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Statement as of March 31, 2020 of the 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
L BONOS ettt | eereeeees 33,595,160,833 | ..ocvverirereereireereinens | v 33,595,160,833 | ........... 32,304,478,534
2. Stocks:
2.1 PrEfErred SIOCKS. ....vuurveriecererie sttt ssensnnns | ssessnesessenes 304,195,859 | ....oviirieeirereeereinens | v 304,195,859 | ...covvvvvnene 270,862,862
2.2 COMMON SOCKS. .. ..eeurerrerrereeesessesesesessssssesssesssssessssssssssssesssssssssessessssssessesssnssessessanssns | ssesssessessnes 821,328,892 | ... | v 821,328,892 | ...ccvvvvnne 985,867,582
3. Mortgage loans on real estate:
B0 FIISEENS et | erereenenes 1,409,688,987 | ... | e 1,409,688,987 | ............. 1,370,236,028
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......vvveveieieciscieee ettt b st bbbt b s senans | sevsesssssesans 97,685,541 | ..oveeeeeeecreeeeeeeeeceeeeees | e, 97,685,541 | ..ocoevernne. 97,704,800
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(4,988,353)), cash equivalents ($.....309,007,921)
and short-term investments ($.....797,706,161)..........oveueveerrerrereeeeeeeseeeeeeeseeseesesseesieenieens | eeveeeriennes 1,101,725,729 | oo | e 1,101,725,729 | ............. 1,474,890,487
6. Contract loans (including §.......... 0 Premium NOLES)........ccveierercerieieieisse e | eresiessnsesans 85,569,230 | ....cooveirererereseieieins | e 85,569,230 | ..ovevirirenns 87,043,668
7o DEIIVALIVES......oooveeerereei ittt esssnes | eeesseeetanens 326,961,574 | ..oooveeercreeerreceinee | cerineeeinnnns 326,961,574 | ....oovvvvennc 945,740,444
8. Other inVEStEd @SSELS........ccverrrririiericrieeres et sest st sest s ssnies | crtsnessiens 1,321,168,732 | ..o 1,000 | .o 1,321,167,732 | ..ccvenee. 1,264,538,976
9. ReCeiVabIES fOr SECUMHIES. ..ot ssensins | seseesiesinens 129,375,916 | ..o | e 129,375,916 | ..ocvovevierinaee 11,075,053
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)........wwrurrenerimrrnreerieseseesieeeins | veeeeens 39,192,861,293 | ..o 1,000 | ... 39,192,860,293 | ........... 38,812,438,434
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........ccccevvees | corerrerresiinnnes 1,420,587 | oo 12,148 | o 1,408,439 | ..coovvvererne 1,609,481
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevvveierecnes | covvreriirinnnns 8,952,783 | .covrrvrieins 2,011,574 | o 6,941,209 | ..ooooovrvrrinne 7,902,470
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cceuiveireiereiseesieieseese e sesessssienes | evsesssesssssenens 2,910,242 | oo ATTA81 | 2,433,061 | .oooveririrees 1,618,465
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable under reinSUrance CONTACES............cocuevevreurrieerreeeresseeeenes | cereevererenenenns 7,163,260 | .oovveceeveecveeeeeeeeceenees | oo 7,163,260 | ...cocvoverrenne. 5,415,656
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL........c.oviiiriiirr st sbienes | orsenseensenees 39,855,126 |....cvvoiveirnrinrinninniinis | v 39,855,126 | ....cccoevrennes 35,201,591
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiuieiieeiiiiieieee et | eerereseaenienans 2,163,472 [ oo | e 2,163,472 | oo 2,163,472
20. Electronic data processing equipment and SOfWATE............ccccueuerrieieiireieiecieseie s | evevessssesesens 521,634 | oo | e 521,634 | o 628,016
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........c..ccoveevererieieieieseeesseeiens | e 1,056,444 | ... | e 1,056,444 | ..coovr 86,518
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 316,828,839 | ..ocoeerernans 3,397,747 | oo 313,431,092 | ..ovovvrna 831,828,432
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........c.ovururirrieniereniinrensiseesesisseseesssssssssssssesssssessessssssssns | essnseees 39,875,092,232 | ....coovvvveinne 7,367,388 | ........... 39,867,724,844 | ........... 40,012,179,543
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccoveees | covveveviirinnnes 2,194,393 [ ..o | s 2,194,393 | oo 6,615,972
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 39,877,286,625 | ......ccvvvvrenee 7,367,388 | ........... 39,869,919,237 | ........... 40,018,795,515
DETAILS OF WRITE-INS

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501, FUNAS held 88 COIAIETAL..............oeieieeeeeeeee ettt nnnens | eerereseseseiein 75,804,529 | ..ooooeveeeeeeceeeeeeeeeeees | e, 75,804,529 | .....cocou..... 576,712,169
2502. Company-owned life INSUTANCE............covveieieviieieie ettt ssesebns | sbsesssssssenses 202,047,415 | oo | e 202,047,415 | ...coovrrne 200,514,839
2503. Accrued contractual fEE INCOME...........c.cucuieeeeeceee ettt n s es s s seeeen | eeresesesesesein 35,579,148 | ..o | e 35,579,148 | ......oeun 35,099,821
2598. Summary of remaining write-ins for Line 25 from overflow page..........occouevevveeiereieneeiieis | ceveveiieienienns 3,397,747 | oo 3,397,747 | oo (01 I 19,501,603
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccueurverrrerseresisinesenseensssssessnnes | cosenssssesnns 316,828,839 | ..o 3,397,747 | oo, 313,431,092 | ..o 831,828,432




Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....34,138,894,671 less §.......... 0
included in Line 6.3 (including $.....586,662 MOUCO RESEIVE)...........ovucverreeeeeeisseesee s isessssssssss s sses s ssssssssssesssssssss s ssss s sssssssens 34,138,894,671 ...34,217,810,260
2. Aggregate reserve for accident and health contracts (including $ ...47,624,822 45,883,507
3. Liability for deposit-type contracts (including $ ...1,711,628,959 .1,509,062,365
4. Contract claims:
41 201,175,774 ....179,392,805
4.2  Accident and health 349,482 443,710
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 dUE AN UNPAIG........euuieieiirieieirieieieiseieeseessieeeeees | seeeesssesesssisess s sssssseesessnts | sressessssesseesessssessesssssssessesssees
6.  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 §.......... 0 MOTCO). .o verereeceeirreeineeresneeeeens | creseeeeesssesssseessessssssssessanens | sressssssnssesssssssssassssssessessensnnens
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... 0 MOACO).euerveerrererrereeeeeeseessesesseseeans | wreeesessesssssssessesessesssessessasssness | stesssssessessnssessasssssssssassnsnness
6.3 Coupons and similar benefits (including $.......... 0 Modco).....coorverrerrinnns
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....46,652 accident and health PremMIUMS............cc..oovuorveeeeeeee e seenses | ceeesseeseeessessseseesaans 538,683 | .ovveeeeeeeeeena 418,377
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccviviiiieiieieiscte ettt bttt s s bbb st snsns | ebsessssesses e s s sessesessssssssessesnsas | oebssessessssssssssessss st st es s s bnes
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public HEalth SEIVICE ACL...........ocriririrciirieiriirrieiecireiiees | cereeineieisssee et sessesies | srstesessesessesesess s s s ssessentsenns
9.3 Other amounts payable on reinsurance, including $.....13,953 assumed and $.....1,594,499 ceded 1,608,452 1,632,541
9.4 Interest MaiNtENANCE RESEIVE...........cccuivieiveircieieeete ettt ettt aees ....51,829,479 35,643,397
10. Commissions to agents due or accrued - life and annuity contracts $.....5,262,703, accident and health §.......... 0
and deposit-type contract funds §.......... 0 ettt bbb bRt bbb s bbbt s et s bbb s s st | ensessesetenten et tenee 5,262,703 | .ooeverereiererinas 3,921,026
11. Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES AUE OF ACCTUE............cveuriteiieieiieieeie ettt ettt bbb s bbb s bbb bbb bbb s bbbt bbb sees
13. Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense
allowances recognized in reserves, Net Of FeiNSUTEA AlIOWANCES).........c.cuiueireieiciieiieeiseie ettt bbb ssesns | absesssesseses s bessessesssssssessessnsas | oebssessessessssssesses st entes et s snes
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........c.eviiieeiicieicieie et sssenes | sraessessssenses s essenes 7,037,249 | oo 6,281,650
15.1 Current federal and foreign income taxes, including $..........0 on realized capital gains (I0SSES)..........evuurueerurerureeirerieeeieeeieeesesssessseeses | eeveeesiesiiesiesias 21,740,193 | oo 16,799,918
15.2  Net deferred tax liability...........ccooverereesiererisiieinn.
16.  Unearned investment income
17. Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $.....1,753,698 agents' credit balances..
19.  Remittances and itemS NOt AlIOCALEA. ..........c..iuiuuririieiei it bbbt
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above.
22.  Borrowed money §.......... 0 and interest thereon §......... O
23.  Dividends to stockholders declared and UNPAI.............ccoueieiiiniieieiiieieie sttt
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHION FESEIVE. ......euvieiecesiseteieis ittt bbb
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ovverirrierieieisieieie sttt enne
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........ccccvvieiiiiiieiciee s
24,05 Drafts OUESTANGING.......v.cvivieeisiesiieiieiieisieie ettt s bbb s sttt en st
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS eld UNGEE COIMSUTANCE. ........ceuueuuieuirricieisericisess sttt
24.08 Derivatives 4,619,832
24.09 Payable for securities ..208,088,241 ..10,323,310
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities ..118,519,028
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 36,835,482,307
27. From Separate Accounts statement
28. Total liabilities (Lines 26 and 27) .36,837,676,700
29. Common capital stock 2,512,500
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOLES. ...eoreueeieeresrisreseiseeeseesess e sses sttt st s bS8 8 e S 8RR bbbt r bbbt
33.  Gross paid in and contributed surplus ....812,369,688
34. Aggregate write-ins for special surplus funds..
35.  Unassigned funds (surplus) .2,053,231,063
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) vttt ettt ns | Sestns Rt n st s st s st ntes | entsnesessant e st st st
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) vttt ettt s | sesten s e Rt s sttt en s tans | estnees st s sttt s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 3,029,730,037 2,865,600,751
38. Totals of Lines 29, 30 and 37 ...3,032,242,537 .2,868,113,251
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 39,869,919,237 ...40,018,795,515
2501. Liability for funds held @S COIALEIAL...........c.cveveiciicteie ettt bbbt st s st en s ben s s sennas | eveesssssssessessnsneas 75,940,628 | .....cooevvicren 577,429,149
2502. Interest rate swap collateral payable 19,238,102 [
2503. Unclaimed property 16,172,488 ..14,157,581
2598. Summary of remaining write-ins for Line 25 from overflow page.... 7,167,810 6,951,879
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... .. ruuerereresirssesseisissressessessssssessessssssesssssssssesessenssssssssenssssssssesssssssssessssssssssssenss | sesessssssesssssnenns 118,519,028 | ..oooovvvriinen 598,538,609
3101.
3102, ettt SRS R RS R R AR RS SRR RS SsR e Seeeeeenneen
3103, ettt SRS R R R RS ARS R R RS e e
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

i S o

10.
. Matured endowments (excluding guaranteed annual pure endowments)
12.
13.
. Coupons, guaranteed annual pure endowments and similar benefits

Premiums and annuity considerations for life and accident and health contracts.............ccccveeieieceniinicieesee s
Considerations for supplementary contracts with life CONINGENCIES..........ccvvueieiiirieiiecei s
N INVESIMENT INCOME......coeieet bbb
Amortization of Interest Maintenance Reserve (IMR).........cccovvieveevneeiercinnnns
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reiNSUranCe CEAEM...........viuirieieriiieieieiesie ettt saes
Reserve adjustments 0N reiNSUrANCE CEARM.........c..cuiueireiciiieieieie ettt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

TTOM SEPArAE ACCOUNLS.......coovveiriiiieiseieieie ettt en
8.2 Charges and fees for deposit-type CONMTACES..........ccciveieiiiiiriieie et nens
8.3 Aggregate write-ins for MISCEIlANEOUS INCOME..........cviriirririirieieieieseie st ssnees
Totals (LINeS 110 8.3)....cvvvierrrreeiesisieiennins
Death benefits

Annuity benefits
Disability benefits and benefits under accident and health CONtracts.............ccccevvicriicceiees e

15. Surrender benefits and withdrawals for life contracts
16. Group conversions
17. Interest and adjustments on contract or deposit-type CoNtract fUNdS.............ccovvvievevicreeerceeeees e
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CoNtracts.............ccccueevivcveeiceiiicse s
20. TOtalS (LINES 1010 19)....uieeieeicriesetctees ettt ettt bbbttt bt se ettt en st
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns
23. General insurance expenses and fraternal eXpenses...........c..ccoeuee.
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums............
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions..........cccoceeerrrireinienninn.
28. Totals (Lines 20 to 27)............
29. Net gain from operations before dividends to policyholders and federal income taxes (
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 minus Line 30)
32. Federal and foreign income taxes incurred (excluding tax on capital gains)
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).........cririurimirnrirrereieeensiseseessseseesssssssssssssesssssssssesssssssenns
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....4,614,899 (excluding taxes of $.....5,035,608 transferred to the IMR)...
35.

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YBAI.........cccuieiriereierere ettt b bbb bbbttt ae b saebenas
37. Netincome (Line 35).......cccoevvurrrrrerririinnnns
38. Change in net unrealized capital gains (losses) less capital gains tax of $.
39. Change in net unrealized foreign exchange capital gain (I0SS).........ccevveevereeeerrierenns
40. Change in net deferred iNCOME taX.......cocvvvvreierereierrerieininns
41. Change in nonadmitted @sSets.............coccevieericreieeeiee e
42. Change in liability for reinsurance in unauthorized and certified companies..........
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44. Change in asset valuation reSEIVE...........ccovueevrieveiiee et
45. Change in treasury StOCK..........cccovervicveieiceiiessee e
46. Surplus (contributed to) withdrawn from Separate Accounts during perlod
47. Other changes in surplus in Separate Accounts Statement....................
48. Change in sUrplus NOtES.........c.ccueveeveveeesre e
49. Cumulative effect of changes in accounting principles...

50.

51.

Capital changes:
BO.T PIA MMttt eSSt
50.2 Transferred from surplus (Stock Dividend)....
50.3  TranSTErTEA t0 SUMPIUS......uurerieeririseiieiissise ettt
Surplus adjustment:
5111 PaI Nttt bR e A bR At h bbbt b A b b st benaen
51.2 Transferred to capital (Stock Dividend)

51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance

........... 1,151,185,544
509,053,175
2,757,396

........... 1,319,056,038
.............. 343,053,955
1,957,122

.................. 1,403,190
................ 40,763,474

........... 4,704,441,570
........... 1,760,782,500
9,439,806

(77,174,274)

.3,545,472,796

687,842,746
...57,497,361
....245,352
..27,210,146

..(436,160)] .

6,614,714,673

(11 140,338) ..1,506,376
............... 0 [FROPONON |
.764,682,851 2,174,985,026
.932,557,383 340,968,907)
......................... 3,370
932,553,150 | ....occenuee (340,972,277) ....159,759,007
(4,708,860) | ....veeunvene: 18,864,729 ....130,457,771

.............. 937,262,010 | .............(359,837,006) | ................29,301,236
(158,331,563)| ... ..2,088,278 | .. .(15,714,408)
778,930,447 | ............. (357,748,728) | ........c..c.... 13,586,828

........... 2,868,113,251
778,930,447

733,580,990) | ....

..78,540,193
.(12,216,361)

52. DIVIAENAS t0 SLOCKNOIABS..........cvecveieiecvciie ettt ettt sttt s bbb st a st n s baes (60,000,000) | ............... (35,000,000) | ...ocvvnvenee (140,000,000)
53. Aggregate write-ins for gains and losses in surplus ....196,669 | .... .(127,364,520) | .. ...(509,445,104)
54. Net change in capital and surplus (Lines 37 through 53) 164,129,286 | ............... (50,366,068) | .............. 166,720,780
55. Capital and surplus as of statement date (LINES 36 + 54).........cccceveiriiririiriieeieece ettt ssssesaens | evessesens 3,032,242,537 | ........... 2,651,026,403 | ........... 2,868,113,251
08.301.  Contractual rider fee income 16,797,548 ....16,024,373 65,941,630
08.302. Interest on company-owned life insurance 1,532,576 5,835,221
08.303. Reinsurance experience refund............cooeveereeeninneiennnns ...13,785,588 ..66,316,302
08.398. Summary of remaining write-ins for Line 8.3 from overflow Page..........ccccvuceeieeniiereeeeeseceeeeesseeesssesesssesennnes | evereensneennnnenenedy 7900 | iieiiieieeieeeeis
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...
27070, R RS ReER R R SRR RS R AR s £ E et s b s nt st s | nestentensie st en s et s ententens | stensiestensen s s st st ntens | sestessens ettt
2702, et R RS eR AR RS RS R R E et n bt n s st s | nestentense st en st s ententens | stensiestensentes st s s entens | sestessanss sttt nnee
2703, R AR R SRR AR R ARttt st st st s | nestente s st en s e s s st tena | stensiestensentes st ses e ntens | sebtensen sttt enee
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)...........ccvueuiiiueriiireiiieieisisiesesresesssesssessesesssessssssesssssesssssses | sresessesesssissesssesessssenes 0 |
5301. Employee and agent stock option contribution.............. 199,550 | .. ..811,176
5302.  Reinsurance agreemMeNt @MOMtZALION. ..........ccceviieviiieireiieei sttt s s s b st s st snnes | sbesssssaeses et e s st s et naes .(127,564,070) | .. ...(510,256,280)
5303, s
5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)......eurreresrerrririisrierissesrssssssssesssessssesssnsensssssesssssssssessenssnssnes | seeas
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,175,214,382 | ............ 1,352,195,425 | ............ 4,807,000,140
2. Netinvestment income... 646,537,603 454,744,935 ...2,250,167,403
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 17,855,827 16,871,388 | ..o 79,960,542
4. Total (LINES 1 TOUGN 3)...vuviveiirriicicise ettt | enssnssas 1,839,607,812 | ............ 1,823,811,748 | ............ 7,137,128,085
5. Benefit and 10SS related PAYMENLS.........ccuiieiiiciee ettt sntensenae | sressesesienies 717,654,863 | ............... 682,512,099 | ............ 2,924,587,614
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccveevecverreeeveriersceieens | corereiieinnns (11,140,338) | ...cocvvrrrnee 1,506,376 | ...covvvrrrnnne 5,688,546
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 68,972,296 | ...covvvnee 105,057,900 | .ovvrvrnene 358,945,398
8.  Dividends paid t0 POIICYNOIAETS........cceveiieciricicieiierce et ses s ssssssessssesessnsssensns | snsssessssssessnsesesnnsdhy 280 | vevvrresersseressnserssssdy O T 0 | wreverrererenesessians 11,141
9.  Federal and foreign income taxes paid (recovered) net of $.....9,650,507 tax on capital gains (losses). 151,176,577
10. Total (Lines 5 through 9) 775,492,426 ...789,843,980 | ............ 3,440,409,276
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccuiueriiireiiiieiiereeeessee st be s snens | eesesesinas 1,064,115,386 | ............ 1,033,967,768 | ............ 3,696,718,809
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt | sesesbineeas 1,638,772,317 | oo 863,192,304 | ............ 3,308,130,620
12.2 Stocks 38,303,195 78,067,665 | .....ovvennee. 211,410,758
12.3 Mortgage loans 3,269,908 54,777,860 | ...coonenee. 201,934,121
12,4 REAIESIAE. ... .eueeee Rttt | series ittt en | frtber ettt | erientne e 298,103
12.5  Oher INVESIEA @SSELS........ucvuieieeiiiiieie ettt bbbttt nsenieen | sbseensnsensens 11,697,204 | ..coovvveeneen. 13,803,760 | ..ccevrveeneen. 93,497,980
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES............cc.civeieiceie e [ | sesisisssesessessesesessesssseses | svesesssssessesissesseses 1,377
12,7 MISCEIIANEOUS PrOCEEAS.........vvecveriiieiiiii sttt bttt b e s bbb bbb es s s s sensessessnssnsens | ersstessesssssnsessessssssassessnss | sresisssssessesssssnssssessessnsanse | ossessessesnsassessessnsansessnsan
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt ssssessessssenes | evessensns 1,692,042,624 | ............ 1,009,841,589 | ............ 3,815,272,960
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoiveiieieie ittt | sasessineees 2,943,402,706 | ............ 1,241,944,546 | ............ 5,020,442,723
1312 SHOCKS ettt | Senstnnsnnes 142,012,886 | ....coovovveeneee 21,571,665 | ....ccevunen. 135,015,330
13.3 MOMGAGE I08NS........coooiereiicieciiii ittt sttt | essnssensend 42,722,867 | ..oovvrrrenes 37,909,158 | ......covene.. 559,669,311
1314 REAIESIALE. ...t | Sbeebnes s s 1,166,518 | oo 679,694 | ..cooovrirniins 5,715,847
13.5  Other NVESIEA @SSELS..........ovuiiecieciicicii sttt | snssnssessaens 58,197,380 | ..ccoovvrrnvn. 48,323,174 | ..o 230,920,850
13.6  MiSCEllANEOUS @PPIICALIONS. .......cvuevriviieiieiieiiisieie sttt ssntes s nssnsessensens | assessessssensa 62,152,048 | ....cccovuee 142,670,304 | ..o 691,012,182
13.7 Total investments acquired (Lines 13.1 to 13.6)... .3,249,654,405 1,493,098,540 ...6,642,776,243
14.  Netincrease or (decrease) in contract 0ans and PremiUm NOLES..........cvieieiiinieieeissse e ssssssenses | sesessesessssenns (1,474,438) | ...overernnn (1,359,965) | ..ooovverrerrrnnn (7,857,909)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14).........ccoorrrnrrrinenerriinenereesseseeseiseisseseesssseess | ceeseeneees (1,556,137,343) | ....covenvne. (481,896,986) | ........... (2,819,645,374)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...172,360,292 | ................ (28,801,747 | ... (141,912,571)
16.5 Dividends to stockholders 60,000,000 | ..ovvovenenees 35,000,000 | .cocveneneen 140,000,000
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 6,496,908 | .......cccco..... (6,979,661)] ........c...... 105,006,245
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccovvuevnes 118,857,200 | ....ccoevuees (70,781,408) | .............. (176,906,327)
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 Line 17).......ccccovevvevves | cevevrvernnnes (373,164,758) | ............... 481,289,374 | ..o 700,167,108
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YEAN.......vuuiieeiiriieiiesiesies sttt sttt ss st enstns | sbsesssnsses 1,474,890,487 | ...ccoovnee. 774,723,379 | oo 774,723,379
19.2 End of period (LINE 18 PIUS LINE 19.1)....curiuriiriiriieeieiieeieeeseiisesie sttt ssssssssens | sesesssneens 1,101,725,729 | ............ 1,256,012,753 | ............ 1,474,890,487
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchanges 21,425,924 ..308,677,907 | ..oovvrrrrnne 994,252,731
20.0002  Capitalized interest .. 512,728 486,165 | ..coovvvrerernee 2,091,147
20.0003  Short term debt maturity extensions ....376,253,562
20.0004  Cash equivalent maturity rollovers................ 83,500,000
20.0005 Transferred from other invested assets to debt. 2,428,196
20.0006  Transferred from other invested assets to equity.. 013,603
20.0007  Securities aquired from dividends/return of capital diStDULON. ... ..o snessesnssnes | srreerssesse s sssrenesnesees

Qo5




Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUTANCE. ..ottt ssssntenses | sssestessessssssssssessessnsasie 6,504,714 | ..oooovereereeeeriei 7,559,361 | covevereiereeesiiennns 31,139,397
3. Ordinary individUal @NNUIES............overerrerrirrrerieiscensise et ssesssssssssenss | sesessesssssssssasssssseses 1,065,154,351 | oo 1,335,153,853 | .o 4,519,634,949
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. GIOUP lifE INSUIANCE. .....euereeeereeirceeee ettt ss st ss st esssnsessenes | astesssssessesssnssessessasssnssessssnnens 146 | oo 94 | e 564
8. GrOUD @NNUIIES. ....vvvevverreererirceiiesiiessiss i esi st enssnns | fessseesssnesssneneensseas 104,888,447 | ..o 12,361,777 | oo 266,761,478
7o ABH = GIOUD ettt sttt | Shreet ettt R A A R 19,294 | oo 81,569
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ..ottt | eese et 1,455,612 | oo 1,591,396 | ..o 6,022,860
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, Subtotal (LiNes 1 through 10)...........veuerierieriieieeieresssesse s ssssssssessses | cosseesssssssssessessons 1,178,022,047 | ..o 1,356,685,775 | ...cvourvrrerrrcrinnn 4,823,640,817
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........cviviiiirieeiieiicieceiceicies et testese i | eeveessssssesssssssessesessessessssssssssssessess | stesssssesssssssssssssassesssssssessessssssassns | sesessessssssessesesssssssssssesssssssessessssones
13, Subtotal (LINeS 11 troUG 12)..........cvuemiricrierieieiieeieeiesiees s ssssssesssesses | cosseessssssssssseseons 1,178,022,047 | ..o 1,356,685,775 | ...cvorvercrircrirnnn 4,823,640,817
14, DepOSIt-tyPE COMMTACES.........cviveiiriicre ettt ssae s ntens | saessssssesessesessssnsesensnrenas 3,737,220 | oo, 2,170,640 | .ooovvveeceie 12,576,482
15, Total (LINES 13 @N 14)......cccuiriririiiiriciircniiricisessseses i esss s sensssessssnins | cossnesssssssssesenessons 1,181,759,267 | ...ccoovvveerrrrcris 1,358,856,415 | ...ooovrvercrrrcrinnnn 4,836,217,299
DETAILS OF WRITE-INS
F00 T, oA Rttt s ek eesennenaes | HeseteEees et R e R Rttt es st e ten e snenne | enteeseeaetes ettt ns ettt s st et entens | chesensee et et sttt
1002, oottt | Heeeb RSkt | SERE LR | Hesee R R
1003, oot eee et R R R | 4R RS R | SRR RS Rt | HesieeR et
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cocvveieenenieieiniinies | o [0 TN 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN 10 @DOVE).....cvurruieireurisrrereeisissrissessissessssssnsnsss | sesesssssssesssssssssessssssssssssssssssssssesns [0 O 0 ] e 0
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A.

Accounting Practices

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

prescribed or permitted by the Ohio Department of Insurance.

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

below:

Net Income 03/31/2020

12/31/2019

(1) State basis $ 778,930,447
(2) State prescribed practices that increase/(decrease) NAIC SAP -

$ 13,586,828

)
(3) State permitted practices that increase/(decrease) NAIC SAP -
(4) NAIC SAP $ 778,930,447

$ 13,586,828

Surplus
(5) Statutory surplus state basis $ 3,032,242,537
(6) State prescribed practices that increase/(decrease) NAIC SAP -

$2,868,113,251

)
(7) State permitted practices that increase/(decrease) NAIC SAP -
(8) NAIC SAP $ 3,032,242,537

$ 2,868,113,251

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

(1) 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.

(2) The Company does not currently hold any aggregate loan-backed securities with a recognized other-than-temporary impairment
(“OTTYI”) 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.
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date

CusIP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported
88607BAAS5 $ 7,147,197 $ 2,160,000 $ 4,987,197 $ 2,160,000 $ 2,160,000 3/31/2020
26829DAE5 15,397,037 10,197,037 5,200,000 10,197,037 8,939,961 3/31/2020
88606X100 5,694,624 2,958,000 2,736,624 2,958,000 2,958,000 3/31/2020
75620RAC6 2,008,816 1,368,575 640,241 1,368,575 973,825 3/31/2020
55953PAES 1,767,791 1,461,891 305,900 1,461,891 791,784 3/31/2020
03235TAA5 2,343,642 1,171,766 1,171,876 1,171,766 1,171,766 3/31/2020
67389YAF2 15,768,826 13,551,650 2,217,176 13,551,650 11,852,750 3/31/2020
44931BAE7 23,723,634 21,677,728 2,045,906 21,677,728 17,935,875 3/31/2020
92917TAGO 23,047,023 21,951,426 1,095,597 21,951,426 19,871,691 3/31/2020
675923AG1 24,256,892 23,115,437 1,141,455 23,115,437 20,391,362 3/31/2020
50188NAA6 13,250,860 12,843,180 407,680 12,843,180 11,233,513 3/31/2020
01749PANS 21,537,845 21,236,367 301,478 21,236,367 18,508,000 3/31/2020
05616MAG1 22,627,109 22,417,824 209,286 22,417,824 20,058,500 3/31/2020
36319WAJ8 14,446,050 14,271,225 174,825 14,271,225 12,448,500 3/31/2020
43739EAP2 1,459,404 1,416,667 44,830 1,414,574 1,280,213 3/31/2020
46627MCY 1 9,501,147 9,071,336 257,592 9,243,555 9,369,063 3/31/2020
466308AE3 1,357,848 1,330,858 21,733 1,336,115 1,160,359 3/31/2020
74928XBB6 9,354,707 8,702,145 82,955 9,271,752 8,955,592 3/31/2020
36185MAJ1 1,105,750 963,236 141,101 964,649 904,477 3/31/2020
74951PDQ8 1,322,012 148,020 432,721 889,291 889,291 3/31/2020
75115BAC3 1,992,421 1,921,886 31,009 1,961,411 1,961,411 3/31/2020
45660LCK3 4,201,145 3,912,861 106,364 4,094,782 3,409,037 3/31/2020
61748HUF6 745,985 681,892 65,265 680,720 673,245 3/31/2020
12667GAA1 8,907,714 8,056,048 553,853 8,353,861 6,969,280 3/31/2020
059522AUb 4,545,067 4,381,907 42,834 4,502,233 4,406,525 3/31/2020
05990HATO 1,687,998 1,570,002 84,535 1,603,464 1,603,464 3/31/2020
59020UV77 716,184 696,289 1,438 714,746 690,017 3/31/2020
07325DAF1 826,946 791,736 3,102 823,844 749,447 3/31/2020
46632YAC8 4,944,184 4,861,534 95,739 4,848,446 4,723,846 3/31/2020
07389NAC9 754,240 689,637 56,306 697,934 677,224 3/31/2020
855541AC2 1,961,267 1,825,434 141,989 1,819,279 1,723,119 3/31/2020
65539CAK2 2,824,817 2,773,962 31,838 2,792,979 2,740,740 3/31/2020
466247QP1 594,089 540,680 50,351 543,738 537,750 3/31/2020
00703QAD4 5,580,976 5,291,239 250,935 5,330,041 4,581,342 3/31/2020
25150NABO 2,157,663 2,102,680 78,061 2,079,602 1,924,931 3/31/2020
36242DQY2 249,681 247,602 3,000 246,681 221,233 3/31/2020
55274QAK1 2,148,647 2,063,055 84,867 2,063,780 2,063,780 3/31/2020
362341FN4 1,694,852 1,569,303 125,734 1,569,118 1,463,950 3/31/2020
47232CAH7 4,604,227 4,520,672 21,681 4,582,546 4,029,647 3/31/2020
76112BNM8 8,489,315 7,873,473 167,540 8,321,775 7,436,235 3/31/2020
45669AAD6 4,990,904 4,865,082 118,125 4,872,779 4,611,935 3/31/2020
761118FL7 3,167,842 3,073,352 97,795 3,070,047 2,821,516 3/31/2020
761118FM5 3,089,014 2,933,566 101,656 2,987,358 2,987,358 3/31/2020
12669GR45 1,337,332 1,286,495 56,485 1,280,847 1,211,386 3/31/2020
761118BU1 1,761,088 1,660,717 89,005 1,672,083 1,672,083 3/31/2020
885220KW2 5,048,088 5,000,228 46,394 5,001,695 4,461,420 3/31/2020
05946XXP3 1,512,831 1,474,359 15,209 1,497,621 1,307,915 3/31/2020
17307GTY4 3,577,970 3,486,561 109,800 3,468,170 3,172,806 3/31/2020
760985569 1,646,034 1,457,684 176,368 1,469,666 1,459,894 3/31/2020
Total $ 26,423,449

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 406,504,412
2. 12 Months or Longer 144,443,333

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $5,901,764,322
2. 12 Months or Longer 1,461,495,942

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

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

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

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

K. Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

Working Capital Finance Investments — Not applicable.

Offsetting and Netting of Assets and Liabilities — Not applicable.

© z £

5GI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 7 71% 5781,005|$% 5,894,793 | $ 7,072,640 | $ 9,320,520
(2) LB&SS - AC 13 13 16,034,957 23,076,613 16,319,699 21,693,544
(8) Preferred Stock - AC 13 15 19,082,610 22,836,540 20,663,894 24,431,236
(4) Preferred Stock - FV 8 5 12,691,809 7,965,319 12,691,809 7,965,319
(5) Total (1+2+3+4) 41 40 | $ 53,590,381 | $ 59,773,265 | $ 56,748,042 | $ 63,410,619
AC - Amortized Cost FV - Fair Value

P. Short Sales — Not applicable.

Q. Prepayment Penalties and Acceleration Fees
General Account  Separate Account

(1) Number of CUSIPS 23 0
(2) Aggregate amount of investment income $ 8,510,386 $ -

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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Note 9 — Income Taxes

A. Deferred tax assets and deferred tax liabilities
(1) The components of the net deferred tax asset/ (liability) are as follows:
03-2020 12-2019 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $150,567,157  $ 18,007,754  $168,574,911  $200,851,965 § 210  $200,852,175  $(50,284,808) $ 18,007,544  $(32,277,264)
b. Statutory valuation allow ance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 150,567,157 18,007,754 168,574,911 200,851,965 210 200,852,175 (50,284,808) 18,007,544 (32,277,264)
d. Deferred tax assets nonadmitted 38,525,146 (38,525,146) 82,089,820 (69,696,482) 12,393,338 (43,564,674) 31,171,336 (12,393,338)
e. Subtotal net admitted deferred tax asset {45 945 011 56,532,000 168,574,911 118,762,145 69,696,692 188,458,837 (6,720,134)  (13,163792)  (19,883,926)
f. Deferred tax liabilities 79,899,064 48,820,721 128,719,785 83,560,764 69,696,482 153,257,246 (3,661,700) (20,875,761) (24,537,461)
g. Net admitted deferred tax assets/(net
deferred tax liability) $ 32,142,947 $ 7,712179  $ 39,855,126 $ 35201,381 $ 210  $ 35201591 $ (3,058434) $ 7,711,969 $ 4,653,535
(2) Admission calculation components, SSAP No. 101:
03-2020 12-2019 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years
recoverable through loss carrybacks $ - $18,007,754  $ 18,007,754 $ - $ 210§ 210§ $ 18,007,544  $ 18,007,544
b. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax
assets from2(a) above) after application of the
threshold limitation. (The lesser of 2(b)1 and 2(b)2
below) 32,142,947 32,142,947 35,201,381 35,201,381 (3,058,434) - (3,058,434)
1. Adjusted gross deferred tax assets
expected to be realized follow ing
the balance sheet date 32,142,947 32,142,947 35,201,381 35,201,381 (3,058,434) - (3,058,434)
2. Adjusted gross deferred tax assets
allow ed per fimitation threshold XXX XXX 424,842,547 XXX XXX 418,795,128 XXX XXX 6,047,419
c. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from2(a) and 2(b)
above) offset by gross deferred tax liabilties 79,809,064 38525146 118,424,210 83,560,764  69,696482 153,257,246 (3661,700)  (31,171,336)  (34,833,036)
d. Deferred tax assets admitted as the result of
application of SSAP No. 101 $112,042,011 $56,532,900 $168,574,911 $118,762,145 $69,696,692 $188,458,837 $ (6,720,134) $(13,163,792)  $(19,883,926)
(3) Other admissibility criteria:
03-2020 12-2019
a. Ratio percentage used to determine recovery
period and threshold limitation amount 750% 755%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold
limitation in 2(b)2 above $2,832,283,644  $2,791,967,518
(4) Impact of tax planning strategies:
03-2020 12-2019 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) $150,567,157  $18,007,754  $200,851,965 $ 210  $(50,284,808) $ 18,007,544
2. Percentage of adjusted gross DTAs by tax character attributable to
the impact of tax planning strategies 0.0% 3.1% 0.0% 0.0% 0.0% 3.1%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 112,042,011 56,532,900 118,762,145 69,696,692 (6,720,134) (13,163,792)
4., Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0.0% 3.1% 0.0% 0.0% 0.0% 3.1%

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

B.

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

(1) Current income tax:

. Federal

b. Foreign

c Subtotal

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

f

9

QO

. Uilization of capital loss carry-forw ards
. Cther
. Federal and foreign income taxes incurred

(2) Deferred tax assets:

a. Ordinary

Discounting of unpaid losses

Unearned premiumreserve

Policyholder reserve

Investments

Deferred acquisition costs

Policyholder dividends accrual

Fixed assets

Compensation and benefits accrual
9 Pension accrual

10 Receivables - nonadmitted

11 Net operating loss carry-forw ard

12 Tax credit carry-forw ard

13  Other

14 Accruals

15 Amortization of intangibles

16 Underw riting expenses

0N O WND =

99 Subtotal

b.  Statutory valuation allow ance adjustment
c Nonadmitted

d. Admitted ordinary deferred tax assets

e. Capital

1 Investments
2 Net capital loss carry-forw ard
3 Real estate
4 Other

5 Non-insurance subsidiaries

99 Subtotal

Statutory valuation allow ance adjustment
Nonadmitted

Admitted capital deferred tax assets
Admitted deferred tax assets

~Fa -

(3) Deferred tax liabilities:

a. Ordinary

Investments

Fixed assets

Deferred and uncollected premium
Policyholder reserves

Other

Policy loans

Other - Reserve transition adjustment
99 Subtotal

NOoO g~ W=

b. Capital

1 Investments

2 Real estate

3 Other

99 Subtotal

c. Deferred tax liabilities

(4) Net deferred tax assets/(liabilities)

03-2020 12-2019 Change
$ (4710,231) $130,450,377  $(135,160,608)
1,371 7,394 (6,023)
(4708,860) 130,457,771 (135,166,631)
9,650,507 15,335,780 (5,685,273
$ 4941647  $145793551  $(140,851,904)
03-2020 12-2019 Change
$ - $ - $ -
91,313,532 142,380,700 (51,067,168)
51,454,267 50,552,967 901,300
28,047 28,047 -
626,906 709,359 (82,453)
1,546,941 1,468,053 78,888
1,400,466 1,596,344 (195,878)
4,196,998 4,116,495 80,503
$150,567,157  $200,851,965 _$(50,284,808)
38,525,146 82,089,820 (43,564,674)
$112,042,011 _$118,762,145 _$ (6,720,134)
$ 18,007,544  §$ - $ 18,007,544
210 210 -
$ 18,007,754  $ 210 $ 18,007,544
(38,525,146) (69,696,482) 31,171,336
$ 56,532,900 $ 69,696,692  $(13,163,792)
$168,574,911  $188,458,837  $(19,883,926)
03-2020 12-2019 Change
$ 1624044 $ 1532021 $ 92,023
3,636,129 3,800,196 (164,067)
1,758,533 2,004,069 (245,536)
8,363,218 8,859,947 (496,729)
748,470 822,967 (74,497)
376,676 393,397 (16,721)
63,391,994 66,148,167 (2,756,173)
$ 79,899,064 $ 83,560,764 $ (3,661,700)
$ 48,820,721  $ 69,696,482  $(20,875,761)
$ 48,820,721  $ 69,696,482  $(20,875,761)
$128,719,785  $153,257,246 _ $(24,537,461)
$ 39,855,126  $ 35201,591  $ 4,653,535
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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

H.

Provision computed at statutory rate (operations and realized gains/losses)

Permanent differences:

Dividend exclusion
Stock options
Company-ow ned life insurance
Tax exempt interest
Provision to return adjustments
Ceding commission
Other
Total permanent differences

Timing adjustments:

Investment differences
Reserves
DAC tax adjustment
Legal services
Deferred and uncollected premiums
Accounts payable
Provision to return (primarily investment-related items)
Fixed assets
Bonus expense
Other
Total timing adjustments

Other adjustments

Unrealized on options
Tax credits
Other
Total other adjustments

Federal income tax expense on operations and realized gains/losses

Gross change in deferred tax asset:

Timing adjustments

Impact of non-admitted assets
Unrealized gains/losses
Softw are development

Other

Total change in deferred tax asset recorded directly to surplus

Total statutory income tax expense

(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:

statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

03-2020 12-2019
$168,012217 $ 34,206,839
(135,203) (628,459)
(110,540) (321,007)
(321,841) (1,225,396)
(584,492 (2,329,149)
- (74,008)
- (107,153,819)

67,836 343,195
(1,084,240) ~ (111,388,643)
33,936,380 (9,773,077)
(47,814,266) 85,398,991
901,300 4,321,524
9,499 (46,979)
245,535 25,984
(79,732) 69,429
- (2,205,295)
126,780 (85,617)
138,248 (86,566)
(104,329) 102,684
(12,640,585) 77,721,077
(149,308,828) 145,154,219
(36,917) (565,091)

- 665,150

(149,345, 745) 145,254,278

$ 4,941,647 145,793,551
12,640,585 (77,721,077)
(78,889) 37,165
(4,851,673) 39,521,935
(37,288) (125,363)
67,068 (730,918)
7,739,803 (39,018,258)

$ 12,681,450  $ 106,775,293

Period Ordinary Capital

2020 $ - $ 9,600,937 $ 9,600,937
2019 $ - $12,776,142 $ 12,776,142
2018 $ - $11,887,535 $ 11,887,535

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

(1) The Company’s federal income tax return is consolidated with the following entities — No significant change.

(2) Tax allocation agreement — No significant change.

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.

Repatriation Transition Tax (RTT) — Not applicable.

Alternative Minimum Tax — Not applicable.
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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
$55,920,000 and $51,920,000 of FHLB stock at March 31, 2020 and December 31, 2019, respectively. The Company also posted
collateral to the FHLB of assets with a fair value of approximately $2,074,309,908 as of March 31, 2020. 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 of Class B membership stock at March 31, 2020 and December 31, 2019, respectively. The
Company held 259,200 shares and 219,200 shares of activity stock at March 31, 2020 and December 31, 2019, respectively.

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

a. The amount of collateral pledged to the FHLB at March 31, 2020 was $2,074,309,908 (fair value) and $2,004,601,153 (carrying
value). The total aggregate borrowing from the FHLB at March 31, 2020 was $1,296,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $2,074,309,908 (fair value) and
$2,004,601,153 (carrying value) at March 31, 2020. The amount borrowed from the FHLB at the time of maximum collateral was
$1,296,000,000.

(4)  Borrowing from FHLB

a. The Company has accessed a total of $1,296,000,000 as part of the funding agreement with the FHLB.

b. The maximum amount of borrowings from the FHLB during the period was $1,296,000,000.

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.

Residential MBS

(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 $ - $ - $ - $ - $ -

States, municipalities and political subdivisions - - - - -

Foreign government - - - - -

Residential MBS - 2,607,335 368 - 2,607,703

Commerical MBS - - - - -

Asset backed securities - - - - -

All other bonds - - - - -
Total bonds - 2,607,335 368 - 2,607,703
Non-affiliated preferred stock - - 8,326,305 - 8,326,305
Non-affiliated common stock 260,804,858 22,869 205,663,959 466,491,686
Equity index call options - 201,462,378 - 201,462,378
Interest rate sw aps - 125,499,196 - 125,499,196

Separate account assets - 2,194,393 - - 2,194,393
Total assets at fair value $260,804,858  $ 331,786,171 $213,990,632 $ $ 806,581,661

Liabilities at fair value

Separate account liabilities $ - $ 2194393 3 - % - 8 2,194,393
Interest rate sw aps - 10,288 - - 10,288
Total liabilities at fair value $ - $ 2,204,681 $ - $ - $ 2,204,681

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

Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
12/31/2019 Level 3 Level 3 Net Income Surplus Purchases Sales 3/31/2020
$ 174,704 - $ (246283) $ 23,703 $ 62,875 $ - $ (14,631) $ 368
Non-affiliated preferred stock 2,960,503 6,319,036 - 3 (953,237) - - 8,326,305
221,325,672 12,894,624 - (45,931,495) 3,474,533 13,900,625 - 205,663,959

Non-affiliated common stock

Total

$224,460,879  $19,213660 $ (246,283) $(45,907,789) $ 2,584,171 $13,900,625 $ (14,631)  $213,990,632

(8) Fair Value Recognition of Transfers Between Levels

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

(4) Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

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

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

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

Aggregate Admitted Net Asset Not Practicable

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

U.S. Government and

government agencies $ 36,060,313  $ 29,680,670 $ -8 20,996,954 $ 15,063,359  $ - %
States, municipalities and
political subdivisions 3,956,227,178 3,698,936,504 - 3,891,640,793 64,586,385

Foreign government 30,440,242 26,885,854 - 30,440,242 -

Residential MBS 1,984,877,566 1,921,187,716 - 1,871,940,063 112,937,503

Commercial MBS 754,974,667 741,824,949 - 729,440,960 25,533,707

Asset backed securities 4,327,677,213 4,528,532,607 3,910,000 3,804,917,124 518,850,089

Collateralized loan obligations 3,091,167,809 3,318,490,030 - 2,966,097,924 125,069,885

All other bonds 19,506,075,337 19,329,622,503 2,765,103 18,001,757,798 1,501,552,436 -
Total bonds $ 33,687,500,325 $ 33,595,160,833 $ 6,675,108  $ 31,317,231,858  $ 2,363,593,364 § -8
Non affiliated preferred stock 303,412,653 304,195,859 119,631,329 38,477,260 145,304,064
Non affiliated common stock 466,491,686 466,491,686 260,804,858 22,869 205,663,959
Other investments 266,560,471 224,692,059 - 266,560,471 -
Mortgage loans 1,408,055,000 1,409,688,987 - - 1,408,055,000
Equity index call options 201,462,378 201,462,378 - 201,462,378 -
Interest rate sw aps - assets 125,499,196 125,499,196 - 125,499,196
Interest rate sw aps - liabilities (10,288) (10,288) - (10,288)
Variable annuity assets (separate accounts) 2,194,393 2,194,393 - 2,194,393
Cash, cash equivalents and short-term investments 1,101,725,729 1,101,725,729 1,101,725,729 - -
Policy loans 85,569,230 85,569,230 - - 85,569,230 -
Total financial instruments $ 37,648,460,773  $ 37,516,670,062  $ 1,488,837,019 § 31,951,438,137 § 4,208,185617 § -8

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.
E. NAV Practical Expedient Investments — The Company has no financial investments that fall under this classification.
Note 21 — Other ltems

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
reinsurance agreement and the impact of volatility in the stock market on fixed-indexed annuity (“FIA”) results.

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.

03/31/2020
Other Changes Total Surplus
Net Income in Surplus Impact
Recurring items $ 74,372,857 $ 17,077,815 $ 91,450,672
Net realized capital gains (losses) (197,267,206) 38,935,643 (158,331,563)
Change in net deferred income tax - ordinary 51,527,118 (51,527,118) -
HLR reserve impact 406,793,813 - 406,793,813
Derivative mark-to-market 443,503,865 (710,994,420) (267,490,555)
Change in net unrealized gains* - (17,417,271) (17,417,271)
Change in asset valuation reserve - 179,156,957 179,156,957
Dividends to parent - (60,000,000) (60,000,000)
Other - (10,032,767) (10,032,767)
As reported $ 778,930,447 $ (614,801,161) $ 164,129,286
“includes common stocks, interest rate sw aps and other invested assets
03/31/2019
Other Changes Total Surplus
Net Income in Surplus Impact

Recurring items $ 89,371,352 $ 6,754,738 $ 96,126,090
Net realized capital gains (losses) 799,366 1,288,912 2,088,278
Change in net deferred income tax (31,423,858) 31,423,858 -
Reinsurance recapture (11,402,860) - (11,402,860)
HLR reserve impact (319,527,241) - (319,527,241)
HLR reinsurance amortization 127,564,070 (127,564,070) -
Derivative mark-to-market (213,129,557) 415,385,230 202,255,673
Change in net unrealized gains* - 79,538,828 79,538,828
Change in asset valuation reserve - (69,742,361) (69,742,361)
Dividends to parent - (35,000,000) (35,000,000)
Other - 5,297,525 5,297,525
As reported $ (357,748,728) $ 307,382,660 $ (50,366,068)

*includes common stocks, interest rate sw aps and other invested assets

Note 22 — Events Subsequent

No significant change.
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Note 23 — Reinsurance
No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Lc and Loss Adjustment Expenses

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

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 — Separate Accounts

No significant change.

Note 36 — Loss/Claim Adjustment Expenses

No significant change.
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2.1

22
3.1

3.2
3.3

34
35
4.1

42

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
84

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

American Empire Surplus Lines Insurance Company, Great American E & S Insurance Company, Great American Fidelity Insurance Company and Mid-Continent Excess and Surplus
Insurance Company were re-domiciled from Delaware to Ohio.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
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 OCC | 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 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

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

11.2 Ifyes, give full and complete information relating thereto:

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

14.2 If yes, please complete the following:

Yes[ ] No[X]

Yes[X] Nol[ ]
$ 0

Yes[ ] No[X]

$ 427,310,881
$ 0
Yes[X] Nol[ ]

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

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 359,172,246 354,837,206
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) $ 359,173,246 $ 354,838,206
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

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

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

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

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

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

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

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

Yes[X] NoJ[ ]

Yes[X] No[] NA[]

$ 0
$ 0
$ 0

Yes[X] Nol[ ]

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
Name(s) Location(s)

3
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?

174 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

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
ARES Capital Management LLC 9]

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

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

Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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 NO
Corporation
131619 ARES Capital Management LLC 549300R4YHRZ85UZU385 SEC NO
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:

001011771 ACUTUS MEDICAL INC D: 0095227A4 AIRWAY THERAPEUTICS: 096444770 SUCCESSOR AGENCY TO THE BLYTHE REDEVELOPMENT AGENCY: 3333337B1
FIRST REPUBLIC BANK: 466022776 IVY HILL XV: 499188776 KNOPP BIOSCIENCES LLC: 606336278 MOD PIZZA: 609300ZZA MONELION SERIES C: 67102*AA4 ORCC

FINANCING Il LLC: 79400@AA6 SALDON HOLDINGS, INC FIRST AMEND TERM LOAN

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GlI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5G| securities? Yes[X] Nol[ ]
20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each
self-designated FE fund:
a.  The security was purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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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
32
3.3
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
111 Farm mortgages G
1.12  Residential mortgages... B, 326,465,635

1.13  Commercial mortgages 1,082,749,171

1.14  Total mortgages in good standing 1,409,214,806

Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS...........ceieieiirieice et bttt bbbttt G
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. ....o.cveecveecieciieiiee sttt ettt e et bt s b s b s s e bR s bR b4 A s Aebsee b see b eesse b e b ebse b seb e baes e s e es b sbanbes G
1.32  Residential mortgages s 474,181

1.33  Commercial mortgages B
1.34  Total mortgages with interest overdue more than thre MONENS..............ccciieiiiieec et bbb G e 474,181

Long-term mortgage loans in process of foreclosure

141 FAIM MOMGAQES. ..vecveeveeieeieeeeeeeeteeseeeeeeeseeessesssees s eessees e s ee e e e e aeessee s s s s s st e st s s st s e e s s bs e s e s s s s s s s e st s st es st en s es e st es s s s saee s s e s s sen e G
L S 10 a1 11100 oLt TO OO G
143 COMMEICIAI MOMGAGES. .......coveeveeeeereeeeeeeeeseeee e seee e st s e s ss e be e ss s s ss s s st ess s st s st es s es s es s ee s s ee s s s s e s st s et s s sene e s e e e st e ss s enrean G
1.44  Total MOrtgages in ProCESS O fOrECIOSUE. ..........cvuiveieeiciiites ettt ettt bttt bbb s e bbb sttt s bbbt a st en st anen G e 0

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt s B 1,409,688,987

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

181 FAIM MOMGAQES. ...e.cvecvecieeieeeeeeeetee et eeeeeeesaees e s ee st ees e e s s s s s s s s s s s st s et s e be e s e s s s s s s s e st s st ses st en s et s s s s s s e s s sen e G
1,62 RESIABNIAI MOMGAGES. .......oeervecveieeeicres ettt sttt st s s s s s e s s s s es s s s s e s s et es e sttt s s ee s be s st ee e s st e s s st s s en st bses bt s st n s st en s ten G
1,63 COMMEICIAI MOMGAGES. .......cvveevveeeierieeciessesseeeseee ettt bs e bs e bs e ss s s s s st es s st ses s st s e bbb b s bbbttt bbb e b e et s e s sann s G
1.64  Total mortgages foreclosed and transferred t0 rBAl BSTAE...........c..cceveiveiei ettt ss et s s bbbt een G e 0

Operating Percentages:

2.1 A8Hloss percent...........

2.2 A&H cost containment percent

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF 8 TEPOTHING BNEEY 2.ttt ettt s b8 s e84 s s 88 e 8RR Rt en Yes[ ] No[ ]

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[ ] No[ ] NATJ]
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 March 31, 2020 of the 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 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating

NONE




Statement as of March 31, 2020 of the G

CHE

AT 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......coeeceeeveerseeeeeesee s AL el [ 67,574 ]......39,372,504 | .. 17,493 [ | e 39,457,571
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado
7. CoONNECHCUL......ccvcvrerreererersereeessiesesessesesessssesesssessensenses O T | cvelnns [ e 116,377 |
8. DElaWarE........ccoevvereveseeiieseeeeeeeessssesesssessessssssssseseeensDE [ el | i 19,104 |
9.  District of Columbia. R .
10, FIOMAa. ..o cvoceeeieeieerensneeeisseeeessesssisssssssssssssssssssssssssen L el | e 581,428 [ oo, 79, 883 194
11, GROMGIA...vucveerrrrrerereriesisesesssisesessssssessesesssssssssssessssssessessensss OA | cvvelnns [ veieeennn 277,449 | . 34,154,803
12, HaWaiic..oooeeeceeeceeceeccseseeeseesesee s Al [l [ e 73,450 |
13, 1dAN0....cccerseceerree s dD | el [ 026,794 |
14, lN0IS......ceverereieieieseseeieseesesse s sessssesesssssssessessssessenend L [ ol [ .. 288,458 |
15.  Indiana
16. lowa..... ....7,921 ,500
17.  Kansas ....3,606,940
18.  Kentucky.
19, LOUISIANA......orverierieiersrisnierssisessessssssssessssssssssssessssssesssssssssessss A | ceelnns [ evneiininnn 70,981 | i
20, MaiNE....ccocveeverercresiecreseesiessesessesssssesesssssssessessssessensenes ME |l | o000 25,987 [ e
21, Maryland........ccoceeveeeeceeeneseeeseeseeesesssessesssseseesseenee e MD | el | i 180,153 |
22, Massachusetts..........cccceeiverreeiierrcsnenessssiesessesesesesneeee s MA |l | i 138,425 |,
23, MIiChigan........ccooviveieneeeerieeeseseesseresesssssssessssessssssssessseseene MU | el | . 81,877 |
24, MINNESOtA......ccerevereeereresssreneseiesensessssssssessessssesensessseeaMIN el | i 112,694 |
25, MISSISSIPPi..ereerererrernrenrernernsrnssseiesssssssesssnnssssssssssssessessssssssensees MO | cois L | cevnnnnnnn 50,196 | oo
26. Missouri.. .45,252,016
27.  Montana.. ...934,690
28. Nebraska ..4,234,
29. Nevada........ ....8 219,323
30. New Hampshire.. . ....2,951,586
310 NEW JETSEY oottt nens
32, NEW MEXICO......oveiirrieieieiisie et
33.  New York.....
34.  North Carolina.
35.  North Dakota...
36, ON0...ucececicecce st
37, OKIANOMAL.......oucviieriecieeee e
38.  Oregon........
39. Pennsylvania...
40. Rhode Island...
41, South Carolina....
42.  South Dakota..
43.  Tennessee..
44, Texas......
45, Utah........
46.  Vermont..
47.  \Virginia....
48.  Washington.
49.  West Virginia... .
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans
51, WYOMING. ..ottt
52.  American Samoa. .
53. Guam..............
54. Puerto Rico...... .
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens
56.  Northern Mariana ISIands..........cccovevrerinrnernrnnnennnenssnnnneenadMP Lo dNuss | e [
57. Canada.......ccccoourmirvernne s
58.  Aggregate Other AlieN.........ccccvevvereereererneeereesessereessereneereerl O T XXX | i 15,825 | v 979,244
59.  SUBOtAL.....eceeeecce s o[ XXX ...1,170,042,799
90. Reporting entity contributions for employee benefit plans.............. 99,90, G ST PSR
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX e [
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX e [
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.coveerrrerrernereenerneesseseeseseseesesseeens XXX e 12,857 [,
94.  Aggregate other amounts not allocable by State. o L XXX 0 0
95.  Totals (Direct BUSINESS)......ovvurrrrereerreeeerienens XXX 1,170,042,799
96. Plus Reinsurance Assumed XXX ] 1,370,153 [ 105,738
97. Totals (All Business)........ XXX ...1,170,148,537
98. Less Reinsurance Ceded..........c.ccoververerrrennns XXX 5,040,491 22,991,430
99. Totals (All Business) less Reinsurance Ceded............cccccoouvrvnnee. XXX.. 873, ..1,147 157 107
DETAILS OF WRITE-INS
58001, Other AlIBN........cvevereeiesiesise sttt snsaes XXX | i 15,825 [ .ot 979,244 | ..ooooererreierierinnns | v
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........| .XXX..

9498: Summary of remaining write-ins for line 94 from overflow page..... XXX
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG,
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...............coocc.oneeees
N - None of the above - Not allowed to write business in the state
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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%)
GAl 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

" Total percentage owned by respective parent and other affiliated companies.
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Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094

Ml 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 98-0431601
GBR
BMU
DE
AUS
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

Great American Financial Resources, Inc.
AAG Insurance Agency, Inc.
Ceres Group, Inc.

Continental General Corporation
QQAgency of Texas, Inc.

Great American Advisors, Inc.

Great American Life Insurance Company *

L

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.
Manhattan National Holding Corporation
Manhattan National Life Insurance Company *
Skipjack Holding Company, LLC
Skipjack Marina Corp.
Great American Holding, Inc.
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 *

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

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

Summit Consulting, LLC

Heritage Summit Healthcare, LLC

Summit Real Estate Holdings, LLC

Summit Holding Southeast, Inc.

Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

* 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.

Q12.1

Domiciliary

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

National Interstate Insurance Company of Hawaii, Inc. *

Location 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
OH 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.
Human and Social Services Risk Purchasing Group, LLC
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
GAIl Warranty Company
GAIl Warranty Company of Florida
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Great American Underwriters Insurance Company *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc.
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.

Q12.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
> 59-1671722
OH 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
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
OH 31-0954439 37532
OH 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393 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) (YIN)
Members
........................................................................... 31-1544320. | ........... | .1042046 |NYSE..........| American Financial Group, INC..........ccccceceeverrerrerrnrerereersesniersessensesesesiessenenes | OHueieceie [UIP s [ essesesnseseseenees | OWNEISNID o [ [ eesssieens | ceenaNuiis
........................................................................... 31-0996797. | ..cecovvies | crerrersrrens | wevrereernnnnnne. | American Financial Enterprises, INC.........ooovvvvervreiinrinssereirneinssscssiisesssississns | CTevveiieeee | NIALL............ | American Financial Group, Inc........................ | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 31-0828578. | .....cccces | verveerrerees | vervesrreneennene. | American Money Management Corporation...........cccceeveeicenieveeniesessienseeens | OHecns | NIALL........... | American Financial Group, Inc........................ |Ownership......... |...100.000 |American Financial Group, Inc..|.....N.......
........................................................................... 27-1577326. | ..oveoeves | v American Real Estate Capital Company, LLC..........c.cccccovenenernrseinecnecnninennene | OHuceeeeoos [NIAL.......... | American Money Management Corporation.... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 27-2829629. | ..covoves | cererirerins Mid-Market Capital Partners, LLC............cccccoeveeeveievireesevceisiseeisseeiesssseiesenss | DEoveveees [NIALL.......... | American Money Management Corporation.... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 412112001, | cooevveeer [ evevireieinns | evevierieneeees |APU HoIdINg COMPANY......oocviiiieiciieieicsisesesieiessesesssesesssssssssssssesnses. | OHueieceees | NIALL........... | American Financial Group, Inc........................ | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
........................................................................... 23-6000765. American Premier Underwriters, INC.........cccoeevrvvnrinnrneneinnsesnsssisssssnssssinnens | PAuieiisvenens [NIA............. |APU Holding Company...........cccceeovevrninneneene. | OWNEIShip......... |...100.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 13-6400464. Lehigh Valley Railroad Company............ccceveveeierresesiiesesnisnseisssssesesssssssenss | PAcvieieens | NIAL............ | American Premier Underwriters, Inc............... | Ownership......... [...100.000 | American Financial Group, Inc.. | .....N.......| ...
.......... 46-1665396. Pennsylvania Lehigh Oil & Gas Holdings LLC..........c.cccccoevsevnrcnrnsvnienecnevenneens | PAceeeeee. | NIALL........... | Lehigh Valley Railroad Company.................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
.............. . 120-1548213. |.. . | Magnolia Alabama Holdings, Inc.... . | American Premier Underwriters, Inc.. . |Ownership......... |...100.000 |American Financial Group, Inc..|.....N.......|...
.......... 20-1574094. Magnolia Alabama HoldingS LLC..........cccoueviiriieieieieieieiesiess e Magnolia Alabama Holdings, Inc..................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......

N

N

N

N

N

N

N

N

N

N

N
.......... 46-1852532. Michigan Oil & Gas Holdings, LLC..........cccorurirrenrrrniineresseeseeseesssssseseeseinees 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.. |.....N
.......... 13-6021353. The Owasco River Railway, Inc. American Premier Underwriters, Inc. Ownership......... [...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 76-0080537. | ..covvvres | crrrrrrirerrin PCC Technical INQUSLIES, INC........coveevereeeceeeiiereeece e American Premier Underwriters, Inc............... |Ownership......... ...100.000 |American Financial Group, Inc..|.....N.......
........................................................................... 46-3246684. | .....ccov. | e Pennsylvania Oil & Gas Holdings, LLC...........ccccocoevevecviieveiveerievescisseseisnienes | A | NIAL........... | American Premier Underwriters, Inc............... |Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 23-6000766. | ...coovere | cerrerrerrerenns Pennsylvania-Reading Seashore Lines...........ccccoeveureerneneenennernenenesesnceneennes | Ndioeoeeees | NIAL.......... | American Premier Underwriters, Inc............... | Ownership......... |.....66.670 | American Financial Group, Inc.. |.....N.......
........................................................................... 98-1073776. | .cevvees | cvvrerererrins GAl Insurance Company, Ltd..........cccoecvvveevevcesercceisiceececeeeisveveesesvesnseseveeens | BMUoccn [A.ce.n | APU Holding Company.........cecvcececeeineeen. | OWnership........ |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 31-1446308. | ...cccoees | cevrreriirenns Hangar Acquisition COrp..........ccccceevierrerieriesessesersesssessessssessssssessssssssssenss | OHuveeveen | NIA............ | APU Holding Company............cccccoevevennneeen. | Ownership........ |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 91-1242743. | ..ooovves | e Premier Lease & Loan Services Insurance Agency, InC........c..coecveevvenererninnen | WAL NIA............ |APU Holding Company.........c.cccccveurverveennennene. | OWnership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 91-1508644. | .....cccce. | cevrrrrreiranns Premier Lease & Loan Services of Canada, Inc.... APU Holding Company...........cccceevuvrvrernneen. | OWnership......... |...100.000 | American Financial Group, Inc.. | .....N
........................................................................... 31-0823725. | ..vvvves | e Dixie Terminal Corporation American Financial Group, Inc........................ | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
........................................................................... 98-0606803. |....coccet | cverrrrirerrinns GAI Holding Bermuda Ltd............cccooceueriiieiriieeceseeeeeeseeve e American Financial Group, Inc........................ |Ownership......... |....69.990 |American Financial Group, Inc..|.....N.......
........................................................................... 98-0606803. |.....cccoer | cerrrrerrerranas GAl Holding Bermuda Ltd GAl Australia Pty Ltd............cccccooueveerrvrnneeenn. | Ownership........ | .....30.010 | American Financial Group, Inc.. | .....N.......
........................................................................... 98-0556144. | ...covve | cerrerrerrirenns GAI Indemnity, Ltd GAl Holding Bermuda Ltd.............c..c.cceeernenee. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... Neon Capital LIMItEd..........cccoveriririeireess e GAl Holding Bermuda Ltd...............cccccevnnene. | 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...........ocureriienrieininrssiesessesssssessesssssssssesssssssssssessens NCM Holdings (U.K.) Limited..............c........... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... Neon Holdings (U.K.) LIMItEA........ccceveeriieieiiesieese e neisnns Neon Capital Limited ...100.000 |American Financial Group, Inc.. |......N.......
.......... . |Lavenham Underwriting Limited. . [Neon Holdings (U.K.) Limited ..| Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... Neon Ifaly S.R.L...ccviiciieeseeee e sesssesessnesenees || TAuiiiins Neon Holdings (U.K.) Limited.... Ownership......... |.....60.000 | American Financial Group, Inc.. |.....N.......
.......... Neon Management Services Limited Neon Holdings (U.K.) Limited.... Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... Neon Sapphire Underwriting Limited Neon Holdings (U.K.) Limited.... Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... Neon Service Company (U.K.) Limited..........ccccevreveeeerieiesieceseesiesesseennenee | GBRu Neon Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
.......... Studio Marketform SRL..........ccovvrrereineneneirrernensineseeessnsenseseessssesessssssssessessees || TAuinrinnens Neon Service Company (U.K.) Limited........... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... Neon Underwriting Bermuda Limited.............cccceeevenivieecerceviieeeecccesneeeene.. | BMUL 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) (YIN)
.............. . |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............ccccovernrnrrernrrneneresnissneneiincseonsesnesneenes | GBRut | JAn.............. | Neon Holdings (U.K.) Limited.... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.............. . | Xenon Agency Limited....... . . .. | Neon Holdings (U.K.) Limited ...100.000 |American Financial Group, Inc.. |.....N....... | ...
.......... Helium Holdings Limited American Financial Group, Inc. ...100.000 |American Financial Group, Inc.. | .....N.......
.......................................................................................................................... Neon Employee Ownership LLC...........cccccovvveevivieviveeeeceieisiveceesesresnssseeenss | DEoveveeees [NIALL.......... | Helium Holdings Limited..........ccccccocoevvvcveveee. |OWNEISHIP...vvs |10 23,350 | oo | N
.......................................................................................................................... GAl Australia Pty Ltd..........cccocoevevevieescenieseeeeeeessesesessiesssssssseseneneens | AUSL | NIAL......... | Neon Employee Ownership LLC..................... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 06-1356481. | ...cccovevs | covrrerrerens | wevrireernnnnenen. | Great American Financial ResSoUrces, INC........ceveevvvnrverrirsnireissensssssisssssns | DB | NIAL............ | American Financial Group, Inc........................ | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 311422717 | covvevves | v AAG Insurance AgeNcY, INC.......ccccccvvveerereeevevereseeeseesresssesessssssssssseesssneess | KY wvieeeee [ NIA.L.......... | Great American Financial Resources, Inc....... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 34-1017531. | cooveves | e Ceres Group, INC........cocveeneeeeneeneereenseneneiseisesssessesssssssssesessesssssssssssssssesssssssssnss | DEwveeennes | NIAL...o...... | Great American Financial Resources, Inc....... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 47-0717079. | coovvvveee | evevieeieiees | evveverevenenn. | CoONtinental General COrporation...........c.ceevceevevcveeeerveeeesesseesesnseseessesssesseses | NEuvvveevees [NIAc.. | CETES GTOUP, INCove s | OWNETShID.......... |...100.000 | American Financial Group, Inc.. |......N.......
........................................................................... 34-1947042. QQAgenCy of TEXas, INC......coovveerrnirreireinineinereieenenerensssnssseesesessseesesssssenns | Ioneeneenees | NIAG i | CErES GROUP, INCeiiiiceeecseieene | OWNETSIP......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-1395344. Great American AdViSOrS, INC........cccovvneerrrneecncneirneneneseensissneeseeseessssssseennes | OHeveeeees | NIALL........... | Great American Financial Resources, Inc....... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. [63312..... 13-1935920. Great American Life Insurance COMPaNY.........ccooeueeivereeniensesinsinessssenssensns OH........... A, Great American Financial Resources, Inc....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
0084.. | American Financial Group, Inc.. [93661..... 31-1021738. Annuity Investors Life Insurance COMPany...........ccocueeeevevveenieicisersssseessesenenne OH........... Ao Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 27-4078277. Bay Bridge Marina Hemingway's Restaurant, LLC.............cccccoovrvrrninrcnnivecrnes MDD Great American Life Insurance Company....... | Ownership......... | .....85.000 | American Financial Group, Inc.. | .....N.......
.......... 27-0513333. Bay Bridge Marina Management, LLC..........cccooverieeniseneeeesee s Great American Life Insurance Company....... | Ownership......... |.....85.000 | American Financial Group, Inc.. | .....N....... | ...
.......... . 120-1246122. |.. . | 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...........cccoovviriereiirieccseeee s Great American Life Insurance Company....... |Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.......... . 131-1391777. .. . | GALIC Brothers, InC........co.even... . | 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...........c.cocueereeneueeseeneeneerseeneeneens OH........... A, Manhattan National Holding Corporation........ Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 84-2654660. Skipjack Holding Company, LLC.........ccccccoeovevvververreierveseeseseeseiseesnsneessesniess | MDuv | NIAL............ | Great American Life Insurance Company....... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 52-2179330. Skipjack Marina Corp..........ccoveevereseeiiersesseseseesesesssiessesssessessesssssssessssessens | MDuveveee | NIA.L............ | SKipjack Holding Company, LLC..................... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 42-1575938. Great American Holding, INC........cccovvvvneerrrnenenereirnenenneneesensnessssssssessssessenens | OHeveeeees | NIAL........... | American Financial Group, Inc........................ | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 80-0333563. ABA Insurance Services, INC.........ccvvveerrerveseninrensiessessssiesessssssessessssssenness | OHecveeees [ NIAL.......... | Great American Holding, Inc...........ccccccvvene.e. | Ownership......... ...100.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 27-3062314. | ..ooceves | ceveerievees | eereeerereennen. | Agricultural Services, LLC.........covcvevivieicsieieseeseeeeesssseessssessssiesseens | OHeeece | NIALL........... | Great American Holding, Inc........................... |Ownership......... ...100.000 |American Financial Group, Inc..|.....N.......
............................................................................................... Great American Holding (Europe) Limited...........cccoevvrerisrcnrsersiiniinsinecsesnnenns | GBRu..eoe | NIALL............ | Great American Holding, Inc............ccccceevevee.. | OWnership......... |...100.000 | American Financial Group, Inc.. | .....N.......
............................................................................................... Great American Europe Limited Great Amerian Holding (Europe) Limted......... | Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
........................................................................... AA-1784136 Great American International Insurance (EU) Designated Activity Company..... [IRL........... | lA................ | Great American Europe Limited...................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... AA-1120817 Great American International Insurance (UK) Limited...........ccccooceeevvecevivceen. | GBR...... [ IA................ | Great American Europe Limited Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
............................................................................................... Great American Specialty & Affinity Limited.............ccccocoeeveiveeeisiceievesiieseneees | GBR....... | NIAL............. | Great American Europe Limited Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. [23418..... 73-0556513. Mid-Continent Casualty Company Great American Holding, INC........c..covuvvvvennenes Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [ 15380..... 73-1406844. | .. . |Mid-Continent Assurance Company....... . veeeenens | 1AL .. | Mid-Continent Casualty Company. ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [137%..... 38-3803661. Mid-Continent Excess and Surplus Insurance Company. Mid-Continent Casualty Company. ...100.000 | American Financial Group, Inc.. | ...... N
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Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK |International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN | *
. 130-0571535. | .. . | Mid-Continent Specialty Insurance Services, Inc... OK... NIA... . | Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.. |...... Nevooa | e
73-0773259. Oklahoma Surety COMPANY.........ccocriueieiiieieieiresie st sssessns OH........... A, Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
34-1607394. National Interstate COrporation..............ceueerrererreeenrersenessesesnseseesssseseseeseseens OH NIA....coeee. Great American Holding, INC..........cocovvrienenee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
. [34-1899058. | .. . | American Highways Insurance Agency, Inc... . |OH.. . | National Interstate Corporation.. Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
31-1548235. Explorer RV Insurance AgenCY, INC.........cvrnuninicenenieeneseeeseiseeeeenes OH National Interstate Corporation.............c..c...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 98-0191335. Hudson Indemnity, Ltd.........cccocoeevivceeiiesicceecceseeeeeeesssesesseeessseeenee. | CYMuniiin, National Interstate Corporation....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 66-0660039. Hudson Management Group, Ltd...........cccccoeveverveeierccsesieseseeneseesesseneenes | VIR National Interstate Corporation....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 34-1607396. National Interstate Insurance Agency, INC.........cccovvnrveervernenernernennnsisessnnnnns | OHeveiinn National Interstate Corporation....................... |Ownership......... |...100.000 |American Financial Group, Inc.. |.....N....... | ...
........................................................................... 36-4670968. Commercial For Hire Transportation Purchasing Group.............ccceeeeveeevvveerenenes | SCucee. [NIA.L............. | National Interstate Insurance Agency, Inc.......|Management...... | ................. | American Financial Group, Inc.. | .....N.......| 4.
0084.. | American Financial Group, Inc.. | 32620..... 34-1607395. National Interstate Insurance COMPANY...........corurerreeneereenieneireieieessiseeseseneenes OH........... R National Interstate Corporation.............c..cc.... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..ooee
0084.. | American Financial Group, Inc.. [11051..... 99-0345306. National Interstate Insurance Company of Hawaii, InC.........c..cccovvvereviieieinnae OH........... A National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... Nevooa | e
........................................................................... 43-1254631. TransProtection Service Company..........cccceveveevceriesesiieseseesiesesssessesseisnees | MOuee | NIAL........... | National Interstate Insurance Company.......... | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. [41106..... 95-3623282. Triumphe Casualty COMPEANY..........cvrurirerrirrinireerreseeeesssesseseesessesessesesessenenns OH........... A National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [21172..... 86-0114294. Vanliner Insurance CoOMPANY........coeuiueireireuinrieisessieeesssessessessssesessssssesseees MO........... A, National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... | R
........................................................................... 20-5546054. Safety Claims & Litigation Services, LLC.........ccccceveveeviveceveeeievesceiieeeseeenes | MT o | NIA.......... | National Interstate Corporation....................... |Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 46-4570914. Safety, Claims and Litigation Services, LLC........c.cccccovvvrvrvevsrinncnecsninrinninecnns | OHeees | NIAL............ | National Interstate Corporation....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. [22179..... 95-2801326. Republic Indemnity Company of AMETICA..........ccoueueveerieieireieseieisseseeiennns Great American Holding, INC.........ccceveveivnnnn Ownership......... ...100.000 | American Financial Group, Inc.. |...... Nevoooor e
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.. | ...... N
........................................................................... 59-1683711. Summit ConsUItiNg, LLC........coviviiicreisice st Great American Holding, Inc........................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
.......... 59-3385208. Heritage Summit Healthcare, LLC............occooeieivieivcccee e Summit Consulting, LLC.............ccceeverrvveeen.. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N.......
.......... . |82-2462705. | .. . | Summit Real Estate Holdings, LLC.... . | Summit Consulting, LLC.... Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 59-3409855. Summit Holding SOutheast, INC........cccveieiirineee e Great American Holding, Inc.............ccc..o...... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
0084.. | American Financial Group, Inc.. 59-1835212. Bridgefield Employers Insurance Company. Summit Holding Southeast, Inc...........ccccocenc.. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. 59-3269531. Bridgefield Casualty Insurance Company Bridgefield Employers Insurance Company.... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Nevoor | e
0084.. | American Financial Group, Inc.. 31-0501234. Great American Insurance COMPANY..........cccuvueieiriiersersieseseissssesessssessesseees OH.......... UDP............ American Financial Group, INC..........cccouevvnne. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. 31-0973761. American Empire Insurance Company. A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
........................................................................... 59-1671722. American Empire Underwriters, Inc American Empire Insurance Company............ | Ownership......... [...100.000 |American Financial Group, Inc..|.....N.......| ...
0084.. | American Financial Group, Inc.. [ 35351..... 31-0912199. | .ooveies | erverereiiees e American Empire Surplus Lines Insurance Company............ccceeerreererrirennn. OH.......... Ao Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 31-14683075. | .ovvveere | e American Signature Underwriters, Inc.... Great American Insurance Company. Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 59-2840291. | ...cccvves | cervrreireirnins Brothers Property Corporation Great American Insurance Company Ownership......... [...100.000 | American Financial Group, Inc.. | .....N.......| ...
........................................................................... 25-1754638. | ...cccovovs | corvnenerens | coveereereennenen | Brothers Pennsylvanian Corporation..............ecceeeeeneeneesieereneensesesnseneeseenees Brothers Property Corporation........................ |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
........................................................................... 59-2840294. Brothers Property Management Corporation................ccceeevvvevevieeveceveveeseeeeen. |OHues [NIALL............ | Brothers Property Corporation........................ |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
........................................................................... 31-1277904. Crop Managers Insurance Agency, INC.........cccccoevvervevesiierreseesieseesiessesessnsenes | KSuvieieeee | NIA.L............ | Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
.......... 83-1767590. CropSurance AGENCY, LLC.......ccvuriinrrreierssieeseessssssssesesssssssssssssssssssesses 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.. | .....N.......| ...
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 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) (YIN | *
.............. . | 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. Great American Insurance Company Ownership......... [...100.000 | American Financial Group, Inc.. |.....N.......
.............................. El Aguila, Compaiiia de Seguros, S.A. de C.V......ccccovovviverrrneinrnennienenecnennnn | MEX..ooos [ IA............. | Great American Insurance Company. Ownership......... |...100.000 |American Financial Group, Inc.. | ......Y.......
.............. . 139-1404033. | .. . |Farmers Crop Insurance Alliance, Inc . | Great American Insurance Company. ...100.000 |American Financial Group, Inc.. |.....N....... | ...
.......... 13-3628555. FCIA Management Company, INC..........ccocerenreeineensinsieeseesseseesssseseseeneeseenns Great American Insurance Company. ...100.000 |American Financial Group, Inc.. | .....N......| ...
............................................................................................... Foreign Credit Insurance Association Great American Insurance Company. severerenenenne | American Financial Group, Inc.. | ......N....... | 3.
........................................................................... 81-0814136. GAI Mexico Holdings, LLC........cooviviiieieicieie et Great American Insurance Company Ownership......... [...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 31-1753938. GAILWarranty COMPANY........cc.verrrrerernirnrsnresesesssesssssssessessssssessesssssssssssesssens Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......Y.......
........................................................................... 31-1765544. GAl Warranty Company of FIOMida............ccccoeeuevieenieieeeeesecee s GAl Warranty Company.............cccceevevrevennenen. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 61-1329718. Global Premier Finance COMPany..........c.ccveeenreirneeneeneisenseseesessnseseesesseseneens Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 74-2693636. Great American Agency of Texas, INC.........c.cceeeveveereeereiereeeseeeeesssessessesenes | Tuvverenins Great American Insurance Company.............. |Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. [ 26832..... 95-1542353. Great American Alliance Insurance COMPANY.........c.ccoueveveereiereisienseesniensennenns OH........... Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [26344..... 15-6020948. Great American ASSUrance COMPANY...........owererererrereeeeseesmsssessessssesesessessnens OH........... Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [ 39896..... 61-0983091. Great American Casualty Insurance Company..........c.coveueerierrenieneenserennnns OH........... A, Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
0084.. | American Financial Group, Inc.. [ 106486..... 36-4079497. Great American Contemporary Insurance Company...........cccoceveveveeverereeennnnns OH........... RE.....cccoo... 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..........oc.eeerenreneuernsenseseesesessnnens Great American Insurance Company. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. 41858..... 31-1036473. Great American Fidelity Insurance Company Great American Insurance Company ...100.000 | American Financial Group, Inc.. |...... Nevoooor e
. 131-1652643. | .. . | Great American Insurance Agency, Inc...... . | Great American Insurance Company. ...100.000 | American Financial Group, Inc.. | ...... N
13-5539046. Great American Insurance Company of New York.... Great American Insurance Company. ..100.000 | American Financial Group, Inc.. | ...... Nevooa| e
31-1073664. Great American Lloyd's, Inc Great American Insurance Company ...100.000 | American Financial Group, Inc.. |...... N
. 131-0856644. | .. . | Great American Management Services, Inc... . | Great American Insurance Company. ...100.000 | American Financial Group, Inc.. | ...... [\
31-1288778. Great American Protection Insurance Company..........ccocueeeerensuesernerssnnns Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 31-0918893. Great AMENCaN RE INC........vuiveriicieeieeeees ettt Great American Insurance Company. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
0084.. | American Financial Group, Inc.. [31135..... 31-1209419. Great American Security Insurance COmMPany...........c.ccocevveeeiieereseeesieenns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. [33723..... 31-1237970. Great American Spirit Insurance Company...........ccceviveveersreseisseseissese s Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [ 16618..... 83-1694393. Great American Underwriters Insurance CoOmpany...........c.oeeeeeereneeneeneereennes OH........... A Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
........................................................................... 59-1263251. Key Largo Group, INC.......cvveeeneinieesesissessssssseessssssesssssssssssssesssessessesns | Flveineinninns | NIA.iie..n.. | Great American Insurance Company. Ownership......... [...100.000 | American Financial Group, Inc.. | .....N....... | ...
........................................................................... 871850814.. PLLS Canada Insurance Brokers InC............cccccoeeeivereesivericveeeissessiesseeeinneenes | CANL........ | NIA............. | Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 31-1293064. Professional Risk Brokers, INC.........ccccoevvvnerrreinennnssesssnssssssisssnsssssessnnienes | Ilevissisecnns |NIAL............ | Great American Insurance Company. Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-0686194. One East Fourth, INC.........ccccovvvieriniieeseeiecesiesessssiesessensessssssessesssssniens | OHeveeveer | NIA.L............ | American Financial Group, Inc Ownership......... [...100.000 | American Financial Group, Inc.. | .....N.......| ...
........................................................................... 31-0883227. Pioneer Carpet Mills, INC.........cccoveveneeneininenererseneseensieeneeseiseessssseeseesssseseneens | OHeveeeees | NIALL........... | American Financial Group, Inc........................ | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 31-1119320. TEJ Holdings, INC.....ccvvviveriecreeieesiceeeeseessseeesesevessssesesssesesssssssssssesessssesess | OHuveeeeees [ NIA.L........... | American Financial Group, Inc Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 31-0728327. Three East Fourth, INC........cccccoveievcsiecseeieseesesessssesessssesssssessessssenees | OHuceieees [NIALL........... | American Financial Group, Inc Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
Asteris Explanation

