 08/06/2020] . 6,411,783 | 493.23 .. .316,750 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. MORGAN STANLEY 08/20/2019]02/19/2021{ . 4,774,902 | 2,900.51 197,049 36,506 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevevvvee | MERRILL LYNCH...ooovevvvevvvvrerernrerneererneernes onenens 08/20/2019]08/20/2020 ....cvevcrccvee cnnn306,046 | 6242 ............ 7,968 VX720 I [N IS IR 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... |UBS SECURITIES........ccoccoecommmmmisiiiviiins worrere 08/20/2019]08/20/2020] .....cccvcccc..c 21296214 | 14221 oo | e | 00000 857,869 | s corenen:319,303 [ [ 319,303 | ... (100,410) | oo [ v | cevesiciinnneeee [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | SOCIETE GENERALE..........cccommmmiciiiiicc worrire 08/20/2019]08/20/2020 ......cc0cccc..c 213,363,959 | 9150 weovvvvvcs [ i | 20000000 367,509 | s cireren:385,886 [ o [ v 385,886 | ......... ZIKVVCHH NSRRI [SRIISIIOIORY IR IO 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.....cc... | UBS SECURITIES..........ooovovemvrerivrrviiiririins s 08/20/2019]08/20/2020] .........cccecec. 87,213,245 | 2,900.51 .ooooee | oo [ 001,599,675 | oo | v 1,754,948 | .. [ v 1,754,948 | ... 288,579 | cevevverccrcsss [ eoreveeeresssinnnens | cevesrisirenenne [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Auvcovvere | UBS SECURITIES...oocoovcrivivererecssssciieenns v 08/20/2019]08/20/2020( .....vvvvcvceree 226,936,971 | 2,900.51 .oovvee | cocvvvverrrceesesiins [ e 651,875 856,342 856,342 | ....0..258,790 | .oovvvvcvecsrvnrens | cevesrrnnrnrerneess | covrenrnrseessiins [ e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....cccc. | Auvvovveres | BARCLAYS....ooocveveinivennnesesssinsennenses evesees 08/20/2019] 08/20/2020( .....vvvvcvceree .. 11,674,628 | 2,900.51 ....... 226,488 e 281,218 [ [ v 247,218 RISKTIZ 2 [URRIIIIPIOY VRN RV SR 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A........ | Avvevveeve | BARCLAYS....ooovvvvvirninrinniniennesissensssssesisiees s 08/20/2019] 08/20/2020 ....rvvvvcvceree 295,967,651 | 2,900.51 .ooovee | coovvvernrcecscsris [ e 2,063,305 2,260,778 2,260,778 | ... 369,416 | ceovccvcvvrerrrrres | coverernrrccssssins [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | Avvcvvevves | BARCLAYS....coovvrvviverevvnnisvensenissnsnsssssssninss s 08/20/2019] 08/20/2020] ...........cccc.. ...65,203,283 | 2,900.51 .oooo. | oo | e 1,480,115 | cooovveverereresccins [ v 1,631,803 | ... [ v 1,631,803 | .. 275,031 | oo [ orereeeressrininnns | cevesrnierreene [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 08/20/2019] 08/20/2020] . 71,317,112 | 2,900.51 ... i 1,697,347 .1,867,793 | ......311,892 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS.. 08/20/2019] 08/20/2020] . ..71,937,565 | 2,900.51 820,020 ..2,008,217 339,865 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. WELLS FARGO. 08/20/2019] 08/20/2020 . 118,357,474 | 2,900.51 .... 077,294 .3,405,192 | ......584,339 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevervres | BARCLAYS....ooovrevevvrnrerernrnrensrnsenessessessessees nenens 08/20/2019]08/20/2020 .......c0cccc..c ..83,530,535 | 2,900.51 ..oooe. | oo [ e 2,297,090 | .o [ e 2544436 | .| ......2. 544,436 [ ... 438,770 | ..covvvoosccvicinns | o | v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A....ooce. | v [ WELLS FARGO....ovvvvvvcveveverneescssssnnennes vvesese 08/20/2019] 08/20/2020] .......ccceecr.. ..57,071,662 | 2,900.51 coooooe | e 17,854 | e | 1,911,768 | ... | 0,911,768 | ...... 337,069 | oovvvevevrccrccsrs | v | v | s 002
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception
Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-
Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | Avvevervve | WELLS FARGO....ooovevevevevvvvvevevreevennesseseennes venenens 08/20/2019 08/20/2020] ..........ccvv.e. 276,232,198 | 2,900.51 cooee | oo | e 2,584,272 | oo | e 2878817 | ...| ......2,878,817 T ETILI (SURIRIORY ISR T PO 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..ccceeeee | JP MORGAN CHASE........ooooourmiiiiiis s 08/20/2019]08/20/2020] .........ccceccc. ..29,447,534 | 954.90 ...cooce. | oo 001,251,520 [ e | e 1,388,039 | ... ] ..ee.,388,039 [ ......240,813 [ oo | oo | | e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Av.covveve | UBS SECURITIES....ocoovvivvvererecssssciieenns v 08/20/2019] 08/20/2020| ...cvvvvvcrcses | evee 4,605,698 | 496.10 ..cooooce [ wovrerrreresrrirrrnns | v 177,320 | oo e 211547 [ [ s 211,547 | 89,004 | oo | e | e [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....occc. | Avvvovveres | SCOTIA BANK.....ovvvvecreriniverenscssssiiienes v 09/06/2019] 03/06/2021 | ....vvvvvcrcsers | evee 5,238,769 | 2,978.71 cocooe. | eoverrveresrvirnnns | cvrrins ETAT T A cerennn: 198,800 [ o [ v 198,800 | v 10,833 | oovevevvrrvcsccsis [ revrrercrsssnininnns | v [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. SCOTIA BANK. 09/06/2019] 09/06/2020 . 64.53 9,827 9,827 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. MERRILL LYNCH 09/06/2019 09/06/2020] . 141.92 .. 365,613 365,613 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. UBS SECURITIES 09/06/2019 09/06/2020] . 93.68 376,742 .(65,199) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. BARCLAYS 09/06/2019 09/06/2020] . .76929,774 | 2,978.71 .1,5655,686 | ...... (225,238) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....oocc. | v [ WELLS FARGO.....oovvvvrevevevereessessrinnnns v 09/06/2019] 09/06/2020] .......cvccc..c 31,953,670 | 297871 wovvvee | oo [ e LIRS coereeenn 158,889 [ [ v 758,889 | wovvvveeee 1977 | oo | v [ v | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE....... ... 09/06/2019] 09/06/2020 .........c....... 216,034,147 | 297871 oo | oo | v 311,263 298,988 298,988 | ... (12,275) | covvocvccccrereeerens | oo | v | o 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevervre | BARCLAYS....ooovvervvernrerernrnrensrssensssessessessees nenens 09/06/2019] 09/06/2020] ................. ..80,229,375 | 2,978.71 cooooee | oo | e 1,732,955 | covovvveveverererernrens [ eeveiens 1,659,070 21,659,070 | 1ooceco73,884) [ oo | v | v [ v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A......... | CHICAGO BOARD OF EXCHANGE........ ....... 09/06/2019] 09/06/2020 ......vcc00ec.. ..87,020,975 | 2,978.71 oo oo 101,501,969 [ oo | e 1,436,241 1,436,241 | 10t (65,728) [ ovvvrvercesrinrens | v | e | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 09/06/2019]09/06/2020] ................. 56,778,689 | 2978.71 .oovvvc| oo 1,329,238 | o [ e 1,273,022 1,273,022 | 100000(56,216) [ evvvvvercesrinrens | ceveerrsnrerennsess | e | e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 09/06/2019] 09/06/2020] ................. 72,978,395 | 297871 woovvee | oo [ e 1,744,992 1,672,085 | 1ereeco72,907) [ ovvvvvcvvvarcinrens | ceveerrrnrernrnsees | covireererrcssisin | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A.......... | CHICAGO BOARD OF EXCHANGE........ ........ 09/06/2019] 09/06/2020] ................ L A4382,779 | 297871 wooveee | o [ e 1,105,642 21,060,132 | cerecco(45,510) [ ovvvrvevcesrnnnrens | ceveermnrernrneees | e [ e 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. BARCLAYS 09/06/2019 09/06/2020] . ..52,573,120 | 2,978.71 .... N 1,340,615 .1,281,147 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 09/06/2019 09/06/2020] . 108,722,915 | 2,978.71 860,657 .2,727,594 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS...  N/A......... | A. CHICAGO BOARD OF EXCHANGE 09/06/2019 09/06/2020] . .67,616,717 | 2,978.71 853,549 .1,776,354 (77,195) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. CHICAGO BOARD OF EXCHANGE 09/06/2019 09/06/2020] . .75659,234 | 2,978.71 .... ,210,160 .2,110,654 | ........