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Statement for September 30, 2020 of the GREAT AMERICAN 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
1o BONGS ..ottt | st 4,221,647, 111 | oo (VN I 4,221,647,111 | v 4,151,708,417
2. Stocks:
2.1 Preferred SHOCKS. ..o esssesessnessenes | eerieessineeens 221,000,660 | oooovrerriienieineeennne (VN I 221,000,660 | .....occvevnc 255,633,110
22 COMMON SLOCKS. ....ourerrrrirreererisseeiesirestesesee sttt sssesssesesssssssenssseens | evsssesssceens 929,399,367 | ..cvvrrrrirenn 26,220,366 | ......cocvevnee 903,179,001 | coovrvvne. 1,118,281,812
3. Mortgage loans on real estate:
31 FIISEENS. oottt | e 452,397,120 | oo (VN I 452,397,120 | ..ovvvverenn. 370,715,151
3.2 Other than firStIENS........c..riiiiiiiiiiii s | e (O OO 0 | oo 0 [ oo 0
4. Real estate:
4.1 Properties occupied by the company (less $............ 0
ENCUMDBIANCES)......cvviiviiiieieteise ettt bbbttt ssn s s bans | ssebsssessessssssessesssssnsenss L0 TR 0 [ oo (01 TR 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)......cuvieviiieiiiciiie ettt bbb b st s e ssssenaas | saessesssssssenses 38,950,859 | ..o {1 I 38,950,859 | ..oovereinnn 57,455,615
4.3 Properties held for sale (less §.......... 0 €NCUMDBTANCES)......coevvcvrieieicirireieieissieieissiens | eveissiesesssessesesessenaens L0 RN (0 T (01 0
5. Cash ($.....42,142,242), cash equivalents ($.....614,153,865)
and short-term investments (3.....305,570,676)..........ccccrurerermrreesmmeremenessneressseeessssessssseses | seeeessnseees 961,866,783 | ....ooovvrercerrcrireerienens (VN IO 961,866,783 | ....ovvvevnen 752,974,261
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....vvvivireieiesieieissies et ssessssssenss | sesssessessesssssssesessssenses (01 RN (0 T (0 R 0
7o DEIIVALIVES. .....oveeerireeicesee ittt | eenst st 423,270 | oo (U I 423,270 | oo 234,874
8. Other inVESIEA @SSELS..........cvvrurrirceiiriecierieesis st sest st | eensiesssenens 886,903,383 | ... (VN I 886,903,383 | ....coccvvvnen 766,437,556
9. Receivables fOr SECUMHES..........c.oviuiiiiiiii s | oo 1,664,321 | ..o (V18 N 1,664,321 | oo 3,036,261
10.  Securities lending reinvested Collateral @SSELS..........coviiriiiriieicireieie ey | et L0 TN 0 [ oo (01 TR 0
11, Aggregate write-ins fOr INVESIEA @SSELS.........cueuiviiieieicieie e ssseseies | cessstessesesssssesessssnsenae (01 I {01 P (01 P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUEM............c..euuririerieiierieeseseses s
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccoceees | ovvvereinnnen 504,614,507 | ....ccoeevuvee. 32,758,137 | oo 471,856,370 | ...ccoevnee. 365,158,831
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §$.......... 0 earned but unbilled premiums)..........cccoceveveveens | cevveirirernnnn. 328,789,873 | ..o (1 I 328,789,873 | ...oooveneee. 299,267,044
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0] OO PO IOUORRTTTO (0 [0 [ (01 O 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTETS............cvwerrrerreriremmeerienrieesesssssesssssessesessenes | eorressesssnns 148,033,554 | ....oovirirrnn) (V10 148,033,554 | .....ccovvvvnne 53,513,207
16.2 Funds held by or deposited with reinsured COMPANIES............ccceverieeeiriceerieeeieens | e 0 [ e 0 | e 0 [ o 0
16.3  Other amounts receivable under reinSUraNCe CONTACES...........c..cuvvemreeurrirreeineririnies | reeeseemseseseesisesseeens (O N 0 | oo 0 | o 0
17.  Amounts receivable relating to UNINSUrEd PIANS...........cccvviveieiieieiiesieeeseee e | evenesessse e senns 0 | oo 0 [ e 0 [ e 0
18.1 Current federal and foreign income tax recoverable and interest thergon..............cccccevvveieies | covvvrveereriiesseeeieenns 0 | e 0 [ oo [0 I 9,584,901
18.2 Net deferred taX @SSEL....... ..ot essssssssenens | sersessesssnns 184,426,022 | ... (VN I 184,426,022 | .......oee..n. 138,212,352
19.  Guaranty funds receivable Or 0N AEPOSIL...........cceveviirieieeieeee et ssbeseesens | seevessesesessesee s sesssseesens L0 (0 I R (01 0
20. Electronic data processing equipment and SOftWare............cccccveeveiievivciereieee s | ceevieeresienenas 66,563,871 | ....cccvvvvnene 58,415,628 | .......ccoeveveee. 8,148,243 | .....ccovvee 7,148,510
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rieereireerrreeieen | e 8,849,480 | ...cooevevrirrnns 8,849,480 | ..cooevvrirereeeead 0 [ o 0
22. Net adjustment in assets and liabilities due to foreign exchange rates.............cococvveeeviiiees | covvvrvereeieese e 0 | e 0 | e 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates.............cccccouveeviieiiereiecesceeeeeeiis | e 12,511,191 | e 163,998 | 12,347,194 | ..o 11,964,847
24. Health care (§.......... 0) and other amounts reCeIVaDIE...........ccverrrrersreeie e | cereeeeseeeneenns 11,918,545 | o0 | 11,918,545 | ..o 13,636,942
25. Aggregate write-ins for other than invested assets 821,067,860 789,928,554 562,019,852
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........ccuueermevereeimerieesseeessessssesnessssesssessssesssssssnessns | cosneeesnes 9,841,044,196 | ....ccoovveeene. 157,552,121 | .covvvee 9,683,492,075 | ...ccccenne 8,975,460,005
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cceuvvnee | overneenririrneeneineersineenns L0 [0 O (01 R 0
28, Total (LINES 26 @NG 27)......ooomcermrereeereeereeesseeesesessseesssessssssssse s sesssssssssssssssssesssssssssasssssses | sesssssseesns 9,841,044,196 | ....ccoovvveene. 157,552,121 | .covvveenne 9,683,492,075 | ...cccenne. 8,975,460,005
DETAILS OF WRITE-INS
110, ettt ren s | ieest ettt (O T (0 O (O O 0
1102, ottt n e | ieest ettt (O T (0 O (0 OO 0
1103, ettt et | reest ettt (O T (0 O (O O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccoeuererrereermenensneinnens | ovvrneereieisenseseensennenns (0 [0 O (01 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....urureurreireirisiinrisrieesissseseessmssnssns | cnnesssssessssssssnessessssnenas [0 {0 {01 P 0
2501. Receivable from Federal Crop Insurance COorporation..............cccceeueeeeveeveererereerseveseessesssenens | ceveevreseneenns 558,796,797 | wovveeieeeeeereei {1 558,796,797 | .covvverernns 325,600,767
2502. Company oWned life INSUTANCE...........couveveiivieeieieeee et seesnns | evesissesaenas 189,662,555 | ...ocvvevvreierireiereiaan (1] I 189,662,555 | .....occouce. 185,334,724
2503. Other assets and reCEIVADIES............c.ccvivieieiieeceeee e | evesessessesaens 31,719,377 | oo 30,567,870 | .coovvirereine 1,151,507 | oo 10,257,304
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveeueveeveveeseereeenns | e 40,889,131 | oo 571,436 | oo 40,317,695 | ....covvvnnn 40,827,056
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)......cuuerererrerersressessissrsssesmessssnsssessess | snessessssssenss 821,067,860 | ...ocovrvrennenns 31,139,306 | .o 789,928,554 | ...covvviinns 562,019,852




Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....1,1871,686,302)............cccurrrrinerieiire ettt bse s ssssses s sss st sssstnses | eesssssssssssesseesies 3,595,163,498 | ....covvvrvrrrrnnn. 3,329,924 121
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES..........vuririnreriirririreenreeeseieee s ssesssssssssssssssessesssees | sesesssssssessssesssnesnssens 7,363,359 | oo 5,298,615
3. LOSS AUIUSIMENT EXPENSES. .....cviveirieiiiieiicieiseie ettt ettt s bttt s bbbt nses st entessebsntns | sebssessessnsnnsessenans 832,436,373 767,943,858
4. Commissions payable, contingent commissions and other similar Charges...........c.cveieeieicecreeeeeeesee et | v 118,039,917 | oo 95,649,888
5. Other expenses (excluding taxes, lICENSES AN TEES).........ccuiueireieieeicice st ssss s baens | eebessessesssssssansaas 171,160,981 | covevereeeien 175,603,905
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvveveriivriveiieiereee e ssses | evreveesesssssesessssaenens 29,214,190 | covoveeieeieeia 28,723,957
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......cverererrererierisesesiesiesis | crerissisesesssssesiesesens 735,462 | oo 0
7.2 Net dEErred taX ADIIIEY ... ..oveeveeeree ettt stensns | setesssnssessnesentn s s st st et ssenea 0 | 0
8.  Borrowed money§.......... 0 and interest thereon §.......... Dttt bbbt s bt bt btnteas | Sbiesbiee bbbt see 0 [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....745,262,156 and including
warranty reserves of $.....4,417,691 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)..........ccueecveieiieieieeeeieseee e | cevveriesissieienens 1,645,939,502 | ...cocvevirirnne 1,469,883,822
10, AGQVANCE PIEMIUM. .....vuveereerereseeeseesesseesssssessesssssssssessessessssssessesssssssssessessasssessessassasssessessesssessessessasssnssessassanssnssessassssssessessassanssnssassas | sessesssssmssessasssssnssessasssnssnssnes L0 OO 0
11.  Dividends declared and unpaid:
T11 SHOCKNOIAEIS........eoeeecete ettt bbb st sas s st esses s bensessssssssesans | sestessessesssesssssssssssssesensansesansad L0 U 0
11,2 PONCYNOIAETS. ..ottt s s s bbbttt en s st ensens | ebsesnsansesnsestes et st e st st s s L0 PO 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ovuerrrurininriirisenrisessess s sssssessansas | eesssssessssssssesseses 214,344,612 144,300,777
13.  Funds held by company under reiNSUrANCE trEALIES............cuiuiveiiieieieiese ettt sss s b s bt snns | oebssessessssssensesand 654,796,458 | ..coovvvererrn. 555,341,414
14.  Amounts withheld or retained by company for aCCOUNt Of OthETS............coiuevcicieic et | eevesaesee s seaaes 103,597,483 | oovvveveereinns 101,383,204
15.  Remittances and items NOt @IOCALET...........c.cuieiriiriiri bbb bbbttt ens | stbebebsee st nees 2,886,581 | .oooeeereieireieiieene 1,320,503
16.  Provision for reinsurance (including $.....12,000 CEMIIEA)..........ovvueveerreereeriereereeriessesesssserssssssssssesssssssesssessssssssssssssssssnsssssssn | essessssssssessessssessens 44,229,000 | covoveerererirereinan 44,229,000
17.  Net adjustments in assets and liabilities due to foreign eXChange ratES............ccccieiiieieescceeee e sssbesiens | ceresiessse e sesessees 25,652,344 | .ooooreeea 25,024,572
18, Drafts OULSIANAING. .....veovecereeiecierise ettt s st st | essntnssnssent sttt nnes L0 U 0
19.  Payable to parent, subsidiaries and affiliates.............ccuriiciriiieeicieecese sttt ettt | srsesbsses st saens 9,010,508 | oooveereeerienie 3,491,941
20, DEIIVALIVES. ...ceuocveceseeseeseesees sttt | sees et (O R 0
21, PaYabIe fOr SBCUMTIES.......c.cvuiveieiieicecteie ettt sttt s e bbb bbb st sntes st en s s s bnsennesanns | essessesssensesesensenas 15,416,481 | cooovrieeeeas 4,272,768
22, Payable fOr SECUMHES IBNING.......c.ccviveerevcieie ettt sttt bbb s sttt en s s bt s s e s s ssessnsntans | sbestessesasssssssesnsestes s s s bessesanes L0 U 0
23.  Liability for amounts held Under UNINSUIEA PIANS............c.cuiveiieieiicieie ettt bbb stessens | sbesbessesssssssess s s st es s sensesaees 0 | 0
24. Capital notes §......... 0 and interest thereon §.......... (I
25.  Aggregate Wte-iNS fOr [IADIIIIES. ........cccvivieiieicieiiee ettt bbbt st ense st ensenaes | onbenssssssssessesnsenes (88,543,281)[ oo, (111,609,074)
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25).........cooveiireeeiceeeceteeece e sssseseens | cveveesississesesnns 7,381,443, 467 | woovvvererernn. 6,640,783,270
27, PrOtECIEA CEIl HIADIIIES. ... .e.cereeeeeeecieeeiee ettt bbb bbb bbbttt ents | Shietbssbseb e st bttt 0 [ 0
28.  Total liabilities (LINES 26 @NA 27).........cvuivierieiierieririeeieessessess s essens | nsissssssssssssssees 7,381,443/467 | oo, 6,640,783,270
29.  Aggregate write-ins for Special SUMPIUS FUNMAS.........c..ovuiuriiiriicie ettt ettt st essessentes | oebsessnssnsssesseseeneans 85,101,553 | ..o 90,949,254
30, COMMON CAPIAI STOCK.........vueveiiceiieictcctes ettt bbb et b bt ae b st s s b sttt s s sasssnssnsesansns || sbessesnsessessesensenans 15,440,600 [ ..ocvoveevereiein 15,440,600
31, PrefErred CAPITAI STOCK. ... ... cvurerieceeie ettt sk s bbbt nnts | eebent et s ettt nnene (0 T 0
32.  Aggregate write-ins for other than SPecial SUMPIUS FUNGS..........cccveicveieieicece et sesses s ses s sssasnns | orsssssssesissessessssessessesessesasseesand L0 OO 0
33, SUIMIUS NOLES......euiececereiseeteeeese st et eb et ee e f eS8 e84 2E 282842 E s E bbbk s s b s ss st en b e bsnsss | sebestastsessnesastsssessentenssessnssesen 0 | e 0
34, Gross paid in and CONTDULBA SUMIUS...........cvevervierereiciseteee ettt et es st sae s b s s s bes s s b ssessssnsenans | evvesessesissessesssanes 877,591,025 | ovvveerern. 871,833,489
35, UNQ@SSIGNEA fUNAS (SUMPIUS)......vueueereurereieeieeeeise ettt ettt es et b sttt sttt essenins | seesestesssstnssnsans 1,323,915,430 | covvrverrreienee 1,356,453,393
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt sssnns | eerestes ettt 0 [ 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt bbbt es s bens | snrensessrns st eneer st sneennea] (O OO 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).......cuuruurerurrrrireiineireieiieiiseieeessessssesessesssessessessssssssssssessssssessessessessas | ssssssssssssesssssssns 2,302,048,608 | ......cccovvvniennen. 2,334,676,735
38, Totals (Page 2, LINE 28, C0L. 3).....cuuiiurieieeiiniieieeteeeteeieeee ettt sttt | neisnein e 9,683,492,075 | ...vvvvrrrrrnnn. 8,975,460,005
2501. Accounts payable and Other HADIIIIES............ccccciiiiciiccee ettt bbb a bbb s st bans | sbebsssssessssssesesestenas 21,092,864 | ....... ....19,984,663
2502. Retroactive reiNSUIANCE CEABT. .........cvururivreiiiieieise sttt se sttt b bbb s bbbt 109,636,145) ] ..cvvevvererernnes (131,593,738)
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page. w0 | 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8D0VE).........oivuiveivieiieiiieiiicseieiess st sesessesesses s sssesssssssssssssssssssssessnsas 88,543,281)] c.vvoverernnn (111,609,074)
2901. RetroaCtive r@INSUTANCE GAIN........evverrerrririreiseisiessreieessiesse s tessesse s ssse st ssse s es st s st as s st s st esse st s sessesnsessessessnsassessessnsessenns | seessessessssessesnsassans 85,101,553 | covovvreevrrienad 90,949,254
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAJE.........ccvuieieireieieisstes sttt s ssssessnns | sevsessssssssessess s esses s ssessnes O [ oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203. ..
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE)........coiviuiiiieiiiiiiiiiecsieisctesessssesessssssssssssssssssesssssssssessssessssssssssssssnsss | sresssssssssssnssssessnssssessssssessesanes (O OO 0

Qo3




Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY

STATEMENT OF INCOME

1 3
Current Year Prior Year Ended
to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (written § 1,791,460,772 2,347,201,129
1.2 Assumed......... (written § ...1,868,554,497 ..2,380,111,293
1.3 Ceded............. (written $ 1,211,183,755 1,579,118,341
14 Net.cne (WHILEN $.....2,624,887,194).......coooecreereeeneeeesesesses e ssssssssssssssssssssessssssssessssssssssnsses | sosssenees 2,448,831,514 3,148,194,080
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,570,977,721):
2.1 DIMBCL....vvveteveeittc ettt b bbbttt ntentnnas | nebesiesnnes 999,882,296 1,548,148,390
2.2 Assumed. . ..918,070,285 ..1,137,524,096
2.3 COABH. ...ttt bbb R bR R bbb Rttt aen 1,106,950,762
A NBL. ... R bR AR b bbbt 1,678,721,724
3. Loss adjustment expenses incurred.. 381,057,513
4. Other underwriting expenses incurred ..1,057,156,109
5. Aggregate write-ins for underwriting deAUCHONS...........cccvueiviveiieiee ettt sses s ssessns | stsssssesiessessssssesssssnsanes
6. Total underwriting deductions (Lines 2 through 5). 2,323,198,097
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 MINUS LINE B + LINE 7)......c.ovuivereiieeicieieeseeie st ssesssssssssessessnns | cvvesessnsens 125,633,417
INVESTMENT INCOME
9. Netinvestment iNCOME GAMEM.........c.cc.iiieieiirie ettt s st es s sssensenes | evisbessesaens 183,310,028 278,091,511
10. Net realized capital gains (losses) less capital gains tax of $.....9,113,735 .(108,097,900)] .. (2,892,405)
11. Netinvestment gain (108S) (LINES 9 + 10)......c.cvueiuireieireicieisetee ettt es s sses s banns | cbeessessessaesns 75,212,128 275,199,106
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....1,962,084)...........cccoorerrrmerrerresriessiessssessssesssssssesssesssssssees | oerivesisnnnns (1,962,064) (2,283,568)
13. .1,047,861 |... 11,364,061
14. Aggregate write-ins for MiSCElIANEOUS INCOME...........c.evcviveie ettt sse s b s s b ssessesansns | srsssessssneas (19,604,693) (7,689,442)
15. Total other income (LINES 12 throUGN 14)........ouuriririrrreeensisesessissise s ssess s ssssssssessesssssssssessessesssessesss | ssssssssassas (20,518,896) (8,608,949)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15)......ciiiciseeereee ettt st sssse s sssessesesenens | seesessesnnas 180,326,649 397,848,891
17. DivIends t0 POCYNOIAETS. .........cueveercvceeeietcteee ettt ettt a s b st s st es s bensesanses | sresssessesnsesennas 961,856 |...coeeerrer. 1,083,589 [ 1,469,442
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINe 16 MINUS LINE 17)......cvucviveieicireciciesete ettt st sassaen 179,364,793 396,379,449
19. Federal and foreign income taxes incurred........ . ....56,610,509 |... ....64,022,931
20. Netincome (Ling 18 MinUS LiNe 19) (10 LINE 22)......c.eveveveeeierieieseeesesie ettt es e es st ssbe s nsnen 122,754,284 332,356,518
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrION YEAN..........ccvevivereirereeeree e ssessse s ssssesessssessssesssssenes | ovsessesens 2,334,676,735 1,905,916,933
22. Netincome (from Line 20) 122,754,284 ..332,356,518
23. Net transfers (to) from Protected Cell aCCOUNTS...........cccovviieeveiceeeieteee e tsstes e sesss e ssssssesssssssessessnsens | sessssessessessssessnsensesseensQ. | eevesvesissessessssesessssseses
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(17,978,152)........cccueruerrerrmrenerennes | coverrenieinnes (42,842,590)
25. Change in net unrealized foreign exchange capital gain (loss) (1,448,489)] ..
26. Change in Net defErmed INCOME taX..........cevrviieeieieiiee ettt ettt s s sasssesnsens | eevessesensssenen 28,235,518
27. Change in NONAAMITEEA @SSELS..........ccevevieeie ettt sttt et naas (4,367,478)
28. Change in provision for reinsurance.. ..(14,532,000)
29. Change in SUIPIUS NOES.........cvvveerereeie ettt st ssss st ssssessesssbessesssssssessssssssssssesssssssessessssessessessnssnss | svvssesssnssessnssssesessesssQ. | evververeeissessesseesseseesesQ. | vevevesissesesesessess e 0
30. Surplus (contributed to) withdrawn from protected cells .0
31. Cumulative effect of changes in aCCOUNtING PHINCIPIES.........ceviieevercreiee et sssssssssessssessnsenses | cenieseessssessessssesessssensnsd | evverieesesieseesessssieeeen0 [ evverieeesie e 0
32. Capital changes:
321 PaI Nttt st st ssnssensensnsessensensnssns | senssessessenssnssnssensensennal | ernrsiesernnsnessessnsensnen Q. [ e 0
32.2 Transferred from surplus (Sock DIVIAENG).........c.ccvvvevecreieiciesre s esssessssssessssssesssssssessenss | cenvessnsssessessesesressesensnsd [ cevvereeeeresesseeesissieeeens0 | e 0
32.3 TranSfErred t0 SUMPIUS........cvuiveverireee ettt ssses e b st st ss s ssessssssesssssssenssssessnssssessnsnns | srersessssessessssenssssssseseenaQ | everenseesenssssesesssessereessQ | eosvesessssesessssessesessenns 0
33. Surplus adjustments:

34,
35.
36.
37.

331 PAIA Nt e

33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital
Net remittances from or (10) HOME OffiCe.........c.cuuiiiirirriciciss ettt

DivIdeNds t0 STOCKNOIAETS. ...t

Change in treasury stock
Aggregate write-ins for gains and losses in surplus...