[1

[ Another affiliated company owns 1% o less of the shares.
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

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

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




Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

with the state of domicile and electronically with the NAIC? NO
8.  Will 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 O ok WD

Bar Code:

* 6 3 312 202049000001 * * 6 3 312 202044700001 *
* 6 3312202036500 00 1 * * 6 3 3122020448 0000O0 1 *
* 6 3 312 20204450000 1 * * 6 3 312 202044900001 *
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSU RANC_IE 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. Inventory and prepaid assets on real estate holdings

2505. Accounts receivable

2506. Interest rate swap collateral receivable

.................................................................................... 19,501,603
2597. Summary of remaining Write-ing for LiNE 25.........coverieinrnsssinrnsessessssssssessessssssesssssnssssssses | sossessssseensensssdy 30y TAT | onvenrernernnrnnesdy @4 TAT | ovivviinrinnnninnsnnnennneens0 | ovvniisiisnennns 19,501,603
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year

2504. Accounts payable

2505. Unfunded commitment fee liability

2597. Summary of remaining WHLE-INS fOr LINE 25..........cviuuiiiriiteiictietet ettt sttt st s b b s ss st et ensessssntensesans | sssessesssssssessesnsnes 767,810 | oo 6,951 :879
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. Miscellaneous income
08.397.  Summary of remaining Write-inS fOr LINE 8.3..........ccciiiuiieiiiiiiiei ettt eaebsnsnaenas
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1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ciiiieiieieicisis ettt snsens | essesssssssassessessstessesssenes 97,704,800 | c.ovovveveeiereeeisiinns 96,793,633
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. .1,166,518 .5,715,847
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ 143,501
5. Deduct amounts received on disposals............cccerrrrrererrennn. .298,103
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 185,777 | o 4,650,078
9. Book/adjusted carrying value at end of current period (LINeS 1#2+3+4-5+68-7-8).........ccovvrvieiiinieiiiissieessesesesessssnsens | sressesssssssesessssssessesssns 97,685,541 | ..o 97,704,800
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........c.ccouiiiveiiiieiicicieiceiserssesteseseres e ssseressssesessnsens | seesersssssesesssesssssesessesens 97,685,541 | ...coovvevieiiceie 97,704,800
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 1,370,236,028 | ....cooverererrirernaes 1,012,500,838
2. Cost of acquired:
2.1 Actual cost at time of acquisition 492,420,112
2.2 Additional investment made after acquisition 67,249,200
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals.
7. Deduct amounts reCeIVEd ON AISPOSAIS..............cvueveuiveiieieieisiesie ettt bbbt
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........cuviveveviciiirie et | ceretess s s s s st ss s ssssses | sesbestessessssesssssesssssssessessessseseesansaneans
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FTECOGNIZEA. .........cueueirrirrieiierieieeirseeeeeisises et sssessesess | sesessssssssesessssessessessssessssssssnsassesssssnss | snsassessesssssnsassessessssassessessnsensassessnsns
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..1,409,688,987 1,370,236,028
12, TOtal VAlUBHION AIIOWANCE........cucveveieevicteteicteist ettt bbb st a b s et bt s et e s b s b e s s s e s s sese s nsebesnsesessnn | ebessssesessnsessssssesessnsessssnsesassesensssnnesss | sbsssesessssessssssesessnsesessnsesassntesessnsesnaes
13. Subtotal (Line 11 plus Line 12).. ..1,409,688,987 1,370,236,028
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees et ettt ben s
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cviiiiiereieriiisieiesieissiesiessssssssssssessesssssssesssessessesssssnss | ssessesissssssssessesssssssns 1,409,688,987 | ..oovoorerieiiereians 1,370,236,028
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiireiricietieeieiee et se st ae bt ss et s snees | sevesssesesssessssesesnaees 1,264,539,976 | ..cocvvvervicreriereinns 1,089,280,479
2. Cost of acquired:
2.1 Actual cost at time of acquisition 93,694,096
2.2 Additional investment made after acquisition 137,226,754
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) ....38,502,264
6. Total gain (loss) on disposals 1,213,321
7. Deduct amounts received on disposals ..11,697,204 ....93,497,980
8. Deduct amortization of premium and depreCiation.............cc.cucvrieieisceiecesee et sssesessssesssnns | sensesssssssesessnssssensessessesns s 13,30 | wveverssssssessessssesiesesssenes 1,879,785
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 1,321,168,732 ...1,264,539,976
12, Deduct total NONAAMItEA AMOUNES..........cccceiivieeie ettt sesses s | ebssssssessessssntesses st st st ssssnsns 1,000 | o 1,000
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiiiiciiiiisiesisisstesesesissssesseessssssssssessssessesssssssones | sressesisssssessessssssssssns 1,321,167,732 | oo 1,264,538,976
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....33,561,208,979 31,737,877,397
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 3,103,050,606 5,665,197,946
3. Accrual of discount 36,610,390 80,826,802
4. Unrealized valuation increase (decrease) ....(118,627,407) 111,788,179
5. Total gain (loss) on disposals 36,456,794 57,037,726
6. Deduct consideration for bonds and stocks disposed of. 1,707,011,822 ...4,029,197 476
7. Deduct amortization Of PIEMIUM.........cc.ciiircieicceiiee sttt a bbb s b ss et b st s s e s b st besanns | saesebsssebesssesessssetesanterans 23,595,318 | ..o 22,278,038
8. Total foreign exchange change in boOK/adjUSIEd CAIMYING VAIUE...........c.ccveviveiieieciee ettt sse e | eebssessessssss st bbb es st sssessssssnes | sebstessessssesssssessssssses st e b b es s b baneans
9. Deduct current year's other-than-temporary impairment recognized.... 175,917,024 52,611,727
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees............ccvvvvuerereeerieiieies | cvierierisisssie s 8,510,386 ....12,568,170
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 34,720,685,584 .33,561,208,979
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ...34,720,685,584 | .....coooveeeriiiinn 33,561,208,979




Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISsO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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 (8)-vrvevermeeerermseeeseesseessssesssessssesssssess st ssssssssssssssssssns | sesssesssssessssens 21,443,351,251 | cooovcvecririnn 2,592,707,308 | ..ccovvverrrernens 1,857,349,848 | ....coccvovrrirriins (514,729,649) | ...coovvvvrrrenns 21,663,979,080 | ....ceouvvrrrerreeierenenirsesienesnes | creeessesissessesessesessssessessssiens | eesiessnesenenns 21,443,351,251
NAIC 2 (8)-vvvevererermrmmeeeseesiessssssee s eess st sssssesssssssssssns | sesssesssssessesens 10,956,234,642 | ....ccovvvvrerrirciinne 824,415,478 | ..o 244,025,600 | ..o 132,484,865 | .....cccorvevernnc 11,669,109,385 | .....overmrirmrirerirerniesesessineeses | criseessessssessesessessesessessesssens | seeesesenesseeseenes 10,956,234,642
NAIC 3 (8)-vererrereeirerireeiseesiessssessi s esesssess s sessssessssessesssessssssssnns | coesiseesssesssssssnenes 532,609,841 | ....vvveeriirrirriis 35,856,281 | ..ovvvnrirerrieniinns 50,924,378 | ...ovvvvovrerienns 332,412,564 | ...ovvvoeirrins 849,954,308 | ......vvuurirniririinni i renes | et | e 532,609,841
NAIC 4 (8)-vvvvverererrrresneessenesssesssesseessssssssssssssssssesssssssesssssssssssssssssssssns | sosssssssssssssnsssanees 108,757,055 | ..oovvernveernrrerneennnes 47,010,218 | coveoreeeeeeerreenne 29,681,652 | .vvovverriereeeinnens 30,204,380 | oovvernerrriererins 156,290,007 | ...oveounrerreerneerereseresssssesesens | srseesnesssssssesssssssssssssesssssssnens | sessssnsssssssssssnnens 108,757,055
NAIC 5 (8)-vrvvvereeermereseessseesseessseesssesssesssssesssssssssssssessssssssssssssssssansssssssns | osessssssssmssssasessneens 88,248,715 | oo 330,472 | e 16,086,626 | .....oovverrrerrerrnernne (R CZyg | E— 85,615,914 | ...eoreereeererernererenersnessessnnes | sreeesessssessnsssssesssssssssssssssnees | seesesessisse s 88,248,715
13,854,769 ....42,521 ....935,494 2,403,797 | oo 15,365,593 13,854,769
TOtAl BONGS. ... snss s seesesensennsenes | avesenessssnesssesons 33,143,056,273 | .oocovvvrnvincnenns 3,500,362,276 | ....ccoorririecnens 2,199,003,598 | ....coovvreniriiriinnns (24,100,690) | ....cvevnrrerireenes 34,420,314,267 | ...coooovinirnner e 0 | (O I 33,143,056,273
PREFERRED STOCK
NAIC 1ot eess sttt ssess st sssssassssanses | eessssssssnssssassssseens 26,689,804 | ....ooovverrrerrrererens 1,266,576 | .oveooeeereerneerseernneeeseesssessnneses | rveeeseessssssnessssnsssnnes (7R A1) | 27,832,985 | ..vvorreereeerreenneresnnemesesnsssnnes | sreeesesssssssnsssssesssssssssssssssnnns | seesessessssssnesssssenns 26,689,804
NAIC 2.ttt sss st sssssnness | eesssssssossssnnsssanees 174,284,139 | oo 20,067,400 | ..oovermeerrerneneeeeeens 395,220 | ..ooverrerieererieeeenes (EEIPZC) | - 193,883,056 | ...vvvuurerreerneesreesseeeseesseresnes | crseesseessssessseesssesssssssessssssnens | seesssesssssssnesssnens 174,284,139
10, NAIC 3ottt e0s | 1Rttt | 1R R bbb n e | e Re Rt | et | seees b 0 [t eesienes [ s | st
110 NAIC 4t | et 31,018,660 | ..ovvvrerrrrirciiins 13,300,854 | ...oooveerirririerinenienieeriniies | e (6,634,000) | ...oooovevnrirrrirninns 37,685,314 | ..o | e | et 31,018,660
12, NAIC Bttt ennns | eesiensse e enees 38,453,502 | ..o 342,869 | ..o | e 5,581,396 | ..ovvererrirrirciiienns A4,3TT 85T | ovooeeereeeeeieeeiseeiesssisesisnenes | eevsssssissssisessnnesesessssssssessssesssns | cossnesssesssnesssenssnns 38,453,592
13, NAIC Bttt eess st nsstnees | sesssssssssssssessssssasessa B1B,667 | ...oreerrerereesssessssnesssnessnesssssss | eesseesssssssssnsssnessssssesssssnsssestns | reessssss st sesst st ensg st snntns | srserssnnss s ssesees B16,867 | vvooceernererersenssensssnesssnnssnesas | cessssessssns s sss s st | sessssess st 416,667
14, Total Preferred SHOCK.........ovvurverreereiineerseeinsesieresssseseesesesseesssesssssss | sssessssssssssssssennes 270,862,862 | ....ovvveiriinrieiniinaas 34,977,499 | oo 395,220 | .o (1,249,282) | ...oovvervrenieeens 304,195,859 | ...ooivericrn e 0 | ! I [ 270,862,862
15.  Total Bonds and Preferred StCK..........crirriimssiiereneressensseseeens | seresenssssssessnees 33,413,919,135 | .oovvvvrieiincninne 3,535,339,774 | ovoovvrririens 2,199,398,818 | ... (25,349,971) | voovvveevricrinnns 34,724,510,120 | ...ooovvviriinereieni s 0 ]! (O IR 33,413,919,135

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§.....794,485,511; NAIC2§.......... 0; NAIC38§....3,804,475; NAIC43§....25461,169; NAIC53§.....394,304; NAIC6 $.....1,007,969.




Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......rrirrierinernerienes | e 797,706,168 |........ccocone.n. )3, SN O 797,964,886 |......ccoorrvvrcrirririnns 4,116,841 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........vururirereerieiiecineireieee sttt sssssssssessesssnses | stsessessesssssssssesssssssssessnes 772,544,405 | ... 465,630,523
2. Cost of short-term iNVEStMENS ACUITEA..........coviviiiiriicc ettt bt snssaens | ebesssssesssssbessssssesssassesans 425,410,630 | oovvereriecreeeeees 704,041,641
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt st st e ettt et et et et et et et s e st st st st sesese st ssse st st st snsnensnennnnenenenenenenenens | seetessssssesesesestsesessssssseesensnenns 334,879 | oo 631,747
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........cceviveiieiieicieiiciie ettt ettt bbb s bbbt bbb s s bt enaessena | ebtessessstessesse s st ssse s s st en b s bt enee (B1N)| oo 1,377
6. Deduct consideration reCeIVEd ON QISPOSAS..........cvuiviiirereirireiiiee et b s b bbb s s s s ssbesenses | ebesssssessssesessssesessssesesans 400,582,007 | .covvererrecreeieerrieiens 397,749,286
7. Deduct amOrtization Of PIEMIUM...........cueiiuiieieiceise ettt bbb s bt sensesses | eebessessessssessessessnbenses et s b s s sses s 1,327 | e 11,597
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccccvrerrrrnrinrirnininsinsiseissssesseies | seevessessssssssessnsssssessessns 797,706,168 | ..o 772,544,405
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ccviviiiiieieiiciieteseesiesisse s esssssstesesssessesssssssssssnes | esssssseesssssesssssssssssssesans 797,706,168 | .ooveveieiieesrcieeninas 772,544,405

QsI03
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10.
1.
12.

31

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIOr YEAI)........c.cuiuiverreieieisiieieieesste et st sse s
Cost paid/(consideration reCEIVEd) ON AAIIONS.............ururirierrieieririe ettt s st
Unrealized valuation INCIEASE/(UECIEASE). .........cvuiuieiieireieiiieie ettt s bt bbb s s s bbbt bbbttt
SSAP NO. 108 AUJUSIMENLS. ... veureeririereseiseeeseeseiseesesesseseesssessssessesssssessessssssessessesssesessesssessessessasssessessssssssessasssessessassasssessassssssssessasssessessassnssessassasssessassane
Total gain (105S) ON tErMINAION FECOGNIZEM. .........ueveiiieiieieicisie sttt s bbbt s bbbt nn
Considerations received/(paid) ON tEIMINALONS. ...........curruririrrrerreriieeeseie sttt ss et s e b st s st
AAMOTIZALON. ...t
Adjustment to the book/adjusted carrying valug 0f NEAGE IHEM............cruiie ettt
Total foreign exchange change in book/adjusted CATYING VAIUE............cciuiirieiiiiieie sttt ses
Book/adjusted carrying value at end of current period (Lines 1+ 2+ 3+ 4 +5-6+ 7 + 8+ 9)..oiiiiiiiirncree ettt
DedUCt NONAAMILIE BSSELS..........vvuiiuiiiii bbb bbb

Statement value at end of current period (LINe 10 MINUS LINE 11)....... ittt en

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LiNE 6, PHIOT YEAI).........cuururrurrurrereerereeseesseseisessssssssesssssssesessessssssessessssssssesssssessessassssssessesssssnes

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)...........cccoveveereeieienenieiereinnens

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

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

3.12 Section 1, Column 15, PriOF YEAI........ccvirrerieieireissreieieessessseeenns 0

Change in variation margin on open contracts - All Other:

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

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

.................... 941,120,612

.................... 140,844,934

.................... (755,014,261)

.................... 326,951,285

.................... 326,951,285

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAI........c.ccvvrieererereieeeie e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccevvnenee

3.24 Section 1, ColumN 19, PriOr YEAI..........ccrvveeeererereerersrs e
3.25 SSAP No. 108 adjustments..........cccovevvererireieiieiseeie s 0

0

SUDLOAl (LINE 3.1 MINUS LINE 3.2).....uuvvureriieieeieiseesssessesessssesssessessssssessesssssssssessesssssessessassssssessasssssssssessasssnssessassssssessasssssessessonssessanssssessesssssnssessassnssnssassas

Cumulative variation margin on terminated contracts during the Year...........cccocvveevieieieiesieiesennens

Less:

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

4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes
4.23 SSAP No. 108 adjustments..........ccceerererrerrieieissee s 0

SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuueerieieeieiseeeseeeeseessseeesessessssssesseesssssesessessess e ssessesssssses st ssees e ss s ee s et a8 sE e sE e s bbb n b st st ene s

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

5.1  Total gain (loss) recognized for termMiNAtONS iN PHIOE YEAT...........ruruuieeireiieiereeeeseesseeseesseese et ese et s et st s bbbttt bresnas

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........ccveieiiiriiieee e
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2)....ucuiiiiriresereee ettt st
DedUCE NONAAMILEA BSSELS.........uevueerricircrscrseiseries it

Statement value at end of current period (LINE 6 MINUS LINE 7).........c.ruuiurrerriieneieieeseeneeseesssiesesessessessssases sttt ess et b sttt sesssessensees

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

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

QsSI05, QSI06



Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 326,951,285

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

3. TOtAI (LINE 1 PIUS LINE 2)...euuvereeeeueiiscieseiseesisseseeesseses sttt 326,951,285
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 326,961,573

5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (10,288)

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

Fair Value Check

7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 326,951,285

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

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 326,951,285
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 326,961,573

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (10,288)

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee

14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0

Qsl07



Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

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

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

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

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

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

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

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

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

.......................................... 717,455,225

....................................... 1,335,344,759

.......................................... 328,628,061

....................................... 4,410,063,041

....................................... 1,743,799,683 | ..o 4,021,235,877
.......................................... 309,007,914 | ..o 117,455,225
.......................................... 717,455,225

QsI08
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and Improvements............ccccoeeeeeencereenineneenes Palm Beach.........cccocnerrenerererescenns FL....| 07/16/2004.... | Sailfish MAMNG RESOM.........c.vuierierereieieiieieersee et
Building, Land, and Improvements.............ccccoocvviininriieiniinninns Charleston SC... | 05/01/2002.... | Charleston Harbor Resort and Marina
Building, Land, and Improvements. Stevenville MD.. [05/22/2002.... | Bay Brdge MariNG.........cvuerrirrrereririsirerisiseesieisssssssesssiessesssssesssssse s ssssssessesssssenses
Building, Land, and Improvements. Whitefield..............cccoevrvrecieicceicnn NH... | 06/01/2005.... | Mountain View Grand Resort LLC...............ccccooevvverrerereceerircrerene

0199999. Totals

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

NONE
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Statement as of March 31, 2020 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
200500ZZ2.......ccvorrereeieiinerierieseeesiesesesissies Fort Walton BEACH............cccervieirieiierieeeeeieeieesessessienienes 5] TSRS DR 03/1412019.... | ceverevvrerrrerinreneneenBhBTB [ e | et s 1,044,744 | ..........c.. 42,000,000
BB0222ZA2.......ccoveieiieiierieisese s LINCOINSHIME......ovvvveioiviireiieenae [ 01/2412019.... | covorveeriirrinrreeendB.235 [ i | et 1,500,000 |....ccooovnees 29,550,000
797241ZB5 . | Miramar Beach. 06/17/2019.... | cevoovrvrerreriririrnnenn 8015 | i ...4,391,932 30,100,000
797241272 ... | Miramar Beach, 11/01/2018.... | oo .6.087 | oo, ..7,425803 | ... 36,404,872
0599999. Total - Mortgages in Good Standing - Commercial MOHGAZES = All OfNET. ...ttt sttt s et aetsessssb st s sen s sesens st nssnssesensas | crsnees XXX....... XXX 0 14,362,479 [ 138,054,872
Mortgages in Good Standing - Mezzanine Loans
209999ZA2......ciiiii s CNATIBSION. ...ttt [T TTRRRIRS [T 09/30/2019.... [ covveririiiisrieiinnis 3.632 |....... ..28,360,388 | ...coovviinnns 43,631,366
0699999. Total - Mortgages in Good Standing - Mezzaning Loans............ccouivrveiiiinisnnisrsseisessenneas XXX 0 ..28,360,388 43,631,366
0899999. Total - Mortgages in Good Standing... XXX 0 .42,722 867 ..181,686,238
3399999, TOtal MOMGAGES. .......oovvvereivrecverieiisseesssesisssssssssssssssssssss s XXX 0 .42,722,867 ..181,686,238
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 With Partial Repayments
019999ZZ7......ovvvvvrrrerinns West BIOOMAIEld..........cvureiriieieieeeniecceissieniees M [ 0313112017 ... | covovreneeins [ e 105,230 | ovouvreenrereriiererenins [ erereeeserissnieniens | cevsenessessessssnenens | s (V1 OO SRTINN PR 105,230 | .ovvvrerenne 105,230 | cooouverieerienienins | rerereeene 0
030211222..... LRI et UTeoiees [ 09/22/2018.... | covorererererrerinns [ eevrerrerineeinenns 153,377 (V1 RTINS PR 153,377 153,377 0
081533227 Ridgeway... SC .110/27/2014.... 88,382 0 ..88,382 ..88,382 0
114840ZA2... Coral Gables.. IS D 08/12/2016.... | covorererrererrins [ eevrerreeineeienns 172,298 (V1 R OINN R 172,298 172,298 0
165421274... Cape Cod......... 05/06/2016.... [ ..cooevererernrires | e 141,802 (U RTINS PR 141,802 141,802 0
212555ZA Philadelphia .| 01/31/2012.... 76,270 0 ..76,270 ..76,270 0
275222773..... Austin 04/26/2017.... 81,085 0 ..81,085 0
290700AB9, . | Memphi 11/07/2019.... | ... 104,829 0 0
440555ZZ6..... Houston .1 06/28/2018.. .129,954 0 0
494266ZZ5.........cooeeins The Woodland: L. S B 03/25/2015.... | ... .112,300 0 . 0
502413ZZ3......covvvrirreris Salt Lake City........ UTociees [ 11/08/2013.... 95,426 0 ..95,426 0
BTTTTZZA..... PIESCOM.......veoreeeeeeeeis et s s snsens VA B 05/28/2015.... | covorererererneirnne | e 121,150 0 [ e | crreeennnes 121,150 0
560222ZA2.........coovvrrerirenn LINCOINSAIM......euveeiveeeiriiiiesi e [ SOOI IR 01/24/2019.... 63,033 0 ..63,033 0
581222Z72.......cvvevvvrciis Baltimore..........ccocevnne. MD..ovevvies [ e 08/22/2012.... | covorevererererinns [ e 144,351 (V1 RTINS IR 144,351 0
617556ZA6 . AUSHIN. ..o L. S B 02/19/2016.... 99,674 0 ..99,674 0
624999ZZA.........coovvviis Tucson........ [ A 06/30/2014.... 97,846 0 ..97,846 0
696551ZZ6..... CaISDAG. ..o CA.ovvvenes [ e 10117/2013.... | ... .106,898 0 ....106,898 0
700500ZZ7..... Santa Monica CA.oovvvenns [ v 04/30/2018.... | ... 525,314 0 ...525,314 0
TABNZZYS.....ooevrienn PEAMANG. ......ovureireiceiie et L. S B 12/06/2013.... 71,565 0 ..71,565 0
T97240ZA9... Destin FLuoiiiiiiis [ 1211912013, | oo | e 304,064 0 [ o [ e 304,064 0
816849Z229... Orlando... FLooorieieins [ eeeri 05/17/2013.... 87,413 0 .87,413 0
90399ZZZ8..........coovvrerieenn. INGIANAPOIIS. ... oo INGein | e 08/27/2019.... 82,102 | coouierrireeineineiins | eeeierieessesissineens | e | e esens 0 ..82,102 0
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Statement as of March 31, 2020 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
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

934432ZZ1.......oovvvvrviennes [ BUMDANK s | A | 11/12/2013.... T8 T SO OO 0 ARAK] 0
955555ZZ3.........cooevvrrineies | PROBNIX.icsnicccccceccsscsicssiccseniinns | A | e 05/17/2013.... 61,917 | o | e 0 .61,917 0
983444ZZ6..........coovvvevrenees [ LN | U T i | s 02/2412014... | covoocvrenns [ s 164,640 | ..o v (V1 RTINS PPN 164,640 0
Old Standard............c.ccccoueune OH...oooooovvene | v 01/01/2006.... 7,876 | .o | s 0 7,876 7876 | oo s 0
0299999. Total - Mortgages With Partial Repayments............coccuiiiiiiiiiiieiisiicnisniinns s 3,269,908 0 0 0 [ s 3,269,908 | ........... 3,269,908 0
0599999. Total Mortgage: 3,269,908 () I — 0].. 0 0] 3,269,908 | ........... 3,269,908 | ..o 0 0
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Statement as of March 31, 2020 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 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 0|Cyprium Parallel Investors V, LP. Cleveland OH... | Cyprium V Management LLC 08/15/2019.... ...214,330
000000 00 O|Great American Capital Partners FUNd I, LP.........c.coovveuneinieirireinieeicneeseeseiseieens L0S ANgeles.......cuverrreriereinirirennes CA.... | Great American Capital Partners, LLC...................... 01/12/2018.... 690,187
000000 00 O|NB Private Equity Credit Opportunities Fund LP..... . | New York .|NY.... |NB Private Equity Credit Opportunities Associates, L.P. 06/07/2017.... 1,420,305
000000 00 0|Northcreek Mezzanine Fund III, L.P Cincinnati OH... INMF GP lIl, LLC... 09/10/2019.... 2 233,399
000000 00 O|PineBridge Private Credit FEeder, LP ........ccccovieiriuriieienerereeieseieceeeseesee e New York .|INY.... | PineBridge Private Credit General Partner, L.P ...........ccccocovrrineincneerrereseeenns 11/28/2018.... 1,254,671
000000 00 0|SAAS Capital FUNG 1l ........ooiieiieriiiiieieieee e CiNCINNGL....vvovvriieeiiesieiens OH... |SC GP IIl, LLC... 08/09/2018.... 562,500
000000 00 O|Sagard Credit Partners, LP .........cccoooererinrreneneeincneane Toronto CAD. |Sagard Credit Partners (Cayman) GP, INC........c.oreurrurerrirereirerrirnineeceiseeseesenseseeeeees 10/09/2018.... IR 634,243
000000 00 OfTTGA C-1MMF, LP....coouiiiiniineiieeiseneiiesieseiesieeiseenas CiNCINNGL...voovvriiieeeieeiens OH... | TTGA C-I MMF GP LLC. 1218120170 [ oo [ e | e 861,538 | ..cooovrrrnns
000000 00 0| Yukon Capital Partners Il L.P... Minneapoli MN... | Yukon Partners II, LLC.,... 07/17/2014.... 2 356,711
000000 00 0| Yukon Capital Partners Il L.P....... Minneapoli MN... | Yukon Partners IIl, LLC.,.. 07/18/2017.... 2 320,985
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated.......... 0. 6,548,870 | ..o | i 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Partners, LP ..o ssessesesseeos GreenWhICh..........eevverirriniiniinnns CT.... | A&M Capital-GP, L.P .. 12/06/2013.... B | s | s 540,264 | ..o
000000 00 0|A&M Capital Partners 1, LP ........c.cccciimiieieriiriieiisesieniesesssesessesssseseesesseens GreenWhICh.........evvveverierrrinnines CT.o. | ABM Capital-GP 1, LP........oouiieieiieiiriieir et 05/25/2018.... 3| s | e 1,097,324 |.....ccconeven.
000000 00 O[A&M Capital Opportunities FUN, LP ..........cccoorueriririrrineece e Greenwhich ... |CT.... | A&M Capital Opportunities-GP, L.P.........c.ccccoeerrirnrnnnae 10/21/2016.... 3 ...557,131
000000 00 O|ALLOSI-QL.P....ccovvvriiirirens Cincinnati ... | OH... | ALLOS Ventures IIl LLC 12/19/2018.... ...180,000
000000 00 O|Blackstone Tactical Opportunities IlI, LP........ et NEW YOrK. ... NY.... | Blackstone Tactical Opportunities Associates |1l LLC. 02/08/2019.... | overeereerereins | cereeeereiresereereeseeeeeeeenes | ceereeneenes 803,995 | ....cccoreene.
000000 00 0|Bridge Growth Partners L.P...........cccocuvrnireiniirernrncireninniens New York NY.... | Bridge Growth Partners GP L.P... 07/15/2014.... 3
000000 00 O|Bridge Growth Partners L.P.-Accedian Holdings II New York NY.... | Bridge Growth Partners GP L.P... 03/08/2019.... 3
000000 00 0|CCA Life Settiements Fund II, LP........... Dublin .. | IRL... | CCA Life Settlements FUNA 11 ICAV..........ccomrurermerinniineriieniesiseessessssssessesseseseenns 12M16/2019.... [ coeeeceieeis [ e | e 750,000 |..cooovrrenns
000000 00 0| Cintrifuse Syndicate Fund I, LLC.........cccccoomivreriirirnnnne Cincinnati ... | OH... | Cintrifuse Fund Management, LLC 04/29/2013.... 1 30,183
000000 00 O|Cintrifuse Syndicate Fund Il, LLC.... Cincinnati . | OH... | Cintrifuse Fund Management I, LLC... 09/18/2017.... 1 73,082
000000 00 0| Corsair Assist Investors, LP New York NY.... | Corsair Assist Management, LP................... 05/25/2018.... | ooovveerrireies | cerereieirieeeseseie s | s 3,209,103 |..coovrrene.
000000 00 0| Corsair Blade Investors, L.P. .. New York NY.... [ Corsair Blade Management, LP...........cccoiiriirineenenceeneiseeeesseesesssseessssssenns | veeneseeennees 12/16/2019.... 15,576
000000 00 0| Corsair Boomer Investors L.P.. New York NY.... [ Corsair Boomer Management, LP 06/25/2018.... 9,767
000000 00 0|Corsair V Financial Services Capital Partners LP NEW YOrK.....cooviveveriiesieeeias NY.... [ Corsair V Management, LP.........ccvuiimiiinieie s ssesssssessessssssenees 06/25/2018.... 1,132,968
000000 00 O|Energy Impact Fund Il LP. New York NY.... | Energy Impact Fund Il GP LLC 03/20/2020.... | ....
000000 00 0|Foresite Capital Fund IV, LP San Francisco............ouvvevenerenenes CA.... | Foresite Capital Management IV,. 04/16/2018....
000000 00 0|Goldner Hawn Fund VII L.P . | Minneapoli MN... [Goldner Hawn GP, LLC........ccouieiiireicnee et sseeeesesssseens 04/29/2019....
000000 00 0|Greenspring Opportunities V, LP...... Owings Mills MD... | Greenspring Opportunities General Partner V, LP... 01/22/2018....
000000 00 0 |Greenspring Opportunities VI, LP Owings Mills . | Greenspring Opportunities VI, L.P 01/21/2020....
000000 00 O|Greenspring Global Partners VIII, L.P.........ccccooovvrennee Owings Mills . | Greenspring Opportunities VIII, L.P. 07/14/2017....
000000 00 0|Gryphon Partners V, L.P........ San Francisco .| Gryphon GenPar V, L.P . | 08/29/2018....
000000 00 0|ManchesterStory Venture Fund, L.P........cccoovererinrennee. Des Moines ManchesterStory GP1, LLC........coccovovvreencencreeennes 03/23/2017....
000000 00 0|Narya Capital Fund I, L.P Cincinnati . [ Narya Capital FUNG |, L.t ssssisees 03/20/2020....
000000 00 0|NB Secondary Opportunities Fund Il L.P. .. New York.. . | NB Secondary Opportunities Associates Il L.P. 05/23/2013.... 3 90,000
000000 00 0|NB Secondary Opportunities Fund IV L.P. New York . | NB Secondary Opportunities Associates IV L.P. .......... 04/19/2017.... 3 | s | e 300,000
000000 00 0|NB Strategic Capital LP New York .| NB Strategic Capital ASSOCIAES LP..........cc.ocvvriiiiiiriieiinienierisssisssiesienens 03/05/2020.... | .... .3
000000 00 O|NB Strategic Co-Investment Partners IV L.P. . New York . | NB Alternatives Advisors, LLC...........ccooerrrcnreincens 01/29/2020.... | .... .3




1'€030

Statement as of March 31, 2020 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 | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 0| Patriot Financial Partners lll, L.P Philadelphia...........c.ccooeurrriniorinnins . | Patriot Financial Partners GP IIl, L.P 07/21/2017.... B | e | e 750,000 2.580
000000 00 0O|PWP Growth Equity Fund Il LLP.. New York .| PWP Growth Equity Fund Il GP LLP.... 02/28/2018.... 3 50,406
000000 00 0|Quibi Holdings, LLC (Class A). Beverly Hills.........oovevnivniiineiens | WCI ONE HOIAINGS I, LLC......ocevrevrierieriesieeiesieisesiessisessensssesessssssssnsensenesne | seesssinsienes 08/2412018..... | covoeerererereies | vereerineereeisiseeiesseenes | v 750,000
000000 00 0| Quibi HoIdINGS, LLC (CIASS C).....uuvvvurermivairnrireirseiieeissiseisseisesiseesssisessssssesssaeees Beverly Hills.. | WCIONE HOIAINGS |, LLC.....oovvrireieiiiieieiiseie it ssessssesesssssssssssnsssinns | aeesssinsines 01/10/2020.... | covooevervireens | e 500,000 | ..oveorereerreirseineiiieeins | e
000000 00 O|Refinery Venture Fund |, LP. Cincinnati.. . | Refinery Management, LLC.. 11/20/2017.... 8,155
000000 00 O0|Riverwood Capital Partners Il L.P..... Menlo Park.... . | Riverwood Capital Il L.P.........coriirirecsce st eeeees 03/27/2020.... | oo | e 869,008 | ....coveevereereeeeieieeeeis [ e
000000 00 0|Roark Capital Partners Fund V, LP .........cccccounivnnrinninniineircrirenininns Atlanta .| Roark Capital GenPar V, LP 11/01/2018.... 15,160
000000 00 0|Snow Phipps II, L.P. ....... WiIMINGLON. ... .| Snow Phipps GP I, L.P. 01/08/2010.... 3 43,786
000000 00 0| SNOW PhIpPS [, L.P. ..ot WiMINGLON. ... - SNOW PhIPPS GP 11, LLC....cooiviriiiieeiseie et 06/08/2016.... B | s | e 336,836 | ..cooorrrrnns
000000 00 0|Solamere Capital Fund I, LP Boston... . | Solamere Capital FUNG 11, GP LP ........vuiieeiriicieiieesisisissseisssseeessesssssssnssssens | soereensesines 08/19/2013.... 3| s | e 231,461
000000 00 O0|Solamere Capital Fund II-A, LP Boston... . | Solamere Capital Fund II-A, GP LP 08/19/2013.... 3 30,166
000000 00 0|Solamere Capital Fund Ill, LP BOStON. ...t . | Solamere Capital FUNd Il GP, LP........c.cciiiiriiiscierisesesesensissensniees 11/20/2018.... B | e | s 742878 | ...coovunne.
000000 00 O] Tritium Partners, LLC i . | Tritium | GP, LLC.. 06/26/2015.... 3 ..174,598
000000 00 0| Tritium Partners II, LLC . | Tritium Il GP, LLC. . 11/13/2019.... 3 ...882,058
000000 00 O|VICOF Il Feeder, LP.........cccovvvrenee Austin..... . | Vida Insurance Credit Opportunity Fund Il GP, LP........... 08/02/2017.... 43,750 | .o
000000 00 0] Vivo Capital FUND IX, LP......coiiiiieiinsiseiissniisssssnsssisssnississensenes Palo Alto. .| Vivo Capital IX, LLC 09/09/2019.... 851,346
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated [ IR 4,628,782 | ..o 18,915,653 | o0 [ 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|Hillpointe Workforce Housing Partnership I, LP. e Charlotte........coerevnieierreieiiee NC.... | Hillpointe Fund | GP, LLC 03/17/2020.... | ovoevvrrriires | v 549,803 | ..o | e
000000 00 O|LCNNAFUNG HHI-D, LP.....ooivrrirririicrieirieeieniceseeisssieninenes New York NY.... | LCN North American GP IIl, L. 08/23/2019.... 3,111
000000 00 O|Lubert-Adler Real Estate Fund VII-B, LP Philadelphia PA.... | Lubert-Adler Group VII-B, LLC 0410712017 ... | ceveerererinees | cerereeirneeissesessseessessenns | eeresisseesnnes 1,666,667 |.....cccooneen.
000000 00 0|NB Real Estate Secondary Opportunities Fund LP..... New York NY.... | NB Real Estate Secondary Opportunities Associates, LP............cccoverirniis 12/05/2018.... 62,500
000000 00 O|Osprey Pointe SANAESN, LLC ......c.cuiurirrieeeeieieieireeseeiee e sseeeeees Miramar Beach............cccceveierennnes FL..... Sandestin Investments, LLC 12/19/2018.... 8,468
000000 00 0|PRCP-Bucks Partners, LP........ Philadelphia..........cccccouriiniiieiinnns . | PRCP-Bucks Partners Managers, LP.............cc.ccccuueue. 04/25/2017.... 86,000 | ..coovvrvnnes
000000 00 O|PRCP-CO Governor's Park, LP... . | Fort Collins... . | PRCP-CO Governor's Park Managers, LP.............. 11/18/2019.... 6,287,337
000000 00 0|PRCP-CO Stone Mountain, LP ... . | Northglenn.... . | PRCP-CO Stone Mountain Managers, LP ... 03/24/2020.... | ovoveeeeveceies | e 420,000
000000 00 0|PRCP-Key West Partners I, LP. Key West PRCP-Key West Partners | Managers, LP 02/08/2017.... 72,000
000000 00 O|PRCP-Missouri Partners, L.P. . | St. Charles . | PRCP-Missouri Partners Managers, LP 10/22/2015.... 83,200
000000 00 0|PRCP-NC Greensboro Partners, LP Greensboro... .| PRCP-NC Greensboro Managers, LP. 03/19/2020.... | covoeverriinns | s 600,000 | ...coovrvreriririinieiiens | s
000000 00 O|PRCP-NC Wilmington Partners II, LP ... Wilmington.........ccoeeveevnercniennee .| PRCP-NC Wilmington Partners Il Managers, LP ...........coovrereinnenesneineenineenes | cenereeneeneenes 05/08/2018.... 90,000
000000 00 O0|PRCP-Orlando Parkway Partners, LP . Orlando PRCP-Orlando Parkway Manager, LLC...... 02/27/2020.... | .... ....1,154,520 ...800,000
000000 00 0|PRCP-Orlando Sanford Landing Partners, LP...........cccvviirveinrnineierssieeesisissnienns SaNford. ..o FL..... | PRCP-Orlando Sanford Landing Partners Managers, LP...........ccccocviminrernineinns | vevernsinnenns 12/18/2019.... 9,546,244
000000 00 O|PRCP-Orlando Whisper Lake Partners, LP................. Orlando . |FL.... PRCP-Orlando Whisper Lake Partners Managers, LP.. 12/18/2019.... 5,407,639
000000 00 0|PRCP-Phoenix IIl Partners, LP Phoenix.. AZ.... | PRCP-Phoenix Ill Partners Managers, LP ...... 08/03/2017....
000000 00 O|PRCP-Stuart Partners, L.P.................... Stuart.... FL.....| PRCP-Stuart Partners Managers, LP 12/06/2016....
000000 00 0|PRCP-Sunrise Water's Edge Partners, LP Sunrise. FL.....|PRCP-Sunrise Water's Edge Partners Managers, LP...........ccccovevvniirerneineeininniinnns 08/29/2018....
000000 00 O|PRCP-Tampa Arbor Partners, LP.... . | Tampa.. PRCP-Tampa Arbor Partners Managers, LP. 08/29/2018....
000000 00 O|PRCP-Tempe/Mesa Partners Phoenix. . | PRCP-Tempe/Mesa Partners Managers, LP............ccc........ 05/15/2018....
000000 00 O|PRCP - University Village, LP Colorado Springs.. . | PRCP = University Village Managers, LP ..........cc.oevirrnnirerenieisssssisnssennins 09/11/2018.... | vereverieveres | e | rerveesnssnnnns 123,200
000000 00 O|PRCP-Woodland Hills, LP..........cccoeuiurirririeirierieieinsieeseeereeseseeeesessesseseesessssesseesenes Colorado Springs.. . | PRCP-Woodland Hills Managers, LP.. 11/13/12018.... 48,500




Statement as of March 31, 2020 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 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 O|Water Street O'Connor, L.P............ Atlanta .| GA.... | LG Residential Services, LLC 10/22/2015.... 499,125
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState = UNGFIIBIEA. ........v.vutiriieiiiiiisisiiisiissisiie oortistsessssssesess s sss a8 8 8018810818148 8 8840488860881 E bbbttt sen et entens | anbsessesssssaneas 2,724,323 25,314,791
Any Other Class of Asset - Unaffiliated
000000 00 0[Monza Energy, LLC.........ccccoimrieieiniiririeiessieseieissisnieneeeies Houston ITX.... I Monza Energy, LLC.......ccoovrvieeieccriceans 04/17/2018.... | oo | e | e 164,961
4699999. Total - Any Other Class of Asset - Unaffiliated.........ccocovrnrieisiscisisnisisninns 0 164,961
4899999, SUDLOtAN = UNGFIIGEEA. ... ..tttk s SeE£HfeEE oL R e EEe R e fSEE e E e EE o £Ef R e eEE R eEEeEEeh8e foeEEoEEeEEoEEHEEEEE LR eE L E L E R L E L £E e E LR eE R EEE LR f LR eE SRR E LRttt | enbenniene s 7,253,105 50,944,275
5099999, TOAIS........cvovvreeeeerereeiseeiesie st rssse e ess s es b ss e st s e ee s s e bbb s ekt et AekseRseeR e s s s e R e s et R et s R ek e b s R ek etse EeetetseRsee s E Rt e R LR R e R LR E R8RSRttt enns | erierianienienes 7,253,105 | ..ooovrrnnns 50,944,275
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
D ‘ 1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
m 3 4 9 10 1 12 13 14
[=}
w Book/Adjusted Current Year's | Current Year's Book/Adjusted
i\., Carrying Value Unreali;ed (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign ) ) )
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
USIP Identificatiq Name or Description City State; Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Par hip | s That Have Underlying Characteristics of Fixed Income - NAIC D Not A d by the Securities Val Office (SVO) - Unaffiliated
000000 00 0 |Cyprium Parallel Investors V, LP. Cleveland OH..| Cyprium V Management LLC. 08/15/2019 |01/01/2020 | ....... 1,013,603 (V1 ORI RO 1,013,603 |......1,013,603 0
000000 00 O |Gryphon Mezzanine Partners Il Feeder Fund, LP San Francisco. CA.. | Gryphon Mezzanine Partners I, L.P .112/20/2019 | 01/01/2020 2,428,196 0 2,428,196 |......2,428,196 0
000000 00 O |NB Private Equity Credit Opportunities Fund LP. New York NY.. | NB Private Equity Credit Opportunities Associates, L.P. 06/07/2017 | 02/11/2020 1,905 0 1,905 | .ooovnee 1,905 0
000000 00 0|PineBridge Private Credit Feeder, LP New York NY.. | PineBridge Private Credit General Partner, L.P .................. 11/28/2018 |03/06/2020 803,978 0 cereen.803,978 | L 803,978 0
000000 00 O[TTGA C-1 MMF, LP. Cincinnati OH..| TTGA C-| MMF GP LLC. 12/18/2017 {01/16/2020 | ....... 2,358,633 0 2,358,633 |......2,358,633 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated..........coooiiiiiiiiinnininiiins | o 6,606,315 0 0 0 0 0 0 ... 6,606,315 |......6,606,315 0 0 0
Joint Venture or Partnership | ts That Have Underlying Ct istics of Common Stocks - Unaffiliated
000000 00 0 |Arclight Energy Partners Fund VI, LP Boston. MA..| ArcLight PEF GP VI, LLC 08/04/2015 |02/20/2020 276,033 0 276,033 | . 276,033 0 232,618
000000 00 O |Corsair V Financial Services Capital Partners LP ...........c.ccccovurenne New YorK........coceverenes NY.. [ Corsair V. Management, LP...........cccoevrrrrerrerrenerneeeennnnnns 06/25/2018 | 03/24/2020 582,014 0 ....582,014 582,014 (V] — 44,747
000000 00 0|Gryphon Partners V, L.P San Francisco CA.. | Gryphon GenPar V, L.P 08/29/2018 |03/26/2020 | ............. 27,628 0 27,628 | .........27,628 0
000000 00 O [Medley Credit Opportunitiy Delaware Fund, L.P. New York NY.. |MCOF GP, LLC 07/15/2016 |03/26/2020 556,933 0 556,933 0
000000 00 O |NB Strategic Capital LP New York NY.. | NB Strategic Capital Associates LP 03/05/2020 | 03/31/2020 337,264 0 [ oo | 337,264 | . 337,264 0 (51,177)
000000 00 O River Cities Capital Fund Ill, LP Cincinnati OH.. | River Cities Management 11, LP .........ccccovvivininiencireiens 05/15/2018 |02/20/2020 | .......... 146,779 0 |eovevevececscees | e 146,779 | 146,779 0
000000 00 O |Snow Phipps I, L.P. Wilmington................... DE.. | Snow Phipps GP Il L.P. 01/08/2010 | 02/25/2020 957,165 0 [ oovvvvvrerriiinnes | 957,165 | . 957,165 0| 847,267
000000 00 0 |Solamere Capital Fund Il, LP Boston MA..| Solamere Capital Fund Il, GP LP .........cccovvuiiiiriiiciicis 08/19/2013 |03/31/2020 | .......... 138,242 0 (VN 156,517
000000 00 O |Solamere Capital Fund II-A, LP Boston MA.. | Solamere Capital Fund [I-A, GP LP ........cccccovvvrrrvriinnennnn. | 08/19/2013 | 03/31/2020 9,042 0 (VN 127,964
000000 00 O |Tritium Partners, LLC Austin TX.. | Tritium | GP, LLC 06/26/2015 | 01/10/2020 +.29,755 0 0
000000 00 O[VICOF Il Feeder, LP. Austin TX.. | Vida Insurance Credit Opportunity Fund Il GP, LP............... 08/02/2017 |02/14/2020 1,353,296 (U R P 1,353,296 |...... 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated. ..........ovrrrrreriirosiisisiissssess e sssss st sssessenssnssnssnssnssees | snesees 4,414,150 0 0 0 0 0 0 ... 4,414,150 |.....4,414,150 0 0 0. 1,357,936
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O[LCN NA Fund IIl-D, LP |New York |NY.. |LCN North American GP ll, LP.........cccoovvrmvevveiinnrriisnnenns 08/23/2019 | 03/16/2020 209,978 0 v 209,978 209,978 (1 I 12,532
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Statement as of March 31, 2020 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. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
USIP Identificatiq Name or Description City State! Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
000000 00 O|NB Real Estate Secondary Opportunities Fund LP New York. NY.. | NB Real Estate Secondary Opportunities Associates, LP..... 12/05/2018 |03/30/2020 | .......... 146,701 0 ceeen 146,701 | e 146,701 0 9,422
000000 00 0 |Pineapple Square Properties LLC Sarasota FL... [ The Isaac Group Holdings, LLC.........cccccooovsiiiniiiniiiniiniinnnes 04/19/2006 | 03/09/2020 15 0 15 15 0 ] e 17,481
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 356,694 0 0 0 0 0 0].....356,69% | ... 356,694 0 0 0 39,435
Any Other Class of Asset - Unaffiliated
000000 00 0]Monza Energy, LLC. Houston. |T)<.. | Monza Energy, LLC. 04/17/2018 | 03/19/2020 320,045 0 ..o......320,045 320,045 0
4699999. Total - Any Other Class of Asset - Unaffiliated. 320,045 0 0 0 0 0 0].....320,045 320,045 0 0 0 0
4899999, SUDOLAL = UNGFHBLEA. ........veoe ettt ettt s e s s s ek f8eeE s e A Ao oA E ARttt | srtni 11,697,204 0 0 0 0 0 0 .. 11,697,204 |....11,697,204 0 0 0 ... 1,867,679
5099999, TOAIS. ... f LR f e e ki EieLaEeeE iRt | i 11,697,204 0 0 0 0 0 0 ... 11,697,204 |....11,697,204 0 0 0 ... 1,867,679




Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S.
36179U  5A 6 | G2 MAB24T - RMBS.......cooiiiiirieieiistieissississtsssssssse s sssessssssssssssesssssssene | avssessessanenes 03/13/2020........ MORGAN STANLEY CO . 38,370,494 | ..o 38,370,494 | 58,622 |1
36179V DB 3 | G2 MA6398 - RMBS... .1 03/12/2020........ VARIOUS . 56,452,648 ..56,281,127 | ......... 85,985 |1
36179V HF 0 | G2 MA6530 - RMBS... .1 03/12/2020........ VARIOUS . 93,824,844 | . ..93,500,000 | oo 142,847 |1
0599999,  Total - BONGAS = U.S. GOVEIMIMENL. ...ttt ees st es e e ehsee s o0 E 8 ef o8 E 0S80 E 81 S0 80 £ S8 E 40880 £ 08 Ef£EEE 0 SEE 8080 £ E e E S8 E oS0 E e E etk bbb e ehbetebbenbeee st eeb et n sttt ents | fonbsnssnssenssne st ennennsen o 188,647,985 | ...cviviiiiiici 188,151,621 [ oo 287,454 XXX
Bonds - U.S. Special R e and Special A
196480 GC 5 | COLORADO HSG & FIN AUTH......cviiiiieriiieinnieisnisiensssiesssssssisessssssssssessesssseses | esssessssnenes 01/17/2020........ RBC CAPITAL MARKETS 1,000,000 | ..o 1,000,000
196480 GD 3 | COLORADO HSG & FIN AUTH.......couiiiiieriiieiieiseieie e sessessnssessesissenes .1 01/17/2020........ RBC CAPITAL MARKETS 1,300,000 | oo 1,300,000
20775C 6L 3 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .1 01/30/2020........ CITIGROUP.........covvienee 2,205,000 | oo 2,205,000
3140JX EE 4 |FNB02832- RMBS... .| 02/28/2020........ Ambherst Securities Group LLC..........cccocvverernireineirinnines 8,858,131 | ..o 8,673,813
3140K4 QN 3 |FN BO8560 - RMBS... .| 03/06/2020........ CREDIT SUISSE SECURITIES (USA) . 30,282,594 | ..o 29,625,283
3140QC PN 0 |FN CA4928 - RMBS 02/28/2020........ Bank of America Merrill Lynch...........ccooveenvveniinnee . 15,178,300 | oo 14,853,382
3140QC V3 7 |FN CA5133 - RMBS. .| 02/28/2020........ Bank of America Merrill Lynch...........ccovvveveincenee . 21,233,824 ...20,782,455
31418D NN 8 |FN MA3996 - RMBS.........cccooevuee .1 03/12/2020........ WELLS FARGO SECURITIES LLC . 71,988,750 ...72,000,000
57419T  GS 4 | MARYLAND ST CMNTY DEV ADMIN DEPTHSG & C.. . | 02/05/2020........ MORGAN STANLEY CO 3,000,000 | ..o 3,000,000
60416S  5C 0 | MINNESOTA ST HSG FIN AGY. .| 01/24/2020........ RBC CAPITAL MARKETS 1,750,000 | oo 1,750,000
64966W EZ 6 |NEW YORKNY CITY HSG DEV CORP REV......... . | 02/05/2020. Jefferie . 7,000,000 .7,000,000
91743P DD 4 |UTAH HSG CORP .| 02/07/2020........ | Stifel, Nicolaus & CO., INC.......evrurrririeiirieeieenee e 4,697,550 14,500,000
91743P  DE 2 |UTAH HSG CORP .| 03/13/2020........ Stifel, Nicolaus & C0., INC......vvurvriviireiieeiise s 4,666,635 14,500,000
92812U Q8 4 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG........ .1 01/29/2020........ Bank of America Merrill Lynch...........cccoovvevvininnee . 20,758,950 | ..ovvoririreie 20,758,950
97689Q EL 6 | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .1 03/20/2020........ RBC CAPITAL MARKETS 2,776,968 | ..o 2,805,000
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... v..rrirreseirsiresieiarssssieeersases | eeressessasesessssssessasssessassseesessasssessasssesseessessessasssessessasssessasssessanssessessasssessessasssesssessessanssessassanssessonsnssesssessassanssessansansse | ebsesssessossanssessossnssossonssessanssessensnssonss | tossssssosssnssasssessonssnssassas 196,696,702 | ...ovvvvvireriirienieisnis 194,753,883
Bonds - Industrial and Mi:
000844 AA 8 |ABPCI8A1A-CDO 03/10/2020........ BARCLAYS CAPITAL INC FIXED INC........ccccvvvuee . 20,000,000 | ..ooverierrreierireiieies 20,000,000 |........
000844 AC 4 |ABPCI8A1B-CDO. 03/10/2020........ BARCLAYS CAPITAL INC FIXED INC.........cccevvuee 6,400,000 | ..o 6,400,000 |........
001055 BJ 0 |AFLACINC 03/30/2020........ WELLS FARGO SECURITIES LLC 9,974,200 | ooverriee 10,000,000 |........
00176C AN 1 |AMMC 12R AR - CDO... . | 03/23/2020. CANTOR FITZGERALD + CO 5,377,500 | ..o 6,000,000 | ......... 20,539
00176 AK 2 |AMMC 16R AR - CDO. .1 03/17/2020........ | CANTOR FITZGERALD + CO . 19,125,000 111,863
00180A  AA 7 |AMSR 20SFR1A - CMBS .| 03/04/2020........ GOLDMAN......cccoriririeierseieiesiseeenssisesessenes . 22,999,154 .
00180A AB 5 |AMSR 20SFR1B - CMBS, .| 03/04/2020........ GOLDMAN 4,499,993 | oo 4,500,000 |........
00255U  AA 3 | AASET 201 A- ABS . 02/03/2020........ GOLDMAN 8,999,843 | ...covii 9,000,000 |........
009106 A* 4 |CTL-AMZN S BERNARDINO A-1. .| 01/09/2020........ AFG Private PIACEMENL.........ouiiiriiiiieicirieieieitise et ssisssesseen | creeesssiesse sttt b s sss bbb ssessesses | essessesetnssessessesestessesesees (6,471,740) | ..o (6,471,740) | ........ 1Z
00910G ~ A* 4 |CTL-AMZN S BERNARDINO A-1. .1 01/09/2020........ AFG Private Placement 6,471,740 | .o 6,471,740 | ........ 1Z
00910G ~ A* 4 |AMAZON AIR CARGO (SAN BERNARDINO, CA).. . B I 01/09/2020........ NOE AVAIIADIE. .. ..o 6,471,740 | oo 6,471,740 |........ 1Z
00910G  A@ 2 |AIR CARGO LOGISTICS SAN BERNARDINO . 01/09/2020........ AFG Private PIACEMENL.........c.ovieiiiiie et ss s sseees | eeseeesesssesessssessesssesssssssssesssessessneesns | sesessessssssessesseenessssessesseee (7,480,973 | ..ovvrvererrererrirereenenn(7,460,973) | ... 1Z
00910G  A@ 2 |AIR CARGO LOGISTICS SAN BERNARDINO .| 01/09/2020........ AFG Private Placement 7,460,973 | coocovvvciinnnieeieennn 1,460,973 | 1Z
00910G  A@ 2 |AMAZON AIR CARGO (SAN BERNARDINO, CA).. . e .1 01/09/2020........ NOt AVAIIEDIE. ......coooori s 7,460,973 ...1,460,973 |........ 1Z
01447Y  AB 0 [ALESC 1 A2 - CDO.....ovuiiieiiicinieie sttt .| 03/24/2020........ PERFORMANCE TRUST CAPITAL PARTNERS.........ocoviimrireiinnereiseirenines . 19,325,541 26,115,597 | ooorierereereeeerns 133,709 | 1FE .o
01626P  AM 8 | ALIMENTATION COUCHE-TARD INC.......ccorirriireriiinernnisisneieiessssiessssssessnsesnnses Curvvrrree 01/22/2020........ WELLS FARGO SECURITIES LLC 6,991,600 | ...cooevivieieeceies 7,000,000 |........ 2FE
023608 AJ 1 |AMEREN CORP........ccccoovrurerrurnns .| 03/31/2020........ VARIOUS . 22,945,490 ...23,000,000 |........ 2FE.
025537 AN 1 | AMERICAN ELECTRIC POWER COMPANY INC.......ccovviirmmririrerierniieienieeseirensns .1 03/03/2020........ P MOTgan........ccuniniciiriccessecies . 14,993,400 ..15,000,000 |........ 2FE
030506  AA 7 | AMERICAN WOODMARK CORP .1 03/17/2020........ Stifel, Nicolaus & C0., INC.........vuuiririiine e 5,730,000 | ...oorevrrereieeeis 6,000,000 | .oovonierirriree s 3,250 [3FE.....cccoovmiririnine
03329L  AS 0 |ANCHF 2RAR-CDO.......c.ccc0.u. .1 01/17/2020........ GREENSLEDGE CAPITAL MARKETS LLC. 5,000,000 | ..ooorevrririniieeis 5,000,000 |........ 1FE
034863 AV 2 | ANGLO AMERICAN CAPITAL PLC 03/30/2020 RBC CAPITAL MARKETS . 12,988,170 13,000,000 |........ 2FE
03665A AA 5 |ANTR 172 A-CDO .1 03/19/2020........ | DEUTSCHE BANK SECURITIES, INC............ 4,646,875
03665 AA 6 |ANTR 171 A-CDO.... . 03/25/2020. WELLS FARGO SECURITIES LLC . 13,950,000
03879Y  AA 5 | ARCLO 19FL1T A= CDO....ccoirieierieiieieeieeieeseeisesse et Cuoerre 02/07/2020........ Amherst Securities Group LLC.........ccccvvvrernrnererererrerrenns 5,012,500 | ..o 5,000,000
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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 | Administrative Symbol
03880V AA 8 |ARCLO 19FL2 A-CDO 03/17/2020. WELLS FARGO SECURITIES LLC 4,825,000 79 |1FE
03880W  AA 6 | ARBOR REALTY COMMERCIAL REAL ESTATE NOTE... 02/21/2020........ P MOTgaN........coeuiiieicrcniceeisseciens . 35,000,000 1Z
03880W  AC 2 |ARBOR REALTY COMMERCIAL REAL ESTATE NOTE 02/21/2020........ JP Morgan, 7,000,000 ....7,000,000 |........ 1Z
039482 AB 0 |ARCHER DANIELS MIDLAND CO. 03/25/2020........ CITIGROUP.... 10,914,530 ...11,000,000 |........ 1FE
052528 AL 0 |AUSTRALIA AND NEW ZEALAND BANKING GROUP 01/14/2020........ GOLDMAN.. 10,000,000 ...10,000,000 |........ 2FE
053332 AY 8 |AUTOZONE INC 03/26/2020........ JP Morgan... 9,991,200 | . ...10,000,000 |........ 2FE
053332 AZ 5 | AUTOZONE INC....coouiiiiriieiniisieissieiesissiesssssisssssssssssse s essessssssenssssssssssens. | soesesessossnes 03/26/2020........ P MOTgan........coeuiieiercrieerersseencieins . 22,984,590 | ..o 23,000,000 |........ 2FE
053611 AK 5 |AVERY DENNISON CORP.................. 03/04/2020........ JP MOMGaN. ... 9,957,000 ...10,000,000 |........ 2FE.
05492K  AA 7 |BDS 19FL4 A-CDO............... 03/20/2020........ VARIOUS . 12,061,719 212,500,000 | coooeerriireee 18,778 [1FE ..
05492Q  AA 4 |BDS 20FL5A - CDO C... 03/26/2020........ VARIOUS . 11,825,000 12,000,000 | ooovvrereiiniereseereeeeeenis 1474 |1FE e
05492Q AC 0 |BDS20FL5AS-CDO.... C.. 01/08/2020........ WELLS FARGO SECURITIES LLC 500,000 . ....500,000 |........ 1FE
05549V AA 6 [BDS 18FL2 A = CDO.....couirirrirririirisiienieseseissieesiesiesesesssssssssssessesssenssnisnnns. | seesssesienes 01/10/2020........ Amherst Securities Group LLC..........cc.ovrvrrrrerernrinninerinenienes 4,607,702 | oo 4,604,824 | ...ooviiind 9,625 [1FE.....cccooviviviinnn
05580M 50 4 |B.RILEY FINANCIAL INC. .| 03/20/2020........ B.RILEY & CO,, LLC... 17,712 26,775 | ........ 2PL
05580M 70 2 |B.RILEY FINANCIAL, INC . 03/20/2020........ B.RILEY & CO,, LLC... 6,572 10,925 |........ 1FE
059523  AX 8 |BAFC 075 7A1 - CMO/RMBS .1 01/01/2020........ Direct............. ..5,280 |........ 1FM
05973B  AA 5 |BANC 19CRE6 A - CMBS, .| 03/23/2020........ Amherst Securities Group LLC.........cccuverernincirernineierniens 7,305,833 | ..o 8,446,049 AFE s
071813  BW 8 |BAXTER INTERNATIONAL INC . | 03/24/2020. VARIOUS 7,508,575 .7,500,000 1FE
07325V AE 4 |BAYV07A 1A4 - RMBS. .1 03/23/2020........ | Amherst Securities Group LLC 13,127,520 15,628,000
07331Q  AJ 6 |BOMFT 16SPL2 B3 - CMO/RMBS, .1 03/23/2020........ Amherst Securities Group LLC.... 6,160,000 | . .....7,000,000 1FE
07331Q  AM 9 |BOMFT 16SPL2 B4 - CMO/RMBS, .1 03/23/2020........ Ambherst Securities Group LLC.... 8,752,331 | oo 11,078,900
073310 AM 0 |BOMFT 17SPL5 B4 - CMO/RMBS .1 03/23/2020........ Amherst Securities Group LLC.... 5,850,000 | ...ccvrvrriieniieeieeis 7,800,000
07332H AJ 5 |BOMFT 16SPL1 B3 - RMBS . | 03/25/2020. Amherst Securities Group LLC.... 9,880,380 10,978,200
07332H AL 0 |BOMFT 16SPL1 B4 - RMBS .1 03/23/2020........ | Amherst Securities Group LLC.... 4,541,157 5,374,150
084659 AS 0 |BERKSHIRE HATHAWAY ENERGY CO . 03/20/2020........ WELLS FARGO SECURITIES LL . 22,970,330 | . ...23,000,000 |........
084659 AU 5 | BERKSHIRE HATHAWAY ENERGY CO .| 03/25/2020........ WELLS FARGO SECURITIES LLC 8,998,560 | ...ooeverirereeeeeeea 9,000,000 |........
08888#  AA 4 |BIDTELLECT, INC......ccoooviirriiarriran .| 03/01/2020........ VARIOUS 40,557 40,557 |........
102404  AA 3 |BOWHUNTER HOLDINGS, LLC.......cooiriiieriieicririsiisesisssiessesesssessssesssienssenes . | 03/17/2020. AFG Private Placement 233,323 | i 233,323 |........ LN
11133T  AD 5 |BROADRIDGE FINANCIAL SOLUTIONS INC.......cocoovviiverirricrinnins . 03/20/2020........ | CITIGROUP.... 5,176,787 .6,097,000
12434L 2 [BXMT 20FL2 A - CMBS......couiiiiriieieiisieissisie st .1 01/31/2020........ WELLS FARGO SECURITIES LLC . 40,000,000 | ooovereeeriirriiercs 40,000,000 |........ 1Z .
124341 AA 2 | BXMT 20FL2 A - CMBS.......cooiiieiiiieieieiseesie st .1 03/10/2020........ WELLS FARGO SECURITIES LLC 3,976,250 | ..o 4,000,000 [ ..oovoviereirrirererseeenerreenend 6,225 [1FE...c.ccooovinirirvine
12434L  AC 8 |BXMT 20FL2 AS-CMBS.......... .1 01/31/2020........ WELLS FARGO SECURITIES LLC 7,500,000 | ..o 7,500,000 |........ 12
12479R  AE 7 |CAUTO 171 A2 - ABS .| 01/09/2020........ CREDIT SUISSE SECURITIES (USA)......coiiiireriieinirnsieinsssssessssesssessssesnnens 827,707 . ...813,471
12510H AA 8 [CAUTO4 A1-ABS... .1 01/15/2020........ CREDIT SUISSE SECURITIES (USA)......cuieriieireniininieireissieisesesesssseessessseenes 7,498,045 | ..o .7,500,000 | .... 0 |1FE
12510H  AB 6 [CAUTO 4 A2 - ABS......coiiiiiieiiieesisesisisies s sssssssensnnsns | esssssassenes 01/15/2020........ CREDIT SUISSE SECURITIES (USA)......ccmriiiirriiieiieinesesersssiessessssisnnens 5,999,006 | ...ccoovvvririniies 6,000,000 |........ 1FE
12510H  AC 4 |[CAUTO4 A3-ABS......coooverererrrireririrnns .1 01/15/2020........ CREDIT SUISSE SECURITIES (USA)......coevriieimiieineiniierseiserenisseesisessseenens 6,245,597 | ..o 6,250,000 |........ 1FE
125523 CL 2 | CIGNA CORP.....coouiiiiiiieiitese bbb .| 03/04/2020........ GOLDMAN......ccooririiriirerieieresiseiesisiee e 9,983,200 | oo 10,000,000 |........ 2FE.
12641P AR 5 |CSMC 096R 2A6 - CMO/RMBS .1 01/01/2020........ Direct 38,237 | ........ 1FM
12641P  BC 7 |CSMC 096R 4A6 - CMO/RMBS . 02/01/2020........ DIFECE. ..ttt | Sebeee bbbttt | Heebte bbbt | ettt 24 ... 4FM
12641P  BC 7 | CSMC 096R 4A6 - CMO/RMBS........ccoiiniirermiieriniisisessssssisssssssssssssesssssssssesssssnsss | soeseessssnes 02/01/2020........ 3 | 5FM
12641P  CK 8 |CSMC 096R 9A5 - CMO/RMBS . 02/01/2020........ O O IO OO 159 | ..o 1FM
12641Q CZ 3 |CSMC 097R 134 - CMO/RMBS . .1 03/01/2020........ i . 1,483 | 1FM
12648H BB 0 [CSMC TRUST 2014 - IVR2 - CMO......cooiiiriiiiierieisiseieresisseesie s nisssseeeneens . 03/31/2020........ Ambherst Securities Group LLC.... 3,097,770 | oo 3,940,000
12648T AQ 2 |CSMC 14IVR3 B1 - CMO/RMBS..... . 03/31/2020........ Amherst Securities Group LLC.... 4,345,830 | oo 4,370,414
12669F A8 6 |CWHL 0411 2A1 - CMO/RMBS . | 03/23/2020. Ambherst Securities Group LLC.... 4,576,278 | oo 5,649,726
12669G GH 8 | CWHL 04HYB8 8A1 - CMO/RMBS. .1 03/23/2020........ | Amherst Securities Group LLC.... 3,612,068 4,418,432
12724@ AA 6 |CVS MICHIGAN CTL 4.05 01/15/203 .| 03/30/2020 NOt AVAIIADIE. ... s 9,227,000 9,139,000
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142339  AJ 9 | CARLISLE COMPANIES INC . 02/13/2020 JP Morgan... 12,838,280 ...13,000,000 |........ 2FE.
156777  ZZ 0 |CERBERUS .| 03/16/2020........ AFG Private Placement. 4,763,158 ... 4,763,158 |........ 1Z
16159W  AC 8 |CHASE 191 A3 - CMO/RMBS .| 01/14/2020........ Amherst Securities Group LLC.........ccccvveirereinereriersrrenrens 9,984,077 | oo 9,752,456 | .o 14,222 [1FE..cvioiicrne
163724  AA 0 | TCF NATIONAL BANK.......ccorvvvriniiriririns .1 02/10/2020........ NOt AVAIIADIE. ... s 6,750,000 | ..o 6,750,000 |........ 2ee s
166754 AW 1 | CHEVRON PHILLIPS CHEMICAL COMPANY LLC........cccocovurnrnnee .| 03/24/2020........ MIZUHO SECURITIES USA INC 27,997,760 ..28,000,000 | ........ 1FE
17307G  ED 6 |CMLTI 04HYB2 3A - CMO/RMBS, .1 01/10/2020........ KEYBANK CAPITAL MARKETS INC......c.ovverriernineierineiceienirnes 1,832,500 | . 1,837,092 | e 3,035 [1FM...cvociiiricinine
17323M  AE 5 | CMLTI 15A B3 - CMO/RMBS.......ccvviiirieiiieirneieiessssiesssssssessssssssssssssssssssssessssssnens | avsnessssnnens 03/26/2020........ Ambherst Securities Group LLC..........couvvverererneeerisinnienns 9,607,835 | ..o 10,572,583 | ........... 38,326 | 1FE
191216 CR 9 |COCA-COLACO... .| 03/20/2020........ JP MOMGaN. ... 24,995,250 ...25,000,000 |........ 1FE
191216  CT 5 |COCA-COLACO... .| 03/20/2020........ WELLS FARGO SECURITIES LLC 29,899,500 ...30,000,000 |........ 1FE
191241 AH 1 |COCA-COLA FEMSA SAB DE CV. 01/08/2020........ CITIGROUP........coovvener. 9,897,200 ...10,000,000 |........ 1FE
20030N DG 3 |COMCAST CORP 03/24/2020........ Bank of America Merrill Lynch............ccoovvevvincanes 12,976,990 | . ...13,000,000 |........ 1FE
20030N DK 4 | COMCAST CORP.........cccvrmurirririiiiriesieesisesiesessssssssssssessesssssssssssssssessenssesssnns | eeveseseseesns 03/24/2020........ WELLS FARGO SECURITIES LLC 14,959,950 | ..ovovvvviieires 15,000,000 |........ 1FE
233851 EA 8 | DAIMLER FINANCE NORTH AMERICA LLC .| 03/05/2020........ CITIGROUP.... 9,958,100 ...10,000,000 |........ 1Z
244199 BJ 3 |DEERE & CO....ccovvvirvrriirirnrcisninns .| 03/25/2020........ CITIGROUP.... 6,986,770 | ..coovvvrvrervcireiinrineirnnnnnnnn 7,000,000 | ..o 1FE
24460R  AA 1 |DPATHA1-CDO. 03/05/2020........ GREENSLEDGE CAPITAL MARKETS LLC. 14,000,000 | ..oovvvvvrvrirerrririrnnne.. 14,000,000 | ... 1FE
254687  FP 6 |WALT DISNEY CO 03/19/2020........ CITIGROUP.........cocvvunec. 22,974,700 | .coovvrvrvrrrrerireiennn.23,000,000 | ... 1FE
254687 FQ 4 |WALT DISNEY CO . | 03/19/2020. CITIGROUP........ccccovrrenee 42,879,600 ...43,000,000 {........ 1FE
25746U  DF 3 | DOMINION ENERGY INC.. .1 03/17/2020........ | WELLS FARGO SECURITIES LLC 9,957,200 10,000,000 2FE
25746U DG 1 |DOMINION ENERGY INC.. .1 03/31/2020........ SMBC SECURITIES INC......oovvrieiririeiniisissisiseisssiesesssseessssnes 7,919,600 .....8,000,000 |........ 2FE
26817R  AB 4 |DYNEGY INC .1 03/13/2020........ CITIGROUP........coovvuner. 3,007,500 | ..o 3,000,000 | coooververrieiereeinenan 51,896 |3FE......ccoovviirine
26848  AA 9 |EDX/GE VII CTL 3.29 01/15/2030............cveuc.. . 01/03/2020........ NOt AVAIIADIE. ... s 3,299,000 | .ooevrerriierees 3,299,000 |........ 2z
26884L  AH 2 |EQT CORP.....ccccovvvrurirrnnne . | 01/24/2020 VARIOUS 9,844,375 ..10,000,000 | oo 2,552 | 2FE
278642 AW 3 |EBAYINC . | 03/04/2020........ | Bank of America Merrill Lynch 24,960,750 25,000,000 2FE
278865 BE 9 |ECOLABINC.......cccovivirmririiririnninns . 03/20/2020........ CREDIT SUISSE SECURITIES (USA)......cceviiieiriiiieiiieinssesssssseessssssesnens 19,981,200 ..20,000,000 |........ 1FE
29278N  AQ 6 |ENERGY TRANSFER OPERATING LP .1 01/07/2020........ DEUTSCHE BANK SECURITIES, INC............ 9,984,300 ...10,000,000 |........ 2FE
29364D AV 2 |ENTERGY ARKANSAS INC .1 03/13/2020........ BNP Paribas... 4,378,920 TFE s
30070R  AA 0 |XAN 20RSO8 A - CDO... 03/02/2020 JP Morgan, 18,000,000 1FE
302637 AA 1 |FSKMM 1 A1-CDO... .| 03/26/2020........ | RAYMOND JAMES & ASSOCIATES INC.......ccovirmiririiiniiiirernsisineieisseeneees 2,775,000 1FE
30288R  AG 5 |FREMF 16K54 C - CMBS .| 03/26/2020........ Amherst Securities Group LLC.........ccouvvvereininrererniisinnienns 3,279,566 § 2FE .
30298F AK 0 |FREMF 19K735 C - CMBS .| 03/23/2020........ Amherst Securities Group LLC.... 8,100,000 | ..ooverrirriiereeeee 10,000,000 26,799 | 2FE
30300S AU 6 |FREMF 20K737 C - CMBS . 03/23/2020........ Ambherst Securities Group LLC.... 3,750,000 | ..o 5,000,000
30300Y AU 3 |FREMF 17K67 C - CMBS .| 03/26/2020........ Amherst Securities Group LLC..........cccvervrrvrerernienriinninenienes 4,109,375 | oo 5,000,000
31429#  AA 2 |FEDEX CHINO A1 CTL 3.49 10/15/2035. .1 01/15/2020........ NOt AVAIIEDIE. ... s 2,898,306 | ...cocveverrerereeceeeeian 2,898,306
31429#  AB 0 |FEDEX CHINO A2 CTL 5.19 10/15/2035 - ABS.......ccovmriirririiersnssseersssissssensssssess | onveesaneenes 01/15/2020........ NOt AVAIIADIE. ... s 869,492 | ..o 869,492 |........ 1Z
31946M  AA 1 |FIRST CITIZENS BANCSHARES INC (DELAWARE .| 02/27/2020........ PIPR .ot 20,000,000 ...20,000,000 |........ 4z
337738 AU 2 |FISERVINC .| 03/20/2020........ VARIOUS 10,066,532 ..11,019,000 | ........... 88,039 | 2FE
35137L AL 9 |FOX CORP. . 03/31/2020........ VARIOUS 5,987,940 | ..oovvieies 6,000,000 |........ 2FE
360271  AM 2 |FULTON FINANCIAL CORP............... .| 02/25/2020........ PIPR ot 10,000,000 | .eovovveerrrirerienieeenieies 10,000,000 |........ 2z
36255# AA 0 [GSO STONE STREET LLC. 01/21/2020........ AFG Private Placement 2974504 | oo 2,974,504 |........ 1Z
36255# AA 0 |GSO STONE STREET LLC . 03/30/2020........ AFG Private Placement 2,661,119 | oo 2,661,119 |....... 1PL
365555 ZZ 7 |GCPF LOAN FUNDING D CLASS A. .1 02/13/2020........ AFG Private Placement 12,500,000 | coocorevriierieenes 12,500,000 |........ 1Z
369550 BL 1 |GENERAL DYNAMICS CORP... .1 03/23/2020........ WELLS FARGO SECURITIES LLC 24,788,000 ...25,000,000 |........ 1FE
369550 BM 9 | GENERAL DYNAMICS CORP... .1 03/23/2020........ WELLS FARGO SECURITIES LLC 24,736,750 ...25,000,000 |........ 1FE
38147U AC 1 |GOLDMAN SACHS BDC INC 02/06/2020 Bank of America Merrill Lynch 3,496,850 | ..o 3,500,000 |........ 2Z
38176V AA 7 |GOCAP A1-CDO 02/27/2020........| SMBC SECURITIES INC.... 38,000,000 38,000,000 1FE
400522  ZZ 4 | Gryphon Mezz Fund Il 6.50 12/14/2028 01/01/2020 AFG Private Placement 2,428,196 | ..o 2,428,196 |........ 2Z
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406216 BL 4 | HALLIBURTON CO.....oouriiiiiriiiiriieieresissesesisi s ssessessesssesssssesssesssssenss. | avenessessnsens 02/19/2020........ MIZUHO SECURITIES USA INC 13,996,360 | ..ovvvverrrirerierireenies 14,000,000 |........ 2FE.
421946 AL 8 |HEALTHCARE REALTY TRUST INC.............. .. | 03/04/2020........ US BANCORP 4,983,250 ..5,000,000
43722* AA 5 |HOME DEPOT SOUTH WINDSOR CONTROL PASS-TH .. | 02/26/2020. INOE AVAIIADIE. ..ottt e e e e et e e e e e eeeeeeseeeeseaen 4,333,704 .4,333,704
444859 BN 1 |[HUMANAINC .. 1 03/23/2020........ JP MOFGaN. ..o 17,961,840 ....18,000,000
446413 AN 6 [HUNTINGTON INGALLS INDUSTRIES INC........ .. | 03/26/2020........ JP Morgan.... 9,999,600 ....10,000,000
446413 AP 1 |HUNTINGTON INGALLS INDUSTRIES INC. .. | 03/26/2020. JP Morgan, 7,999,680 ..8,000,000
44891A  BG 1 |HYUNDAI CAPITAL AMERICA......... .. | 02/05/2020........ MITSUBISHI UFJ SECURITIES 4,984,950 ..5,000,000
458140 BQ 2 |INTEL CORP .. | 03/20/2020........ JP Morgan.... 17,964,900 ....18,000,000
458140 BR 0 |INTEL CORP .| 03/20/2020........ JP Morgan.... 32,932,350 ....33,000,000
46187V AA 7 |IHSFR18SFR3 A-ABS................ 03/25/2020........ CANTOR FITZGERALD + CO 3,512,603 | ..o 4,096,330
46187X  AA 3 |IHSFR18SFR4 A- ABS................ .. 1 03/19/2020........ PERFORMANCE TRUST CAPITAL PARTNERS.........ocoviiiiriiirineieisrieniees 11,963,079 ...13,218,872
466247  PW 7 |JPMMT 05A3 2A1 - CMO/RMBS .| 03/23/2020........ Amherst Securities Group LLC 1,081,703 1,283,921
466247 QP 1 [ JPMMT 05A3 7TAT - CMO/RMBS..........cooiiiirriirneirierseiee e ssssesesssssesssnsessens | veresesenenenes 03/01/2020........ Direct............. ...1,309
466313 AJ 2 [JABILINC ..ottt sttt tnen ..| 01/08/2020........ Bank of America Merrill Lynch...........ccovvvivvincinee 6,988,310
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .1 01/01/2020........ Direct.............
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5. 03/01/2020........ Direct............
47232D  CT 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 01/25/2020........ Direct....
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. . 03/01/2020........ Direct....
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ccovimiiiimerriernnerernnisseensinns | cneerensnnnnes 03/01/2020........ Direct.............
47232D EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 03/01/2020........ Direct....
47232V DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 03/01/2020........ Direct....
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ccomrimreriniirinnrinnrirenienirene | coevererenennns 03/01/2020........ Direct.............
47232V GA 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 03/01/2020........ Direct....
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4 e .1 03/01/2020........ Direct....
485170  BD 5 | KANSAS CITY SOUTHERN.......coiiiirimritienieicienie s sisssesesssessssssisenssssssssenens | eerseesenenenes 03/13/2020........ CITIGROUP........coovvunec. 7,149,030 | oo 7,000,000 | ........... 66,524 | 2FE
494368 CB 7 |KIMBERLY-CLARK CORP. .. | 03/24/2020........ JP Morgan, 6,994,610 ..7,000,000 |........ 1FE
521865 BB 0 |LEAR CORP. .| 02/20/2020........ Bank of America Merrill Lynch.. 4,988,700 ..5,000,000 |........ 2FE
53946M  AA 5 |LNCR 18CRET A - CDO......couiieriiiceiiieienissietissieis s Cuvrrre 03/24/2020........ JP MOFGaN. ..o 10,220,625 | ..o 11,500,000 | ooovereveerrriererineiereneseeeris 6,447 [1FE ..o
548661 DU 8 [LOWE'S COMPANIES INC .. | 03/24/2020........ P MOTgan........ceuiiieiercnieerercssencieis 32,840,940 | ..o 33,000,000 |........ 2FE
55312H AC 3 |MMCAP 17 B - CDO .| 03/25/2020........ PERFORMANCE TRUST CAPITAL PARTNERS..........ocoviirriineneerseienies 3,738,281 | oo 7,250,000 TFE v
56577D  AA 4 |MRNON 181 A1 - CDO. . 1 03/13/2020........ Amherst Securities Group LLC 7,785,000 ..8,000,000 AFE s
573284 AV 8 |MARTIN MARIETTA MATERIALS INC .. | 03/05/2020. DEUTSCHE BANK SECURITIES, INC.... 4,943,200 ..5,000,000 2FE
57636Q AP 9 | MASTERCARD INC .. | 03/24/2020........ CITIGROUP.........coovvunec. 24,951,500 ....25,000,000 |........ 1FE
57636Q AR 5 |MASTERCARD INC .. | 03/24/2020........ CITIGROUP.. 9,972,100 ....10,000,000 |........ 1FE
58013M  FM 1 |MCDONALD'S CORP .. | 03/03/2020. JP Morgan.... 9,994,600 10,000,000 2FE
58013M  FP 4 | MCDONALD'S CORP. .. | 03/25/2020........ Bank of America Merrill Lynch.. 13,932,100 ....14,000,000 2FE
58013M  FQ 2 |MCDONALD'S CORP .. | 03/25/2020........ JP MOMGaN. ... 10,919,260 | oo 11,000,000 2FE.
61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23 .. | 03/20/2020. AFG Private Placement 6,144,000 ..6,144,000 1FE
615369  AS 4 | MOODY'S CORP.......ovuririiiriiiitinnsisbsssssie st .. 1 03/20/2020........ Bank of America Merrill Lynch...........cccovvvivirncinee 37,957,080 | ..ooeieirerces 38,000,000 |........ 2FE
62954J AA 2 INPRL191A1-ABS.....cccovvvvrninne .1 03/10/2020........ CANTOR FITZGERALD + CO 205,389 206,559 | .ooceeriereireernis 325 | 1FE
65535H AQ 2 |NOMURAHOLDINGS INC.... 01/09/2020........ NOMURA SECURITIES/FIXED INCOME....... 7,000,000 ..7,000,000 |........ 2FE
65540E  BR 9 [NMRR 141R 3A8 - CMO/RMBS.........cocomiieiiiiieiniieeiiisiseiseississiesssisssessesssesenes. | ovrnessnenenes 03/23/2020........ Ambherst Securities Group LLC..........ccccoevvvrivninireiririsinnines 13,866,666 | .....vvoveireriririies 16,606,785 | ........... 23,390 |1Z
666807 BS 0 | NORTHROP GRUMMAN CORP.......cootiriiicimiiirerintieeisisesesise st essssseesesienenes .. 1 03/19/2020........ JP MOMGaN. ..o 22,907,770 ....23,000,000 |........ 2FE.
67021C AP 2 |[NSTARELECTRIC CO......cccccvvvue .1 03/23/2020........ MIZUHO SECURITIES USA INC 10,939,720 ....11,000,000 |........ 1FE
67098A  AM 1 [OBX 19INV1 A12 - CMO/RMBS........oiiririiiciiriereiiseiesississesesssenseseseeniesiseeessssinsens. | eeseeesenenenes 03/24/2020........ Amherst Securities Group LLC.........ccocvveerernererieincerrens 19,482,180 | oo 21,292,000 | ........... 59,144 | 1FE
67103H AJ 6 |O'REILLY AUTOMOTIVE INC .. | 03/25/2020........ JP MOgan........ccuevinierineeeseeie 12,994,670 ....13,000,000 |........ 2FE
67113A AP 5 | OBX 19EXP3 1A8 - CMO/RMBS... .| 03/27/2020........ WELLS FARGO SECURITIES LLC 1,429,693 1427462 | oo 4,163 |1FE. .
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674135 EM 6 |OAK99AM2-ABS.... . | 01/01/2020. Direct 1,916 L1916 | 6FE