(99,506) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A.......... | ROYAL BANK OF CANADA.......ccccvermveree ererene 09/06/2019] 09/06/2020 .......ccc0cc... ..63705,281 | 297871 .oooooo | oo [ e 2,064,051 1,977,343 | 1 (86,708) [ oo | covesnirnrrrnens | v [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A..coceeee. | JP MORGAN CHASE........ooooouremiiiiiiis s 09/06/2019]09/06/2020] ................. ..41,071,059 | 966.28 ........c. | e 1783734 | e | e 1,685,871 ....1,685,871 d(67,863) [ e | e | e | s 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A....cccc.. | UBS SECURITIES........ooomvvvvimvrevivrrevinreriinne oonenens 09/06/2019]09/06/2020] .......ccvvvvvves | wevend 6,137,528 | 500.01 ..ooovvves | covveverevevnnerernnenes [ evvverens 235,681 [ oo v 288972 | | 248972 | ........ ECIVIH I (SN UPIOT [SRIIRY SN 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A.....ccc. | v | BARCLAYS.....oocveveeesnivennnssesssnnesnenses evesess 09/09/2019] 09/06/2020 ......vcceccree ..84,719,445 | 2,978.71 oo | oo | e 2,250,083 | ..ooovererercrcrecercns | e 2,134,446 ..2,134,446 | ...... TRRESXCXTAY ISR SR DU B 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Au.covveve | CREDIT SUISSE......oovcevecmeernrresssssiiiins v 09/20/2019] 03/20/2021 ...cvvvvvcresers | e 7,312,945 | 2,992.07 ...ooo. | oovvrvverensiiriennns | cvrrne 266,191 273,745 273,745 | covvreeeee 7553 | oo | o o | v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Av.covvere | UBS SECURITIES...oocvovevevrreresssssiieienns v 09/20/2019] 09/20/2020 ....vvvvvcsceree 214,981 [ 6556 oo [ o | e 4,428 3,645 KT IS [OUPONN 4: %) [VIIIIIIIIRY INRIITTITRY RSPTTTPITY O 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A....occe. | Auveovveree [ WELLS FARGO....ovvvvvvevevevereeesessiniennns evesess 09/20/2019] 09/20/2020( ....vvvvvcsceree 22,430,748 | 14295 ..oovvvves | oo [ e 464,316 | ccooccrirrrrnne cereenn: 346,918 [ [ v 346,918 | ... (117,399) | covveverrrersnsrs [ ervrreeresssninnns | eevesrennnnnenee [ ovevereeens 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. UBS SECURITIES 09/20/201909/20/2020] . 12,930,699 | 93.57 .343,957 296,824 296,824 | .......(47,133) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. WELLS FARGO, 09/20/2019 09/20/2020] . 4,048,995 | 2,992.07 747,556 1,488,157 .1,488,157 (259,399) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A. CITIBANK..... 09/20/2019] 09/20/2020 . .28,942,790 | 2,992.07 .... 680,156 655,476 655,476 | .......(24,679) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Avvevevere | BARCLAYS....oooorervrvvererernrerersrsrensesssssssensees nenens 09/20/2019]09/20/2020] .......cvvvvvvee ..55,273,533 | 2,992.07 ccoooee | v | oo 1,166,272 | oo [ v 1,084,003 21,084,003 | ..000c.(82,269) [ eoovevcrcesrivnrens | o | e [ e 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A...cceee.. | MORGAN STANLEY ...covvvrerrrrrnrcrrnrnecerss e 09/20/2019]09/20/2020] ........cccvvveee 98,715,708 | 2,992.07 cocoee | covvevrrrvcvrecvevraraes | e 2,211,232 2,057,947 2,057,947 | ... (153,285) | ...oovvevvvvresesss [ v | cevesiciiinnnenne [ v 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | A.......... |UBS SECURITIES.......ccoccoecommmmmmisiriviiiis worrire 09/20/2019]09/20/2020 .....ccvvccccv.c ..70,956,231 | 2,992.07 c.oooe. | oo [ e 1,681,663 | ..o [ e 1,565,668 ...1,565,668 | ..... [QRIECKCICECYY INUURNNSRRPROITS [SPRISIOTIOORY ISR 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A........ | Avveveeeve | BARCLAYS....ooovvvvvvvninrcnninsennesssssnsesssnsssinss s 09/20/2019]09/20/2020] ........cccveeeee 87,025,575 | 2,992.07 coovvee | oo [ e LICYATCKICTN I [P 1,559,387 ...1,659,387 | ...... TGRICH2:72) ISR NI IV B 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... [ N/A......... | Auvcovvere | UBS SECURITIES...oocoovcrivivererecssssciieenns v 09/20/2019] 09/20/2020( ....rvvvvcvcree 38,377,678 | 2,992.07 coovvee | oo [ e 986,306 920,187 920,187 | ..vvrrr(66,120) | cocvccrvnrerrrrsess | e [ v | v 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A......c... | UBS SECURITIES.........coooovemvverimvrriinririins s 09/20/2019]09/20/2020] .........cc0eceee ...86,947,700 | 2,992.07 cooooee | e | e 2,295,419 | ccooeervrrecressins [ e 2,146,060 ...2,146,060 | ...... TGTICRCICIV)Y SRRSO [PPSR VORI IO 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... | N/A......... | A......c... | UBS SECURITIES..........coooovemvrerimvvriinnirnins irens 09/20/2019]09/20/2020 .....vvvvesvevee ...79,099,367 | 2,992.07 ....... 