38. Change in surplus as regards policyholders (Lines 22 through 37)...........
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........ovvrvveverererrereeeieieeseeeseeseseeseseesens | ceeveveneae
0501, oooeeeeererseeeesee s essees s st Rt ensstnnes | enestinessenss st st
0502. ..
0503. ..o
0598. Summary of remaining write-ins for Line 5 from overflow page.
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above) .0 ..
1401. Company owned life insurance............cccveuververerernns 4,327,832 |...
1402. Interest eXpense ON fUNAS NEIG. ..ottt s sssesse s sessenassenanns | evssessessesenns (7,993,782)
1403, REtroactive reINSUIANCE 0SS........cvuevuericirrieiesiesissie st stes s ss et et sss s stes st ssssssessessassnsaens | sesssssessaeses (15,000,000)
1498. Summary of remaining write-ins for Line 14 from overflow page... (938,743)] .. ...(895,273)
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)........oviveviviieiisiiiiesiecsesesisiessseseesesssssssssssnssssensssnsenes | seressssessenes (19,604,693) (7,689,442)
3701. Change in fOreign EXChANGE MESEIVE. .........ccueveicvreeieteiseee st tes st es st se sttt es s bes s ssssssssssssnsessessnsnss | serssssesssssssesens (627,772) (2,514,493)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow Page...........cccevcreieineieiesesseieessesesssesssssssssessssssenns | enevesiessssssssessssssseens0 | evvveiesiesinsisssiesissienen0 | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE)........civiveieiiiieiieiiiiessiciesisissssseesssssssensssessessssenssssssssssnssnses | senssssssssssnsanees (627,772) (2,514,493)
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Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............cceievieeieicisce et ssbesaenes | seesissasans 2,554,347 ,687 | ............ 2,404,647,155 | ............ 3,239,643,706
2. NEtINVESIMENT INCOME......coucvuieciciciccte ettt s bbbt st ssen st saens | sbesbassansanes 182,610,333 | ..........c... 196,693,405 | ............... 278,152,367
3. Miscellaneous income ...(8,818,658) ] .... ..(8,261,694) | . ...(11,643,225)
4. Total (LINES 1 thIOUGN 3)......oeviveiiieiecicieiestee sttt ettt en s sssenans | seessessanes 2,728,139,362 | ............ 2,593,078,867 | ............ 3,506,152,848
5. Benefit and 10SS related PAYMENLS...........c.ccuieeiecieie ettt seens | eventenaenes 1,039,637,578 | ...cvvvnve 987,587,631 | ............ 1,286,976,934
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ccovveieierrieiieiienieins | coverrsieississienesssessennens (0 R [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions.............cccoeuevevecreeericienieeseeee e | cvvevnenns 1,014,823,151 | e 1,012,913,193 | ............ 1,362,141,965
8. Dividends paid t0 POICYNOIAETS.........c.cvuiveeiiiesieie ettt sttt st aessssessens | sbesbsssessessessanes 961,856 | ..covereerernnes 1,083,589 | ...cccovvvrnnen. 1,469,442
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES).........ccevrerrveerrerriens | cvverirrerenrans 55,403,881 | ..covvvennnn 54,039,100 | ...cccoveneven 83,344,700
10. Total (Lines 5 through 9) ..2,110,826,466 .2,055,623,513 2,733,933,041
11. Net cash from operations (Line 4 MINUS LINE 10)..........cvevriurieriirireieiecteces ettt st ses s sesssssesens | evsssessesinaad 617,312,897 | .covvvrernn 537,455,353 | .cocernne. 772,219,807
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BONGS...ouiviiiciiiteie ittt bbbt bbbttt saenan | ersessenbensan 628,473,838 | ....ccoouce. 548,032,534 | ... 718,755,350
12,2 SHOCKS...cvucvtveerectevte et s st s st e s s s st ss st en st s s s st s st s s st s s s s s sn s e ssensansnsenssnsennanns | sreessestensen 226,519,546 | ....cocovrenenee 79,498,873 | ....coevneve. 158,752,250
12,3 MOMGAGE I0BNS........cvuiviiiciieecectc ettt sttt bbb et bbb asst st sans | ebsessissansaeses 15,310,103 | .oovvererrraes 5,580,151 | woovvverrrnne. 48,808,162
124 REAIBSIALE........cvveieeiei sttt | suiessest et [0 [ 451,545 | ..o 454,706
12,5 Other iNVESIEA @SSELS........coucivcicieciecictcie sttt bbbt e bbbt bbbt sentans | ersessassassaenes 41,357,072 | coerererine. 25,171,043 | ..o 43,870,897
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS............cccceveveieveiereseiereeeniens | cevvereeeseeiens (6,669,367) | ...cooveerrcrerennns 513,430 | coveevererereran (92,559)
12.7  MISCEIIANEOUS PrOCEEAS.........cvuvriveiieiieictese ittt sttt b s bt st ess s sntenses | sbesssssssessesanes 1,054,813 | oo [0 I 0
12.8  Total investment proceeds (LINES 12,110 12.7).......cuiuiiereieeeiesce et ses s sssssssesessnes | sosssessssinnas 906,046,005 | ............... 659,247,576 | ............... 970,548,806
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 694,178,488 ...437,975,222 1,015,476,189
13,2 SHOCKS...cvuvtiecectc ettt ettt bbb s bbbt bbbt e bbbttt st es bt be st saenans | ervessentenians 136,234,680 | ....c.ccvvueee. 73,551,633 | ...coueee. 153,586,762
13,3 MOMGAGE I0BNS.......oevviirircieiierisie ettt bbbt bsessns | ersensnssnssenes 96,345,909 | ...cooovrerrrnes 12,949,591 | oo, 94,068,472
134 REAI BSIALE........oeiiciecc ettt ettt ettt stentets | eebiessenientansan 1,202,483 | ..oovvvrrrrne. 2,472,684 | ..o 3,088,784
13,5 Other INVESIEA @SSELS........vvrerieiiecierie sttt ettt sttt enssssensensns | sesessssssnssns 145,984,813 | ............... 101,011,101 | oo 189,548,964
13.6  MiSCEllaNEOUS APPIICALIONS..........ccueviiveiieiieiciie ettt sttt s st s s bnsenaes | etssassessssstesesssensananes [ I 1,604,909 | ...coocvovveenn 2,751,078
13.7 Total investments acquired (LINES 13.110 13.8)......c.ceireierririsieieseesie e sese et ssssssessssssesesessessenes | ssessssesees 1,073,946,373 | ............... 629,565,139
14.  Netincrease or (decrease) in contract loans and premium notes..
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @Nd LINE 14).......coeveuceeiercereeeieeeeeeeeee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES.........veevceiecicteees ettt ettt s bbb sas s s saesansanes | susssessesssssstesesssesansanes 0 [ oo 0 [ o 0
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY STOCK...........coiuiieiiciciieictcee ettt ssaenas | easssessesssestes s s s saees 0 | oo (0] I 55,000,000
16.3 BOIMOWED fUNGS......uvevericisciesis ettt sttt sttt ntensnns | nessessassssssnssansnsnssantans [0 (0 0
16.4 Net deposits on deposit-type contracts and other insurance abilities.............c.ewereriririinrirnireeensrsieies | ceveeeseine e (0 [0 T 0
16.5 Dividends t0 StOCKNOIAETS..........cc.eiirierieicieiscee ettt es s ss s stenes | svsessisssnsas 120,000,000 | ...ccvvvrvrenes 70,000,000 | ...ocvvrrnenes 70,000,000
16.6  Other cash provided (APPHEA).........c.cveiveeecieieeeeeeie ettt sttt ses s ses s bss e ssesaas | ssssssssaseans (120,520,006)| ................ (28,188,449) | ............... 165,554,662
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ce.ccevunce.. (240,520,006)| ................ (98,188,449) | ............... 150,554,663
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)........cccceevveeees | coveverrerrenas 208,892,523 | ............... 468,949,341 | ............... 434,803,028
19. Cash, cash equivalents and short-term investments:
19,1 BEYINNING Of VBT .......ceocveeieeeectcee ettt sttt a s s sttt es st ssesssstssnsasstanes | evssssessensan 752,974,261 | ..o 318,171,232 | oo 318,171,232
19.2 End of period (LiINe 18 PIUS LINE 19.1).....cuuiviiieeisieeicie ettt ss s ssessnssssenss | ssssssnsssssans 961,866,783 | ............... 787,120,573 | covvvereen 752,974,261
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange Of qUILY SECUMEIES...........cevieeiiciiieieicteie ettt saenaes | evebessesssanes 17,456,876 | ...oocvvevneen 9,029,177
20.0002  Transferred from real estate to other invested assets.. L A7,293,978 | e 0
20.0003  Exchange of debt Securities..........ccouerererrrrneeneunnenns | ..14,828,727 | ... ..13,863,949
20.0004  Payable fOr SECUMEES.........c.cvivieeieriieieteieie ettt sttt bensesnaas | evebssessssanes 11,143,713 | oo 24,777,460
20.0005  Stock based COMPENSALION............cccuiiiieiiieiieieie ettt saens | evaessssessesassnes 5,757,536 | .ovvvevrerne 5,637,398
20.0006  Company owned life insurance e 4,327,832 4,081,056
20.0007  Transferred from other invested assets t0 debt SECUMLIES............ccoveuivivecveieecceeeeceeeeeeee et esennasnes | eevevessenensinan 2,428,196
20.0008  Securities acquired in paid in kind INtEreSt PAYMENL............c et sessssssesessessas | eesessessesensssees 2,027,291
20.0009  Receivable for SECUMHES.........rvrverrererrrrrrerrirenns 1,371,941
20.0010  Amortization of intangibles.... 1,021,770
20.0011  Exchange of other invested assets to equity securities .1,013,603
20.0012  Equity security acquired @S @ AIVIAENG............crvurieriririieeiscissesie ettt saes
20.0013  Miscellaneous expense (PUrchase aCCTUAI)...........wurerereereeeureereeeneeeeeesesessesessessessessessssssesssssesssssessessesssnssesss | sensesesssssesssessensnsss0,000 | coreerserneereennes 1,169,929 | ...cccvvvvnne. 1,172,029
20.0014  Equity security transferred as a dividend to stockholder... ..4,757,900 | ... ..4,757,900
20.0015  Exchange of debt t0 EQUItY SECUMEIES.........evurereririerrirrieiiecirsieiecsseseieese st ssssssssssssessesssssessessssssssesssssenes | senssesssssensssssssessnnssnssaQ | coneersssessnsennen 2,612,823 | oo 2,612,823
20.0016  Sinking fund payments offset by @ premium tax Creit..........ccovereerrrirrinrirrieseee s ssesesseensens | eeessessssesessesssssssssesnes [0 IO 124,041 | oo 188,975
20.0017  Interest payment offset by @ premium taX Credit. ... oo s ensnssnesness | eesesssnsssssssssnssnsssessesnes [ [P 9,292 | oo, 11,025
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Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices

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

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting the
financial condition and results of operations of an insurance company, for purposes of determining its solvency under the Ohio Insurance Law. The National
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 (SAP) and the state of Ohio basis, as shown below:

SSAP FIS FIS
# Page | Line# | Current Year to Date 2019
NET INCOME
(1)  The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 122,754,284 |$ 332,356,518
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | B 0s 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 01$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |8 122,754,284 |$ 332,356,518
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 2,302,048,608 |$ 2,334,676,735
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | s 0]s 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 01$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX 18 2,302,048,608 |$ 2,334,676,735
C. Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all others are stated at the lower of amortized cost or fair value.
The Company does not own any SVO Identified Exchange Traded Funds.
(6) Basis for Loan-Backed Securities and Adjustment Methodology
For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and loan-backed and structured securities
(LBASS), the NAIC has retained a third-party investment management firm to assist in the determination of the appropriate NAIC designations and Book
Adjusted Carrying Values based on not only the probability of loss, but also the severity of loss. Those RMBS, CMBS and LBASS securities that are not
modeled but receive a current year NAIC Credit Rating Provider (CRP) rating equal to NAIC 1 and 2 are stated at amortized cost and NAIC 3-6 are stated
at lower of amortized cost or fair value. Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the NAIC
designation.
D. Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 — Discontinued Operations

No significant changes

Note 5 - Investments

D. Loan-Backed Securities

(1)

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

Securities with Recognized Other-Than-Temporary Impairment

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to sell or lack of intent to hold to
recovery during the current year.