67448Q  AC 5 |OBX 19EXP1 1A3 - CMO/RMBS......coooiiiiriieiieieiesissiessesssesssssssssssssessssssesessssenes . 03/27/2020........ Amherst Securities Group LLC.........ccovvieininererissisnsinns TB17,161 | o 7,655,438 | ........... 25,518 |1FE

677415 CS 8 |OHIOPOWER CO............... .| 03/13/2020........ RBC CAPITAL MARKETS 6,992,580 | ..o 7,000,000 |........ 1FE

68233)  BS 2 |ONCOR ELECTRIC DELIVERY COMPANY LLC......cccccooviimiiiriiinricsiissiicsiesiisinas .| 03/17/2020........ SMBC SECURITIES INC......ccoovviiiiiirininiissiciesssisissiesiees 17,980,380 | cooooeeinicieecis 18,000,000 |........ 1FE

682680 BB 8 | ONEOKINC........covimiiriiciicicisissic s . | 03/06/2020........ BARCLAYS CAPITAL INC FIXED INC................... 14,984,550 ...15,000,000 |........ 2FE

68622B  AA 8 |ORIGIN BANK.........ccoooeriririiniiins . | 02/06/2020........ STEPHENS..........ccooovvinanes 13,000,000 ...13,000,000 |........ 2z

688225  AH 4 | OSHKOSH CORP........ccoiriiirirrieisirssiesssisiesssissesessss s sssssssssesssssssenss. | sossesessssnes 02/11/2020........ WELLS FARGO SECURITIES LLC 3,984,960 | ..o 4,000,000

691204  AA 9 |ORATL = CDO....ccooviriiciiiissicecsis st C... 03/13/2020........ VARIOUS 19,840,000 ...20,000,000

691204 AG 6 |ORA1F-CDO......cccoccuvunece C.... 03/06/2020........ Societe Generale Paris..............c.oviiiieiiiie s 28,000,000 ...28,000,000

693684  AA 0 |PSMC 201 A1 - CMO/RMBS .| 01/24/2020........ WELLS FARGO SECURITIES LLC 19,424,531 ...19,000,000

70215#  AA 8 |PARTSTAT (VARIAN 2020 [) 3.25 03/15/2030..... .| 03/17/2020........ AFG Private Placement 11,497,000 ...11,497,000

70469F  AC 7 |PEAKS 3A1-CDO 01/28/2020........ Amherst Securities Group LLC...........ccccoovimviinniiiineiieneiinenns 3,491,250 | oo 3,500,000

70807#  AA 2 |PENNANT PARK SENIOR SECR RL L+225 05/23 .| 03/09/2020........ AFG Private Placement 10,158,730 ...10,158,730

70932A  AC 7 |PENNYMAC CORP........ccccrvvmrrnn .1 03/17/2020........ NOMURA SECURITIES/FIXED INCOME....... 6,240,000

713448  ES 3 |PEPSICOINC........ccccovvrrirnnn. .| 03/17/2020........ Bank of America Merrill Lynch...........c..ccocovvvinninncs 13,924,820

71424 AA 3 |PERMIAN HOLDCO 2 INC .| 03/31/2020........ AFG Private Placement. 1,898 ...1,898

714244 77 6 |PERMIAN DD 14.00 10/15/2021 .| 03/31/2020 AFG Private Placement 977

72303#  AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER . | 02/24/2020........ | AFG Private Placement. 5,590,946

743315 AW 3 | PROGRESSIVE CORP........ceoviiririiiiireirerieisssisssissie s ssessssssssssssessesssenes . 03/18/2020........ VARIOUS 29,035,320

74331C  AA 6 |PROG 20SFR1 A - ABS . | 03/04/2020........ BARCLAYS CAPITAL INC FIXED INC.... 16,499,452 ...16,500,000

74331C  AB 4 |PROG 20SFR1 B - ABS .| 03/04/2020........ BARCLAYS CAPITAL INC FIXED INC.... 4,499,945 4,500,000

74333K  AA 6 [PROG 17SFR2 A- ABS . | 03/17/2020. DEUTSCHE BANK SECURITIES, INC 4,893,953 4,890,896

74340X  BK 6 |PROLOGIS LP . | 02/06/2020........ | JP MORGAN SECURITIES INC.. 4,970,877 .5,000,000

74340X  BL 4 |PROLOGIS LP. .| 02/06/2020........ CITIGROUP........cvrvrrne. 2,992,932 | .o 3,000,000

743874  AC 3 |PFMT 201 A2 - CMO/RMBS .| 02/14/2020........ Ambherst Securities Group LLC.... 6,592,422 | ..o 6,500,000

74387L  AC 5 |PFMT 191 A2 - CMO/RMBS . | 03/04/2020........ Ambherst Securities Group LLC.... 8,052,902 | ooovviieriis 7,863,700

74432Q  CG 8 |PRUDENTIAL FINANCIAL INC. .| 03/05/2020 MORGAN STANLEY CO 14,962,350 ...15,000,000

749280 BV 8 |RBSSP 0912Q 162 - CMO/RMBS . | 03/23/2020........ | Amherst Securities Group LLC.... 25,443,210 31,218,662

749389  AA 0 |RCKT 201 A1- CMO/RMBS . 03/27/2020........ CANTOR FITZGERALD + CO 19,100,000 ...19,824,876

754730  AG 4 |RAYMOND JAMES FINANCIAL INC .| 03/26/2020........ JP Morgan 7,973,440 | oo 8,000,000

758075  AC 9 |REDWOOD TRUST INC......ccouiiiiiiiririiiisiissiicsissiisssssisesie s ssiesienes .| 03/18/2020........ NOMURA SECURITIES/FIXED INCOME 2,200,000 | oo 4,000,000

758075  AC 9 |REDWOOD TRUST INC.......ooriiiriiriisnisessississsss s .| 03/20/2020........ NOMURA SECURITIES/FIXED INCOME 1,620,000 .....3,000,000

75951A AN 8 |RELIANCE STANDARD LIFE GLOBAL FUNDING II..... .| 01/13/2020........ JP Morgan 11,966,640 12,000,000 |........ 1FE

77340R  AS 6 | ROCKIES EXPRESS PIPELINE LLC.......coovviiireriiirirsieisiicieissicesesssissssssesssssenns | sesessesssnenes 01/16/2020........ MITSUBISHI UFJ SECURITIES 6,991,600 | ...covvivrreierceen 7,000,000 {........ 2FE

77588E  AA 5 |ROMARK CREDIT FUNDING I LTD. - CDO 01/30/2020........ GREENSLEDGE CAPITAL MARKETS LLC. 10,000,000 | oo 10,000,000 |........ 1FE

78454* AA 5 | SMIF 2018 FINANCE LLC......... 02/12/2020........ AFG Private Placement 2,037,000 | .oovorrirriieneeieenenn 2,037,000 |........ 47

805564 EM 9 | SAST 993 BFA - RMBS .| 01/01/2020........ Direct............. 2,446 L2446 | ... 1FM

808513 BC 8 |CHARLES SCHWAB CORP .| 03/20/2020........ CREDIT SUISSE SECURITIES (USA)......coiiiiieiniieiieiniierseiseiesissiesissisesenens 18,973,020 | ..o 19,000,000 |........ 1FE

81748K  AA 0 |SEMT 202 A1 - CMO/RMBS..........ccocrvvrnrrnns 02/13/2020........ MORGAN STANLEY CO 23,567,813 | oo 23,000,000 | cooveerreiiieee e 44,722 | 1FE .o

81748M  AA 6 | SEMT 201 A1 - CMO/RMBS..........cccoovvvvnnes .| 01/08/2020........ WELLS FARGO SECURITIES LLC 17,901,954 ...17,500,000 27,222 |1FE

817743  AA 5 |SPRO 191 A2 - ABS .1 01/22/2020........ BARCLAYS CAPITAL INC FIXED INC........cccovvvuee 6,363,281

824348  BL 9 | SHERWIN-WILLIAMS CO .| 03/03/2020........ CITIGROUP..........cccouuuuee 9,997,900 ...10,000,000 |........ 2FE

832696  AS 7 |JMSMUCKER CO......coouiiiiiiiiciiiinisissiesiesisi s .| 03/04/2020........ Bank of America Merrill Lynch............c.ccccovvicninnnee 9,987,600 ...10,000,000 |........ 2FE

83546D AF 5 |SONIC 181 A2 - ABS.........ccc..c.. .1 03/17/2020 VARIOUS 9,926,309 | ...coiiiiieees 9,855,250

83546D AG 3 | SONIC 201 A21 - ABS .| 03/17/2020........ | VARIOUS 24,363,516

83546D AL 2 | SONIC CAPITAL LLC., SERIES 2020-1 - ABS . | 02/03/2020. VARIOUS 7,122,500
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844741 BF 4 |SOUTHWEST AIRLINES CO. . | 02/05/2020 BARCLAYS CAPITAL INC FIXED INC.... 14,920,200 ...15,000,000 |........ 1FE
85434V AB 4 | STANFORD HEALTH CARE. . 03/25/2020........ MORGAN STANLEY CO 2,000,000 | ..o 2,000,000 |........ 1FE
855244 AW 9 | STARBUCKS CORP .1 03/10/2020........ Bank of America Merrill Lynch 17,894,520 | oo 18,000,000 |........ 2FE
871829 BL 0 |SYSCO CORP .| 03/30/2020........ GOLDMAN 2,993,760 | oovvoorrereerens 3,000,000 |....... 2FE
871829 BP 1 |SYSCO CORP .1 03/30/2020........ Bank of America Merrill Lynch............cccovveivininnee 9,993,100 | oooverrereeeeeee 10,000,000 |........ 2FE.
87244G  AA 5 |CHMML2A-CDO...c.cocrirvirircrnircieriniiens .1 03/10/2020........ RAYMOND JAMES & ASSOCIATES INC....... 2,940,000 | ..o 3,000,000 | cooocerreierirerierenieee e 13,204 [1FE ..o
87275Q AA 5 | TRTX18FL2 A= CMBS......oiiiiieiiieieniirisie s nssnssssesssssenss | sossesesssssnes 03/19/2020........ Amherst Securities Group LLC..........ccoeumevreriririnnicnnirenienes 34,505,991 | ..o 35,897,000 | oo 11,548 [1FE....coiviicrcnnne
880451 AZ 2 | TENNESSEE GAS PIPELINE COMPANY LLC.... .1 02/19/2020........ CITIGROUP........covevunee 13,972,140 ...14,000,000 |........ 2FE.
883203 CB 5 | TEXTRON INC....ccoovvirrririrriirerieiiniins .1 03/10/2020........ Bank of America Merrill Lynch...........cccovvrivvincanne 4,976,150
883556 CF 7 | THERMO FISHER SCIENTIFIC INC.... . 03/23/2020........ JP Morgan... 7,000,000
883556 CG 5 | THERMO FISHER SCIENTIFIC INC.... .1 03/23/2020........ JP Morgan... 7,000,000
88579Y BN 0 [3MCO. 03/25/2020........ CITIGROUP........ccccoonue. 4,984,050
89657B  AA 2 |TRL 191 A1-ABS.. . 03/31/2020........ CANTOR FITZGERALD + CO 23,701,970
89657B AC 8 |TRL 192 A2- ABS.. .1 03/11/2020........ CANTOR FITZGERALD + CO 3,877,500
89690E AG 2 |[TRMF 171 A2-ABS.......cccccoovrvurrirs . 03/16/2020........ CANTOR FITZGERALD + CO 4,012,500 .....4,000,000
89788K  AA 4 | TRUIST BANK .| 03/04/2020........ SUNTIUSE BANK....c...ooeiiciices e 9,984,000 10,000,000
90187B  AA 9 | TWO HARBORS INVESTMENT CORP .| 03/25/2020........ SEAPORT...... 1,110,000 .2,000,000
906548 CR 1 |UNION ELECTRIC CO. .1 03/17/2020........ | MITSUBISHI UFJ SECURITIES 27,975,920 28,000,000
911312 BX 3 |UNITED PARCEL SERVICE INC .1 03/19/2020........ Bank of America Merrill Lynch...........ccccovvvivvrincinee 22,975,850 ...23,000,000
911312 BY 1 |UNITED PARCEL SERVICE INC .1 03/19/2020........ Bank of America Merrill Lynch 17,932,140 ...18,000,000
911365 BE 3 |UNITED RENTALS (NORTH AMERICA) INC .1 03/13/2020........ GOLDMAN 4,040,000 | . 4,000,000
911365 BK 9 |UNITED RENTALS (NORTH AMERICA) INC . | 03/16/2020. VARIOUS 6,012,500 | ..o 6,000,000
91832y AA 6 |VMC 18FL2 A-CDO .1 02/07/2020........ | Amherst Securities Group LLC.........c.ccvvrererncirerniseirerrnns 6,666,372 .6,663,248
92259L  AB 4 |VCC 201 AFX-CMBS........... .1 02/10/2020........ BARCLAYS CAPITAL INC FIXED INC.... 7,999,936 | ..o 8,000,000
92343V DU 5 |VERIZON COMMUNICATIONS INC .1 03/13/2020........ WELLS FARGO SECURITIES LLC 1,656,626 .....1,321,000
92343V FE 9 |VERIZON COMMUNICATIONS INC .1 03/17/2020........ GOLDMAN......ccooiiiriiierieieresiseeeeieiessesienes 13,957,020 ...14,000,000
92580# AA 9 [VICOF II LCSS TL 5.50 08/16/2027 - ABS . | 02/12/2020. AFG Private Placement 7,500,000 .7,500,000 1PL
929227 R5 7 |WAMU 03ARS5 A6 - CMO/RMBS.... .1 03/23/2020........ | Amherst Securities Group LLC.... 7,268,260 .8,890,837 27,532 | 1FE
949746  NL 1 |WELLS FARGO & CO........cccene. .| 03/30/2020........ JP Morgan, 2,086,832 | ..o 2,000,000 34,708 |2Z
95002K  AA 1 | WELLS FARGO MORTGAGE BACKED SECURITES 20.........ccccvvuivmrinrieierrerniinnnne .| 02/14/2020........ WELLS FARGO SECURITIES LLC 14,166,250 | ..oooovveveereeeees 14,000,000 | ......... 30,333 | 1FE
958667 AC 1 |WESTERN MIDSTREAM OPERATING LP. .1 01/09/2020........ BARCLAYS CAPITAL INC FIXED INC........cccovvvuee 6,993,000 | ..o 7,000,000 |........ 2FE
961214  EM 1 | WESTPAC BANKING CORP. 01/23/2020........ CITIGROUP........ccccoonu. 15,000,000 ...15,000,000 |........ 2FE.
97064F  AA 3 |WESTF 20A A- ABS 02/18/2020........ Bank of America Merrill Lynch............ccovevervincanee 13,999,803 | . ...14,000,000 |........ 1FE
97988P  AA 4 [WDMNT 171 A= CDO...ooiriierieieieiisisis et ssssesssesssis st ssssssessessssens | osssesassenes 03/27/2020........ RAYMOND JAMES & ASSOCIATES INC....... 4,812,500 | ..o 5,000,000 | ......... 38,154 | 1FE
98877G  AA 6 |ZCCP 191 A1-CDO C... 03/04/2020........ Amherst Securities Group LLC.........ccccvverernrnrrereieereneens 11,988,750 ...12,000,000
98877G  AC 2 |ZCCP 191 A2-CDO. C.... 03/24/2020........ CREDIT SUISSE SECURITIES (USA) 24,900,000 ...30,000,000
98877G  AE 8 |ZCCP 191 A3-CDO C.... 03/26/2020........ Ambherst Securities Group LLC..........ccccocvvvereinireineirineines 5,820,000 | ...cooovvrieieees 6,000,000
98956P AT 9 | ZIMMER BIOMET HOLDINGS INC.... 03/13/2020........ VARIOUS 74,945,700 | oo 75,000,000
3899999. Total - BONds - INAUSEHIAl @NA MISCEIIANEOUS..............ouiviiriieiiiitiiiieiiieieteiet ettt eteteteietstre eetsesessssesesessseeessssesesesseseseesesesesesseseses et etebetseseses e seb et tsesebes et et et ese b et st e st e s e s ek st et b eseb et s s et et ebebebnsebesenebeberannes | eretesisnes 2,503,466,095 2,570,046,158
Bonds - Hybrid Securities
084423 80 5 |W.R.BERKLEY CORP......oeotririiririiiniieiesissiesiesis st snssssssns | avsessessnsens 03/19/2020........ VARIOUS 6,860,513 | .ocoieiei 11,444,000 |........ 2FE
48128B AG 6 |JPMORGAN CHASE & CO.......... 03/18/2020........ VARIOUS 8,956,900 | ...oovvvvierriereee 11,960,000 | ovovvverrieierseeeeiienen 87,109 | 2FE. ..o
654579 AG 6 |NIPPON LIFE INSURANCE CO............. 01/15/2020........ JP MOMgaN. ... 5,000,000 | ..o 5,000,000 |........ 1FE
4899999,  TOtal - BONGS = HYDTIA SEOUIHES. . .v..cvevroreserssseesersstesesseseesssssssassessssesessessssesesssasssssasssessessseesessas | ee1essassseesessassasesaessesseesoeeeeso0eseE o0t oL o8 8 o084 E 84840 E 0848400818848ttt e ebsnssanes 20,817,413 | oo 28,404,000 | ......... 87,109 XXX
Bonds - Unaffiliated Bank Loans
00448F  AH 9 |Achilles Acquisition LLC/Closing date Te............cccuerueriniiniineiiieiiiiesissiissisnienes | ................ | 01/16/2020........ Ares Capital Management 173,580 | oo 173,580 |........ 4FE




9'¥030

Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

2 3 4 5 6 7 8 9 10
NAIC Designation and

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
008444  ZZ 7 |Aero Operating LLC/Term LOaN 1/20........c.cruieririnineireieiseeeesseeessesssesssessessssssessnas | seseeseessenenns 02/06/2020........ Ares Capital Management 445,058 | oo 445,058 |........ 3z
009111 ZZ 1 | AffiniPay Midco, LLC/Term Loan 2/20 .. | 02/27/2020........ Ares Capital Management 753,039 753,039 |........ 3z
095777  ZZ 4 |Blue Angel Buyer 1, LLC/First Amendment...... .. | 02/19/2020. Ares Capital Management 172,552 172,552 3z
144222 7ZZ 2 |Concert Golf Partners Holdco LLC/Delayed .. | 02/02/2020........ Ares Capital Management 80,703 80,703 2z
14886M AN 1 | Checkout Holding Dip L 10.50 08/15/2023..... .. | 01/01/2020........ Capitalized INErest.........c..vvvvreeeeieierreserseereiees 1,612 .3,708 5PL
14886M AN 1 | Checkout Holding Dip L 10.50 08/15/2023..... .. | 03/24/2020. AFG Private Placement. 2,181 5,686 4z
16117L  BW 8 | CHARTER COMMUNICATIONS OPERATING, LLC .. 1 03/19/2020........ VARIOUS 3,380,000 | ..o 4,000,000 |........ 2FE
20049%  AA 5 | Command Alkon Incorporated/Term Loan 9/1 .| 03/31/2020........ VARIOUS 9,313 9,313 |........ 3PL
233444 ZZ 4 | CVP Holdco, Inc./Delayed Draw Term Loan............cccovenricivciiiinniiniissienieciiens .| 02/07/2020........ Ares Capital Management 18,646 18,646 |....... 3z
245217 AB 2 |Del Monte Foods INC - First Lien INItal..............ccvrreerereeenieien s | e 02/01/2020........ CITIGROUP.........cccoonn. (1,804) [ oo (2,116) | ........ 5FE
24702N  BE 9 | Term Loan B : Dell Intl .. | 03/19/2020........ VARIOUS 4,989,000 | ..ooovvvvreirrerieriieirnennnn. 5,400,000 | ... 2FE.
35041@ AD 7 |Foundation Risk Partners, Corp./Second A .1 02/10/2020........ Ares Capital Management. 276,502 276,502 |........ 3z
360222 ZZ 9 |GB Auto Service, Inc./First Amendment De 03/06/2020........ Ares Capital Management 47,098 47,098 |........ 47
360777  ZZ 2 |FWR Holding Corporation/New Delayed Draw .. | 01/06/2020........ Ares Capital Management 247,630 247,630 |........ 3z
360999 ZZ 2 |FWR Holding Corporation/Second Amendment..... . | 03/24/2020........ Ares Capital Management 869,517 869,517 |........ 3z
36221@ AA 3 | GPM Investments, LLC/Term Loan 2/20 02/27/2020........ Ares Capital Management 643,821 | oo 643,821 |........ 3z
36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18.......... .. | 03/02/2020........ Capitalized INtErest. ..o 10,105 10,105 |........ 3PL
404122 BB 8 |HCA INC TRANCHE B-13 TERM LOAN .| 03/19/2020........ WELLS FARGO SECURITIES LLC 1,760,000 | oo 2,000,000 |........ 2FE
432890D AH 6 |HILTON WORLDWIDE FINANCE TL B2 **A&E** 03/10/2020........ DEUTSCHE BANK SECURITIES, INC............ 1,504,000 | ..oooviiciciieeeees 1,600,000 |........ 2FE
48234K  AC 6 | Term Loan B : K&N Engineering .. | 02/13/2020........ KEYBANK CAPITAL MARKETS INC.......ccovrvrmrierireenerinirierienes 3,460,000 | oo 4,000,000 |........ 4FE
485111  ZZ 4 |Kellermeyer Bergensons Services, LLC/202 . 01/09/2020........ Ares Capital Management 79,191 79191 | ...... 47
488333  ZZ 1 |Kene Acquisition, Inc./Delayed Draw Term......... 02/06/2020........ Ares Capital Management. 146,279 | oo 146,279 |........ 3z
55371* AU 9 | MRI Software LLC/Term Loan 2/20. ..| 03/19/2020........ Ares Capital Management 601,723 | oo 601,723 |........ 47
55371* AV 7 |MRI Software LLC/Delayed Draw Term Loan .| 03/16/2020........ Ares Capital Management 26,633 26,633 |........ 1Z
61506U AB 0 | Montreign Resort Casino 02/01/2020........ MORGAN STANLEY CO (4,341) [ v (5,077) | ..oove. 5FE
62931*  AC 8 |NMC Skincare Intermediate Holdings |I, L .. | 02/20/2020........ Ares Capital Management 154,560 | oo 154,560 |........ 2FE
690555 ZZ 3 | OTG Management, LLC/Fourth Amendment DDT. .| 02/26/2020........ Ares Capital Management. 88,244 88,244 | ... 3z
70323K  AC 2 |Pathway Vet Alliance LLC/First LiIen TEM.........coveueiveieinnieireeeeeiseeseieieiseesssesninees | ceeeseeninnenns 03/30/2020........ Ares Capital Management 294157 | oo 295,635 |........ 3z
702888  ZZ 4 |Pathway Vet Alliance LLC/2019 First Lien .. 1 03/27/2020........ Ares Capital Management. 772,824 772,824 |........ 3z
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC/. .. | 03/24/2020........ Ares Capital Management 226,093 226,093 |........ 3z
715111 ZZ 6 | PHNTM Holdings, Inc./Fourth AMendment IN.............ccoeiemriieinnersnesssissienens ..| 01/29/2020........ Ares Capital Management 256,287 256,287 3Z
71571E  AD 1 |PES HOLDINGS LLC PHIENE PIK-TERM C-EXIT .. | 02/28/2020. AFG Private Placement 40,605 107,801 6FE
71667  AA 3 |Petroleum Service Group LLC/Delayed Draw..... .| 03/23/2020........ Ares Capital Management 55,519 55,519 |........ 3z
745777  ZZ 8 | Pyramid Management Advisors, LLC/Delayed... .. | 01/01/2020........ Ares Capital Management (126,700) (126,700) | ........ 27
745999  ZZ 8 |Pyramid Management Advisors, LLC/Delayed... .| 01/30/2020. Ares Capital Management 553,839 553,839 1z
749555  ZZ 4 |RSC Acquisition, INC./Term Loan 10/19.........ccouiuuiiniiiniiniieienissississiesiesiens .. | 01/31/2020........ Ares Capital Management 48,636 48,636 3z
74969A  AC 5 [RPI 2019 Intermediate Finance T/L B1........ .| 03/19/2020........ Bank of America Merrill Lynch..........ccocviriveennee 4,390,000 ..5,000,000 2FE
75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te .. | 03/17/2020. Ares Capital Management 309,743 .309,743 3z
78404X  AH 8 | SBA SENIOR FINANCE II LLC INITIAL TERM L. .. 1 03/20/2020........ RBC CAPITAL MARKETS 1,740,000 ..2,000,000 |........ 3FE
81389%#  AB 3 | SecurAmerica, LLC/Delayed Draw Term Loan .| 01/29/2020........ Ares Capital Management 65,789 65,789 | ........ 2FE
818222  ZZ 7 |SG Acquisition, Inc./Term Loan 1/20 .| 01/24/2020........ Ares Capital Management 505,767 | coocveeererrerirrerieeierseiesenns 505,767 |........ 3z
866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD...........covremeverrereemerimericrienineenees | ceeseeeieesenes 02/01/2020........ Direct............. 481,875 | oo 462,086 | ........ 2FE
87296@ AE 8 | TDG Group Holding Company/Delayed Draw T. .. | 02/20/2020........ Ares Capital Management 95,883 95,883 |........ 3z
876222  ZZ 6 | THG Acquisition, LLC/Delayed Draw Term L.........cc.ccouvverimriierinriinnineiienieeeieninsenns .| 01/06/2020........ Ares Capital Management 2,383 2,383 | ..o 3z
876222  ZZ 6 | THG Acquisition, LLC/Delayed Draw Term L.........cccovuovureeirencrinrnenseeeieeseeneineeeees | cereeseeeenenns 03/02/2020........ Ares Capital Management 18,472 | oo 18,472 | 3z
88233F  AK 6 [VST TL B3 1L USD ...ttt .. | 03/19/2020........ VARIOUS 4,370,000 | .coovvrrveinriiniiieninnnnnn.5,000,000 | ... 2FE
90343K AR 3 |US Silica Company - Term Loan = ASSIGNME. .........c.everrererrmemmrmmermereesssensseeseesas .| 03/01/2020........ BARCLAYS CAPITAL INC FIXED INC.........cccccnn.e. (2,162) | oveeerereernerreriseernerieeennn(2,558) | o 4FE
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91335P  AE 9 | Term Loan B : Univar SOIUtONS...........c.cvureviiiiereiiiicierireiesissiesiesisseesisessesssisenssnis | veveeesenenenes 03/19/2020........ CITIGROUP........ccooveunee 2,550,000 | ..o 3,000,000 |........ 3FE.
928432  A* 4 |Visual Edge Technology, Inc./Term Loan 0....... .. | 02/28/2020........ Capitalized Interest 8,436 8,436 |........ 5PL
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra... .. | 02/28/2020. Capitalized Interest, 9,382 .9,382 5PL
92975@ AB 2 | TA/WEG Holdings, LLC/Initial Delayed Dra . .. | 02/27/2020........ Ares Capital Management 125,814 | oo 125,814 3z
95810D AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023............coovveieerriinierirernrseeerserenienene .. 1 03/19/2020........ JP MOMGaN. ... 1,740,000 ..2,000,000 2FE.
96811  AA 5 | Wildcat BuyerCo, Inc./Term Loan 2/20 .. | 02/26/2020. Ares Capital Management 246,094 .246,094 3z
983903  ZZ 1 | XIFIN, Inc./Term Loan 02/20..........cccviuumeremririiiniineiienierississsiessiiesiesessesssiensiens .. | 02/05/2020........ Ares Capital Management 325,000 325,000 |........ 3z
BL3105 27 9 |PES Ref & Mkig. .. | 03/23/2020........ NO BROKER.......c.overrieiererineirerieines 873,876 873,876 |........ 4z
BL3306 35 6 |Alvogen .| 02/14/2020........ Jefferie 7,600,000 ..8,000,000 |........ 4z
L2324E AE 1 |Term Loan B : Delos Finance SaRL.........cccoiiiiiiiniiiiiisisseensssenssssseenisenens Do 03/20/2020........ VARIOUS 3,917,070 | o 4,624,500 | ........
8299999. Total - Bonds - Unaffiliated Bank Loans......... 51,409,525 ....56,706,996 0
8399997. Total - Bonds - Part 3......... 2,961,037,720 3,038,062,658 | . 3,276,827
8399999, TOAl - BONMMAS. ...ttt e st E o0 E e S fE1eEeeEE e R E R e f R R R E LRt E SRR R R eeinerenes 2,961,037,720 | oo 3,038,062,658 | ....oovvrirniiriernnnrenis 3,276,827
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
23281# 12 4 |CYPRIUM PARALLEL INVESTORS V LP. [SVTRURORORRRTOR PP 03/12/2020........ AFG Private PlaCeMENt...........c.cvviiieiiricseseeseeessesesesesseseessenins | v 2,529.730 1,266,576 | ..o | e 1PL
28852N 20 8 | ELLINGTON FINANCIAL INC.......cvuieriviiiiireriiiciiesineseeissisessssissssessssssssssisessssssesenes | seeessesinsene 03/25/2020........ VARIOUS ..ottt siseninene | rebeesssseesissi st enene 18,806.000 T4 | s | e 2PL
29402T  2# 5 |ENVEN ENERGY CORPORATION .. | 03/31/2020........ Capitalized INEIESE.........cvvueivierirriieese s | et 25,306.500 341,638 | ..o | s 5
616862 ZZ 1 |MORGAN JOSEPH TRI-ARTISAN GRP D 5.00% . 01/03/2020........ Capitalized Interest SSTTTURRTNORRIOR [P 243.854 1,231 | o | e 5GI
857477 60 8 | STATE STREET CORP......ccctiiiriieriiicieiisieessis s ssssssessssssssensns | sessesessessnes 03/19/2020........ Strategas SECUMHIES LLC.........vviiieeriiriiesessesesssissssssssssesens | seresssseesssssssessesssssenees 19,800.000 357,602 | ..o | s 2FE.
857477 85 5 |STATE STREET CORP. .. 1 03/19/2020........ Strategas SeCUrities LLC..........ccvviireresceeseessiesssssienens | e 2,665.000 45,334 | oo [ s 2FE.
857477  BA 0 | STATE STREET CORP. .1 03/20/2020........ VARIOUS ..ottt ssseniens | coresiesssses e enenes 7,045,000.000 5,508,050 | ....vvurvrieiirerieriieninienseiensniniens | v s 107,962 | 2FE......covvvviriiinne
90187B 30 9 | TWO HARBORS INVESTMENT CORP 03/20/2020........ SEAPORT ...ttt nsssnssssienns | etesneissis st 224,600.000 2,975,950 | ..o [ s 4z
90187B 50 7 | TWO HARBORS INVESTMENT CORP .. | 03/20/2020........ SEAPORT ...ttt eniens | erireriesi e 400,000.000 5,400,000 | ....cvoverieririereniereereerensseenines | e 4z
90187B 60 6 | TWO HARBORS INVESTMENT CORP .1 03/23/2020........ SEAPORT ...ttt enens | eebess et 38,500.000 404,250 | oo | e 47
90187B 70 5 | TWO HARBORS INVESTMENT CORP..........ccvviirerriiireriniiriesierseiseeenienisessenessins | vereeesenenenes 03/23/2020........ VARIOUS......oooiieiiiteerise ettt sssniens | evsserissiessenssssensenanssees 476,958.000 | ..ovvoveerrirerrieeniienan 4,520,454 | ..o | s 4z
94988U 65 6 |WELLS FARGO & CO...iiuiiuiiiiiieriiisti s snsssienss | anssenssssseses 03/19/2020........ PIPR bbbt | fennenniens e 250,000.000 | ..o 4,750,000 | ..o | e 2FE.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PEMDEIUAI PrEfEITEA. .. ... wuiiiiiiieiiiiisi etttk nne ensnsseres 25,742,499 XXX 107,962 S S
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Red ble Preferred
084423 40 9 | WR BERKLEY CORP.....cotiuiiuiiierisisissnsssssnsssssessessssesanssss s sssssssssssenssssssssanssesssssase | ................ | 03/23/2020........ | Bank of America MerTill LYNCh........cciiiiiiiiiiiissiiniisrisnsseisnsssssesenssssesssnsssrsnss | avenerssssassssssssssnssssessens 500,000.000 9,235,000 | ... | eneenes 2FE.
8599999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) REAEEMADIE PrefrTed. ... ..o ittt sttt sttt s ettt ettt ettt enten st nntens anssessecs 9,235,000 XXX e 0
8999997. Total - Preferred Stocks - Part 3........ciiiieiiiieisiiseissi s 34,977,499 XXX 107,962
8999999. Total - Preferred Stocks........... 34,977,499 XXX 107,962
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
03676B 10 2 | ANTERO MIDSTREAM ORD.........ccccovvvevrrnrinens .. | 01/29/2020........ VE CAPITAL 4,000.000 26,049 XXX
0556EL 10 9 | BP MIDSTREAM PARTNERS UNT .. | 03/02/2020. VE CAPITAL 6,500.000 95,934 XXX
12654A 10 1 |CNX MIDSTREAM PARTNERS UNT .. | 02/03/2020........ VE CAPITAL . 7,000.000 107,987 XXX
126650 10 0 |CVSHEALTH ORD .. | 02/28/2020........ VARIOUS ..ot ssssnsnns | oebenssssesesissinss s sssneenene 70,000.000 | .ooovvrreierrees 4,155,115 XXX
174610 10 5 | CITIZENS FINANCIAL GROUP ORD .. | 03/17/2020. VARIOUS ..192,500.000 5,368,548 XXX
226344 20 8 |CRESTWOOD EQUITY PARTNERS UNT .. | 03/06/2020........ VARIOUS 385,031,000 [ oo 10,158,851 XXX
23311P 10 0 |DCP MIDSTREAM UNT .. | 02/12/2020........ VE CAPITAL 4,000.000 90,969 XXX e
26885B 10 0 |EQM MIDSTREAM PARTNERS UNT. .1 01/28/2020........ VE CAPITAL 2,500.000 68,785 XX |
28852N 10 9 | ELLINGTON FINANCIAL ORD.......cooiuriiiireriniiiirerinsiseesisisesesse s ssssisessesssess | seeessssenene 03/18/2020........ PIPR et | eernes e 200,000.000 | coovoovrerrieireeieeies 907,740 XXX e
292480 10 0 |ENABLE MIDSTREAM PARTNERS COM UNT. .. | 02/20/2020........ VE CAPITAL. ..ottt ssssniens | osvsssesinenns 5,000.000 48,711 XXX
29273V 10 0 [ENERGY TRANSFER UNT.....coiiiiiiiininierisiessesisisssssssssssssesssssssssesssssssssassessnssas .| 03/06/2020........ VARIOUS ..ottt ssassens | avssessssssssessssssnssssnssens 265,000.000 | .oovvvverirriernieerinieenen 2,927,964 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT......cooviiiurerimirriiniierisnineeesissesessensssnnenns | coneeresinsnnes 03/06/2020........ VARIOUS......cooiiietititierisei ettt nssniens | eviseriesiessessssssenseneess s 220,000.000 | .ooverveerrirerinieeerininenan 5,159,599 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD......ccoviuiiriiiriimiireririsisesssssesesssesssssssesssssssssesssssns | sosseessessnes 03/17/2020........ VARIOUS ..ottt sniens | aniserssssesessse s s s 377,500.000 | .oovvoverrrierenieeriieenad 6,714,078 XXX |
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35180X 10 5 |FRANCHISE GROUP ORD... .| 02/07/2020 AFG Private PlaCemENt...........cevriiirireieceee e ssesesessssses | seeeessessessessssssnsesseesnees 58,824.000 ....1,000,006 XXX

371927 10 4 | GENESIS ENERGY UNT .1 01/23/2020........ VE CAPITAL. ..ottt sssss s esssssssssensssssssssssens | osvesssonsenes 2,000.000 40,780 XXX e

389375 10 6 | GRAY TELEVISION ORD.......cocooirrriirriiniirerrnieierssiseeenissssssesnessssseesssssssesesssssnesas | oon .| 03/06/2020........ WOLFE TRAHAN SECURITIES........ccoviiierniiieeriseiseesiersnisesesissiessesssssenes | eveerissiesssssssessssesnssees 100,000.000 | ..oooverreorerererieireieeireris 1,456,220 XXX e

428103 10 5 |HESS MIDSTREAM CL A ORD... . 03/03/2020........ VE CAPITAL. ..ottt ssnsiens | esvsssesinenns 5,500.000 126,614 XXX

55336V 10 0 [MPLX COM UNT.....ooiiiiiiiiiiiiiieieisieei st snees .| 02/26/2020........ VE CAPITAL 7,000.000 167,174 XXX

559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT e . 02/03/2020........ VE CAPITAL 3,000.000 187,523 XXX

65336K 10 3 [ NEXSTAR MEDIA GROUP CL A ORD.......cccovrmriiriirerinrinsienssisisessesssssseesssssssesenss | oosssesansenes 03/12/2020........ VARIOUS ..ottt sissntenss | oebessssesesssssssessssssssensen 59,010.000 5,288,605 XXX e

65506L 10 5 |NOBLE MIDSTREAM PARTNERS UNT 02/14/2020........ VE CAPITAL. ..ot sssssenssenesssnnssens | oevesssenenenes 7,000.000 160,757 XXX e

67077M 10 8 |NUTRIEN ORD 03/13/2020........ RAYMOND JAMES & ASSOCIATES INC....... co | 50,000.000 | .oooverreireireriiirirerieins 1,514,095 XXX e

682680 10 3 |ONEOK ORD......ccccormumirmriniirerinninnines .1 03/10/2020........ VE CAPITAL 1,500.000 88,680 XXX e

718549 20 7 |PHILLIPS 66 PARTNERS COM UNT. .| 01/24/2020........ VE CAPITAL 1,000.000 59,830 XXX

726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT......iiimiiiiriiiierirneieissinsniesiesesenssnisenes | evesssssenienns 03/06/2020........ VARIOUS ...ttt ettt enissssssessessinens | oetesssssnsissesssnsssesssesies 415,000.000 | ..ovovveririiernieieinnan 5,600,122 XXX e

76009N 10 0 |RENT-A-CENTER ORD.......cccovvnrunee .| 03/05/2020........ Stifel, NiCOIaUSs & C0., INC.......coueviririiiiiririreiesressereee e nissesiesnne | ceressseeesississsessesseseenend 60,000.000 1,229,748 XXX e

811054 40 2 |EW SCRIPPS CL A ORD .| 03/05/2020........ THE BENCHMARK COMPANY, LLC.....coovvriiiiririiieineieresiseiessssssesesssensssnsens | oviernsiesessssesssssssssens 178,212.000 ....2,039,844 XXX

822634 10 1 |SHELL MIDSTREAM PARTNERS UNT .| 02/14/2020........ VE CAPITAL. oottt sssssesssesesssenssens | ovvenssenenenes 3,000.000 60,792 XXX e

829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD........... .| 02/26/2020........ THE BENCHMARK COMPANY, LLC.....coocviiiiiriiireiinrieresineiesissisesesiensssssens | eveerissicsesssessesenesnssens 160,000.000 [ ..ooocerrererereriiireirienias 4,381,299 XXX

86765K 10 9 [ SUNOCO UNT ...ttt . | 02/20/2020. VE CAPITAL 9,000.000 283,236 XXX

87612G 10 1 |TARGA RESOURCES ORD .1 03/02/2020........ | VE CAPITAL 4,500.000 172,957 XXX

88870P 10 6 [TIVOORD .1 02/19/2020........ VARIOUS ..ottt sssssansens | avssesssssessessssssnssssnssens 456,996.000 | ...coovvreiiiiieeneene 3,728,855 XXX e

90290N 10 9 | USA COMPRESSION PARTNERS COM UNT. . 03/02/2020........ VE CAPITAL. ..ottt nssensens | eevinssssesesssssnssessssssneenene 15,000.000 XXX e

911363 10 9 |UNITED RENTAL ORD......oooiiiimiriirieiiiieeisieiesise st ssssssesessees .1 03/12/2020........ VARIOUS ..ottt sientnns | oebeesssseessss st 42,500.000 XXX

92276F 10 0 [VENTAS REIT ORD....ccovtruvrrmrrirerireririnnne .| 03/19/2020........ VARIOUS.......ooviirirtiiiiiiieiere ittt issssssessessinens | esesssssssissesssesssesssesios 197,500.000 XXX

92556H 20 6 | VIACOMCBS CL B ORD . 02/25/2020........ | ISEGROUP INC.......comiiriiiiiiieeiiieiissieresissiesisssssesiessssssseessssssesesssesesssenins | soressesssssessesssssessessssned 60,000.000 ...1,5655,743 XXX

949746 10 1 |WELLS FARGO ORD .1 03/09/2020........ KEEFE BRUYETTE & WOODS... | 75,000.000 2,533,950 XXX e

95040Q 10 4 |WELLTOWER ORD................ .| 03/16/2020........ VARIOUS.....coooiiieiitiere et ssessensens. | veres 93,500.000 4,017,143 XXX e

958669 10 3 | WESTERN MIDSTREAM PARTNERS COM UNT .| 02/26/2020........ VE CAPITAL. ..ottt sssnsiens | esvesssesinenes 5,500.000 100,455 XXX |

98421B 10 0 |XPERIORD . | 03/17/2020. VARIOUS ...ttt ettt enssssssessessinens | oresesnsssssissesssnsssenssesios 592,151.000 ....9,857,005 XXX

G491BT 10 8 |INVESCO ORD.. .| 03/06/2020........ | VARIOUS ..180,000.000 2,438,791 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAAEG. ...t ottt errnssares 93,134,763 XXX | 0 XXX,

Common Stocks - Industrial and Mi: (Unaffliated) Other

00175N  AC 2 | AMMC 15 SN = CDO.....covriiririiicireiisisesie st sss s ssssssensesisene | avsessessssenes 02/12/2020........ CREDIT SUISSE SECURITIES (USA) ..21,700,000.000 9,900,625 XXX

313360 ZZ 5 | FEDERAL HOME LOAN BANK CINCINNATI-R....ccciiiiimiiniriinnissiissnisssiessrisenisnenne | seessssssnsens 02/27/2020........ AFG Private Placement..........ccoiiiiiiiiiiiiiisiiisisnsiessssssesissssssnsns | oo 40,000.000 | ..o 4,000,000 XXX

9199999. Total - Common Stocks - Industrial and Miscellaneous (UNGFFIIAEEA) ONE...........ocooiiiiiiiie ettt ettt ettt ettt st st et ee et eesee et et eeteEseeseseeseeseeseseeseEseE e A eeseEseE et ee s e e s e bt eeseeseE et eetee s e bt snsens et et et ansensesantens  asistsiss 13,900,625 XXX | 0

9799997,  Total - COMMON SIOCKS = PAIE 3...........co.iviiiieeiitiieiei ittt sttt b st ss s b saes | ebsebesssssessessesessessebses st esses et et essesse s e s esses e s et ensessesseessseesessesensesse s e s sesesses e b st essesee s et essesseb st essebses et essessebassessesasssnsans | absesssssssessessssssessesssssssesssssesssessessssns | tevsessssssossessessesnssssesses 107,035,388 XXX | 0