2,222,692 | ccooeervrrecsrsiiins | e 2,080,454 ...2,080,454 | ...... (142,238) | .covvvevcrnvcrcrcscns | v | v | o 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A.......... |UBS SECURITIES..........ccccoommmrririrrirnin e 09/20/2019]09/20/2020] .........ccceeee. ...68,261,590 [ 2,992.07 oo | oo | e 2,116,109 | oo [ e 1,979,154 ..1,979,154 | ... TRECIHCISISYY INSUNNNSRRRIITS [SPPSIPTIOIRY ISR O 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. UBS SECURITIES... 09/20/201909/20/2020] . .73433,048 | 2,992.07 B 2,518,754 2,364,902 2,364,902 | ..... (153,851) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS... [ N/A......... | A. JP MORGAN CHASE.. 09/20/201909/20/2020] . 5,334,229 | 968.64 .. 561,773 1,435,286 .1,435,286 (126,487) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS... | N/A......... | A. UBS SECURITIES 09/20/2019] 09/20/2020] .....ovvvcvcccc ] ... 4464028 | 502.32 .. 174,543 ..171,269 A71.269 | .........d (3,275) 002
0089999999. Total-Purchased Options-Hedging Other-Call Options and Warrants. ..150,288,448 | ..431,980,235 0 ]...727,980,982 |XX] ...727,980,982 | 469,040,339 0 0 0. 0 XXX XXX
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Count Prior Year(s) | Current Year
erpart Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) y Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Hedged, | Schedule|  of Cleari Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of | Potential| Quality of | at Inception
Used for Income Generation or| /Exhibit | Risk(s) Exchange, ngho [ Trade [ Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged | Exposur| Reference| and at Year-
Description Replicated Identifier | (a) or Central use Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e ] Fair Value (Decrease) | BJAC.V. | )/Accretion ltems e Entity end (b)
0149999999. Total-Purchased Options-Hedging Other ..150,288,448 | .431980,235 0 |...727,980,982 |XX| ....727,980,982 | 469,040,339 0 0 0 ... 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrant: ..150,288,448 |..431,980,235 0 | ...727,980,982 |XX] ...727,980,982 | 469,040,339 0 0 0 ... 0 XXX XXX
0429999999. Total-Purchased Options ..150,288,448 |..431,980,235 0 |...727,980,982 |XX| ....727,980,982 | 469,040,339 0 0 0. 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS..........| FLOATING RATE 1mL.. .|C....| CREDIT SUISSE...... 09/25/2019] 12/26/2023 . ..145,000,000 | 2.01838%.... c1000..(666,500) | .... (224,668) | ....4,653,130 0004.
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS.. FLOATING RATE 1mL.. C...ccee... | MORGAN STANLEY. 09/25/2019| 12/26/2023( . 59,000,000 (2.01838% (523,541) (96,282) | ... .(96,282) | ....1,807,296 0004.
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS.. FLOATING RATE 3mL.. C...ccee... | MORGAN STANLEY. 07/15/2019] 04/15/2020 . 5,000,000 |2.30338% .n(846,941) (217,575) | ... (217,575)| ....1,100,825 0004.
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS..........| FLOATING RATE 3mL.. .| C.........| BANK OF AMERICA MERRILL LYNCH... 07/15/2019] 04/15/2024 | . ..466,000,000 | 2.30338%.... ..(2,057,942) 7,074,210 .7,074,210 | 17,678,439 0004.
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS.......... FLOATING RATE 3mL............. | D1 C .| BANK OF AMERICA MERRILL LYNCH... ........ |07/15/2019|04/15/2024] ................. ..223,000,000 | 2.30338%....... 609,025 | .....15857,299 | ... | ... 15,857,299 | 11,085,655 | ..cocvvvveevvreersr [ cinererrrnsssssins [ v | v 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS......... FLOATING RATE 3mL............ | D1........... Cevoveeeeee | MORGAN STANLEY ....covvoccriricciiiiinssevererene 07/15/2019| 04/15/2024] .........ccvvvee. ..204,000,000 | 2.30338%....... | cevvervrrrerernennernens | wovernenennnnnenenenenes | evvennnnd 602,771 | .....10,906,854 | ... | ..... RTORSTVIOR:IY 3 A TVZ 7/ Y [N [N IR 0004............