Q06




Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Book/Adjusted

Carrying Value Recognized

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

Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
88607B AA 5 |$ 1,786,799 |$ 540,000 |$ 1,246,799 |$ 540,000 |$ 540,000 03/31/2020
88606X 10 0 |$ 1,374,564 |$ 714,000 |$ 660,564 |$ 714,000 |$ 714,000 03/31/2020
75620R AC 6 |$ 699,426 |$ 476,508 |$ 222,918 |$ 476,508 |$ 339,065 03/31/2020
55953P AE 5 |$ 599,786 |$ 495,999 |$ 103,787 |$ 495,999 |$§ 268,641 03/31/2020
03235T AA 5% 2,008,836 |$ 1,004,371 |$ 1,004,465 |$ 1,004,371 |§ 1,004,371 03/31/2020
67389Y AF 2 |$ 2,703,227 |$ 2,323,140 |$ 380,087 |$ 2,323,140 |$ 2,031,900 03/31/2020
92917T AG 0 |$ 9,875,604 |$ 9,406,143 |$ 469,461 |$ 9,406,143 |$ 8,514,980 03/31/2020
675923 AG 1 |$ 8,104,223 |$ 7,722,863 |$ 381,360 |$ 7,722,863 |$ 6,812,750 03/31/2020
01749P AN 8 |$ 5,384,461 |$ 5,309,092 |$ 75,370 |$ 5,309,092 |$ 4,627,000 03/31/2020
36319W AJ 8 |$ 4,815,350 |$ 4,757,075 |$ 58,275 |$ 4,757,075 |§ 4,149,500 03/31/2020
40432B AZ 2 |$ 793,018 |$ 725,903 |$ 62,021 |$ 730,997 |$ 607,612 03/31/2020
40432B AA 7 |$ 6,197 |$ 2,504 |$ 2,407 |$ 3,790 |$ 3,790 03/31/2020
45660L LQ 0 |$ 832,452 |$ 701,115 |$ 115,365 |$ 717,087 |$ 717,087 03/31/2020
75970) AD 8 |$ 977,446 |$ 904,009 |$ 69,671 |$ 907,775 |$ 900,620 03/31/2020
36185M AJ 1 1$ 275,118 |$ 239,659 |$ 35,107 |$ 240,011 |$ 225,039 03/31/2020
75115B AC 3 |$ 1,593,936 |$ 1,537,509 |$ 24,807 |$ 1,569,129 |§ 1,569,129 03/31/2020
74928X BB 6 |$ 1,274,391 |$ 1,076,315 |$ 20,739 |$ 1,253,652 [§ 1,107,662 03/31/2020
43739E AP 2 |$ 583,761 |$ 566,667 |$ 17,932 |$ 565,830 |$ 512,085 03/31/2020
47232C AH 7 |$ 766,508 |$ 752,598 |$ 3,609 |$ 762,899 |$ 670,853 03/31/2020
93364F AC 5 |$ 1,952,061 |$ 1,855,513 |$ 9,166 |$ 1,942,895 |§ 1,942,895 03/31/2020
05946X H5 5 |$ 2,575,134 |$ 2,365,806 |$ 165,325 |$ 2,409,809 |$ 2,289,306 03/31/2020
65539C AK 2 |$ 2,259,853 |$ 2,219,169 |$ 25470 |$ 2,234,383 |$ 2,192,592 03/31/2020
761118 BU 1 |$ 1,756,785 |$ 1,660,717 |$ 84,702 |$ 1,672,083 |$ 1,672,083 03/31/2020
76112B NM 8 |$ 1,821,961 |$ 1,689,790 |$ 35,957 |$ 1,786,004 |[§ 1,595,951 03/31/2020
45660L CK 3 |$ 956,673 |$ 892,935 |$ 24,273 |$ 932,400 |$ 777,960 03/31/2020
12667F 5E 1 |$ 3,395,463 |$ 3,221,430 |$ 188,547 |$ 3,206,916 |$ 3,018,348 03/31/2020
059522 AU 6 |$ 1,420,333 |$ 1,369,346 |$ 13,386 |$ 1,406,948 |$ 1,377,039 03/31/2020
00703Q AD 4 |$ 1,125,497 |$ 1,067,067 |$ 50,605 |$ 1,074,892 |$ 923,904 03/31/2020
885220 KW 2 |$ 1,262,022 |$ 1,250,057 |$ 11,598 |$ 1,250,424 |$ 1,115,355 03/31/2020
17307G TY 4 |$ 861,859 |$ 840,692 |$ 25,601 |$ 836,258 |$ 765,039 03/31/2020
17307G TY 4 |$ 805,468 |$ 786,229 |$ 19,239 |$ 786,229 |$ 781,127 06/30/2020
362341 7S 2 |$ 1,795,339 |$ 1,706,359 |$ 88,980 |$ 1,706,359 |$§ 1,659,712 06/30/2020
45660L CK 3 |$ 920,127 |$ 816,536 |$ 14,044 |$ 906,083 |$ 906,083 06/30/2020
47232C AH 7 |$ 754,811 |$ 738,155 |$ 15,049 |$ 739,762 |$ 690,552 06/30/2020
65539C AK 2 |$ 2,151,652 |$ 2,106,223 |$ 39,423 |$ 2112229 |$ 2,106,317 06/30/2020
885220 KW 2 |$ 1,209,410 |$ 1,194,146 |$ 15,270 |$ 1,194,140 |$§ 1,176,565 06/30/2020
36319W AJ 8 [$ 4,748,613 |$ 4,728,375 |$ 20,238 |$ 4,728,375 |§ 4,615,976 06/30/2020
55953P AE 5 |$ 468,635 |$ 457 472 |$ 11,162 |$ 457472 |$ 346,147 06/30/2020
67389Y AF 2 |$ 2,318,638 |$ 2,289,384 |$ 29,254 |$ 2,289,384 |$ 2,175,388 06/30/2020
675923 AG 1 |$ 7,691,592 |$ 7,615,210 |$ 76,381 |$ 7615210 |$ 7,136,450 06/30/2020
75620R AC 6 |$ 462,060 |$ 399,935 |$ 62,125 |$ 399,935 |$ 307,666 06/30/2020
01749P AN 8 |$ 5,309,184 |$ 5,252,693 |$ 56,491 |$ 5,252,693 |$ 5,039,300 09/30/2020
55953P AE 5 |$ 442,044 |$ 412,000 |$ 30,044 |$ 412,000 |$ 335,031 09/30/2020
75620R AC 6 |$ 390,657 |$ 366,051 |$ 24,606 |$ 366,051 |$ 335,301 09/30/2020
Total $ 6,091,680

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ (13,572,900)
2. 12 Months or Longer $ (5,461,777)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 397,634,442
2. 12 Months or Longer $ 262,070,929

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and geographic
concentration), implied cash flows inherent in security ratings and analysis of historical payment data, management believes that the Company will
recover its cost basis in all securities with unrealized losses as of September 30, 2020. The Company has the intent to hold such securities until they
recover in value or mature.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
The Company did not engage in dollar repurchase agreements or securities lending transactions.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not engage in repurchase transactions accounted for as secured borrowing.

Q06.1



Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

The Company did not engage in reverse repurchase transactions accounted for as secured borrowing.

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

The Company did not engage in repurchase transactions accounted for as a sale.

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

The Company did not engage in reverse repurchase transactions accounted for as a sale.
M. Working Capital Finance Investments

The Company does not have any investment in working capital finance securities.

N. Offsetting and Netting of Assets and Liabilities

Not applicable

0. 5GI Securities
Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Investment Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds-AC $ 4 13 5 |$§ 2223187 $ 2,052,790 $ 4330314 $ 3,657,770
(2) Bonds-FV 3 0 184,599 0 184,599 0
(3) LB&SS-AC 13 13 587,917 1,051,469 8,255,172 8,429,113
(4) LB&SS-FV 3 3 670,341 869,728 670,341 869,728
(5) Preferred Stock — AC 17 16 7,170,586 14,455,588 8,422,561 15,193,715
(6) Preferred Stock - FV 9 5 16,325,814 5,656,996 16,325,814 5,656,996
(7) Total (1+2+3+4+5+6) $ 49 |$ 42 |$ 27,162,444 $ 24,086,571 $ 38,188,801 $ 33,807,322
AC - Amortized Cost FV - Fair Value
Q. Prepayment Penalty and Acceleration Fees
General Account Protected Cell
(1) Number of CUSIPs 11 0
(2)  Aggregate Amount of Investment Income $ 843,438 |$ 0

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
B. Investments in Impaired Joint Ventures, Partnerships and Limited Liability Companies

The Company recognized $22.2 million of impairments for its investments in limited partnerships and limited liabiliity companies due to the underlying losses
and/or declines in fair value of those entities.

Note 7 - Investment Income

No significant changes

Note 8 — Derivative Instruments

In 2020, the Company entered into foreign currency forward contracts to hedge the foreign currency exchange risk associated with Canadian branch operations. These
foreign currency forward contracts qualify for hedge accounting. The fair value of open foreign currency forward contracts is reported as either a derivative asset or a
derivative liability as appropriate for each contract. Any change in fair value of these open contracts is reported in change in net unrealized capital gains/(losses) until

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

The notional amount of the open contract is $70,000,000 with a book adjusted carrying value and fair value of $423,270. The open contract expires on December 31,
2020.

The net unrealized capital gains/(losses) recognized during the reporting period resulting from derivatives was $188,397. The net realized capital gains/(losses)
recognized during the reporting period resulting from settlement of derivatives was $1,054,813.

Note 9 - Income Taxes

No significant changes

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A No significant changes

Band C. On March 6, 2020, the Company paid a $120 million ordinary dividend to American Financial Group, Inc. in the form of cash.

D-0. Nosignificant changes
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Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
The Company does not have any agreements with the Federal Home Loan Bank.
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
The Company does not have any defined benefit plans.
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
(4) Dates and Amounts of Dividends Paid
On March 6, 2020, the Company paid a $120 million ordinary dividend to American Financial Group, Inc. in the form of cash.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
Not applicable
C. Wash Sales
The Company was not involved in any wash sales during the current year.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes
Note 20 - Fair Value Measurements

A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

The Company categorizes its financial instruments, based on the degree of subjectivity inherent in the method by which they are valued, into a fair value

hierarchy of three levels, as follows:

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

highly liquid government bonds for which quoted market prices in active markets are available.