9799999. Total - Common Stocks.........ccvwereerinirans ....107,035,388 XXX 0

9899999. Total - Preferred and Common Stocks. ....142,012,886 XXX 107,962

9999999. Total - Bonds, Preferred and COMMON SIOCKS. ... ittt stiesss eesebssssstesess s eses et e st e s eesees e f o8 h s E oo ee e b eE 8 R L4 e s s 0 e e oL b e E bttt ee bbbttt enietee | eesestsessessste s s enesens et et st b ensenssenes | oebissiessesssssenssenenniee 3,103,050,606 XXX 3,384,789
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Bonds - U.S. Government
312931 A6 5 |FHAB84529- RMBS........ccoooiiiiieiceeceeceieeeieeenins .. | 03/01/2020. | Paydown 565 565 572 (4) 565 | .o [ e | e 0 [ e 4 102/01/2039. | 1..............
31371K LU 3 |FN 254239 - RMBS .. 1 03/01/2020. | Paydown 288 (29) 288 3103/01/2032. {1...
31388T QZ 9 |FN614372-RMBS .. | 03/01/2020. | Paydown 332 (31) 01/01/2032. | 1...
31416K WP 9 |FN AA2453 - RMBS.......oooorreireiieriinesiieeeieessineninns .. | 03/01/2020. | Paydown 5,000 (57) | covveerrriene | verrerenned3,000 | i | s 02/01/2039. | 1..............
36179V DB 3 |G2MA6398 - RMBS .. | 03/24/2020. | CREDIT SUISSE SECURITIES...... [ERTURRTOIRRIN IO 56,597,709 | .....56,281,127 | .....56,452,648 160 I 144,901 01/20/2050. | 1...
36179V HF 0 |G2MA6530 - RMBS .. | 03/23/2020. | Amherst Securities Group LLC....... ST I 93,699,375 | .....93,500,000 | .....93,824,844 168 .| -..(125,637) 03/20/2050. | 1...
36296 FT 7 |GN 692378 - RMBS. .. 1 03/01/2020. | Paydown 4,204 | ..o 4,204 | ..o 4,256 (VX)) I IS 4,204 02/15/2039. |1...
36296T DP 5 |GN 700410 - RMBS .. | 03/01/2020. | Paydown 230 230 236 (5) 230 03/15/2039. | 1...
38373W  5C 8 |GNR 0233C PG - CMO/RMBS.........cccouveririrriiriinniis .. 1 01/01/2020. | Paydown..........cccmvrenriinninciieiiees [ e | v 308,777 | .......... 308,777 | .......... 325,964 | .......316,787 | ..ccocvrivvinens | erenn(8,010) | o | s [CHOL0) ) O I 308,777 05/20/2032. | 1.......cc0eue
478045 AA 5 |JOHN SEVIER COMBINED CYCLE GENERATION LL..... | .. | 01/15/2020. | Paydown 35,279 35279 | oo, 35,279 1) 35,279 01/15/2042. | 1...
64908P AA 1 |NEW VALLEY GENERATION Il - ABS.......ccoooovumvvirimrins .. [ 01/15/2020. | PaydOWN. ... [ eevieneiieeniiienies | cereiiend 442,253 | .......... 442,253 | ......... 442,253 (LE5) ) I I 442,253 01/15/2021. | 1...
690353 RX 7 | OVERSEAS PRIVATE INVESTMENT CORP .. | 02/27/2020. | Paydown 84,795 84,795 | .o 84,795 4) 84,795 02/27/2027. |1...
690353 XM 4 | OVERSEAS PRIVATE INVESTMENT CORP .. [ 03/15/2020. | PaydOWN............cvverrreervieriiienns [ ceviieeiineniiiennies | cevviinns 114,286 | .......... 114,286 | .......... 114,286 () [ I 114,286 12/15/2030. [1...
83190A AB 9 |SBA 523402 - MBS. .. 1 03/02/2020. | Paydown..........cccooevurrinniiiniinniinns [ | e 1,536,457 | ....... 1,536,457 | ....... 1,708,588 | ......1,647,533 | ....ccccovvvvunes | (115,916) | oo [ s (115,916) | oo | v 1,536,457 09/20/2034. | 1...
841215 AA 4 |SOUTHAVEN COMBINED CYCLE GENERATION LLC.... | .. | 02/15/2020. | Paydown 207,198 207,198 | ..........207,198 (7 207,198 08/15/2033. | 1...
0599999. Total - Bonds - U.S. GOVEIMMENL.........oueuiiieiiieiriii i reseneees ....153,036,747 |....152,520,791 |....153,206,700 | .......2,859,046 | .................0 | ..(123,895) | .............0 | ..... (123,895) | ...t 0 |...153,017,483 XXX
Bonds - U.S. States, Territories and P ions
70914P LY 6 |PENNSYLVANIA (COMMONWEALTH OF)........c.ccocooeenene. | . | 02/15/2020. | Maturity @ 100.00........cccooovrvennices | conmivnnniisnnininns | o 3,000,000 | ...... 3,000,000 | ...... 3,000,870 | ....... 3,000,030 | ...oooviriiiinii | o (30) ((<[0))] OO PO 3,000,000 | ...veveniinns | o | e 0 ... 66,750 | 02/15/2020. | 1FE..........
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........cc.iuiiiiiiiniiiiiinn oot sssssssssessesssesnies | oonsies 3,000,000 | ....... 3,000,000 | ....... 3,000,870 | ....... 3,000,030 | .oooviniiinan 0] s (30) 0 (30) 0 ... 3,000,000 |....ccooenent 0 [ 0 | s 0 ... 66,750 XXX XXX
Bonds - U.S. Political Subdivisions of States
214489 BE 5 |COOK CNTY ILL SCH DIST NO 105.........comrvvererrrirrerenns o+ [ 01/15/2020. [ DIFECE.......oooveveeceieceiiereiiereiienes | cevieeeiienniieeeies | cereiiens 175,000 | .......... 175,000 | .......... 175,000 | .......... 175,000 (U PO ISP 175,000 | oo | evereireneiienes | cvverrireneennd0 | e 5,172 | 01/15/2023.
235308 QK 2 |DALLAS TEX INDPT SCH DIST.. .. 1 02/15/2020. | Maturity @ 100.00..........ccccoommmviins | corvimmmiiiinniiinnis | e 4,000,000 | ....... 4,000,000 | ....... 4,050,000 | ....... 4,000,821 ((:224) 1 IO I 4,000,000 | ..ooorvrcrirines | cerrerinrineni | 0 | s 89,000 |02/15/2020.
442331 QM 9 |HOUSTON TEX 1+ 03/02/2020. | DIFECL........oceemrerereererineireriseiinns | cerneeinnisensnenies | oerieees 430,000 | .......... 430,000 | .......... 528,852 | .......... 503,519 (LK) IR I 430,000 | ..vvorereires [ e | eeeeenennen0 [ 13,524 | 03/01/2032.
442331 'SP 0 |HOUSTON TEX .1 03/01/2020. | Call @ 100.00.........ccocvwmrerriirrinns [ eorersriiniicsiiens | e 1,000,000 1,000,000 | ...... 1,000,000 | ....... 1,000,000 (U PN 1,000,000 | ..oooovvirnnries | o | o0 | 23,055 | 03/01/2021.
442331  S8Q 8 |HOUSTON TEX.. .. 1 03/01/2020. | Call @ 100.00...........covveremrererreans | o | oo 2,000,000 .2,000,000 | .......2,000,000 | .......2,000,000 0 2,000,000 03/01/2022.
64966H HA 1 |[NEWYORKNY. .1 03/02/2020. | DIr€CL. ....oooveevieerieeariiesesiiisriess | covevessniesnnissnns | onnnieens 390,000 | .......... 390,000 | .......... 424577 | .......... 394,659 . J(Z2:) ) T [P 390,000 03/01/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of States...........ccccuuiirriiiiriiiimiiiiniins o | oo 7,995,000 | ....... 7,995,000 | ....... 8,178,429 | ....... 8,073,999 | ....ccoocennnand 0. (2,232) | covvveen: 0 | (2,232)| ....coe..uc 0 ... 7,995,000 XXX
Bonds - U.S. Special Revenue and Special A t
00164T AA 6 |AMCEST 07A A28 - ABS.......ccovrviivirnireirnrierssieiennnes .. | 01/15/2020. | Paydown 225,977 225977 | .oeei237,019 | 00in231,661 | oo | eeenn(5,684) [ s | (5,684) 225,977 01/15/2028. | 1FE..........
041083 VB 9 |ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M........ .. [ 03/01/2020. | PaydOWN............cooerrreeriieneiienns [ e | cevvinns 118,130 | .......... 118,130 (U RO PSRN 118,130 07/01/2043. | 1FE.........
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIALMTG R......... .. [ 03/01/2020. [ PaydOWN...........rveerrrieriiieniiinnes | e | e 93,103 | oo 93,103 5 93,103 02/01/2042. | 1FE..........
130333 CB 1 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTGR......... .. 102/03/2020. [ VARIOUS..........coovvarviarrieniiienns [ covvinniieneiiinnis | e 2,951,475 | ... 2,951,475 | ... 2,944,097 | ....... 2,945,592 5,883 2,951,475 02/01/2042. | 1FE..........
13034P  UH 8 |CALIFORNIAHSG FIN AGY REV......cccooomvriiiaririciians .. 1 02/06/2020. | Call @ 100.00...........covvererreirmeeians | e | oo 1,525,000 | ....... 1,525,000 | ....... 1,525,000 | ....... 1,524,963 [(0) 1 ST 1,524,962 08/01/2025. | 1FE..........
167725 AE 0 |CHICAGO ILL TRAN AUTH SALES & TRANSFERT........ .. | 01/01/2020. | Adjustment 0 12/01/2021. | 1FE..........
196479 F9 5 |COLORADO HSG &FIN AUTH - MBS.......ccooooivvvirinri .. [ 03/01/2020. | PaYdOWN............cvoerrreerieieniiienns [ ceviineiisnniiiineies | cevvinns 736,933 | ......... 736,933 cere 157,313 (20,380) | ..oovvereriens [ (20,380) | ...ocvvovvi | v 736,933 03/01/2048. | 1FE..........
196479 V4 8 |COLORADO HSG &FIN AUTH - MBS..........cccooovciinninn .. 1 03/23/2020. | Paydown.........ccccoeevurriiniiiniicnniinns [ | i 1,469,559 | ....... 1,469,559 | .......1,512,691 | ....... 1511141 | (41,582) | ..o [ (41,582) | ..o | e 1,469,559 11/01/2048. | 1FE..........
196479 XM 6 |COLORADO HSG & FIN AUTH... .. [03/02/2020. [ DIFECE.........ooorveerrrierreiiereiieniiienes | ceveineissniinnies | v 45,000 | ............ 45,000 (0) ((0) 1 SSTU I 45,000 11/01/2027. | 1FE..........
196480 EX 1 |COLORADO HSG & FIN AUTH... . |1 03/01/2020. | Paydown 20,303 20,303 rernrn20,303 0 0 20,303 01/01/2050. | 1FE..........
19668Q DW 2 |COLORADO ST BLDG EXCELLENT SCHS TODAY CT... | .. | 03/15/2020. [ Call @ 100.00..........ccoervrrvererrerrnns | vernrrrrirersnisserns | corerns 1,100,000 | ....... 1,100,000 | .......1,100,000 | ....... 1,100,000 (V1 TR R 1,100,000 03/15/2020. | 1FE..........
199112 HV 8 |COLUMBUS GABLDG AUTH LEASE REV...................... .. 101/01/2020. | Call @ 100.00........ccorrverrreerreeernes | eevrneerianeeiinnnens | eeveens 1,770,000 | ....... 1,770,000 | .......1,764,938 | ....... 1,768,497 (1 [N R 1,768,497 01/01/2023. | 1FE..........
199112 HW 6 |COLUMBUS GA BLDG AUTH LEASE REV........ccccoeuvuncee .1 01/01/2020. | Call @ 100.00.........ccocvwmrerriiiinrienns [ ererisriinicsiicens | v 1,860,000 | ....... 1,860,000 | ......1,854,439 | ....... 1,857,948 | ...ovvvrri (U OO I 1,857,948 01/01/2024. | 1FE..........
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19923P AX 6 | COLUMBUS IND MULTI-HIGH SCH BLDG CORP. .1 01/15/2020. | DIFECE........veveienrieiiierienirerinneiens [ eorereseeinsisnines | cevine 3,000,000 | ....... 3,000,000 | ....... 3,000,000 | ....... 3,000,000 0 | e | v 3,000,000 07/15/2022. | 1FE..........
19923P AY 4 |COLUMBUS IND MULTI-HIGH SCH BLDG CORP. 11 01/15/2020. | DIFECL........vvveienreerrereereeiseirseiiees [ eoererseessssinssines | ceviee 1,980,000 | ....... 1,980,000 | ....... 1,980,000 | ....... 1,980,000 (0 N P 1,980,000 07/15/2023. | 1FE..........
249218 AJ 7 |DENVER COLO PUB SCHS CTFS PARTN ..101/01/2020. | Paydown 0 12/15/2026. | 1FE..........
25477P  NF 8 |DISTRICT COLUMBIA HSG FIN AGY MULTIFAMI .. | 03/15/2020. | Paydown 203,210 203,211 | .......... 203,211 , (1) 1) 203,210 06/15/2045. | 1FE..........
296122 UT 9 |ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA........ .. 1 03/02/2020. | Call @ 100.00..........ovrerererererrrines [ eorrrirerirnniiiniirens | e 92,227 | oo, 92,227 | oo, 92,227 | oo 92,227 | .covvrvrinciinns 0 92,227 11/01/2038. | 1FE..........
312909 3W 2 |FHR 1250 J - CMO/RMBS .. | 03/01/2020. | Paydown 275 2 2 05/15/2022. | 1...
312915 QG 9 |FHR 1491 - CMO/RMBS.........ccocoireerineereriseisneriseins .. | 03/01/2020. | Paydown 3374 | i 3374 | 3577 | 3,393 | s [ (19) (19) 04/15/2023. | 1...
313398 P7 8 |FHR 2334F TD - CMO/RMBS. .. 1 03/01/2020. | Paydown 1,451 | e 1451 | 1518 |l LATE | [ e (25) (25) 07/15/2031. |1...
313399 PS 0 |FHR 2347C VP - CMO/RMBS. .. | .. | 03/01/2020. | Paydown 3,148 4 4 03/15/2020. | 1...
31339D 2V 9 [FHR 2418A MB - CMO/RMBS........coomvrvirrirriinneiienes .. | 03/01/2020. | Paydown 8,051 | .overrrrnn8,051 | 8,573 | 8,089 | s [ s (38) (38) 02/15/2022. [ 1.
313390 QZ 4 |FHR 2416D PG - CMO/RMBS .. | 03/01/2020. | Paydown 33,032 | oo 33,032 | i 35,445 | 33,175 | [ (142) (142) 02/15/2022.
3133N3 U9 3 |FHREBOO8 - RMBS..........rerevneirnerieeiieeressssisensseians .. 1 03/01/2020. | PAYAOWN.......cooveverercirerineiseiiens [ eorererneesnssiinsines | ceven 2,935,697 | ....... 2,935,697 | ....... 2,984,582 | ...... 2,982,906 [CEAT:) | R B (46,718) | ..vvvverver | crvrne 2,935,697 11/01/2049.
3133N3 VG 6 |FHRE6015-RMBS .. 1 03/01/2020. | Paydown.........ccomererrirnnniniineiiens [ eererineiiniinnines | v 3,626,033 | ....... 3,626,033 | ....... 3,678,723 | ....... 3,676,680 (50,091) [ oovereverriins [ v (50,091) [ .oovevevvrrri | v 3,626,033 09/01/2049.
3133N3 VN 1 |FHRE6021-RMBS .. 1 03/23/2020. | VARIOUS.........cooorrvrmerrermeeirseennens [ eoveriererneesssniinss | eonne 37,897,047 | .....37,897,047 | .....38,026,438 38,021,913 ) ) - o .(117,492) 11/01/2049.
313373 BU 1 |FHR 1644 K - CMO/RMBS .. | 03/01/2020. | Paydown 3,787 ) ) 12/15/2023.
3133TB 4G 2 |FHR 1991 PG - CMO/RMBS... .. | 03/01/2020. | Paydown 3,501 ) ) 09/15/2027.
3133TC HE 1 |FHR 2018 PG - CMO/RMBS... .. | 03/01/2020. | Paydown 2,157 ) ) 01/15/2028.
3133TD  3A 2 |FHR 2037 HB - CMO/RMBS.........ccooveriireriririrerieisirnnins .. 1 03/01/2020. | Paydown 3,037 ) ) 03/15/2028.
3133TH S8 1 |FHR 2118 PE - CMO/RMBS..........ccoomrviirrrineinerinsinens .. | 03/01/2020. | Paydown 6,236 ) ) 01/15/2029.
3133TS  F2 4 |FHR 2303A CK- CMO/RMBS..........coovvvinrrinrrinrrirnneens .. | 03/01/2020. | Paydown 2,320 ) ) 04/15/2031.
3133TU  S7 4 |FHR 2357B QH - CMO/RMBS, .. | 03/01/2020. | Paydown 1,667 ) ) 09/15/2031.
31358F M5 5 |FNRI112H - CMO/RMBS.......ccoomrvrrieirerieriseiseeieens .. | 03/01/2020. | Paydown 02/25/2021.
31358G  5J 2 |FNR9165Z - CMO/RMBS .. | 03/01/2020. | Paydown 06/25/2021.
31358K DY 1 |FNR G36 ZB - CMO/RMBS .. | 03/01/2020. | Paydown 11/25/2021.
31358N  H3 9 |FNR G9229 J - CMO/RMBS.... .. | 03/01/2020. | Paydown 07/25/2022.
31358N M5 8 |FNR 92119 Z - CMO/RMBS .. | 03/01/2020. | Paydown 07/25/2022.
31358P EE 3 |FNR 92117 M - CMO/RMBS .. | 03/01/2020. | Paydown 07/25/2022.
31358Q ZE 8 |FNR G9259 D - CMO/RMBS .. | 03/01/2020. | Paydown 10/25/2022.
31358R Y7 2 |FNR G9266 KB - CMO/RMBS........c.eveeerrrirerierierineens .. | 03/01/2020. | Paydown 12/25/2022.
313590 H5 5 [FNR 93155 PJ - CMO/RMBS.........cccovvovieriniiniriieirniinenns .. 1 03/01/2020. | Paydown 09/25/2023.
31359H NW 0 |FNR 9463 PK - CMO/RMBS.........covvvmmrirrieeienieeneninn .. | 03/01/2020. | Paydown 04/25/2024.
31359H QP 2 |FNR 9476 KA - CMO/RMBS.........coosvemriniinriieniseinneni .. | 03/01/2020. | Paydown 04/25/2024.
31359L  ZF 5 |FNR 9519 ED - CMO/RMBS.... .. | 03/01/2020. | Paydown 01/25/2022.
31359N  2W 0 |FNR 9719A PG - CMO/RMBS. .. | .. | 03/01/2020. | Paydown 04/18/2027.
31359V GF 4 |FNR 991 PJ - CMO/RMBS.........cooovrviriireinrisirnsieisninns .. 1 03/01/2020. | Paydown 02/25/2029.
3137BL AR 9 |FMMV MO036 A - CMBS .. | 03/16/2020. | Call @ 100.00 12/15/2029.
313921  JK 5 |FNRO157B PD - CMO/RMBS.........ccocvomrviiriiirriiereinnas .. | 03/01/2020. | Paydown 10/25/2031.
31392B SC 1 |FNR 026D L - CMO/RMBS. .. | 03/01/2020. | Paydown 01/25/2032.
31392C EM 2 |FNW 02W2 AF5 - CMO/RMBS.... .. | 03/01/2020. | Paydown 06/25/2032.
31392E PC 8 |FNR 0258F PG - CMO/RMBS .. | 03/01/2020. | Paydown 09/25/2032.
31392K 5C 6 |FHR 2455 GK - CMO/RMBS .. | 03/01/2020. | Paydown 05/15/2032. | 1...
31392K LR 5 |FHR 2450A PH - CMO/RMBS.........cooommmvirriirriinnriinns .. 1 03/01/2020. | Paydown 05/15/2022. [ 1......conc..
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31392M  5R FHR 2448R TX - CMO/RMBS .. [ 03/01/2020. [ PaydOWN.............coocmrvinniinniiinnes [ v | v 42,041 | ........... 42,041 | ............ 44,161 (915) [ oo | v 42,041 05/15/2032.
31393X  VH 7 |FNW 04W3 A6 - CMO/RMBS .. | 03/01/2020. | Paydown 203,003 203,003 | .......... 194,502 | ... 201,134 | i | 1,869 | | 1,869 203,003 05/25/2034.
3140K0 EL 8 |FNBO4638-RMBS....... .. 1 03/01/2020. | Paydown..........ccocovevimrinieiiniicneiiens [ e | s 46,925 | .......... 46,925 | ........... 47,006 (A0 ) IO 46,925 11/01/2049.
3140k4 QN 3 |FNBO8560- RMBS....... .. 1 03/25/2020. [ VARIOUS..........oovverrrarrrirenirranes | coviieniiineienenes 29,881,928 | .....29,625,283 | .....30,282,594 | ......ccooovivmmrirns | o | eeeee(2,082) | s [ [P0y — 30,280,512 03/01/2050.
3140QB N5 3 |FNCA4011- .. | 03/01/2020. | Paydown 2,966,481 | ....... 2,966,481 | ....... 3,013,248 | ....... 3,010,979 | oo | 2 (44,039) [ oo (44,039) | ...ovvvnnee 2,966,481 08/01/2049.
3140QC DT 0 |FNCA4613- .. [ 03/01/2020. | PaydOwn............coocommmviinriinniinnns [ covenciinniiinnis | e 2,002,343 | ....... 2,002,343 | ....... 2,034,046 | ....... 2,033,086 (30,136) | ...ovvvvri | e 2,002,343 11/01/2049.
3140QC V3 7 |FNCA5133- .. | 03/24/2020. [ VARIOUS..........oooveerriareirenerranes | coviieeiieseiiienenes 21,440,325 | .....20,782,455 | .....21,233,824 (7,789) | ... 21,226,035 I 214290 | ....... 214,290 02/01/2050.
31418D HY 1 |FN MA3846 - RMBS.... .. | 03/27/2020. | VARIOUS........cooomriririrerinrinniiens [ e 23,899,473 | .....22,836,460 | .....22,905,186 | ..... 22,903,057 | ..ccoovvrverren | werene(5,528) | v | s [CR74:) | — 22,897,529 .1..1,001,944 | ... 1,001,944 11/01/2049.
31418D JW 3 |FN MA3876 - RMBS.... .. [ 03/01/2020. | PaydOWN............cooervreerriieniiienns [ o | ceveinns 147,330 | .......... 147,330 | .covoee 147,699 | ......... 147,687 (G2 D R IS 147,330 | oo | e | e 0 12/01/2049.
31418D NN 8 [FNMA3996 - RMBS.........cocouorvirrrieniineniieeesieserieenes .. | 03/26/2020. | VARIOUS........ccccovvvreriririnrinniinns [ e 72,539,156 | .....72,000,000 | .....71,988,750 | ....cccccoerrurrnrrene 88 71,988,838 |...cooovvvveris | e 550,318 | ....... 550,318 | ..... 141,069 | 04/01/2050.
34074M  JB 8 |FLORIDA HSG FIN CORP REV - MBS... .. [ 03/01/2020. | PaydOWN.............coocrreirieiiniiiinns [ o | cevvii 311,966 | .......... 311,966 (U PR IS 311,966 11,230 | 07/01/2041.
34074M JC 6 |FLORIDA HSG FIN CORP REV - MBS... .. | 03/01/2020. | Paydown 227,820 227,820 0 227,820 07/01/2041.
34074M KA 8 |FLORIDA HSG FIN CORP REV .. | 01/02/2020. | Direct.... 20,000 20,000 0 20,000 07/01/2027.
34074M LW 9 |FLORIDA HSG FIN CORP REV .. | 01/02/2020. | Direct.... 20,000 20,000 coereennn 20,000 0 07/01/2030.
34074M ND 9 |FLORIDA HSG FIN CORP REV - MBS... .. 1 03/01/2020. | Paydown..........cccooerivmiinninciinniiens [ e | s 314,635 | ......... 314,635 | ........314,635 | .......... 314,635 (0) 07/01/2037.
34074M PF 2 |FLORIDA HSG FIN CORP REV - MBS... .. | 03/01/2020. | Paydown 115,633 115,633 ..115,633 ..115,639 (6) 01/01/2043.
443730 FT 8 |HUDSON CNTY N J IMPT AUTH LEASE RE o+ 102/03/2020. [ DIFECE.......ooouerveerreeereieereieeeeiienes | eevireneeineniieeeies | cereiinns 135,000 135,000 141,642 137,607 (50) 02/01/2024.
45201L  VF 9 |ILLINOIS HSG DEV AUTH .. | 03/18/2020. | DIr€Ct.........coouverrieericrirrirriiniies 850,000 850,000 | .......... 850,000 | .......... 850,000 0 07/01/2033.
45201Y YL 5 [ILLINOIS HSG DEV AUTH REV - MBS... .. | 03/01/2020. | Paydown 201,933 | .......... 160,779 | ......... 155,755 | ......... 156,290 |...coovvvcverrres | 45,643 | i 45,643 201,933 06/01/2043.
45203L CT 8 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE......... .. 1 03/01/2020. | Paydown..........coovevierinieiniicneiiens [ e | s 42,000 | ............ 32,365 | ............ 32,365 | ............ 32,342 | oo | 009,058 | i | 9,658 |....coovvrnnn ....42,000 09/01/2034.
454624 U4 7 |INDIANABD BKREV...... .. | 01/15/2020. | Direct.... ..2,030,000 | .......2,030,000 | .......2,074,437 ,033,104 (215) 2,030,000 07/15/2020.
462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTG REV .. 103/02/2020. | Call @ 100.00...........mmverrrrerreriiriens | eevierieireeniiieeeies | cerviiees 135,000 | .......... 135,000 | .......... 135,000 | .......... 135,000 (U PO ISP 135,000 02/01/2042.
462467 VWV 0 |IOWAFIN AUTH SINGLE FAMILY MTG REV. .. [ 01/02/2020. [ DiFECL.........oooveerririerrieerriienns [ o 1,350,000 | ....... 1,350,000 | ....... 1,350,000 | ....... 1,349,940 (U OO I 1,350,000 07/01/2038.
485429 CX 0 |KANSAS ST DEV FIN AUTH REV. .. | 03/02/2020. | Call @ 100.00. 3,000,000 | ... 3,000,000 | ... 3,000,000 | ....... 3,000,000 0 [ | e 3,000,000 | ... [ e | eeriverirenn0 [ e 67,800 |03/01/2022.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.... o+ [ 02/26/2020. [ DIFECE.......vvveeveerrreireeieerienesiienes | eeviseseisesiinnnnes | cerviinns 170,000 | .......... 170,000 | .......... 177,735 | . 171,470 (148) .3,850 | 07/01/2033.
49130T PS 9 |KENTUCKY HSG CORP HSG REV. .. | 03/02/2020. | Call @ 100.00, .135,000 135,000 ...135,000 ..135,000 0 11/01/2041.
49130T PT 7 |KENTUCKY HSG CORP HSG REV.... .. 103/02/2020. | Call @ 100.00..........cmmvererrerrerrirrens | e | cereiens 170,000 170,000 0 11/01/2041.
555555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/2025................ .. [ 03/31/2020. [ DIFECE........oooorveeireierriereiiensiienns [ e | o 10,000 | ..o 10,000 4 03/06/2025.
57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... .. | 02/18/2020. | Direct.... 815,000 | .......... 815,000 (249) 09/01/2047.
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 02/14/2020. | Call @ 100.00 1,570,000 | ....... 1,570,000 (0) 09/01/2037.
57419R  PL 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... .. | 02/18/2020. | DIr€Ct.........ccocveeurreerrrrrearrrienriiennees 380,000 380,000 0 09/01/2040.
57419R  YY 5 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 02/14/2020. | DIFECL..........cvveerrreerrreerriererniinneies | correeisnseinniis | eeveieneess 60,000 | ............ 60,000 (0) 09/01/2032.
57586N  UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS................... .. | 03/15/2020. | Paydown 25,350 25,350 (73) 01/15/2046.
59334H FU 4 |MIAMI-DADE CNTY FLA HSG FIN AUTH MULTIFA......... .. | 03/01/2020. | Paydown 21,986 21,986 (1) 11/01/2038.
60416Q FW 9 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2020. | Paydown 136,600 | .......... 136,600 3,074 09/01/2041.
60416Q GK 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2020. | Paydown 171,889 | .......... 171,889 (0) 08/01/2046.
60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |.. | 03/01/2020. | PaydOwn............ccocviiiniiniiiciiiniins | eriiiniisninsiienes | e 45554 | ........... 45,554 5818 10/01/2046.
60416Q HA 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2020. | Paydown 307,851 307,851 1 03/01/2048.
60416Q HE 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2020. | Paydown 546,867 | .......... 546,867 | .........545,099 | ........545140 | ... | 1726 | i 1,726 | . . 09/01/2048.
60416Q HG 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2020. | Paydown 221,241 221,241 | oo 221,241 | oo 221,241 (0) 221,241 11/01/2048.
60416Q HJ 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2020. | Paydown 246,851 246,851 | .......... 246,851 | .......... 246,851 (U OO IO 246,851 . 01/01/2049.
60416Q HL 1 [MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2020. | Paydown 465,820 | .......... 465,820 | .......... 465,820 | .......... 465,820 (0) ((0) ) SOOI 465,820 | ..o [ e | e 0 | 3,013 | 03/01/2049.
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60416Q HN 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |.. | 03/01/2020. | Call @ 100.00 ...30,751 0 | v [ v 15,375 | oo 06/01/2049.
60416Q HS 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |.. | 03/01/2020. | Redemption @ 100.00..........ccruvene | crvvrnrernerrcrienes 52,117 ceveneeen.64,689 0 52,117 12/01/2049.
606092 EP 5 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ..... .. 1 01/01/2020. | Maturity @ 100.00....... 2,225,000 | .......2,225,000 | .......2,225,000 | ........ 2,225,000 0 2,225,000 | .ovrvrerrian | cevervririenienes | 0 | 62,612 | 01/01/2020.
60636Y MJ 7 |MISSOURI ST HSG DEV COMMN MULTIFAMILY HS..... .. | 03/01/2020. | PaYAOWN........courercrirrireriieineriiens [ eorereneerseeiissines | e 14,132 0 01/01/2040.
60636Y ML 2 |MISSOURI ST HSG DEV COMMN MULTIFAMILY HS..... .. 1 03/01/2020. | Paydown.........ccocoeevvrriinniiniineiinns [ everinrieniiisiiens | e 2,788,386 10/01/2036.
60637B FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMLLY........ .. 1 03/01/2020. | PaYdOWN........ouervrerirriiiniirineiiiens [ eorerineenneinninns | v 49,189 08/01/2036.
60637B ML 1 |MISSOURI ST HSG DEV COMMN SINGLE FAMLLY........ .. 1 03/01/2020. | PAYAOWN......ccoourerrerrrineirerieninee | cerveeiennisenienies | oerineens 494,454 | ......... 582,958 | .......... 564,011 | ..........565,350 | ..cccovvrrmrrrues | 0ee(70,895) | covercirvrincns | weeern(70,895) [ oo 06/01/2044.
645913 AY 0 |NEW JERSEY ECONOMIC DEV AUTH ST PENSION...... .1 02/15/2020. | Maturity @ 100.00.........cccovvrrervrree | vervrrreerersnienrns | v 8,000,000 | ....... 8,000,000 | ....... 6,206,400 02/15/2020.
647200 2G 8 |NEW MEXICO MTG FIN AUTH - MBS.......c.cooovmivmiririnnnne .. | 03/01/2020. | PAYAOWN......coourvrrerrireriieineriiens [ eorerineensseissines | e 47,853 08/01/2035.
647200 4S 0 |NEW MEXICO MTG FIN AUTH....cooovivirirririirneieries .. 103/02/2020. | Call @ 100.00.........cmrvererrererrirans | errieerririneiirnenies | cerviines 150,000 0 09/01/2040.
64966N AA 5 |[NEW YORKNY CITY HSG DEV CORP MILITARY.......... .. | 01/01/2020. | Paydown 0 12/01/2021.
64972C BD 4 |NEW YORKNY CITY HSG DEV CORP MULTIFAML....... .. | 03/15/2020. | Paydown 8,361 0 06/15/2036.
64972C M6 7 [NEWYORKNY CITY HSG DEV CORP MULTIFAMI....... .. 1 03/01/2020. | Paydown 57,309 57,309 | .ooe0eere57,309 | 157,382 | s [ e (73) (73) 10/01/2046.
650035 UY 2 |NEW YORK ST URBAN DEV CORP REV........cccconurunnens .. | 03/15/2020. | Maturity @ 100.00.........evereermrene [ eormrerneernvrirsnines | cevene 2,000,000 | ....... 2,000,000 0 03/15/2020.
658207 MA 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. | 03/02/2020. | DIf€Ct.........cocorveerreeerrierereiiereiins | covevirseeninsnsinnes | overeiens 165,000 165,000 0 01/01/2030.
658207 NZ 4 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. | 03/02/2020. | Direct.... 40,000 | .oovvrnees 40,000 0 01/01/2026.
67178K AA 8 |OAK RIDGE TENN INDL DEV BRD LEASE REV.............. .| 01/01/2020. | Paydown 0 12/15/2032.
677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV............. ..103/02/2020. [ Call @ 100.00.........ccerrrrrererireirnns | cerrerireerenssniinens | ervveinns 585,000 | .......... 585,000 | .......... 585,000 . 0 585,000 11/01/2041.
67756Q XK 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... ++{ 03/02/2020. | DIFECE........veruiemrererireeserserenersnes [ eorereneesnensinsinns | veeiseenns 70,000 | wovverneen 70,000 | .ovvrrnees 70,000 | ............70,000 (0) (1) [T IO, 70,000 09/01/2038.
684273 GX 7 |ORANGE CNTY CALIF LOC TRANSN AUTH SALES....... .. 102/15/2020. | Call @ 100.00..........mmrvererrererierans | o | v 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ....... 2,000,000 0 | oo | v 2,000,000 02/15/2021.
684273 GY 5 |ORANGE CNTY CALIF LOC TRANSN AUTH SALES. .. | 02/15/2020. | Call @ 100.00 2,500,000 | ....... 2,500,000 ,500,000 0 | e | v 2,500,000 02/15/2022.
708797 AN 5 | PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M........ .. | 03/01/2020. | Paydown 23,812 23812 | 23,812 | 2 2 23,812 08/01/2035.
83755N  FY 3 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY....... .1 02/12/2020. | DIFECE.........cveeveervierirerirrireiieniiens | e | vevieens 180,000 | .......... 180,000 | ..........180,000 | .......... (0) [(0) IO I 180,000 11/01/2035.
838530 MQ 3 |SOUTH JERSEY PORT CORP N JREV. .. 1 01/01/2020. | Maturity @ 100.00..........everererrmrene [ eorererneirnerinnniines | crve 1,805,000 | ....... 1,805,000 (0 TN O 1,805,000 01/01/2020.
882750 NE 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE........ .1 03/02/2020. [ DIFECE. ......ouvvrvrrecireriniieirsnieresines | vervnsssierssinsies | vevrnienns 45,000 | .cooooenn 45,000 0 0 [ | v 45,000 07/01/2041.
88275F NU 9 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.. .. | 03/02/2020. | Call @ 100.00 90,000 90,000 3) 3) 90,155 09/01/2039.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. | 03/01/2020. | Paydown 29,674 29,674 | oo 27,986 | oo 27,840 | oo | s 1,834 | v [ e, 1,834 29,674 09/01/2047.
88275F PY 9 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. | 03/02/2020. | Direct 85,000 85,000 3 3 85,000 | ..vevverieenns | errrenirerrenins | cverriieiiieninnd0 | s 1,424 | 09/01/2033.
914714  CG 3 |UNIVERSITY N C CHAPEL HILL UNIV N C HOSP........... .. 1 02/01/2020. | Maturity @ 100.00.........cevereeerrmrenne [ eorererneirneriinniines | e 1,000,000 | ....... 1,000,000 (0 RN P 1,000,000 02/01/2020.
91528N  AA 9 |UNM SANDOVAL REGL MED CTR INC COLO REV........ 1] 01/21/2020. [ DIFECE. ....vuveevrreeirrereierieiernsisnes | verseniseenseniinnns | evvveinns 165,000 | .......... 165,000 0 07/20/2036.
91743P DD 4 |UTAH HSG CORP. .. | 03/24/2020. | Paydown 6,703 | oo 6,703 (294) (294) 02/21/2050. | 1Z............
928120 Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. 1 03/01/2020. | PAYAOWN.......cooerivrirreineireiiieriees | e | eeiienns 137,596 | .......... 137,596 | ......... 137,596 | .......... 137,499 | .o 98 98 | e | e 137,596 12/25/2043. | 1FE..........
92812U Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. | 03/01/2020. | Paydown 397,566 397,566 | ..........397,566 | .......... 397,566 0 0 397,566 10/25/2037. | 1FE..........
92812U Q6 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. 1 03/01/2020. | PaYdOWN.......coorvrrererisrirserieninne [ corneeriseinserienes | ceerenn 160,342 | i 160,342 | .........160,342 | .......... 160,332 10 [ e | e 160,342 06/25/2041. | 1FE..........
92812U Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.... .. | 03/25/2020. [ PaYOWN........vvrrirnririrerieirninninens | versniseerennnnnnens | cervnreneens 19,395 | i 72,698 6,696 10/25/2049. | 1FE..........
928120 XA 1 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.... .. 1 03/23/2020. | PaYdOWN........ooeverererrererrnrineiiiens [ erereneeneeinseiines | cnveernenn:58,850 | i 58,850 | .ovrrerern 83,411 | 62,299 | e | e (3,449) | s [ (3,449) 03/25/2038. | 1FE..........
928120 XB 9 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R........ .. [ 03/01/2020. | PaydOWN...........cvvverrriinriiieriienes | e | e 88,117 | 68,117 | oo 73,396 | i 72,085 | v | eeene(3,967) | s | e [CHELT0 ] m— 03/25/2038. | 1FE..........
92813T EE 6 |VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M.... | .. | 03/01/2020. | Paydown 520,980 520,980 470 08/25/2042. | 1FE..........
93978X EQ 9 |WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI| .. | 03/02/2020. | Call @ 100.00.........cccseerrrerrerrrerirns | corrrineineriieninns | oerieens 335,000 | .......... 335,000 4 4 09/01/2040. | 1FE..........
93978X ER 7 |WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI| .. | 03/02/2020. [ Call @ 100.00..........ccoevvrvrererirernns | verrvrrerirensneiinirns | cvvveinns 405,000 | .......... 405,000 | .......... 405,000 | .......... 405,000 0 05/01/2041. | 1FE..........
940839 AT 0 |WASHOE CNTY NEV HWY REV......coconreirrrrirericrirenns .. | 02/03/2020. | Call @ 100.00 850,000 850,000 | .......... 850,000 | .......... 850,000 0 02/01/2021. | 1FE..........
940839 AU 7 |WASHOE CNTY NEV HWY REV......cccovvvimriiriniiiciins .. 1 02/03/2020. | Call @ 100.00.........ccocremreririirrinns [ eorerieriiniicsnicens | v 1,000,000 | ....... 1,000,000 | ...... 1,000,000 | ....... 1,000,000 |....ccoovvomrrinns 0 02/01/2022. | 1FE..........
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3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ... covvaneeeea: ...258,115,129 |....255,629,463 |....255,514,173 |...133,650,422 | ................. 0 | ..(226,237) | ..ccovvvevunc 0 ... (226,237) | ........c.... 0 |...256,860,352 | .............. 0 |.1,254,777 |..... 1,254,777 | 1,727,115 XXX XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 171 A-ABS .. | 03/16/2020. [ PaYOWN.......covvrmierieererieininsirens | verrerineeeninsiisens | ervveinnd 612,050 | .......... 612,050 | .......... 612,047 (<) ) R S 612,050 | ..oovvervrires | e | verveiirennnn0 [ 5,377 | 05/16/2042.
000367 AA 0 |AASET 181 A-ABS .. | 03/16/2020. | Paydown 658,062 658,062 10858,782 | 0861357 | oo | eene(3,294) | s | e (3,294) | cooovercerins | e 658,062 | ... [ o | v 0 [ 6,059 | 01/16/2038.
00038R AA 4 |AASET 192 A-ABS .. | 03/16/2020. | Paydown 228,368 228,368 1 228,368 | ....oocovvieris | w0 | 1,285 | 10/16/2039.
00077B  4W 0 |AMAC 029 A30 - CMO/RMBS..........covumrvrirmerrnierranirerrnes .. 1 03/01/2020. | Paydown 262 262 9 | oo | o262 o e L o0 e 3 | 12/25/2032.
000780 NL 6 |AMAC 0312 2A- CMO/RMBS...........coovoerrierrieriiienenens .. | 03/01/2020. | Paydown 2272 | 2,272 | ...........2,303 49 | s [ e 2,272 [ i [ e | e 0 [ 11 | 12/25/2033.
00100F AC 9 |ACIS 143 A1F - CDO .. 1 02/01/2020. [ PAYOWN.......covvrrivnirireririnsernniiens | vereneseerensssienens | verenns 2,197,078 | ......2,197,078 | .......2,186,093 2,182 ....2,197,078 02/02/2026.
00102D AC 2 |ACIS 145 A2 -CDO .| 02/01/2020. | Paydown 1,317,620 (0 PR S 1,317,620 11/02/2026.
001055 AJ 1 |AFLACINC .1 01/10/2020. | Call @ 100.00 3,991,320 22 ,997,992 02/15/2022.
001406 AA 5 |DCAL2015A1-ABS C| 03/15/2020. | Paydown 12 57,354 02/15/2040.
00175L AE 2 |AMMC 14R X - CDO .. 1 01/27/2020. | Paydown ..24,101 (1) (1) 24,100 07/25/2029.
00176C AL 5 |[AMMC 12R X - CDO .. 1 02/10/2020. | Paydown 17,464 36 36 11/10/2030.
00176D AE 9 |AMMC 13R X- CDO. .. | 01/24/2020. | Paydown 0 07/24/2029.
00176E AJ 6 |AMMC 12RFR-CDO .. | 02/10/2020. | Paydown 255 11/10/2030.
00176J AH 9 |AMMC 16R XR - CDO. .. | 01/14/2020. | Paydown 606 04/16/2029.
00178L  AA 7 |AMMC 21 X- CDO, ..| .. | 02/03/2020. | Paydown (1) 11/04/2030.
00184@ AA 4 |AMAZON (EUCLID OH) CONTROL PASS-THRU TRU..... .. | 03/31/2020. | Paydown 14 25,333 06/30/2039.
00191# AA 3 |AMAZON (TUCSON AZ) CONTROL PASS-THRU TRU... | .. | 03/31/2020. | Paydown 27,935 27,935 25 27,935 08/31/2039.
00191@ AA 5 |AMAZON (OKLAHOMA CITY OK) CONTROL PASS-T..... | .. | 03/31/2020. | Paydown.........cccoeevvmrimmiinmiicnninnis [ everierisniicniiinns | oo 52,730 | oo 52,730 5 52,730 09/30/2039.
00192) AA 4 |APS 161 1A - CMO/RMBS .. | 03/01/2020. | Paydown 330,992 330,992 | .........294,997 | .........313,884 | ..o | 017,109 | i | v 17,109 330,992 07/27/2057.
00193* AA 5 |AMAZON (TULSA OK) CONTROL PASS-THRU TRUS.... | .. | 03/31/2020. | Paydown ceereennnn5,130 . 3 3 55,134 09/30/2039.
00214M  AA 1 |ARLFR 1406 A1 - ABS .. | 03/15/2020. | Paydown............c.coourvemnmiimnniinnnns | covveneiienniiinnis | e 495,118 | L 455,118 | ... 444,557 | ... 448173 | e | e 6,944 6,944 | ..o | s 455,118 06/15/2044.
00225# AA 3 |AMAZON ( GRAND RAPIDS, Ml ) CONTROL PASS........ .. | 03/31/2020. | Paydown 26,127 26,127 ..26,127 23 26,127 09/30/2039.
00255U AA 3 |AASET 201 A- ABS .. [ 03/15/2020. | PAYAOWN. ... [ ceviiesrineniinennes | cevviines 184,444 | .......... 184,444 | ..........184,441 K I I 184,444 01/17/2040.
00256D AA 0 [AASET 191 A-ABS .. | 03/15/2020. | Paydown 366,546 366,546 | .......... 366,545 () 366,546 05/15/2039.
00432C CW 9 |ACCSS 05B A3 - ABS .. [ 01/27/2020. | PaYAOWN..........cveerrvieriiieniiienes [ eovieneiinneiiieneies | cevviinns 147,183 | .......... 147,183 A5 77T | 139,683 | s | e 1,501 | | e 7,501 | oo | v 147,183 07/25/2035.
00436M  AA 3 [AALLC 181 A-ABS.....oovoerveecrieesiessisssisssisssiens .. | 03/02/2020. | Paydown 286,845 286,845 ....286,772 62 286,845 12/02/2033.
004375 FG 1 |ACCRO061A4-RMBS....... .. [ 03/25/2020. | PaydOWN...........ccveerrvierrireriiienns [ cevieeeiiieeiienenes | oo 1,131,032 | ....... 1,131,032 | .........969,522 | ...... 1,056,156 | ....cccoooommrrines | e TABTE | oo | i TABT6 | oo | e 1,131,032 04/25/2036.
004421 HR 7 |ACE 04HE3 M2 - RMBS .. | 03/25/2020. | Paydown 22,483 22,483 | .o 18,1568 | i AT,521 | i | o962 [ [ 4,962 22,483 11/25/2034.
00452P  AD 9 |ACIS 156 A2 - CDO........ooureerriceeieceiieceiieseieeeenienens .. [02/01/2020. | PaydOWN.............coocevrieriieciiienes | o | e 2,193,118 | ....... 2,193,118 [(0) 1 SR 2,193,118 05/03/2027.
006346 AS 9 |ADMSO 181 A= ABS......cooorriiriiireiinnerieeeeieeesineeinns .. [ 03/15/2020. | PaydOWN. ... [ eevimneeiineiiieneies | cerviinns 104,440 | .......... 104,440 (L7 T I 104,440 11/16/2048.
007036 GS 9 |ARMT 052A 2A1- CMO/RMBS... .. | 03/01/2020. | Paydown 30,598 30,598 2,126 30,598 06/25/2035.
007036 SE 7 |ARMT 059A 5A1 - RMBS .. [ 03/25/2020. [ PaydOWN............covemrrinriiieniiiinnes | e | cvereiienes 51,392 | oo 51,392 | .00 35,850 | 140,654 | s [0 10,738 [ [ 10,738 51,392 11/25/2035.
00703Q AD 4 |ARMT 063A A11-RMBS......c.cocvvvrirerriiereriissieniseinns .. | 03/25/2020. [ PAYAOWN.......covvrmirrirererieinirnnirens | verrenisseenssniinnns | evvveinns 106,504 | .......... 106,504 | ............67,377 | oreireee 7,377 | oo 300 (1) 301 [ | e 106,504 08/25/2036.
009088 AA 3 |AIR CANADA-ABS. .| C|01/01/2020. | Paydown 0 06/15/2029.
009088 AB 1 |AIR CANADA - ABS. ....| €| 01/01/2020. | Paydown 0 06/15/2029.
009090 AA 9 |AIR CANADA 2015-1 PASS THROUGH TRUST -A......... C|03/15/2020. | PaydOWN..........cooorrieriiiriiieniis [ o | cevienees 325,681 | .......... 325,681 | ......... 325,681 (33) 325,681 09/15/2028.
009090 AB 7 |AIR CANADA 2015-1 PASS THROUGH TRUST - A......... | C| 03/15/2020. | PaydOWN...........comrveimrrireniiieniiiins | cereviseeniseniieees | overeeens 103,772 | .......... 103,772 ...103,772 (11) .103,772 X 09/15/2024.
009098 A* 5 |CTL - AMAZON FORT WORTH FUNDED ... | .1 03/10/2020. | Paydown 215,307 215,307 ....215,307 (0) .215,307 |..... | O [ 1,612 | 11/10/2039.
00912X BF 0 |AIRLEASE CORP.......ccocoovriiriiiriiieceieceieceiieceiienens .. | 02/26/2020. | BARCLAYS CAPITAL INC FIXED.. |.. 4,000,000 3,948,720 B67 | .o | v 3,955,080 539,080 | ....... 539,080 | ....... 75,542 | 10/01/2028.
00928Q AR 2 |AIRCASTLELTD . | 02/26/2020. | VARIOUS.. 4,000,000 3,993,240 196 ,995,211 282,369 | ....... 282,369 | ....... 74,800 | 09/25/2023.
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Unrealized Total Foreign | Book/Adjusted | Exchange Stock Stated nand
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CUSIP Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Carrying Value | (Decrease) (11+12-13) | BJAC.V. Date Disposal | on Disposal During Year Date Symbol
01447Y AB 0 |ALESC 1A2-CDO.. .. 1 03/26/2020. [ VARIOUS...........coovoiirviianriianriianns [ coviinniisnniiinni | cenneennn 99,739 | L 117,926 | ........110,345 | ... 109,376 | .coooovvverriies | e 1,189 | | e 7,189 ..116,565 (16,827) | .......(16,827) | ......... 1,316 | 10/15/2033. | 1FE..
01448Q 8 |ALESC 4 A1-CDO.. .. [ 01/30/2020. [ PaydOwn...........ccoocomvrveimrrimeniinenns | cevvennivencirennis | eereeeen 871,753 | s 871,753 | ........819,751 | ... 812,292 | .o [ 59,481 | | 59,461 LBTTE3 | | e | e | 5,381 | 07/30/2034. | 1FE..
01448T AA 2 |ALESC 5 AT -CDO....covvriiiieieiciseieiesissieesissessnines 01/01/2020. [ PaYAOWN........coocvvrerrieiriineierinines [ vrererinsiisiinsinens | e | s | oo | e | e (V1 UOURORURTORIR POTOOPUURIURTRORPURES IUPOURTROURURTOTES UURPOTSURPORORRURTR) IDVOPPURORPOTRURPO | B IO 16,997 | 12/23/2034.
01448X 3 |ALESC 6 A1 - CDO. .. | 03/23/2020. | Paydown 829,016 829,016 | ..........748,036 | .......... 673,128 155,887 829,016 0o 19,221 | 03/23/2035.
01448Y AB 9 |ALESC 7 A1B-CDO... .. | 03/23/2020. | Paydown 162,812 | .......... 162,812 | ... 146,412 | .......... 150,696 | ..oooovvervrrires | e 12,116 | s | v 12,116 | v | v 162,812 | oo | v | evvnrrirennnnd0 | e 1,312 | 07/23/2035.
014495 AB 1 |ALESC 13A1-CDO .. 1 01/01/2020. | Paydown 0 09/23/2037.
014498 AB 5 |ALESC 14A1-CDO .. | 03/23/2020. | Paydown 3,754 09/23/2037.
01449C  AA 8 [ALESC 8 ATA-CDO.....covvvriirrrieiinieiesisseesssssisnsenns .. 1 03/23/2020. | Paydown.........ccccomevenievmrcnrineiiens [ eoverrnriiniceninns | e 4,216 | 44,216 | 33,770 | 32,937 | [ 11,279 | | 11,279 12/23/2035.
01449C AB 6 |ALESC8A1B-CDO... .. 103/23/2020. | PaydOwN............cooomuvvemnnrrnniinnnns [ eevvseniienciiennis | cevreerenn 79,996 | 10000 75,996 | .........60,339 | 151,382 | i [ 24614 | [ 24,614 12/23/2035.
01449T AA 1 |ALESC 9 A1-CDO.. .. | 03/23/2020. | Paydown ..562,897 06/23/2036.
01449W AA 4 |ALESC 10A1-CDO .. 1 03/23/2020. | Paydown............c.coourveimmeinnniinnnns [ o | cvnneeenn 16,209 | 10000016,209 | 14,421 | 14249 | L | 1961 | [ 1,961 09/23/2036.
01450A  AA 8 |ALESC 11 ATA - CDO.....ooorrriiriieceeieneeiesesiesenieseninns .. | 03/23/2020. | Paydown 428571 | ......... 428,571 | ........322,500 | .......... 294,526 134,046 12/23/2036.
01450B AA 6 |ALESC 15A1-CDO .. | 03/23/2020. | Paydown 242,006 242,006 22,915 12/23/2037.
017175 AB 6 |ALLEGHANY CORP .. | 01/15/2020. | Call @ 100.00, 8,189,200 | ....... 8,000,000 125 09/15/2020.
02146P AF 2 |CWALT 06HY12 A5 - CMO/RMBS.. .. | 03/01/2020. | Paydown 52,438 08/25/2036.
02146T AL 1 |CWALT 0624CB A11- CMO/RMBS .. | 03/01/2020. | Paydown 52 08/25/2036.
02150V AA 3 |CWALT 07HY7C A1- RMBS. .. | 03/25/2020. | Paydown 214 08/25/2037.
02315Q AA 6 |AMBAC LSNILLC .. | 03/31/2020. | Paydown 0 02/12/2023.
023778 AB 2 |AMERICAN AIRLINES INC - AB .. | 03/22/2020. | Paydown 307,942 307,942 (32) 307,942 03/22/2029.
023770 AB 0 |AMERICAN AIRLINES INC - ABS... .. | 01/15/2020. | Paydown 148,761 | .......... 148,761 (V) I I 148,761 07/15/2024.
02660L AA 8 |AHMA 064 A11-RMBS.... .. | 03/25/2020. | Paydown .14,290 71 ....14,290 10/25/2046.
02660T AR 4 |AHM 0414A-RMBS..... .. | 03/01/2020. | Paydown 158,539 2,739 ..158,539 04/25/2044.
02660T CS 0 |AHMO044A4A-RMBS........cccoooiirviiirriinriireineneienns .. | 03/01/2020. | Paydown 207,186 207,186 | ......177,273 | ......... 187,185 | .ovvcvvievicies [ 200020,000 | s | e 20,000 207,186 02/25/2045.
02660T DH 3 |AHM051B 6A - RMBS.........cooooiiriirriiereirereieceiieceienas .. | 03/01/2020. | Paydown 6,982 06/25/2045.
02660T EK 5 |AHM052B 1AT-RMBS.......ccccoviiviimiierrieirerisiseeniennns .. | 03/25/2020. [ PaYOWN.........ccvrveriiererniiienniiens | vervnineirensninniies | erneenn 165,562 | ... 165,562 | .......... 154,956 | ......... 154,851 | oo [ 10,711 | | v 10,711 [ 09/25/2045.
02660T EQ 2 |AHM052B 4A1-RMBS.......coooooiiviiiriiiereneieeneieeeienns .. | 03/01/2020. | Paydown 9,127 09/25/2045.
02660V AE 8 |AHMA051B311-RMBS. .. | 03/25/2020. | Paydown 6,733 | oo 6,733 . 25,663 [ e [ 1,070 | | s 1,070 | .o 11/25/2035.
026650 AA 3 |AH4R 14SFR2A-ABS... w... | . | 03/01/2020. | Paydown 89,921 89,921 | ...........90,660 | ............90,240 (319) 89,921 10/17/2036.
02665X AA 7 |AHAR 14SFR3A - ABS.......cocooiiviiriiiiriiineeieenieeseieeees .. | 03/01/2020. | Paydown 161,953 | ......... 161,953 | ......... 163,629 | ......... 162,728 | ..o (UAC) ] T I 161,953 12/18/2036.
02666A AA 6 |AH4R 15SFR1A-ABS... .. | 03/01/2020. | Paydown 194,576 | .......... 194,576 [(<74 ) RN I 194,576 04/17/2052.
02666B AA 4 |AH4R 15SFR2 A - ABS... .. | 03/01/2020. | Paydown 37,698 37,698 23 37,698 10/17/2052.
026929 AA 7 |AHM063A 111-RMBS... .. | 03/25/2020. | Paydown 122,602 | .......... 122,602 521 | oo [ v 122,602 12/25/2046.
030728 RC 1 |AMSI 04FR1 A6 - RMBS. .. .. 03/01/2020. | Paydown 32,027 32,027 725 32,027 05/25/2034.
031162 BG4 [AMGEN INC.......coovoiriiciieceeceeceeceecesecesieenens .. | 03/23/2020. | Call @ 100.00, 5,147,600 | ....... 5,000,000 330 | oo [ e 06/15/2021.
03215P BN 8 |AMRES 971 A7 - RMBS.......coovriiireriiieirerieisesniernnis .. | 03/01/2020. | Paydown 6,460 | .............. 6,460 21 | e [ e 03/25/2027.
03215P DM 8 |AMRES 981 A5-RMBS.........ccooovsiiiiirriiiniriinciecceieeneens .. | 03/01/2020. | Paydown 96 10/25/2027.
03235T AA 5 |ACEF 141 A- ABS .. | 02/01/2020. | Paydown (0) 12/20/2024.
03235T AA 5 |ACEF 141 A= CMO.......oooriirriiiriisceeceeneeceienenens .. | 03/20/2020. | Paydown 2,137 12/20/2024.
03765X AD 8 |APID 22 A2B - CDO. .| 03/12/2020. | Call @ 100.00 4,000,000 | ....... 4,000,000 58 | o [ 20023,999,902 | o [ 98 | 98 | 63,742 |10/20/2027.
03766E AB 3 |AASET 162 A - ABS . 02/18/2020. | Paydown 2,541,971 | ... 2,541,971 (13,621) [ ovvvervvrens | o 2,541,971 | v [ | il [ 18,651 | 11/15/2041.
037833  AK 6 [APPLE INC....ccovoiieceieceieceeseeeseeeseessieeesieees .. | 03/24/2020. | CREDIT SUISSE SECURITIES...... | ..ococvvveircris 20,227,800 | .....20,000,000 | .....18,106,800 | ..... 19,260,742 | ...ovvvvervcvans | 88,878 | i | s 48,878 | ..o | e 19,309,620 | ....coovvoverrees | o 918,180 | .......918,180 | ..... 190,667 | 05/03/2023.
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037833 AS 9 |APPLEINC .. | 03/26/2020. | MITSUBISHI UFJ SECURITIES 12,789,360 | .....12,000,000 | .....11,989,920 | ..... 11,995,505 227 11,995,732 793,628 | .......793,628 | ... 162,150 | 05/06/2024. | 1FE..
038222 AF 2 |APPLIED MATERIALS INC. <. | . | 03/26/2020. | PERSHING DIV OF DLJ 13,376,480 | .....13,000,000 | .....12,972,570 | ..... 12,995,424 723 12,996,148 380,332 | .......380,332 | ..... 158,383 | 06/15/2021. | 1FE..
038370 0 [AQFIT19AA-ABS......cooiiiiiicisnieissse s .. | 03/15/2020. | Paydown 797,928 | .......... 797,928 | ......... 797,804 | ......... 797,814 | oo | v 114 M4 || s 797,928 07/16/2040.
038779  AA 2 |ARBYS 151 A2 - ABS.........coiiviiiriiereeceiseneeecenenenens .. | 01/30/2020. | Paydown 17,500 | oo 17,500 | oo 17,500 | oo 17,501 (1) (1) ....17,500 10/30/2045.
04002Q 0 |AREIT 18CRE2 A - CMBS .. | 03/16/2020. | Paydown 1,198,201 | ......1,198,201 | .......1,198,201 0 0 ,198,201 11/16/2035.
04249@ AD 3 |THE ARMY & AIR FORCE EXCHANGE SERVICE........... .. | 03/15/2020. | Paydown 37,401 37,401 | oo 37,401 (0) 37,401 10/15/2024.
04544P  AD 1 |ABSHE 06HE5 A4 - RMBS .. | 03/25/2020. | Paydown 104,547 | .......... 104,547 | ...ccoeene. 67,936 | ......c...86,907 | oo | 017,840 | s [ e 17,640 | .o | e 104,547 07/25/2036.
048677 AA 6 |ATLANTIC MARINE CORPS CMNTYS LLC... ... | .. [ 01/01/2020. | Adjustment 0 06/01/2022.
05178R AA 3 |AURORA MILITARY HSG II LLC.......ccoovverrrerrriccriiianes .. 1 01/01/2020. | Call @ 100.00, 0 12/15/2020.
05178T AA 9 |AURMIL 11A11-ABS .. | 01/15/2020. | Paydown 9,254 | ... 9,254 9,254 (0) ..9,254 07/15/2034.
05279@ AA 9 |AUTOLIV CONTROL LEASE-BACKED PASS-THRU T.... |.. | 03/15/2020. | Paydown 51,526 51,526 | ...........51,526 | ...........51,526 (0) (0) 51,526 e 05/15/2034.
05367A  AD 5 |AVIATION CAPITAL GROUP CORP.. .. | 02/27/2020. | TORONTO DOMINION BANK 9,450,720 | ....... 9,000,000 | ....... 9,000,000 | ....... 9,000,000 0 9,000,000 450,720 04/06/2021.
05369A AD 3 |AVIATION CAPITAL GROUP LLC.. .. | 02/27/2020. | VARIOUS.. 2,120,056 | .....11,400,000 | ....11,244,618 | ....11,272,716 3,346 ... 11,276,062 .843,994 08/01/2025.
05531F BJ 1 |BB&T CORP .. | 03/30/2020. | CREDIT SUISSE SECURITIES 6,954,500 | ....... 7,000,000 | ....... 6,994,820 | ....... 6,995,241 358 6,995,599 (41,099) | ........(41,099) | ....... 83,417 | 03/16/2023.
05532E BB 0 |BCAP 09R10P 151 - CMO/RMBS... .. | 03/01/2020. | Paydown 85,927 369 85,927 03/26/2036.
05532E CE 3 |BCAP 09R10J 9A2 - CMO/RMBS .| 03/01/2020. | Paydown 54,245 748 54,245 06/26/2037.
05532M AG 2 |BCAP 09RR15 4A2 - CMO/RMBS.. 03/01/2020. | Paydown 490 [ | e 159,782 05/27/2036.
055336 CN 7 |BCAP 10RR9B 6A1- CMO/RMBS.. 03/01/2020. | Paydown..........coovevverenieinnicnninens [ evevverirsrinnienns | v 576,385 | i, 3673 | oo | v 576,355 10/26/2035.
05533N  AJ 3 |BCAP 10R12A 1A9 - CMO/RMB:! 03/01/2020. | Paydown 235 95,710 06/26/2037.
055350 BG 8 |BCF 97R2 3B1 - CMO/RMBS .. 1 03/01/2020. | Paydown..........c.cooevevmiicnrinniveninns [ eovvrieniisniivcinns | e 176,105 | i 2,299 | oo | e 176,105 05/25/2027.
05539B AD 6 |BCAP 12RR3 1A4 - CMO/RMBS.... .. | 03/01/2020. | Paydown 431 92,017 12/29/2037.
05540X BK 8 |BCAP 12RR4B 5A5 - CMO/RMBS.. weo [ 03/01/2020. | PaydOwN.........ccoooeerveerriieniiieniis | eoeeneireeerrenenins | e 405,575 | i [(0) 1 SOOI 405,575 05/27/2036.
05541C  AZ 1 |BCAP 12RR7 5A1 - CMO/RMBS...........cooovrviirriiinriis .. [ 03/01/2020. | Paydown..............ccouvvemmmeimnniiinnns [ cevvenniiinniiinnis | 201,686,212 | .....1,686,212 | .......1,380,005 | .......1,569,741 | ...oocovvviinns |l 16,471 | i [ 16,471 | oo 1,586,212 03/26/2047.
05541D AU 0 |BCAP 12RR8B 4A3 - CMO/RMBS.. .. [ 03/19/2020. [ PaydOwN...........ccoocmmrveirrriieniiienns | e | cereeeen 347,889 | o 347,889 | .........287,443 | .....318,787 | .o [ 0029,102 | i | 29,102 | ..o ..347,889 11/26/2036.
055450 AJ 8 |BCAP 15RR3 4A1 - CMO/RMBS.... v || 03/26/2020. | Paydown............coeivneinniniiienns | veresrienicsniinei | e 172818 | i 172,518 | .........153,973 8,233 172,518 02/25/2037.
05549V AA 6 |BDS 18FL2 A -CDO.....ccovvveericerceriecerieseeieeeeesenenns .. [ 03/17/2020. | Paydown............c.cooevvvmmmeinnneinenns | o | oo 1,479,350 | i 1,479,350 | ....... 1,480,274 (925) 1,479,350 08/17/2035.
05570W AJ 7 |BNPP 091 A6 - CMO/RMBS .. [ 03/01/2020. | PaydOwn...........ccoocmervemmrvemnriinenns | e | e 1,438,261 | i 1,438,261 | ....... 1,267,468 | .......1,426,370 | ..o |00 11,892 | i [ e 11,892 | .o 1,438,261 08/27/2037.
05581J AA 2 | BNSF RAILWAY CO 2015-1 PASS THROUGH TRUS...... .. 1 01/01/2020. | Paydown 0 06/16/2028.
05584@ AA 9 |BGS HUNTSVILLE 2016 CONTROL PASS-THRU TR...... .. | 03/15/2020. | Paydown 123,965 | .......... 123,965 (U PO ISP 123,965 08/15/2035.
05584A AA 8 |HGVGI17AA-ABS..... .. | 03/25/2020. | Paydown 150,286 | .......... 150,286 30 | o | e 150,286 05/25/2029.
05586* AA 9 |BGS SPARTANBURG 2017 CONTROL PASS-THRU T... | .. | 01/15/2020. | Paydown 28,686 28,686 (0) 28,686 07/15/2032.
05586 AA 9 |BGS SPARTANBURG 2017 CONTROL PASS-THRU T... | .. | 03/15/2020. | Paydown 57,658 | ........... 57,658 0) 57,658 07/15/2032.
05587* AA 8 |PVTPL FEDEX SPARKS - ABS <.er | - | 03/15/2020. | Paydown 80,208 80,208 (1) 80,208 03/15/2037.
05588 AA 7 |BGS HUNTERSVILLE 2017 CONTROL PASS-THRU....... | .. | 01/15/2020. | Paydown 21,500 21,500 (0) 21,500 05/15/2038. ..
05588 AA 7 |BGS HUNTERSVILLE 2017 CONTROL PASS-THRU....... .. | 03/15/2020. | Paydown ((0) ] IOTTO IO 43,238 05/15/2038. | 1Z............
05590# AA 9 |BPHQ 2017 CONTROL PASS-THROUGH TRUST............ .. | 03/15/2020. | Paydown 0 ...40,472 11115/2032. | 1..............
05607Y AC 5 |B2R151A2-ABS....... .. 1 03/01/2020. | Paydown.........ccccooevvnrennnicnninciiiens [ | 204,450,917 | ....4,450,917 | .......4,462,966 | ......4,453,143 | ..o | ee(2,225) | s | e (V27 | — . ,450,917 05/15/2048. ..
058927 AG 9 |BAFC 06A 3A2- CMO/RMBS...........ccooouvvvirriinriiiniiinns .. | 03/01/2020. | Paydown 188 | | v 43,591 02/20/2036. | 1FM.........
058931 AD 8 |BAFC 063 2A1- CMO/RMBS.. .. | 03/01/2020. | Paydown 566 ..134,541 03/25/2036. | 1FM.........
058931 BL 9 |BAFC 063 5A8 - CMO/RMBS.. .. | 03/01/2020. | Paydown ..15,366 ..19,563 15 ....15,366 03/25/2036. | 1FM.........
058933 AN 2 |BAFC 06DB 5A1- CMO/RMBS... .. | 03/01/2020. | Paydown 387,772 387,801 89 387,772 05/20/2036. | 1FM.........
05946X H7 1 |BAFC 05H 3A1- CMO/RMBS .1 03/01/2020. | Paydown 26,032 26,294 21 26,032 11/20/2035. | 3FM.........
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05946X XP BAFC 05EA 3A1 - CMO/RMBS... .. 1 03/01/2020. | Paydown 265,805 265,997 ...260,841 | .......... 260,336 1 265,805 [ .oovveveeereeries L eoreeeerceneenes | eceereerirnieeend | o 1,071 | 05/20/2035.
05946X Y7 2 |BAFC 058 2A8 - CMO/RMBS <oer | - 03/01/2020. | Paydown 144,195 | .......... 148,387 | .........149,049 | ........ 147,497 (77) 01/25/2036.
05946X YV 9 |BAFC 05F 2A1 - CMO/RMBS........ccoovvmmiiniicrireririiens .. | 03/01/2020. | Paydown 74438 | ..o 84,048 | .......... 78,321 | oo 82,450 107 09/20/2035.
05948X T2 7 |BOAMS 04A 2A2 - CMO/RMBS.. .. | 03/01/2020. | Paydown 6,181 ...6,181 ....6,088 ....6,006 " 02/25/2034.
05949A H8 6 |BOAMS 05A 2A1- CMO/RMBS.. .. | 03/01/2020. | Paydown v 82,247 | ...........82,064 3,001 02/25/2035.
05949A H9 4 |BOAMS 05A 2A2 - CMO/RMBS .. [ 03/01/2020. | Paydown............c.cccurvemmmiimnniiinnns [ covvenniiinniiinnis | e 106,231 | 1 106,231 | L 103,442 | ......... 103,813 2,417 02/25/2035.
05949C GW 0 |BOAMS 058 A9 - CMO/RMBS.... .. | 03/01/2020. | Paydown 24 09/25/2035.
05949C HM 1 |BOAMS 05l 1A1 - CMO/RMBS... .. | 03/01/2020. | Paydown 37 10/25/2035.
05949C KS 4 |BOAMS 05J 2A3 - CMO/RMBS .. | 03/01/2020. | Paydown 0 11/25/2035.
05950M AJ 9 |BAFC 06G 3A3 - CMO/RMBS. .. | 03/01/2020. | Paydown 207,314 207,314 | ... 198,762 | .......... 188,562 | ....occevvverivens | 0018752 | i | e 18,752 07/20/2036.
05950P AF 0 |BAFC 06HB 2A3 - CMO/RMBS... .. | 03/01/2020. | Paydown 211,791 219,268 419 09/20/2046.
05950T AC 9 |BOAMS 06B 2A1 - CMO/RMBS.. .. | 03/01/2020. | Paydown 7,620 27 11/20/2036.
05951F AB 0 |BAFC 071AT1B - RMBS. .. | 03/01/2020. | Paydown 1,670 2 01/25/2037.
05951K AN 3 |BAFC 067B A12 - CMO/RMBS .. 1 02/01/2020. | Paydown 43,922 156 09/25/2036.
05951K AN 3 |BAFC 067B A12 - CMO/RMBS............cccooonriivcriniicnis .. | 03/01/2020. | Paydown 68,506 12 09/25/2036.
05951U AC 5 |BAFC 068T2 A2 - CMO/RMBS .. | 03/01/2020. | Paydown 1,290 4 10/25/2036.
05951V AV 1 |BAFC 06IA 6A1 - CMO/RMBS.........c.oovrveerriirerriirenriis .. | 03/20/2020. | Paydown 114,533 718 . 12/20/2046.
059522 AA 0 |BAFC 07CB 6A1- RMBS .. | 03/20/2020. | Paydown 330,645 330,645 | ..........284,355 | ..........295,083 | .....cccccovuirens |00 35,562 | coriiriiiini | e 35,562 330,645 05/20/2047.
059522 AU 6 |BAFC 07CA 1A2 - CMO/RMBS .. | 03/01/2020. | Paydown 256,694 261,108 171 256,694 05/20/2036.
059523 AX 8 |BAFC 075 7A1- CMO/RMBS .. 1 03/01/2020. | PaydOWN.........covmeririiiinriniiiens [ everinriiniiisninns [ | v 14,894 55 07/25/2047.
05952G AT 8 |BAFC 07DB 3A1- CMO/RMBS... .. | 03/01/2020. | Paydown 52,857 52,317 3 52,857 06/20/2037.
05952G AV 3 |BAFC 07DB 3A3 - CMO/RMBS... .. | 03/01/2020. | Paydown 76,058 | ........... 75,281 4| i [ e 76,058 |...ccoooocees . 06/20/2037.
05952X AL 8 |BAFC 10R4 2A4 - CMO/RMBS...........cccooomvrviiirriiiriinnnes .. 1 01/01/2020. | Paydown (28,463) | ...ovoovriiinis | v [ | s 0 [ | e [ e | 20 (28,463) | .......(28,463) | ... (131) | 08/26/2036.
05953Y AH 4 |BAFC 074B A1B - RMBS .. | 03/01/2020. | Paydown 13,721 . . 25 25 05/26/2037.
05954D AL 0 |BAFC 07E 6A1- CMO/RMBS..........ccoevvmriiriirinriiciins .. | 03/01/2020. | Paydown 1572 | e 1,574 | L LAT4 1,296 6 6 . 1,572 07/22/2047.
05990E AD 2 |BAFC 12R6 2A2 - CMO/RMBS...........ccoomvrvirerrieriireneees .. | 03/26/2020. | Paydown 140,475 | .......... 135202 | .......... 117,661 | ......... 124,572 LToK I O I 140,475 07/28/2036.
05990H AH 6 |BAFC 10R2A 1A3 - CMO/RMBS.........cooomrrviririeerriieneens .. | 03/01/2020. | Paydown 101,227 | ... 158,657 100,386 109,755 426 | oo | e 101,227 08/26/2037.
05990H AQ 6 |BAFC 10R2C 3A4 - CMO/RMBS.................... .. | 03/01/2020. | Paydown 31,683 31,683 | .oiriin30,802 | 130,618 | s | 1,085 | | s 1,065 31,683 07/26/2035.
05990H AT 0 |BAFC 10R2D 4A3 - CMO/RMBS...........ccooooomrrriireriinnrins .. | 03/01/2020. | Paydown 106,762 | .......... 117,182 | oo 93,809 | ..cooouuee 103,134 175 08/26/2037.
06406H BY 4 |BANK OF NEW YORK MELLON CORP. .. | 03/25/2020. | CITIGROUP. 7,050,820 | ....... 7,000,000 100 09/23/2021. ..
06424@ AA 1 |BANK OF TEXAS (HOUSTON, TX) ... | .- | 03/15/2020. | Paydown 80,752 80,752 (486) 12/31/2029. | 1Z............
07325D AF 1 [BAYV 06C 1A5 - RMBS........coovvirriiireieceiiseneiiereiieseees .. 1 01/01/2020. | Paydown 0 11/28/2036. | 2FM.........
07325D AF 1 |BAYV06C 1A5 - RMBS .. | 03/01/2020. | Paydown . . 46 11/28/2036. | 3FM.........
07384M Q8 8 |BSARM 043 2A - CMO/RMBS. woo. | . | 03/01/2020. | Paydown .71,230 e 71,209 (34 07/25/2034. | 1FM.........
07384M S7 8 |BSARM 045 2A - CMO/RMBS........ccoovivmriireriirinriiniis .. | 03/01/2020. | Paydown 199,150 | .........199,150 | .........200,018 | .......... 197,842 (93 07/25/2034. | 1FM.........
07384M S8 6 | BSARM 045 3A - CMO/RMBS. .. | 03/01/2020. | Paydown ..63,821 (605 07/25/2034. | 1FM.........
07384Y KF 2 |BSABS 03AC4 A-RMBS .. | .. [ 03/01/2020. | Paydown ceren. 101,016 (22 09/25/2033. | 1FM.........
07384Y TL 0 |BSABS 04SD24A - CMO/RMBS...........cccoooommmviiarriiinnnenns .. | 03/01/2020. | Paydown 13,409 | ..........13,409 | .......... 13,559 (11 03/25/2044. | 1FM.........
07386H PD 7 |BALTA0412A 2A1- CMO/RMBS .. | 03/01/2020. | Paydown 4,318 ...3,962 387 01/25/2035. | 1FM.........
07386H QZ 7 |BALTA052B 2A3 - CMO/RMBS.. .. | 03/01/2020. | Paydown 109,222 ..91,492 289 04/25/2035. | 1FM.........
07386H UG 4 |BALTA 055A 2A1- CMO/RMBS.. .. | 03/01/2020. | Paydown 510 43 07/25/2035. | 1FM.........
07386Y AE 4 |BSARM 075 3A1 - CMO/RMBS... .1 03/01/2020. | Paydown 355,865 276 355,865 08/25/2047. | 1FM.........
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073870 AG BALTA 072B 2A1 - CMO/RMBS..........ccoomviririririrriienians .. | 03/01/2020. | Paydown 5270 | covvvirens 6,202 | ..ooierernn2,052 | e 2,316 | oo | e 48 48 04/25/2037. | 1FM.........
073877 CS 9 |BSABS 05SD3 1M1 - RMBS. .. | 03/25/2020. | PAYAOWN......ooorerrererineinerierinee | coneeisssiserinenins | eeeieens 756,023 | .......... 756,023 | .......607,772 | ... 739,667 | .oovvoirevciicns | 000 16,362 | oo | v 16,362 | .o 07/25/2035. | 1FM.........
073879 GN 2 |BSABS 04AC5 A2 - RMBS .. | 03/25/2020. | Paydown.........ccocovcvierininiinriniiiens [ e | v 12,031 | oo 12,031 59 10/25/2034. | 1FM.........
073879 M5 4 |BSABS 05AC6B 2A1 - CMO/RMBS .. | 03/01/2020. | Paydown 214,462 214,462 (141) 09/25/2020. | 1FM.........
073880 AG 1 |BSARM 071 3A1-CMO/RMBS..........ccooovirimrinriiniinnis .. 1 03/01/2020. | Paydown..........cocovevierininiiniiniiiens [ e | v 14214 | ... 12,282 75 02/25/2047. | 1FM.........
07389N AC 9 |BSABS 06SD4 2A1 - CMO/RMBS... .. | 03/01/2020. | Paydown 7,650 | oo 7,650 19 10/25/2036. | 1FM.........
07401C  AS 2 |BSARM 074 211 - CMO/RMBS .. 1 03/01/2020. | PAYAOWN......oovnrerrerrrineierierinee | cornerissiserinenies | oeeieens 179,526 | .......... 179,315 9 . 06/25/2047. | 3FM.........
08179C AG 6 |BSP11A2B-CDO .1 03/13/2020. | Call @ 100.00.........coeverereririrrinns [ rorerineiiricsnines | v 8,630,000 | ....... 8,630,000 A4 | s | 08,620,960 | ..o | 0009,040 | ..9,040 | 138,013 | 04/15/2029. | 1FE..........
084664 BQ 3 |BERKSHIRE HATHAWAY FINANCE CORP.........ccccovuvuuee .. | 03/23/2020. | MARKETAXESS CORPORATION.. | .cvvvervirervnns | e 15,088,800 | .....15,000,000 | .....14,946,750 | .....14,993,508 |......cccoouviverne | 01,422 | oo | e 1,422 | .o | 14,994,930 | .o | +.....93,870 | ......... 93,870 | ..... 442,708 | 01/15/2021. | 1FE..........
084664 BT 7 |BERKSHIRE HATHAWAY FINANCE CORP...........cccoo.uc.. .| 03/27/2020. | TORONTO DOMINION BANK........ [ coevereiveriicnninns | e 7,229,180 | ....... 7,000,000 | ....... 6,946,170 | .......6,985,823 | ...cceovvrrvvvines | e 1431 [ | e 1431 | | 06,987,254 | | 241,926 | ......241,926 | ....... 79,333 | 05/15/2022. [ 1FE..........
09247X AH 4 |BLACKROCKINC .. | 03/25/2020. | WELLS FARGO SECURITIES LLC | ...coovververirienns | woned 20,415,400 | .....20,000,000 | .....20,331,545 | .....20,056,627 | .....ccccoorurirurr | werenn(9,402) | covirviriviiin | e (9,402) | ...ovvvrvvvvins | 20,047,225 | ..o | ... 368,175 | .......368,175 | ..... 290,417 |05/24/2021. | 1FE..........
096311 ZA 6 |BLUE TOURCH (BTC) REV L 265 01/05/2021.................. 1.1 03/03/2020. | DIFECL........ccvueerrverereereriseisseeines [ eoererseessssinssines | ceven 3,356,250 | ....... 3,356,250 | ....... 3,356,250 0 01/05/2021. | 1Z............
09774X AU 6 |BCM 99A A3 - ABS .. | 03/01/2020. | Paydown 5375 | v 5375 | v 5,151 1 1 03/15/2029.
09774X BF 8 |BCM 99B A5 - ABS .. | 03/01/2020. | CREDIT SUISSE SECURITIES...... [ .oeveineenirinnirnes [ e e e | s | s | seoneened 439 439 12/15/2029.
110122 BG 2 |BRISTOL-MYERS SQUIBB CO... . [ 03/30/2020. | MORGAN STANLEY CO.....cccoevvveee | corveriverinriinins | v 8,272,240 | ....... 8,000,000 | ....... 7,995,920 | .......7,999,068 | ....ccccovivernne | corininas 211 21 [ | 007,999,278 | o | 2000272,962 | .......272,962 | ... 163,222 | 08/15/2022.
11042A  AA 2 |BRITISH AIRWAYS PLC - ABS... 03/20/2020. | Paydown 214,787 214,787 ...215,035 (118) 12/20/2025.
11042B  AA 0 |BRITISH AIRWAYS PLC - ABS... 03/20/2020. | PaydOowN..........coovverriernrireierineinne [ v | vvivienns 197,118 | oo 197,118 197,118 | oo 197,136 (18) 12/20/2021.
118230 AJ 0 |BUCKEYE PARTNERS LP........ccooooomriniiinrirerieriniiinnis .. | 02/25/2020. | Tender Offer..........c.coovvevvmeicniiivens [ rrmrernreinnicsnines | v 4,083,760 | ....... 4,000,000 | ....... 3,984,800 | ....... 3,998,088 259 02/01/2021.
12189P AE 2 |BNSF RAILWAY CO PASS THROUGH TRUST - ABS .1 01/02/2020. | Maturity @ 100.00.........c.oeverneerrvnes | cerereeerneerseinenns | eerveinns 178,938 | ...oouce 178,938 | .......... 198,193 | oovvvneee 178,939 ) (0) 01/02/2020.
12189P  AJ 1 | BNSF RAILWAY CO PASS THROUGH TRUST - ABS . [ 01/15/2020. [ PaydOWN..........oocveerieririiiinrins | e | i 35,605 | ............ 35,605 ) T B (1,811) 07/15/2022.
12189P AL 6 |BNSF RAILWAY CO PASS THROUGH TRUST - ABS .| 01/15/2020. | Paydown 53,897 53,897 ) (791) 01/15/2022.
123262 AN 7 |BJETS181A-ABS...... .. 1 03/15/2020. | PaYAOWN.......couvvrererrirerineiseiiiens [ eorerirseessssisnsines | cevne 1,238,062 | ....... 1,238,062 ) (230) 02/15/2033.
12326Q AA 2 |BJETS 191 A-ABS. .. | 03/15/2020. | Paydown 242,317 242,317 | ... 242,309 | .......... 242,311 6 6 07/15/2034.
12326R  AA 0 |BJETS 182 A-ABS. . [ 03/15/2020. [ PAYAOWN..........oourivrrerrireeiseineiis | eerereeirneesssinnies | eeseena 809,687 | ......... 809,687 | .......... 809,673 | .......... 809,683 4 4 06/15/2033.
12479L  AA 8 |CAI121NTS - ABS 03/25/2020. | Paydown..........c.ouvvierirniiiniiiniinnis [ v | v 692,625 | .......... 692,625 | .......... 677,011 | .......... 685,063 | ...ooovvvvcrrans | e 7,561 | oo | i 7,561 | .o, 10/25/2027.
12479L  AC 4 |CAI131NTS - ABS. 03/25/2020. | Paydown 367,500 367,500 ..365,354 2,146 03/27/2028.
12479R  AB 3 |CAUTO 141 A-ABS .. | 03/15/2020. | Paydown 24,910 24,910 4 10/17/2044.
12479R  AD 9 |CAUTO 171 A1-ABS .. | 03/16/2020. | Paydown 3 04/15/2047.
12479R  AE 7 |CAUTO 171 A2 - ABS .. | 03/16/2020. | Paydown (36) 04/15/2047.
12489W EL 4 |CBASS 02CB1B1- RMBS .. | 03/25/2020. | Paydown (73) 08/25/2030.
12489W JQ 8 | CBASS 04CB4 A6 - RMBS .. 1 03/01/2020. | Paydown 28 05/25/2034.
12510H AA 8 |CAUTO 4 AT - ABS. ..ot .. | 03/16/2020. | Paydown 14 02/15/2050.
12510H AB 6 |CAUTO4 A2-ABS .. | 03/15/2020. | Paydown 7 7 02/15/2050.
12510H AC 4 |CAUTO4 A3-ABS .. | 03/16/2020. | Paydown LA3814 | 43,814 31 31 02/15/2050.
12527E  AD 0 |CFCRE 11C1A4 - CMBS .. 1 03/01/2020. | PaydOwn.........ovvivrerneennireriveniinns [ e | v 178,985 | .......... 178,985 | ....... 183,373 | e 179,443 | s | v (458) (458) 04/15/2044.
125431 AH 9 |CWHL 06HYB4 2A1 - CMO/RMBS.. .. | 03/01/2020. | PAYAOWN.......courerererrereniseiseriens [ eorereneesnsesinnines | veeiseenns 36,391 | oo 36,562 31 31 06/20/2036.
12543X  AD 8 |CWHL 0619 1A4 - CMO/RMBS.........cccovvvnriiciiiriciis .. 1 03/01/2020. | Paydown..........cccoerimiicnrinciiniiiens [ e | o 120,199 | .......... 114,990 89 89 01/25/2037.
12544B  AE 3 | CWHL 07HY5 3A1 - CMO/RMBS..........ovvemrvrcririricrirenes .. | 03/01/2020. | Paydown 93,625 93,652 501 501 09/25/2037.
125585 AF 6 |CIT 951 A5 - ABS .. { 03/15/2020. | PAYAOWN......ooorvrrirreeneierierinee | cerneeiisniserinenins | oevieens 188,799 | ......... 188,799 20,934 | oo [ s 20,934 | ..o 08/15/2020.
12558M AG 7 |CITHE 021 AF6 - RMBS.......cooviiriireicrienieeissineiins .. | 03/01/2020. | Paydown 29,483 29,483 | 030,183 | 129,354 | i | e 129 129 02/25/2030.
125634 AG 0 |CLIF 131 NTS - ABS .. | 03/18/2020. | PAYAOWN......ooomrvrrererineinerierinee | eornerissiserienines | verieens 105,667 | .......... 105,667 | .........105,651 | .......... 105482 | oo | cevreenns 184 184 03/20/2028.
125634 AL 9 |CLIF 133NTS - ABS .1 03/18/2020. | PaydOwN...........cccvnerierieririiiiniins | e | e 19,889 | ..cocveneee 19,889 38 38 11/18/2028.
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125634 AN 5 |CLIF 141 NTS - ABS .. | 03/18/2020. | PaydOWN.........ovvvreririirieiireninee | eeveeinninerrennes | v 131,394 | ......... 131,394 266 06/18/2029. | 1FE..........
125634 AQ 8 |CLIF 142NTS - ABS .. | 03/18/2020. | Paydown 273,775 273,778 | ..........268,506 | ..........269,403 | ..cccoorimrinns | v 372 | i | i 4372 | 10/18/2029. | 1FE..........
12566U AN 4 |CMALT 07A2 113 - CMO/RMBS. .. 1 03/01/2020. | Paydown 5133 ...5,767 16 02/25/2037. | 1FM.........
12566V AE 2 | CMALT 07A4 1A5 - CMO/RMBS .. | .. | 03/01/2020. | Paydown 29,061 .43,427 , 113 , 04/25/2037. | 1FM.........
12585@ AA 4 |CHP (FRESNO CA) CONTROL PASS-THRU TRUST...... .. [ 03/15/2020. | PAYAOWN. ... [ eeviieeeineniinnnies | cerviin 344247 | .......... 344247 | .......... 344247 | .......... 344,247 [(0) ) PSSO I 344,247 02/15/2028. | 1.........c....
12591K AD 7 |COMM 13CR12 A3 - CMBS .. 1 03/01/2020. | PaYdOWN.......coorvvreririnrierirenines [ e | e 479,664 | .......... 479,664 | ......... 484,439 | .......... 481,328 | ..o | eered(1,664) | oo [ (1,664) | ..oocverrirnns 10/15/2046.
12640W AC 4 |CSMC 083R 1A2 - CMO/RMBS... .. 1 03/01/2020. | PAYAOWN......oovnrerrerrrineierierinee | cornerissiserinenies | oeeieens 145734 | .......... 177,320 | .......... 155,769 | ..coovuce. 155,769 225 07/28/2037.
12641P  AE 4 |CSMC 096R A3 - CMO/RMBS........ccovvvririrviriieririninns . 1 03/01/2020. | Paydown 97,328 | ..o 97,328 | oo 97,328 2 2 10/26/2038.
12641P AM 6 |CSMC 096R 2A2 - CMO/RMBS, .. | 01/28/2020. | PAYAOWN......covmrvrrerrinererirerinee | cerveeisssisernenies | vevieens 173,358 | ocvovne 173,358 | .......... 173,358 | oovee 172817 | s | e 542 542 05/29/2035.
12641P AN 4 |CSMC 096R 2A3 - CMO/RMBS...........cocvermrrernrrirnrrirnnns .| 03/01/2020. | Paydown 238,513 238513 | ... 238,513 | ........237,484 | oo | 15 15 238,513 05/29/2035.
12641P AR 5 |CSMC 096R 2A6 - CMO/RMBS, .. | 03/01/2020. | Paydown 129 0 05/29/2035.
12641P  AZ 7 |CSMC 096R 4A3 - CMO/RMBS.........ccoserumereerircirinineinns . | 01/28/2020. | Paydown 22,088 22,088 | oo 21,683 | 122,048 | s | e 40 40 22,088 11/26/2035.
12641P  BA 1 |CSMC 096R 4A4 - CMO/RMBS, .. | 03/01/2020. | Paydown 27,739 27,739 51 51 27,739 11/26/2035.
12641P  BC 7 |CSMC 096R 4A6 - CMO/RMBS, .. | 01/01/2020. | Paydown 0 11/26/2035.
12641P  BC 7 |CSMC 096R 4A6 - CMO/RMBS...........ccoooomrvinrriariienes .| 01/01/2020. | Paydown 21 11/26/2035.
12641P BM 5 |CSMC 096R 6A2 - CMO/RMBS, .. | 03/01/2020. | Paydown 13 69,711 09/27/2038.
12641P  CJ 1 |CSMC 096R 9A4 - CMO/RMBS..........covevmmririrncirneineinns .| 03/01/2020. | Paydown (51 I OO ISV 9,137 09/27/2038.
12641P  CK 8 |CSMC 096R 9A5 - CMO/RMBS, .. | 03/01/2020. | Paydown 0 09/27/2038.
12641Q AA 0 |CSMC 097R 3A3 - CMO/RMBS .. | 03/01/2020. | Paydown 5284 | .iiiie5,300 | i 2,883 | 2756 | s | e 16 L TN IS 5,284 09/26/2037.
12641Q  AF 9 |CSMC 097R 4A2 - CMO/RMBS.........ooovorrimrrirnrrinnnens . [ 03/01/2020. [ PaydOWN...........cvvirierieriiiiiinrins | e | i 64,898 | ... 64,898 | ..........47,223 | 009,737 | i | i 579 LY £ I IS 64,898 07/26/2037.
12641Q AJ 1 |CSMC 097R 4A5 - CMO/RMBS .. | 03/01/2020. | Paydown 105,953 6 6 07/26/2037.
12641Q AN 2 |CSMC 097R 5A1 - CMO/RMBS..........ccooomrereernrirneinerinns . [ 02/26/2020. [ PAYAOWN..........couevemrierierireeiinrinns | cevnerieniesineeins | seeseseens 57,671 | oo 57,671 | cooeeeeern BT,OTT | it BTATS | e | v 198 198 11/26/2035.
12641Q AP 7 |CSMC 097R 5A2 - CMO/RMBS .. 1 03/01/2020. | PaydOWN.........oevvvrerieinnirerireniines [ eevevinniserirennes | v 103,952 | ..cooouee 103,952 1 1 11/26/2035.
12641Q AS 1 |CSMC 097R 5A5 - CMO/RMBS..........ccooomrvrrrneirneinerinns . [ 03/01/2020. [ PAYAOWN.........oomvemricrireirerineins | eerierieniseisneeins | eevseriesinessinsinns | eoeeeneees 10,526 (3) ®) 11/26/2035.
12641Q AW 2 |CSMC 097R 6A1 - CMO/RMBS..........ccccoovvivinrinrirciis .| 03/01/2020. | Paydown 261,831 261,831 (4) 4) 261,831 09/26/2035.
12641Q AY 8 |CSMC 097R 6A3 - CMO/RMBS .. | 02/01/2020. | Paydown 1 1 09/26/2035.
12641Q BF 8 |CSMC 097R 7A4 - CMO/RMBS..........ccoomrurrirneineinciis . [ 03/25/2020. [ PAYAOWN..........oourierrerrireeiseineiis | cevirererneesssineies | cevneiins 187,522 | ... 181,275 | ........32,143 | ..........54,068 | ...ccoocoriiiiians | 2,180 2,180 | oo | e 187,522 12/26/2036.
12641Q BQ 4 |CSMC 097R 8A6 - CMO/RMBS .. | 03/01/2020. | Paydown 6,830 15 [ e | v 6,830 05/26/2036.
12641Q BX 9 |CSMC 097R 9A4 - CMO/RMBS..........ccooomrereernrineinerinns .| 03/01/2020. | Paydown (11) 81,525 08/26/2035.
12641Q CH 3 |CSMC 097R 111 - CMO/RMBS... .| 03/01/2020. | Paydown (1) 32,462 02/26/2035.
12641Q CR 1 |CSMC 097R 124 - CMO/RMBS... .| 03/01/2020. | Paydown 24 69,200 01/26/2036.
12641Q CS 9 |CSMC 097R 125 - CMO/RMBS .| 03/01/2020. | Paydown 0 01/26/2036.
12641Q CW 0 |CSMC 097R 131 - CMO/RMBS... .| 03/01/2020. | Paydown 16 24,472 06/26/2037.
12641Q CZ 3 |CSMC 097R 134 - CMO/RMBS... . | 02/01/2020. | Paydown (0) 06/26/2037.
12641Q DM 1 |CSMC 097R 151 - CMO/RMBS... . 1 03/25/2020. | Paydown 577 99,108 04/26/2037.
12641Q DQ 2 |CSMC 097R 154 - CMO/RMBS... . [ 03/25/2020. [ PAYAOWN.........oourvevrcrirrercninnineinns | cerirerirseerneninnnin | ceveneerneninneinenes | cernennnens 12,639 | 8,684 | ivviiiiiiend10 | 4,565 | oec(10) [ s [ e 4,556 04/26/2037.
12641Q EA 6 |CSMC 097R 171 - CMO/RMBS .| 01/25/2020. | Paydown (7)) IS IS 11,548 03/25/2037.
12641Q EB 4 |CSMC 097R 172 - CMO/RMBS... . | 03/25/2020. | Paydown 813 36,352 03/25/2037.
12641Q EE 8 |CSMC 097R 175 - CMO/RMBS... . | 03/24/2020. | Paydown 0 ...(543) 03/25/2037.
12641Q EL 2 |CSMC 097R 182 - CMO/RMBS.........cocovvvverrirerinrieereninns . 1 03/01/2020. | Paydown 51,301 51,301 55 55 51,301 03/26/2037.
12641Q EV 0 |CSMC 097R 1A1 - CMO/RMBS . [ 03/01/2020. [ PAYAOWN.........coourivrrercereniseiieiis | cevereeerneesssisenes | eeneenns 147,660 | .......... 147,660 2 2 | | e 147,660 03/01/2036.
12641Q FE 7 |CSMC 097R 2A3 - CMO/RMBS..........cccovvurivinrinricris .| 03/01/2020. | Paydown 26,778 26,778 | .o 17,638 | 25,944 | s | e 101 101 26,778 08/27/2035.
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12641T AB 2 |CSMC 095R 1A2 - CMO/RMBS .. | 03/01/2020. | Paydown 401,552 313,383 88,571 ..401,955 06/26/2036.

12642N BQ 0 |CSMC 0915RC 3A1 - CMO/RMBS.........covvomrereirrerciis .. | 03/01/2020. | Paydown ..11,993 ..11,993 ..11,848 146 rernenen 11,993 03/26/2036.

12646U AK 4 |CSMC 134R1 A2 - CMO/RMBS.......cooveieririirrireierinnines .. 1 03/01/2020. | Paydown 249,937 249,937 | .........233,691 | .......... 236,037 | .o | 13,901 | i | e 13,901 [ .o | e 249,937 03/25/2043.

12646W AH 7 |CSMC 13IVR2 A2 - CMO/RMBS. .. | 03/01/2020. | Paydown 367,820 367,820 | ..........343,682 | ......... 347,026 | ..cooovviiviiens |00 20,794 | i | 20,794 367,820 04/27/2043.

12646X AJ 1 |CSMC 13IVR3 A2 - CMO/RMBS. .. 1 03/01/2020. | Paydown.........cccooevenivmniicniicneiiiens [ roverinriinicnniines | 000een808,123 | 1....0..808,123 | ......... 765,192 | ......... 769,323 | ..o [00038,800 | i | s 38,800 | ..oovieriinns | i 05/25/2043.

12647G  BZ 0 |CSMC 13IVR4 A20 - CMO/RMBS.........ccovvrvmrriirirrirenne .. | 03/01/2020. | Paydown 07/27/2043.

12647H BC 9 |CSMC 138R 4A2 - CMO/RMBS.. .. | 03/25/2020. | Paydown X 12/30/2036.

12647P AK 4 |CSMC 137 A6 - CMO/RMBS .. 1 03/01/2020. | Paydown | .0 08/25/2043.

12648H BB 0 |CSMC TRUST 2014 - IVR2 - CMO. .. | 03/31/2020. | Paydown 0 763,430 | ....... 763,430 04/25/2044.

126650 AN 0 |CVS CORPORATION - ABS .. | 03/10/2020. | Paydown (351) 10/10/2025.

126650 AW 0 |CVSPAS 041 CTF - ABS .. | 03/10/2020. | Paydown (1) 01/11/2027.

126650 BQ 2 |CVSPAS 07 CTF - ABS... .. 1 03/10/2020. | PAYAOWN.......coovererereerreineinerinens [ eorerineerinniinnnnes | covvrnenees 71,864 | i 77,864 | 91,429 | 86,858 | oo | 00eee(8,994) | o | s (R ) —— 01/10/2030.

126650 BV 1 |CVSPAS 10B CTF - ABS .. | 03/10/2020. | Paydown (744) 01/10/2033.

126650 BY 5 [CVSPAS 11 CTF - CMBS.......ccovieerierieeieeiseinenissins .. 1 03/10/2020. | PaydOWN.........vvvrmerereererineinerinens [ ernrerneensniinnnines | cvrrenenn 115,805 | 11000 115,805 | o 117,424 | 116,937 | s | e (1132) | s | e [ 7A ] — . 01/10/2034.

12665V AA 0 |CVSPAS 14 A2 - CMBS, .. | 03/10/2020. | Paydown (1) ....69,754 08/11/2036.

126670 CJ 5 |CWL 0511 AF4 - RMBS, ... | .. [ 03/01/2020. | Paydown 9,450 ..149,299 03/27/2034.

126670 JP 4 |CWHL 05HYB9 1A1 - CMO/RMBS........ccovvvvrvriirrrireinne .. | 03/01/2020. | Paydown 33 11,212 02/20/2036.

126670 NY 0 [CWL 0516 2A3 - RMBS. .. 1 03/01/2020. | Paydown 454 25,326 07/25/2034.

12667F 4N 2 | CWALT 057CB 2A3 - CMO/RMBS.. .. | 03/01/2020. | Paydown 138 ..166,260 04/25/2035.

12667F 5E 1 |CWALT 056CB 1A3 - CMO/RMBS.. .. | 03/01/2020. | Paydown 100 04/25/2035.

12667F EG 6 |CWALT 04J2 3A3 - CMO/RMBS .. | 03/01/2020. | Paydown 258 04/25/2034.

12667F RE 7 |CWALT 04J6 1A1 - CMO/RMBS ... | .| 03/01/2020. | Paydown (199) | coevervreines | e 62,995 08/25/2024.

12667F RG 2 |CWALT 04J6 2A1 - CMO/RMBS..........cocoverimrierirerirrenne .. | 03/01/2020. | Paydown (1) 11/25/2031.

12667G  AA 1 |CWALT 0513CB A1 - CMO/RMBS.. .. | 03/25/2020. | Paydown 2,324 05/25/2035.

12667G AC 7 |CWALT 0513CB A3 - CMO/RMBS.. ... | .| 03/01/2020. | Paydown 189 05/25/2035.

12667G AC 7 |CWALT 0513CB A3 - CMO/RMBS.........ccovvreerereererircens .. | 03/01/2020. | Paydown (1) 05/25/2035.

12668A 4C 6 | CWALT 05IM1 A2 - RMBS .. | 03/25/2020. | Paydown 949 01/25/2036.

12668A XL 4 | CWALT 0563 5A1 - CMO/RMBS .. | 03/01/2020. | Paydown 585 12/25/2035.

12668B YA 5 | CWALT 067CB 1A9 - CMO/RMBS.........ccccnvrverrerinninns .. 1 03/01/2020. | PaydOWN........oovvvrnererneernrinseineriiene [ erneerneennninnninns | vverneen 11,162 | 14,330 | 2,547 | 8,409 | s | v 46 05/25/2036.

126694 BE 7 |CWHL 05HYB6 1A1- CMO/RMBS. .. 1 03/01/2020. | Paydown 21 10/22/2035.

126694 D5 4 |CWHL 06HYB2 3A1- CMO/RMBS. veee | 1 03/01/2020. [ PaydOWN.........ocvomverceririnnricrirneis | veverneeisseisnnnenes | cernereen 176,674 | 10 176,674 | . 154,726 | ... 151,500 | oo | e 1,204 | s [ e 1,204 | 04/22/2036.

126694 D7 0 |CWHL 06HYB2 4A1- CMO/RMBS........ccovvvvmrvriirnrireenne .. | 03/01/2020. | Paydown 39 04/22/2036.

126694 HP 6 |CWHL 0525 A10 - CMO/RMBS .. | 03/01/2020. | Paydown 2 11/25/2035.

126694 QJ 0 |CWHL 05HYB8 4A1- CMO/RMBS........cconvvvrrvrierrrireenns .. | 03/01/2020. | Paydown 282,567 272,681 274 282,567 12/20/2035.

126694 UJ 5 |CWHL 0531 1A1- CMO/RMBS........covvvriiernricirieiniienns .. 1 03/01/2020. | Paydown 20,342 20,342 56 20,342 01/25/2036.

126694 UM 8 |CWHL 0531 2A2 - CMO/RMBS .. 1 03/01/2020. | PAYAOWN......covmrerreririreenerieninee | cornerissiserinenins | verieens 150,634 | .......... 148,989 8,042 | oo | e 150,634 | .ooooveveerinne 01/25/2036.

126694 UN 6 |CWHL 0531 2A3 - CMO/RMBS...........ccoovvvviinriciiniis .. | 03/01/2020. | Paydown 232,663 230,122 | .o 221,821 | 220,241 | | 200 12,422 | | 12,422 232,663 01/25/2036.

126690 US 5 |CWHL 0239 A18 - CMO/RMBS, .. 1 03/01/2020. | PaYAOWN.......couvvrerirrereriinineriiens [ eerereneesnseinninns | v 15,606 | ..ooocveveee 15,606 () [T I 15,606 | ....cevererrnnee 02/25/2033.

12669F V8 3 |CWHL 04HYB4 3A - CMO/RMBS .. | 03/01/2020. | Paydown 9,763 ...9,763 ..9,778 ..9,731 32 ..9,763 09/20/2034.

12669F VH 3 |CWHL 046 2A1 - CMO/RMBS v |+ 1 03/01/2020. | PYAOWN. .....ovvrrinrerrieinnicirerinies | eevevesnsisersssssies | seesnrnens 10,870 .10,870 | ... ..10,890 .10,756 114 10,870 05/25/2034.