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS......... FLOATING RATE 3mL............ | D1........... Cevoveveeee | MORGAN STANLEY ..o evererene 09/23/2019 06/23/2030] ........cccvveeee ...99,000,000 [2.15888%....... | cccrvrrrererrrrierrernes | covvrrrrrrrerrrreneinnns cerenn(134,838) | ...l 6,105,974 100000e8,105,974 [ ...8,283,867 [ eoverevecrerarers | o | e | s 0004............
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS......... FLOATING RATE 3mL............ | D1........... C..oooeeee | MORGAN STANLEY ...cooooricriiicciiriines v 09/23/2019] 06/23/2030] .........cc0eveee ..236,000,000 | 2.15888%....... | cveverrrererrrrrerrrnees [ wovermivimmmniisnnninnns (1,813,162) | .......... 755,433 | .| cone. 755,433 [ .19,033,317 | oo | o | e | e 0004............
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS.......... FLOATING RATE 3mL............ | D1........... C..oooeeee | MORGAN STANLEY ...cooooicriiscciiiiinss v 09/23/2019] 06/23/2030] .........cc0eveee ....97,000,000 [2.15888%....... | cccovvrrererreererieraes | o cerenn(146,125) | ... 5,404,974 5,404,974 | ...7,452,053 | ..oooovevevurevenerens [ eovmmmennmmmnnnnnnnnns | oremmsenmmmnnnnnens [ eovieviiinens 0004............
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS.......... FLOATING RATE 3mL.......cco. | Dl C.ovvvveee | MORGAN STANLEY.....ccorvvvvcrmssmivennneeenss eveveree 07/03/2019] 04/03/2027 | ...cvvvvvcvcree ..43,000,000 | 2.33188%..vcve. [ ovvevrrrrrresririens | e e (178,897) | .. 1,227,207 21,227,207 | ...2,859,050 | cevvvvvevcesrcnvnrens | cereerrnvernrnsess | covrenrenneesisin [ e 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS.......... FLOATING RATE 3mL.....cccco. | Do C.vvvvveee | MORGAN STANLEY....coorvvrvcrrssiivnnnnneenss evevesee 07/25/2019] 10/25/2025 ......vvccvveree ..145,000,000 | 2.27550%....... | ccovserverereresssrie [ reererreecssisnienes cerren(397,366) | ....... 4,209,344 28,209,344 | ...6,683,963 | ...oovvcvvcsrenrens | coreerrernrnrernenes | e [ v 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS..........| FLOATING RATE 3mL.. .| MORGAN STANLEY. 07/25/2019] 04/25/2024 | . ..104,000,000 | 2.27550%.... 32,930 .3,134,642 | ...2,954,704
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS.. FLOATING RATE 3mL.. .| MORGAN STANLEY. 07/25/2019] 10/25/2025( . ..81,000,000 | 2.27550% .8,003,035 | ...5,211,814
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS.. FLOATING RATE 3ml .| BANK OF AMERICA MERRILL LYNC 08/15/2019] 05/15/2024 ..130,000,000 | 2.15813% .6,703,633 | ...3,830,762
0859999999. Total-Swaps-Hedging Effective-Interest Rate 0 0]...(4588167)] .....68,844 081 |XX] .....68,844,081 | ..99,739.211 0 0 0 XXX XXX
0909999999. Total-Swaps-Hedging Effective 0 0J...(4,588,167)] .....68,844,081 [XX] ......68,844,081 |..99,739,211 0 0 0 ... 0 XXX, XXX
1159999999. Total-Swaps-Interest Rate. 0 0|...(4,588,167)] ......68,844,081 [XX] ......68,844,081 |..99,739,211 0 0 0 ... 0 XXX XXX
1209999999. Total-Swaps 0 0...(4,588,167)] ......68,844,081 [XX] ......68,844,081 |..99,739.211 0 0 0 ... 0 XXX XXX
1399999999. Total-Hedging Effective 0 0]...(4588167)] .....68,844,081 |XX] .....68,844,081 |..99,739,211 0 0 0. 0 XXX XXX
1409999999. Total-Hedging Other. ..150,288,448 | ..431,980,235 0 |...727,980,982 |XX| ... 727,980,982 | 469,040,339 0 0 0. 0 XXX XXX
144090999999, TOTAL .o e Lt ..150,288,448 |..431,980,235 | ....(4,588,167)] ...796,825,063 |XX] ...796,825,063 | 568,779,550 | ..........oeee 0 w00 0 XXX XXX
(a) Code Description of Hedged Risk(s)
A Equity Index
C Interest Rate
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0002 Hedges crediting rate for fixed indexed annuity products linked to changes in equity indices or Exchange Traded Funds.
0004 Increases the bond portfolio duration by .28 years.
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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