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

classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of Level 2 financial

instruments in which one or more significant inputs are unobservable or when the market for a security exhibits significantly less liquidity relative to
markets supporting Level 2 fair value measurements. The unobservable inputs may include management's own assumptions about the assumptions

market participants would use based on the best information available at the valuation date. The Company's Level 3 is comprised of financial
instruments whose fair value is estimated based on non-binding broker quotes or internally developed using significant inputs not based on, or
corroborated by, observable market information.

The Company's investment manager, AMMC, is responsible for the valuation process and uses data from outside sources (including nationally

recognized pricing services and broker/dealers) in establishing fair value. Valuation techniques utilized by pricing services and prices obtained from
external sources are reviewed by AMMC's internal investment professionals who are familiar with the securities being priced and the markets in which

they trade to ensure the fair value determination is representative of an exit price. To validate the appropriateness of the prices obtained, these

investment managers consider widely published indices (as benchmarks), recent trades, changes in interest rates, general economic conditions and the
credit quality of the specific issuers. In addition, AMMC communicates directly with the pricing service regarding the methods and assumptions used in

pricing, including verifying, on a test basis, the inputs used by the service to value specific securities.
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(5)

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as reflected in the following table.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Residential MBS $ 0($ 1274339 |$ 0 |$ 0|$ 1,274,339
Commercial MBS $ 0|$ 2579588 |$ 0 |$ 0($ 2,579,588
Collateralized loan obligations $ 0% 0 |$ 670,331 |$ 0|$ 670,331
Asset backed securities $ 0 |$ 3165449 |$§ 4518285 |$ 01($ 7,683,734
All other bonds $ 0 |$ 100,920,494 |$ 2,950,048 |$ 0 |$ 103,870,542
Preferred stocks $ 149,520,545 |$ 11431250 ($ 19,171,920 |$ 0 |$ 180,123,715
Common stocks $ 271,473,947 |$ 99,605 |§ 69,967,264 |$ 0 |$ 341,540,816
Derivatives $ 0 |$ 423270 |$ 0 |$ 0|$ 423,270
Total $ 420,994,492 |$ 119,893,995 |§ 97,277,848 |$ 0 |$ 638,166,335
Liabilities at Fair Value
$ 0 |$ 0 0 |$ 0% 0
Total $ 0% 0 |$ 0|$ 0% 0
Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains | Total Gains
and and Ending
Transfers | (Losses) | (Losses) Balance as
Beginning | Transfers |Out of Level| Included in | Included in Settle- | of Current
Description Balance |Into Level 3 3 Net Income| Surplus | Purchases | Issuances Sales ments Period
a. Assets
Collateralized loan
obligations § 653812 |$ 0 |$ 0 |§ (79356) |8 95875 |$ 0 |$ 0 [$ 0|$ 0 |[$§ 670,331
Asset backed
securities $ 2,093,822 |$ 2321490 |$ 0 |$ 31376 |§  729% |[$ 0 s 0 |$ (1,399) |$ 0 |§ 4518285
All other bonds $ 0 |$ 2965092 |$ 0 |$ (15044) |$ 0 |$ 0 |[$ 0 |$ 0 [$ 0 |$ 2950048
Preferred stocks $ 20983717 |$ 151,000 |$ (2,489,.286) |$ 0 |$ 138982 [$ 402972 |$ 0 |$ (15465) |$ 0 |$ 19,171,920
Common stocks $ 66,158291 |$ 3165052 |$ 0 |§ (537,325) |§ 953855 |$ 228175 |$ 0 |$ (784) |$ 0 |$ 69,967,264
Total $ 89,889,642 |$ 8,602,634 [$ (2489,286) |$ (600,349) |$ 1,261,708 |$ 631,147 |$ 0 | (17.648) |$ 0 |$ 97,277,848
b. Liabilities
$ 0 [$ 0 |$ . |8 0 [$ 0 |$ 0 |$ 0 |[$ 0% 0 |$ 0
Total $ 0 1s 0 s 0 s 0 1s 0 s 0 s 0 s 0ls 0 s 0

Policies when Transfers Between Levels are Recognized

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

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

See narrative above in Note 20A (1).

Fair Value Disclosures

The Company's derivative assets and liabilities are not material and are included in Note 20A. (1) - (4).

The Company has no additional fair value disclosures.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
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Fair Value Level

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for
under the equity method (subsidiaries, joint ventures, partnerships and limited liability corporations). The fair values are also categorized into the three-level

fair value hierarchy as described above in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
U.S. Government and
government agencies $ 23,098,925 |$§ 22,800,498 |$ 23,098,925|% 0 ($ 0|$ 0% 0
States, municipalities and
political subdivisions $1,189,777,843 |$1,130,255,457 |$ 0($1,167,449,147 |$ 22,328,696 |$ 0% 0
Foreign government $ 160,262,603 |$ 192,978,217 |$ 01]$ 160,262,603 |$ 01$ 0 |$ 0
Residential MBS $ 439,911,518 [$§ 395,001,744 |$ 0]$ 408,789,556 |$§ 31,121,962 |$ 0 |$ 0
Commercial MBS $ 35472,092 |§ 34,170,015 |$ 0|$ 34,548,718 |$ 923,374 |$ 0 |$ 0
Collateralized loan obligations  |$ 467,005,851 |$ 469,308,281 |$ 0|$ 437,905,317 |$ 29,100,534 |$ 0% 0
Asset backed securities $ 928,811,195 |§ 927,877,269 |$ 9,987,500 |$ 765,398,296 |$ 153,425,399 |$ 0% 0
All other bonds $1,004,772,739 |$1,049,255,629 |$ 0]$ 981,373,453 |§ 113,399,286 |$ 0 |$ 0
Preferred stocks $ 224,621,694 |$ 221,000,660 |$ 151,833,745|$ 14,506,888 |$ 58,281,061 |$ 0 |$ 0
Common stocks $ 341,540,816 |$ 341,540,816 |$ 271,473,947 |$ 99,605 |$ 69,967,264 |$ 0% 0
Derivatives $ 423270 |$ 423270 |$ 01$ 423270 |$ 01$ 0 |$ 0
Mortgage loans $ 456,383,000 |[$§ 452,397,120 |$ 0% 0 |$ 456,383,000 |$ 0 |$ 0
Cash and short term $ 961,866,783 |$ 961,866,783 |$ 961,866,783 |$ 0% 0% 0% 0

D. Not Practicable to Estimate Fair Value

The Company has no financial instruments that fall under this classification.
E. NAV Practical Expedient Investments

Not applicable
Note 21 - Other Items

The Company made the following premium refunds as a result of the COVID-19 pandemic:

Workers compensation $ 4,498,202
General liability 5,290,787
Commercial auto 6.564.615
Total refunds $16,353,604

Note 22 - Events Subsequent
There have been no events subsequent to September 30, 2020, which the Company believes will have a material effect on the financial condition of the Company.
Note 23 - Reinsurance
No significant changes
Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
F. Risk Sharing Provisions of the Affordable Care Act
Not applicable
Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

The provision for incurred losses and loss adjustment expenses for claims arising in prior years decreased by $60 million and $28 million as of September 30,
2020 and September 30, 2019, respectively (see page Q14).

For 2020, the $60 million decrease in reserves for prior years is primarily attributable to changes in frequency and severity trends for various lines of business,
which resulted in (i) $49 million of favorable development relating to workers' compensation business, (ii) $27 million of favorable development relating to the
multiple peril crop insurance business, (iii) $15 million of favorable development relating to the custom bond business, (iv) $10 million of favorable development
relating to the directors and officers business, (v) $10 million of favorable development relating to the agribusiness, (vi) $9 million favorable development relating
to the Singapore branch operations, (vii) $5 million favorable development relating to the aviation business, (viii) $5 million favorable development relating to the
trade credit business, (ix) $5 million favorable development relating to financial institution business, (x) $4 million favorable development relating to surety
business, (xi) $4 million favorable development relating to fidelity and crime partially offset by (xii) $5 million of adverse development relating to the public sector
business, (xiii) $14 million of adverse development relating to the company's internal reinsurance program, (xiv) $19 million of adverse development relating to the
excess and surplus lines business and (xv) $47 million of reserve increase relating to the run-off asbestos and environmental reserves.

For 2019, the $28 million decrease in reserves for prior years is primarily attributable to changes in frequency and severity trends for various lines of business,
which resulted in (i) $58 million of favorable development relating to the multiple peril crop insurance business, (ii) $20 million of favorable development relating to
workers' compensation business, (iii) $12 million of favorable development relating to the surety bond business, (iv) $7 million of favorable development relating to
specialty human services business (non-profit organizations) and (v) $4 million of favorable development relating to the homebuilder's run-off business, partially
offset by, (vi) $6 million of adverse development relating to the interal reinsurance program, (vii) $6 million of adverse development relating to the accident &
health business, (viii) $32 million of adverse development relating to the excess and surplus lines business, (ix) $15 million of adverse development relating to
run-off liability business, and (x) $18 million of reserve increase relating to the run-off asbestos and environmental reserves.
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Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

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

No significant changes

Note 33 - Asbestos/Environmental Reserves

In the third quarter of 2020, the Company recently completed a comprehensive study of its asbestos and enviromental ("A&E") exposures relating to its run-off operations.
The Company has undertaken periodic reviews of its A&E reserves with the aid of an international actuarial firm and specialty outside counsel. As a result of the study,
the Company recorded a 2020 third quarter pre-tax charge of $47.3 million, net of reinsurance recoverable. At September 30, 2020 the Company's A&E reserves were
$425.5 million, net of reinsurance recoverable At that date, the Company's three year survival ratios were 21.1x paid losses for asbestos reserves, 19.6x paid losses for
enviromental reserves and 20.4x paid losses for the total A&E reserves.