12669G A5 0 |CWHL 05HYB3 1A1- CMO/RMBS.........ccccovvererirrineeines .. | 03/01/2020. | Paydown 200,884 200,884 | .......... 182,805 | ..ccovuee 180,013 | oo [ e 20,871 | o | v 20,871 200,884 06/20/2035.
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12669G BY 6 |CWHL 04HYB7 1A1- CMO/RMBS. .. | 03/01/2020. | Paydown ..67,490 ..66,240 956 67,196 11/20/2034. | 1FM.........
12669G BZ 3 |CWHL 04HYB7 1A2 - CMO/RMBS. woer | . | 03/01/2020. | Paydown v 196,572 | ......... 192,405 3,313 | oo | e 195,718 | oo 11/20/2034. | 1FM.........
12669G R4 5 |CWHL 0515 A8 - CMO/RMBS..........covvveirrierriiiernies .1 03/01/2020. [ PAYOWN. .....covrrieireireriricierinie | verveissierssiseies | vevvneenns 46,284 | ............ 56,366 | ............ 49,490 | ..o 47,998 ()] RSO O 46,284 | ..oovvvinnn 08/25/2035. | 2FM.........
12694* AA 4 |CVS CONTROL PASS-THROUGH TRUST .. | 03/15/2020. | Paydown 37,998 37,998 ..37,998 (0) 37,998 01/15/2041. | 2...
12697# AA 7 |PVTPL THORNTONS - CMO v | .- | 03/15/2020. | Paydown 23,649 23,649 v 23,649 0 23,649 03/15/2042. | 1...
12707 AA 9 |CVS (NC SC PENNSYLVANIA & VIRGINIA) CON........... .. | 03/15/2020. | PaydOWN.........ovvvreririnrirerirerines [ eevreinniserrenes | e 105,048 | .......... 105,048 | .........105,048 | .......... 105,048 [(0) IO I 105,048 | ...ovvvcrinnn 01/15/2044. | 2..............
12803P AB 4 |CAJUN 171 A2-ABS....... .. | 02/20/2020. | Paydown ..82,500 ..81,860 366 82,500 X 08/20/2047.
13177 AA 8 | CAMARGO INVESTMENTS LLC......covvriverseierriniirirnnins .1 03/20/2020. [ DIECL. ......vuvvrerrerrirrrereiseieienines | versesseiersesinens 805,195 | .........505,195 (V1 RO RO 505,195 | ..covvrirnnn | O [ 5,160 | 05/31/2023.
141781 AY 0 |CARGILL INC .. | 03/26/2020. | BARCLAYS CAPITAL INC FIXED.. | ...cocruverreerrirenes | o 17,719,073 | .....17,281,000 | .....17,281,000 (O T I 17,281,000 438,073 | ....... 438,073 | ..... 274,975 | 05/14/2021.
14575H AA 6 |CAUTO 161 A-ABS .. | 03/15/2020. | Paydown 25 ..113,989 02/15/2046.
14855)  AB 1 |CLAST 161 A= ABS....coviiirirerieriseerreissriesiseseeeeseeens .. | 03/15/2020. | Paydown 986 08/15/2041.
14855L AB 6 |CLAST 171 A-ABS. .. | 03/15/2020. | Paydown 94 07/15/2042.
14855M AA 6 |CLAST 191 A-ABS. .. | 03/15/2020. | Paydown 2 ..405,187 0. 04/15/2039.
14856C AA 7 |CLAST 181 A-ABS. .. 1 03/10/2020. | VARIOUS.........cevomrvrerierirneernerinnns [ eorereneesnesinnins .......6,089,409 | .......6,739,011 | .......6,733,926 110 106,734,593 ...(145,185) | ...... (145,185) | ....... 66,745 | 06/15/2043.
149123 BV 2 |CATERPILLARINC .. 1 03/25/2020. | JP MOTgan...........cccouevvmricnnienciiinnes [ rverieriiniicsniens | v 8,156,240 | ....... 8,000,000 | ....... 7,962,640 993 [ [ e 7,994,969 | ..o | cenes 161,271 | .....161,271 | ... 104,000 | 05/27/2021.
14912L  5Q 0 |CATERPILLAR FINANCIAL SERVICES CORP.. .. | 03/31/2020. | SUSQUEHANNA.. .3,036,600 .3,000,000 .2,982,990 446 2,994,616 | ...cccvvrrner | 41,984 | ... 41,984 | 46,156 | 03/01/2023.
14979%% AA 2 |CAZENOVIA CREEK TAX LIEN FUND LLC... .. | 03/31/2020. | Call @ 100.00.........cerverererererncirnns [ reriererneerseiinee | o 19,775,391 | .....19,579,595 | .....19,530,646 | .....19,554,078 | ......cccovvcrmrcee | e, 993 | i [ e 4,993 | | e 19,559,072 | .covvvvvvvnns | 120,524 | .........20,524 | ..... 627,091 |05/08/2021.
152314 KJ 8 |CXHE 04C AF5- RMBS.. . 103/01/2020. | PAydOWN........ccvvverriirerinicierineinne [ ereneiserisnsenens | oveeninns 65,459 | ............ 65,459 | ............ 65,295 176 65,459 | v [ e | 0 615 | 06/25/2034.
15672A AA 0 |CERB18A-CDO... .. | 01/15/2020. | Paydown 2,264,319 2,264,319 2,264,319 (18) 2,264,319 wn21,705 | 04/15/2027.
15673L AA 5 |CERB21A-CDO... v | C1 01/15/2020. | PaydOWN. ..o | ereiniiseiiieiiienes | s 1,495,645 | ....... 1,495,645 | ....... 1,495,645 76 | o | s 1,495,645 | ..o | cervererrireniins | e | 13,190 | 10/15/2027.
15673Q AA 4 |CERB23 A -CDO....cciiirireerierieeissesseissssesieseeens C| 01/15/2020. | Paydown 9,089 | ..vvucvererine | e 744,293 04/15/2028.
156777 ZZ 0 |CERBERUS o[+ [03/13/2020. [ DIFECL......vvvceeirreereneiieeiseinenins | cerierineissnnnenns | 002,921,053 | .......2,921,053 | .......2,906,516 | .......2,630,614 | ...cocoovvvvnvns | wee],092 | oo [ e 1,092 2,921,053 11/20/2026.
161546 CW 4 [CFAB 023 IA5 - RMBS.........ccoovviimirmrierieninninerieniens .| 01/01/2020. | Paydown 0 06/25/2032.
16159W AC 8 |CHASE 191 A3 - CMO/RMBS. .. 1 03/01/2020. | PaydOwN.........cvvmererneerneeinneincinens [ evererneernnnnsninnns | cereenen509,141 | 110000509,141 | 11000521,233 | oo [ | 00e(12,092) | i | i (12,002) | ..o ..509,141 03/25/2050.
16162W PV 5 | CHASE 05A2 1A1 - CMO/RMBS. woer | . | 03/01/2020. | Paydown 57 ..17,185 01/25/2036.
16162X AD 9 | CHASE 06S3 1A4 - CMO/RMBS..........ocoomvermerirererrireenns .. | 03/25/2020. | Paydown (68) 24,619 11/25/2036.
16877# AA 0 |CHILDRESS KLIEN-CAMBRIDGE HEALTHCARE SOL.... | .. | 03/05/2020. | Paydown . (172) ..170,060 01/05/2036. | 1..............
17181C  AA 6 |CIMLT 181 A-RMBS.......ccovtrreriririririirineiieniesienienens .. 1 03/20/2020. | PaYdOWN.........ovvvrerrriinirerireniines [ s | vevieens 778542 | ......... 778,560 | ..........778,560 7 veveenen 178,542 X 03/20/2043. ..
17275R  AH 5 | CISCO SYSTEMS INC......coorrerrrreririseireriseresiesineens .1 01/15/2020. | Maturity @ 100.00...........cvererernmrine [ eorererneirierirnnines | ceven 5,000,000 | ...... 5,000,000 | ...... 4,945,400 251 [ | e 5,000,000 | ..oouvvuervune | rerrerereerenns | cerieeeienienns 0. 111,250 | 01/15/2020. | 1FE..........
17307G  E8 7 |CMLTI 058 14A - CMO/RMBS .1 03/01/2020. [ PaYOWN........vvrrirrriererririieninees | verevernsirerinnnenes | evnrenen 314,523 | 1000 519,416 | ... 440,266 | ........ 441,733 | oo | e 16T | [ e 1,671 | i 10/25/2035. | 1FM.........
17307G ED 6 |CMLTI 04HYB2 3A - CMO/RMBS, ... | .. [ 03/01/2020. | Paydown 419 03/27/2034. | 1FM.........
17307G RE 0 |CMLTI 052 1A4 - CMO/RMBS..........ovorrieiirerieeererernenns .. | 03/01/2020. | Paydown 5477 05/25/2035. | 1FM.........
17307G  TY 4 |CMLTI 053B 4A1 - CMO/RMBS .. | 03/01/2020. | Paydown 15 08/25/2035. | 1FM.........
17307G U2 2 |CMLTI 0510 15A - CMO/RMBS.........ovvoeimrirerierineeneens .. | 03/01/2020. | Paydown 427 12/25/2035. | 1FM.........
17307G VN 5 |CMLTI05WF2 AF7 - RMBS.......covviiirnriseirnnieisirseinenns .. 1 03/01/2020. | Paydown 4 08/25/2035. | 1FM.........
17307G W9 5 |CMLTI 0511 A3 - CMO/RMBS .. | 03/01/2020. | Paydown 739 11/26/2035. | 1FM.........
17309A AD 1 |CMALT 06A1 1A4 - CMO/RMBS........cccovverrreririreieniinns .. | 02/01/2020. | Paydown 31 04/25/2036. | 1FM.........
17309A  AD 1 |CMALT 06A1 1A4 - CMO/RMBS.........ccovvermrirriririerirenes .. | 03/01/2020. | Paydown 89 04/25/2036. | 2FM.........
17309A AF 6 |CMALT 06A1 1A6 - CMO/RMBS. .. | 03/01/2020. | Paydown 342 04/25/2036. | 1FM.........
17312H AF 6 |CRMSI 072 A6 - RMBS .. 1 03/01/2020. [ PaYOWN........cvvrrirrrirerniiieninees | verevernrirersnneeres | vennnrnneeed8,571 | i 46,571 | i 44,828 | 144,920 | s | 01,657 | [ e 1,651 | 06/25/2037. | 1FM.........
17312V AA 6 |CMLTI 076 11A - CMO/RMBS. .. | 03/01/2020. | Paydown 13 03/25/2037. | 1FM.........
17314Q AD 9 |CMLTI 911 2A2 - CMO/RMBS. .1 03/01/2020. | Paydown 225 01/25/2036. | 1FM.........
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17315C AP 2 |CMLTI 093 5A2 - CMO/RMBS .. | 03/25/2020. | PaYdOWN........oovvvreririnrincriveriines [ e | e 444,960 | .......... 444,960 | .........441,622 | ........443,027 | ..cocooovvrnies | 1,933 | s [ 1,933 [ | e 444,960 02/25/2037.
17315N  AD 5 |CMLTI098B 2A1 - CMO/RMBS.. ... | .. [ 03/01/2020. | Paydown 204,185 204,185 941 204,185 04/25/2037.
17315X  AF 8 | CMLTI 099B 2A3 - CMO/RMBS........ccovereriiiirnriiiininnins .. 1 03/01/2020. | Paydown 261,381 261,381 84 261,381 11/25/2035.
17316A  AQ 3 |CMLTI 0910D 4A1 - CMO/RMBS. .. 1 03/01/2020. | PAYAOWN.......coomrvrrerrisernerirerinee | eerveeissrnerirenies | verieens 1721473 | e 172,473 | o0 169,590 | oot 171,089 | oo | e 1104 | s | e 1,104 | | e 172,173 05/26/2037.
17322N  AA 2 |CMLTI 14J1 A1 - CMO/RMBS, .| 03/01/2020. | Paydown 233,281 233,281 (832) 233,281 05/25/2044.
17322N  AD 6 |CMLTI 14J1 A2 - CMO/RMBS. .| 103/01/2020. | PaydOWN..........coovrvenrrrerieriinienes | eeevriververirenens | vverenenn 16,348 | i 76,348 | oo 75,895 | it 75,306 | oo | e 1,042 | s | e 1,042 | oo 05/25/2044.
191241 AD 0 |COCA-COLA FEMSA SAB DE CV.. .| C|02/15/2020. | Maturity @ 100.00..........evcrreerrveerse [ wormeerneisnrrneines | 204,000,000 | ........ 4,000,000 284 02/15/2020.
191241 AE 8 |COCA-COLA FEMSA SABDE CV.. .| C|01/22/2020. | VARIOUS .....23,000,000 2,049 | .o | e 22,853,019 11/26/2023.
19421U AA 2 |CASL 19A A1 - ABS .. | 03/25/2020. | Paydown 559,641 559,641 | ..........558,201 | ..........558,151 | .covvovrcvrciens | e 1,490 | oo | v 1,490 559,641 12/28/2048.
19421U AB 0 |CASL 19A A2 - ABS .. | 03/25/2020. | Paydown 219,859 219,859 78 ..219,859 12/28/2048.
194230 AB 6 |CASL 18A A2 - ABS .| .. | 03/25/2020. | Paydown 381,907 381,907 141 381,907 12/26/2047.
20048E AY 7 |COMM 13LC6 Ad - CMBS.......ocvuirrmrireeireieriesieiienes .. | 02/01/2020. | Paydown 5,376,440 | .......5,376,440 | .......4,994,680 | .......5,238,385 | .....ccccosueuures | 138,055 | oovvrrcrrerns | e 138,055 |..ovvvvrernnee ....5,376,440 01/12/2046.
20267U AA 7 |[CBSLT 16B A1 - ABS. .. | 03/25/2020. | Paydown 85 ..378,493 10/25/2040.
21075W CJ 2 |CONHE 961 A7 - RMBS .| 03/01/2020. | Paydown 4 870 03/15/2027.
212168 AA 6 | CONTINENTAL WIND LLC. .| .. 02/29/2020. | Paydown 294,544 294,544 0 294,544 02/28/2033.
21685W BT 3 |RABOBANK NEDERLAND.. C|03/26/2020. [ CITIGROUP.........oevemrrmerreriirinee | vererneereseisernenes | oeee 16,197,920 | .....16,000,000 | .....15,956,640 | ....15,994,711 | ..covvvvvvvvvcee | v 1,199 | s [ oo 1199 | i | e 15,995,910 01/11/2021.
21872F AA 5 |CAFL 191 A-CMBS .. | 03/01/2020. | Paydown 26,424 26,424 3 3 26,424 03/15/2052.
21872M  AA 0 |CAFL 182 A-CMBS.... .1 03/01/2020. [ PAYOWN........ovvrrirrrcirerieiseirenines | vervesssiernssnsenes | cevvneeens 78,227 | oo 78,227 ..18,227 ..78,224 3 3 [ e | e 78,227 11/15/2052.
21872N  AA 8 |CAFL 193 A- CMBS .. | 03/01/2020. | Paydown 28,928 28,928 ..28,928 ..28,928 1 1 28,928 10/17/2052.
22160@ AA 6 |COSTCO (MONTEREY PARK CA) CONTROL PASS..... |.. | 01/15/2020. | PAydOwN.........ccvcmmmrvemreennriinnnnis | wormenrinennineniins | cevvereeneen,009 | i 0 0 06/20/2043.
22160@ AA 6 [COSTCO (MONTEREY PARK CA) CONTROL PASS..... | .. | 03/15/2020. | Paydown 1 1 06/20/2043.
22163# AA 1 |COSTCO (OCEANSIDE NY) LEASE-BACKED PASS-...... .. | 03/15/2020. | Paydown (0) . 11/30/2041.
22541Q CZ 3 |CSFBO3A15B 4M2- RMBS.........cccovvveiriiricrirerireeinniens .. | 03/25/2020. | Paydown 41 26,384 06/25/2033.
22541Q FV 9 |CSFB 0317 1A4 - CMO/RMBS.... .. | 03/01/2020. | Paydown (147) | ceereerenes | v 49,092 06/25/2033.
22541Q XS 6 |CSFB 0323 DB1- CMO/RMBS... ... | .. [ 03/01/2020. | Paydown 5 39,734 09/25/2033.
225418 PJ 1 |CSFBO04AR6B CB1- CMO/RMBS.........cccovvveerireererirens .. | 03/25/2020. | Paydown 9,279 53,019 10/25/2034.
225458 LD 8 |CSFB 053 6A1- CMO/RMBS.. .| 03/01/2020. | Paydown 209,304 209,051 | ..........184,488 | .......... 187,690 | ...cccooovvrrnens | c00ni21,615 | o | v 21,615 209,304 07/25/2035.
2254W0 FJ 9 |CSFB0311A1- CMO/RMBS.. o[ ] 03/01/2020. | PAYAOWN. ... [ eeverierernneisninns | e 13,154 | .ccvennee 13,154 | ..........13,631 | ..........13,427 (272) (V272 ) ISR I 13,154 02/25/2033.
227170 AE 7 |CRNN 131 NTS - ABS . [ €[ 03/18/2020. [ PAYAOWN...........ocvivrrircirerineineiis | cevireeirneensseisnnns | eeneins 183,250 | ..coooue 183,250 | .coovnee 180,983 | ..ccovnee 181,841 | oo | s 1,409 | v [ e 1,409 | oo | e 183,250 04/18/2028.
227170 AF 4 |CRNN 141 NTS - ABS, .. | C| 03/18/2020. | Paydown 280,374 280,374 5,506 280,374 08/20/2029.
22942M  BF 2 |CSMC 068 5A1 - CMO/RMBS..........coouivmricrirrereeisninns .. | 03/01/2020. | Paydown 39,842 39,846 ceeenennn39,075 60 60 39,842 10/25/2026.
22944P  AA 5 |CSMC 13TH1 A1- CMO/RMBS........cccomiriiircrinrircirneens .. | 03/01/2020. | Paydown 228,803 228,803 | ..........205458 | .......... 204,185 | .ocvvvieriieies | e 24,618 [ .o [ e 24,618 228,803 02/25/2043.
22960* AA 0 |PVTPL OCHSNER CLINIC FOUNDATION - CMO............ .. | 03/15/2020. | Paydown ) (0) 12/15/2028. | 1...
22965@ AA 3 |CTL PASS-THRU TR SER 2014 (WAGEDINA MN).......... | .. | 03/15/2020. | Paydown v 80,287 | e ceeenenn 40,617 ) (331) RO 07/15/2037. | 2...
22969* AA 1 |WAL-MART (GREENVILLE PENNSYLVANIA) CONTR.... | .. | 03/15/2020. [ PaydOWN........cccosvunirrremrirernnrnnirens | verrerisseenisnrinins | evvveinns 116,167 | oo 116,167 | ....... 117,329 | .......... 116,991 | v | v (824) (223 RN I 116,167 12/15/2029. | 1.
22970 AA 8 |PVTPL BNSF - CMO .. | 03/15/2020. | Paydown 120,414 120,414 (1) (1) 120,414 05/15/2034.
22973@ AA 3 |PVTPL GREAT WEST CASUALTY....cccoommrrvirmrrriinnrienens .. | 01/15/2020. | Paydown .18,372 .18,372 (0) (0) ...18,372 12/15/2037. ..
22973@ AA 3 |PVTPL GREAT WEST CASUALTY.....cccvmirimriirrininiinns .. | 03/15/2020. | Paydown 36,957 | oo 36,957 | 136,957 | i (0) (0) 36,957 12/15/2037. [ 1Z............
22977@ AA 9 [HILLSBOROUGH COUNTY, FLORIDA........cccoovvmrrrerires .. | 03/15/2020. | PaYAOWN.......courvrerirrireriseinerieens [ eorerineerneeisnsinns | veeireenns 57,314 | . 57,314 (0) (0) 57,314 12/15/2038. [ 1.....ccconc..
23242L  AB 9 | CWHEL 06F 2A1 - RMBS .. | 03/16/2020. | Paydown 24,107 24,107 21 21 24,107 07/15/2036.
23248A  AJ 0 |CWL O7SEAT 2A1 - RMBS......ocooevirerieirerierieesieeinens .. | 01/27/2020. | Paydown 3,238 856 856 05/25/2037.
233046 AE 1 |DNKN 171 A2l - ABS. . | 02/20/2020. | Paydown ..45,000 0 11/20/2047.
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233046 AF 8 |DNKN171All-ABS.... .. | 02/20/2020. | Paydown 52,500 52,500 ..52,500 0 52,500 11/20/2047.
233046 AH 4 |DNKN171All-ABS.... cee |+ 02/20/2020. | PAYOWN.......oocvvorririiereiieriis | e | ceviienenes 30,000 | ..coovveene. 30,000 ..29,989 1 30,000 11/20/2047.
233046 AM 3 |INSURED CUSTODY RECEIPT RELATED TO DB MA.... |.. | 02/20/2020. | PaydOWN...........cccenivemiiniiirciiienins | everniinninsiiienes | eeveeiia 45,000 | ............ 45,000 (A71) | o | e 45,000 05/20/2049.
233320 AD 6 |DSLA04AR1A2B- CMO/RMBS...........ccocovvmrrrinrriarnnenas .. 1 03/19/2020. [ PaydOWN.............cooermreeriieneiienes [ o | ceveiinns 134,037 | ......... 134,037 | oo 117,576 | 118,348 | i 015,689 | i [ 15,689 | ....occouenenn. ..134,037 09/19/2044.
23341B AC 9 |DRB16B A2 - ABS . [ 03/25/2020. [ Paydown............ccvevenreinniinnicnnins | cevverinniiesiicnnies | veenrnnn 458,886 | e v 458,886 | ... 06/25/2040.
23636T AA 8 |DANONESA................. 03/27/2020. | JP MOTgaN...........ccovvemmveinricinniis | cvereiinniiennis | .25,654,469 | .....25,340,000 | .....25,443,596 | .....25,368,921 | ....ccccvmmviiee | ceeene(2,821) | o | e (2,821) | i | 25,366,100 | ..coccvvvirnne 06/15/2022.
24023# AA 7 |WASHINGTON STATE DEPARTMENT OF CORRECTIO |.. | 03/15/2020. [ PaydOwn............c.coouvvemmmrivmmnirnenns | eovvmrnerennivnnenes | ceereeren59,990 | 1.0r..59,990 | ...........59,990 | oo 59,990 03/15/2033.
24422E RE 1 | JOHN DEERE CAPITAL CORP......ccccovvirerimiriirirnriiniinns .. | 03/26/2020. | Stifel, Nicolaus & Co., INC........cccce. [ voverernrervrrcrronns | 208,192,160 | .......8,000,000 | .......7,991,440 | ......7,998,520 | ....ccoeovmriun | weerrenn223 | o | crvereennn223 [ | v 07/12/2021.
247131 AF 2 |DELPHI FINANCIAL GROUP INC.. .. | 01/31/2020. | Maturity @ 100.00..........ccccommmvines | corerrmriirrririnnnes 01/31/2020.
247367 BH 7 |DELTAAIRLINES INC - ABS. .. | 02/10/2020. | Paydown 02/10/2024.
24736X AA 6 |DELTA AIRLINES INC - ABS ... | .- [ 01/30/2020. | Paydown 01/30/2029.
24736Y AA 4 |DELTAAIRLINES INC - ABS........cooooummrerierreirareiieniins .. | 01/30/2020. | Paydown LT16,684 | s | 2 | e |22 | i [ e 01/30/2029.
24763L FN 5 |DELHE 992 A7F - RMBS .. | 03/01/2020. | Paydown ..15,980 20,798 08/15/2030.
25150M AC 0 |DBALT 07RAM1 A2 - RMBS........cccoooommmiemreireririeneiienens .. [ 03/25/2020. | PaydOwn............coocomvrvemmmeimnniiienns | e | eereeeen 130,101 | 10000130,101 | 102,454 | 112,221 | i [l 17879 | [l 17,879 [ | s 130,101 12/25/2036.
25150N  AB 0 |DBALT 06AR5A 1A2 - RMBS. .. | 03/25/2020. | Paydown 85,655 10/25/2036.
25150R AD 7 |DBALT 06AR6 A4 - RMBS .. | 03/01/2020. | Paydown .165,312 02/25/2037.
25150R AD 7 |DBALT 06AR6 A4 - RMBS .. | 03/25/2020. | Paydown . 26,070 02/25/2037.
251510 CV 3 |DBALT 051 1A1 - CMO/RMBS.... .. | 03/25/2020. | Paydown ..46,292 63,741 02/25/2035.
251510 EP 4 |DBALT 053 5A1 - CMO/RMBS .. | 03/25/2020. | Paydown ..73,304 .120,448 06/25/2035.
251510 LM 3 |DBALT 06AR1A 5A1 - CMO/RMBS. .. | . [ 03/01/2020. | Paydown 11724 ....13,059 02/25/2036.
251510 MD 2 |DBALT 06AB1 ATA-RMBS........ccoooviiviiiciiriciiecerenenens .. | 03/01/2020. | Paydown 292 23,836 02/25/2036.
25243Y AU 3 |DIAGEO CAPITAL PLC 03/27/2020. | SMBC SECURITIES INC........ccocove. [ wovvrvrrinnirnriinns | 26,051,540 | ......6,000,000 | .......5,985,300 | ......5,994,769 | ...ccoooommmrinne | crereer367 | oo | e 367 | s | e 5,995,136 | ....occoovrurnn 04/29/2023.
25755T AE 0 |DPABS 151 A2 - ABS........ccoooiimmriiiniiisniiisneiisnsisniins .. 101/25/2020. | Paydown............c.cccouvvimnmiiinniinnnns | covvenniiinniiinei | ceeneeenn40,000 | ..oo..40,000 | ...........40,000 | ... 80,000 | oo e | v [0 [ | s 40,000 | ..o 10/25/2045.
25755T AH 3 |DPABS 171 A23- ABS .. | 01/25/2020. | Paydown 52,500 07/25/2047.
25755T AJ 9 |DPABS 181 A21- ABS .. 101/25/2020. | PaydOwn............ccoermvrvemenrirnnriinnnns | e | cvvrieeee 17,500 | i 17,500 | e 17,500 | e 17,801 | i | (1) s | evvvvereeene(1) [ | s 17,500 | .o 07/27/2048.
25755T AK 6 |DPABS 181 A22- ABS .. [01/25/2020. | Paydown............cocomvvvemmevvmnnrinenne [ eevvmnniieeniienni | vvvreeeenn8,7800 | 8,750 | B TAT | 8748 | i | e i [ [ | e 8,750 | ..ccoovvrnnnens 07/27/2048.
25755T AL 4 |DPABS 191 A2-ABS .. | 01/25/2020. | Paydown L8750 | 18,750 | e [ [ |0 | e | s 18,750 | covveorri 10/25/2049.
25755T AM 2 |DOMINO'S PIZZA MASTER ISSUER LLC, SERIES......... | .. | 01/25/2020. | Paydown 53,750 53,750 | ...........53,777 (27) (27) 53,750 10/25/2049.
26067* AA 3 |DOW (MIDLAND MI) CONTROL PASS-THRU TRUST..... | .. | 03/15/2020. | PaydOWN..........ccooccommrvemrnrermriiiinnes [ ceviereiiineiiiineis | cerviens 113,059 | .......... 113,059 | ......... 113,568 | .......... 13443 | s | e (383) (G O IS 113,059 | oo 03/15/2034.
26208L AA 6 |HONK 151 A2 - ABS.... .. | 01/20/2020. | Paydown ..35,000 . 0 35,000 07/20/2045.
26208L AC 2 |HONK 181 A2-ABS.... ... | 01/20/2020. | Paydown .17,500 reerenen 17,501 (1) () [SS E 17,500 | oo 04/20/2048.
26223U AD 1 |DRUGB 141 A2 - ABS.......oosiiiriiirriinseiiersiiessiisessiens .. | 01/15/2020. | Paydown 212,379 | ... 212,379 | ........212,376 | ......... 212,380 | .o (1) () ) SOOI 212,379 | oo 07/15/2023.
26224H AA 5 [DRUGC 161 A-ABS......ccoooioiviirriierienceseiesrinens 01/15/2020. | Paydown 580,235 (19) ..580,235 04/15/2027.
26224H AE 7 |DRUGC 171 A2 - ABS. 01/15/2020. | Paydown 41 coeeee.042,475 04/15/2027.
26441Y AV 9 |DUKE REALTY LP .. | 03/13/2020. | Call @ 100.00 A78 | i | v 2,994,241 06/15/2022.
26443@ AA 6 |DULLES DISCOVERY 1 CONTROL PASS-THROUGH.... |.. | 03/05/2020. | Paydown were. 131,543 0 131,543 06/05/2037.
26827E  AA 3 |ECAF 151 AT-ABS.....cooiiiieiriereeiseeieessiesssienniies 03/11/2020. | VARIOUS.........covorviirrirnniirneeies | e 003,970,083 | ... 5,024 003,999,444 06/15/2040.
26827E  AC 9 |ECAF 151 A2 - ABS......oooooiviiiriireiieneiesnisssiesniis 03/15/2020. | Paydown..........c..ccouvvemmmvinnniinnis | v | 1,773,021 | L 1773,021 1,773,021 | ...... 752,594 | . 20,427 | oo | s 20,427 | .o | e 1,773,021 06/15/2040.
268317 AD 6 |ELECTRICITE DE FRANCE SA.. 01/27/2020. | Maturity @ 100.00..........ccooevvveeenes [ oo 5,973,840 215 ....6,000,000 01/27/2020.
26847@ AA 8 |EDXGE CTL 3.2504/15/2028.... «.. | .| 01/15/2020. | Paydown (6) 578,562 04/15/2028.

26848# AA 5 |EDX/GE INVENTORY SUPPLY AGREEMENT BACKED.. | .. | 01/15/2020. | Paydown 6] 1 OO I 378,552 01/15/2029. | 2..............
26857E AA 6 |ELFI19AA-ABS . | 03/25/2020. | Paydown 246 ,209,567 03/25/2044.
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26884L AB 5 |EQT CORP......oooiritieriericeienisiesissiiesienissessnians .. | 01/22/2020. | JP Morgan 7,715,625 .7,480,975 7,496,004 130 | covevrveires | e 1,496,133 | i | 10.219,492 | L......219,492 | ....... 70,078 | 11/15/2021.

28108P AA 4 |ESLFT 12A AP - ABS .. 1 01/02/2020. | PAYAOWN......coourvvrirerineieiierinee | cerneeiinniserinenies | vevieens 118,451 reennn 119,044 17 10/01/2025.

28108P AB 2 |ESLFT 12A AT - ABS....oiiiirireirineineieniesseisssiseins .. 1 01/02/2020. | PAYAOWN........ooerevrirreineireiiieriens | eorneiinsieeinenes | oo 134,671 | ... 134,672 | ..o 134,899 33 10/01/2025.

28618W AA 2 [ERL 141 A1-ABS....... .. 1 03/19/2020. | PAYAOWN.......covurvrrerrirericrieninee | cerverissinerirenies | vevieens 173,844 <errn.. 168,086 2,017 04/19/2044.

28932M  AA 3 | ELM ROAD GENERATING STATION SUPERCRITICA.... | .. | 02/11/2020. | PaydOwN...........ccoormieriiiniinniicins | e | i 170,498 e 170,498 9) 02/11/2030.

29379V AF 0 |ENTERPRISE PRODUCTS OPERATING LLC.................. .. | 01/31/2020. | Maturity @ 100.00..........ocverervevvene [ rorerervrernrrienninns | v 3,000,000 | .......3,000,000 | ... 2,980,650 191 01/31/2020.

30069L 6 | XAN 19RSO7 A= CDO.......ovvvreerieereerieesreerse s 02/18/2020. | Paydown ..66,234 ..66,234 0 04/17/2036.

30292  AA 2 |CTL-FBIBRONX TRUST 2018........cccovrvvrimrrrerierirnnnns .. | 03/15/2020. | Paydown reenn 116,782 116,782 (0) 07/15/2033.

30308X AA 1 |FREED 191 A-ABS .. | 03/18/2020. | PaYAOWN.......ouvvrereriereriieirneriens [ eorererseersnniinnines | cevies 1,435,492 | ...... 1,435,492 .1,435,398 . 7 06/18/2026.

31307# 9 |FDL-CCLLC .. | 03/15/2020. | Paydown 29,003 29,003 ..29,008 ..29,007 (3) 3) 02/15/2035.

313074 AC 5 |FDL-CCLLC.... vee |+ 03/15/2020. [ PAYAOWN........oovvrrernririnciierireiens | everseinerisenienes | ceveerienns 16,645 | ..ococveneee 16,645 | ............16,646 | ............16,646 1) 06/15/2037.

31677Q  BC 2 |FIFTH THIRD BANK (OHIO)......cootemriiiieireieincirerineis .. 1 03/27/2020. | CITIGROUP.........ccoovvirrererincirrenins [ ereeirneissrinseines | 205,036,550 | .......5,000,000 | ....... 4,974,250 | ....... 4,993,241 916 10/01/2021.

317579 AA 8 |FINS 151 A- ABS .. | 01/30/2020. | Paydown 2,807,278 2,807,426 (147) 07/30/2026.

32027L AE 5 |FFML 06FF14 A5 - RMBS........ccconivenervnrrierinns .. | 03/25/2020. | Paydown 5,052 10/25/2036.

32027N RU 7 |FFML 05FF5 M2 - RMBS.... .. | 01/27/2020. | Paydown 50 01/25/2035.

32027N  ZL 8 |FFML 06FFH1 A4 - RMBS.. .. | 03/25/2020. | Paydown 2,557 01/25/2036.

32028H AD 5 |FFML 06FF10 A4 - RMBS. .. | 03/25/2020. | Paydown 2,861 07/25/2036.

32051G  SQ 9 |FHAMS 05AAT7 2A1 - CMO/RMBS.. .. | 03/01/2020. | Paydown 303,341 704 | | 00303341 | e | e | v 0 | s 09/25/2035.

32051G  XQ 3 |FHASI05AR5 2A1 - CMO/RMBS, .. | 03/01/2020. | Paydown crenennn 136,763 652 11/25/2035.

32051G  XQ 3 |FHASI 05AR5 2A1 - CMO/RMBS.... .. 1 03/01/2020. | Paydown..........coovvrevriinrinciiniiiens [ cevriienninsiiennns | v 314,084 | .........260,474 | ........248915 | ..........249,396 | .....cccccorrerrs | 0084688 | oo | e 64,688 | ... 11/25/2035.

32051G XV 2 |FHASI 05AR5 4A1 - CMO/RMBS.... .. 1 03/01/2020. | PAYAOWN.......covmrvrrerrinerierirerinee | eerneeinsrserirenies | verieens 316,051 34 11/25/2035.

32052E AA 7 |FHASI06AR3 1A1 - CMO/RMBS.... .. | 03/01/2020. | Paydown 1,152 2 11/25/2036.

320560 AA 2 |FHASI07AR3 1A1 - CMO/RMBS........ccocovvveriirirrrinnrins .. 1 03/01/2020. | PaydOWN.........evvererieinnirerirenines | eoveeieniserinenes | v 732,862 | ......... 827,621 | .......... 556,863 | .......... AT5,371 | oo | v 4,658 | .o | i 4,658 | ..o | e T32,862 | e | e | v 0 | s 6,410 | 11/25/2037.

33803W AA 7 |FISHERS LANE ASSOCIATES LLC .. | 03/05/2020. | Paydown 219,941 219,941 219,941 219,941 (0) (0) 0 | 1,353 | 08/05/2030.

33972P 7 | FLNG LIQUEFACTION 2 LLC .. | 03/31/2020. | Paydown.........ccovvevimrininiiniicnniiens [ e | v 77,500 | oo 77,500 | ...cce.... 77,500 | ............ 77,492 8 8 | o | vl 77,500 | oo 0 | 1,598 |03/31/2038.

343412 AC 6 |FLUOR CORP. .. | 02/28/2020. | VARIOUS.........ccoomrrmeririnernneriinns [ eorererneersesiissines | ceved 6,710,120 | ....... 7,000,000 | ....... 6,924,330 | ....... 6,959,462 | ...ooovvrvrirvcins | e {14 (T N 1,276 | .o | 200.6,960,738 | .ocvvvivineee | -...(250,618) | ......(250,618) | ....... 53,083 | 12/15/2024.

343412 AF 9 |FLUOR CORP. .. | 02/28/2020. | CREDIT SUISSE SECURITIES...... [ .coevvseemriiiniinns | crvd 9,536,380 | .....10,360,000 | .....10,000,194 | ..... 10,035,027 5,148 | ..coovvovvrnes | ...10,040,175 | ...ovvevveen | ....(503,795) | ......(503,795) | ..... 205,473 | 09/15/2028.

34417TM  AA 5 |FOCUS 171 A21 - ABS.......cooviririririeerinsrieriesisssesnsies .. | 01/30/2020. | Paydown 30,000 30,000 | vovvrerees 30,000 | ..o 30,000 0 04/30/2047.

34417M  AB 3 |FOCUS 171 A22 - ABS.......cooovieieieereriseiieesesiseissnins +. | 01/30/2020. | PAYAOWN.......oourvrcrirrirerisrineiiens [ eoerirneerseeiinsiens | veeiseenns 15,000 | .ooovvreneee 15,000 | .coovrennee 15,000 | .cooovrennee 15,000 0 | oevverrneeee | eerrrennn 15,000 [ oo 04/30/2047.

34417Q AA 6 |FOCUS 181 A2 - ABS .. | 01/30/2020. | Paydown ..30,000 ..30,000 2 10/30/2048.

34417Q AB 4 |FOCUS BRANDS FUNDING LLC - 2018-1 - ABS.. ... | .. [ 01/30/2020. | Paydown ..16,250 17,134 (879) | cvvrveevverner | wrvrerrnen 16,250 | i 10/30/2048.

347314 AK 2 |FORT EUSTIS/FORT STORY LLC VA MILITARY H......... .1 01/01/2020. | AQJUSIMENL. ..o [ [ e [ e | e | e 0 12/15/2020.

347466 AE 4 |FORT IRWIN LAND LLC.. .. | 01/01/2020. | Paydown 0 12/15/2035.

35040U AA 9 [FFIN 171 A= ABS ..o .. | 03/15/2020. | Paydown 66 | ..oorererrinns | 810,674 | i 07/15/2033.

350410 AA 3 |FFIN 19T A-ABS. ..o .. | 03/15/2020. | Paydown 782 | oo | 0000 568,951 | oo 11/15/2034.

35826@ AA 4 |FRESNO COUNTY CALIFORNIA - ABS. .. | 03/15/2020. | Paydown (702) | cvvoreevvriner | v TA343 | 06/15/2038.

35952F AB 6 |FT HUACHUCA YPG CMNTYSIILLC... .. | 01/01/2020. | Paydown 0 12/15/2026.

36157N  FL 3 |GECMS 97HE4 AB - RMBS..........ccoonrvirirerireriirirceisninns .. | 03/01/2020. | Paydown 431 [ s [ 2127 [ 11/25/2027.

36185M AJ 1 | GMACM 05AF1 A2 - CMO/RMBS... .. | 03/25/2020. | Paydown 175 07/25/2035.

36185N 6N 5 | GMACM 05AR2 2A - CMO/RMBS... woer | . | 03/01/2020. | Paydown 2,993 | oo | 85,853 [ e 05/25/2035.

36186X AC 1 |GMAC COML MILITARY HSG TR XXI - MBS.......c.ccccoonee. .. 1 02/11/2020. | BREAN CAPITAL, LLC....cocovvvrirerens [ v | 201,426,940 | oo | 20002,430,631 | 11,611,343 | | a(14,699) | s | v (14,699) | ...covverneens 07/10/2035. ..

36191Y BA 5 |GSMS 11GC5 A3 - CMBS .1 03/01/2020. | Paydown 495 08/12/2044. | 1FM.........
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36228F UJ 3 |GSR 037F 4A1 - CMO/RMBS..........cocovirierirnriirerirerirninns .. | 03/01/2020. | Paydown 6,612 ...6,447 166 10/25/2032.
3622EA AA 8 |GSAA 073 1AA - RMBS .. | 03/25/2020. | PAYAOWN......ooorerrererineinerierines | conerisniseriienines | oeeienes 358,327 218,502 2,074 . 03/25/2037.
362341  4A 4 |GSR 06AR1 2A1 - CMO/RMBS..........cvmriiririiirerinninins .1 03/01/2020. [ PAYOWN. ......ocvrrieiriirerieicierinie | vernmissiernsinsies | vevvneenes 36,287 | ...........36,975 | ..........35,377 | c.ccoe. 35,896 31 36,287 01/25/2036.
362341 4F 3 |GSR 06AR1 3A1- CMO/RMBS, .. | 03/01/2020. | Paydown 299,951 | oo [ e LTBT | | e 1761 | | e 101,712 01/25/2036.
362341 BR 9 | GSAMP 05HE3 M2 - RMBS.... ... | .| 03/25/2020. | Paydown v 52,728 .52,728 0 52,728 05/25/2045.
362341 FN 4 | GSR 05AR4 3A5 - CMO/RMBS..........oovviirirririiiriinniins .. 1 03/01/2020. | PaYdOWN.......coorvvreririnrirerireninee [ s | v 171,201 | .........193,432 | .........180,372 | .......... 176,091 | oo 397 KIS T I 171,201 07/25/2035.
362341 XC 8 |GSR 05AR7 4A1- CMO/RMBS... .. 1 03/01/2020. | PAYAOWN......oovnrerrerrrineierierinee | cornerissiserinenies | oeeieens 102,779 (1) {10725 IO IOV 102,779 11/25/2035.
362341 XE 4 |GSR05AR7 5A1- CMO/RMBS... .. 1 03/01/2020. | Paydown 21,607 . 36 21,607 11/25/2035.
362341 XG 9 |GSR 05AR7 6A1- CMO/RMBS... .. | 03/01/2020. | Paydown 82,047 W78,036 | oo | e 01T | | e 4,011 82,047 11/25/2035.
36242D 4W 0 |GSR 05AR3 6A1 - CMO/RMB .. | 03/01/2020. | Paydown 27,647 ..25,401 2,247 27,647 05/25/2035.
36242D BZ 5 |GSR 049 B1-CMO/RMBS .. 1 03/01/2020. | PaYAOWN.......coorvrreririerierirerinee | eerneeinnrserirenies | vevieens 127,566 3,382 | oo | e 127,566 08/25/2034.
36242D FS 7 |GSR04112A1-CMO/RMBS.. .. 1 03/01/2020. | PAYAOWN......cooverevrirrreneirerierinee | cernerissiserienines | veeieens 160,580 131 09/25/2034.
36242D FX 6 |GSR 0411 3A1-CMO/RMBS.. .. 1 03/01/2020. | Paydown 2,591 2 09/25/2034.
36242D H4 8 |GSR 05AR2 1A1- CMO/RMBS... weee |+ [03/01/2020. | PAYAOWN.......covnveirrierincerneeine | cevnerierieseneenns | ceeeenenns 19,624 | ........... 19,624 | ............18,005 | 1oooeerei 17,936 | o | 1,688 | s [ e 1,688 | .o 04/25/2035.
36242D H9 7 |GSR 05AR24A1 - CMO/RMBS..........covvvverrriinrriinniis .. | 03/01/2020. | Paydown 28,866 953 28,866 04/25/2035.
36242D QY 2 |GSR 0415F 2A2 - CMO/RMBS. .. | 03/01/2020. | Paydown 53,942 (1) 53,942 12/25/2034.
36244S  AD 0 |GSAA 0613 AF4 - RMBS........cooviirrerreieierieeireiseeens .. | 03/01/2020. | Paydown 230,767 230,767 211 230,767 07/25/2036.
36248# AA 0 |GSA (BOND BUILDING) CONTROL PASS-THROUGH.... | .. | 03/15/2020. | Paydown 309,928 309,928 | ... 312717 | 312,041 | | e 2118) [ | (2,114) | o 11/15/2030.
362480 AD 7 |GSCC 062 A1-RMBS. .. | 03/25/2020. | PaYdOWN........oovvrrererrnrinerireninee [ corneeineinnnriennes | ceerennn 120,433 | i 124,723 913 . 05/25/2036.
36248F AG 7 |GSMS 11GC3 A4 - CMBS .. | 03/01/2020. | Paydown 322,984 (448) 322,984 03/10/2044.
36249@ AA 1 |GSAGTHIUS GOVERNMENT LEASE-BACKEDD P..... . | 03/15/2020. | Paydown ..71,880 0 ....71,880 05/15/2038.
362669 AV 5 | GSR 074F 6A1 - CMO/RMBS........ccoovvvrrieircriniirenienns .. | 03/01/2020. | Paydown 6,972 ....13,962 06/25/2027.
362669 AV 5 | GSR 074F 6A1 - CMO/RMBS........coovvvrrrerrircrinriinerienes .. | 03/01/2020. | Paydown 0 06/25/2027.
36298G AA 7 |GSPALO 061 CTF - CMBS .. 1 03/09/2020. | PaydOWN..........cvvrmerererinrinerierirnne | corneernseinseiinnnns | ceereennn 156,235 | i 156,235 | ... 158,422 | 0o 157,443 | oo | eene(1,208) | s | s [I0L:) ) [ I 156,235 10/09/2029.
36828Q QH 2 | GECMC 05C4 AJ - CMBS. .. | 02/01/2020. | Paydown 1,920,114 1 .......1,827,869 2,220 | oo | v 1,920,114 11/10/2045.
368504 AA 9 | JENKS TOWNSHIP PENNSYLVANIA........cocomvvverierirenns .. | 03/15/2020. | PaydOWN.........ovvrreririreinerirenieee | corveenvninsernennes | e 105,224 | L 105,224 | .......... 105,224 0 | oo | e 105,224 12/15/2033.
369550 AR 9 | GENERAL DYNAMICS CORP .. | 03/24/2020. | GOLDMAN........ovurrmmrimrirneirnnninns [ eoreeiseirsneinnsinns | cevi 8,081,680 | ....... 8,000,000 | ....... 7,986,800 K72 R N 7,998,039 07/15/2021.
375558 AU 7 |GILEAD SCIENCES INC we | - | 03/24/2020. | BARCLAYS CAPITAL INC FIXED.. | ..cvvvverirerirerirns | eevee 13,239,330 | .....13,000,000 | .....13,055,080 | .....13,010,916 | ....cccccrevvvvcee | cerree 1,517) | coriiviierns [ (1,517) | oo | e 13,009,399 12/01/2021.
377372 AH 0 | GLAXOSMITHKLINE CAPITAL INC......cocoiirrcrirnerrerircens .. 1 03/27/2020. | CITIGROUP.........ccorimerrerineincinns [ erverieeirneerseniines | eee 14,354,286 | .....13,945,000 | .....13,314,825 | ... 13,713,737 | .cocovvorvrrvcrne | 16,870 | oo [ e 16,870 | .o | e 13,730,606 03/18/2023.
377373 AD 7 | GLAXOSMITHKLINE CAPITAL PLC . [€103/27/2020. | JP MOTGaN........cvvurvrerriernnieererinne [ vrineirerissiininnes | e 10,243,300 | .....10,000,000 | .......9,480,900 | .......9,845,220 |.....ccccouvvrvvrer | 15,499 | ooiiiiiiiiins | e 15,499 | i | 9,860,719 05/08/2022.
38141E A5 8 |GOLDMAN SACHS GROUP INC.... .. | .- | 03/15/2020. | Maturity @ 100.00..........evereerrvvene [ eorererneersnriisinines | veve 7,000,000 | ....... 7,000,000 | .......6,708,500 | .......6,992,317 | .covvrrvrimeriree | wereen 7,683 | [ e 7,683 | s | s 7,000,000 03/15/2020.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR.|.. | 03/01/2020. | PaYAOWN........ccvvuerrerererneerneineianes [ eoverieeerneesensinnns | overneinns 32,543 | oo 32,543 32,543 09/01/2034.
40423X AB 8 |NZES 18PLS1A - CMO/RMBS... .. | 03/25/2020. | PaydOWN.........ovvvrererrereriieiseriiens [ eorererseesnniinsines | e 1,474,269 | ....... 1,474,269 1,474,250 L RN o 1,474,269 01/27/2048.
40423X AC 6 |NZES 18PLS1B - CMO/RMBS... ... | .. | 03/25/2020. | Paydown 294,854 294,854 | ..........294,853 (1) 294,854 X 01/27/2048.
406216 BD 2 |HALLIBURTON CO.....coovvvrereriirrirsriersiseiessesisseessennns .. 1 03/03/2020. [ Tender Offer.........couvveernenrernnnens | vervvvesresrnerinnns | v 13,304,404 | .....12,323,000 | .....12,294,164 521 10,806 10,806 | ..1,186,682 | 08/01/2023.
406216 BG 5 |HALLIBURTON CO .. | 03/03/2020. | Tender Offer..........c.coewereeereernreennens [ woveriereneerssninns | wonne 10,639,984 | .......9,388,000 440 ..1,284,367 | 11/15/2025. ..
41161G  AC 7 |HVMLT 068 A1A - RMBS .. | 03/23/2020. | Paydown 6,824 | ........6,823 159 07/21/2036. | 1FM.........
41161P  CX 9 |HVMLT 041 1A - CMO/RMBS .. 1 03/19/2020. | PaYAOWN.......courvrcrirrereriinineriens [ eerereneerneeissinns | e 12,483 | oo 12,483 674 04/19/2034. | 1FM..........
41161P EX 7 |HVMLT 045 2A6 - CMO/RMBS... .. | 03/01/2020. | Paydown 26,487 26,487 | ooeeeen21,256 | oo 24,572 | e | 1,916 [ | e 1,916 06/19/2034. | 1FM.........
41161P  EZ 2 |HVMLT 045 3A - CMO/RMBS v |+ [ 03/01/2020. [ PAYAOWN.......oourveircrrirciersniieiiens | ceriveiesissniserinnns | cvvveinns 123,954 | ......... 123,954 878 06/19/2034. | 1FM.........
41161P  FV 0 |HVMLT 046 5A - CMO/RMBS.........overrriirnerirerireerenens .. | 03/01/2020. | PaYAOWN.......couvvrererrereniseineriens [ eorerineerseniinninns | veeineenne 12,587 | v 12,587 (232) 08/19/2034. | 1FM.........
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41161P MV 2 |HVMLT 054 1A - CMO/RMBS .. | 03/01/2020. | Paydown 602 ..111,026 07/19/2035.

41161P TN 3 |HVMLT 0510 2AA - CMO/RMBS........oovoerirrirerirerieiis .| 03/19/2020. | Paydown .43,568 320 ...65,313 11/19/2035.

41161P UK 7 [HVMLT 0511 2A - CMO/RMBS........covvverririirerireiieinins . 103/19/2020. | Paydown..........oceeevvenrirernnnirerns | roveerernnnerisnneen | covrinnenn 21,052 | 021,052 | e 14,847 | i 16,746 | i | o306 | i [ s 4,306 21,052 08/19/2045.

41161V AC 4 |HVMLT 067 2AA - RMBS.... .. | 03/19/2020. | Paydown 2% I OO IS 15,661 09/19/2036.

41162G AA 0 |HVMLT 0611 A1A - RMBS.. .. | 03/19/2020. | Paydown 152 85,976 12/19/2036.

411707 AB 8 |HNGRY 181 A1 - ABS......coovirrrinirirerireninreisssinsrierienes . | 03/20/2020. | Paydown 21 31,500 06/22/2048.

411707 AD 4 |HNGRY 181 A2 - ABS .. | 03/20/2020. | Paydown 0 35,000 06/22/2048.

419838 AA 5 |HAWAIIAN AIRLINES INC - ABS .. 1 01/15/2020. | Paydown (11) 07/15/2027.

427700 AA 0 |HERO 142 A- ABS .. | 03/20/2020. | Paydown 131 09/21/2040.

42770R  AA 8 |HEROFDG TR 2014-1 - ABS.. . | 03/20/2020. | Paydown 0) 09/20/2038.

43133A AA 5 [HITR 181 A1-CDO 01/10/2020. | Paydown.........cvvvererneennrirnernerrens [ everrneenniinerines | correnend 102,477 | 102,477 | 100,427 | i 100,584 | s | e 1,893 | s | e 1,893 | .o 10/11/2038.

43722# AA 1 |HOME DEPOT (MONTEREY PARK, CA) CONTROL...... . | 03/15/2020. | Paydown 47,611 1(0) ) SUSTI IOT 47,611 06/15/2038.

43739E AP 2 |HMBT 051 A1-RMBS....... .. | 03/25/2020. | Paydown ..80,080 179 88,224 03/25/2035.

43739 CL 9 |HMBT 061 1A1 - RMBS. .. 1 03/01/2020. | PAYAOWN........covrvrrrirrireereniseiinens [ eoverireeesneessniines | veereeens 16,066 | ...ccvevnee 17,665 T T IR IO 16,066 04/25/2037.

43739H AA 8 |HMBT 062 A1-RMBS....... .. | 03/25/2020. | Paydown 524,832 524,832 | .........459,017 | ........ 480,246 | ...ocooovvirnes | o0 BA58T | o | e 44,587 524,832 12/25/2036.

440405 AE 8 |HORZN 181A-ABS .. | 03/15/2020. | Paydown 210,681 210,681 0 ..210,681 12/15/2038.

44040H AA 0 |HORZN 191 A-ABS... .. 1 03/15/2020. | PAYAOWN......ccooererrirreineieiieriines | e | oeiienes 134,616 | .......... 134,616 (1) ..134,616 07/15/2039.

44329H AG 9 |HP CMNTYSLLC... .. | 03/15/2020. | Paydown 301,082 301,082 | .........294,964 | .........299,611 | oo | e TATT | | s TATT | | e 301,082 03/15/2023.

44329H AS 3 |HP CMNTYSLLC . | 03/15/2020. | Paydown ..51,051 ..51,051 202 51,051 03/15/2023.

449505 AA 4 |IFM (US) COLONIAL PIPELINE 2 LLC... .| .. [ 01/15/2020. | Call @ 100.00 ....1,391,370 .7,000,000 A | | 6,999,853 05/01/2021.

449786 AY 8 |ING BANKNV .| C| 02/26/2020. | Tender Offer..........cveveeremeerneernnees | overirerereeeneeenns | vee 11,192,100 689 09/25/2023.

45112A  AA 5 |[ICONX 121 A2 - ABS .. | 01/25/2020. | PAYAOWN.......oourvrrrirrineernriseinens [ ereriesenensssniinns | eeereeens 69,297 (0) 01/26/2043.

452308 AP 4 |ILLINOIS TOOL WORKS INC........covvuerimrinrereniirineiin . [ 03/26/2020. [ JP MOTGaN........cvvemererrerieiirirnriines | cerirerieriseennnis | vveens 5,082,800 582 [ oo | e 4,996,261 09/15/2021.

45254N  JB 4 |IMM 044 2A1 - CMO/RMBS .. | 03/01/2020. | Paydown . .52,411 250,325 | [ e AT | | 4,147 54,473 09/25/2034.

45254N KX 4 |IMM 049 1A1 - CMO/RMBS .. | 03/25/2020. | Paydown 13412 | v 12,272 | 12,220 . 43 | s [ e 13,412 01/25/2035.

45254N MZ 7 |IMM 052 1A2 - RMBS.........ovvvirmerirrireereriserienseneneens . [ 03/25/2020. [ PAYAOWN.........oouveerrercereriserieiins | cevereeeseesssinenes | eeveines 131,604 | .......... 131,604 | .......... 106,927 | .covvneee 113,432 | oo [ 18,172 | o | s 18172 | v | e 131,604 04/25/2035.

45254N NT 0 |IMM 053 M1 - RMBS.....ccooiiiiiriirneineierieseeeeissisees | o0 03/25/2020. | PaYAOWN........ouvvrrrirrirneirnrineinens [ everiesiseesenninnns | eeerneens 11,426 119,326 | coovvevvrverrnninns | reeeennn22,523 | | 01,8539 [ e | e 1,539 [ 11,426 08/25/2035.

452547 TN 4 |IMSA 061 2A1 - RMBS.......cooevirimirrerirerieinneinninerienes | o 03/25/2020. | Paydown 2,556 538 ..2,556 05/25/2036.

45632@ AA 7 |INDUSTRIAL PIPING, INC......cooovvemerrrrinerrerineirnenisseinns [ o 02/28/2020. | Distribution of Funds.... 200,000 | .ooverrerrireninees [ errerienineseninees | e | e 200,000 | ..ovvrerereires [ e 200,000 200,000 12/13/2018.

45660K AA 9 |INDX 06AR39 A1 - RMBS .. | 03/25/2020. [ PAYAOWN.......oovvrmirrirererieisirnnirens | verrenisseesssniinnns | evvveinns 189,708 864 864 | .o | e 189,708 02/25/2037.

45660L CK 3 |INDX 05AR2 1A1 - CMO/RMBS.. .. | 03/25/2020. | Paydown 52,946 485 52,946 02/25/2035.

45660L DB 2 |INDX 05AR1 1A1 - CMO/RMBS..........ocomremrireiinrirneiis .| 03/01/2020. | Paydown 9,611 (61 I OO ISV 9,611 03/25/2035.

45660L V9 7 |INDX 05AR31 1A1 - CMO/RMBS .. 1 03/01/2020. | PaYAOWN.......couvvrererrereeiirinnrirens [ eeerireeesneessnienns | veeieeens 16,879 (510 SOOI IO 16,879 | oo 01/25/2036.

45660L ZM 4 |INDA 05AR1 3A1 - CMO/RMBS.. .. | 03/01/2020. | Paydown 23,753 | ooeeeren23,753 | oiirn022,269 | iini22,099 | s | e 1,654 | | e 1,654 23,753 11/25/2035.

45660N X9 1 |INDX 04AR6 5A2 - CMO/RMBS.........ccovvvrimririerririeinnes . 103/01/2020. | Paydown.........oveevevenrirernnineirenns | evrvrirnnnenisnneen | cvvvernnenena 1,054 | i 7,054 | 5,785 | i 5,851 | i | 001,203 | s [ 1,203 | oo | e 7,054 | .o 10/25/2034.

456618 AF 4 |INDX 06AR8 A3A - RMBS .. | 03/25/2020. | Paydown . . 647 92,220 07/25/2046.

45661X AB 8 |INDX 06AR13 A2 - CMO/RMBS.. .. | 03/25/2020. | Paydown ..50,307 v 30,373 229 50,307 07/25/2036.

45669A AD 6 |INDA 07AR12A1-CMO/RMBS.........ccoimiviriniricrinriinens . [ 03/01/2020. [ PAYAOWN..........oouvverereriererierieiis | cevereeereeinsinenes | eerneren 488,432 | .........488/432 | ........459,710 | ....... 433,234 TV [PRRION IOVO 488,432 | ..o 03/25/2037.

45686@ AB 0 |INFRASTRIPE LLC......cccosvuiiriiririrceineineesesieeenenseens . [ 03/31/2020. [ DIF€CL......eorevrerireieerireeierieenne 5 09/30/2024.

458140  AJ 9 [INTEL CORP......ccotriiiiiricineieieissiee e .. | 03/24/2020. | GOLDMAN 754 || e 12,994,915 187,865 | ..... 208,542 | 10/01/2021.

46591K  AC 7 |JPMMT 198 A3 - CMO/RMBS. .. 1 03/01/2020. | PaydOwN.........evvmererneereriiniseiiens [ erererseensesnenes | 20000:2,135,090 | .......2,135,084 | ......2,162,773 | ......2,162,588 | ....ccorvvrvvruene | cee(27,486) | ovvorrrrirrans | v (27,466) | ....oovercrns | crvrne 2,135,090 0 8,329 | 03/25/2050.

46616M AA 8 |HENDR 103 A-ABS... .| 03/15/2020. | Paydown 290 50,096 ...305 | 12/15/2048.
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46616M AB 6 |HENDR 103B-ABS... .. | 03/15/2020. | Paydown .19,338 .19,337 .19,338 (1) (1) ...19,338 ...211 | 12/15/2050. | 1FE..

46616P AA 1 |[HENDR111A-ABS... .. | 03/15/2020. | Paydown 101,844 | .........101,818 101,813 |... . 31 31 ..101,844 10/15/2056. | 1FE..

46616Q AA 9 |HENDR 112A-ABS .. | 03/15/2020. | Paydown.........ccccoeevemrinnnicniicneiiens [ | 96,975 | i 96,975 | ............ 96,919 | ............ 96,914 | ..o 61 61 96,975 09/15/2056.

46616V AA 8 |HENDR 121 A-ABS... .. | 03/15/2020. | Paydown (S157) ) IO I 121,153 02/16/2065.

46617A  AA 3 |HENDR123A-ABS... .. | 03/16/2020. | Paydown 855 93,014 09/15/2065.

46617F AA 2 |HENDR 131 A-ABS .. | 03/15/2020. | Paydown 266 99,255 04/15/2067.

46617) AA 4 |HENDR 132A-ABS... . | 03/16/2020. | Paydown () . 03/15/2062.

46617L AA 9 |HENDR 133 A-ABS... .| .. | 03/15/2020. | Paydown 123 . ..158,758 01/17/2073.

46617N  AS 6 |JFIN 142R 1BR - CDO. C| 01/20/2020. | Paydown (P22} N 1,229,486 07/20/2026.

46617T AA 2 |HENDR 141A-ABS .. | 03/15/2020. | Paydown 67 03/15/2063.

46618A AA 2 |HENDR 142 A-ABS... .. | 03/15/2020. | Paydown 211,088 211,088 286 I 01/17/2073.

46618H AA 7 |HENDR 143A-ABS... .. | 03/15/2020. | PAYAOWN......coovurvrrirrrineirerierines | cornerinniserinenies | oerienes 300,484 | ......... 300,484 (P27 ) IR I 300,484 06/15/2077.

46618L AA 8 |HENDR 151 A-ABS .. | 03/15/2020. | Paydown 259,359 259,359 2,257 259,359 09/15/2072.

46619R AA 4 |HENDR 152 A - ABS... .. | 03/15/2020. | PAYAOWN......coovmrerrercrireinerieriinee | corneeinsinerienies | verieees 171,918 | v 171,918 (A1) ) IS I 171,918 03/15/2058.

46619X AA 1 |HENDR 153 A-ABS... .. | 03/15/2020. | Paydown 130,256 130,256 107 ..130,256 03/17/2070.

46620) AA 9 |HENDR 171 A-ABS .. | 03/15/2020. | Paydown 149,554 149,554 103 ..149,554 08/16/2060.

46620V  AA 2 |HENDR172A-ABS... .. | . | 03/16/2020. | Paydown 147,265 60 ..147,265 09/15/2072.

466247 L6 8 |JPMMT 06A2 2B1 - CMO/RMBS.........coovvviieriiiierrieins .. 1 03/01/2020. | Paydown ..67,208 ..67,208 ..64,831 2,376 67,208 08/25/2034.

466247 QP 1 |JPMMT 05A3 7A1 - CMO/RMBS. .. | 02/01/2020. | Paydown ..30,066 ..30,102 ..26,486 9 30,066 06/25/2035.

466247 RP 0 |JPMMT 05A4 2A1 - CMO/RMBS.......coooomrverrrirrrirenniens .. | 03/01/2020. | Paydown 202,658 202,658 | ..........179,859 | ..........180,735 | ..cooceriviiiens | 200i21,923 | o | e 21,923 [ | s 202,658 07/25/2035.

466247 UG 6 |JPMMT 05A6 7A1 - CMO/RMBS. .. | 03/01/2020. | Paydown N 7 64,917 08/25/2035.

46627M AD 9 |JPALT 05S1 1A4 - CMO/RMBS..........ocverrvrrrieriseirsenis .. | 03/01/2020. | Paydown ..51,400 (88) 51,400 12/25/2035.

46627M  CU 9 | JPALT 06A1A 2A1 - CMO/RMBS..........covoiveerinerierircens .. | 03/01/2020. | Paydown 21,015 87 21,015 03/25/2036.

46627M CY 1 |JPALT 06A1A 3A1 - CMO/RMBS.... .. 1 03/01/2020. | PAYAOWN......coorvrrerereneirerieriinee | cerneeisssiseriienies | oerieend 620,214 | ..........620,214 | ..........528,035 | ..........520,865 | ...cccooormurrurs | v0ereea 1,380 | oo | i 1,380 [ .o 03/25/2036.

46627M EC 7 |JPALT 06S1B 1A6 - CMO/RMBS.... .. 1 03/01/2020. | Paydown 6,310 3 03/25/2036.

46628K AC 4 |JPMMT 06A3 2A1 - CMO/RMBS .. | 03/01/2020. | Paydown 25,081 48 05/25/2036.

46628L AB 4 |JPMMT 06A4 1A2 - CMO/RMBS. .. | 02/01/2020. | Paydown 2,673 3 06/25/2036.

46628L AB 4 | JPMMT 06A4 1A2 - CMO/RMBS. «oer | . [ 02/01/2020. | Paydown 0 06/25/2036.

46628L AB 4 | JPMMT 06A4 1A2 - CMO/RMBS.........coonrerrrneireiieiinnes .. | 03/01/2020. | Paydown 2,612 0 [ e [ v 2,612 06/25/2036.

46628 AB 4 |JPMMT 06A4 1A2 - CMO/RMBS. .. 1 03/01/2020. | Paydown 2,942 41 i | e 2,942 06/25/2036.

46628V AH 9 |JPALT 06S3 A5 - RMBS ... | .- | 03/01/2020. | Paydown 57 08/25/2036.

466308 AE 3 |JPALT 08R3C 3A1 - CMO/RMBS.........oocorrerrirerirceieens .. 1 03/01/2020. | PAYAOWN.......ccourercrirrireniseineiienes [ eoerineirseeiissinns | oveireenns 67,409 63 | s | e 67,409 05/26/2037.

46630G AN 5 | JPMMT 07A1 4A2 - CMO/RMBS .. 1 03/01/2020. | PaYAOWN........ourvrererrireriirirnerirens [ eerereneerseeinsines | v 11,505 588 | ..ocvererieres | e 11,505 07/25/2035.

46630P AP 0 |[JPMMT 07A2 3A1 - CMO/RMBS .. | 03/01/2020. | Paydown 936 6 936 04/25/2037.

46631N DT 3 | JPMMT 07S3 A90 - CMO/RMBS........ooorivirrnrirerriisrirnnene .. 1 03/01/2020. | Paydown 3,712 (01 OO IO 3,712 08/25/2037.

46632T AA 3 |JPMMT 08R2 1A1 - CMO/RMBS.... .. | 03/01/2020. | Paydown 265,888 265,888 | ..........214,036 | .......228 476 | ..o | 03T A2 | i | v 37,412 265,888 07/29/2037.

46632Y AA 2 |JPMMT 08R3 1A1 - CMO/RMBS.... .. | 03/01/2020. | Paydown 206,287 206,287 751 206,287 11/26/2038.

46632Y AB 0 |[JPMMT 08R3 1A2 - CMO/RMBS .. 1 03/01/2020. | PaYAOWN.......couvvrerirrereriinineriiens [ eerereneesnseinninns | v 78,387 | oo 252,586 2217 | oo | v 78,387 11/26/2038.

46632Y AC 8 |JPMMT 08R3 2A1 - CMO/RMBS.... .. | 03/01/2020. | Paydown 6,180 4,148 (5) [(5) ] U IOV 6,180 11/26/2038.

46632Y AD 6 [JPMMT 08R3 2A2 - CMO/RMBS.... .| 03/01/2020. [ PAYAOWN.......oovvrmirnirirerieisnririens | verrnriesiensssiinnns | eereriiensnnins (119) (119) ..(119) 11/26/2038.

46633A AC 9 |[JPMMT 08R4 2A1 - CMO/RMBS .. 1 03/01/2020. | PAYAOWN.......courererirrerenrieirneriens [ eorerineerssesinsinns | veeenseenns 58,611 . 8 58,611 11/26/2036.

46633M AM 1 | JPMRR 096 2A2 - CMO/RMBS... .1 03/01/2020. | Paydown 269,702 270,848 269,702 | oo | e 269,702 269,702 04/26/2035.
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46633P AU 6 |JPMRR 097K 111 - CMO/RMBS .. | 03/01/2020. | Paydown 37,621 37,621 ..36,298 ..37,109 512 37,621 09/27/2036.

46634D AX 6 |JPMRR 101C 3A2 - CMO/RMBS.... ... | .| 03/01/2020. | Paydown 219,154 230,007 | ..........108,616 | ..........140,452 | ..cocovvvmeinnrs | e 1,146 | i | i 1146 | | e 219,154 04/26/2037.

466358 AD 3 |J.P. MORGAN RESECURITIZATION TRUST, SERI......... .1 03/01/2020. [ PaYOWN.......oovvrmivieererieisirniiens | verrvniseienssiesens | erveinns 445965 | .......... 445965 | ......... 308,621 | .......... 362,276 | ..oovvevrverees [00e83,689 | i | s 83,689 | .o | e 445,965 03/01/2039.

46635T CG 5 |JPMCC 11C3 A4 - CMBS .. | 03/01/2020. | Paydown 607 02/16/2046.

466365 AA 1 |JACK2019-1A2l- ABS... ... | .. | 02/25/2020. | Paydown 0 08/25/2049.

466365 AB 9 |JACK2019-1 A2Il - ABS......cooviviiririrrierieniierierineenns .. | 02/25/2020. | Paydown 0 08/25/2049.

46636V AC 0 [JPMCC 11C5 A3 - CMBS........coorierrrenirierieeiseireninsinn .. | 03/01/2020. | Paydown 4) 08/17/2046.

46645A AB 7 |JP MORGAN RESECURITIZATION TRUST SERIES...... .. | 03/25/2020. [ PaYOWN........vvrrvnrirererneirsieninens | vervvnrnerenisninniies | ereeernn339,297 | 1000000 335,297 | ..........307,216 | .........322,630 | .ovvvvvrivirenns [0 12,668 | v | v 12,668 335,297 06/26/2047.

46651G AC 3 |JPMMT 197 A3 - CMO/RMBS. .. 1 03/01/2020. | PaydOWN........cvvvrerereeririserrerinens [ erereneeissnisnnines | cerrenen 198,975 | 110 798,975 | ........808,962 | .........808,909 | ...oovovvrvvrvnne | weee9,921) | v | e [CR72 ) | —— ..798,975 02/25/2050.

46651N  AA 2 |JOLAR 191 A - ABS. C| 03/15/2020. | Paydown (886) ..440,556 04/15/2044.

472320 AA 8 |JMAC 08R1A - CMO/RMBS... .. | 03/01/2020. | Paydown 703 v 141,680 06/25/2047.

472321 AA 6 |JMAC 08R2 1A1 - CMO/RMBS... .. 1 03/01/2020. | PAYAOWN......cooverevrirrreneirerierinee | cernerissiserienines | veeieens 187,957 | oo 187,957 | .o 144,052 | 0 167,381 | oo [00020,575 | s | s 20,575 | coovvverecinens | v 187,957 09/30/2035.

472321 AC 2 |JMAC 10R8B 2A1- CMO/RMBS. .. 1 03/01/2020. | Paydown 203,970 203,970 2,998 203,970 07/27/2037.

472321 AG 3 |JMAC 08R2 1A3 - CMO/RMBS... .. 1 03/01/2020. | PAYAOWN.......ooomrvrrererineenerieriinee | coneeissiserienies | verieees 102,933 | oo 129174 | o875 | s | e [0 101,834 | [ 101,834 82,170 09/30/2035.

472321 AH 1 |JMAC 08R2 2A3 - CMO/RMBS... .. | 03/01/2020. | Paydown ...9,282 0 07/25/2037.

472321 AJ 7 |JMAC 08R2 3A1 - CMO/RMBS .. 1 03/01/2020. | PaYAOWN......coourvrrerrrinerierirerinee | cerveeisninerirenies | verieens 171,370 5,925 171,370 01/25/2039.

472321 AK 4 |JMAC 08R2 3A2 - CMO/RMBS... .. | 03/01/2020. | Paydown 80 02/25/2037.

47232A  AA 6 [JMAC 08R3 1A1 - CMO/RMBS... .. 1 03/01/2020. [ PAYAOWN.......oovvrmirririrerieinirnsirens | verreriseenssniinnns | evvveinns 144,598 | ........144598 | ......... 133,143 | ... 143167 | e | o 1437 [ [ 1437 | i | e 144,598 03/21/2036.

47232A  AC 2 |JMAC 08R3 1A3 - CMO/RMBS. .. | 03/01/2020. | Paydown 61 22,749 61 03/21/2036.

47232A  AD 0 |JMAC 08R3 2A1 - CMO/RMBS... .. | 03/01/2020. | Paydown 236,691 236,691 75 236,691 06/26/2036.

47232A  AH 1 |JMAC 08R3 3A2 - CMO/RMBS... .. 1 03/01/2020. | PAYAOWN.......covmrvrrerrinerncrirerinee | eernerissiserinenes | veeieens 153,856 | ..coovve 163,203 774 ..153,856 05/01/2037.

47232C AH 7 |JMAC 09R1D 4A2 - CMO/RMBS ver |-+ 1 03/01/2020. | PAYOWN.......oonverrrierirerireeiseinens | ererseriesesnensnns | eeereeens 309,602 (151) rerennr:309,602 06/21/2037.

47232D AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . [ 03/01/2020. [ PaYdOWN..........oorverririeiririieiis | cevereresnseinsinnies | v 123,412 128 | oo | e 123,412 09/01/2036.

47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 03/01/2020. | Paydown 0 09/01/2036.

47232D AQ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 103/01/2020. | Paydown.........ovveveeererineiisenniieinns [ v | v 119,161 ..56,355 | ... 296,267 | v | e 1,370 [ | e LTV I 119,161 01/01/2047.

47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . [ 03/01/2020. [ PAYAOWN..........ooorverrercereriseiineiis | vevereeercenseinenes | eeneines 162,787 | .coovnee 162,787 | .ccovvne 153,106 | ..ccvvveee 157,894 100 | oo | e 162,787 09/01/2036.

47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 01/01/2020. | Paydown 0 09/01/2036.

47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 03/01/2020. | Paydown 89,729 89,729 | oo 89,729 | ............88,820 58 58 89,729 01/01/2036.

47232D BD 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . [ 03/01/2020. [ PAYAOWN.........oourevrrerrireeiseineiis | cerereeerneesessinnnes | cevseenns 145,666 | .......... 145,666 | ............ 70,794 | ......... 142,531 | oo | v 154 154 | oo | e 145,666 02/01/2037.

47232D BF 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 101/01/2020. | Paydown 0 02/01/2037.

47232D BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 03/25/2020. | Paydown 6,131 A7 [ | e 6,131 09/25/2036.

47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 03/25/2020. | Paydown 3) 09/25/2036.

47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . [ 03/01/2020. [ PaYAOWN.........coouveerierirercriirins | cerverirerireseneeis | ceeeenenss 61,684 N 35 61,684 07/01/2037.

47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 03/01/2020. | Paydown 28,751 . cevenneennnnn 1,880 (34) 07/01/2037.

47232D BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 103/01/2020. | PaydOwN.......ccovvervrererinninninniieins [ v | vvinnen 126,150 | ... 126,150 | .cooevuvnn 42,969 | .......... 118,829 | oo | e 5,502 5,502 | .o | e 126,150 06/01/2037.

47232D BZ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 03/01/2020. | Paydown 970 6 06/01/2037.

47232D CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .1 03/01/2020. | PaydOWN..........covmrverrinriiieniines | cerevieneeisnniiinens | oo 190,390 | .......... 190,390 2,861 | oo | e 190,390 02/01/2047.

47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 03/01/2020. | Paydown 30,830 30,830 498 30,830 05/01/2036.

47232D CQ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . [ 03/25/2020. [ PAYAOWN.........cooevemrieririreeiineinns | cevnerieriesineens | seeeeseeens 10,773 LVC T S I 10,773 12/25/2036.

47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 103/25/2020. | PaydOwN.......coveervrernrirernnieirenns [ ervrivrirnnineninnnees | seveermnnsnsnnnnnens | vevvernneenend, 1020 [ v 1,226 | i 1,320 | 1,566 | v (45) | oo [ e 1,521 12/25/2036.

47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . [ 03/01/2020. [ PAYAOWN.........coomvemrieririreeinrinss | wevrerieriesineens | ceneenenss 65,502 K1) R IS 65,502 04/01/2047.

47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .1 03/01/2020. | Paydown 0 04/01/2047.
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47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 03/01/2020. | Paydown 51,899 51,899 ..51,165 20 20 51,899 06/01/2037.

47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 02/01/2020. | Paydown 68 (0) (0) 06/01/2037.

47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 103/01/2020. | Paydown.......c.vvvevriererricieriniinne [ v | o 54,924 | ............ 54,276 | ..o 14,081 | (22,116 | e 298 298 54,924 08/01/2037.

47232D DG 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 03/01/2020. | Paydown 244,994 244,994 (10) [ oo | e 244,994 08/01/2037.

47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .1 03/01/2020. | PaYAOWN.........vvomrverriererririeniiies | cerevinesiisesiinens | eeverinseisinnsinnneins | oevvinns 133,800 | oo 322 | 2,325 | 12,439 | LL(14,764) | e | e (2,325) 08/01/2037.

47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 03/01/2020. | Paydown 305,406 305,406 | .......... 187,526 | .......... 278,983 | ..o | e 1786 | i | e 1,786 | o | e 305,406 09/01/2035.

47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 02/01/2020. | Paydown 6 09/01/2035.

47232D DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 1 03/01/2020. | Paydown 7,651 115 | e | e 7,651 04/01/2037.

47232D EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 03/01/2020. | Paydown (0) 04/01/2037.

47232D EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. 1 03/01/2020. | Paydown (0) 04/01/2037.

47232D EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 01/01/2020. | Paydown 20,299 (599) 20,299 02/01/2037.

47232D EJ 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 03/01/2020. | PAYAOWN......cooverevrirrreneirerierinee | cernerissiserienines | veeieens 104,929 | ......... 104,929 | .o 82,445 | 93,948 | i | 1,228 | | e {17222 T T 104,929 02/01/2037.

47232D EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. 1 02/01/2020. | Paydown 9 (0) 02/01/2037.

47232D EQ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/01/2020. | Paydown 26,718 26,718 (51) 26,718 05/01/2037.

47232D EX 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. [ 03/01/2020. [ PaydOWN...........vveerrrinriieniinnnes | e | e 59,323 | .o 59,323 2,272 59,323 08/01/2037.

47232D EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 03/01/2020. | Paydown 72 0 08/01/2037.

47232D EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/01/2020. | Paydown 17 (0) 08/01/2037.

47232D FD 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 03/01/2020. | Paydown 302,495 302,495 903 | o | e 302,495 11/01/2036.

47232D FE 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 03/01/2020. | Paydown 1,792 7 11/01/2036.

47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 103/01/2020. | PaydOwN.......ccovvvevriererinnicieriniinne [ v | veeeriees 51,741 51,741 186 51,741 12/01/2036.

47232Q AA 1 |JMAC 09R2A 1A - CMO/RMBS... .. | 03/01/2020. | Paydown 284,340 284,341 22,179 284,340 11/26/2037.

47232T AB 3 |JMAC 09R3 1A2 - CMO/RMBS... .. | 03/01/2020. | Paydown 23,880 23,880 2,020 23,880 12/25/2035.

47232V AA 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 02/26/2020. | Paydown ATT4 | 4774 31 | e | e 4,774 02/01/2037.

47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 27,972 27,972 (1) 27,972 02/01/2037.

47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 103/01/2020. | PAYdOWN........ccorvrrriereriiiiriniiieinns [ v | e | cvveeesnnes 4,041 0 02/01/2037.

47232V AF 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 02/26/2020. | Paydown 6,463 | ..oovvrnne. 6,463 | ..oovvvrnens 6,457 | oo 6,436 | .coovererirenne 28 28 | o | e 6,463 02/01/2037.

47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 50 39,736 02/01/2037.

47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 5) 02/01/2037.

47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 38 22,159 07/01/2037.

47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 1 02/01/2020. | Paydown 0 07/01/2037.

47232V AS 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 76 61,957 09/01/2036.

47232V AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 4) 09/01/2036.

47232V AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 03/01/2020. [ PaydOWN.........c.ovveecrirrercriinineins | vevrereneenneenene | cernerrnen 91,063 | 091,563 | 137,185 | 183,184 | s | 1,940 | [ 1,940 91,563 09/01/2035.

47232V AZ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 1 09/01/2035.

47232V BC 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 103/01/2020. | Paydown..........ocervvvvernrirerinnnnireins | rovrvvrennensirnn | e 176,071 | 1 176,071 | e 25282 | oo 119,202 | oo | e 1,743 | s | e 1743 | i | e 176,071 09/01/2035.

47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 9 L IO R 47,953 11/01/2036.

47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown . (2) ) 11/01/2036.

47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 23,366 | ..coooonee. 18,828 | ..o | vereennn 20,164 | s 369 369 23,366 11/01/2037.

47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 2 2 25,999 07/01/2036.

47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 1 03/01/2020. | Paydown (2) 07/01/2036.

47232V CG 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 02/26/2020. | Paydown 766 ....18,330 04/01/2037.

47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2020. | Paydown 7 ...16,478 04/01/2037.
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47232V CM 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 97,370 97,370 19 97,370 11/01/2035.

47232V CP 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 03/01/2020. [ PAYAOWN.........ovurivnrirrireirinrineiins | sereerirseisesinnins | ceverneessessssesenes | eevneesneens 1,305 (1) 11/01/2035.

47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 103/01/2020. | PAydOWN........couvvrerirernriernnicireins [ v | cveiinnens 37,654 | ............ 37,654 61 37,654 05/01/2036.

47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 03/01/2020. [ PAYAOWN.........oomvimririreerieriinins | werrerierineesneeis | ceviversesenessnsins | coeeenenes 10,969 ) 05/01/2036.

47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 01/01/2020. | Paydown 580 0 05/01/2036.

47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 01/01/2020. [ PAYAOWN.........vourivrrirrireriirinnins | cerierierenesinnies | veveeresesissisneiins | evveesenens 1,160 0 05/01/2036.

47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 5 (0) 05/01/2036.

47232V CV 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 103/01/2020. | Paydown.......ccovvervrererinninnenniieinns [ v | vvinnen 116,043 | ......... 116,044 | ......... 112,863 Y T PN 116,043 11/01/2036.

47232V DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 02/01/2020. | Paydown 205,622 @) 11/01/2036.

47232V DC 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .1 03/01/2020. [ PaYOWN........ovvrmierieererieiseinnirens | verreniseeensssninens | evvveiens 128,049 | .......... 128,049 ....127,329 20 09/01/2035.

47232V DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2020. | Paydown 16 0 09/01/2035.

47232V DQ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 02/01/2020. | Paydown 0 02/01/2036.

47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. 1 03/01/2020. | Paydown 42,473 42473 17 04/01/2036.

47232V DX 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2020. | Paydown .17,357 10 07/01/2036.

47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2020. | Paydown (21) 07/01/2036.

47232V DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 03/01/2020. | Paydown 53,047 122 03/01/2036.

47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2020. | Paydown (0) 03/01/2036.

47232V ED 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 03/01/2020. | Paydown 30,696 10 30,696 03/01/2037.

47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 02/01/2020. | Paydown 0 03/01/2037.

47232V EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 103/01/2020. | PAydOWN........couvvreririrriernnicieins [ e | cveiieenns 18,783 15 | | e 18,783 04/01/2037.

47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 0 04/01/2037.

47232V EU 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 03/01/2020. [ PAYAOWN..........oourevrrercireeiseineiis | cerereeineesseinnins | ceneinns 110,098 YT IR I 110,098 01/01/2036.

47232V EV 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 35 01/01/2036.

47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 03/01/2020. [ PAYAOWN.........ooureerrereernriseiieiins | ceverneerssnissinnenes | eeeneiens 18,057 . . . I TR I 18,057 02/01/2036.

47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 1 03/01/2020. | Paydown .10,389 | ... ..3,936 | ... ....6,699 37 37 02/01/2036.