NONE
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

0299999999. Total NAIC 1 Designation

....491,143,684

..(538,525) | ...

305,692,597

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
BARCLAYS..... et beeienienes Y Y ....105,370,000 | ..coovvverernne 112,362,089 [ ...ooovvererriierenniirernnns | e 6,992,089 | ..ccoovririrnn 112,362,089 | ..o | e 6,992,089 0
BINP PARIBAS NY.....ociiuiimiiiiiiiiiesieseseessses sttt sisenssnesns Y | (SO [PPSR 24,558,426 | .....cccooverenee 29,374,204 | ..ovvrieiieinneieinnes | e 4,815,778 | oo 29,374,204 | ...ooooireiierieins [ e 4,815,778 0
CHICAGO BOARD OF EXCHANGE..........ccccosimiimrirererireierncieninnines N N | e 208,816,927 ....208,816,927 208,816,927 208,816,927 0
CITIBANK ...ttt Y | (TN I 62,994,500 | ...cocovivrnnns 65,905,196 2,910,696 | . ..65,905,196 2,910,696 0
CREDIT SUISSE.........oveeeeeeeeeeeereeeeeeienene Y | (SR (SRR 17,564,000 19,774,785 224,668) | ..o 1,986,117 | oo 19,774,785 | oo (224,668) | oo 1,986,117 0
GOLDMAN SACHS.......coviriirniiieissiseeesissisess s Y | (TR RN 940,000 928,781 | ..o [ e 0 928,781 | oo | e 0 0
JP MORGAN CHASE..........ooiviriiriirieriereiesssissesessessienes Y Y 18,230,000 .32,302,949 14,072,949 32,302,949 14,072,949 0
MERRILL LYNCH..... s Y Y .62,660,000 .95,515,085 . ..32,855,085 32,855,085 0
MORGAN STANLEY ..ot Y. Y. 55,986,758 | .. .78,289,886 .(313,857) 21,989,271 21,989,271 0
ROYAL BANK OF CANADA.........ootmriirriiiieriesiteesise s sesse s sesssssesensenes Y Yoo | e 25,060,000 | ..oovvrrrrenenee 27,474,467 ....2,414 467 2,414,467 0
SCOTIABANK ...ttt Y. Yoo | e 208,626 208,626 0
SOCIETE GENERALE..........ooiiiiiiisice et Y Y 12,830,000 4,405,123 | e | v 1,575,123 | i 14,405,123 | e [ 1,575,123 0
UBS SECURITIES........ooieieriniininrire st Y Y .20,280,000 .24,607,775 4,327,775 0
WELLS FARGO. ...ttt Y. Y. 84,670,000 2,727,695 0
0
0

0999999999. Gross Totals

................. 491,143,684

797,363,587

.(538,525) | ...