Note 34 - Subscriber Savings Accounts

No significant changes

Note 35 — Multiple Peril Crop Insurance

No significant changes

Note 36 — Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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1.2
2.1

22
3.1

32
3.3

34
3.5
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

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

GENERAL

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Not applicable
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
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
Not applicable
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). 02/26/2018
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[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:
Not applicable
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.
Not applicable
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? 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.
If the response to 9.1 is No, please explain:
Not applicable
Has the code of ethics for senior managers been amended? Yes[ ] No[X]

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

Not applicable
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9.3 Have

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

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

Not applicable
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 476,881
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
Not applicable
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 482,612,907
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 563,515,327 587,858,552
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 39,448,776 39,015,516
14.26 All Other 29,404,716 28,526,109
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 632,368,820 $ 655,400,177
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

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

of Crit
171

17.2

173
17.4

17.5

17.6

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

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A
ARES Capital Management LLC U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's 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]

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 Corporation | 54930048Y5YTQDRCSM84 SEC DS
131619 ARES Capital Management LLC 549300R4YHRZ8JUZU385 SEC NO
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Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

Not applicable

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

Q07.2



Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY
GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
If yes, attach an explanation.
Not applicable
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Not applicable
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Not applicable
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0

Total XXX XXX 0 0 0 0
Operating Percentages:

51 A&H loss percent 24.200%

5.2 A&H cost containment percent 11.700%

5.3 A&H expense percent excluding cost containment expenses 30.900%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]
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Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating|  Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
39-0712210.......... Church Mutual INSUrance COMPANY..........eurerurrereererereiseesnseseseesssssessesessesssssessessessssssessessessseens L1/ — Authorized........ | oo 0
. |85-1977098.......... Oakley Insurance Services, Inc . |Unauthorized....| ..........0
20-5621897.......... Pedcor ASSUTANCE COMPANY.........cuirrerrerriseesseseessesnsssssssssessessssssessesssssssssessessessssssessessssssssessessnens Unauthorized.... | .......... 0
47-1691159.......... Trapezium Series Cell of MV Re L\ Unauthorized.... | .......... (0SSR ISR
86-01142%.......... Vanliner Insurance Company Authorized........ | ooorean [0S [
All Other Insurers
00000........... AA-2230120......... AlIBNZ SEYUIOS S.A.....ceeereeirci ettt s ettt s sttt nen BRA.......... Unauthorized.... | .......... (0SSR
00000........... AA-1120191......... ConVeX INSUFrANCE UK L. ..ot GBR.......... Unauthorized....| .......... (0SSOSO IR
00000........... AA-3191400......... CONVEX RE L. ..ottt sttt sttt BMU.......... Unauthorized.... | .......... (0[SOS I
00000........... AA-3194101......... Everest Reinsurance (Bermuda) Ltd...........cc.ccirieiiiieieciceie s BMU.......... Unauthorized.... | .......... (0SSR IR
00000........... AA-1120083......... Lloyd's Syndicate NUMDEr 1910........c.overurininrirrieinrissisesesseseess s ssssssssssssessssesssssessessssssnes GBR.......... Authorized........ | ooeene (0 SRR ISR
00000........... AA-2232006......... Nacional Companhia D& SEQUIOS...........cceueieiieriieieiisiesseisisiese sttt ssesnees BRA.......... Unauthorized.... | .......... (0 SRS IR
00000........... AA-5320039......... Peak REINSUIANCE CO LtG........vvieeririeirissisisisiiesiss ettt snssensens HKG.......... Unauthorized.... | .......... (0 SR IR
00000........... AA-5324100......... Taiping REINSUrANCE CO LE..........coeviveieiciieiccse et HKG.......... Unauthorized.... | .......... (0O RU FOR
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Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccovvvirrinineenee 16,570,076 13,548,946 | ......occon.... 29,299,860 | ..oveurerrrrenns 8,089,780 | ..coovvrrrnne. 20,537,972 19,831,927
2. Alaska.....oocvevnenenenne b AK L | 2,110,290 ...3,789,276 ..(1,935,707) | ... (7,122,364) | ..o 8,658,099 ...5,530,236
3. Arizona 22,778,869 18,185,898 20,858,739 28,815,141 44,210,807 11,553,213
4. Arkansas.........conininns 20,786,053 | ..coovvvnene 23,994,926 16,775,275 | ..ooorvveenee. 34,276,803 | ....coevenenee 17,813,512 | v 30,355,635
5. California.. 169,421,263 | ... ...155,159,718 ..93,249,932 | ... 169,970,012 242,366,952 | ... ...208,462,528
6. Colorado.......cocoverrrrrnineenenesCO [l | i 31,786,923 | ... 28,724,592 15,810,968 | ....coovvvverenee 7,355,316 | ..ooovcvrenne 38,175,443 | ..o 27,379,127
7. Connecticut........coeovvrrrrcrneee CT [l | e 13,444,210 | .ovvvennee 11,389,865 10,731,854 | ..o 1,792,017 13,393,506 12,314,911
8. Delaware...... .3,619,967 ...4,564,812 ..12,626,401 | ... 28,317,927 ...61,859,634 | ... 79,125,641
9. District of Columbia...............DC | oo lovs | o 6,685,973 6,467,570 | .coovvvrne 3,832,596 | .cocvvirinne 1,049,871 | oo 8,138,587 | oo 7,758,164
10, Florida.......ccooevveveveneernecneenc FL [l [ 93,586,841 | ..ovveeene 75,705,556 | .....cvcvuves 42,520,302 | ..ccvvrrenne. 30,690,525 | .............. 118,250,987 | ..cvvvvrnenee 76,233,376
11, Georgia.....ccomnrrrrerrnreneenne GA vl [ v, 53,592,027 | ..oooerrennns 45,622,250 | ...ovvennne. 17,148,437 | ... 60,418,639 | ..covvvvrnne 54,851,848 | .....ccco.n 44,505,744
12, Hawaii.....occoocneeeiniiccreines HI....... Lo | e 6,152,706 | ...cocvovvrcenees 5,531,644 | ...ooovvnnn 2,056,138 | ..coovevreiennns 1,225,028 | ...ocvvvrnne 8,705,785 | ..ocvovrerenee 5,809,159
13, 1daho...ceeccec D].... | S 5,734,731 | oo 5,150,306 | ...ocovvrerrnnene 701,751 | oo 1,206,031 | oo 7,198,615 | oo 6,663,929
14, MNOIS......cvrevrrenireieieeeireinne L. Lo | e 182,618,203 | .....ccconve. 183,772,000 | ..cvvvverenen 69,039,548 | .............. 106,495,434 | ......ccovveue 89,505,711 | covvvvrrenee 84,064,079
15, Indiana.......cocovvvvevinniirieenne IN|...... IS (R 67,627,661 | ...cooevnvee. 62,873,976 | ...ccoovvnve. 51,080,014 | ...cccovnnvee. 33,275,639 | .ovvverirnne 22,210,872 | oo 31,928,823
16, 1OWa...ceiccene IA]....... Lo | e 95,784,494 | ........cc..c. 97,563,961 | ..coovvrne 22,319,726 | .ovvveernn 51,752,406 | .............. 113,517,975 | oo 21,268,921
17, Kansas........ooovveveenenereenennen. KS|....... IS (PR 83,256,816 | ...ccccvuvee. 87,943,569 | ..o 20,264,163 | ..covvvnnes 45,315,347 | oo 20,643,501 | coovvvrvenns 10,168,847
18, Kentucky......covevererniniininnee KY]|....... Lo | e 24,578,195 | ..oovvvrne 24,770,276 | coovvevvrereenns 3,641,613 | oo 5,305,942 | ....cccvvenne. 19,056,492 | ....cccovvenee. 16,221,204
19, Louisiana.........cccrveveeeereereenenen. LA|...... IS (PR 15,656,220 | .....covvvnvee 13,398,978 | ..o 4,278,946 | ...oovvvvrenene 2,241,466 | ...covvvnnne 14,000,569 | ....ccovvreee. 10,919,229
20.  Main€....ccoveeereerneireieieineenee ME |....... Lo | e 3,197,840 | coevvinee 3,815,735 | oo 859,284 | ..o 1,037,617 | oo 3,915,493 | .o 3,085,672
21.  Maryland.. ...18,469,597 17,183,117 .3,010,440 ...1,281,024 ...30,264,469 .33,571,507
22. Massachusetts 35,441,259 33,364,476 | ...ovvoveenee. 9,025,984 13,871,611 35,543,599 27,925,212
23, Michigan.......cocooevvenencrerce ME| i L | e 62,426,688 | .....ccvovenne 45,235,230 19,983,268 55,456,267 | .....cevrvenn 45,889,257 | ..cvovvrrins 43,088,969
24.  Minnesota.... ..51,335,101 | ... .50,515,738 ..25,052,513 | ... 48,415,587 ...29,209,346 | ... .31,626,326
25, MiSSISSIPPI....couevreerrerrererrerenee MS | i L | e 8,262,486 | .....ccovvernee 7,312,549 | ..o 2,849,446 | .....ccoovveren 5,403,623 12,040,206 | ...coovverennee 9,763,247
26. MiSSOUN....ccovverrrrrrrereerereneeee MO | il | e 77,028,144 | ................ 83,771,252 | oo 31,887,269 71,911,594 | ..o 27,304,156 | ..cvvvrrenee 32,915,831
27.  Montana... » 4,511,762 ...3,726,743 1,338,565 ...1,642,449 3,384,922 ...2,688,225
28.  Nebraska.......ccooeeveenenernend NE | oLt | e 56,830,572 56,249,777 | ...vvorrunnes 49,647,888 22,937,437 | v 19,248,483 11,502,210
29. Nevada.......coovvevecveincneene NV | L | e 11,701,956 | ..oovvrrne 9,573,075 | oovvveeene 25,510,259 | .ovovvvines 3,799,939 | oo 14,196,911 | oo 16,963,387
30. New Hampshire........ccccovunnenee NH|....... Lo | e 2,128,845 | ....ccovveene 2,061,429 | ..o 495882 | ....covvreiine 216,149 | .o 6,167,105 | ..oceovrerrenes 6,258,078
31, New Jersey....ocvvvrnneens NJ|....... IS (R 30,839,252 | ..ovvviinnns 40,057,644 | ................ 15,402,282 | ...oovvvvenne. 9,045,216 | .covvvveernnne 70,229,300 | v.ovvvvennens 81,453,786
32, New Mexico.......ccoeereurenrennc. NM | ....... Lo | e 4,866,842 | ......cocoene 4,855,330 | .covrrveennn 6,915,659 | ..coovvvrvrennnee 2,303,846 | ....cccovenne. 24,909,342 | ...covvrenee 17,012,018
33, New YOrK....oooovevvenerreeininne NY|...... Lo | e 111,848,601 | ..cooovnve. 104,284,443 | ..o 20,048,042 | ......ccncveee. 17474371 | e 153,174,705 | .............. 106,287,315
34.  North Carolina..........cccoeeerruenee NC|...... Lo | s 32,949,919 | oo 26,784,559 | ..oovvrrnns 9,533,152 | o 10,088,163 | ..ccovvvrrenee 36,326,024 | ................ 27,514,986
35.  North Dakota.........ccccoureverenne ND|....... Lo | e 58,339,663 | ......cccrvnnee 59,457,466 | ........co...... 45,402,089 | ......coovenee. 20,027,173 | oo 17,339,817 | v 10,896,581
36.  Ohi0...oceeeeeeeeeneireeeeeeeene OH |..... Lo | s 40,468,717 | oo 36,109,371 | covvvreeeenee 10,159,382 | ..covvvrenee. 26,803,924 | ..........c..... 37,221,896 | oo 30,115,939
37. Oklahoma........cccovvverrerrnneec. OK | i Lt | v 16,598,151 | .coovvvevrinee. 16,236,381 | ..coovvvrrecnnen 6,480,752 | ..coovvrviinnnn 6,629,488 | ......c.cco..... 11,013,806 | ...covvvuenee. 10,442,560
38, 0regon......ocoeeneneenenenennn OR | oLt | v 11,244,737 | oo 9,590,013 | oo 7724512 | 6,984,850 | ....cccovennee. 27,137,895 | oo 17,303,003
39.  Pennsylvania.........cocovereee . PA | i L | v 37,080,426 | ......ccoeene. 37,188,233 | ...covvine. 6,937,137 | oo 20,218,036 | ...vvvevrerenn 50,663,370 | ...ovverenenes 45,619,418
40. Rhode Island..........ccocovvenenc R il | e 7,812,510 | v 6,607,205 | ....ccoovveennne 1,809,494 | .....cooevvenne. 2,945176 | .ooovveenee 7,243,576 | oo 6,375,109
41.  South Carolina........c.ccocoeeeerenSC | vl | i 18,595,700 | ..ocvvrveneene 13,642,457 | ..covvvenee. 18,724,564 | ......ccvvcveee 3,213,961 | oo 22,311,664 | ...ccovvenee 16,578,647
42, South Dakota.......ccceererrrrennne SD|....... Lo | e 65,936,457 | ..ooovveenn 66,881,772 20,085,400 | ......cne... 108,806,368 | .......ccvvene 13,106,474 | ..ccovvvnenee. 12,754,722
43. 16,441,375 | ..o 14,229,356 | ..covvevrercnnne 3,388,095 ...2,605,175 ..21,129,590 | ... 15,770,378
44. 106,904,405 65,010,531 51,831,660 | ..............114,925,089 | ................ 99,278,884
45, Utah....cocooevcnncncinnennnl UT [l | ii.9,708,624 | 9,315,275 | oo 6,288,383 | ..o 2,432,511 | o 11,367,403 | 10,927,311
46. Vermont... 955,866 ...130,172 219,284
47, Virginia....c.oocveveeecneineineeenin 15,028,790 2,387,553 3,808,291
48.  Washington........ccccooeoneene WA |l | .. 34,606,126 | .o 28,528,268 | .....cocovrveenns 8,908,339 | ..covvrrrrrnnn 7,675,619
49, West Virginia........cocooevveeeee WV [l | 4,126,691 | e 3,794,473 | oo 230,316 | .cvoereeirennns 4,033,358 | ...oocrieernenn2,905,035 | oo (225,602)
50.  Wisconsin........ccocoeeeevenecnee Wl el | 44,659,897 | e 43,909,682 | ..coovveene 15,368,991 | ..covvvrenee. 27,572,326 | ................39,085,094 | ............... 30,107,712
51, WYOMING.....coooverrrrrrrerreiiinnens
52.  American Samoa.............co.....
53, GUAM..ccivicrcreenia
54.  Puerto RiCO......ccovirrrrrriene
55.  US Virgin Islands.....................
56.  Northern Mariana Islands
57. Canada.......cccooenervvrniininnes CAN |....... L | e 63,731,181 | e 41,244,643 | .o 8,039,537 | .oovrrreirerins 9,180,418 | ..covvvvnnes 40,807,635 | ..ccoovvriene 39,524,489
58. Aggregate Other Alien............ OT [ XXX [ v 22,693,587 | .ovirinnenns 25,299,253 | ..o 6,469,891 | ..o 15,726,231 | oo 54,364,838 | ....ocooenenns 46,621,381
59. Totals L XXX... 2,023,779,533 1,895,236,647 890,238,964 1,096,171,058 1,989,757,435 1,615,960,414
DETAILS OF WRITE-INS
58001. SGP SINGAPORE....................... 0.9, GOl IR 21,738,255 |..cocvvrrrenee 23,233,065 |...cccoovrrrennn. 6,458,684 |................ 15,737,861 |.coovverenee. 51,987,256 |...ccovrrunns 42,172,687
58002. GBR UNITED KINGDOM............ .09, GO IR 627,370 | .oovrrrrennn 1,746,150 | oo (0 (0 IO 1,635,395 | ..o 2,989,961
58003. NLD NETHERLANDS................. XXX | e 207,770 | .o 290,245 | ..oovirrerrrieinne {0 A 331 | 706,668 |....ccocovrvrenne 1,457,585
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | cooovrviriircrnns 120,192 | oo 29,793 | oo (V1 (11,961) | v 35,519 | oo 1,148
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | 22,693,587 | ..o 25,299,253 | ..o 6,469,891 | ..o 15,726,231 | .ovvvennn. 54,364,838 | ..o 46,621,381
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 55 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUrEr.............c.oveveeerneenreenerinns 0
(other than their state of domicile - See DSLI).. 0 N - None of the above - Not allowed to write business in the state........... 2
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0