47232V FP 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 03/01/2020. [ PAYAOWN..........courverrercereriseiineiis | vevereeereesseinenen | eenern 844,695 | ... 844,695 | ......... 547,253 | .......... 790,925 | ..o | e 2,871 2,871 | oo | e 844,695 11/01/2036.

47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 202,877 202,877 3,676 202,877 01/01/2047.

47232V FX 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 03/01/2020. [ PAYAOWN.........ooovverrerrerrinriineiis | veverereneeissinnies | ceveiies 140,369 | .......... 140,369 K1SK I I I 140,369 07/01/2037.

47232V GA 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 02/01/2020. | Paydown (0) 07/01/2037.

47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 1 03/01/2020. | Paydown £ T O R 18,170 | oo 02/01/2036.

47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 7 X 02/01/2036.

47232V GJ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown 419 58,101 | oo | ceverervenineins | e (VN IO 999 |03/01/2036.

47232V GM 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 03/01/2020. | Paydown (211) 03/01/2036.

47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 01/01/2020. | Paydown 67 0 01/01/2047.

47233D AB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R1........ . 103/01/2020. | PaydOWN........ccovveervrirerinirnenniieins [ v | vviniens 477,077 | .ooee 477,078 | .o 96,608 | .......... 403,514 | oo | e 3,911 3,911 09/01/2036.

47760Q AA 1 |JIMMY 17121 - ABS.... .. | 01/30/2020. | Paydown 22,500 22,500 ..22,500 . 0 07/30/2047.

47760Q AB 9 |JIMMY 1712l - ABS... .. [ 01/30/2020. | PaydOwN...........ccvoemmrvemnrrineniinenes | e | cverreren 18,000 | i 18,000 | ............18,000 | ............18,000 0 07/30/2047.

478375 AD 0 |JOHNSON CONTROLS INTERNATIONAL PLC............... C| 03/30/2020. | Maturity @ 100.00..........cccovrvrererens | corerrrrververrenes | 2,150,000 | ... 6,150,000 | ....... 6,108,366 | ...... 6,148,377 | oooovvrevrvcns | v 1,623 | v [ e 1,623 | .o 03/30/2020.

48244X AA 0 |KDAC 171 A-ABS. C| 03/15/2020. | PaydOWN..........ccomrreeirerinrineerinnes | ereenersnenireeenens | eeennennn 190,364 | ciiiiic, 190,364 ....190,358 4 12/15/2042.

49255P  AA 1 [KSTRL 181 A-ABS.....coiiiiirieerinienieniessssenssinin C[03/15/2020. | Paydown..........cvcvernmrierernrinnernnns | eoverivirnnnerinninees | oo 126,641 | i, 126,641 123,069 3,191 12/15/2038.

493268 AY 2 |KSLT 00B A2 - ABS .. | 01/27/2020. | Paydown.........ccooovveereineicnrinniinns [ [ e 12,119 | 12,119 | ............9,817 2 07/25/2029.

501044 CH 2 |THE KROGER CO... .1 01/15/2020. | Maturity @ 100.00..........ccccocvevvvene | corverirerirnrianins | +....5,000,000 | ... 5,000,000 | ....... 4,987,450 49 01/15/2020.
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50196@ AA 5 [LCN NORTH AMERICAN FUND III-D LP... .. | 03/16/2020. | DIFECE.........covuvenieenrieeeierirerirnsiiens [ eerererneeisnsiensines | cevie 1,807,681 | ....... 1,807,681 | ....... 1,807,681 | ....... 1,807,681 (U OO P 1,807,681 0 27,105 | 07/24/2034. [ 1PL..

50208X AJ 1 |LMREC 15CR1R AR - CMBS v | [ 03/2412020. | PAYAOWN.......ccoovvocirerierinceinsrinns | cevnerierieeineenns | e 2,831,319 | ... 2,831,319 | ... 2,833,089 | ....... 2,832,261 (942) | oo | s 2,831,319 | oo | e | cevreiineniennnd0 | s 11,460 | 02/24/2032.

50543L AA 0 |LABRADOR AVIATION FINANCE LTD - ABS.........ccocounu.. C | 03/15/2020. | Paydown 218,750 218,750 | .......... 214,506 | .......... 215,934 | .o | e 2,816 2,816 01/15/2042.

52518R BE 5 [LSSC 02GE1A-RMBS . |- [ 03/01/2020. | Paydown 2,147 807 01/30/2032.

52520M CE 1 |LMT 052 3A7 - CMO/RMBS.........ccocoommrvirrriirriicriieneees .. | 03/01/2020. | Paydown 44 12/25/2035.

525221 EM 5 |LXS 057N ATA - RMBS.......ccccomiimiriririieiinsriesienirnenns .. | 03/25/2020. | Paydown.........cccomereneermrvnninerrens [ rorerrnreenncsnines | e 113,301 | 1000 113,301 | .....83,096 | ...........89,504 | oo [00023,796 | e | e 23,796 | ..covrrerirns 12/25/2035.

525221 GM 3 |LXS 059N 1AT - RMBS.......coririiimirinerieieneesenissinenins .. | 03/25/2020. | PaydOown.........ccoeomereneennrnneineiiens [ eveeerneesseisniines | creerers553,897 | 110..0...553,897 | 100 472,370 | i 475,365 | oo [0 78,532 | e | s 78,532 | oo 02/25/2036.

52523M  AD 2 |LXS 0615 A4 - RMBS, .. | 03/25/2020. | Paydown . 387 10/25/2036.

525241 AL 9 |LXS 071 WF1-RMBS .. | 03/01/2020. | Paydown ..19,071 52 01/25/2037.

525248 AC 4 |LXS 075HA APO - RMBS.... .. | 03/01/2020. | Paydown ..10,506 .| 05/25/2037.

526602 AA 5 |LEONARD WOOD FAMILY CMNTYS LLC. .. | 01/15/2020. | Call @ 100.00 v, 185,632 | .........185,632 0 07/15/2020.

53117C AN 2 |LIBERTY PROPERTY LP.... .. | 03/05/2020. | Call @ 100.00.........corvererererereernns [ erreriererneernsnienee | eonee 11,553,776 | .....11,000,000 406 654,609 | 06/15/2022.

53117C AR 3 |LIBERTY PROPERTY LP .. 102/19/2020. | Call @ 100.00 .5,458,961 229 530,836 | 04/01/2025.

53117C AS 1 |LIBERTY PROPERTY LP.... ... | .. | 02/06/2020. | Unknown 384 61,424 | 10/01/2026.

53117C AT 9 |LIBERTY PROPERTY LP.....ccooiimirrirriinrniinneeiseeieeens .. | 02/06/2020. | Unknown 62 70,448 | 02/01/2029.

542514 EV 2 |LBMLT 041 M2 - RMBS. .. | 03/25/2020. | Paydown 244 02/25/2034.

543190 AA 0 |LTRAN3A1-ABS .. 1 03/15/2020. | PaydOown.........covmererneirneinneineinnns [ eveeirneeisiinninns | c00eern.886,719 | 1.........886,719 | .........857,989 | .........867,067 | ..cooovrirmrrinnns [ 019,651 | i | s 19,651 [ .ovevcerens 01/17/2045.

543190 AB 8 |LTRAN 3 A2-ABS .. 1 02/18/2020. [ PaYOWN........vvrrvrrrirerineisieniiee | cervvnrseerenisnnnnes | 20enn 1,022,380 | ... 1,022,380 | .......1,003,937 | .......1,008,746 | ....cccceorvvirere [re13,634 | i | v 13,634 | .o 01/17/2045.

55265K 7C 7 |MASTR 041 B1- CMO/RMBS. .. | 03/01/2020. | Paydown 796 02/25/2034.

55274Q AK 1 |MASTR 062 110 - CMO/RMBS... .. | 03/01/2020. | Paydown 85 06/25/2036.

55281T AA 8 |MCA2A-CDO... .. | 02/18/2020. | Paydown (172) 08/15/2028.

55281T AB 6 |MCA2B-CDO.. ... | .- | 02/18/2020. | Paydown (68) 08/15/2028.

55312H AA 7 |MMCAP 17 A1-CDO....coorirririerierineiiesiesisssiiesinns .. | 03/02/2020. | Paydown 401 12/01/2035.

55446M AA 5 |MAACH 1A-ABS C| 03/15/2020. | Paydown 4 10/15/2039.

55608 AC 2 |MACQUARIE GROUP LTD.....ccvuvvrrriirerinrirnnierersssiennenes C | 01/14/2020. | Maturity @ 100.00.........ccvvvreerervee | e 21 01/14/2020.

574300 30 1 |MDIBS061A-ABS .. | 01/01/2020. | Paydown 0 12/10/2065.

576431 AJ 9 |MARM 071B 2A1 - CMO/RMBS .. | 03/01/2020. | Paydown 17 11/25/2036.

576433 C5 3 |MARM 05ARM6 5A2 - CMO/RMBS <o | - | 03/01/2020. | Paydown 31 07/25/2035.

576433 D5 2 |MARM 05ARM7 3A1- CMO/RMBS.........cocommrerirnrrineis .. | 03/01/2020. | Paydown (1) 09/25/2035.

576433 GM 2 |MARM 03ARM6 6A1 - CMO/RMBS.... .. 1 03/01/2020. | Paydown 125 12/25/2033.

576433 HM 1 |MARM 03AR7B 4A1 - CMO/RMBS ... | .. [ 03/01/2020. | Paydown 358 01/25/2034.

576433 QD 1 |MARM 04AR7B 5A1 - CMO/RMBS..........cccooovrerrrinrirnnns .. | 03/01/2020. | Paydown 235 07/25/2034.

576433 XA 9 |MARM 05ARM1 3A1 - CMO/RMBS.... .. | 03/01/2020. | Paydown 603 02/25/2035.

576433 XW 1 |MARM 05ARM2 3A1 - CMO/RMBS.... <.er | - | 03/01/2020. | Paydown 2,441 03/25/2035.

576434 J7 0 |MALT 05ALT2 4A3 - CMO/RMBS.........cocovvierniirirnriniines .. | 03/25/2020. [ PaYOWN........vvrrirrrrererniriereninees | verevernrirerinnineeres | cernnnrnnene86,795 | 1iiiir0nn06,795 | 155,523 | 182,473 | e | 00,322 | i | e 4,322 03/25/2035.

576434 W5 9 | MALT 05ALT6 3A1 - CMO/RMBS... .. | 01/01/2020. | Paydown 0 11/25/2020.

576434 W5 9 | MALT 05ALT6 3A1 - CMO/RMBS... v |+ 1 03/01/2020. | PaydOown........ccvvcriieririiiiiniicnnis [ v | e 127,510 | .......... 127,388 | .coooee 122,717 K7 T I I 127,510 | oo 11/25/2020.

57643L LC 8 |MABS 05AB1 A4 - RMBS........cccosiveirrmerinrrierieseneninsiis .. | 03/01/2020. | Paydown 551,464 551,464 | .......... 536,880 | .......... 533,254 | ..o | e 18,210 | ovvevrverirens | s 18,210 551,464 11/25/2035.

57643M LZ 5 |MASTR 061 1A3 - CMO/RMBS... .. | 03/01/2020. | Paydown 8,716 | ccovvvren. 8,716 ....5,568 ....7,882 [(C)) R IOV 8,716 | v 05/25/2036.

57643M LZ 5 |MASTR 061 1A3 - CMO/RMBS... .. | 03/01/2020. | Paydown 35,813 35814 | ..........22,854 | ............32,385 (35) 35,813 05/25/2036.

57645T AA 5 |MARM 07HF2 A1- RMBS . | 03/25/2020. | Paydown 271,464 271,464 | .......... 238,106 | .......... 255,695 | ...coovvrrnerrenn | oo 15,769 | it | v 15,769 | .ovvovvven | e 271,464 | ..oovvvrenne 09/25/2037.
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58503F 40 3 |MEDLEY CAPITAL CORP... .1 01/13/2020. | VARIOUS........ccooomrvmiriiririeirnniiinns [ e 169 .7,200 01/30/2021. ..

58503F 40 3 |MEDLEY CAPITAL CORP... ... |..|03/05/2020. |PIPR....... 620 01/30/2021. | 1Z............

59020U V7 7 [MLMI05A9 1A1 - CMO/RMBS.........cccovvrivirnrierrnririinnins .. 1 03/01/2020. | Paydown 27 12/25/2035.

59020U W4 3 | MLMI05A9 4A1 - CMO/RMBS.........cccoveremrvrerieriseireninns .. | 03/01/2020. | Paydown 38 12/25/2035.

590200 ZE 8 |MLMI05A6 1A1-RMBS... .. 1 03/25/2020. | Paydown.........cccooevunivnnncniineiiinns [ eoveriisriinicnniines | 201,502,600 | .......1,502,600 | .......1,400,705 | .......1,446,656 |........cccoorvens [00e55,942 | i | s 55,942 | ..o 08/25/2035.

59023N AW 8 |MLMI 06AF2B PO - CMO/RMBS...........coceurveerrerirerircens .. 1 03/01/2020. | Paydown..........cormerenevrrineirerinne [ ervrnnnnnnineiines | covvrveneeedh 2120 | e 212 | 2,527 | s | e | e 212 i | 4,212 | o 10/25/2036.

59023P AB 9 |MLCC 063 2A1 - CMO/RMBS, ver [+ 03/01/2020. | PaydOWN..........ccoverrrieirerierineis | vvernsnirsnrncrnenes | cereerrnn86,205 | 1irii0i086,205 | v 77,154 | 176,018 | i |00 10,188 | e | v 10,188 10/25/2036.

59048@ AA 6 |MESA AIRLINES PASS THROUGH TRUST 2015-1A....... | .. | 01/15/2020. | Paydown (42) 07/15/2029.

59111R  AA 0 [METAL 171A-ABS C| 02/15/2020. | PaydOWN..........ccorvermrvririerirerineens | vveveseiserinernenes | e 1,148,835 | .......1,148,835 | .......1,148,834 | ....... 1,148,847 (12) 10/15/2042.

59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING I. .. | 03/27/2020. | BNP Paribas.. 5,772,883 | .....35,303,000 | .....33,273,985 | .....34,580,658 |........ccccoeuree [10e55,596 | oo [ i 55,596 | ...ocovvrienns | s 34,636,253 .1,136,630 |.....1,136,630 | ..... 764,898 |01/10/2023.

594918 AW 4 |MICROSOFT CORP ... | .. | 03/23/2020. | CREDIT SUISSE SECURITIES...... . 21,075,200 | .....20,000,000 | .....19,901,600 | ..... 19,957,149 2,330 | oo | e 19,959,479 A115721 L 1115,721 | 201,389 | 12/15/2023.

595481 AA 0 |MDST 051 A-ABS.....cooiiiriierieeisesesississessesieeeseenas .. | 03/01/2020. | Paydown .37,418 .37,418 ..36,809 608 37,418 01/15/2040.

59549W AA 1 |[MDST 11 A-ABS .. | 03/15/2020. | Paydown ..63,944 ..63,944 ..63,945 1) 63,944 07/15/2038.

59560W AA 5 [MDST 101 A= ABS......ccooriirinrrerieriseieesssssensenienes .. | 03/01/2020. | Paydown 175,280 175,280 | oo 174,897 | ot 174365 | oo | 915 i | 915 | | e 175,280 | ovvvvvvcrin 12/15/2045.

59748T AA 7 |MIDLAND COGENERATION VENTURE LP... . | 03/15/2020. | Paydown 280,000 280,000 (26) 280,000 03/15/2025.

59748T AB 5 |MIDLAND COGENERATION VENTURE LP.. .. | 03/15/2020. | Paydown 280,304 280,304 (20) 280,304 X 03/15/2025.

59801W AC 0 [MIDO7A2-CDO C | 02/20/2020. [ PaydOWN...........cvvermrirnreneiicrienins | ceverseessseisseinenes | e 16,000,000 | .....16,000,000 | .....16,000,000 | .....16,003,029 | ......cccoovrrerree | v0ere(3,029) | coomiirvrivirns [ v )| [ 16,000,000 | ....ccovvvrrenne el 0. 199,292 | 07/16/2029.

59980Y AJ 4 |MCMLT 184 M3 - CMO/RMBS. . 102/11/2020. | JP MOTGaN.......vvvvevrerriernnieeerinne [ v | veene 15,525,612 | .....14,982,496 | ....15,169,777 | ....15,161,574 | ...cecceovivcvvc | cerenn(4,353) | oo [ e ) ) [ 15,157,221 | oo | e 368,390 | ....... 368,390 | ... 104,877 | 04/26/2066.

60688H AA 3 |MMCFND 18 A1-CDO...... .. | 03/26/2020. | Paydown 80,767 . 0 12/26/2039.

60688Q AD 7 |MIZUHO CORPORATE BANK LTD......cccovvvrermrirernriniinns C|03/31/2020. | BARCLAYS CAPITAL INC FIXED.. | ...ccovvvererriranns | -...13,286,910 | .....13,000,000 | .....12,962,040 | .....12,988,509 | .....cocovvrcvrcrer | crereen994 | toiiiiiiicns [ 994 | | 12,989,502 | ..ovvvvrviriens | verne 297,408 297,408 10/17/2022.

611254 AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23 .. | 03/12/2020. | AFG Private Placement...........ccoces [ vorererneernvriniinnns 0 0 10/30/2023.

61690P AM 3 |MSRR 13R7 6B - CMO/RMBS ... | .1 02/01/2020. | Paydown X 12/27/2046.

61690P AM 3 |MSRR 13R7 6B - CMO/RMBS..........cocvorreririirierierienes .. | 03/25/2020. | PaYdOWN.........ovvvreririirireiirenines [ e | vevieens 555,464 | .......... 552,649 555,464 | ....cooovrivinn | e | e 0 12/27/2046.

61748H AW 1 |MSM 045AR 4A - CMO/RMBS.... .. | 03/01/2020. | Paydown 201,032 201,032 | ...00.203,290 | ..eierni202,166 | oo | eeeenn(1,134) | i | s ) 201,032 07/25/2034.

61748H FK 2 [MSM 0410AR B1- CMO/RMBS.. v |0 [ 03/01/2020. [ PaYdOWN........cooveereriirirrierniines [ e | s 40,342 | ... 40,342 | .00 38,243 | 38,446 | i | 1,896 | [ e 1896 [ [ e 40,342 11/25/2034.

61748H UF 6 |MSM 061ARB 1A1 - RMBS........ccoovrviriereierierirerieens .. | 03/25/2020. | Paydown 57,970 57,977 57,970 02/25/2036.

61749L AP 6 |MSM 068ARB 5A4 - CMO/RMBS.... .. 1 03/01/2020. | PAYAOWN......coorerrirreineieiiierines | coneeiinniseiinenes | e 627,436 | ..........627,436 | ..........459,205 | ........ 475610 |.....ccccorurnni {151,826 | oo | 627,436 06/25/2036.

61749L BM 2 |MSM 068ARB 6A2 - CMO/RMBS.... .. | 03/01/2020. | Paydown 2,038 | ..............2,038 018 | e | 1,021 [ | e 1,021 [ [ v 2,038 06/25/2036.

61751D AE 4 |MSM 0617X A3A - RMBS .. 1 03/01/2020. | PAYAOWN......courirrirereneierierinee | corneeinniserinenies | oeeienns 114,426 | .......... 114,426 | ..ccoeo. 77524 | o 47,949 | ..o, 89 L1 T O I 114,426 10/25/2046.

61751M AU 8 |MSM 0710XS A18 - RMBS......ccccormrrmeriireinriseinnisienins .. 1 03/01/2020. | Paydown 333,580 | .........333,580 | .........303,870 | ........292,388 | ...cccoevvrivrins [ B119T | [ 41,191 333,580 02/25/2037.

61751Q AB 1 |MSHEL 071 A2 - RMBS.... .. | 03/25/2020. | Paydown .43,148 229 12/25/2036.

617526 AD 0 |MSAC 07HE1 A2B - RMBS.......cccovviiiirieireiieeiieneneens .. 1 03/25/2020. | PAYAOWN.......ooorvrrirreineierieriiees | e | eevienns 115,853 451 11/25/2036.

61758M AA 5 | MSRR 09R2A A1- CMO/RMBS.. .. | 03/01/2020. | Paydown 482,215 | .........482,215 | .........500,778 | .........466,612 | ....cccoorurrvrrne 15,603 | oo [ s 15,603 [ ..covvvvreene 04/26/2036.

61758V AQ 0 |MSRR 10R2B 3B2 - CMO/RMBS .. | 01/01/2020. | Paydown ..73,908 I WAL 0 10/26/2037.

61759X AC 6 |MORGAN STANLEY RE-REMIC TRUST 2010-R8 -......... .. 1 03/01/2020. | Paydown 280,598 | .........298,841 | ..........145200 | .......... 208,094 255 01/01/2037.

61915R AK 2 |MHL 053 A1-RMBS... .. | 03/25/2020. | Paydown 1,343 362 .1,343 08/27/2035.

61915R AU 0 |MHL 055A1-RMBS... v | [ 03/25/2020. | PAYdOWN........coorinricicricciiniins [ e | i 74,908 274,908 | 88,316 | 57,195 | e [ AT T3 i [ 17,713 | e 74,908 12/25/2035.

61980A AC 7 |MOTIVA ENTERPRISES LLC......cccovverrrirircrierirerereeens .. | 01/15/2020. | Maturity @ 100.00....... 894,000 894,000 | .......... 892,248 | .......... 893,994 | ..o 6 6 894,000 01/15/2020.

62856R AB 1 |MYRIAD INTERNATIONAL HLDG BV . [€[02/21/2020. | Call @ 100.00.........cvverrrerererirrcens | cerrrerireriseirneeins | eeeens 6,603,701 | ....... 6,500,000 | ....... 6,530,000 (UAT) ) IS I 6,502,115 07/18/2020.

62942K AA 4 |NRPMT 131 A1 - CMO/RMBS .1 03/01/2020. [ PAYOWN.......covvrrirnicireririnireniiens | verenreerensssiinens | cerenes 1,260,578 | ....... 1,260,578 | ....... 1,205,293 | ... 1,211,745 | .o [ 8,833 | i | e 48,833 | .oivivieiee | e 1,260,578 07/25/2043.

62946A AA 2 |NPRL 161 A1-ABS. .. | 03/20/2020. | Paydown 357,138 357,138 3) 357,138 04/30/2046.

62946A AC 8 |NPRL 171 A1-ABS. .| 03/20/2020. | Paydown 287,827 287,827 1 287,827 10/21/2047.




Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

€2'6030

2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 20 21 22
1 12 13 14 15
Current Bond NAIC
Current Year's Total Interest / Designatio
Unrealized Year's | Other-Than- Total Foreign Stock Stated nand
Number of Prior Year Valuation | (Amortizati | Temporary | Change in | Exchange Dividends | Contractual | Admini-
Disposal Shares of Book/Adjusted | Increase on)/ Impairment | B./A.C.V. | Change in Received Maturity strative
CUSIP Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized| (11+12-13) | B./A.C.V. During Year Date Symbol
62947A AB NPRL 192 A2 - ABS.... .. | 03/19/2020. | Paydown 262,610 262,610 | .......... 262,599 | ..eri.262,600 [ .oooveereeeerers | v, 11 11 oo | 00000262810 | oo | eeceeeeeeeeeerees | eeeeeriesiinenn0 | e 1,372 | 11/19/2049.
62954) AA 2 |NPRL 191 A1-ABS... .. | 03/20/2020. | Paydown 403,196 | .......... 403,196 | .......... 403,177 | oo 400,262 | ..o | e 17 17 09/20/2049.
629568 AX 4 |NABORS INDUSTRIESINC.... .. | 01/22/2020. | VARIOUS........ccoomvimivirerinrinniinns [ e 3,664,640 | ....... 3,584,000 | ....... 3,571,599 | ....... 3,581,655 | ..ovvvirerniines | v 76 76 09/15/2021.
629568 BB 1 |NABORS INDUSTRIES INC.... . 101/17/2020. | GOLDMAN.........ovvorierneieiernrirenns [ roveineirerssineirens | oevees 3,760,000 | ...... 4,000,000 | ....... 3,985,400 | ...... 3,993,984 83 83 09/15/2023.
631707 AJ 5 |[NCC 171 A1B-CDO 03/03/2020. | Call @ 100.00 11,000,000 | .....11,000,000 | .....11,000,000 | ..... 11,000,960 | .....ocvvvvrcmrrs | v 109 109 10/15/2029.
6325C0 BY 6 |NATIONAL AUSTRALIA BANKLTD....cooccvevermrereriririiinns 03/26/2020. | CITIGROUP. 14,905,170 | .....14,750,000 | .....14,397,020 | ..... 14,708,619 | ..o | e 10,215 | oo 10,215 | .o, 12/10/2020.
63939E AB 9 |NAVSL 15A A2A - ABS .. | 03/15/2020. | Paydown 161,629 | ......... 161,629 | .......... 161,569 | .......... 161,608 20 20 12/15/2028.
63946B AE 0 |NBCUNIVERSAL MEDIALLC.......cooovmvimirirmrinriinnians .1 03/06/2020. | Call @ 100.00.........covvrrverierirreri | e | v 2,069,060 | ....... 2,000,000 | ....... 1,999,500 | ....... 1,999,994 1 1 04/01/2021.
64129) BA 7 |NEUB14RB2R - CDO 02/14/2020. | Call @ 100.00.........ovvvrrerererrrrrrires [ overerirerensniiens | e 8,000,000 | ...... 8,000,000 | ...... 8,000,000 | ....... 8,000,000 0 01/28/2030.
64130H AJ 0 [NEUB24B2-CDO......cooovvririireriniiernnieinsisesenisienines 03/12/2020. | Paydown 3,200,000 | ....... 3,200,000 | ....... 3,199,396 | ...... 3,198,138 | oo | v 1,862 | .o 1,862 04/19/2030.
643529 AC 4 |NCAMT 06ALT2 AF3 - RMBS .. | 03/01/2020. | Paydown ..68,278 | ... 68,278 ....23,627 (7) (7 10/25/2036.
643529 AD 2 |NCAMT 06ALT2 AF4 - RMBS.......cccovvvniirerrririirerins .. 1 03/01/2020. | Paydown JOTEC 3 I £ PO 31,151 | ... veeernnnnn 10,796 (4) 4) 10/25/2036.
64829T AA 9 |NZES 18FNT1A- CMO/RMBS... .. | 03/25/2020. | Paydown 211,629 211,629 | .......... 211,586 | .......... 211,598 32 32 05/25/2023.
64829T AB 7 |NZES 18FNT1B- CMO/RMBS... .. | 03/25/2020. | Paydown 264,537 264,537 | .......... 264,515 | .......... 264,523 | ..o | e 14 14 05/25/2023.
64829T AH 4 |NZES 18FNT2 A-ABS... .. | 03/25/2020. | Paydown 289,692 289,692 289,612 | .......... 289,584 | ..o | i 108 108 07/25/2054.
64829T AJ 0 |NZES18FNT2B-ABS... . | 03/25/2020. | Paydown 416432 | .. 416,432 | ..........416,375 .416,332 101 07/25/2054.
650237 AC 6 |NBCLO 161 A2 - CDO. 02/14/2020. | Call @ 100.00. 5,000,000 | ...... 5,000,000 | ...... 5,000,000 | ....... 5,000,757 167 12/21/2029.
65444# AA 1 |9 CAMPUS CIRCLE WESTLAKE LLC. .| 03/11/2020. | Paydown 127,944 | .......... 127,944 | .......... 127,944 (0) 07/01/2024.
65535H AB 5 [ NOMURA HOLDINGS INC 03/04/2020. | Maturity @ 100.00..........ocovvervrmrre [ rorererirereniriirenns 8,000,000 | ...... 8,000,000 | ...... 8,138,180 | ......8,003,319 | ....covvvrrvrcrer | eere(3,319) | o [CRCHE) N I 03/04/2020.
65535V KX 5 |NAAOSWF12A5- RMBS.........cccoovviveriiinicniircis .. | 03/01/2020. | Paydown ..14,041 14,041 14,273 (206) 03/25/2035.
65535V MJ 4 |NAAO05AR3 1A1 - RMBS .. | 03/25/2020. | Paydown 1,921 59,784 205 07/25/2035.
65535V NL 8 |NAA05AR4 5A3 - RMBS. .. | 03/25/2020. | Paydown ...51,948 198 08/25/2035.
65539C AK 2 [NMRR 114R 110 - CMO/RMBS.................... .. | 03/01/2020. | Paydown 163,092 178 . 12/29/2036.
65540E BR 9 |NMRR 141R 3A8 - CMO/RMBS...........cocviviririirernines . | 03/25/2020. | Paydown AT2,741 | e AT2,741 | 394,738 | ..o | evererrerienne | e 718,002 [ i 78,002 | ..o reeeenn BT | 07/26/2036.
65557C AD 5 |NORDEA BANK AB 03/26/2020. | BNP Paribas 16,200,000 | .....16,000,000 | .....16,139,260 | ..... 16,018,095 o (4,210) | e | 20.16,013,885 | [ 186,115 | 186,115 | ... 554,667 |01/14/2021.
65557C AJ 2 [NORDEA BANK AB 01/27/2020. | Maturity @ 100.00...........cvvvreverrre [ orerrirereinirens | e 2,000,000 .2,000,000 | .......2,158,100 ,001,416 (1,416) ] ... 48,760 | 01/27/2020.
67077M AB 4 |NUTRIEN LTD 03/30/2020. | Maturity @ 100.00 7,000,000 7,000,000 | ....... 6,937,630 2,613 | coovevernne | 20000 7,000,000 [ oo [ | e [ 170,625 | 03/30/2020.
67087T DE 8 |OAK02AA3-ABS .. | 03/01/2020. | Paydown 20,816 20,816 250 ....220 | 05/15/2024.
67103Q BC 0 |OFSBS5R 3FR - CDO. . 101/10/2020. | Paydown 388,696 | .......... 388,696 | .......... 388,696 201 e 3,863 | 04/17/2025.
67111D AE 6 |OZLM 15A2B-CDO 03/06/2020. | Call @ 100.00 11,500,000 | .....11,500,000 | .....11,500,000 136 | oo | 011,500,014 | i [ (14) | e (14) | e 176,384 | 01/20/2029.
67114*  AA 0 |ORCC FINANCING IV LLC. v | [ 0172412020 | DIFECL......oo v | v 573,810 | .......... 573,810 | .......... 573,810 0 08/02/2029. | 1Z............
67114*  AA 0 |ORCC FINANCING IV LLC.....ooooerriirrircirerireiinieins .1 03/23/2020. [ DIFECE........uervrrecirrierciseierierines | vereeeiseierienieens 765,079 | .......... 765,079 | .......... 765,079 | .......... 765,079 | oovvoiiririns 0 08/02/2029. | 1PL..........
674135 EM 6 |OAK 99A M2 - ABS .. 1 03/01/2020. | Paydown 6,925 | ..oovvrnee. 5678 | .ooovveine. 2,751 | o395 [ | e 6,480 6,480 04/15/2029. | 6FE..........
679574 AG 8 | OLD DOMINION ELECTRIC COOPERATIVE ..101/01/2020. | Paydown 0 12/01/2028. | 1FE..........
679574 AH 6 | OLD DOMINION ELECTRIC COOPERATIVE. .. | 01/01/2020. | Paydown 0 12/01/2028. | 1FE..........
68383N BN 2 [OPMAC 053 A2 - RMBS .| .. | 03/25/2020. | Paydown 3,761 07/25/2035. | 1FM.........
684038 AB 1 |OOMLT 07FXD2 2A1-RMBS.......ccoooviivciriiriicnnins .. | 03/01/2020. | Paydown (0) 03/25/2037. | 1FM.........
68504R AA 6 [ONGLT 14AA-ABS .. | 03/09/2020. | Paydown 81,348 81,348 | ............ 81,334 8 8 07/09/2029. | 1FE..........
693456 AA 3 |PMTLT 13J1 A1 - CMO/RMBS.... .. 1 03/01/2020. | Paydown 620,169 | .......... 620,169 | .......... 604,277 | .........004,597 | ..o | e 15,573 | oo 15,573 09/25/2043. | 1FM........
69349L AK 4 |PNCBANK,NA............ .. 1 03/31/2020. | CITIGROUP.........ccorrierimririirenis [ eormriniiiniiisninns | v 7,141,820 | ....... 7,000,000 | ....... 6,974,730 | .......6,991,495 | ...cccovviivirinee | crrrrrene 668 668 01/30/2023. | 1FE..........
693684 AA 0 |PSMC 201 A1- CMO/RMBS .. 1 03/01/2020. | Paydown 268,784 268,784 | .......... 274,790 | oo | e | e (6,006) | ..o (6,006) 01/25/2050. | 1FE..........
69374X AA 8 |PSMC 192 A1- CMO/RMBS .| 03/23/2020. | Paydown 1,424,231 | ...... 1424231 | ....... 1,452,716 | ....... 1,451,571 | (27,340) | oo 27,340) | covvrvrierns 10/25/2049. | 1FE..........
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693758 AA 5 |PSMC 193 A1- CMO/RMBS .. | 03/23/2020. | Paydown 881,900 881,900 | ..........894,716 | .......... 894,157 ..(12,257) .. IO O (12,257) 881,900 11/26/2049. | 1FE..
69403W AA 5 [PACBEA 0BA AA - ABS.......onviiieeineieeeneiiesiseesnnins .. | 01/15/2020. | Paydown 315,069 | .......... 315,069 | ..........347,540 | .......... 333,742 ..(18,673)] .. B (18,673) [ ..vvereevrerns | cerireens 315,069 07/15/2026. | 2FE..........
70213H AB 4 |PARTNERS HEALTHCARE SYSTEM INC........cccovvvvvirnnnne .. 1 01/29/2020. | Call @ 100.00 5,784,379 | ....... 5,650,000 | ....... 5,648,251 | ....... 5,649,689 | ....cccocovivrvirer | e 16 16 [ [ e 5,649,704 07/01/2021. [ 1FE..........
70338C 10 9 |PATRONS LEGACY 2004-I A LILACS - ABS. .. | 01/01/2020. | Paydown 0 05/04/2054. | 2FE..
713448 ES 3 |PEPSICOINC <. | .. | 03/24/2020. | CITIGROUP. 13,995,100 | .....14,000,000 | .....13,924,820 125 | e | e 13,924,945 03/19/2030. | 1FE..........
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER,......... .. | 03/06/2020. | DIFECE.........coourveurerivierierirriareiens [ e 2,826,292 | ....... 2,826,292 30 2,826,292 12/31/2031. [ 1PL..........
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS......ccccovvuunec. C| 03/15/2020. | Paydown 267,857 267,857 267,843 14 267,857 06/15/2044. | 1FE..
72703P  AA 1 |PLNT 181 A21- ABS .. | 03/05/2020. | Paydown 36,250 2 36,250 09/08/2048.
72703P  AC 7 |PLNT 191 A2 - ABS....coovivirierireereeiseiserieseeessseessnians .. | 03/05/2020. | Paydown 17,500 0 12/05/2049.
74040T AC 7 |PRETSL4 MNT-CDO. .. | 03/23/2020. | Paydown 3,921 .75 12/23/2031.
74040Y AB 8 |PRETSL 10 A2 - CDO.....coovrvririrrererierieeriensenisseeseniens .. | 01/03/2020. | Paydown 164,044 2,929 07/03/2033.
74041C  AA 7 |PRETSL 15A1-CDO. .. | 03/26/2020. | Paydown ..55,948 ..40,386 15,563 09/26/2034.
74041E  AA 3 |PRETSL 16 A1-CDO. . 1 03/23/2020. | Paydown . T7.475 ..65,986 1,489 ..TT,475 03/23/2035.
74041N  AA 3 |PRETSL 12A1-CDO. 03/24/2020. | Paydown 552,192 552,192 12/24/2033.
74041N AL 9 [PRETSL 12 A1-CDO. 03/24/2020. | Paydown 6,102 12/24/2033.
74042D AA 4 |PRETSL20A1-CDO. . | 03/23/2020. | Paydown 244,849 244,849 ..244,849 03/22/2038.
74042E AA 2 |PRETSL 17 A1-CDO. 03/23/2020. | Paydown 199,748 | .......... 199,748 ..199,748 06/23/2035.
74042F AA 9 |PRETSL25A1-CDO. 03/23/2020. | Paydown 679,911 | ......... 679,911 ...119,473 ..679,911 06/22/2037.
74042H AA 5 |PRETSL 19 A1-CDO. . | 03/23/2020. | Paydown 478,704 478,704 ....102,287 .478,704 12/22/2035.
74042) AA 1 |PRETSL21A1-CDO. 03/22/2020. | Paydown 302,693 | ......... 302,693 44,298 03/22/2038.
74042M AA 4 |PRETSL 22 A1-CDO. 03/22/2020. | Paydown 453,422 | .......... 453,422 09/22/2036.
74042T AA 9 |PRETSL 27 A1-CDO. . | 03/23/2020. | Paydown 147,098 | .......... 147,099 | ......... ceeennnnn92,465 54,634 . 12/22/2037.
74042W  AA 2 |PRETSL 18 A1-CDO 03/23/2020. | Paydown 648,006 | .......... 648,005 | .......... 615,269 | ......... 619,209 | .oovvvrvvrrirens | e 28,797 | oo | 028797 [ | e 648,006 09/23/2035.
74043A AC 5 |PRETSL 23 AFP-CDO ... | .. [ 03/23/2020. | Paydown 109,296 | .......... 109,296 ....125,682 L(171815) | e [ s (171,815) | . ..109,296 12/22/2036.
74043A  AD 3 |PRETSL 23 A1 - CDO....covniiriiiniieireiinsiieseississesesnins .. | 03/23/2020. | Paydown 611,371 | oo 587,129 ....544,929 61,525 | ..o | e 61,525 12/22/2036.
74043C  AA 5 |PRETSL24 A1-CDO....ccoiveriererierrierieriesissesseessssniens C|01/01/2020. | Paydown 0 03/22/2037.
74160M HK 1 |PRIME 052 1A2 - CMO/RMBS .. | 03/01/2020. | Paydown [ [ORURPITORN [OR 4,963 07/25/2020.
74166Y AA 8 |PROSE 191 A2 - ABS ... | .1 01/30/2020. | Paydown 0 25,000 07/30/2049.
74338*  AA 6 |PROJECT AXIS GARNER - ABS........cccovvuririeiirrinerins .. | 03/15/2020. | Paydown (0) 85,461 11/15/2039.
743874 AC 3 |PFMT 201 A2 - CMO/RMBS.... .. 1 03/01/2020. | Paydown (668) ....46,952 02/25/2050.
74387L AC 5 |PFMT 191 A2 - CMO/RMBS.... ... | .- | 03/01/2020. | Paydown (894) 12/27/2049.
74922M  AA 9 |RALI06QAB A1 - RMBS........ccocvemrirrireineieriseiseeeienes .. | 03/25/2020. | Paydown 266 07/25/2036.
74922Q AA 0 |RALI06QA8 A1 -RMBS.. .. | 03/25/2020. | Paydown 86 09/25/2036.
749236 AC 7 |RALI07QA1 A3 -RMBS.. ... | .- | 03/25/2020. | Paydown 684 . 01/25/2037.
74927B  AK 6 |RBSSP 098E 7A1 - CMO/RMBS.........cooovvimerereriiirerinns .. 1 03/01/2020. | Paydown 10,995 | ............ 10,995 | oo 11,861 | i 12,377 | e | eeend(1,381) | s | e (1,381) | covevvereires | ervrveinns 10,995 09/26/2037.
74927T AC 5 |RBSSP 109 3A2 - CMO/RMBS... .. | 03/26/2020. | Paydown 262,538 262,538 23,476 262,538 10/26/2034.
74928D AV 7 |RBSSP 091 7A2- CMO/RMBS... ... | .| 03/01/2020. | Paydown 139,423 | ......... 138,841 890 [ . | e 139,423 06/01/2037.
74928F AY 6 |RBSSP 093 6A3 - CMO/RMBS........ccovvvmerierirciierenins .. | 03/01/2020. | Paydown 241,666 252,968 2,800 | ovvoerrerres | e 241,666 03/25/2036.
74928R  AB 0 |RBSSP 0910 1A2 - CMO/RMBS .. | 03/01/2020. | Paydown 50,996 2 50,996 08/26/2035.
749280 AM 9 |RBSSP 0912E 5A2 - CMO/RMBS... .. 1 03/01/2020. | Paydown 204,319 | ........ 192,033 | ......... 135997 | ... 158,438 | ...cevvvvivviner | 1,326 | i | e 1,326 204,319 08/26/2036.
749280 AX 5 |RBSSP 0912H 8A2 - CMO/RMBS... .. | 03/01/2020. | Paydown ..123,828 06/26/2036.
749280 BV 8 |RBSSP0912Q 162 - CMO/RMBS... . | 03/25/2020. | Paydown ..493,112 10/26/2035.
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74928X BB 6 |RBSSP 096C 3A2 - CMO/RMBS .. | 03/25/2020. | PaydOWN.........ovvvrerrrinrinerireriines [ e | v 344,637 | .......... 345148 | .........271,550 | ..........302,462 | .....ccccoouirurs | orunne 1,335 | v [ oo 1,335 | 1,169 | 02/26/2051. | 1FM.........
74929F AK 5 |RBSSP 103C 4A2 - CMO/RMBS .. 1 03/01/2020. | PAYAOWN......ooorvrrererineineriierinee | corneriisniserinenines | oeeieens 115,319 | oo 115,319 | oo 113,409 | o 113,128 | i | 2,192 2,192 ...676 | 12/26/2035. | 1FM.........
74930X BB 2 |RBSSP RESECURITIZATION TRUST 2012-1 - MB .1 03/01/2020. [ PaYOWN.......covvvmieiiererieisinsirens | vevreriseiensssiinnns | ervveinns 530,664 | .......... 530,664 | .........506,784 | .........526,694 | .......cccoooieis | e 3,970 3,970 .6,400 | 01/01/2029. [ 1FM.........
74931T AG 0 |RBSSP 126 4A1- CMO/RMBS. . | .. | 03/25/2020. | Paydown 88,050 88,050 623 623 | 0 |...388 | 02/26/2036. [ 1FM.........
749357 AA 7 |RCKT 191 A1 - CMO/RMBS.........cooomrimiririneirnniinninens .. 1 03/01/2020. | PAYAOWN........oovvrerircireiineiseiiiens [ eveeiseissnsisssiens | cevi 3,894,605 | ...... 3,894,605 | .......3,954,850 | .......3,952,034 | .....cccoeournnn. (57,429) | oo | s (57,429) | oo | v 3,894,605 | ...oovivriiens | e | e (V] I 21,038 |09/27/2049. [ 1FE..........
749389 AA 0 |RCKT 201 A1-CMO/RMBS.... .. | 03/27/2020. | Paydown 0 02/25/2050. | 1FE..........
74951P  DQ 8 |RESIF 05A B3 - CMO/RMBS... .. 1 03/01/2020. | PAYAOWN......oovnrerrerrrineierierinee | cornerissiserinenies | oeeieens 114,624 | .......... 465428 | .......... 198,273 | oovvenee 5,519 03/10/2037. | 1FM.........
74951P DQ 8 |RESIF 05A B3 - CMO/RMBS... .. 1 03/10/2020. | Paydown 6,283 | .......... 381,302 | .......... 162,435 | ..o 164,801 8,785 03/10/2037. | 4FM..........
74951P  DQ 8 |RESIF 05A B3 - CMO/RMBS... . | .. | 03/10/2020. | Paydown 4,288 260,217 | .......... 110,853 | oovvvneee 110,333 5,192 .4, 03/10/2037. | 5FM.........
749574 AC 3 |RFMSI 06SA2 2A1 - CMO/RMBS........ccovvviivriiiciiniiis .. | 03/01/2020. | Paydown 25,329 27,936 | oo 14,518 142 25,329 08/25/2036. | 1FM.........
74958T AB 9 |RFMSI07SA3 2A1 - CMO/RMBS.... .. 1 03/01/2020. | PaYAOWN........ouverererrercriirineriiens [ eerereneersseissiens | e 67,537 ..84,225 34 67,537 07/27/2037. | 1FM.........
74958W AC 0 |RFMSI07SA12A2 - CMO/RMBS.... .. | 03/01/2020. | Paydown 2,087 4,272 29 | s | e 2,087 02/25/2037. | 1FM.........
74968R  AA 3 |RPIT 191 A- CMO/RMBS .. | 03/25/2020. [ PAYAOWN.......ocvvrmirrirererieisirnsirens | verrenisseenssniinens | evvieinnns 405,377 | .cocoeee 405,377 3,020 | .o | e 405,377 10/25/2063. | 1FE..........
750864 AA 3 |RAINIER GSA PORTFOLIO |, LLC.. .. | 03/15/2020. | PAYAOWN.......courererirrereriseiseriens [ eorererneerneeiissines | veeiseenns 55,652 | ..ovvvrnes 55,652 | .ovvvrres 55,652 (0) 55,652 06/15/2036. | 1........cccene
75114R  AD 7 |RALI06QA3 A1-RMBS .. [ 03/25/2020. | PaydOWN...........oveerrreeriiieriiienes [ eevieneiinnniiieenies | cerviend 610,146 | .......... 606,880 | .......... 508,521 | ... 573,587 | oo 010,736 | o [ e 10,736 | ..covvevnenne 04/25/2036.
75115B  AC 3 |RALI06QA5B 2A1 - CMO/RMBS.... .. | 03/01/2020. | Paydown 4,718 14,155 7 4,718 07/25/2036.
75115L  AA 5 |RALI07QH7 1A1 - RMBS. woer | - | 03/25/2020. | Paydown 203,015 203,015 186,773 | oo 184,575 | oo [0 18,440 | s | s 18,440 203,015 08/25/2037.
75156V  AD 7 |RAMP 0BRS3 A4 - RMBS........coovivmriiiierniieisnieierinnins .. 1 03/25/2020. [ PAYAOWN.......ocvvvrirrirererieinirnnirens | verrerisseenssniinens | ervveinns 179,489 | ......... 193,534 | .......... 152,257 900 | v | e 179,489 05/25/2036.
75406E AD 3 |RASC 06KS4 A4 - RMBS. .. | 03/25/2020. | Paydown 384,934 384,934 | .......... 190,539 | .00 369,755 | oo [ 15,179 | s | s 15,179 384,934 06/25/2036.
755111 BR 1 |RAYTHEON CO....cooooriimiireiiiieirssiiseiseiesesisseessninns .. | 02/15/2020. | Maturity @ 100.00..........ocveevermvrinne [ rorrrireeiraniiisiiiens | v 5,000,000 | ...... 5,000,000 | ....... 5,003,850 (96) [ oovevnerrrin | v 5,000,000 02/15/2020.
75574W  AA 5 |RCMT 18FL2 A- CDO. .. | 03/25/2020. | Paydown v 1,716,085 | ......1,716,085 | .......1,716,085 715,971 114 1,716,085 06/25/2035.
75903A AB 3 |REGDIV 051 A1B - CDO....ccovrerriirierierereessesiseisenins C|01/25/2020. | PaYAOWN........cuvvmreerieriererneerinnes | oveesersessseesenns | seereeens 192,816 | ..coooeee 192,816 | .ccoovnee 182,211 | oo 192,816 0 | oo | e 192,816 01/25/2036.
759676 AF 6 |RAMC 062 AF3 - RMBS .. | 03/01/2020. | Paydown 0 08/25/2036.
759676 AF 6 |RAMC 062 AF3 - RMBS .. | 03/01/2020. | Paydown 1,722 . [6C) ) U IOV 1,722 08/25/2036.
75971F AY 9 |RAMC 073 AF6 - RMBS .1 03/01/2020. [ PAYAOWN. ......ocvrrieirirerieiseierinee | verveissiernsineies | vevvnienns 53,074 ..40,914 12,160 53,074 09/25/2037.
759950 EM 6 |RAMC 044 AF5 - RMBS.. .. | 03/01/2020. | Paydown 221,101 ..203,684 7,416 221,101 02/25/2035.
760985 S6 9 |RFSC 04RP1M3-RMBS .. | 03/25/2020. | Paydown 24,207 86 11/25/2042.
76110H H8 5 |RALI04QA6 NB4 - CMO/RMBS .. | 03/01/2020. | Paydown 6,958 13 12/26/2034.
76110H T9 0 |RALI05QA2 NB2 - CMO/RMBS .. 1 03/01/2020. | PAYAOWN.......courererirrireniseiseiieens [ eeererneesneeisnsinns | veeireenns 13,071 108 02/25/2035.
76110V RX 8 |RFMS205HS1A 1A4 - RMBS .. 1 03/01/2020. [ PAYOWN.......oovvvmirrirererieisirnsirens | verrerenseenssniisnns | evvveinns 114,340 715 09/25/2035.
761118 BU 1 |RALI 05QA8 NB2 - CMO/RMBS.. oo |1 03/01/2020. | PAYOWN.......coovvemevmrierirerereniiees | everierienesneeninns | eeerenens 166,192 43 07/25/2035.
761118  FL 7 |RALI05QA9 CB3 - CMO/RMBS..........coccomiririreirneineins .. 1 03/01/2020. | PAYAOWN.......cooerivrirreineireiiieriees | e | eeiienns 185,632 (70) 08/25/2035.
761118 FM 5 |RALI 05QA9 N41 - CMO/RMBS .. | 02/01/2020. | PaYAOWN.......courercrirrereriinineriiens [ eorereneerseeiinnines | e 10,644 8 8 08/25/2035.
761118  KH 0 |RALI05QS15 2A - CMO/RMBS.........ccovvumririnerirenireens .. | 03/01/2020. | Paydown 7,960 | oo 10,346 | i 3,693 | o T TAT | s | v 16 16 10/25/2035.
761118  UQ 9 |RALI06QS2 1A9 - CMO/RMBS... .. | 03/01/2020. | Paydown 3,675 | 5,789 | 1,894 | i 4,408 | s | i 19 19 02/25/2036.
76111X TE 3 |RFMSI05SA1 2A - CMO/RMBS.. . | .. | 02/01/2020. | Paydown. 0 03/25/2035.
76111X  TF 0 |RFMSI05SA1 3A - CMO/RMBS..........ccooveorvierriieriiis .. | 03/01/2020. | Paydown 3,484 | 3484 | 3412 | 3442 | | 42 42 03/25/2035.
76112B NM 8 |GMACM 05AA1 1A1 - CMO/RMBS .. 1 03/01/2020. | PaYAOWN.......coomrvreririnrrierirerinee | eerneeinniserinenies | vevireens 372,396 LA61,219 | | e 616 616 05/18/2035.
76112B NN 6 |GMACM 05AA1 2A1 - CMO/RMBS . [ 03/01/2020. [ PAYAOWN.........coovemrierirrirneeineins | cevnerienieeineeis | seereneens 67,432 | oo 67,432 | oo 67,517 | ciieesrn66,993 | oo | i 439 439 05/18/2035.
77879R  AB 2 |ROTOR 111 1A - ABS 03/15/2020. | PaYdOWN........ccoervrerriernnirirerinninee | ovennirersnsenens | oo 1,227,303 | ....... 1,227,303 | ....... 1,202,757 | ....... 1,206,322 | ..oooverrviniens [ e 20,981 | oo | e 20,981 | .o 06/15/2046.
78386N  BC 2 [SACO 193 1B1-RMBS . o[ [ 03/01/2020. [ PaydOwN..........ooeveeriereneerenineins | eerverireeirneennnns | cornerrneeen 13,296 | 013,296 | 112,945 | i 13171 | | e, 124 124 04/25/2039.
78396Y AA 1 |SESAC 191 A2 - ABS.....oooiiirieeriieiiseiseiiesiesesesesseens .. | 01/25/2020. | Paydown 0 07/25/2049.
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78397A  AA 2 |SCFET 191 A1-ABS .. | 03/20/2020. | Paydown 27 . 03/20/2023. | 1FE..

784012 AA 4 |SCFET 172 A-ABS .. | 03/20/2020. | Paydown 2,030 ..804,985 12/20/2023. | 1FE..

78410T AA 4 |SCFET 171 A-ABS.....coovvniirriiniierienns .. | 03/20/2020. | Paydown KY£< 20 IO N 1,356,631 01/20/2023.

78411K  AB 0 |SCFET 181 A2 - ABS.....coovivieercererieerieriesissesseissnans .. | 03/20/2020. | Paydown 191 994,007 10/21/2024.

78443C BN 3 |SLMA 04B A3-ABS .. | 03/16/2020. | Paydown 825,367 825,367 | ..........656,167 | ........776,286 | ..cooovvrvrvrrrvers | 000nni89,081 | oo | e 49,081 825,367 03/15/2024.

78446T AB 0 |SLMA 11C A2A - ABS. .. | 03/16/2020. | PaydOown..........coumererreririirineirens [ erereneeinnsiennines | cevies 1,029,866 | ....... 1,029,866 | ...... 1,029,866 (70 SR 1,029,866 10/17/2044.

78447V AD 0 |SLMA 13BB - ABS.....cooiiimriieririreriseineriesieeiseessninns .. | 03/15/2020. | PAYAOWN........ouverererrirerineiseiiiens [ eorerirseesnssinnsines | ceven 2,159,417 | ....... 2,159,417 .2,046,907 8,162 | .o | v 2,159,417 05/16/2044.

78448Q AB 4 |SMB 15B A2A - ABS .. | 03/15/2020. | Paydown 267,511 267,511 418 267,511 07/15/2027.

78471D AA 5 |SCLP 161 A-ABS .. | 03/25/2020. | Paydown 471,961 27 .471,961 08/25/2025.

78471F AA 0 |SCLP 163 A-ABS . | 03/25/2020. | Paydown 503,842 ..503,842 12/26/2025.

78473T AJ 9 |STARM 072 4A1 - CMO/RMBS........ocoovrvmerieririeirierinins .. | 03/01/2020. | Paydown revenenen 04,517 64,517 04/25/2037.

80306A AA 8 |SAPA 181 A= ABS.....cooiriiiiieeieeesissie s C| 03/15/2020. | PaYAOWN........ouvvmrenericriereineernees | oveesersenssneeninns | seereeens 338,143 | ..........338,143 | ..........340,417 | ..........340,043 | ..occvvvmrinncs | erenr(1,900) | covvrvirrcirnen | eerrenene(1,900) [ oo | e 338,143 12/15/2040.

805564 EM 9 |SAST 993 BFA-RMBS... .. 1 03/01/2020. | Paydown 12/25/2032.

805564 KR 1 |SAST 021 AF6 - RMBS .. 1 03/01/2020. | PaydOWN.........vvvmereneererinnineriinns [ evererneernsninnnnines | vnerreneennni2y095 | 2,095 | 2,100 | 2,058 [ oo | 36 | e |38 [ | e 2,095 10/25/2030.

81375F CM 3 |SASI 937 TA6 - CMO/RMBS .. | 03/01/2020. | Paydown 47 12/25/2023.

81378E AA 1 |SABR 07BR4 A2A - RMBS.. .. | 03/25/2020. | Paydown .137,537 05/26/2037.

81618T AB 6 |SELECT INCOME REIT .. 1 01/03/2020. | Call @ 100.00 ,999,198 02/01/2020.

81743A AA 7 |SEMT 195 A1 - CMO/RMBS .. 1 03/01/2020. | Paydown ..(14,203) | .. B I (14,203) [ oo | e 813,043 12/27/2049.

81745A AB 3 | SEMT 135 A2 - CMO/RMBS... .. | 03/01/2020. | Paydown 6,593 16,593 358,373 05/25/2043.

81745C AA 1 |SEMT 137 A1 - CMO/RMBS... vee [+ 03/01/2020. | PAYAOWN. ..o | e | e S42,446 | .......342,446 | ......... 308,579 | ....0..312750 | .ovoviiveciinns |00 29,697 | i | v 29,697 [ .ovvvrvaris | e 342,446 06/25/2043.

817450 AA 6 |SEMT 1311 A1- CMO/RMBS.......coooovivrrieercrinirienienes .. | 03/01/2020. | Paydown ..153,340 09/25/2043.

81745M AA 9 |SEMT 132 A - CMO/RMBS .. | 03/01/2020. | Paydown ..505,882 02/25/2043.

81745R AB 6 |SEMT 133 A2 - CMO/RMBS .. 1 03/01/2020. | Paydown.........ccocovereneenivenniverinns [ eoverernresnnineiines | cerieeenne 106,127 | 1101000 706,127 | ... 852,873 | i 854,457 | oo [0 B1,670 | i | e 51,670 | i | e 706,127 03/25/2043.

81748 AA 3 |SEMT 194 A1 - CMO/RMBS... .. | 03/01/2020. | Paydown 934,692 ..916,207 11/25/2049.

81748K AA 0 |SEMT 202 A1 - CMO/RMBS... .. 1 03/01/2020. | Paydown ..136,899 03/25/2050.

81748M AA 6 |SEMT 201 A1 - CMO/RMBS, .. | 03/23/2020. | PaydOown.........cvvmererneerirenernerirnns [ eormeerneessenseiinns | cerrenenn 105,169 | 1101000 705,169 | 100 721,365 | oo | v | oene(16,197) e | ereen(16,197) | s | i 705,169 02/25/2050.

817743 AA 5 |SPRO 191 A2- ABS .. | 01/25/2020. | PAYAOWN.......oourvrcrirrireiiseiseiienns [ eoveeineiseeiineinns | oeeireenns 45,625 | ............ 45,625 ..45,908 230,000 | oo | errreenn(283) e [ v (283) | e | i 45,625 10/25/2049.

81788Y  AA 1 |TB7 LLC...ooiiiciienieeeeiceesriesesi s .. | 01/05/2020. | Paydown 81,815 81,815 | ..........81,815 | ............81,815 81,815 10/05/2022.

81788Y  AA 1 | 767 LLC...ooiiciecieeeiceieeisciesisete st .. | 03/05/2020. | PAYAOWN.......ooorvvrirerineierieriinee | corneriinniserinenines | oeeieens 164,706 | .......... 164,706 | .......... 164,706 | .......... 164,706 | .oooocveerenrenes | vveerernnne(0) | o | e (0) | o | i 164,706 10/05/2022.

82321U AA 1 |SHENTON AIRCRAFT INVESTMENT | LTD - ABS........... | C| 02/28/2020. | VARIOUS.........ccccovrmrirmrrmirrirnnnnins | corerrvsiiniresinsinnns 960 ....5,641,883 10/15/2042.

82817* AA 9 |SILVER SPRING METRO CENTER Il LIMITED P........... | .. | 03/05/2020. | Paydown (0) 124,297 01/05/2029.

82817@ AA 7 [SILVER SPRING METRO CENTER IV LIMITED PA......... .. | 03/05/2020. | Paydown 1 55,148 01/05/2029.

82922T AA 7 |SINAIHEALTH SYSTEM......ccovrrmirreririererisriserierienes .. | 01/21/2020. | Call @ 100.00. 90,000 90,000 0 90,000 01/20/2036.

831490 AC 5 [SLMA 11BA3-ABS .. | 03/16/2020. | PAYAOWN......coovmrvrreririnererierinee | cerneeissiserienins | vevieens 546,863 | .......... 546,863 Y 72 I I 546,863 06/16/2042.

83402Q AA 0 |SCLP 162 A - ABS, .. | 03/25/2020. [ PAYAOWN.......covvvrirrirererieiinrnnirens | ververiseenssniinnns | evveeinns 557,095 | .......... 557,095 36 557,095 10/27/2025.

83404) AA 4 |SCLP 173 A-ABS. .. | 03/25/2020. | Paydown 291,289 291,289 | ......... (1) 291,289 05/26/2026.

83405A AA 2 |SCLP171A-ABS .. 1 03/25/2020. | PAYAOWN......oooerirrirreineineiiieriees | e | eeiienes 749,687 | .......... 749,687 | .........749,623 | .......... 749,659 28 < T I I 749,687 01/26/2026.

83405R AB 3 |SCLP 181A2-ABS .. | 03/25/2020. | PaYdOWN........ooevvrereriererineiseriiens [ eerererneesnsiisnines | e 1,191,672 | ....... 1,191,672 | ....... 1,191,463 | ....... 1,191,605 | ..ocoovrvrrrins 67 (YA IR I 1,191,672 02/25/2027.

83405X AA 2 |SCLP 183 A1-ABS oo || 03/25/2020. | PaydOWN........ocvvmrerrieiierierinneins | reevssisensenienes | eeeees 3,056,459 | ....... 3,056,459 | ....... 3,056,431 (2) (V2] [T I 3,056,459 08/25/2027.

83416W AB 9 [SOLAR STAR FUNDING LLC......covvvvrrviririeisiieiniicinns .. 1 01/01/2020. | Paydown 0 06/30/2035.

83417E  AA 0 |SOCTY 141 A= ABS....oiiiriierrinereeiesiseessesissieniens .. | 03/20/2020. | PaYAOWN........oucrererirrereniiniseriinns [ eorerineerseesinsinns | vveineenne 88,692 | ... 88,692 | ... 88,683 | ... 88,682 | ..oocverreerinns | e 10 10 88,692 04/20/2044.
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83417F AA 7 |SOCTY 142 A- ABS.... .. 1 01/20/2020. | Paydown 91,399 91,399 ..91,397 ..98,351 8) 91,399 07/20/2044.

83417P  AA 5 |SOCTY 151 A- ABS.... v | [02/20/2020. | PAYAOWN.......coouvericirerierineirnns | cevinriseriseriienins | oevieees 141172 | e 141,172 | ... 141,099 | .........141,154 LT ST 141,172 08/21/2045.

83438) AA 4 |SLOSO 071 ALA - CDO.....ooveurerrireieierssiseienissisennine .1 01/07/2020. [ PAYAOWN. .....oovvrrieircirerinicierinie | verreissierssissies | vevvneenns 98,123 | oo 98,123 | v 90,396 | ..o 90,442 | ..o | e 1,881 [ | e 7,681 98,123 10/07/2037.

83546D AD 0 |SONIC 161 A2 - ABS... +. | 01/22/2020. | PaYAOWN.......covrererirereeeriniseinees [ eoverireseseessenienes | e 18,552,661 | .....18,552,661 | .....18,552,661 | ... 18,552,851 (R1[0) ] IO I 18,552,661 05/21/2046.

83546D AF 5 |SONIC 181 A2 - ABS... .. | 03/20/2020. | Paydown 23,317 23,317 | oo 23,377 | oo 15,000 (60) 23,317 02/20/2048.

83546D AG 3 |SONIC 201 A21- ABS wee | [03/20/2020. | PAYAOWN........ooouveerecrierinieiirins | cevverierierenneis | v 7,137,083 | ......7,014,583 | ....... 7,057,949 | oo 145 | o | s 7,058,094 01/20/2050.

83546D AL 2 |SONIC CAPITALLLC., SERIES 2020-1 - ABS.........c........ .. | 03/20/2020. | Paydown 5,833 5,935 . (R0 IS I 5,833 01/20/2050.

83611M HM 3 | SVHE 05B M2 - RMBS. .1 03/01/2020. [ PAYOWN. ......ovvvrirircirerisicireninees | cervesssierssissees | cevnneeens 67,744 1,022 | i | 1,622 67,744 05/25/2035.

83611M JX 7 |SVHE 050PT4 2A4 - RMBS .. | 03/25/2020. | PAYAOWN.......coonrvrrerrinernerirerinee | corverinerserirenies | vevieens 159,719 10,078 | oo | s 10,078 | .o .159,719 12/25/2035.

84474Y AA 4 |SOUTHWEST AIRLINES CO - ABS .| 02/01/2020. | Paydown 476,699 (430) ..476,699 02/01/2024.

84858W AA 4 |SPIRIT AIRLINES INC - ABS .. | 02/15/2020. | PaYAOWN......ooomrvrreririnrrierirerinee | eeveeinniserirenes | e 170,538 (28) ..170,538 08/15/2031.

85208H AA 1 |SPRTE171A-ABS C| 03/15/2020. | PaYAOWN........ouvvmrenericriereineernees | oveesersenssneeninns | seereeens 130,381 187 12/15/2037.

85208N AA 8 |SPRNTS 161 A1-ABS.... .. | 03/20/2020. | Paydown 312,500 (6) 03/20/2023.

85235 AA 6 |STLOUIS COUNTY CONTROL PASS-THRU TRUST...... .. | 03/15/2020. | PAYAOWN......coovmrerrercrireinerieriinee | corneeinsinerienies | verieees 188,757 (0) . 12/15/2036.

855541 AC 2 |STARM07S13A1-CMO/RMBS........ccocoevvivinriniirciis .. | 03/01/2020. | Paydown 234,639 293 234,639 01/25/2037.

85572R  AA 7 |STARR 181 A-ABS C| 03/15/2020. | Paydown 368,588 935 ..368,588 05/15/2043.

85573L AA 9 |STARR 191 A-ABS C| 03/15/2020. | Paydown 5 v 142,858 | ... el 03/15/2044.

8577T1P  AK 8 |EQUINOR ASA......oiiiiiiieinnieissiesesssiessssisseessesanes C[03/31/2020. | MORGAN STANLEY CO....c.coecvvvves | corerrvrrvrrirnennns | ..22,344,520 | .....22,000,000 | .....21,411,160 | .....21,752,686 | .....ccocorvrcrrcrer [ 014,590 | coviiriririiirs [ e 14,590 | .ovvveecs | e 21,767,276 | oo | e 577,244 01/15/2024.

86212V AA 2 |STR161A1-ABS .. | 03/20/2020. | Paydown 20 51,676 10/22/2046.

86212V AD 6 |STR181AT-ABS....coioirereeeeeeeeeceesseesiessee s . | 03/20/2020. | Paydown 11 51,653 10/20/2048.

86212V AE 4 |STR181A2-ABS. ..o . | 03/20/2020. | Paydown 24 68,441 10/20/2048.

86213C AA 3 [STRI5TAT-ABS ..o . | 03/20/2020. | Paydown 5) 04/20/2045.

86213C AB 1 [STR15TA2-ABS....ooioieeieeerieesieeseeeeesreessssssiessenes . | 03/20/2020. | Paydown 84 04/20/2045.

863222 ZZ 1 |STRIPES 2013 1 LIBOR + 350 4/5/2023. .. | 01/20/2020. | Direct. 9) 04/05/2023.

863222 ZZ 1 |STRIPES 2013 1 LIBOR + 350 4/5/2023. .. | 03/20/2020. | Direct. (10) 04/05/2023.

863572 LV 3 |SASC 964 A - CMO/RMBS.........ooooorrerrrermrrernnresnneenns .. | 03/01/2020. | Paydown 178 09/25/2031.

863579 C3 0 |SARM 0521 6A3 - CMO/RMBS... .. | 03/01/2020. | Paydown 364 11/25/2035.

863579 J9 0 | SARM 0522 1A4 - CMO/RMBS... ... | .| 03/01/2020. | Paydown 112 12/25/2035.

863579 RP 5 | SARM 0511 1A1 - CMO/RMBS..........ovvemrirerineirnseineinn .. 1 03/01/2020. | Paydown.........ovemereneernrrirnerneriinne [ ernennenneinneinns | conrrnnenen 801 | 9,801 | 8,425 | 8,220 | s | e 1,380 [ | e 1,380 [ .o | v 9,601 | oo | e 05/25/2035.

863579 SU 3 | SARM 0512 3A1 - CMO/RMBS........cocovvvvmirreiririersriininns .. 1 03/01/2020. [ PAYOWN.......oovvvmirrirererieiiirnsirens | verserisseenssniisnns | evvveienns 398,819 934 398,819 06/25/2035.

863579 UL 0 |SARM 0515 1A1 - CMO/RMBS .. | 03/01/2020. | Paydown 24,056 23,939 ceevnenennn 14,655 13 24,056 07/25/2035.

863579 UU 0 | SARM 0515 4A1 - CMO/RMBS..........oovomrirrrieirnsiineins .. 1 03/01/2020. | PAYAOWN.......cooerivrirreineireiiieriees | e | eeiienns 185,561 | .......... 185,901 | ......... 163,879 | .......... 156,175 | coovvereriniinnns K T I I 185,561 | oo | e 07/25/2035.

863579 VH 8 |SARM 0517 1A1- CMO/RMBS... .. | 03/01/2020. | Paydown 866,962 866,962 | ..........829,848 | .........831,827 | ..o | e 178 | | i 1178 | s 08/25/2035.

863579 VW 5 | SARM 0517 5A2 - CMO/RMBS... ... | .. | 03/25/2020. | Paydown 6,499 | oo 13,808 revnneennenn 1,829 88 88 . 08/25/2035.

863579 XR 4 | SARM 0518 8A1 - CMO/RMBS........c.coovvrmivviriiiersrinninns .. 1 03/01/2020. [ PAYOWN.......oovvrmirririrerieisirnsirens | verseriserenssniinnns | evveeiennd 611,669 | .......... 611,853 | .........562,181 | ......... 566,160 | ...coovevrvrrcres | e 71 T1 | e | v 611,669 | ..ooeriviens [ e 09/25/2035.

863579 ZL 5 |SARM 0520 3A3 - CMO/RMBS... .. | 03/01/2020. | Paydown .. ..23,160 58 58 37,285 10/25/2035.

86358R DX 2 |SASC01SB1A5-RMBS ... || 02/01/2020. | Paydown ceirneennnn 8,515 | 8,541 (0) (0) | covreerrrinee | ereeerennn8,882 | i 08/25/2031.

86358R DX 2 [SASC 01SB1 A5 - RMBS........ccooonivirereriirerierercireenns .. 1 03/01/2020. | Paydown..........ccemereevveeverreriinne [ eorneennniservenines | cvereeenn 148,077 | 1 148,077 | e 138,524 | .......... 139,201 | cooovercrcrieens | v (14) (14) [ v | oo 148,077 | | e 08/25/2031.

86358R XY 8 |SASC 02AL1A2-RMBS .. | 03/01/2020. | Paydown 147,081 | e 162,949 | .oovvnvreniinns [000023,760 | s | s 23,760 | ..oocrvcrinnes 02/25/2032.

86358R XZ 5 |SASC 02AL1A3-RMBS .. | 03/01/2020. | Paydown ...100,918 9,979 02/25/2032.

86358R YB 7 |SASC 02AL1APO - RMBS.. .. | 03/01/2020. | Paydown .16,617 120 02/25/2032.

86350A ME 0 |SASC 03AL1A-RMBS... .1 03/01/2020. | Paydown .42,219 4,783 04/25/2031.
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86359A MG 5 |SASC 03AL1APO - RMBS.. .. 1 03/01/2020. | PaYdOWN........oovvvrerirreiniinineiiens [ ererineernneinninns | v 15,196 | ..ccovvveee 15,196 | .oooovrvenee 10,703 55 04/25/2031.
86359A WR 0 |SASC 03AL2 A - RMBS .. 1 03/01/2020. | PAYAOWN......ooorvrrererineineriierinee | corneriisniserinenines | oeeieens 197,354 | ... 197,354 | oo 171,271 | 183,899 | oo [ 13,455 | i | s 13,455 | .o 01/25/2031.
86350A WT 6 | SASC 03AL2 APO - RMBS.. .. 1 03/01/2020. | Paydown..........ccocovevimrinieiiniicneiiens [ e | s 47,156 | oo 47,156 | oo 36,661 90 01/25/2031.
86359B 4U 2 | SASC 054XS 14A - RMBS.. v || 03/01/2020. | PAYAOWN.......couvvrrverirerirerernceiines | verierienineesines | ceereeens 346,637 | .......... 346,637 | .......... 324,105 | .........341,851 | o | e 786 | i | i 4786 | ..o 03/25/2035.
86359B LE 9 | SARM 04ARM2 4A1 - CMO/RMBS..........cccovvvivrinriinnins .. [ 03/01/2020. [ PaYAOWN. ... | eevieniineniiinnies | e 50,197 | oo 50,197 | coovveorne 48,378 2,807 03/25/2034.
86359F AB 8 |SASC 06S2 A2 - CMO/RMBS .. | 03/25/2020. | Paydown 8,961 | oo 8,961 65 06/25/2036.
86359L NA 3 | SAMI05AR6 2A1 - CMO/RMBS.. .. | 03/25/2020. | PAYAOWN......cooorvvrerrrineierierinee | corneriensinerinenins | veeieens 114477 | e 14477 | o TT614 | i 8T702 | i [00028,775 | s | s 26,775 | oo 09/25/2045.
86360B AG 3 |SARM 064 4A1- CMO/RMBS .1 03/01/2020. [ PAYOWN. ......ovvrrirircireririeireninees | ververssierssinsenes | ceevneeens 19,865 | ..o 19,869 40 05/25/2036.
86360B AJ 7 |SARM 064 5A1 - CMO/RMBS .. | 03/01/2020. | Paydown 39,136 | oo 42,412 | ... 90 05/25/2036.
863667 AB 7 |STRYKER CORP.......cccoomiimiiiieririinisieieriiias .. | 01/15/2020. | Maturity @ 100.00..........ooveevermreirne [ rormrerneianiiiniiiens | e 3,000,000 | ....... 3,000,000 | ....... 3,073,250 (384) 3,000,000 01/15/2020.
86765B AG 4 |SUNOCO LOGISTICS PARTNERS OPERATIONSLP..... .. | 02/15/2020. | Maturity @ 100.00..........eververrvrene [ eormrerneernrrirniiines | eevine 3,000,000 | ....... 3,000,000 | ....... 2,990,160 130 | o | s 3,000,000 02/15/2020.
869094 AA 5 | SUSQUEHANNA (18 PROPERTIES ) CONTROL PAS..... | .. [ 03/23/2020. | PaydOWN..........cocommeemnerrnrinrinseinns | eevserineriesineenns | ceeeenneens 30,303 | oo 30,303 | v 30,303 (0) 30,303 12/23/2036.
86934N AA 7 [SCML 18SBC7 A - CMBS/CMO.. . 103/01/2020. | PaydOWN.......ccvvvevviererrinrinnineinns [ roverneirersninerens | cevnes 2,765,530 | ....... 2,361,613 | ....... 2,361,511 | ....... 2,368,219 | .o | 397,311 | i | 397,311 | o | e 2,765,530 05/25/2039.
869507 AA 1 |SPSS171A-ABS o[+ [03/15/2020. [ PAYAOWN.........oomvimmriericerieriineine | cevnerieriseisnenns | eeeeernenes 33,634 | oo 33,634 | oo 33,617 | oo 33,619 15 33,634 01/15/2071.
87248T  AB 1 |TICP 7 AJ - CDO....ovioriirriiceiereieseiieseiieseiieneiis C|03/03/2020. | Call @ 100.00.........cveerrerrireiiienns | e | e 9,000,000 | ....... 9,000,000 | ....... 9,000,000 | ....... 9,000,071 107 9,000,178 07/16/2029.
87248T AD 7 |TICP7B2-CDO. C|03/03/2020. | Call @ 100.00..........evvvrrrrrrrrrrenies | cerererriseienienies | e 18,000,000 | .....18,000,000 | .....18,000,000 129 18,000,662 07/16/2029.
87267J AA 1 |TFINS 182 A1-CDO. C| 03/30/2020. | PaydOWN..........ccorverriiircrieieeeins | eeerseissesenienes | veeees 1,299,763 | ....... 1,299,762 | ......1,299,762 | ......1,301,241 | oo | e LAT8) | e | s [(IY£:) | — 1,299,763 09/30/2039.
87305N AV 0 [TTXCO-ABS .. 1 01/02/2020. [ PAYAOWN......oovvvrirrirererieisirsnirens | verrsrinseenssniinnns | evvveienns 491,523 | ......... 491,523 (67) 491,523 01/02/2022.
87305N AW 8 | TTX COMPANY 2004-A1 - MBS........cocvrmrvrrerieirncrinin +. | 01/02/2020. | PAYAOWN........cvurercrirrireriseiseriens [ eorereneesseesinsines | veeireenns 94,982 | ..o 94,982 (13) 94,982 01/02/2022.
87342R  AB 0 [BELL 161 A22-ABS... .. | 02/25/2020. | Paydown..........cccovevimrininiinrineiiens [ e | s 30,000 | ............ 30,000 0 30,000 05/25/2046.
87342R AC 8 |BELL 161A23-ABS... .. | 02/25/2020. | Paydown 29,625 29,625 (187) 05/25/2046.
87342R AF 1 |BELL 181A22- ABS... .. | 02/25/2020. | Paydown .17,501 (1) 11/25/2048.
874074 AA 5 |TAL171A-ABS .. | 03/20/2020. | Paydown..........cocmerenreeirineiverinne [ v | e 199,231 | 101000199,231 | L......201,648 | ... 201,085 | ..ovevrrvcrrenn | eerene(1,854) | o | s (1,854) | coooevererirns 04/20/2042.
87407P AA 8 |TAL131A-ABS .. 1 03/20/2020. | PAYAOWN......cooorvrrirrrineinerieniinee | coneeissinerinenins | eerieend 655,000 | .......... 655,000 | .......... 648,824 | ......... 651,665 3,335 . 02/22/2038.
87407P AE 0 |TAL132A-ABS .1 03/20/2020. [ PAYOWN........ovvvmieriiererieiniinniiens | vevreniseeensssiisens | erveinns 430,875 | .......... 430,875 | .......... 427,133 | oo 428,653 2,222 430,875 11/22/2038.
87407P AJ 9 |TAL141A-ABS .. | 03/20/2020. | Paydown 322,075 322,075 ..317,293 ..319,067 3,008 322,075 02/22/2039.
87407P AP 5 |TAL 142 A2 - ABS .. | 03/20/2020. | Paydown 240,625 240,625 239,666 240,240 385 240,625 05/20/2039.
87407P AR 1 |TAL143A-ABS .. [ 03/20/2020. | PaydOwN............coocmmmveiriiinniiiinns [ coviinniisnniiinnis | e 150,000 | .......... 150,000 27 150,000 11/21/2039.
878194 AA 2 | TD BANK MIAMI, FLORIDA .. | 03/15/2020. | PAYAOWN.......ovurercrirrirerisriseiiees [ eoerirneerneeiinsinns | veeiseenns 32,916 | oo 32,916 (0) 32,916 01/15/2038. | 1....ccovevene
881561 LE 2 |TMTS 0411HE A - RMBS .. | 03/25/2020. | Paydown 50,850 50,850 5,838 50,850 10/25/2035. | 1FM.........
881561 LS 1 |TMTS 0419HE M1 - RMBS .. | 03/25/2020. | Paydown 83,870 83,870 8,918 83,870 10/25/2034. | 1FM.........
881561 VY 7 |TMTS 0512AL AF4 - RMBS .. | 03/01/2020. | Paydown 249,218 249218 | ..........240,628 | ..........239,908 | ....cccccrmminncr | 200,310 | oo | i 9,310 | .o 249,218 07/25/2036. | 1FM.........
88156E AB 2 |TMTS 06817HE AB1 - RMBS........coeooririrerrirerieeecrienens .. | 03/25/2020. | PaYdOWN.......coorvrreririierierirerinee | cerveeiesninernennes | vevieens 778,113 | ... 778,113 6,198 778,113 01/25/2038. | 1FM.........
88157V AB 3 |TMTS 076 A2 - RMBS.... . [ 03/25/2020. [ PAYAOWN.........coouvemrierinrireeinrins | weverireriesineeis | ceeeerenes 56,730 | oo 56,730 353 56,730 08/25/2038. | 1FM.........
88159T  AA 8 [TES 172 A-ABS.....oiieeeeeeieeessie e .. 1 02/20/2020. [ PAYAOWN........ovvrmirrirererieisirnnirens | verserisseesssniisnns | evvveinns 104,433 | .......... 104,433 . (3) .104,433 02/20/2048. | 1FE..........
88315F AA 9 |TMCL 171 A-ABS C | 03/20/2020. | PayAOWN..........ceomvermeieeinerierineens | veessnisessensenes | sevserennd 63,264 | ............ 63,264 | ............ 63,521 83,459 | | (195) (195) ....63,264 05/20/2042. | 1FE..........
88315L AC 2 |TMCL 191A-ABS C| 03/20/2020. | Paydown 240,000 240,000 | ......... 239,921 | ......... 239,924 | ..o | e 76 76 240,000 04/20/2044. | 1FE..........
885220 DX 8 |TMST 034 M1-RMBS ... | .- | 03/25/2020. | Paydown 94,317 94,317 | i 79,698 | e 81377 | [0 12,940 | s | s 12,940 94,317 09/25/2043. | 1FM.........
885220 GB 3 | TMST 044 1A - CMO/RMBS..........cooomrirrrieireirsrisninens .. | 03/25/2020. | Paydown 5839 | v 5,839 260 | oo | e 5,839 12/25/2044. | 1FM.........
885220 GK 3 | TMST 044 5A - CMO/RMBS.... .. 1 03/01/2020. | Paydown 24,375 24,375 g 2,458 24,375 12/25/2044. | 1FM.........
885220 HM 8 | TMST 052 A1 - CMO/RMBS.... .. | 03/25/2020. | Paydown ..38,601 260 260 38,862 07/25/2045. | 1FM.........
885220 KW 2 |TMST 062 A2B - CMO/RMBS.........cooovivicririiiiniinnis .. 1 03/25/2020. | PaydOWN...........cvveevrriinrirerriinenns | o | e 416,419 | 416,419 | ... 407,180 | .......... 407,656 | ...ooovvorrecies | v 8,763 8,763 416,419 04/25/2036. | 1FM.........
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88522R AB 0 |TMST 065 A2 - CMO/RMBS .. | 03/25/2020. | Paydown 669 | .....c....3,310 | oo 732 5,103 669 [ ..o [ | v [ 177 | 08/25/2036.