305,692,597

1. Offset per SSAP No. 64

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

797,363,587

.(538,525)
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Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged to Reporting Entity

BARCLAYS......oiiieieieieeeseieseisse s sssssessssssssnns svsssssssssessesssssssessesssssssessessessesnss | GASH ittt BANK OF NEW YORK (141001).....ccvvvurverirrireriiseesesisisesessesssssessessssessesssessssssssssssssessessssssessns | sonersessansnes 105,370,000 | ...covvevvrnne 105,370,000 XXX | e | e

BNP PARIBAS NY..... BANK OF NEW YORK (141001)......vvuuevimrereemresnerieriesssseesssssssssesssesssesssessssesssssssssesssessssessas | sesssesssssnens 24,558,426 24,558,426 XXX

CITIBANK BANK OF NEW YORK (141001).....cccvueireririireisniiseisesisesesessssissessssssesssssssssssssssssssssssessssesssns | svssesesns 62,994,500 62,994,500 XXX

CREDIT SUISSE BANK OF NEW YORK (141001).....cvcuuverraeermaeesseessssssssessssssssssssssssssssssssssssssssssssssssssssesssnsssss | sesssessssssens 17,564,000 17,564,000 XXX

GOLDMAN SACHS... BANK OF NEW YORK (141001).. 940,000 ..940,000 XXX

JP MORGAN CHASE........ BANK OF NEW YORK (T41001)....0ucvuurvurireiersirsiserssesssessssssssessesssssessesssssesssssssssesssessssssssesss | soessssesessnes 18,230,000 18,230,000 XXX

MERRILL LYNCH BANK OF NEW YORK (141001) ...62,660,000 62,660,000 XXX

MORGAN STANLEY.... BANK OF NEW YORK (141001) 36,600,000 XXX

MORGAN STANLEY.... MORGAN STANLEY (0B17HNURA)......couvveuiverririeierireesseisesiesieessesssssesssssssssessesssessssesssssens 19,386,758 19,386,758 XXX

ROYAL BANK OF CANADA... BANK OF NEW YORK (141001).. . 25,060,000 125,060,000 XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001)....0ucvuiveeirriersessiserisiessessssssssessesssssessesssesesssssssssesssesssssssssesss | seessnsesessnes 12,830,000 12,830,000 XXX

UBS SECURITIES..........coon.... BANK OF NEW YORK (141001) ...20,280,000 20,280,000 XXX

WELLS FARGO. BANK OF NEW YORK (141001) ...84,670,000 | .... 84,670,000 XXX .

0299999999, TOAIS. .....veuverreseressersseeseessessesseseseeesesse s s bbbt e e ees s S4£ et e e RS RS R R E RS R E RS R LR R R R R R R R LR R R RS HEAeeE LR RS B IR 491,143,684 | ............... 491,143,684 XXX XXX XXX




Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Statement as of September 30, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI 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