Statement for September 30, 2020 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
Lehigh Valley Railroad Company
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Technical Industries, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
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.
GAIl 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
GAI Australia Pty Ltd

HIIII

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
CcT 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
Mi 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

AUS




Statement for September 30, 2020 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
| Great American Financial Resources, Inc. »
AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation
QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *
Annuity Investors Life Insurance Company *
Bay Bridge Holding Company, LLC »
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 *
Mountain View Grand Holding Company, LLC
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 International Insurance (EU) Designated Activity Company *
Great American International Insurance (UK) Limited* (f/k/a Insurance (GB) Limited)
Great American Specialty & Affinity Limited
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *
National Interstate Corporation
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
| National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
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
~ Entity is owned by more than one company within the AFG group.

Q11.1

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 84-4395026
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
NH 84-4574243
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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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

an 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, Compafiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company

GAI Warranty Company of Florida
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Great American Underwriters Insurance Company *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc.
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 Entity is 0

wned by more than one company within the AFG group.

Q11.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
X 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
X 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 8 9 12 13 14 15 16
Name of Type of
Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, |Ownership Filing

Group Group Company ID Federal (US.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?

Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN) |*
31-1544320 | ........ 0 |....1042046 American Financial Group, INC.........cccocveveevereeeesreereeseereesneseesseesseseesesssseeens | OHuviiiiiid [UDP s [ttt Ownership........ [ ... 0.000 [.oervierereeeeseeeeeeees e | v N....... 0.
. 131-0996797 | ... . | American Financial Enterprises, Inc. . | American Financial Group, Inc. .. | Ownership... ...100.000 |American Financial Group, Inc.. | ...... N 0.
31-0828578 American Money Management Corporation.... American Financial Group, Inc Ownership ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
27-1577326 | o.oo.oo.0 | o0 [ American Real Estate Capital Company, LLC..........cccoceveiveriereicsieieseinnns American Money Management Corporation... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..ooe. 0.
27-2829629 | ........ (O TSRO | I ISR Mid-Market Capital Partners, LLC........cc.covrrrinrnrrrieinensissseeessessssseeessenens American Money Management Corporation... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
41-2112001 | ........ (01 I (01 I APU Holding COMPANY.......couiiiiirieieiisieieiesise st ssesnes American Financial Group, INC.........cc.cecvvvue. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
23-6000765 | ........ (O TSRO | I ISR American Premier Underwriters, INC..........coeurrirrreinnneinceeneseeeeseeeenes APU Holding Company..........ccecvrerrenerneennen. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
13-6400464 | ........ (O EPTRUOTOON |  ITRRRN Lehigh Valley Railroad Company..........c..ccoueevinierenieneessessesssesseessnens American Premier Underwriters, Inc.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
46-1665396 | ........ (0 (01 R Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company................... Ownership......... ...100.000 | American Financial Group, Inc.. |...... Neoeene 0.
20-1548213 Magnolia Alabama Holdings, INC..........cccceiiviieniecsceesee e American Premier Underwriters, Inc.............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N...... 0.
20-1574094 Magnolia Alabama Holdings LLC..........ccoerurienrenrieeeneinerseeiseeseiesseseseeees Magnolia Alabama Holdings, Inc.................... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
46-1852532 Michigan Oil & Gas Holdings, LLC...........cccceeininieinieeseeeessssee s American Premier Underwriters, Inc.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
46-1480078 Ohio Oil & Gas Holdings, LLC..........ccourririneineieeseineineeseeeeeeseeseeseesseeseeeesees American Premier Underwriters, Inc.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N...cooe 0.
13-6021353 The Owasco RiVEr RaIWAY, INC........c.ccuvviveeicirireieseeece e American Premier Underwriters, Inc.............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
76-0080537 PCC Technical INAUSEHES, INC......c.cvuriurereeieieiincireieieeseieeese e American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.. |...... N...cooe 0.
. |46-3246684 | ... . | Pennsylvania Oil & Gas Holdings, LLC.... . | American Premier Underwriters, Inc Ownership... ...100.000 |American Financial Group, Inc.. | ...... N 0.
23-6000766 Pennsylvania-Reading S€ashore LiNes...........cccoceveuenieieniieiesessese s American Premier Underwriters, Inc.............. Ownership......... | ... 66.670 | American Financial Group, Inc.. |...... N..ooe. 0.
98-1073776 GAl Insurance Company, Ltd..........cccvveveveriereeeiie et snes APU Holding Company Ownership ...100.000 |American Financial Group, Inc.. | ...... N..oooa. 0.
. 131-1446308 | ... . |Hangar Acquisition COorp.........cccuveureerereeniierieirienenns . |APU Holding Company Ownership... ...100.000 | American Financial Group, Inc.. | ...... N 0.
91-1242743 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ 0.
91-1508644 Premier Lease & Loan Services of Canada, INC...........ccccvvererivniereiseeiennens APU Holding Company............cceerveririrennes Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
31-0823725 Dixie Terminal Corporation.............ereerererrerrerrenirnesnsesseseessssssessessssesssssssssesans American Financial Group, InC............cccvven... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
98-0606803 GAl Holding Bermuda Ltd..........cccoeuirieieinieesseie s American Financial Group, INC.........cc.ceovuvuee. Ownership......... | ... 99.990 |American Financial Group, Inc.. | ...... N 2.
98-0606803 GAI Holding Bermuda Lid..........cccoveeurmeirneinrineirineineeseesieesssisesseeessssessesessees GAl Australia Pty Ltd........cocooeurrrrinrererrinienns Ownership......... | coe.... 0.010 | American Financial Group, Inc.. |...... Neoeone 2.
98-0556144 GALINAEMNItY, LE......iveieiciieiccseesse e nes GAl Holding Bermuda Ltd.........ccccccervrrrvennen. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
................... Neon Capital LIMItEd..........c.errrerrerienrieiiesisese e iseesssessseesesssssesesssseenns GAl Holding Bermuda Ltd...............ccc.coueuue.. |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N....... | 0.
................... NCM Holdings (U.K.) LIMIted.......cccereurrrrieiiriiriesssiesesseisisssssessssssseeneens Neon Capital Limited Ownership......... |...100.000 | American Financial Group, Inc.. | ......N....... | 0.
................... Neon Capital Managers............ocoeurieerureieniereersieeneeseeseesssessssesessessssssssseeans NCM Holdings (U.K.) Limited.... Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | 0.
................... Neon Holdings (U.K.) LIMIted..........ccccevimiriieiieeeceeseee e Neon Capital Limited...............ccceceveerrveneneee. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| 0.
98-0412245 Lavenham Underwriting LIMited.............ccceriueiiiirrieiesceceecese e Neon Holdings (U.K.) Limited..........c.ccoeevuene Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
................... NEeon Italy S.R.L.....oooveeiecseeieseeeceeeseeeeessssessssssessssssesessessssssssesssssees | ITAveeeienee | NIA............. | Neon Holdings (U.K.) Limited......................... | Ownership......... | .....60.000 |American Financial Group, Inc.. | .....N....... |0.
................... Neon Management Services Limited............cccoeoveervervcvcieiieceisicsieiseissieneee. | GBRL. [NIALL............ | Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N....... |0.
................... Neon Sapphire Underwriting Limited.............ccccccevvvvvevevceceiseierieecereeeesnienens | GGY oo [ NIAL............. | Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N....... |0.
................... Neon Service Company (U.K.) Limited..........ccccecveerververveisireieisicsiesecssieseeen. | GBR.... [NIALL........... | Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | 0.
................... Studio Marketform SRL..........ccvrirririninrenseeesssseseessssesssessssessssssssessessens Neon Service Company (U.K.) Limited.......... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......|0.
Neon Underwriting Bermuda Limited Neon Holdings (U.K.) Limited Ownership ...100.000 | American Financial Group, Inc.. | ...... N 0.
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1 2 3 4 5 6 7 8 9 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, |Ownership Filing