886065 AA 9 |TBOLT 18AA-ABS v | ©102126/2020. [ VARIOUS........oourvrcrieieirsrisenns | veverseessssinsennnnen | e 11,245,402 .....10,928,334 30 | | e 10,928,711 | ..o | .....316,691 | ......316,691 | ....... 91,440 | 09/15/2038.

88606W AA 0 [TBOLT 171 A= ABS.....ciiirviieirernieiresiserssseensssinenn C[03/15/2020. | PaydOWN........coovvvereiirerrierinineins | coreriverisesseineninns | coveerenns 519,986 | ..........519,986 | .......... 519,964 ((S15) R IS 519,986 | ...ooveeveirins | e | e 0 [ o 2,445 | 05/17/2032.

88607A AA 7 |TBOLT 2019 A- ABS C| 03/15/2020. | Paydown v 142,851 5 142,857 | oo | vevrveenerinenns | eerveenrrinnnns0 | e 874 | 11/15/2039.

89346D AF 4 | TRANSALTA CORP.....ccoviviiiniiririerisrinissie s C| 02/06/2020. | JP Morgan 5,895,960 916 105,966,270 | ..ooverins | .. 284,980 | .......284,980 | ....... 56,250 | 11/15/2022.

89412K AA 8 |TRAP 11 AT-CDO..cccviviririciericrierieenne .| 01/10/2020. | Paydown 285,263 | oo | e 245263 | ..o | e 4,805,525 | ...ovvvcrinns | cerrerinrinnis | cvverinriiennnd0 | s 28,854 | 10/10/2041.

89412M  AC 0 |TRAP 3 ATB - CDO....couirerirrererieineeneessessensssisseens | o 01/21/2020. | Paydown 29 29 88,912 | e e | 0 [ 1,059 |01/20/2034.

89412R  AB 1 [TRAP5AIB - CDO...cocvvieiereieieieiesiensieiessssiessnes . 1 01/15/2020. | Paydown 984,368 | ..o | e 984,368 |......ccrevnee. 13,940 [ | v | 0| 63,977 | 07/15/2034.

89412W AA 2 |TRAP7A1-CDO .. | 01/27/2020. | Paydown ..71,240 ..71,240 ..61,900 .61,221 01/25/2035.

89413A AA 9 |TRAP9A1-CDO .. 1 01/27/2020. | Paydown 11,544 11,544 .10,274 .10,412 01/27/2040.

89413C AA 5 [TRAP 10 AT -CDO. oo .. | 01/06/2020. | Paydown 07/08/2041.

89413G  AA 6 |TRAP 12A1-CDO....cocriierrieirnerisrinerieees .. | 01/06/2020. | Paydown 22,225 04/06/2042.

89441# AA 4 |TRAVERSE CITY CONTROL TRUST -2018 - ABS.... .. | 03/15/2020. | Paydown 2,598,016 2,598,016 11/15/2039.

89655Y AA 4 |TRLO091A-ABS .. | 03/16/2020. | Paydown..........cccomereneernmeenernerinns [ evneerneesseinnniinns | creneenn 106,230 | ... 106,230 | ... 108,554 | it 107,661 | oo | eeene(1A31) e | e (1,431) | i | i 106,230 11/16/2039.

89656C AA 1 |TRL101NTS - ABS. .. | 03/16/2020. | Paydown.........cc.cooevuevinniicnnicvniinns [ | e 159,523 | 11010000 159,523 | 167,148 | 165,479 | | 10eei(5,956) | i | eeeei(5,956) | e | i 159,523 10/16/2040.

89656F AA 4 |TRL 121 A1-ABS .. | 03/15/2020. | Paydown ,731,317 01/15/2043.

89657B AA 2 |TRL 191 A1-ABS... <. | . [ 03/17/2020. | Paydown 04/17/2049.

89657B AB 0 |TRL192AT-ABS.....oiiiireiiiseisnersnseessisseenseses .. | 03/17/2020. | Paydown 10/18/2049.

89679H AA 3 |TCF171A-ABS <o | .- | 03/20/2020. | Paydown 06/20/2042.

89707Y AA 2 |TROPC 4B A1L - CDO.....covvivrrircirriineiseiieeiseisseissias C|01/15/2020. | Paydown 34,138 04/15/2035.

897088 AA 1 |TROPC5AL1-CDO. C| 01/15/2020. | Paydown ....756,924 07/15/2036.

898203 AA 2 |TFINS 172 A1-CDO. C| 03/20/2020. | Paydown 17,144 09/20/2039.

898203 AB 0 |TFINS 172 A2 - CDO. C| 03/20/2020. | Paydown 09/20/2039.

898200 AB 0 |TFINS 181 A2-CDO. C| 03/30/2020. | Paydown.........ccovvevreenerierineinenns | eveesernerireeinees | cvvreeeens 176,858 | 11001 176,858 | ... 175,089 | oot 175,167 | oo | 001,890 | s | i 1,690 | oo | e 176,858 03/30/2039.

89821 AA 6 |TFINS 191 A1-CDO. C| 02/03/2020. | Paydown 0 334,573 02/02/2039.

90253@ AA 1 [UAPASS THROUGH TRUST, SERIES A1......ccconvvvrirnnne .. | 03/15/2020. | PAYAOWN.......covmrvrrerrererrerirerinee | eerrerissinerirenies | vevieens 147,542 | .......... 147,542 | .......... 149,017 | ovvvrneee 148,737 | oo | e (RN L:) | N (L) T I 147,542 02/15/2032.

90272 AA 0 |UHC (SENIOR NOTE) CONTROL PASS-THROUGH T.... | .. [ 03/15/2020. | PAydOWN..........cocommrerrrirmrinrinninns | crernerieeriesineinns | ceerenneens 45977 | oo 45977 | ..........45,977 5 5 | e | e 45977 05/15/2033.

902752 AA 2 |PVTPLUIRC-GSAV LLC......ccccommrmmrrririreririnsiisnineriens .. | 03/05/2020. | Paydown 99,163 99,163 | ............99,163 (0) (0) 99,163 12/05/2035.

90342W  AA 5 [USCAP 5AT = CDO.....ccorveeeerrieneeeseeessesessesesenseons .| 01/10/2020. | Paydown 22,629 22,629 3,736 22,629 10/10/2040.

90352W AA 2 |STEAM 181 A1-ABS .. | 03/25/2020. | Paydown (1) .188,927 04/27/2048.

90368# AA 1 |UST-ALDETEC HOLDING COMPANY, LLC.......ccccorsurvnnee .. | 03/06/2020. | DIFECL.........cooueerrerrrreeierireeseesees [ rerererneesseinnies 153 07/17/2020.

90390K  AB 0 |USCAP 2 A2 - CDO......oereurerrireineineeiseiiessssesseissssin . | 02/03/2020. | Paydown 665 08/01/2034.

90783T AA 8 |UNION PACIFIC RAILROAD COMPANY 2004-1 PA........ .. | 01/02/2020. | Paydown (228) 07/02/2025.

90783X AA 9 |UNION PACIFIC RAILROAD CO 2007-3 PASS TH.......... .. | 01/02/2020. | Paydown 287,209 287,209 (28) 287,209 01/02/2031.

909287 AA 2 |UNITED AIRLINES INC - ABS......c.coorirmrnririrnriririninnns .. 1 01/02/2020. [ PAYAOWN.......oovvvnirrieirerieisirnsiiens | verrsrisseenssniisnns | evvveinns 103,698 | .......... 103,698 | ............99,270 | ......... 102,021 | .coooovivivvni | e 1,677 | it | e LT O N 103,698 01/02/2024.

909319 AA 3 |UNITED AIRLINES INC - ABS.... .. 1 02/15/2020. | PAYAOWN......coovmrerrerieinernerierinee | cenerissiserienins | vevieees 174,446 | .......... 174,446 | .......... 174,446 174,470 (P23 ) [ 174,446 02/15/2027.

90932L AA 5 |UNITED AIRLINES INC - ABS.... ... |.. [ 01/01/2020. | Paydown 0 06/01/2029.

90932Q AA 4 |UNITED AIRLINES INC - ABS.....ccoovvuirierinerirerierirneenns .. { 03/03/2020. | PaYAOWN.......coorvrmrerriereerirerinee | cerveeiesninerirenies | vevieens 111,126 | oo 111,126 | oo 111,126 (L) ) ST 111,126 03/03/2028.

912920 AG 0 |QWEST CORP .1 01/15/2020. | Call @ 100.00.........cooervrerereerreines [ eorerirseirnsrissnines | cevi 1,016,440 | ....... 1,000,000 ....738,750 103 757,480 11/15/2043.

913017 BR 9 |UNITED TECHNOLOGIES CORP.. .. 1 03/31/2020. | Call @ 100.00.........coevermrerirerrinns [ rorerniiiniicsnines | v 5,010,025 | ....... 5,000,000 4,975,050 672 <er4,999,888 04/15/2020.

913017 BV 0 |UNITED TECHNOLOGIES CORP.. .. | 02/28/2020. | Tender Offer..........c.coeveneernmeernernens [ rorererneernerinniiines | ceve 3,119,610 | ....... 3,000,000 | ....... 2,997,690 | ....... 2,999,411 37 K A RN O 2,999,448 | ..o | o552 | 552 | 142,085 | 06/01/2022.

918204 AV 0 |VF CORP .| 03/04/2020. | Call @ 100.00 230 230 ,997,950 | ..ovvvcivnnis | 00002,050 | ........2,050 | ... 206,767 | 09/01/2021.
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91832Y AA 6 |VMC 18FL2 A= CDO.....covrrerierirrierisieiienieesieseesens .| 03/17/2020. | Paydown ) (340) 10/15/2035. | 1FE..

91845# AA 2 |PVTPLVERIZON - CMO......cocosirierireiriniiseiserierieeereeens .. | 03/15/2020. | Paydown ) (1) 05/15/2035. | 2.....cooevne

91854* AA 4 |VZ (SENIOR NOTE) CONTROL PASS-THROUGH TR..... .1 03/15/2020. [ PAYAOWN. .....oovvrrivirireriiieierinies | verveissierssinsines | vevvnienns 70,675 | .covvennae 70,675 ) (0) 08/15/2036. | 2..............

92211M AC 7 |VDC 181 A2 - ABS .. | 03/15/2020. | Paydown 25,000 25,000 ..25,000 (0) (0) 25,000 02/16/2043.

92212K AA 4 |VDC 191 A2- ABS .. | 03/15/2020. | Paydown 22,500 22,500 v 22,500 0 0 22,500 07/15/2044.

92257C  AA 8 [VCC 191 A-CMBS......cooiriiierirerierinriesieesiesienens .. | 03/01/2020. | Paydown 209,175 209,175 | ..........209,127 | .......... 208,630 | ..ovvercrirririens | e 545 545 209,175 03/25/2049.

92257L AB 6 |VCC 171 AFX - CMBS. .. | 03/01/2020. | Paydown 869,199 862,982 6,450 05/25/2047.

92259L AB 4 |VCC 201 AFX - CMBS. .. | 03/25/2020. | Paydown 0 02/25/2050.

92535V AA 0 |VBTOW 162 A - ABS .. | 03/15/2020. | Paydown ..22,503 (0) 10/15/2046.

929227 4T 0 |WAMU 03S4 2A1 - CMO/RMBS.. .. | 03/01/2020. | Paydown ..36,956 ..36,956 ..36,995 (38) 36,956 06/25/2033.

92922F 3N 6 |WAMU 05AR12 1A8 - CMO/RMBS. .. | 03/01/2020. | Paydown 262,171 262,171 155 262,171 10/25/2035.

92922F 3Q 9 |WAMU 05AR12 2A1 - CMO/RMBS .. 1 03/01/2020. | PAYAOWN........cvurercrirrireeisriserieees [ eorerirneerseeiinsinns | veeireenns 36,099 | .o 36,099 235,059 | oo | e 1,040 | i | e 1,040 36,099 10/25/2035.

92922F 7C 6 |WAMU 05AR16 2A1 - CMO/RMBS. .. 1 03/01/2020. | Paydown 51,051 51,216 ..43,668 135 51,051 12/25/2035.

92922F 8T 8 |WAMU 05AR18 3A1 - CMO/RMBS .. | 03/01/2020. | Paydown 24,838 24,815 749 24,838 01/25/2036.

92922F GY 8 |WAMU 03S11 3A3 - CMO/RMBS.... .. | 03/25/2020. | Paydown 1,260 | oo 1,260 B | oo [ e 1,260 11/25/2033.

92922F J5 8 |WAMU 05AR6 2AC - CMO/RMBS.. .. | 03/25/2020. | Paydown 321,815 321,815 | ..........267,609 | .........269,914 | ..o | 00.51,900 | v | e 51,900 321,815 04/25/2045.

92925C CC 4 |WAMU 06AR1 1AA - CMO/RMBS... .. | 03/01/2020. | Paydown 29,491 29,491 66 29,491 01/25/2046.

929256 AD 5 |WAMU 06AR16 2A2 - CMO/RMBS. .. 1 03/01/2020. | Paydown 91,994 91,994 5,266 91,994 12/25/2036.

92925V AF 7 |WAMU 07HY1 2A3 - CMO/RMBS... .. | 03/01/2020. | Paydown ..132,616 ...133,185 196 132,616 02/25/2037.

92935) BC 8 |WFRBS 11C2 A4 - CMBS .. | 03/01/2020. | Paydown 2,974,405 2,974,405 3,109,196 | .......2,985,849 | .....ccoovvvrunres | e (11,444) | oo [ (11,444) | ... ,974,405 02/15/2044.

92938E AM 5 |WFRBS 13C16 A4 - CMBS .. 1 01/01/2020. | Paydown 281,408 281,408 (849) 281,408 09/17/2046.

92977Y BW 0 |WMLT 05B 2A4 - CMO/RMBS. ... | .| 03/01/2020. | Paydown v 14,829 | e | 1857 | | i 1,657 | v | s 16,086 10/20/2035.

92990G AG 8 |WAMU 07HY5 2A5 - CMO/RMBS.........cooovvvuirirerirririninns .. | 03/01/2020. | Paydown.........ccocmerenieeirineirerrnne [ evveennrennrivenines | c0eeenn813,337 | 101,121,451 | L.........868,684 | .......... 821,439 | .o, 5,021 5,021 | oo | e 813,337 05/25/2037.

92990G AJ 2 |WAMU 07HY5 3A1 - CMO/RMBS........cooovveriererineirenis .. | 03/01/2020. | Paydown 261,052 261,662 867 261,052 05/26/2037.

93147# AA 3 | WALGREENS (MARICOPA AZ) CONTROL PASS THR... | .. | 03/15/2020. [ PaydOWN.........ccovvemrrierermririeinninees | ververseirerssisenes | cevveienns 35,928 | .covvvne. 35,928 (0) 35,928 10/31/2034.

933636 AA 0 |WAMU 07HY4 1A1 - CMO/RMBS.......ccoovrvrrrierirrirerins .. | 03/01/2020. | Paydown 58,705 40 58,705 04/25/2037.

933636 AG 7 |WAMU 07HY4 3A1- CMO/RMBS... .. 1 03/01/2020. | PAYAOWN......ooorvrrirreineieiiieriees | eoneeiinsiseiinenes | veiienns 150,457 206 04/25/2037.

933636 AL 6 |WAMU 07HY4 5A1 - CMO/RMBS... vee |1 03/01/2020. [ PaydOWN.........ccoomvereinirieiirenis | verereeesnnissineies | e 180,777 148 11/25/2036.

93363E AB 1 |WAMU 06AR10 1A2 - CMO/RMBS.........ccoonverrrisricrins .. 1 03/01/2020. | PAYAOWN.......courererirrireniseiseiieens [ eeererneesneeisnsinns | veeireenns 31,649 4) 09/25/2036.

93363N AB 1 [WAMU 06AR12 1A2 - CMO/RMBS .. 1 03/01/2020. | Paydown 50,460 ..49,145 63 63 50,460 10/25/2036.

93363P AA 8 |WAMU 06AR14 1A1 - CMO/RMBS ... | .. [ 03/01/2020. | Paydown 50,819 veevnennnD9,826 105 50,819 11/25/2036.

93363P AC 4 |WAMU 06AR14 1A3 - CMO/RMBS.........cooorirrrirneiciins .. 1 03/01/2020. | PAYAOWN.......cooerevrirreineieiieiiees [ e | oeiienes 560,284 | ..........700,316 | ..........657,695 | .......... 663,310 | ..ovovrrvcrree | e 1,114 | | i I U T I 11/25/2036.

93363P AD 2 |WAMU 06AR14 1A4 - CMO/RMBS. .. | 03/01/2020. | Paydown 8,649 20 11/25/2036.

939336 TX 1 |WAMMS 03MS7 P - CMO/RMBS.... wwer | .- | 03/01/2020. | Paydown 4 4 4 03/25/2033.

939336 X9 9 |WAMU 05AR1 A2B - CMO/RMBS.........ccovvvrvirnrierrisirnens .. | 03/25/2020. | Paydown 206,507 206,508 | ......... 182,243 | ... 78,566 | ...ccooovvvvinn | 027,981 | s | 27,941 01/25/2045.

93934N AR 6 |WMALT 065A 2C2 - CMO/RMBS.........coovverrerrineineris .. | 03/25/2020. | Paydown 4,434 ...6,082 59 07/25/2036.

94353W AA 3 |WAAV 171A-ABS .. [ 03/15/2020. | PaYAOWN. ... [ ceviineeinneiiieeeies | cerviinns 167,458 167,458 (1) 11/15/2042.

94354K AA 8 |WAAV 191 A-ABS .. | 03/15/2020. | Paydown 97,900 97,900 4 09/15/2044.

94945P  AA 3 |WLKRG 17AA - ABS .. { 03/15/2020. | PAYAOWN......cooomrerrerrreneirnerierinee | coneeiissiseiienies | oeeieens 577429 | ... 577,429 156 WBTTA29 | [ 0 | 2,566 | 06/15/2033.

94980G AR 2 |WFHET 042 M4 - RMBS.. .. | 03/25/2020. | Paydown 244,620 244,620 38,122 2244620 | [ e [ e | 7,809 | 12/25/2033.

94984D AC 8 |WFMBS 06AR13 A3 - CMO/RMBS .. 1 03/01/2020. | PAYAOWN......coovurvrrerrireinerierinee | eernerissiseninenies | verieens 108,638 252 09/25/2036.

94985A AA 7 |WFMBS 06AR15 A1 - CMO/RMBS .1 02/01/2020. | Paydown 2,660 1 10/25/2036.
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94985A AA 7 |WFMBS 06AR15 A1 - CMO/RMBS .. | 03/01/2020. | Paydown 1,404 ....1,456 2 2 | [ i 10/25/2036.
94986M AA 0 |WFMBS 07AR10 1A1 - CMO/RMBS... .. | 03/01/2020. | Paydown 20,907 reeenennnn 20,661 247 01/25/2038.
94989D AV 1 |WFCM 15C27 A4 - CMBS .. 1 02/01/2020. [ PAYOWN........ovvrmierieererieiieinsirens | verrssiseeensnsiesens | ervveinns 111,855 | ..........111,855 | ..........109,561 | .......... 110,400 | oo | e 1,456 | o | e 1456 | v | e 02/18/2048.
94989N BD 8 |WFCM 15C30 A3 - CMBS .. | 03/01/2020. | Paydown 37,942 118 09/17/2058.
95002F AA 2 |WFMBS 194 A1 - CMO/RMBS.........coommmirimrrirrriienriiens .. 103/23/2020. [ PaYAOWN. ... | eeviensiineniinenies | cevviinns 541,683 | .........541,683 | ........551,332 | ..........550,923 | ...ccoooimvrrirunns | eeernn(9,239) | coviirriirnins | e [CIPA1S) | D— 09/27/2049.
95002K AA 1 |WELLS FARGO MORTGAGE BACKED SECURITES 20.. | .. [ 03/01/2020. | PaydOWN..........ccccoomurnerirmrirmreinininns | ervverierirerinnens | e 46,720 (555) 12/25/2049.
95058X AC 2 |WEN 151A23 - ABS.... .. | 03/15/2020. | PAYAOWN.......courererirrireriseiseiiens [ eeerirneerneeisneinns | veeiseenns 54,375 319 06/15/2045.
95058X AE 8 |WEN 181 A22 - ABS.... .. | 03/15/2020. | Paydown 20,000 784 03/16/2048.
95058X AG 3 |WEN 191 A21-ABS .. | 03/15/2020. | PAYAOWN.......covmrvrreririnernerirerinee | cerverissrserirenies | verieens 187,500 0 06/15/2049.
95168Q AR 1 |WSTC 131R 2BR - CDO.. .. 1 02/07/2020. | Paydown..........coeeverriinniiniineiiens [ | e 5,066,251 3,429 11/07/2025.
95168W AR 8 |WSTC 142R ABR-CDO weer | . | 01/16/2020. | Paydown 929,185 929,185 (18) 929,185 01/16/2027.
96033C AA 0 [WESTR 161 A= ABS......coooirirrierireineiereesissessesiseenns .. 1 03/01/2020. | PAYAOWN......ccoourerrerrreneinerierines | cernerissiserinenies | oeeienns 562,288 | .......... 562,288 | ..........560,267 | .......561,170 | oo | e ,118 | | i 18 [ ..562,288 12/20/2028.
96033C AB 8 |WESTR 161 B - ABS/MBS .. 1 02/01/2020. | Paydown 215,429 215,429 841 12/20/2028.
96033C AB 8 |WESTR 161 B - ABS/MBS .. 1 03/01/2020. | PAYAOWN.......ooomrvrrererineenerieriinee | coneeissiserienies | verieees 130,595 | ..coovue 130,595 510 . 12/20/2028.
96033D AA 8 |[WESTR171A-ABS .. 1 03/01/2020. | PAYAOWN......covoererrirreineirerieriees | corneiiinriseiiienes | oeiienes 538,049 | .......... 538,049 760 538,049 12/20/2030.
960330 AB 6 |WESTR171B-ABS .. | 02/01/2020. | Paydown 112,776 199 112,776 12/20/2030.
960330 AB 6 |WESTR171B-ABS. .. | 03/01/2020. | Paydown .48,639 86 ....48,639 12/20/2030.
96033W AA 6 |WESTR 181 A- ABS, .. 1 03/01/2020. | Paydown 301,686 533 ..301,686 12/20/2031.
96033W AB 4 |WESTR 181B-ABS .| 03/01/2020. | Paydown ..422,360 12/20/2031.
96038# AA 8 |WESTIN ST LOUIS CTL 4.453 07/15/2047 .| .. [ 03/15/2020. | Paydown 07/15/2047.
960410 AC 2 |WESTJET AIRLINES LTD C|01/10/2020. | Call @ 100.00 55 06/16/2021.
96042@ AA 4 |WESTKIN PORTFOLIO (LAS & FLP) LEASE-BACK......... .. | 03/15/2020. | Paydown ) (673) 11/15/2038.
96928* CQ 8 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 03/15/2020. | Paydown ) 0) 06/15/2033. | 2.....coouvene
96928* CR 6 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 03/15/2020. | Paydown . . . ) (0) 39,875 05/15/2034. | 2...
96928 CX 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 03/15/2020. | Paydown 77,286 | ... ..77,286 77,817 ) (531) [ v | v 77,286 01/15/2035. |1...
96928* DA 2 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 03/15/2020. | PAYAOWN.......covmrvrrerrererrerirerinee | eerrerissinerirenies | vevieens 170,132 | oo 170,132 | ... 171,965 | .o 171,218 | oo | v (0L N [OLSLS) U I 170,132 08/15/2031. | 1....cvvvnvnne
96928* DE 4 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 03/25/2020. | Paydown 241,879 241,879 ....244128 )| S B [(Y4%) | E— ..241,879 01/25/2029. | 2...
96928* DJ 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 03/15/2020. | PaYdOWN.........ovvvrerrrinrireireniines [ eeneeinninerrennes | vevieens 120,068 | .......... 120,068 | ..........120,068 ) (0) rerenen. 120,068 09/15/2031. | 1...
96928* DZ 7 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 03/15/2020. | PAYAOWN......cooorirrerrineirerieninee | coneriessiseriienins | oeeieens 143,561 | .......... 143,561 | .......... 144,880 ) (UZL) ] IS I 143,561 10/15/2029. [ 1.....cconce.
96928* EN 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. 1 03/15/2020. [ PAYAOWN.......oovvvmirrirererieiiirnsirens | verreriseeenssniisnns | evvveinns 101,106 | ...cooene 101,106 ) (/0 ) [PSON E 101,106 02/15/2034. |1...
96928* EZ 6 |WILLIAM BLAIR & COMPANY CONTROL PASS - T........ .. | 03/15/2020. | Paydown 91,211 91,211 | 91,211 | 91,211 (0) (0) 91,211 09/15/2033. | 4...
96928* FH 5 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 03/15/2020. | Paydown 259,764 259,764 | .......... 259,764 | .......... 259,765 | ..ovvvrvrriins (1) (1) 259,764 04/15/2025. | 2.......oceene
96928* FK 8 |WILLIAM BLAIR & CO. CONTROL PASS - THROU......... .. | 03/15/2020. | Paydown 89,226 89,226 () () 89,226 11/15/2032. [ 1...
96928* FQ 5 |WILLIAM BLAIR & CO. CONTROL PASS - THROU......... .. | 03/15/2020. | PAYAOWN......ccvvmrvrrererineinerierinee | cerneeissiseriienins | verieens 117,881 | oo 117,881 (0) [(0) ) T I 117,881 09/15/2033. | 1...
96928 FV 4 |WILLIAM BLAIR & COMPANY CONTROL PASS - T........ .. | 03/15/2020. | Paydown 52,884 52,885 | ...cocvuee 52,885 | .o 52,885 | ..o (1) (1) 52,884 09/15/2044. | 1....vvvene.
96928* FX 0 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 03/15/2020. | Paydown (0) (0) . 02/15/2036. | 1...
96928* FY 8 |WILLIAM BLAIR & COMPANY CONTROL PASS - T........ .. | 03/15/2020. | Paydown ..72,966 ceerennnn 12,966 (0) (0) cevennnn 12,966 01/15/2035. | 2...
96928@ AA 3 |WILLIAM BLAIR CONTROL SERIES 2004 PASS T.......... .. | 03/15/2020. | Paydown 210,563 | ..........210,563 | ..........210,563 | .......... 210,563 | ..ooovrrcrirns 0 | oo | e 210,563 06/15/2023. | 1....ccoovevene
96930@ AA 9 |WILLIAM BLAIR & CO, WALGREEN CO (FRANKLI.. .. | 03/15/2020. | Paydown ..56,821 ..56,821 (0) 56,821 08/15/2035. | 2......oovene
97063Q AA 0 |WESTF17AA-ABS v | - | 03/15/2020. | Paydown 105,227 | ... 105,138 Y/ I N 105,227 08/15/2042.
97064E  AA 6 |WESTF 18A A - ABS.....ccirieieriierieeieeiseeseeisssseseenes .. | 03/15/2020. | Paydown 330,732 330,732 | ... 330,715 | oooovee. 330,725 | .ovvvrrierinns 7 7 330,732 09/15/2043.
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974153  AA 6 |WING 18A A2 - RMBS.......coooriririrrirrieiinneiesienieniane .. | 03/05/2020. | PaYdOWN........ooevvrmerirrerieiirinrirens [ rereriererneeisnienns | e 17,500 | oo 17,500 . .17,501 () [T IO 17,500 | .o ...217 | 12/05/2048.
97652P AL 5 |WIN 141 A11- CMO/RMBS .. | 03/01/2020. | Paydown 236,039 236,039 | ..........234,564 | .........234,652 | ..o | 01,387 | i | i 1,387 236,039 X 1,336 | 06/20/2044.
98310W AM 0 [WYNDHAM WORLDWIDE CORP.........c.cooorvermrierriririrnnes .. 1 03/10/2020. | BARCLAYS CAPITAL INC FIXED.. | .covvvvverervirrverns | o 1,040,000 | ....... 1,000,000 | ....... 1,065,000 | ....... 1,044,451 | oo | e (1L34T) [ s | e (T 1 I I 1,043,104 | oo | e (3,104) | .......... (3,104) | ....... 28,399 | 10/01/2025.
98886Y AR 9 |ZAIS2 2R ABR - CDO.......coorierriirieeierinsisssesesinsnnens .. | 01/25/2020. | Paydown 1,238,272 1,238,272 | ......1,238,272 .1,238,306 (K1) ) N 1,238,272 07/27/2026.
98944P AB 3 |ZCAP 181 A- ABS .. | 03/15/2020. | Paydown.........ccoovvreriinrinciiniiiens [ e | e 360,226 | .......... 360,226 | ..........354,889 | ......... 355,720 | ..ovvcvvrvcrren | o506 | i | i 4506 | ..o | i 360,226 10/15/2038.
G0620B AB 4 |ATLSS 2014-1A - ABS .. 1 03/15/2020. | PaydOwn.........cvvmererriiniirinernens [ ererineeinnniennines | e 6,720,108 | ....... 6,720,108 | ....... 6,720,108 | ....... 6,720,108 0 | oo [ e 6,720,108 12/15/2039.
G4301U AF 1 |HARBOUR AIRCRAFT INVESTMENTS LIMITED - A....... .. | 03/16/2020. | Paydown 2,298,159 2,298,159 2,283,480 | .......2,283,390 | .coovrvrrrvnnnne [ 14,769 | s [ e 14,769 2,298,159 11/15/2037.
G7256K AB 0 [PROP 171 A-ABS......ooiiiiiririsissiissississssssssrsssssseensnes .. 1 03/01/2020. [ PAYOWN. ....vvvrrinireenissisnsninens | verssnesseenssnsssnns | avvesinne 148,394 | ........ 148,394 | ......... 148,306 | .......... 148,094 | ... . 301 301 | | e 148,394 03/15/2042.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........vvuueieniesiirisirssrsssriserssseienes osrisssnenas .1,191,668,862 |.1,175,141,135 |.1,151,658,698 |.1,131,912,450 | ........ 30,693 |.7,806,091 | ...cococvvnee 2 |..7,836,783 | ...coounnnad 0 |.1,170,081,233 XXX
Bonds - Hybrid Securities
949788 AA 7 |WELLS FARGO CAPITAL X...ovvoiverieririnsrserssensssneseenns | . I 03/30/2020. | UNKNOWN........ovevnivenniennrieninninnnis | eorenensessninnnnns | avvines 2,086,832 | ....... 2,000,000 | ....... 2,090,400 | ....... 2,087,603 | ..o | e (771) {241 [ [ 2,086,832 | ...ovvvrrinines | o | s 0] 34,708 | 12/01/2086.
4899999. Total - BONAS = HYDIIA SEOUNHIES. ... tvvuereseisersseiss st st sent bbbt | onnens 2,086,832 | ....... 2,000,000 | ....... 2,090,400 | ....... 2,087,603 | ..o [ (771) 0 (771) 0. 2,086,832 | ..o 0 [ 0 [ oo 0] 34,708 XXX
Bonds - Unaffilited Bank Loans
00216C AD 5 |AQ Sunshine, Inc./Term Loan 3/19.........ccovvvrervrererncerneenns ++ 1 01/02/2020. | DIFECL.........eouvererercerericirerssiins 5,227 2,614 04/15/2025.
00448F AG 1 |Achilles Acquisition LLC/Delayed Draw Te.. .. | 01/16/2020. | Ares Capital Management.............. | .ccocvrceeiivcrinns | oviiees 173,580 0 10/13/2025.
00448F AH 9 |Achilles Acquisition LLC/Closing date Te.... .. | 03/31/2020. | Direct 608 0 10/13/2025.
00452# AA 7 |Accommodations Plus Technologies LLC/Ter. .. | 03/31/2020. | Direct 6,454 0 05/11/2024.
01370# AA 4 | Alcami Corporation/First Lien Term Loan .. | 03/31/2020. [ DIrECL.......vecverrrrrerrereeeieriecie i 3,516 4 07/14/2025.
02376C AX 3 |American Airlines Inc Term Loan B..... .| 01/10/2020. | DEUTSCHE BANK SECURITIES... 0 10/10/2021.
04685Y AK 5 |Athenahealth, Inc./First Lien Term Loan.. .. | 03/31/2020. | Ares Capital Management.............. | veveeverervevvrns | voreres 1,444,949 225 02/06/2026.
050222 ZZ 4 |Avetta, LLC/Term Loan 4/18 .. | 03/31/2020. | Direct 5,256 5 04/10/2024.
05365@ AA 4 |Avetta, LLC/Second Amendment Tranche B T. . | 03/31/2020. | Direct 4,066 4 04/10/2024.
05464# AA 2 | Axiom Merger Sub Inc./Facility B Term Lo........c.cccrvvvrrnnes .. | 03/31/2020. [ DIrECL. ......vurvrerrrrrirrieierisrirerieninees 3,516 4 04/08/2026.
05942# AA 4 |Bambino Cl Inc./Term Loan 10/17........cccovvermernerincernnenns .. | 02/12/2020. | Direct .3,888,132 | .......3,888,132 | ......3,792,723 | ......3,828,471 | ...cccovvmrcimrrs | 059,861 | oo | v 59,661 | ..ocvverernes 10/17/2023.
07384D AC 6 |BelkInc o+ [02/03/2020. [ DIFECE.......vvvvereerreerreeseeieeeeiinees | eevirenesinesiinennes | cevviinns 103,692 458 07/31/2025.
09523C AC 6 |BLUE ANGEL BUYER 1 LLC....ccovvviiririercrirrrirerienircens .+ | 03/31/2020. | DIFECE........ocvrererrerevierirereeieirins 110 0 01/02/2026.
09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18. .. | 03/31/2020. | Direct 787 1 01/02/2026.
10483* AA 3 |Bragg Live Food Products LLC/Term Loan 3.. vere [+ [ 03/10/2020. | DIFECE.....vuvrerverirrrreieirsrieisesienies [ ovniseisesssissiene | evinnnn 128,605 155 03/11/2024.
12702# AA 0 |BakeMark Holdings, Inc./Term Loan 08/17..........cccccevevnnce ++ | 03/31/2020. | DIFECL.......oreeereererrircrieeireenseins 6,126 9 08/14/2023.
12713@ AA 9 | CST Buyer Company/Tranche B Term Loan 03.. .. | 03/31/2020. | Direct 938 0 10/03/2025.
12721% AB 5 |CVP Holdco, Inc./Term Loan 10/19, .| 03/31/2020. | Direct 1,887 0 10/31/2025.
13119D  AF 9 |Term Loan B : Callaway GOlf..........cccoovveererncirnsirnciineins 1+ 03/31/2020. | DIFECL......c.cvveeerierenrireriseiseisnes [ ererieeesseissssiinns | eeerneens 10,000 4 01/04/2026.
144444 ZA 7 |CGP Buyer LLC/Term Loan 7/19. .. | 03/31/2020. | Direct 4,842 4 08/20/2025.
14886M AM 3 | Checkout Holdings ... | .. | 03/24/2020. | Direct 443 1 02/15/2023.
15670B  AD 4 | CENTURYLINK 5/17 TLA ..o .. 1 01/31/2020. | CITIGROUP. 49 06/20/2022.
16117L BW 8 |CHARTER COMMUNICATIONS OPERATING, LLC......... .. | 01/31/2020. | Bank of America Merrill Lynch........ (74) 04/30/2025.
16384Y AF 4 |Term Loan B : Chemours . 103/3172020. | JP MOTGaN........cvuurvererrieririeieinns [ v | e 4,677,867 | .......4,803,867 | .....4,742,984 | ... 4,752,887 | ..o | v 1121 | s [ i 1121 | 03/27/2025.
184222 7ZZ 3 |Clearwater Analytics, LLC/Fourth Amendme..................... .. 1 03/31/2020. [ DIFEC......coveeveereercerireieieinireieeeene 286 0 12/03/2025.
184444 ZA 8 |Clearwater Analytics, LLC/Third Amendmen... .. | 03/31/2020. | Direct 1,612 3 09/01/2022.
190333 ZZ 0 |Bambino Cl Inc./December 2019 Incrementa. o [02/12/2020. [ DIFECL.......vvveveevceieeieieiesieieieisens [ eveieiesieseseeinns | evevenes 144,595 0 10/17/2023.
20049 AA 5 |Command Alkon Incorporated/Term Loan 9/1. .. | 03/31/2020. | Direct 9,375 6 09/01/2023.
213333 ZA 8 |Convey Health Solutions, Inc./Term Loan... .| 03/31/2020. | Direct 4,034 0 09/04/2026.
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22526@ AA 5 |Creation Holdings Inc./Term Loan 8/19... .. | 01/01/2020. | Adjustment 0 08/15/2025.
22526@ AA 5 |Creation Holdings Inc./Term Loan 8/19... .1 03/31/2020. | DIF€CL......evreeeeierieieieeeireieeieieinees | e 2 2 | | 2,023 | e 08/15/2025.
233444 ZZ 4 | CVP Holdco, Inc./Delayed Draw Term Loan............ccc....... .1 03/31/2020. [ DIrECE........cvveveverrereiririsieiseienienes | cevereeneiseisneniens | cveveinnensenedDT | evereeiieinenn 397 | 357 | e 315 | 0 10/31/2025.
23361* AA 3 |DRB Holdings, LLC/Initial Term Loan 10/1.. .. | 03/31/2020. | Direct. 10 10/06/2023.
23363# AB 5 |DRS Holdings Il Inc./Term Loan 11/19 .| 03/31/2020. | Direct. 0 11/01/2025.
23582L AK 7 |Delay Draw Term Loan : Dana Corp........c.ccoceevernrrenrienes .| 02/11/2020. | CITIGROUP. 3,204,000 | ...... 3,200,000 | ....... 3,184,303 | ...... 3,186,412 |.......... 276 276 11/16/2025.
245217 AB 2 |Del Monte Foods Inc - First Lien Initial.... .. | 02/03/2020. | Direct. 56 02/18/2021.
25374L  A* 9 | Centric Brands Inc./First Lien Term Loan .. | 03/31/2020. | Direct. 100 10/30/2023.
254777 ZA 6 |WSHP FC ACQUISITION 1A DDTL L+625 03/30/.. .. | 03/31/2020. | Direct. 0 03/30/2024.
254777 ZB 4 |WSHP FC ACQUISITION 2A TL L+625 03/30/2 .. | 03/31/2020. | Direct. 0 03/30/2024.
255333 ZZ 2 |WSHP FC ACQUISITION 1A TL L+650 03/30/20... .. | 03/31/2020. | Direct. 1 03/30/2024.
285555 ZA 9 |Elemica Parent, Inc./Term Loan 9/19 .| 03/31/2020. | Direct. 3 09/18/2025.
293444  ZZ 1 |Entertainment Partners Canada ULC/Canadi.. 03/31/2020. | Direct. 3 05/11/2026.
30282# AA 0 |FWR Holding Corporation/Initial Term Loa .. | 03/27/2020. | Direct. 5 08/21/2023.
30282# AB 8 |FWR Holding Corporation/Initial Delayed .. | 03/27/2020. | Direct. 0 08/21/2023.
30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter.. .. | 03/27/2020. | Direct. 0 08/21/2023.
31528# AA 2 |Ferraro Fine Foods Corp./Term Loan 05/18.... .. | 03/31/2020. | Direct. 2 05/09/2024.
31528# AC 8 |Ferraro Fine Foods Corp./Incremental Ter. .. | 03/31/2020. | Direct. 27,001 27,001 35 05/09/2024.
31528# AD 6 |Ferraro Fine Foods Corp./Second Amendmen. .. 1 03/31/2020. | Direct. . 14,381 | ... ..14,381 6 05/09/2024.
35041@ AA 3 |Foundation Risk Partners, Corp./Term Loa .. | 03/31/2020. | Direct. 3 11/10/2023.
35041@ AB 1 |Foundation Risk Partners, Corp./First Am... .. | 03/31/2020. | Direct. 1 11/10/2023.
35041@ AC 9 |Foundation Risk Partners, Corp./First Am... .. | 03/31/2020. | Direct. 1 11/10/2023.
35041@ AD 7 |Foundation Risk Partners, Corp./Second A..........ccovvvrenne .. | 03/31/2020. | Direct 5 11/10/2023.
35921# AA 6 |Frontline Technologies Intermediate Hold... .. | 03/31/2020. | Direct. 18 09/18/2023.
35921@ AC 4 |Frontline Technologies Intermediate Hold... . | 03/31/2020. | Direct. 0 09/18/2023.
360222 ZZ 9 | GB Auto Service, Inc./First Amendment De.............ccoeveee.. .. | 03/31/2020. | Direct 0 10/19/2024.
360444 ZA 4 |FWR Holding Corporation/Delayed Draw Ter.. .. | 03/27/2020. | Direct. 0 08/21/2023.
360660 ZZ 0 |FWR Holding Corporation/Delayed Draw Ter.. . | 03/27/2020. | Direct. 0 08/21/2023.
360777 ZZ 2 |FWR Holding Corporation/New Delayed Draw................... .. | 03/27/2020. | Direct 0 08/21/2023.
36850@ AB 9 |Gehl Foods, LLC/Term Loan 1/18. .. | 02/03/2020. | Direct. 4 01/25/2024.
391555 ZA 0 |Green Street Parent, LLC and Green Stree. ... | .. | 03/31/2020. | Direct. 1 08/27/2026.
41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17................... .. | 03/31/2020. | Direct 6 10/11/2024.
41781@ AB 3 |Harvey Tool Company, LLC/Delayed Term Lo .. | 03/31/2020. | Direct. 0 10/11/2024.
41902@ AA 9 |Sigma Electric Manufacturing Corporation .| 03/31/2020. | Direct. 29 . X 10/31/2023.
41902@ AA 9 |Sigma Electric Manufacturing Corporation............cc.coe...... .. | 03/31/2020. | Direct () RO [FUOPRORPOOOIN (< £:72)  ISUSTURTONUSO IOUPROOROORTOOTR IOVPRRRON (O (380) | 10/31/2023.
44903L AD 1 |Hygiena Borrower LLC/First Amendment Inc.. .. | 03/31/2020. | Direct. T | e | 2,578 | e 08/26/2022.
45259# AA 7 |IMPACT SALES TL L+650 06/27/2023 MD ... | .| 01/01/2020. | Adjustment 0 X .1 [ 06/27/2023.
45259# AA 7 |IMPACT SALES TL L+650 06/27/2023 MD...........cocceunvn. .. | 03/31/2020. | DIFECE........veeueerreerricriereeesseeinns [ eerereneersneiinnnnes | cvvrreen 14,854 | 14,854 | 15,116 | 15,088 | oo [ e (13) (13) [ v [ v 14,854 | | e | v (V1N I 317 | 06/27/2023.
45763F AN 8 |[Inmar, Inc./Initial Term Loan (First Lie .. 1 03/31/2020. | Direct. 22 22 05/01/2024.
46126# AA 6 |IntraPac International LLC/U.S. Term Lo .. | 03/31/2020. | Direct. 3 3 01/11/2026.
461444 7Z 7 |IntraPac Canada Corporation/Canadian Tel .. | 03/31/2020. | Direct. 1 1 01/11/2026.
463555 ZZ 8 |IRIHoldings, Inc./Term Loan 11/18. .| 03/31/2020. | Direct. 2 2 12/01/2025.
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480150 ZZ 7 |Key Surgical LLC/Incremental Term Loan 1 .. | 03/31/2020. ....1,063 1 ..1,063 06/01/2023.
48234K  AC 6 |Term Loan B : K&N Engineering .. | 03/31/2020. verennnnn 10,309 42 10,309 X 10/20/2023.
482666 ZA 5 | K2 Insurance Services, LLC/Term Loan 7/1............c........ .. | 03/31/2020. | DIrECt.........courieieciiieiierierinnienns [ everieriiniisninns | v 12,083 [ i 12,083 16 12,083 | oo | e | v (V1N T 220 |07/01/2024.
485111 ZZ 4 |Kellermeyer Bergensons Services, LLC/202... .. | 03/31/2020. 198 0 198 11/07/2026.
48773# AA 8 |Kellermeyer Bergensons Services, LLC/Ter.... .. | 03/31/2020. 900 0 11/07/2026.
488333 ZZ 1 |Kene Acquisition, Inc./Delayed Draw Term..........cccevvne. .. | 03/31/2020. 147 0 08/10/2026.
488555 ZA 4 |Kene Acquisition, Inc./Term Loan 8/19 1+ 03/31/2020. | DIFECL........vveeeererrererrerinseeserinns [ eorneenseinnninninns | rnernnennn 3,081 | i 3,081 3 08/10/2026.
493288 ZA 5 |Key Surgical LLC/Fourth Amendment Increm. .. | 03/31/2020. 480 1 06/01/2023.
525555 ZA 9 |Laboratories Bidco LLC/Term Loan 9/19 .+ | 03/31/2020. | DIFECL........cveerrercrererrierierirneeserinns [ eorneernreinsninsnnes | cvvvrenenn 1,150 | i 1,150 ...1,150 0 06/25/2024.
55371* AV 7 |MRI Software LLC/Delayed Draw Term Loan. .. 1 03/19/2020. | Ares Capital Management. ..26,633 0 .102/10/2026.
55418# AA 4 |Mac Lean-Fogg Company/Term Loan 12/18... .. | 03/31/2020. 2 2 12/22/2025.
55418# AB 2 |Mac Lean-Fogg Company/Delayed Draw Term.. .. | 03/31/2020. 0 12/22/2025.
57810J AC 2 |Amynta Agency Borrower Inc./Incremental. .. | 03/31/2020. 0 02/28/2025.
59509# AA 6 |Micromeritics Instrument Corp./Term Loan .. | 03/31/2020. 0 12/18/2025.
600343 ZZ 3 |Ministry Brands, LLC/Delayed Draw Term L... .| 03/31/2020. 0 12/02/2022.
60367 AA 9 |Ministry Brands, LLC/Delayed Draw Term L .. | 03/31/2020. 6,069 | ... 6,069 4 4 12/02/2022.
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo. .. | 03/31/2020. 677 670 0 0 . X .7 [12/02/2022.
61506U AB 0 |Montreign Resort Casino . .. 1 03/23/2020. [ DIrECL. ......ouvvrrrreeirrieierisrireriniees 14,115,470 | .....14,664,120 | .....12,903,322 1,199,375 [ L10199,375 e 14,381,409 |...coovverninne ...(265,939) | ...... (265,939) | ..... 743,781 | 01/24/2023.
62929# AA 2 | ACA Compliance Group/Term Loan 1/18.... .. | 01/01/2020. | Adjustment 0 02/09/2024.
62931*  AA 2 |NMC Skincare Intermediate Holdings II, L.. .. 1 03/31/2020. [ DIrEC.......ovvererreirierireireierieieieinens 1 1,463 10/31/2024.
62931* AC 8 |NMC Skincare Intermediate Holdings II, L .. | 03/31/2020. 0 101 10/31/2024.
62976# AA 4 |NSM Insurance Group, LLC/Term Loan 5/18.. .. | 03/31/2020. 4 4,590 05/11/2024.
62976# AB 2 |NSM Insurance Group, LLC/Delayed Draw Te................. .. | 03/31/2020. 1 2,353 05/11/2024.
62976# AC 0 |NSM Insurance Group, LLC/First Amendment.... .. | 03/31/2020. 1 825 05/11/2024.
62976# AD 8 |NSM Insurance Group, LLC/Second Amendmen v | - | 03/31/2020. 1 1,149 05/11/2024.
64027* AA 3 |NELIPAK HOLDINGS US TL L+425 07/02/2026.............. .. | 03/31/2020. 2 3,145 07/02/2026.
661000 ZZ 5 |NSM Insurance Group, LLC/Third Amendment... .. | 03/31/2020. 1 1,453 05/11/2024.
67096@ AA 0 |OMH-HealthEdge Holdings, LLC/Term Loan 9... wo | .. [ 03/31/2020. 0 859 10/24/2025.
69323* AA 3 |BakeMark Holdings, Inc./Additional Term............ccccoeven .. | 03/31/2020. 3 3,321 08/14/2023.
69345Y AB 0 |PFC ACQUISITION CORP .. | 03/31/2020. 24 16,263 02/07/2026.
69398* AD 7 |PDITA Holdings, Inc./First Lien Term Lo oo | .- | 03/31/2020. 3 28,000 10/24/2024.
69406* AA 3 |PHNTM Holdings, Inc./Term Loan (First Li..........c..cocvuuee. .. | 03/31/2020. 0 661 01/27/2023.
69406* AB 1 |PHNTM Holdings, Inc./Term Loan (First Li .. | 03/31/2020. 3 2,731 | s 01/27/2023.
695222 ZA 0 |NELIPAK HOLDING INC TL L+425 07/02/2026.. weee | - | 03/31/2020. 0 469 X .7 | 07/02/2026.
702666 ZZ 4 |Pathway Vet Alliance LLC (fka Pathway Pa...........cc.coc.... .. | 03/31/2020. [ DIrECt.......ouverrrrieirrieieriseierinies 1,164,838 | ...... 1,164,838 | ....... 1,162,173 | ... 1,162,438 | ..oocvvvvivees | 1,545 | i | s 1,545 | 1,164,838 | oo [ | e 0 [ 11,886 | 12/20/2024.
702888 ZZ 4 |Pathway Vet Alliance LLC/2019 First Lien .. | 03/31/2020. 1,515,678 | ....... 1,515,678 | ....... 1,515,678 0 1,515,678 | ..o e | v | s 14,424 | 12/20/2024.
70323# AA 7 |Pathway Vet Alliance LLC (fka Pathway Pa.... weer | - [ 03/31/2020. 3,295,706 | ....... 3,295,706 | ....... 3,237,576 | ......3,247,317 | oo | 088,389 | i | e 48,389 3,295,706 0] 33,630 | 12/20/2024.
70437Y AF 8 |PAYLESS INC A1-EXIT L+800 02/10/2022............ccconun. + | 01/14/2020. | DIFECE........vvrererrvrerierirecererieiies 738,774 | .......... 850,449 | .......... 425,867 | ........425225 | ..coovvvvvvrenres | 313,549 | i [ s 313,549 | ..o 738,774 | oo | e | s (VI T 02/10/2022.
70470@ AA 0 [POLYMER SOLUTIONS GRP L+625 07/31/22 MD .. | 02/27/2020. 1 1 43,091 07/31/2022.
70559@ AA 4 |Pegasus Global Enterprise Holdings, LLC/ wo || 03/31/2020. 4 4 05/29/2025.
715111 ZZ 6 |PHNTM Holdings, Inc./Fourth Amendment In.................. .. | 03/31/2020. 0 01/27/2023.
7163% AA 4 |PetlQ, LLC/Term Loan 01/18, .| 01/03/2020. 0 0 07/08/2025.
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71667 AB 1 |Petroleum Service Group LLC/Term Loan 7/.. 1] 01/03/2020. [ DIFECL. ....vvuvererierirerreriresneisisisenes | ceveeressssrssssnines | sverenseisnns 7402 | .o 7402 | oo 7,238 7,250 0 [V SR ISP TA402 | .o 07/23/2025.

71681# AN 3 |PetVet Care Centers, LLC/Second 2019 Del.. ... | .. | 03/31/2020. | Direct. 938 938 938 | ... ..938 0 938 X . 02/14/2025.

745777 ZZ 8 |Pyramid Management Advisors, LLC/Delayed................... .1 01/01/2020. [ AQJUSIMENL.........cvveriiririiieiniiieis | e | e [R70) [R70) | I [(F0) | - 126,380 | ..o 0 2(320) | covririenn | e | e (0[N (938) | 07/15/2023.

745777 ZZ 8 |Pyramid Management Advisors, LLC/Delayed.... .. 1 01/01/2020. | Adjustment 0 07/15/2023.

745777 ZZ 8 |Pyramid Management Advisors, LLC/Delayed.... . [ 03/31/2020. [ DIr€Ct.......oovverririeciniireiierieae 0 07/15/2023.

74719%#  AA 1 |Pyramid Management Advisors, LLC/Term Lo................... .. | 03/31/2020. 0 07/15/2023.

74741@ AA 5 | Olympia Acquisition, Inc./Term Loan 9/19... .. | 03/31/2020. 0 . 09/24/2026.

748111  ZZ 7 |Radius Aerospace Europe Limited/U.K. Ter. D| 03/31/2020. 0 1,017 03/29/2025.

749111 ZZ 6 |RSC Acquisition, Inc./Initial Delayed Dr.. .. | 01/07/2020. | Ares Capital Management. 29,182 29,182 | oo 29,182 | oo 29,182 0 29,182 10/30/2026.

74966U AP 5 |Term Loan B : Royalty Pharma... .1 02/11/2020. [ DIrECE. .....ouvvrvrrecieririrersnieierinnes | cervnrserennnnenns | 20en6,301,917 | 1.....6,301,917 | .......6,225,440 | .......6,243,345 | ....ccooovvvvvees [ 08,100 | oo | s 48,100 04/17/2023.

750222 ZZ 7 |RevintIntermediate II, LLC (fka: Implem. .. | 03/31/2020. | Direct. 2 12/13/2023.

75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19 .. 1 03/30/2020. | Direct. 1 03/29/2025.

750555 ZZ 0 |Revint Intermediate II, LLC (fka: Implem. .. | 03/31/2020. | Direct. 1 12/13/2023.

75734@ AB 9 |Reddy Ice Holdings, Inc./Term Loan 7/19... .. | 03/31/2020. | Direct. 16 07/01/2025.

75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te..........c.c.cccoeuuee .. | 03/31/2020. | Direct. 0 07/01/2025.

76009W AT 7 |RENT-A-CENTER, INC .. | .. | 03/31/2020. | Direct. 4 08/02/2026.

76150# AA 2 |Revint Intermediate II, LLC (fka: Implem.........ccooovcevienec. .. | 03/31/2020. | Direct. 5 12/12/2023.

76252@ AA 1 |Rialto Management Group, LLC/Term Loan 1..........ccc...... .. | 03/31/2020. | Direct 1 12/02/2024.

78249L AB 6 |RUSSELL INVESTMENTS .. | 01/31/2020. | VARIOUS.. 8,685 04/14/2023.

78404X AH 8 |SBA SENIOR FINANCE Il LLC INITIAL TERM L............... .. | 03/26/2020. | RBC CAPITAL MARKETS, 849 04/11/2025.

78411E AC 2 |SCSG EA Acquisition Company, Inc./Initia .. | 01/02/2020. | Direct. 0 09/01/2023.

78432@ AB 8 | SFE Intermediate HoldCo LLC/Incremental.... ... | .- 1 03/31/2020. | Direct. 1 . 07/31/2024.

80511@ AC 6 |SAVATREEINC TL L+5.25 06/01/2022 MD.............cconu.... .. | 01/01/2020. | AJUSIMENL........oouvverieriierinrineis [ [ [ | | e | s 0 [ v [ [ e [ e | e (V1 IR 1 |06/01/2022.

80511@ AC 6 |SAVATREE INC TL L+5.25 06/01/2022 MD... .. | 03/31/2020. | Direct. 06/01/2022.

81389# AA 5 |SecurAmerica, LLC/Term Loan 12/18 .| 03/31/2020. | Direct. 12/21/2023.

81389%# AB 3 |SecurAmerica, LLC/Delayed Draw Term Loan.................. .. | 03/31/2020. | Direct. 12/21/2023.

81389%# AC 1 |SecurAmerica, LLC/Delayed Draw Term Loan .. 1 03/31/2020. | Direct. 12/21/2023.

84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18 ... | .. | 01/02/2020. | Direct. 04/13/2024.

84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18............ccceeneernncns .. | 03/31/2020. | Direct 04/13/2024.

84650H AD 1 |SpareFoot, LLC/Incremental Term Loan 8/1... .. | 03/31/2020. | Direct. 04/13/2024.

84650H AF 6 |SpareFoot, LLC/First Lien Bader Incremen <. | - | 03/31/2020. | Direct. 04/13/2024.

84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr..........ccooevivcnnnee .. | 03/31/2020. | Direct 04/13/2024.

84650H AH 2 |SpareFoot, LLC/First Lien SBOA Increment.... .. | 03/31/2020. | Direct. 04/13/2024.

84756# AA 4 |Spectra Finance, LLC/Initial Term Loan 0 ... | .- | 03/31/2020. | Direct. 04/02/2024.

866105 ZZ 5 | SUMMIT COMPANIES DD L+625 09/01/2022 MD............ .. | 03/31/2020. | Direct 09/01/2022.

866110 ZZ 5 |SUMMIT COMPANIES 4A TL L+625 09/01/2022 .. | 03/31/2020. | Direct. 09/01/2022.

86803@ AA 4 |Sunshine Sub, LLC/Term Loan 5/18 ... | .. | 03/31/2020. | Direct. 05/27/2024.

86803@ AB 2 |Sunshine Sub, LLC/Delayed Draw Term Loan................... .. | 03/31/2020. | Direct. 05/27/2024.

870999 ZZ 5 |TerSera Therapeutics LLC/Third Amendment .. | 03/31/2020. | Direct. 03/30/2023.

87296@ AA 6 | TDG Group Holding Company/Term Loan 5/18.. .. | 03/31/2020. | Direct. 05/31/2024.

87296@ AB 4 |TDG Group Holding Company/Delayed Draw T.. .. | 03/31/2020. | Direct. 05/31/2024.

87296@ AE 8 | TDG Group Holding Company/Delayed Draw T.. . | 03/31/2020. | Direct. 05/31/2024.
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87298@ AB 2 |TPG VIII EIf Purchaser, LLC/U.S. Term Lo. .. | 03/31/2020. | Direct 13 05/11/2026.
87300 AB 0 |THG Acquisition, LLC/Term Loan 12/19 .| 03/31/2020. | Direct 0 12/02/2026.
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment..................... .. | 03/31/2020. | DireCt.........cooriecririiicrieririiniiis 0 03/30/2023.
88084@ AC 6 |TerSera Therapeutics LLC/Second Amendmen.. .. | 03/31/2020. | Direct. 0 03/30/2023.
88084@ AD 4 |TerSera Therapeutics LLC/First Amendment .« | - | 03/31/2020. | Direct 0 03/30/2023.
88732# AC 0 |TimeClock Plus, LLC/Term Loan 8/19...........ccccovvvrnerirnes .. | 03/31/2020. | DIFECE........eveurerrvrriicrirrirriieiies 1 08/28/2026.
89158 AC 7 |Touchstone Acquisition, Inc./Term Loan 1 .. | 03/31/2020. | Direct 3 11/17/2025.
90343K AR 3 |US Silica Company - Term Loan - Assignme.. .. | 03/31/2020. | Direct 18 05/01/2025.
90385P AC 4 | The Ultimus Group Midco, LLC/First Lien .. | 03/31/2020. | Direct 2 02/01/2026.
90932R AE 4 |Term Loan B : United Air Lines. .. | 03/30/2020. | Direct 5 03/29/2024.
91727# AA 5 |Urology Management Associates, LLC/Firs .. | 03/31/2020. | Direct. 2 08/31/2024.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10/.. .. | 01/02/2020. | Direct 0 10/17/2023.
91830@ AF 0 [VLS Recovery Services, LLC/Delayed Draw .. 1 01/02/2020. | Direct 0 10/17/2023.
92334# AA 8 |Production Resource Group, LLC/Term Loan. .. 1 01/01/2020. | Adjustment (0) 08/21/2024.
92645D AE 9 [VICTORY CAPITAL HOLDINGS, INC .. | 02/07/2020. | CITIGROUP. 610 06/07/2026.
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17.. .. | 03/31/2020. | Direct 7 12/21/2021.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0. .. | 03/31/2020. | Direct 6 08/31/2022.
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra .. | 03/31/2020. | Direct 6 08/31/2022.
92974* AC 3 |WSHP FC Acquisition LLC/Third Amendment. .. | 03/31/2020. | Direct 0 03/30/2024.
93710@ AA 2 |Wash Multifamily Acquisition Inc./2019 | .. | 02/01/2020. | AdjuStment...........cccvvvvrrveiveriineins [ [ v 15,000 | ..cocveneee 15,000 | .cocovvvenee 14,775 0 05/16/2022.
940333 ZA 8 | VLS Recovery Services, LLC/Second Amendm.. .1 01/02/2020. [ DIFECL......ceveevereeereerereieireeeereeeereeas 1,034 | o 1,034 | oot 998 0 0 10/17/2023.
958100 AQ 4 |Western Digital ... | .. [ 01/03/2020. | JP Morgan 0 02/27/2023.
958100 AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023.................. o | 01/31/2020. | DIFECE.........cveuveervrerierirrireiieniinns [ e | e 458,863 | ......... 458,863 | .......... 447,741 584 584 | .o | i 458,863 | ......ccvveve [ e | cverreririnieen0 [ 2,272 | 04/29/2023.
98379E AE 6 |XPOLOGISTICS INC .1 02/11/2020. | VARIOUS.........oovemrrrrrireineirnerinnns [ eoveriseenssinnsines | ceve 3,208,000 | ....... 3,200,000 | ....... 3,172,000 (0 RN PR 3,172,035 | ..oovvvvviiens | 220 35,965 | .........35,965 | ....... 10,469 | 02/24/2025.
BL2870 02 2 |NEXSTAR BROADCASTING INC TL B 1L . 1 01/02/2020. | Bank of America Merrill Lynch........ 0 09/18/2026.
BL2967 88 5 |SpareFoot, LLC/Incremental Term Loan 2/1...........ccccovuuvcee .1 01/02/2020. [ DIFECL......ceveeeeeeeercerereeeereeeereeeereens 170 0 04/13/2024.
BL2967 88 5 |SpareFoot, LLC/Incremental Term Loan 2/1 ... | .. ] 03/31/2020. | Direct 170 0 0 04/13/2024.
L2968E AB 8 |ENDO INTL B 1L L+425 04/12/2024 . | C| 03/31/2020. | Direct 7,000 2 2 04/12/2024.
N1603L  AD 9 |BRIGBITLB 1L USD . 1 03/31/2020. [ DIFECE. ...vveevesriseisserisriserieniseenas 4,076 80 80 06/30/2024.
8299999, Total - Bonds - Unaffiliated BanK LOBNS. .........rriieiriieiieerississesessssisssssssemssnsises | arssesssssssssesansssssssssssesssnsssssensansssssasssssssssassssssnssssensane | soees 52,806,057 | .....53,756,160 | .....50,749,620 | ..... 48,571,063 .1,686,850 ...1,686,850 .0...52,880,279 |.........0 | ...... (74,222) | ........ (74,222) | ..1,003,341 XXX
8399997. Total - Bonds - Part 4 .1,668,708,627 |.1,650,042,549 |.1,624,398,890 |.1,330,154,611 9,139,778 .2 |..9,170,469 .0 |.1,645,921,179 14,277,062 |...14,277,062 | 27,273,443 XXX
8399999. TOAl = BOMAS. ...ttt enbnneian .1,668,708,627 |.1,650,042,549 |.1,624,398,890 |.1,330,154,611 9,139,778 | .o 2 ]..9170,469 | ............. 0 |.1,645921,179 | ..ot 0 | 14,277,062 |...14,277,062 | 27,273,443 XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
722470 ZZ 7 |PINEBROOK.......oiviriimerieriieereniseissesssesssnssssessesesssess | o 01/02/2020. | DIFECL........cvvrrermreerrinerreriseissensnes | cvene 2,132.402 213,240 | .o [ e 213,240 | .......... 213,240 | .o, 0 | e | e 213,240 | oo [ | e (V] I 22,184 XXX 27,
722470 ZZ 7 [PINE BROOK......cciiiiiiimiiesrinsissssississssssesssssssssssssessnees . 103/31/2020. | DIr€Ct.....vocvvirrieerissirerssiesisnissinnis | cvenns 1,819.800 | .......... 181,980 | .o | v 181,980 | .oveeee 181,980 | .ooiviviiininns () O I 181,980 | oo [ e | e, 0 [ 3,200 XXX 2Z..........
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred. ... 395,220 XXX 00 395,220 | ..o 395,220 0 0 0 0 0 395,220 (O T o [ [FSTSRO o [ I 25,384 XXX XXX
8999997. Total - Preferred Stocks - Part 4. s et | erasnies 395,220 XXX ceene395,220 | i 395,220 0 0 0 0 0 395,220 0 0 [ 25,384 XXX XXX
8999999. Total - Preferred SIOCKS. ... esssssssenns 395,220 XXX ] 395,220 | ......... 395,220 0 0 0 0 0 395,220 0 [ 0 [ oo 0] 25,384 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001743  AE 3 |AMMC 18 SUB......c.ovvrririerieieierieesssssissssesenssseennas | o 01/31/2020. | Distribution of Funds.... 93,740 XXX [ | e | e 0 93,740 | o [ | e 0 [ XXX [
001747 AE 4 |AMMC 11 SN .| 01/31/2020. | Distribution of FUNDS........c..oeverreeene [ worererneeneriisiines | v 69,615 D .. (VPRI IUPRRRION ISR (U [RPURINN 69,615 | ..vocvvrerrenns | ceverrenineins | e (V1 P XXX [
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00175N  AC AMMC 15 SN .. | 01/31/2020. | Distribution of Funds ...17,805 XXX 0 17,805 XXX
00176K AC 7 |AMMC 16 SN .. | 01/31/2020. | Distribution of Funds ...17,003 XXX 0 17,003 XXX
00176N  AG 2 |AMMC 22 SUB .. | 01/31/2020. | Distribution of Funds.... 219,373 XXX 0 219,373 | oo XXX
00177C AC 4 |AMMC 20 SN .. | 01/31/2020. | Distribution of Funds.... 28,826 XXX oo | e 0 28,826 XXX
037833 10 0 |APPLE ORD .1 03/13/2020. | VARIOUS.........ccoovvvrerinrinriiniis 72,500.000 21,041,311 XXX | 3,985,608 | ..... 21,289,625 | (17,304,017) | covvovvvvrennns | cevvrrnerrrnnnns | (17,304,017) | v 3,985,608 | ................ | 17,055,703 |...17,055,703 | ....... 23,100 XXX
156504 30 0 [CENTURY COMMUNITIES ORD.... .. [ 02/20/2020. | VARIOUS ...180,512.000 | ....... 6,786,954 XXX | 3,602,192 | ....... 4,937,003 | .(1,334,811) | oo | e | o(1,334,811) | i | 3,602,192 | .cooviiiriinnne XXX
375558 10 3 | GILEAD SCIENCES ORD .. | 03/02/2020. | CORNERSTONE MACRO . 5,000.000 375,356 XXX | 324,900 | ......... 324,900 | ..cooovririii 324,900 XXX
755740 10 1 |READY CAPITAL ORD ..102/21/2020. | VARIOUS........coovrvrreierirrirerrninns ...549,580.000 | ....... 9,055,338 XXX | e 7,226,977 | ....... 8,474,524 | (1,247 ,547) | covvvvvvrivns [ ovrnrverinninn | (1,247 54T) | oo | v 7,226,977 |..ccoovvennnn | 1,828,361 |.....1,828,361 | ..... 219,832 XXX
88607B AA 5 |TBOLT 2019E .| 01/31/2020. | Distribution of Funds.... 52,803 D 9.9 S OO VSOOI DO 52,803 | .o | e | e | s XXX
G81276 10 SIGNET JEWELERS ORD, 01/16/2020. | Strategas Securities LLC................ 5,000.000 149,851 XXX s 89,400 | ......... 108,700 (19,300) | ..ovveviriernas 89,400 | ..o | 00ern060,451 | ..o 80,451 | i, XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...... 37,907,974 XXX ....15,229,077 | ..... 35,134,752 | (19,905,674) | .. 15,728,242 | ............0 | 22,179,733 |..22,179,733 | ..... 242,932 XXX XXX
9799997. Total - CommOn StOCkS - Part 4.........co.oiiiiiiiiicisi i e 37,907,974 XXX ....15,229,077 | ..... 35,134,752 | (19,905,674) | .. 15,728,242 | ............0 | 22,179,733 |...22,179,733 | ..... 242,932 XXX XXX
9799999. Total - Common Stocks.. 37,907,974 XXX .....15,229,077 | ..... 35,134,752 | (19,905,674) | .. 15,728,242 | ...........0 | 22,179,733 |..22,179,733 | ... 242,932 XXX XXX
9899999. Total - Preferred and Common Stocks.......... 38,303,195 XXX ....15,624,298 | ... 35,529,972 | (19,905,674) | .. .0 16,123,462 | .............0 | 22,179,733 |...22,179,733 | ..... 268,316 XXX XXX
9999999. Total - Bonds, Preferred and Common StOCKS..........ccuiuiiiniiiniiiniiiiisiiisiinns i 1,707,011,822 XXX .1,640,023,188 |.1,365,684,583 | (19,874,981)| 9,139,778 | ............2 | (10,735205) | ............ 0 [.1,662,044,641 | ............. 0 27,541,759 XXX XXX
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems| Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