Bank of New York Mellon...........ccccveveinceernnns NEW YOrK, NY ..o [ eveveeeieees | cevnnd 0.450 3,867 9,647,415 | ........... 9,905,994 | ......... 19,850,612 | XXX
Bay Bridge Marina..........ccocevveeereerenereeneereinenns SteVENSVIlle, MD........voieeiircereeincnirirereinees | eereensineneenenes | cereeneineneieine | cereensenssessesssssssnees | sesrerseenssnsseseessssnes | oeeveeneens 1,163,183 | ........... 1,253,358 | ........... 1,309,024 | XXX
Charleston Harbor.........c.cccvneerniiininnins Charleston, SC.......ccoeveiniiesens 2,188,609 | ...........2,549,061 | ........... 2,860,830 | XXX
Community Bank of the Bay .. Oakland, CA.......cccocovrrrrrrnne 170 | e 100,000 ...100,000 | XXX
Federal Home Loan Bank - Cincinnati. Cincinnati, OH.........cccovevrriernireeenns .37,349,694 ..16,576,660 | XXX
Mountain View Grand .. Whitefield, NH......c.oooiierierninnceneies [ [ [ | s | e 474,393 524,344 535,164 | XXX
Raymond James . St Petersburg, FL........cccovineinerineeininneineinns [ e | v 0850 | oveurereereeineineins [ e | e 125,387 | v 190,496 | ..oocvvnne. 140,827 | XXX
Sailfish Marina.................. Palm Beach Shores, FL.........ccoomevnreneinninnns 2,374,696 | ........... 2,028,376 | ........... 2,119,987 | XXX
SKIipJack COVE......uvvrvieeirieieiee e GEOrgtOWN, MD.......ouieieeeeieieieireieereeineennies | evneeesseneneis | seesesesssnieinnes | oeesseesessssssnsseseenes | oniessesessessssesesienns | soeeieesneenes 647,165 | .covcreene 584,847 | ............. 626,690 | XXX
PNC BaNK.......ooveveeeeeseeeseeessissseeeseesee oo Pittsburgh, PA.... ..(3,700,730) | ........ (23,533,457) | ........ (28,697,810) | XXX
Wells Fargo Bank / Norwest Bank.. Phoenix, AZ... ..347,670 312,753 286,504 | XXX
Huntington Bank: . Columbus, OH ....37,587 36,250 34,908 | XXX
0199999. Total Open Depositorie XXX XXX [ i 168,547 | oo 4,037 | ..o 50,755,068 | ........... 1,966,000 XXX
0399999. Total Cash on DEPOSit............oorrviirviierriisiriissiiieniees XXX XXX | e 168,547 | 4,037 | 50,755,068 ..1,966,000 XXX
0599999. Total CaASN........cvvrvrrrerrireeiseiseeieriese e XXX XXX | e 168,547 | 4,037 | 50,755,068 ..1,966,000 XXX

QE12




Statement as of September 30, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

EOS ENergy Storage 3.00 08/30/2019...........covvrieeeeieumueereessssssssassssssesesssssssssssssesesssssssasssssees s sssssssssssss s sssessssssss s ssssss s s | e 08/05/2019....... 10312010 |, 333,333 | v, 4,932 | e

Amherst Libor .80 09/30/2019.......ccccceuvvvrrserrrsnerrrsmerssnenees 09/03/2019.......| ... 10003/2019..coeec| 5,900,000 | ......... SRR T:T- —

Amherst Libor .75 10/09/2019.....cccvvvsvvvrrssernssnerrssmeesssnenees 09/09/2019.......| ... 10/09/2019 100,160

Amherst Libor .75 10/11/2019...c...vvveverevrrereereresssmesnnsseeee 09/10/2019.......| .... 10/11/2019 15,454

Ambherst Libor .75 10/11/2019 . | 09/16/2019....... 10/11/2019.. 5,665
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBE OBIIGALONS................cuuuiiuiiii bbb bbb S4b b s E bbb Shteb bbb 139,366
3899999. Total - Industrial & MiSCEIANEOUS (UNGMHIBLEA)..................cuuuririiisieiisiiii i 1888810000 8L | g gagaag | 139,366 | voovvoeererireeeeereeeeernan 0
Total Bonds
7799999. SUDLOLAIS - ISSUBT OBIIGAIONS..........oveoeeveiee i8R0 e R0 SELER LR e B P 66,633,333 | ..ooovoveci 139,366 | .o 0
8399999, SUDLOLAIS = BONMS.....vv.vvv11s1eeeviisssss s8R RAR Sbbbbs 1 I 66,633,333 | ..o 139,366 | oo 0

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMERITRS OBG V.....covuuiiiriiiiiiiiisiii it 08/02/2019.......
825252 40 6 |INVESCO TREASURY INST......ooiiiiieiiiiciiiiseiiesessesesissesissesss s 09/25/2019.......
825252 40 6 |INVESCO TREASURY INST ...t 09/30/2019.......
94975H 29 6 |WELLS FRGO TREASURY PLUS CLIMMF ........iiiiiiiiiiiriiiisiesiieseesesisesesssis s 08/02/2019.......
8599999. Total - Exempt Money Market Mutual Funds as IdNtfIed DY the SVO............ciiiici it n b b S84 seE s e b e s bR e b s R bbb bbbt e Hee bbbt b ettt ees
All Other Money Market Mutual Funds
711991 00 0 | TD BANK DEPOSIT SWEEP..........oouiiiiiiiiiiiseeiisecessesessssesesseess e cess s LeRs | eLeLe bbb | cniiienesieres 09/03/2019 83

8699999. Total - All Other Money Market Mutual Funds.

0

.63

€130

8899999. Total - Cash Equivalents

............................. 1,224,124

............................... 605,386
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