EQUITY INDEX OPTIONS.........cccouuvuunae EQUITY INDEX PRODUCTS WELLS FARGO 04/12/2019.... | 04/11/2020.... | .coovvvenienne ..1,725220 | 2,887.87 ....... 63,623 58,662 |..... 58,662 |........ (47,744) 0002
EQUITY INDEX OPTIONS.........ccccouevuunae EQUITY INDEX PRODUCTS SOCIETE GENERALE 05/10/2019.... | 05/08/2020.... | ..oovvenvenneee ...1,522,486 | 2,879.73 46,594 B [ 46,594 |........ (62,273) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 06/14/2019.... | 06/11/2020.... ...1,419,545 | 2,825.29 55,697 |..... 55,697 |........ (93,305) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 07/12/2019.... | 07/10/2020.... ...1,597,651 | 2,880.98 30,460 B [P 30,460 |...... (111,698) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MERRILL LYNCH 08/09/2019.... | 08/08/2020.... ...1,560,818 | 2,991.51 8,513 8,513 |....... (84,267) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. ROYAL BANK OF CANADA.........cccoouvve rmrrrriirsneriernes 09/13/2019.... | 09/12/2020.... ...1,196,166 | 299140 ...... | ....ccee.: 49,200 5244 | ... 5244 | ... (79,845) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 10/11/2019.... | 10/11/2020.... .. 1,746,752 | 2,920.07 ....... 93,551 22,469 B [P 22,469 | ...... (156,184) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO. 11/15/2019.... | 11/15/2020.... | vecvrverrenrene ...1/464,852 | 3,088.75....... 59,314 4,795 (82,028) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CREDIT SUISSE 12/13/2019.... | 12/11/2020.... ...2,579,876 | 3,135.79 ....... | oo 109,693 4622 | .| o 4,622 | ... (132,984) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 01/10/2020.... | 01/08/2021.... ...1,049,778 | 3,253.05 ....... 39,832 624 | .| 824 | (39,208) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS SOCIETE GENERALE 02/14/2020.... | 02/13/2021.... | ccoovvvneenee 21,502,262 | 3,376.89 ... | coveeeriiereinenins [ e 49,203 201 | oo | o201 [ (49,001) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 03/13/2020.... | 03/12/2021.... ...1,560,093 | 2,767.35 ....... 86,356 44816 | ... |.......44,816 |...... (41,540) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccccouvimnriin 10/05/2018.... | 04/06/2020.... ...6,925,368 | 2,885.57 ...... | c...ucce 275,026 272 || 272 | (437,521) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ...ccccoovinmriie 10/19/2018.... | 04/20/2020.... ...06,642,672 | 2,767.78 ....... | ......c.. 271,114 57,628 |.....|....57,628 |..... (407,084) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 11/06/2018.... | 05/06/2020.... ...8,981,210 | 2,75545 ....... 369,128 | ..o | e | i 146,950 |.....|.......146,950 |...... (485,803) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ...ccooovvvvirniennes 11/20/2018.... | 05/20/2020.... ...6,868,914 | 2,641.89 ... ......... 278,965 239,607 (252,947) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ....cccoovvvrirrnennns 12/06/2018.... | 06/06/2020.... ...9,435,825 | 2,695.95 ....... 389,809 270,983 |....|.....270,983 |...... (412,162) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 12/20/2018.... | 06/20/2020.... ...8,629,105 | 2,467.42 ....... 335,194 | oo | e | i 417,107 LAT07 (229,100) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 01/04/2019.... | 07/06/2020.... ...5,701,738 | 2,531.94 ....... | oo 199,561 230,031 |..... | .......230,031 |...... (136,713) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS SOCIETE GENERALE 01/18/2019.... | 07/20/2020.... ...3,846,320 | 2,670.71 ..o | vovvrnee 140,008 | ..covoonveerereirenes [ e [ e 126,600 B 126,600 |...... (109,499) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ...ccccconuvvirniiiinne 02/06/2019.... | 08/06/2020.... ..8,741,152 | 2,731.61 .313,901 258,500 |..... 258,500 |...... (258,691) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 02/20/2019.... | 08/20/2020.... ...7,047,212 | 2,784.70 257,928 | ..o [ s | e 190,264 B [ 190,264 |...... (223,651) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccccooeivnriii 03/06/2019.... | 09/06/2020.... | .. ...5,820,045 | 2,771.45 215994 | e [ | e 145,705 | L] 145,705 | L (187,745) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 03/20/2019.... | 09/20/2020.... ,406,629 | 2,824.23 .. .270,342 246,728) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY 04/05/2019.... | 10/06/2020.... ...8,624,425 | 2,892.74 .313,929 (292,258) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccooovinmniiis 04/18/2019.... | 10/20/2020.... | .. ...7,843,581 | 2,905.03 ....... | .....c.. 291,881 | e | e [ e 152,703 | [0 152,703 e (268,143) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 05/06/2019.... | 11/06/2020.... ,534,501 | 2,93247 ....... 324,303 295,219) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 05/20/2019.... | 11/20/2020.... ...6,301,763 | 2,840.23 ....... 233,165 | oo | e | e 156,431 [ L ] 156,431 ] (190,551) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 06/06/2019.... | 12/06/2020.... | .. ...5,083,446 | 2,843.49 AT9,700 | oo [ | e 114,926 | [ 100000 114,926 ] (152,685) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 06/20/2019.... | 12/20/2020.... ,761,921 | 2,954.18 .. 215,496 201,720) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 07/05/2019.... | 01/06/2021.... ....7,036,482 | 2,990.41 272,312 | oo e | e 119,616 | [ 119,616 | e (247,224) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY 07/19/2019.... | 01/20/2021.... | .. ....5,348,880 | 2,976.61 204,080 | ... | e [ 97,103 | ] 0 97,103 ] L (181,592) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY 08/06/2019.... | 02/05/2021.... 725,342 | 2,881.77 .. .264,207 211,590) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY 08/20/2019.... | 02/19/2021.... 4774902 | 2,900.51 169,987 | e | e [ e 105,753 ] 105,753 L (134,794) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SCOTIA BANK 09/06/2019.... | 03/06/2021.... ...5,238,769 | 2,978.71 ABT,967 | v | v | v, 88,884 | L] ......88,884 | L (161,831) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CREDIT SUISSE 09/20/2019.... | 03/20/2021.... ,312,945 | 2,992.07 .. .266,191 224,364) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. ROYAL BANK OF CANADA.......ccccccovvv i 10/04/2019.... | 04/06/2021.... ...6,128,554 | 2,952.01 ....... 223,692 | ..o | e | e 121,356 [ [ 100 121,356 (179,304) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 04/20/2021.... ...7,344,335 | 2,986.20 265,865 | .....ooveerieniins [ e | e 135,174 | L]0 135,174 ] (214,460) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 11/06/2019.... | 05/06/2021.... .10,694,734 | 3,076.78 .. .397,844 327,460) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 11/20/2019.... | 05/20/2021.... ...8,903,111 | 3,108.46 333,867 | oo [ e | e 126,077 | [ 100 126,077 ] (271,533) 0002
EQUITY INDEX OPTIONS.........ccccouvvvern. EQUITY INDEX PRODUCTS BNP PARIBAS NY 12/06/2019.... | 06/06/2021.... | .eevvvervneene ..10,334,559 | 3,14591 ...... 389,613 | .ooooereeei | e | . 136,433 | |10 136,433 ] (311,090) 0002
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems| Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 12/20/2019.... | 06/20/2021.... ....8,381,419 | 3221.22 310,113 85,020 85,020 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY 01/06/2020.... | 07/06/2021.... 6,380,271 | 3,246.28 ....... | ccocroeerrrreriinens | s 230,335 | ..o | i 59,788 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MORGAN STANLEY 01/17/2020.... | 07/20/2021... | ceoovvvninnns ..4,668,614 | 3,329.62 ....... | ccoooorrrercriinenis [ e 171,241 | s | s 32,412 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 02/06/2020.... | 08/06/2021.... ..10,646,465 | 3,345.78 ....... | ccoeoorrreicriinenis [ e 398,604 | ... | s 74,104 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 02/20/2020.... | 08/20/2021.... ..9,734,278 | 3,373.23 ....... 359,195 62,045 | ... 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 03/06/2020.... | 09/03/2021.... | .veoovvvneenns 1,814,527 | 297237 o | e [ e 288,356 B IR 177,635 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 03/20/2020.... | 09/20/2021.... 0,738,049 | 2,304.92 ... | oo [ i 306,427 361,143 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 04/05/2019.... | 04/06/2020.... | ...oovvvnennce 24,028,643 | 121.98 .......... 588,702 ....1,369,531 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MORGAN STANLEY. 04/05/2019.... | 04/06/2020.... | ....vvvneence 13,533,715 | 87.95 ...coccovvns | o 391,124 0 ... (607,655) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 04/05/2019.... | 04/06/2020.... .42,850,921 1,988,283 | ..oovveerrreerines | e | i 177,130 ..(3,139,519) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 04/05/2019.... | 04/06/2020.... ...5,377,138 . 235,519 51,627 | ... | 51,627 | ... (272,152) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO. 04/05/2019.... | 04/06/2020.... | ...ovvvuvenee ..85,866,296 | 2,892.74 .......| ..... 1,923,405 3,057,069 |..... | ....3,057,089 |...... (648,832) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 04/05/2019.... | 04/06/2020.... ..35,170,730 | 2,892.74 ....... 998,849 - - ...(1,261,175) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. ROYAL BANK OF CANADA........cccccooev i 04/05/2019.... | 04/06/2020.... ..29,645364 | 2,892.74 ....... | ......... 619,588 902 | coove | o902 [ (950,905) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA.......ccccccoovv s 04/05/2019.... | 04/06/2020.... | ..ovvvnvennee 162,186,277 | 2,892.74 .......| ..... 3,730,283 4,968 ...(5,763,959) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccooouvvrirnnnnnes 04/05/2019.... | 04/06/2020.... ..69,370,221 | 2,892.74 ..1,658,852 2,130 ...(2,584,774) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 04/05/2019.... | 04/06/2020.... ..99,405,558 | 2,892.74 2,475,191 3,057 ...(3,874,332) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 04/05/2019.... | 04/06/2020.... | ...ovvvneenee 118,354,724 | 2,892.74 .......| ..... 3,100,902 3,645 ...(4,865,306) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 04/05/2019.... | 04/06/2020.... ..59,590,444 | 2,892.74 ..1,645,408 1,838 ...(2,601,224) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 04/05/2019.... | 04/06/2020.... ..69,715,034 | 2,892.74 ..1,973,650 2,151 ..(3,131,394) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE 04/05/2019.... | 04/06/2020.... .48,019,484 | 2,892.74 ...... | ...... 1,445,929 1,483 ..(2,317,849) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 04/05/2019.... | 04/06/2020.... ..66,243,746 | 2,892.74 ..2,094,072 2,046 ...(3,389,950) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 04/05/2019.... | 04/06/2020.... ..65,375,924 | 2,892.74 ..2,138,506 2,020 ...(3,480,094) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 04/05/2019.... | 04/06/2020.... | .. .45,088,355 | 2,892.74 .......| ..... 1,553,296 1,393 ..1,393 |...(2,547,244) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 04/18/2019.... | 04/20/2020.... ..20,992,148 | 120.37. 522,704 .1,196,870 5,855 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CREDIT SUISSE 04/18/2019.... | 04/20/2020.... .11,552,522 | 85.64 ... 346,576 2,897 || 2,897 | (619,503) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 04/18/2019.... | 04/20/2020.... | .. ..34,221,398 1,574,184 227,652 ..(2,311,081) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 04/18/2019.... | 04/20/2020.... ..4,675,369 . 205,717 67,099 |.....|.......67,099 |...... (235,593) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 04/18/2019.... | 04/20/2020.... ..64,007,833 | 2,905.03 ....... | ... 1,408,158 | ..o | e | s 1,300,324 ...(1,389,582) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 04/18/2019.... | 04/20/2020.... | .. ..28,567,760 | 2,905.03 .799,897 - - ...(1,152,522) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 04/18/2019.... | 04/20/2020.... ..25,854,767 | 2,905.03 .. 543,293 33,054 |.....|.......33,054 |..... (786,407) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 04/18/2019.... | 04/20/2020.... . 133,882,397 | 2,905.03 ,081,069 | ..oooveeerieeenns [ e | crerereine 179,174 ...(4,520,431) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 04/18/2019.... | 04/20/2020.... | .. ..51,419,031 | 2,905.03 70,159 ...(1,821,850) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 04/18/2019.... | 04/20/2020.... ..77,544,987 | 2,905.03 .. ...(2,876,433) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... .. | 04/18/2019.... | 04/20/2020.... ..54,033,558 | 2,905.03 ...(2,093,838) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 04/18/2019.... | 04/20/2020.... ..66,815,690 | 2,905.03 ...(2,671,939) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... 04/18/2019.... | 04/20/2020.... ..52,871,546 | 2,905.03 .. ...(2,223,097) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... .. | 04/18/2019.... | 04/20/2020.... ..47,351,989 | 2,905.03 ...(2,087,963) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 04/18/2019.... | 04/20/2020.... ..54,324,061 | 2,905.03 81,392 . ...(2,594,087) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 04/18/2019.... | 04/20/2020.... ..51,709,534 | 2,905.03 .. 78,336 ..78,336 |...(2,594,214) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 04/18/2019.... | 04/20/2020.... .48,223,498 | 2,905.03 73,842 ..73,842 |...(2,554,156) 0002
EQUITY INDEX OPTIONS.........ccccouvvvern. EQUITY INDEX PRODUCTS GOLDMAN SACHS 05/06/2019.... | 05/06/2020.... | .ooovvererennns | cenieee 105,444 | 66.23 ............ 78 78 (3,631) 0002
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1 2 5 6 7 8 9 10 1 12 13 14 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential | Reference| and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e (Decrease) B.JA.CV. Hedged Items | Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 05/06/2019.... | 05/06/2020.... ..24,269,695 | 120.81. ST7,619 | oo | e 1,310,429 | ....|...1,310,429 |........ (14,897) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 05/06/2019.... | 05/06/2020.... .11,438,041 | 87.37 ... 329,382 9741 || e 9741 | Ll (524,871) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS JP MORGAN CHASE 05/06/2019.... | 05/06/2020.... | ..ovvvnevnee ..38,429,480 | 981.63.......... 1,779,285 250,770 ...(2,323,292) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 05/06/2019.... | 05/06/2020.... ...5,415,633 .235,038 41,859 | ... |.......41,859 | ... (244,893) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 05/06/2019.... | 05/06/2020.... ..75,668,750 ,7132,814 955,899 ...(2,064,838) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CITIBANK 05/06/2019.... | 05/06/2020.... | ...oovvvneence ..33,594,016 | 293247 .......| ......... 970,867 | ..ooovvvecrieeeeis | ceverieriiseniiens | = e [ | 7 e | e (976,929) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 05/06/2019.... | 05/06/2020.... ...|..33,610,551 | 2,932.47 .710,843 90,126 |.....|........90,126 |...... (952,092) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccccoovvvivmnnnnes 05/06/2019.... | 05/06/2020.... .| 144,664,755 | 2,932.47 VB5T,745 | s | e [ s 412,802 ...(4,552,974) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 05/06/2019.... | 05/06/2020.... | ..oovvvneence 54,844,402 | 293247 ....... 1,329,932 | oo | e | e 160,821 ..(1,812,110) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 05/06/2019.... | 05/06/2020.... AT 422,619 | 293247 ....140,846 ...(1,604,014) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ...cccconuivirneiinnne 05/06/2019.... | 05/06/2020.... ..53,664,201 | 2,932.47 ....161,347 ...(1,857,093) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO. 05/06/2019.... | 05/06/2020.... | ..oocvvnvevnce ..54,633,156 | 2,932.47 .......{ ... 1,453,242 | ....ccoovvoviriiins | e [ e 169,001 ...(1,997,190) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. ROYAL BANK OF CANADA.......ccccccoueve v 05/06/2019.... | 05/06/2020.... ..93,643,946 | 2,932.47 292,757 ...(3,496,171) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 05/06/2019.... | 05/06/2020.... .48,586,939 | 293247 .......{ ...1,348,353 | .coooiiiiiciienns | e [ e 154,202 ...(1,870,600) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 05/06/2019.... | 05/06/2020.... | ..ovvvnennce ..71,539,599 | 2,932.47 231,334 ...(2,865,123) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 05/06/2019.... | 05/06/2020.... ..56,538,699 | 293247 .......{ ... 1,755,465 | ..ooooiiciicis | e [ s 190,401 ...(2,481,964) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ...ccooovvvvirniennes 05/06/2019.... | 05/06/2020.... ..66,860,316 | 2,932.47 . 230,392 ...(3,139,959) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ....cccoovvvrirrnennns 05/06/2019.... | 05/06/2020.... | ...oovveneenee ..56,423,683 | 293247 ....... 1,918,240 | oo | e [ i 194,333 ...(2,771,404) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 05/20/2019.... | 05/20/2020.... 74,277 | 64.51 ... 1,879 120 (2,783) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 05/20/2019.... | 05/20/2020.... ..21,354,549 | 120.64 . 501,825 | oo [ e 1,168,585 |..... |...1,168,585 |........ (26,788) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CITIBANK 05/20/2019.... | 05/20/2020.... | ...ovvvnrvenns .12,618,133 353,739 22,828 |.....|........22,828 |...... (603,547) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 05/20/2019.... | 05/20/2020.... ..34,998 274 1,608,171 833,332 ...(2,561,489) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 05/20/2019.... | 05/20/2020.... ....5,163,898 221,015 58,888 |.....|.......58,888 ... (239,892) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 05/20/2019.... | 05/20/2020.... | .. ..69,801,003 1,640,324 2,280,478 |....|...2,280,478 |..... (876,496) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 05/20/2019.... | 05/20/2020.... 31,870,974 | 2,840.23 ....... 886,013 ...(1,903,144) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ..o 05/20/2019.... | 05/20/2020.... 21,017,702 | 2,840.23 ....... | ......... 435,299 | ..o | e [ e 146,275 (522,404) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 05/20/2019.... | 05/20/2020.... | .. . 110,216,466 | 2,840.23 ..2,518,446 829,201 ...(3,062,886) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 05/20/2019.... | 05/20/2020.... 47,715,864 | 2,840.23 .. ,126,678 368,629 ..(1,378,732) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 05/20/2019.... | 05/20/2020.... ..52,526,068 | 2,840.23 21,266,519 [ e [ e [ i 412,723 ...(1,556,479) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 05/20/2019.... | 05/20/2020.... | .. ..75,266,095 | 2,840.23 ..1,867,566 605,994 ...(2,313,767) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 05/20/2019.... | 05/20/2020.... ..66,357,353 | 2,840.23 .. 732,725 554,995 ...(2,162,817) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 05/20/2019.... | 05/20/2020.... ..84,354,831 | 2,840.23 ....... | .....2,287,024 | ...oooiecrieens | e [ s 725,799 ...(2,874,740) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 05/20/2019.... | 05/20/2020.... | .. ..66,461,382 | 2,840.23 . 591,042 ...(2,388,655) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 05/20/2019.... | 05/20/2020.... ..65,893,336 | 2,840.23 .. ,023,833 621,594 ...(2,614,330) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ... [ 05/20/2019.... | 05/20/2020.... ..57,940,692 | 2,840.23 ..1,906,873 575,113 (2,515,891) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccccooviinriii 05/20/2019.... | 05/20/2020.... .49,135979 | 2,840.23 ....... 1,690,801 503,333 (2,262,659) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 06/06/2019.... | 06/06/2020.... 64.74 6,059 356 (8,406) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 06/06/2019.... | 06/06/2020.... . 125.88. 536,169 1,245,000 |.....|...1,245,000 |......... 20,248 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CREDIT SUISSE 06/06/2019.... | 06/06/2020.... ..14,606,756 | 88.88 ... 406,068 9,101 [ .| oo 9,101 | (548,940) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 06/06/2019.... | 06/06/2020.... .41,935251 | 952.21. 857,732 .1,075,363 (3,003,445) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 06/06/2019.... | 06/06/2020.... ....6,089,650 . .248,458 49,990 |....|.......49,990 |...... (255,480) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA..........cccouvvs mrrvriirnnnriinnnes 06/06/2019.... | 06/06/2020.... | ...vvvnevecn ..70,864,877 | 2,84349....... 1,566,114 | oovooeereenns | e 2,183,626 |.....|...2,183,626 |...... (882,809) 0002
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems| Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 06/06/2019.... | 06/06/2020.... ..28,693,666 | 2,843.49 671,432 - - ...(1,285,944) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 06/06/2019.... | 06/06/2020.... 43,847,573 | 2,843.49 .881,336 372,278 | ... | e 372,278 |...... (958,737) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 06/06/2019.... | 06/06/2020.... | ...oovvenvevnce 132,025,694 | 2,84349 .......| ..... 2,950,774 | cooooreierieerins | e | s 1,226,584 ...1,226,584 |...(3,280,374) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 06/06/2019.... | 06/06/2020.... ..52,604,565 | 2,843.49 1,215,712 502,070 ...502,070 |...(1,359,663) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 06/06/2019.... | 06/06/2020.... ..83,561,051 | 2,843.49 ..1,989,902 818,194 ...818,194 |...(2,243,648) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 06/06/2019.... | 06/06/2020.... ..89,569,935 | 2,84349 .......| ..... 2,177,727 891,483 |.....| ... 891,483 |...(2,465,065) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 06/06/2019.... | 06/06/2020.... ..63,125,478 | 2,843.49 652,976 652,976 |...(1,843,490) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 06/06/2019.... | 06/06/2020.... 91,276,029 | 2,843.49 991,520 |..... [ .. 991,520 |...(2,881,750) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 06/06/2019.... | 06/06/2020.... | ..oovvvnevece ..55,721,798 | 2,843.49 617,123 | ... | ... 617,123 |...(1,816,030) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ..ccccconvivirnerinnne 06/06/2019.... | 06/06/2020.... ..48,339,330 | 2,843.49 558,179 ....558,179 |...(1,690,818) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY 06/06/2019.... | 06/06/2020.... ..61,850,757 | 2,843.49 .......{ ......1,966,854 | ......ooviiiririrenns | e [ e 752,528 ....752,528 |...(2,375,519) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ...cccccoouvvinnriiinae 06/06/2019.... | 06/06/2020.... | ....ocvvuvence ..80,470,767 | 2,843.49 ....... | ... 2 872487 | ..ooooiiiiriiens | e [ i 1,011,019 ...1,011,019 |...(3,284,707) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 06/20/2019.... | 06/20/2020.... 391,392 | 65.65 ... 638 638 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 06/20/2019.... | 06/20/2020.... ..20,969,193 | 131.11. 461,322 939,064 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 06/20/2019.... | 06/20/2020.... | ...ovvvnvevneee 14,530,516 | 90.87 ....cccceves | covernn 412,665 7,995 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 06/20/2019.... | 06/20/2020.... ..38,140,460 1,647,668 513,938 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.......... UBS SECURITIES 06/20/2019.... | 06/20/2020.... ...5,462,120 .216,846 25,737 ) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 06/20/2019.... | 06/20/2020.... | ...oovveneeneee ..68,719,493 | 295418 .......| ..... 1,484,341 325,585 ...(2,257,622) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 06/20/2019.... | 06/20/2020.... ..28,554,176 | 2,954.18 702,433 - - ...(1,225,693) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ..ccccconvivirneriinne 06/20/2019.... | 06/20/2020.... 93,942,924 | 2,954.18 ,936,435 535,989 |..... | ... 535,989 |...(2,257,966) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ..ccccconvivirnerinnne 06/20/2019.... | 06/20/2020.... .57,578,853 | 295418 ....... | ...... 1,244,364 340,382 | ... | coeveee 340,382 |...(1,460,457) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... .. | 06/20/2019.... | 06/20/2020.... ..76,396,109 | 2,954.18 ATA2,837 [ e [ e [ e 470,307 ...(2,064,733) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 06/20/2019.... | 06/20/2020.... ..85,375,802 | 2,954.18 ..2,067,049 549,060 ..(2,477,764) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 06/20/2019.... | 06/20/2020.... | .. ..69,127,812 | 2,954.18 LAT56,736 | e [ e [ e 459,369 ..(2121,118) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... 06/20/2019.... | 06/20/2020.... 74,149,918 | 2,954.18 .. ,988,025 510,241 ...(2,423,253) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 06/20/2019.... | 06/20/2020.... ..68,536,976 | 2,954.18 L1912,937 [ e [ e [ s 479,787 ...(2,358,032) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 06/20/2019.... | 06/20/2020.... | .. ..66,764,468 | 2,954.18 22,003,810 [ .o [ e [ e 482,159 ...(2,525,410) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 06/20/2019.... | 06/20/2020.... ..90,988,744 | 2,954.18 .. ..2,930,749 677,030 ..(3,779,515) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 07/05/2019.... | 07/06/2020.... 400,356 9,128 21 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 07/05/2019.... | 07/06/2020.... | .. ..21,489,505 460,087 913,193 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 07/05/2019.... | 07/06/2020.... ..15,480,161 414,247 15,812 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 07/05/2019.... | 07/06/2020.... .40,716,764 T79,323 | s | e [ s 477,529 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 07/05/2019.... | 07/06/2020.... | .. ....6,309,602 256,170 31,059 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. ROYAL BANK OF CANADA.... . | 07/05/2019.... | 07/06/2020.... ..76,125,898 | 2,990.41 .. 268,734 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 07/05/2019.... | 07/06/2020.... ..27,790,726 | 2,990.41 - ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 07/05/2019.... | 07/06/2020.... .40,977,064 | 2,990.41 224,491 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 07/05/2019.... | 07/06/2020.... 100,236,251 | 2,990.41 .. 569,762 wll ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccccoouvnmniii 07/05/2019.... | 07/06/2020.... ... |..52,054,952 | 2,990.41 305,485 o ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 07/05/2019.... | 07/06/2020.... . |..86,806,022 | 2,990.41 . 517,116 ...(2,363,140) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 07/05/2019.... | 07/06/2020.... 127,391,466 | 2,990.41 .. .3,250,132 ....780,600 ..(3,722,291) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... | 07/05/2019.... | 07/06/2020.... .|..84,329,562 | 2,990.41 ....... 2,252,452 528,143 ...(2,603,436) 0002
EQUITY INDEX OPTIONS............ccooeeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ....ccccoovvvivmnnnnes 07/05/2019.... | 07/06/2020.... | ...ovvvneeeee ..65,489,979 | 299041 ......| ..... 1,808,374 | oo | e | cevvviiind 416,962 | ..... | ....... 416,962 |...(2,107,933) 0002
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1 2 5 6 7 9 10 1 13 14 20 21 22 23
Cumulative Prior
Year(s) Initial Hedge
Cost of C Adjustment to Credit | Effectiveness
Date of Strike Price, Undiscounted o Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or Notional Rate of Index Premium Current Year Book/Adjusted d Value of Potential | Reference| and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration Amount Received (Paid) | (Received) Paid Income Carrying Value | e Hedged Items | Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 07/05/2019.... | 07/06/2020.... ..65,489,979 | 2,990.41 ....... 1,913,056 | .oooooorrviieenees | e ....428,300 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ... | 07/05/2019.... | 07/06/2020.... ..70,573,676 | 2,990.41 ....... 2,259,091 cerrennn 482,257 ) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ...cccooevnmriiis 07/05/2019.... | 07/06/2020.... .58,911,077 | 2,990.41 ....... 1,997,662 | ..oovreeecrieeriiies | e [ e 413,355 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 07/19/2019.... | 07/20/2020.... 710,447 | 65.51 ... ..15,984 1,557 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 07/19/2019.... | 07/20/2020.... ..19,138,653 | 134.47. 394,259 | ..o [ s | s 710,316 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MERRILL LYNCH 07/19/2019.... | 07/20/2020.... ..11,686,749 293,338 23,230 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 07/19/2019.... | 07/20/2020.... ..31,400,769 1413035 | oo | e [ i 463,409 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 07/19/2019.... | 07/20/2020.... ....5,023,428 202,444 34,008 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO. 07/19/2019.... | 07/20/2020.... ..68,534,864 1,542,034 266,557 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 07/19/2019.... | 07/20/2020.... ..24,506,673 659,230 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY 07/19/2019.... | 07/20/2020.... ..29,369,464 | 2976.61 ....... | ......... 600,609 | ..o [ o | v 197,839 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ...cccccoouvvinnriiinae 07/19/2019.... | 07/20/2020.... ..58,873,443 1,260,578 | ..oovveeerrenerines | e | i 412,825 (1, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . 1 07/19/2019.... | 07/20/2020.... ..55,565,377 285,376 | e [ e [ e 404,385 (1, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . 1 07/19/2019.... | 07/20/2020.... ..12,723,065 1,724,478 552,221 (1, 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE 07/19/2019.... | 07/20/2020.... ..56,832,122 | 2,976.61 ....... 1,404,363 | ..o | e [ i 440,196 (1, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 07/19/2019.... | 07/20/2020.... ..63,401,793 | 2,976.61 L1804,831 [ [ s [ e 498,122 (1, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 07/19/2019.... | 07/20/2020.... ..78,880,165 | 2,976.61 ..2,036,106 625,457 (2, 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 07/19/2019.... | 07/20/2020.... ..82,154,435 | 297661 ....... 2,202,595 663,077 (2, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 07/19/2019.... | 07/20/2020.... 49,411,726 | 2,976.61 LANBT725 | [ s | i 412,188 (1, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... [ 07/19/2019.... | 07/20/2020.... ..57,746,236 | 2,976.61 ..1,808,161 503,383 (2, 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ..ccccconvivirnerinnne 07/19/2019.... | 07/20/2020.... 49,411,727 | 2,976.61 ....... 1,665,713 | coooveeerrreerines | cevvrererneeinenes | veerenens 446,210 (1) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 08/06/2019.... | 08/06/2020.... 490,238 | 62.53 ... 2,210 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CREDIT SUISSE 08/06/2019.... | 08/06/2020.... 23,778,406 | 138.91 ..coovv | e 75,568 | oo [ e [ e 749,707 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 08/06/2019.... | 08/06/2020.... | .. 15,721,769 | 89.02 ... 29,658 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 08/06/2019.... | 08/06/2020.... ..34,576,143 | 950.79. 1,122,798 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 08/06/2019.... | 08/06/2020.... ...6,411,783 | 493.23 58,614 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 08/06/2019.... | 08/06/2020.... | .. ..90,015,227 | 2,881.77 1,385,944 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 08/06/2019.... | 08/06/2020.... ..31,718,269 | 2,881.77 .. 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 08/06/2019.... | 08/06/2020.... ..21,085,371 | 2,881.77 223,985 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 08/06/2019.... | 08/06/2020.... | .. .[ 137,198,152 | 2,881.77 1,683,467 (2, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 08/06/2019.... | 08/06/2020.... 102,103,791 | 2,881.77 .. 1,242,515 (2, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 08/06/2019.... | 08/06/2020.... .|.52,612,354 | 2,881.77 672,338 (1, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 08/06/2019.... | 08/06/2020.... | .. .43,802,904 | 2,881.77 580,577 (1) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 08/06/2019.... | 08/06/2020.... ..66,568,887 | 2,881.77 .. 890,115 (1, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 08/06/2019.... | 08/06/2020.... . 131,964,303 | 2,881.77 1,810,316 (3, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 08/06/2019.... | 08/06/2020.... ..81,554,001 | 2,881.77 1,146,550 (2] 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... 08/06/2019.... | 08/06/2020.... ..55,906,338 | 2,881.77 .. 829,026 (1, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... | 08/06/2019.... | 08/06/2020.... 44,667,435 | 2,881.77 ....... | ... 1,385,145 | oot | i [ e 717,784 (1, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccooouvvrirniennns 08/06/2019.... | 08/06/2020.... ..76,366,905 1,307,384 (2, 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 08/20/2019.... | 08/20/2020.... 1,490 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 08/20/2019.... | 08/20/2020.... . 576,398 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS SOCIETE GENERALE 08/20/2019.... | 08/20/2020.... ..13,363,959 17,016 0002
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1 2 5 6 7 10 1 14 15 16 18 20 21 22 23
Cumulative Prior
Year(s) Initial Hedge
Cost of C Total Foreign Adjustment to Credit | Effectiveness
Date of Strike Price, Undiscounted o Exchange Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or Rate of Index Premium Book/Adjusted d Change in Value of Potential | Reference| and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration Received (Paid) | (Received) Paid Carrying Value | e Fair Value B.JA.CV. Hedged Items | Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 08/20/2019.... | 08/20/2020.... 914,862 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 08/20/2019.... | 08/20/2020.... 36,441 " 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 08/20/2019.... | 08/20/2020.... 2,900.51 ....... 1,599,675 | ..oorveecrieeriiies | e | v 758,819 | .o | covee 758,819 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 08/20/2019.... | 08/20/2020.... 2,900.51 .ooes | o 651,875 o 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 08/20/2019.... | 08/20/2020.... 2,900.51 ....... 226,488 | ..o | e | i 122,681 | ... | oo 122,681 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 08/20/2019.... | 08/20/2020.... 2,900.51 ....... 2,063,305 1,108,658 .1....1,108,658 |..( 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 08/20/2019.... | 08/20/2020.... 2,900.51 LAB01E [ [ [ s 794,305 o 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 08/20/2019.... | 08/20/2020.... 2,900.51 ..1,697,347 903,796 |..... |.......903,796 |...( 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 08/20/2019.... | 08/20/2020.... 2,900.51 ....... 1,820,020 963,115 B 963,115 |..( 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 08/20/2019.... | 08/20/2020.... 2,900.51 11,625,800 ...1,625,800 |...(: 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 08/20/2019.... | 08/20/2020.... 1,203,985 ....1,203,985 |...( 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO. 08/20/2019.... | 08/20/2020.... 889,763 |.... [ ....... 889,763 |..( 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 08/20/2019.... | 08/20/2020.... 1,307,584 . ]..1,307,584 | ... 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SCOTIA BANK 09/06/2019.... | 09/06/2020.... 957 |..... 957 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MERRILL LYNCH 09/06/2019.... | 09/06/2020.... 608,057 B I 608,057 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 09/06/2019.... | 09/06/2020.... 441,941 16,077 16,077 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 09/06/2019.... | 09/06/2020.... ,753,734 1,071,363 .1,071,363 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 09/06/2019.... | 09/06/2020.... | ..ovvverenne | ....6,137,528 | 500.01 ....c00. | v 235,681 39,530 | ... 39,530 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 09/06/2019.... | 09/06/2020.... 2,978.71 1,780,924 | oo | e | e 425,222 B IR 425,222 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 09/06/2019.... | 09/06/2020.... 2,978.71 .750,911 - 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ... 09/06/2019.... | 09/06/2020.... 297871 oo | v 311,263 | oo | e | v 117,893 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 09/06/2019.... | 09/06/2020.... 2,978.71 ..1,732,954 646,007 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccccoouvvinnriiinae 09/06/2019.... | 09/06/2020.... 2,978.71 ..1,501,969 556,598 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 09/06/2019.... | 09/06/2020.... | .. 2,978.711 21,329,238 [ e [ e [ e 490,230 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... 09/06/2019.... | 09/06/2020.... 2,978.71 .. ,744,992 640,268 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 09/06/2019.... | 09/06/2020.... 2,978.71 L1105,642 | [ e [ e 400,964 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 09/06/2019.... | 09/06/2020.... | .. 2,978.711 ..1,340,615 ...481,684 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 09/06/2019.... | 09/06/2020.... 2,978.71 .. ,860,657 .1,016,673 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 09/06/2019.... | 09/06/2020.... 2,978.7 ..1,853,549 653,030 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 09/06/2019.... | 09/06/2020.... | .. 2,978.7 22,210,160 | covooorevvieerriins [ o | v 761,942 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. ROYAL BANK OF CANADA.... . | 09/06/2019.... | 09/06/2020.... 2978.71.. ..2,064,051 690,582 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 09/09/2019.... | 09/06/2020.... 2,978.71 ....... 2,250,083 | ..ovoereernienns [ e [ e 731,126 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 09/20/2019.... | 09/20/2020.... | .. 65.56 ... 370 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 09/20/2019.... | 09/20/2020.... 142.95 . 576,813 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 09/20/2019.... | 09/20/2020.... 93.57 ... 15,169 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 09/20/2019.... | 09/20/2020.... 916,723 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 09/20/2019.... | 09/20/2020.... 26,250 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 09/20/2019.... | 09/20/2020.... 2,992.07 317,314 o 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 09/20/2019.... | 09/20/2020.... 2,992.07 - o 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 09/20/2019.... | 09/20/2020.... 2,992.07 .. ....437,336 437,336 |..( 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 09/20/2019.... | 09/20/2020.... 2,992.07 818,253 ...818,253 |.( 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 09/20/2019.... | 09/20/2020.... 2,992.07 612,856 |..... | ... 612,856 |..( 0002
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems| Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 09/20/2019.... | 09/20/2020.... ..67,025,575 | 2,992.07 601,546 ...(1,550,232) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 09/20/2019.... | 09/20/2020.... ..38,377,678 | 2,992.07 352,025 |..... |......352,025 |...... (920,055) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 09/20/2019.... | 09/20/2020.... ..86,947,700 | 2,992.07 814,421 ...(2,157,802) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 09/20/2019.... | 09/20/2020.... ..79,099,367 | 2,992.07 ....... 2,222,692 ....775,639 ...(2,118,304) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 09/20/2019.... | 09/20/2020.... ..68,261,590 | 2,992.07 .......| ...... 2,116,109 | ..o [ e LTT729 || T1T,729 ) .1(2,056,428) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 09/20/2019.... | 09/20/2020.... | ..coovvvneenne ..73,433,048 | 299207 .......| ..... 2,518,754 831,592 B IR 831,592 |...(2,516,125) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CREDIT SUISSE 10/04/2019.... | 10/06/2020.... 411,809 | 64.17 ... 9,678 961 |..... 961 |........ (11,072) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 10/04/2019.... | 10/06/2020.... ..25,192,893 | 141.90. 503,858 669,729 |..... [ ... 669,729 | ....... 166,489 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 10/04/2019.... | 10/06/2020.... | .eecvvevvnneee 13,775,329 | 93.59 ........... 369,179 19,053 B [ 19,053 |...... (266,603) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CREDIT SUISSE 10/04/2019.... | 10/06/2020.... ..36,808,977 1,604,871 | oo | ceverreeirensinens | v 1,114,398 1,114,398 |...(2,305,528) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/04/2019.... | 10/06/2020.... ...5,062,340 2 .191,863 31,599 | ... | 31,599 | ... (155,292) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO. 10/04/2019.... | 10/06/2020.... | ..ecvvurvnneae ..86,204,230 | 2,952.01 ....... | ...... 2,051,661 671,315 | ... | cooeucd 671,315 |..(2,474,414) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 10/04/2019.... | 10/06/2020.... ..32,113,096 725,756 - o ...(1,618,708) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 10/04/2019.... | 10/06/2020.... ..58,513,233 | 2,952. ,164,393 536,885 |..... [ .o 536,885 |...... (989,442) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 10/04/2019.... | 10/06/2020.... | ..ecvvevvnnens ..74,757,556 | 2,952.01 ....... | ... 1,611,025 | oo | e [ i 736,623 B IR 736,623 |...(1,378,990) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 10/04/2019.... | 10/06/2020.... ... |..67,323,752 | 2,952.01 .1,621,517 693,020 693,020 |...(1,311,029) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 10/04/2019.... | 10/06/2020.... . [ 144,869,257 | 2,952.01 23,469,619 | . [ e | e 1,569,104 ...1,569,104 |...(3,007,605) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 10/04/2019.... | 10/06/2020.... | .eevvverennens 126,486,867 | 2,952.01 ....... 3,225,415 | .o [ e | e 1,449,142 ....1,449,142 | ..(2,821,909) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 10/04/2019.... | 10/06/2020.... ..73,196,689 | 2,952.01 ..1,943,372 868,293 ...(1,708,774) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 10/04/2019.... | 10/06/2020.... ..46,099,258 | 2,952.01 ..1,286,169 569,630 ....569,630 |...(1,135,939) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........cccccomvv rvrirerirnnnereeens 10/04/2019.... | 10/06/2020.... | vvecvverenrene ..87,225,349 | 2,952.01 ....... 2,555,703 [ ..veoueveeereieenns [ eorereinenineneins | ceveeens 1,130,555 ...1,130,555 |...(2,313,469) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 10/04/2019.... | 10/06/2020.... .47,785,658 | 2,952.01 ..1,567,370 668,739 668,739 |...(1,452,211) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 10/04/2019.... | 10/06/2020.... ..68,839,034 | 2,952.01 12,395,598 | ..o [ e | e 1,006,216 ...1,006,216 |...(2,262,400) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 10/18/2019.... | 10/20/2020.... | .. 517,244 | 66.27 ... ..10,810 896 | ... | o896 [ (11,730) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 10/18/2019.... | 10/20/2020.... ..21,081,624 | 140.46 . 419,524 601,231 |.....|......601,231 | ....... 126,830 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..14,059,569 | 94.67 ... 355,707 17,944 (232,423) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 10/18/2019.... | 10/20/2020.... | .. ..39,398,489 705,955 | i [ e | e 1,071,975 ...(2,339,317) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... .4,818,872 .185,527 37,266 |..... | .........37,266 |...... (157,751) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 10/18/2019.... | 10/20/2020.... ..68,286,045 | 2,986.20 ...... ,536,436 350,204 ...(1,978,303) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 10/18/2019.... | 10/20/2020.... | .. ..24,823,296 | 2,986.20 ....... 583,347 - - ...(1,057,987) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 10/18/2019.... | 10/20/2020.... ..54,225,950 | 2,986.20 .. ..462,782 | ... | .....462,782 | ...... (896,213) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 10/18/2019.... | 10/20/2020.... 67,731,414 | 2,986.20 628,119 ...(1,239,264) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... | .. ..72,544,684 | 2,986.20 ...(1,401,895) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 10/18/2019.... | 10/20/2020.... .73,312,418 | 2,986.20 .. ...(1,516,418) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..68,406,965 | 2,986.20 ...(1,452,130) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..60,562,182 | 2,986.20 634,437 ...(1,334,942) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..74,592,842 | 2,986.20 .. ....798,861 ...(1,704,933) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..71,043,482 | 2,986.20 819,506 ...(1,835,338) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 10/18/2019.... | 10/20/2020.... ..53,751,600 | 2,986.20 683,498 ...(1,634,372) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 10/18/2019.... | 10/20/2020.... ..56,737,800 | 2,986.20 .. ....754,358 ...(1,861,424) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 11/06/2019.... | 11/06/2020.... 543914 . 779 | oo | oo 779 [ (10,362) 0002
EQUITY INDEX OPTIONS............ccooeeee EQUITY INDEX PRODUCTS BNP PARIBAS NY 11/06/2019.... | 11/06/2020.... | .eevvvervnnene ..26,226,397 | 14045 .......oc. | e0rrrn 514,053 | e [ e [ s 742,885 | ... |......742,885 | ... 153,826 0002
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1 2 5 6 7 9 10 1 12 13 14 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential | Reference| and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e (Decrease) B.JA.CV. Hedged Items | Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 11/06/2019.... | 11/06/2020.... 17437872 | 92.21 ... 444,674 36,627 |.....|.........36,627 |..... (368,030) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 11/06/2019.... | 11/06/2020.... .44.512,193 | 992.65 . ,909,573 843,789 (2,250,143) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 11/06/2019.... | 11/06/2020.... ...7,257,379 277,958 57,288 |.....|......57,288 | ... (235,057) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 11/06/2019.... | 11/06/2020.... ..97,445,992 2,143,812 277,049 ...(2,622,039) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 11/06/2019.... | 11/06/2020.... ..33,842,857 | 3,076.78 .778,386 ...(1,356,395) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ....ccoouvvvirnnennns 11/06/2019.... | 11/06/2020.... ..32,409,907 | 3,076.78 ....... | ......603,204 | ..oooooiiiiiis | e [ s 180,985 |.....|.......180,985 |...... (538,959) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 11/06/2019.... | 11/06/2020.... ..563,535,972 | 3,076.78 327,665 ...(1,002,017) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... [ 11/06/2019.... | 11/06/2020.... ..80,613,726 | 3,076.78 . 509,088 ...(1,571,659) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ..o 11/06/2019.... | 11/06/2020.... ..80,138,817 | 3,076.78 ....... 1,763,966 516,337 ...(1,603,959) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 11/06/2019.... | 11/06/2020.... ..31,961,283 | 3,076.78 728,717 211,967 | ... [ 211,967 |...... (664,506) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ...cccconuivirneiinnne 11/06/2019.... | 11/06/2020.... ..79,380,924 | 3,076.78 874,220 541,187 ...(1,711,860) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MORGAN STANLEY 11/06/2019.... | 11/06/2020.... ..50,729,825 | 3,076.78 ....... 1,209,399 348,956 ...(1,107,062) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 11/06/2019.... | 11/06/2020.... .45,691,582 | 3,076.78 .1,124,538 322,575 ...(1,032,353) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 11/06/2019.... | 11/06/2020.... ..69,842,906 | 3,076.78 LAT33,013 [ e [ e [ e 497,244 ...(1,595,948) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO 11/06/2019.... | 11/06/2020.... .46,559,374 | 3,076.78 ....... 1,177,952 336,980 ...(1,087,763) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 11/06/2019.... | 11/06/2020.... ..60,920,244 L1590,815 [ s [ e [ e 451,550 ...(1,469,975) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 11/06/2019.... | 11/06/2020.... ..50,151,514 | 3,076. ..1,389,806 391,521 ...(1,299,347) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 11/06/2019.... | 11/06/2020.... ..71,688,974 | 3,076.78 ....... 2,158,609 597,926 ...(2,032,546) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 11/06/2019.... | 11/06/2020.... .47,382,412 ..1,535,752 ...(1,457,572) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 11/06/2019.... | 11/06/2020.... ..80,919,314 ...(2,643,081) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 11/20/2019.... | 11/20/2020.... 568,896 | 67.88 ......cccoe. | viereern 12,800 | oo [ o | ceiinienieennn895 [ [ 895 | (11,066) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 11/20/2019.... | 11/20/2020.... ..26,053,011 | 138.76 ..cooveves | 00 B31,481 [ s | s | e 788,977 |.....|......788,977 |....... 120,977 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 11/20/2019.... | 11/20/2020.... ..13,645,271 338,403 27,118 | | 27,118 (259,603) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 11/20/2019.... | 11/20/2020.... | .. ..37,164,072 ,620,354 616,268 ...(1,742,676) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 11/20/2019.... | 11/20/2020.... ..5,257,131 | 501.80. .199,245 45260 |.....|.......45,260 |...... (173,847) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 11/20/2019.... | 11/20/2020.... ..75,930,000 | 3,108.46 ...... 735,001 | oo [ e | s 141,892 ...(2,006,763) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 11/20/2019.... | 11/20/2020.... | .. ..25,552,926 | 3,108.46 B10,715 | s | cevevviiennsiiiens | = e | e | 7 e | (882,178) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..23,711,530 | 3,108.46 .. 450,519 ..118,972 399,304) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..38,532,216 | 3,108.46 805,323 210,287 (717,107) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... | .. ..53,443,060 | 3,108.46 1,159,714 301,440 ...(1,034,956) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..51,933,752 | 3,108.46 .. ,178,896 305,330 ...(1,057,697) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... .1109,348,242 | 3,108.46 ..2,591,553 668,360 ...(2,332,955) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... | .. ..35,704,118 | 3,108.46 874,751 224,336 |.....|.....224,336 |...... (787,583) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..68,038,508 | 3,108.46 .. ,701,966 ...435,133 ...(1,533,548) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..58,029,728 | 3,108.46 1,479,758 377,553 ...(1,335,785) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..53,045,983 | 3,108.46 356,659 ..(1,2711,737) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..51,582,239 | 3,108.46 .. 360,432 ..(1,297,851) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..63,551,546 | 3,108.46 ....... | ......1,855,705 | ...ooooiiviiiiiicnns | o [ e 463,485 ...(1,688,764) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... .47,829,731 | 3,108.46 369,672 ...(1,371,108) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..50,685,252 | 3,108.46 .. ..A14737 ...(1,568,924) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 11/20/2019.... | 11/20/2020.... ..30,748,908 | 3,108.46 260,801 ...(1,000,265) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BNP PARIBAS NY 12/06/2019.... | 12/06/2020.... 625,850 | 68.69 ......... 667 | ... | o867 | (11,095) 0002
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems| Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 12/06/2019.... | 12/06/2020.... ..27,096,224 | 137.62. 558,182 832,593 |..... 832,593 |....... 101,822 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 12/06/2019.... | 12/06/2020.... .16,249,747 | 92.98 ... 399,744 41,669 ) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS JP MORGAN CHASE 12/06/2019.... | 12/06/2020.... | .eecvvuirnnnes .40,216,076 | 1,013.88 ....... | ..... 1,737,334 564,726 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 12/06/2019.... | 12/06/2020.... ...7,591,188 .289,225 61,842 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 12/06/2019.... | 12/06/2020.... ..70,549,546 | 3,145.91 1850,859 | ..o [ s | s 100,471 ) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS SOCIETE GENERALE 12/06/2019.... | 12/06/2020.... ..23,952,114 | 314591 ... | o 582,036 - ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 12/06/2019.... | 12/06/2020.... ..56,618,008 | 3,145.91 . ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccccoovvvivmnnnnes 12/06/2019.... | 12/06/2020.... ..61,030,654 | 3,145.91 ..1,850,065 | ... LA21173 ) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO. 12/06/2019.... | 12/06/2020.... | veevvverennene .48,231,991 | 314591 ... ... 1,572,363 353,058 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 12/06/2019.... | 12/06/2020.... 64,176,564 | 3,145.91 oo | e 1TBGNTT [ oo | e [ cvvrinenens 407,991 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 12/06/2019.... | 12/06/2020.... ..58,199,335 | 3,145.91 358,847 ) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE 12/06/2019.... | 12/06/2020.... | ..ecvvurennene .45,930,286 | 3,145.91 302,653 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 12/06/2019.... | 12/06/2020.... ..52,851,288 | 3,145.91 310,170 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 12/06/2019.... | 12/06/2020.... ..55,682,607 | 3,145.91 315,385 ) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE 12/06/2019.... | 12/06/2020.... | .eecvvuivnens ..59,457,699 | 3,145.91 314,682 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 12/06/2019.... | 12/06/2020.... .49,701,922 | 3,145.91 271,064 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 12/06/2019.... | 12/06/2020.... ..54,109,652 | 3,145.91 . 271,457 ) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 12/06/2019.... | 12/06/2020.... | veevvverrenneens ..27,998,599 | 3,145.91 ... | oo 781,546 | oo | e | i 180,622 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 12/06/2019.... | 12/06/2020.... ..28,313,190 | 3,145.91 T22,378 | oo [ e | v 169,004 ) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... | 12/06/2019.... | 12/06/2020.... 47,135,627 | 3,145.91 919,728 223,056 |..... | .......223,056 |...... (755,284) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ..ccccconvivirnerinnne 12/06/2019.... | 12/06/2020.... | v.ocvorcrennene ..30,331,455 | 3,145.91 ... | v 743,500 | cooooreeerreereins | cererereinennineees | e 174,923 | .o | oo 174,923 |...... (617,331) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 12/20/2019.... | 12/20/2020.... 301,284 | 69.18 ... 6,869 320 |..... 320 (5,130) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 12/20/2019.... | 12/20/2020.... ..24,548,569 | 139.52. 505,702 | ..ovvoeeerviirnnnes | cevviiinesiiieens | sevviiii 712,399 | ..o | 712,399 | ....... 121,989 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 12/20/2019.... | 12/20/2020.... | .. ..15,581,187 403,553 52,605 |.....|........52,605 |...... (325,930) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 12/20/2019.... | 12/20/2020.... .41,115,981 ,784,434 380,625 ...(1,402,833) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 12/20/2019.... | 12/20/2020.... ....6,469,936 .249,093 44,161 | ... | ......44,161 | ...... (187,256) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 12/20/2019.... | 12/20/2020.... | .. ..69,937,642 | 3,221.22 ,510,653 34,249 ...(1,398,423) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 12/20/2019.... | 12/20/2020.... ..25,927,082 | 3,221.22 .. 606,694 (RO IO SO IO (656,927) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccooouvvvirnnennes 12/20/2019.... | 12/20/2020.... ..52,828,008 | 3,221.22 817,844 295,482 ...(1,458,798) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccoovvviirininnes 12/20/2019.... | 12/20/2020.... | .. ..53,150,130 | 3,221.22 ..1,605,684 274,832 ...(1,271,398) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 12/20/2019.... | 12/20/2020.... .45/428,002 | 3221.22 .. 476,411 245294 | ... |......245,294 | ..(1,176,337) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ..ccccconvivirneinnnne 12/20/2019.... | 12/20/2020.... .71,188,962 | 3,221.22 .1,759,252 326,502 |..... 326,502 |...(1,362,685) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 12/20/2019.... | 12/20/2020.... | .. .49,284,666 | 3,221.22 239,074 | ..o | oo 239,074 |...(1,047,768) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 12/20/2019.... | 12/20/2020.... 44774958 | 3,221.22 .. 223,957 |.... 223,957 |...(1,007,481) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 12/20/2019.... | 12/20/2020.... ..49,284,666 | 3,221.22 233,957 | .o | coreens 233,957 |...(1,006,375) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 12/20/2019.... | 12/20/2020.... 52,321,759 | 3,221.22 225,972 225972 | ... (925,928) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... 12/20/2019.... | 12/20/2020.... .46,309,102 | 3,221.22 .. 207,422 857,630) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 1212012019.... | 12/20/2020.... 235,111,298 | 3,221.22 ... | 10 902,784 | oo | e [ e 164,818 (702,088) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 12/20/2019.... | 12/20/2020.... ..29,957,346 | 3,221.22 ....... | .10ee836,202 | oo | e ....147,602 (655,558) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... | 12/20/2019.... | 12/20/2020.... .42,520,104 | 3,221.22 ....... 952,963 . 180,157 734,862) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 12/20/2019.... | 12/20/2020.... .45,985,754 | 322122 .......| ......... 970,299 | oo | e v 185,180 | . | ... 185,180 | ...... (746,804) 0002
EQUITY INDEX OPTIONS............ccooeeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ....ccccoovvvivmnnnnes 12/20/2019.... | 12/20/2020.... | veevvvevennene 45899914 | 3221.22 ... | e 909,303 | .ovvooerriiirennns | v | e 174,836 |..... | oo 174,836 |...... (697,063) 0002
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1 2 5 6 7 9 10 12 14 16 18 20 21 22 23
Current Year Hedge
Initial Cost of C Total Foreign Adjustment to Credit | Effectiveness
Date of Strike Price, Undiscounted o Exchange Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or Notional Rate of Index Premium Book/Adjusted d Change in Value of Potential | Reference| and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration Amount Received (Paid) (Received) Paid Carrying Value | e Fair Value B.JA.CV. Hedged Items | Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021.... 697,974 | 69.54 ... .16,682 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 01/06/2020.... | 01/06/2021.... ..24,300,482 | 147.39. 78,721 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS SOCIETE GENERALE 01/06/2020.... | 01/06/2021.... 13,338,991 | 9279 ............ 322,804 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 01/06/2020.... | 01/06/2021.... .41,125,207 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 01/06/2020.... | 01/06/2021.... ....6,482,467 . e 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 01/06/2020.... | 01/06/2021.... ..54,072,830 | 3,246.28 ...... | oo [ 001,251,786 | e [ e 28,532 | .o | v 28,532 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 01/06/2020.... | 01/06/2021.... ..27,667,374 | 3,246.28 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021.... 37,179,002 | 3,246.28 ....... | oo [ eereen T TAT | v [ s 137,731 | | v 137,731 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ..o 01/06/2020.... | 01/06/2021.... ..55,828,368 | 3,246.28 223,057 223,057 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021.... ..50,281,680 | 3,246.28 ....207,993 ...207,993 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021.... ..54,963,387 | 3,246.28 ....236,368 ....236,368 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ...cccccoouvvinnriiinae 01/06/2020.... | 01/06/2021.... ..78,559,976 | 3,246.28 ....... | oo [ 002,089,037 | oo [ s 348,222 | .....| . 348,222 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021.... ..35,064,515 | 3,246.28 ....... 939,729 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccccouvimnriin 01/06/2020.... | 01/06/2021.... ..68,821,136 | 3,246.28 ....... | cooooecreenciicns [ 1,886,465 ..313,873 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ...ccccoovinmriie 01/06/2020.... | 01/06/2021.... ..60,705,436 | 3,246.28 ....... | ccooorcrieneriecnis [ e 1,724,779 282,914 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021.... ..63,812,949 | 324628 ....... | oo [ 1911198 | e [ s 308,162 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ...ccooovvvvirniennes 01/06/2020.... | 01/06/2021.... ..18,828,424 | 3,246.28 ....... 598,932 94,390 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ....cccoovvvrirrnennns 01/06/2020.... | 01/06/2021.... ..64,600,972 | 3,246.28 ....... | oo [ 2,184,307 | ..o | e 336,536 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. GOLDMAN SACHS 01/13/2020.... | 01/06/2021.... 14,748,619 | 3246.28 ....... 320,741 7,235 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 01/13/2020.... | 01/06/2021.... 54,951,135 | 3,246.28 ....... | cccoovrveccrerriiens [ e 1,280,390 | cooorveeerrrcreins [ e 219,552 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO 01/17/2020.... | 01/20/2021.... | cevvovvencrinnns [ enreen 253,772 | 70.38 ............ 6,471 253 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CREDIT SUISSE 01/17/2020.... | 01/20/2021.... ..20,538,300 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 01/17/2020.... | 01/20/2021.... .12,213,670 27,166 | .... ..27,166 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 01/17/2020.... | 01/20/2021.... | .. ..36,587,994 | 1,073.09 ....... | covvevverenmniinenis [ 001,562,307 | oo [ e 194,170 B IR 194,170 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 01/17/2020.... | 01/20/2021.... 4,872,040 | 513.49. 25,976 25,976 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 01/17/2020.... | 01/20/2021.... ..57,706,548 | 3,329.62 8,656 8,656 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 01/17/2020.... | 01/20/2021.... | .. ..24,997,672 | 3,329.62 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 01/17/2020.... | 01/20/2021.... ..51,518,078 | 3,329.62 .. 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 01/17/2020.... | 01/20/2021.... ..64,694,628 | 3,329.62 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 01/17/2020.... | 01/20/2021.... | .. ..54,408,570 | 3,329.62 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 01/17/2020.... | 01/20/2021.... ..62,480,974 | 3,329.62 .. 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... [ 01/17/2020.... | 01/20/2021.... ..77,580,146 | 3,329.62 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ..cccoonvivirnerinnne 01/17/2020.... | 01/20/2021.... | .. .43,618,022 | 3,329.62 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY 01/17/2020.... | 01/20/2021.... 61,211,484 | 3,329.62 .. 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccccoouvinnriinnae 01/17/2020.... | 01/20/2021.... ..50,277,262 | 3,329.62 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... .| 01/17/2020.... | 01/20/2021.... 49,611,338 | 3,329.62 ....... | ccoverereenrriicnns [ e 1,518,521 | oo [ e 158,375 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 01/17/2020.... | 01/20/2021.... ..67,258,324 | 3,329.62 .. 2,226,952 228,326 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 02/06/2020.... | 02/06/2021.... | coovvverreenns [ 000rn894,750 | 69.62 ..o | oo [ v 19,237 | o [ e 1,080 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 02/06/2020.... | 02/06/2021.... ..35,522,156 | 147.40 ...cocooo. | coveoieriieenis [ e 745,965 | ..o [ v 764,687 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 02/06/2020.... | 02/06/2021.... ..22,104,263 523,872 43,723 43,723 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 02/06/2020.... | 02/06/2021.... ..56,765,067 | 1,076.57 ....... | ccoeeorrreerrriinnnns [ 2,314,250 | .o | s 300,985 300,985 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 02/06/2020.... | 02/06/2021.... ...8,705,326 326,450 45,631 | ..o | o 45,631 0002
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems| Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 02/06/2020.... | 02/06/2021.... .75,773,831 | 3,345.78 1,613,983 | .ovooerviiieees | v 13,249 | .o | oo 13,249 |...(1,600,734) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 02/06/2020.... | 02/06/2021.... ..36,173,381 | 3,345.78 ....... | covvererneriinenis [ oo OT1,569 | i | 7 e | e | 7 e [ e (911,569) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ...cccooevnmriiis 02/06/2020.... | 02/06/2021.... ..59,074,747 | 3,345.78 ...(1,003,526) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 02/06/2020.... | 02/06/2021.... ..54,536,214 | 3,345.78 ...(1,000,458) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 02/06/2020.... | 02/06/2021.... 47,510,076 | 3,345.78 ....... | ccooeerveivreerriiens [ 000001,002,863 | oo [ 000 109,795 | | .l 109,795 (893,069) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 02/06/2020.... | 02/06/2021.... | .ceoovvvneenne 46,171,764 | 334578 ....... | oo [ 1,011,698 | i [ 109,874 | 109,874 (901,724) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 02/06/2020.... | 02/06/2021.... ..58,483,054 | 3,345.78 ..(1,179,118) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... | 02/06/2020.... | 02/06/2021.... ..54,459,659 | 3,345.78 ...(1,157,460) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ..o 02/06/2020.... | 02/06/2021.... 73,272,582 | 334578 ...... | oo [ e 1,832,464 | .ooooovcieens | v 195,136 ...(1,637,328) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 02/06/2020.... | 02/06/2021.... ..96,236,313 | 3,345.78 ....... 2,559,886 270,093 ...(2,289,792) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 02/06/2020.... | 02/06/2021.... ..83,125,581 | 3,345.78 ....... 2,292,603 239,878 ...(2,052,726) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO. 02/06/2020.... | 02/06/2021.... ..63,610,412 | 3,345.78 ....... | cooverereneriienis [ e 1,901,951 | oo [ e 196,769 ...(1,705,183) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 02/06/2020.... | 02/06/2021.... .54,451,014 | 3,345.78 ...(1,548,292) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 02/06/2020.... | 02/06/2021.... ..83,864,775 ...(2,524,608) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CREDIT SUISSE 02/20/2020.... | 02/20/2021.... | cevvevvvevienis [ eriean 287,808 (5,628) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 02/20/2020.... | 02/20/2021.... 26,443,449 | 15241 ..o | v [ 000000560,601 | i [ e 4T4582 | | 4T4582 (86,019) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 02/20/2020.... | 02/20/2021.... ..18,673,738 02 e | s [ BT | | 23,728 || 28,728 ) (424,445) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS JP MORGAN CHASE 02/20/2020.... | 02/20/2021... | <vvoovevnrienne .46,288,808 | 1,083.25 ....... | ccooceererrriinns [ 1,916,357 | oo [ e 234,703 |.....| ... 234,703 |...(1,681,654) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 02/20/2020.... | 02/20/2021.... | <veoovvvnrvenns 0,384,743 | 519.80 oo | e [ 0000 273,235 | [ 30,458 | ... | .. 30,458 |...... (242,777) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 02/20/2020.... | 02/20/2021.... ..57,969,791 ...(1,263,632) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 02/20/2020.... | 02/20/2021.... | +veoovernvennns 129,028,521 | 3,373.23 ..ot | ceveererernererinenins [ oo T14102 | s | 5 e | e | 7 e [ e (714,102) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 02/20/2020.... | 02/20/2021.... 50,476,754 | 3,373.23 ....... | oo [ 974,201 [ [ .. 96,880 | i | .il..96,880 ... (877,322) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... .....ccccccccviunnnnes 02/20/2020.... | 02/20/2021.... 50,935,773 | 3,373.23 ..o... | oo [ 0000 1,059,932 | [ e 104,786 || 104,786 (955,146) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . [ 02/20/2020.... | 02/20/2021.... | .. ..56,320,972 ...(1,077,945) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... 02/20/2020.... | 02/20/2021.... ..57,920,684 | 3,373.23 .. ...(1,181,565) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... [ 02/20/2020.... | 02/20/2021.... ..61,422,073 | 3,373.23 ...(1,337,300) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccooovinmniiis 02/20/2020.... | 02/20/2021.... | .. LT3,873,737 | 337323 ..ot | v [ 001,884,686 | oo [ e 181,889 |.....| . 181,889 |...(1,702,697) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 02/20/2020.... | 02/20/2021.... .91,072,605 | 3,373.23 .. 235,012 235,012 |...(2,214,841) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ....ccooouvvvirnnennes 02/20/2020.... | 02/20/2021.... ..60,043,494 | 337323 ....... | e [ 001,699,796 | oo [ e 161,784 | ... | ... 161,784 |...(1,538,012) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... 02/20/2020.... | 02/20/2021.... ..66,115,308 | 3,373.23 ...(1,827,032) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 02/20/2020.... | 02/20/2021.... ..81,626,710 | 3,373.23 .. ...(2,420,681) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. MORGAN STANLEY 03/06/2020.... | 03/05/2021.... 652,228 | 61.75 coooevveees | e | e 15,780 | e | e85 | | 4,551 | (11,229) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 03/06/2020.... | 03/05/2021.... | .. 29,292,121 | 157.55 .oovvvee | cevererirereineni [ 000 597,559 | i [ 438,043 | . | ....438,043 | ...... (159,516) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 03/06/2020.... | 03/05/2021.... ..23,666,636 610,204) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 03/06/2020.... | 03/05/2021.... 44,971,946 | 1,001.62 ....... | ccovvervevivenriiinns | 0000 1,722,426 | oo [ 000000.993,616 | ... | ... 993,616 | ...... (728,810) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 03/06/2020.... | 03/05/2021.... 17,392,002 | 501.30 oo | coveierireniiinenis [ e00enn237,283 | i [ 95,485 | L [ 1...95,485 | L. (141,798) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 03/06/2020.... | 03/05/2021.... ..65,970,884 | 2,972.37 .. ...(1,169,868) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CITIBANK 03/06/2020.... | 03/05/2021.... 227,572,995 | 2972.37 ....... | oo [ e000erri483,226 [ oo [ vneniiinennn856 | s | 856 (462,370) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 03/06/2020.... | 03/05/2021.... WT2AN7,877 | 2972.37 e | v | 00001,369,684 | o [ e 712,357 || 712,357 (657,227) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... 03/06/2020.... | 03/05/2021.... .51,422,001 | 2,972.37 .. 513,226) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... ... | 03/06/2020.... | 03/05/2021.... ..58,258,452 | 2,972.37 ...1,270,750 ....654,413 ...654,413 | ... (616,337) 0002
EQUITY INDEX OPTIONS............ccooeeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE..... ....ccccoovvvivmnnnnes 03/06/2020.... | 03/05/2021.... | .veoovvenrinnce 54,661,056 | 2,972.37 ....... | coovvevverevecrriens | e 1,252,417 | oo | e 641,025 |..... | ... 641,025 |...... (611,392) 0002
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1 2 5 6 7 9 10 1 12 13 14 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Date of Strike Price, Undiscounted Undiscounted o Valuation Exchange Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential | Reference| and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e (Decrease) B.JA.CV. Hedged Items | Exposure Entity end (b)
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... . | 03/06/2020.... | 03/05/2021.... .43,099,365 | 2,972.37 ....1,009,116 ..515,976 | ....|.....515,976 |...... (493,140) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE..... . | 03/06/2020.... | 03/05/2021.... ..76,165,999 | 2,972.37 ...1,851,746 ...938,620 |.....|.......938,620 |...... (913,125) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE...... ........ 03/06/2020.... | 03/05/2021.... 81,740,175 | 2,972.37 w.cooo. | o 2,093,690 | ...ccovvueeriins 1,051,793 ...(1,041,897) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ........ 03/06/2020.... | 03/05/2021.... ..58,852,926 | 2,972.37 ..788,743 |....|....788,743 | ... (795,142) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.......... WELLS FARGO 03/06/2020.... | 03/05/2021.... 57,468,341 | 2972.37 ....... | oo | 0000 1,649,341 | [ 812,248 || 812,248 (837,093) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... WELLS FARGO. 03/06/2020.... | 03/05/2021.... 42,340,921 | 297237 ..cooo. | coveivnveniinens [0 1,312,669 | e [ 837,112 | L [ B37,112 (675,457) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 03/06/2020.... | 03/05/2021.... ..61,185,023 ...(1,013,028) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.......... CITIBANK 03/06/2020.... | 03/05/2021.... ..80,441,567 ...(1,414,396) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... WELLS FARGO. 03/20/2020.... | 03/19/2021.... | cvvvevveerrenns [ enrrad 600,406 | 47.05 .....ocovees | covervrmnrrrsrennnns | e 13,689 | e | e 14,706 | [ 14706 | 1,016 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. BARCLAYS 03/20/2020.... | 03/19/2021.... ..26,183917 695,560 (82,102) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.......... BARCLAYS 03/20/2020.... | 03/19/2021.... 219,488,187 | 60.92 .....ovvvee | ceverrerinerriineni [ oeereen TT9527 | e [ v 723,725 |.....|..723,725 | ........ (55,802) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... WELLS FARGO. 03/20/2020.... | 03/19/2021.... LA4141172 | 952.85 .. [ e [l LTBTTAT | 1,981,278 |....|...1,981278 | ....... 193,560 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. UBS SECURITIES 03/20/2020.... | 03/19/2021.... ....7,536,866 ...236,471 (3,955) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.......... BARCLAYS 03/20/2020.... | 03/19/2021.... 63,854,473 | 2,304.92 ....... | ccooverevrnerriienns [ 0 1,713,854 | i [ 1,953,233 | | 1,953,233 | ...... 239,379 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... CITIBANK 03/20/2020.... | 03/19/2021.... L27,722,687 | 2,304.92 ....... | ccooovevvcricnens [ e 15,840 | i [ 755,637 339,796 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE.... . | 03/20/2020.... | 03/19/2021.... .51,027,739 | 2,304.92 1,109,448 | .....|...1,109,448 | ....... 139,020 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE.... . | 03/20/2020.... | 03/19/2021.... ..67,764,648 | 2,304.92 1,644,449 | ....|...1,644,449 | ... 206,666 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE..... ... 03/20/2020.... | 03/19/2021.... ..59,927,920 | 2,304.92 ....... | s [ 001,337,289 | 1,629,589 |.....|...1,529,589 | ...... 192,301 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE..... ......... 03/20/2020.... | 03/19/2021.... ..60,477,664 | 2,304.92 1,619,394 203,192 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.......... WELLS FARGO 03/20/2020.... | 03/19/2021.... ..50,369,303 | 2,304.92 .1,380,206 |.....|....1,380,206 |...... 171,343 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE..... ... 03/20/2020.... | 03/19/2021.... ..80,975,618 | 2,304.92 ....... | ceovovvrerreriinenes | 01002,025,486 | covoovviris 2,319,858 |.... |...2,319,858 | ....... 294,372 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO. 03/20/2020.... | 03/19/2021.... ..62,514,344 | 2,304.92 .1,868,682 |.....|...1,868,682 | ... 237,058 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 03/20/2020.... | 03/19/2021.... ..85,204,321 | 2,304.92 2,731,505 | ....|..2,731,505 | ....... 345,784 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 03/20/2020.... | 03/19/2021.... | .. ..53,983,952 | 2,304.92 1,913,084 |.....|...1,913,084 | ....... 250,378 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.. WELLS FARGO 03/20/2020.... | 03/19/2021.... .49,046,780 | 2,304.92 .. 1,842,841 243,916 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS.......... WELLS FARGO 03/20/2020.... | 03/19/2021.... ..82,596,837 | 2,304.92 ,303,726 | ..... [...3,303,726 | ....... 454,137 0002
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant: 449,477,242 R 462,376 (578,328,962) 0 0 0] XXX XXX
0219999999. Total-Purchased Options-Hedging Other .449,477,242 | 140,844,934 .0 201,462,376 (578,328,962) 0 0 0] XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant .449,477,242 | 140,844,934 201,462,376 (578,328,962) 0 0 0 | XXX XXX
0499999999. Total-Purchased Options 449,477,242 |..140,844,934 201,462,376 (578,328,962) 0 0 0] XXX XXX
Swaps - Hedging Effective - Variable Annuity Guarantees Under SSAP No. 108 - Interest Rate
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 1mL.......ccocevuunec Credit Suisse. 03/25/2020.... | 12/26/2023.... 129,000,000 | 0.94663%...... | cccveeereererienrnnes | cormerireriineniines | cevieend (93,115) 3,426,426 ...4,174554 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 1mL.......cccccouuuec Morgan Stanley. 03/25/2020.... | 12/26/2023. ..50,000,000 | 0.94663%...... | ccveeerreermriernnnes | e | v (35,965) 1,075,064 ...1,297,872 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccccouuuec Morgan Stanley. 01/15/2020.... | 04/15/2020.... .44,000,000 | 1.83125%...... | cooveeeereermriernins [ e | e (66,580) | ......cc..ud (10,288) | ..... | ........(10,288) | ......... 73,267 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL......ccccovve Bank of America Merrill Lynch.........ccoe. v 01/15/2020.... | 04/15/2024.... 478,000,000 | 1.83125%...... | ceeeurrrrermmmrrennns | wevseerreeiisennenins [ v 152,217 20,118,216 ..15,675,400 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL......cccccoreen Bank of America Merrill Lynch..........cccc. oo 01/15/2020.... | 04/15/2024.... 226,000,000 | 1.83125%....... | covveeeumereererennns | cevverirenreiiieenees | creennd 618,122 24,868,624 11,774,768 0004............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of |  at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items| Exposure Entity end (b)

RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccccouuuee D1......... Cue Morgan Stanley. 01/15/2020.... | 04/15/2024.... | ..covvvvnennee 210,000,000 | 1.83125%....... | ceeeereemrrineriiins | cervieenieseriieenins | e 587,704 | ....... 16,498,784 | ....|..16,498,784 | ...7,458,198 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccccoouuec D1......... Cue Morgan Stanley. 03/23/2020.... | 06/23/2030.... | ..coovvvneenne ..97,000,000 | 1.19513% ... | covveuncreemriinenins [ e | e 136,423 | ....... 12,168,461 | ....|..12,168,461 | ....8,305,257 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL......ccccovvranee D1........ Cuvere Morgan Stanley. 03/23/2020.... | 06/23/2030.... | .veoovvvnreenne 227,000,000 | 1.19513% ..cco. | covvvevemmrrrererenns | ceerveiseereensseees | e (150,115) | ....... 14,555,576 | .....|..14,655,576 |..18,120,916 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL......cccoooruen D1....... Coee Morgan Stanley. 03/23/2020.... | 06/23/2030.... | .veoovvenreenns ..92,000,000 | 1.19513%..c..e. [ eouvveemmmerennanns | eereeienneeneninnes | ceeeees 127,711 | ... 10,838,789 |.....|..10,838,789 |...7,420,531 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......coocvvunee D1 Cur Morgan Stanley. 01/03/2020.... | 04/03/2027... | cveoovvvueane .41,000,000 | 1.90838%...... | cervererermerererees | worerrrrerirereinens | wereeeens 14,436 | ......... 3,149,006 |..... | ....3,149,006 2,522,771 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......ccoccouuuec D1......c.. Cue Morgan Stanley. 01/27/2020.... | 10/25/2025.... | .ooovvenvnnee 144,000,000 | 1.79413%...... | covverereemrrinenins [ v | e 135,835 | ......... 9,237,545 | ..... |...9,237,545 | ....6,341,297 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.....c.coocvun. D1......... Cuv Bank of America Merrill Lynch.......cccccc. o, 02/18/2020.... | 05/15/2024.... | covovvveninnnes 126,000,000 | 1.69163%...... | corveureruenmmminenins | onmriinnniseniinnns | s 425314 | ... 9,562,706 | ..... | ....9,562,706 | ....3,949,941 0004............
1059999999. Total-Swaps-Hedging Effective-Variable Annuity Guarantees Under SSAP No. 108-Interest Rate: 0 0..1851,988 | ... 125,488,909 [XXX| 125,488,909 |..87,114,772 0 0 0 0] XXX XXX
1109999999. Total-Swaps-Hedging Effective-Variable Annuity Guarantees Under SSAP No. 108 0 0..1,851,988 | ... 125,488,909 [XXX| 125,488,909 |..87,114,772 0 0 0 0] XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate. 0 01]...1,851,988 |.... 125,488,909 |XXX| 125,488,909 |..87,114,772 0 0 0 0 | XXX XXX
1409999999. Total-Swaps 0 0]..1851988 |... 125,488,909 |XXX| 125,488,909 | ..87,114,772 0 0 0 0| XXX XXX
Totals
1699999999. Total-Hedging Effective-Variable Annuity Guarantees Under SSAP No. 108 0 0]..1,851,988 |... 125,488,909 |XXX| 125,488,909 |..87,114,772 0 0 0 0| XXX XXX
1709999999. Total-Hedging Other. 449,477,242 1.140,844,934 | ......ccccc.o..... 0]... 201,462,376 [XXX] 201,462,376 ((578,328,962) 0 0 0 0] XXX XXX
1759999999. TOTAL .449,477,242 | 140,844,934 | ....1,851,988 | ..... 326,951,285 |XXX| 326,951,285 |(491,214,190) 0 0 0 0| XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception

Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

NAIC 1 Desi

BARCLAYS..... ottt ebiese et ees Y Yoot | e 23,000,000 | ..coovvovrirerine 31,371,029 | ..o 8,371,029 31,371,029 | .o | e 8,371,029 | ..o | e 0
BINP PARIBAS NY.....oiitiiiiimrimriatiieiiisiesise s sss st esitne enisesessssanssens Y Y ..4,820,000 | ...ccooevriinen. 8,786,157 |...ccouviunee 3,966,157 28,786,157 | oo [ s 3,966,157 | ..oooveeivircrieieinisiieies | v 0
CHICAGO BOARD OF EXCHANGE.........ccccocuiiniirerincieriniis N N LT1A33,488 | s [ e 71,433,488 | ..o 71,433,488 | ..o 71,433,488 | ..o | v 0
CITIBANK ..o Y. Yo | e 167,000 | .. ..2,274,113 2,107,113 2,274,113 2,107,113 | oo | e 0
CREDIT SUISSE Y | (TR RN 664,000 | ...covvrrriirens 5,889,812 5,225,812 ..5,889,812 5,225,812 | oo | e 0
GOLDMAN SACHS.... Y Y 10,000 T34 [ s | s 0 T34 | e | v 0 s | 0
JP MORGAN CHASE....... Y Y ...3,460,000 .11,420,210 7,960,210 11,420,210 | .o | enrsrirenenennnnn 1,960,210 [ s | e 0
MERRILL LYNCH.. Y Y ..470,000 ..61,641,218 61,171,218 61,641,218 | ..o | e 871,218 | s | 0
MORGAN STANLEY.. Y. Y 135,000 |. ..71,856,406 (10,288) T8 | e 71,856,406 |.... .(10,288) | ... TETIL8 | | e 0
ROYAL BANK OF CANADA Y | TR TR 990,000 | ..overereririrens 4,698,724 3,708,724 ..4,698,724 3,708,724 | ..o | e 0
SCOTIA BANK ...t Y. Y 89,841 | oo | e 89,841 89,841 89,841 | oo | e 0
SOCIETE GENERALE.......... Y Y. ...5,130,000 ..1,742,450 2,612,450 ..7,742,450 2,612,450 | ..o | e 0
UBS SECURITIES Y Y ...1,680,000 ..12,090,527 ..10,410,527 ...12,090,527 10,410,527 | e | e 0
WELLS FARGO........cconvenee Y. | RTINS [FPTORON 35,270,000 ..37,660,284 2,390,284 37,660,284 2,390,284 | ..o | s 0
0299999999, TOtAl NAIC 1 DESIGNAtON. ... vreretestesresersessstesessese sttt 75,796,000 | .................326,961,573 |........ (10,288) | . 251,157,971 ..326,961,573 .(10,288) ] .... 251,157,971 | o0 | 0
0999999999. Gross Totals......... 75,796,000 | ................326,961,573 |........ (10,288) | . 251,157,971 ..326,961,573 .(10,288) | .... 251,157,971 | o0 | 0

1. Offset per SSAP NO. 64.......covvvieriierisiaiciacenns

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

...(10,288)
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Statement as of March 31, 2020 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 (I,Vorlv)

Collateral Pledged to Reporting Entity

BARCLAYS.......coooveiereinne BANK OF NEW YORK (141001).....cccvvuivuririiersnieiserisiessesssessssessesssssssessssessesssssessessssssasssssses | sessessansnenes 23,000,000 XXX e |

BNP PARIBAS NY. BANK OF NEW YORK (141001) .....4,820,000 XXX

CITIBANK......cooonrrrrinns BANK OF NEW YORK (141001).....cccvuuiirrirciriiniiseeiiessseeesssssssissssesssesssssssssssssssssesssesssssssses | sesssseesssssesssnes 167,000 XXX

CREDIT SUISSE BANK OF NEW YORK (141001).....ccvuuriirerircireiseissisesisesisssssssissssesssesssssssssssssssssssessssssssssssns | sesssssssssssesssnnnd 664,000 XXX

GOLDMAN SACHS BANK OF NEW YORK (141001) 10,000 XXX

JP MORGAN CHASE. BANK OF NEW YORK (141001) .....3,460,000 XXX

MERRILL LYNCH BANK OF NEW YORK (141001).......cvumrirerirririisesiessiesssesssssssssssesssesssessssssssssssssssssessssssssssssns | sevsssssssssesssnns 470,000 XXX

MORGAN STANLEY BANK OF NEW YORK (141001)......cucuuivuriririieisessierisieeessssisssssiesssss s ssssssssssssssssesssens | sessesssesssssnessnes 135,000 XXX

ROYAL BANK OF CANADA BANK OF NEW YORK (141001)......0vumvirerirririiseisssiesssessssssssssssssesssessssssssssssssssssesssssssssssns | sesssssssssssesssnnns 990,000 XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001).......cvuererrieerieeieeeriesssesssssssssees s ssssssssssssssessssssssssssssanns | asvsesssesssnssns 5,130,000 XXX

UBS SECURITIES BANK OF NEW YORK (141001) .....1,680,000 ...1,680,000 XXX

WELLS FARGO BANK OF NEW YORK (141001) ...35,270,000 .35,270,000 XXX [ |

0299999999, TOAIS.........uovvuuierririciriieiieii et G4k RS DRSS LSS b i ...75,796,000 .75,796,000 XXX XXX XXX




Statement as of March 31, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11, QE12



Statement as of March 31, 2020 of the 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 OT 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...........ccocvverirnrieinns NEW YOrk, NY ..o | ceveisneieinnns 0.010 [ oo [ e 328 | i 719,041 | .......... 5,857,938 | ......... 10,064,355 | XXX
Bay Bridge Marina StVeNSVIlle, MD.........ccveeiereieieeerereeieireenes | eeeereireennenns [ evrereensennnes | overenenseensessesnens | ceveereesssessesnsenssnssens | cereeseenes 1,290,937 | ........... 1,353,073 | .......e.. 1,364,453 | XXX
Charleston Harbor............ccoeveveenieeieiecriene Charleston, SC........c.coevivereieieieieeeseeiieins | e i | | | s 2,104,054 | ..........1,932,829 | ........... 2,134,355 | XXX
Community Bank of the Bay...........ccccoevevirinene Oakland, CA.......ccccocvvurrnnee. 2.000 505 100,000 | ..............100,000 | .............. 100,000 | XXX
FHLB......ccvvverrenees CinCinNati, OH........cvurierieiieneisnsiseiienieee | eeneeiseisnninns | ceviend 0.020 69,711 .18,638,949 12,554,611 | XXX
Huntington Bank............ccoeeevenirreninieencens Columbus, OH........cocvvvvireeineenns 29,592 | .o 28,244 | L 26,929 | XXX
Mountain View Grand............ccccccceverrierecerrnnaes Whitefield, NH.......c.coiriieeceeececeeeeeeieen e | ceeveieeieieienies [ eeeveeeesenesieeesenenes | eveseiereseesesesiseenes | eevessesenns 595,706 | ..o 446,062 | .cocveeeend 635,585 | XXX
PNC BanK........cvuuevirirererisnieniesierieseseeens PIESDUIGN, PA......ooviviriceiiseresieesieniseens | cerveeessenieeens i [ [ | (31,562,141) | ........ (44,554,470) | ........ (34,872,050) | XXX
Raymond James...........cccoeuereieriereinierieieieens St. Petersburg, FL ..o [ e | enennd 0.010 [ oo e | e 759,056 | ..cocvevnees 171,944 | ...l 68,622 | XXX
Cash Held With Securities On Deposit............... OSSO PPRUPUIRURTRSPURIOR RORPRRRRIORIRN URPSIRIRTRTIRP (RTRRITIRURRTPRRIRI) ISUTSURTRRRRORRR (SR 2,499 | .o 2,499 | .o 2,499 [ XXX
Sailfish Marina.... . Palm Beach Shores, FL. 269,097 11,167,902 1,870,695 | XXX
Skipjack Cove GeOrgetown, MD.......cuveriieeieiceeerienneeernseneens | eveeeensssneens | ereeesnennniens [ ovseereeensssenens | consenessseenensssnsenens | sereeerneenes 579,648 ....T47,495 859,536 | XXX
Wells Fargo Bank / Norwest Bank... L PROBNIX, AZ.......ooveeeeeeeeeeeeeeeceeeeeeeeeee | eeeeeeereeieen | evereeieeeeeieis | oo | e 200,029 | ..... 250,990 | .............. 202,056 | XXX
0199999. Total Open DEPOSHOMES........cvvrieririririerrisiriere e seriseneenes XXX XXX [ FOA LT 498 | ..o (6,273,533) | ..vvvenee (4,259,853) | .......u (4,988,353) | XXX
0399999. Total Cash 0N DEPOSit.........cerverrersriserserinrieenes XXX XXX .(6,273,533) | ..cvenne (4,259,853) | ....cenu (4,988,353) | XXX
0599999. Total Cash............cvvrrverirerieiiirireiireriieceieriseiseiies XXX XXX .(6,273,533) | .......... (4,259,853) | .......... (4,988,353) | XXX

QE13




Statement as of March 31, 2020 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 06/30/2079..........uuvuuueruuermeessersseeiseesseesssessesssesssseessessseessess st ees s 8888888888888 R R bR HeEReRR R Rt | ererensnnieae 08/05/2019 10/31/2019....... 333,333 5753

Amherst L+.75 04/09/2020 03/09/2020 04/0912020. oo | 9,700,000 | oo 10,408 | oo
Ambherst L+.65 04/09/2020 03/09/2020 04/09/2020 8,200,000 8294

AMNETSE LH.75 04/13/2020........coovoeeeieeieseiieeesee s eeese s8££k 03/13/2020 04/13/2020 9,200,000 7115

DTV AMERICA CORPORATION . 1 03/31/2020.. 06/19/2020..

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation

¥130

3899999. Total - Industrial & MiSCEllANEOUS (UNGFFIIBLEA)...............cvuuiiuiiiiiici bbb 4 e b b e bbb bbbt eibasbiesiienes
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. .........cvvvevsoeiiisss it 0 8 L01 1 L 0010000 404411111101 1L nsssissnns | 27447259 | oo, 31,576 | o 0
8399999, SUDLOLAIS = BONMS.....v..vv111sreeeieiiisssss s34 01000 1448111411100 11880 | 27,447,259 | oo 31576 | oo 0
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMERITRS OBG V.....ouiiuiiriiiiurissieississise st s8££ bbbt 02/04/2020....... 0.080

825252 40 6 [INVESCO TREASURY INST...oooevrievrseerseressesssessessssesssesssssssssssseesesssossssesssse st soss st 03/31/2020....... 0.220 266,195,427

825252 40 6 [INVESCO TREASURY INST...oooevrirvriserssirsiserssessssssssesssessssssssesssesssesssssssses s ssssssesssossssssssesssss e 03/31/2020...... 0220

94975H 29 6 [ WELLSFARGO:TRSH MM L...cocvveecieieesesmeeseeseeeesssesssseesesseesesssesesssesesee s esssesesesess e . . 02/04/2020....... 0470 | oo | (O [ O 0
8599999. Total - Exempt Money Market Mutual FUNds @8 [AENtIfIEA DY tE SVO............riiiuiiiiiiiii 8L RR S S84 8481818118180 £H0LER SR snnnss | 281,560,651 | .ooveovrrererenn, 841,345 |.. 3,080,155
All Other Money Market Mutual Funds

711991 00 0 | TD BANK DEPOSIT SWEEP...........cooiiiciieci s sssssssinnsins sosnsnsisssssssssnssssssssssssssssssssnsssssssssssssssssssssssssssssssns | 9D ensins | 0810220201 miuues | vovevieeeviseeviseciis [ oo | LT O .5
8699999, Total - All Other MONEY MATKEE IMUUAL FUNGS...........vevui e840 11 EEER R ssssnnnnns | 5 0. .5
8899999. Total-Cash Equivalents R RS | 309,007,914 | ooooveeeeeeies 872,922 | oo 3,080,160
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