Group Group Company ID Federal (US.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN) |*
0o | eerreereresrenessresesseesensessssnens | Qvvevveveies | vevesesesssiennes Neon Underwriting LImMiIted...........cccoverevrieieireeie e Neon Holdings (U.K.) Limited............cccovevunne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
Ouvvvene [ eerererereeseeseeseeveseesesseseseenessneens | Quveveeveiees | evevesesissennens Orca INSUranCe AGENCY AlS.........cuveveeeeieeiseesee e es s Neon Holdings (U.K.) Limited.........c.c.ccoevvnn. Ownership......... |..... 89.425 | American Financial Group, Inc.. | ...... N..oo..
0..ooe. 98-0431601 Sampford Underwriting LImited............ccovevevivrieeisieceeceie s Neon Holdings (U.K.) Limited...........ccccoeevuene Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N..oo..
[0 JSSESRN OORUR U RURUISTRIRIRRRIR | SRR ISR XeNnon AGENCY LIMITEA. ... Neon Holdings (U.K.) Limited...........cc.cocrrunnee Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\
0o | eereeereneseeiessesessessessessesnens | Qevevveieiies | ceveiesessinennns Helium Holdings LIMIted..........ccoeuiiieieiieieie e s American Financial Group, INC.........cc.ccovvvuie. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
[0 JSSEESTRN OORUR R UURUISTSIRIRRRIR | SRR ISR GAI AUSHralia Py Ltd. ..ot ssessesssssseenns Helium Holdings Limited.........ccccoeovvvrrrieninns Ownership ...100.000 | American Financial Group, Inc.. |...... [\
0o . |06-1356481 . | Great American Financial Resources, Inc . | American Financial Group, Inc..... .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
0..eeee 31-1422717 AAG INSUraNCe AGENCY, INC....ovvrrerrerrirrirrirrieieessseseisesstsseseeessesssssssssessesssens Great American Financial Resources, Inc...... Ownership ...100.000 | American Financial Group, Inc.. | ...... [\
0. 34-1017531 CereSs GrOUP, INCu..vvvriirieiieisieieieiesse ettt Great American Financial Resources, Inc...... Ownership ...100.000 | American Financial Group, Inc.. | ...... N
0..coee . |47-0717079 | ... . | Continental General Corporation. . . | Ceres Group, Inc .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... |\
0. 34-1947042 QQAGENCY Of TEXAS, INC.ovvivviriirieieieiees s nnns Ceres Group, Inc Ownership ...100.000 | American Financial Group, Inc.. | ...... N
OO T [ J— 31-1395344 Great American AdVISOTS, INC..........ovuurerereenrereireireeeseise e ssessssesssseeans Great American Financial Resources, Inc...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N...oo.
0084.. | American Financial Group, Inc.. |63312..... 13-1935920 Great American Life Insurance Company Great American Financial Resources, Inc...... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 93661..... 31-1021738 Annuity Investors Life Insurance CoOmMpany............c.oceereereeseeneeneensesensenseneen OH........... A e Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..ooee
0o e [0 84-4395026 Bay Bridge Holding Company, LLC Great American Life Insurance Company...... Ownership......... |..... 65.000 | American Financial Group, Inc.. | ...... N.......
[0S OO [ 84-4395026 Bay Bridge Holding Company, LLC Great American Insurance Company............. Ownership......... | ..... 35.000 |American Financial Group, Inc.. | ...... N..oooee
[0S TR [0S 27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC............ccccccovveereervcrerercnnnn. MD........... NIA............. Bay Bridge Holding Company, LLC................ Ownership......... [ ... 85.000 |American Financial Group, Inc.. | ...... N.ooooe.
[0S OO TR [0S 27-0513333 Bay Bridge Marina Management, LLC...........c.ccccoueivieieiiciencee e Bay Bridge Holding Company, LLC................ Ownership......... | ... 85.000 |American Financial Group, Inc.. | ...... N.......
0ureee e [ S 20-1246122 Brothers Management, LLC..........c.oouvurninienrnrieiesssiese s esessssessseens Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
Ourrens e s [0S 81-3737639 Charleston Harbor Fishing, LLC..........ccccooeveiinirieisiesessies e Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
[0S USRS [ S 20-4604276 GALIC - Bay Bridge Maring, LLC..........ccccormimrinririeinrensiseesssessssesseesssseesseens Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
Ourens e s [0S 31-1391777 GALIC Brothers, INC........cvvueireiriieieiieieiieiesissessssese s ssse e Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
[0S U [ S 26-3260520 Manhattan National Holding Corporation..............c.ernreneesinesnsensenensssneneens 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.. . | Manhattan National Holding Corporation....... Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
0..eeee 84-4574243 Mountain View Grand Holding Company, LLC Great American Life Insurance Company...... Ownership......... | ... 65.000 | American Financial Group, Inc.. | ...... Neooene
0. 84-4574243 Mountain View Grand Holding Company, LLC.... Great American Insurance Company............. Ownership......... | ... 35.000 |American Financial Group, Inc.. | ...... N
0........ . |84-2654660 | ... . | Skipjack Holding Company, LLC.. . . . | Great American Life Insurance Company...... Ownership... ...100.000 |American Financial Group, Inc.. | ...... N..oo..
0. 52-2179330 SKipjack Marina Comp..........ccvueuericreiieeiereeee sttt ses Skipjack Holding Company, LLC.................... Ownership ...100.000 |American Financial Group, Inc.. | ...... N.......
0TS OO [ J— 42-1575938 Great American Holding, INC.........cueiuierereiecineneiees e OH........... NIA...ceee American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc.. |...... N
0. . 180-0333563 | ... . | ABA Insurance Services, Inc.... . | Great American Holding, Inc. . | Ownership... ...100.000 |American Financial Group, Inc.. | ...... N.......
[ 27-3062314 Agricultural Services, LLC Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc.. |...... N...coee
[0S OO 0uvvveerees | eveereerererieens | e (O SRR | I IS Great American Holding (Europe) LImited...........ccevvveverreniereseesce e GBR......... NIA............. Great American Holding, InC.........c..cccovvvenne. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.ooooe.
Ourien et s O | evrevereneieens | e (O ISR | N ISR Great American Europe Limited...........ocvveieiiveieceiesecseeseese s GBR......... NIA............. Great Amerian Holding (Europe) Limted........ Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.ooe.
[0S OO TT O [0 R AA-1784136] ........ (O RN | N ISR Great American International Insurance (EU) Designated Activity Company.... |IRL........... A, Great American Europe Limited..................... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N..oo..
Ouvrens e [0S AA-1120817] ........ 0 | o0 | e Great American International Insurance (UK) Limited Great American Europe Limited Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
[0S USRS [0SR SRR I (O [PTSURON | I ISR Great American Specialty & Affinity Limited Great American Europe Limited Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\




2ZIo

Statement for September 30, 2020 of the G REAT AM E RlCAN | N S U RAN C E CO M PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HO

LDING COMPANY SYSTEM
10 1

1 2 3 4 5 6 7 8 9 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, |Ownership Filing
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Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN) |*
0084.. | American Financial Group, Inc.. [23418..... 73-0556513 Mid-Continent Casualty Company. IA.... Great American Holding, InC..........c.cccouevunee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. [ 15380..... 73-1406844 Mid-Continent Assurance Company.... Mid-Continent Casualty Company.................. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N..oo.. 0.
0084.. | American Financial Group, Inc.. [ 137%..... 38-3803661 Mid-Continent Excess and Surplus Insurance Company.............cceeeveveveeveenes | OHocvcvens [ 1A Mid-Continent Casualty Company.................. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N..oo.. 0.
30-0571535 Mid-Continent Specialty Insurance Services, INC.........c.ccovvverrrrsvcnrnerniinrinnenns | OKuivveee | NIAL.... Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ 0.
73-0773259 Oklahoma Surety Company..........cccccceveereneneerieseensessesnessesssenessssssensers | OHucviviies [ HAuiiiins Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
34-16073%4 National Interstate Corporation............ccccoeeeenereenenensneernennneeneernensneeseesnninns | OHevvveee [ NIAGcc Great American Holding, INC........c.cccovvrrunenne Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ 0.
. 134-1899058 | ... . | American Highways Insurance Agency, Inc. . | National Interstate Corporation Ownership... ...100.000 | American Financial Group, Inc.. | ...... N 0.
31-1548235 Explorer RV Insurance AGENCY, INC........oviurineeinineeieeneseneseseenetsssesesseesenees National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
98-0191335 Hudson Indemnity, Ltd..........ccooeiniieiieessiees e National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
. |66-0660039 | ... . |Hudson Management Group, Ltd. . | National Interstate Corporation Ownership... ...100.000 | American Financial Group, Inc.. | ...... |\ 0.
34-1607396 National Interstate Insurance AGeNCY, INC........ccovvveeerieienneeeseeee s National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
OO T [ J— 36-4670968 Commercial For Hire Transportation Purchasing Group............coceerevecenreneenne National Interstate Insurance Agency, Inc...... Management...... | ....... 0.000 | American Financial Group, Inc.. | ...... N...oo. 4.
0084.. | American Financial Group, Inc.. | 32620..... 34-1607395 National Interstate Insurance Company..........cccovevevereeeenveerenereeseneeennerenens | OHucevivceces [T, National Interstate Corporation..................... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
0084.. | American Financial Group, Inc.. | 11051..... 99-0345306 National Interstate Insurance Company of Hawaii, InC..........ccocoeevvenrerennnnons | OHeriicces [ JAu National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..ooee 0.
0o e [0 43-1254631 TransProtection Service Company............cccceecviveeeveenveveeseveeseseessssevessssnss | MOl [NIAL National Interstate Insurance Company......... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
0084.. | American Financial Group, Inc.. {41106..... 95-3623282 Triumphe Casualty ComPany...........coceeereeerenenerreeneeneeneersenesnsenesseesssseesseenennes | OHuvenconees A National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oooee 0.
0084.. | American Financial Group, Inc.. [21172..... 86-0114294 Vanliner Insurance COMPaNY.........cccecevvevevereerreesessereseesessessniessesssessssessessesens | MOuirvveioes [Aviiiiian National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Yo 0.
[0S OO TR [0S 20-5546054 Safety Claims & Litigation Services, LLC..........cccccoveveveveveerveecenceeesieneeseees |[MT i [NJA National Interstate Corporation...................... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
0ureee e [ S 46-4570914 Safety, Claims and Litigation Services, LLC..........ccccouovrrrrinrrnrnrnennsesnninninnes | OHuvrevnes [INIAGi National Interstate Corporation..................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ 0.
0084.. | American Financial Group, Inc.. [22179..... 95-2801326 Republic Indemnity Company of AMETCa..........ccccceverreerereeneereseenserseensenees | CAuerviveiees [ A Great American Holding, InC..........c.cccovevunnee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. [43753..... 31-1054123 Republic Indemnity Company of California...........c.cceeevrerrrnrnrnnrnrnernnnnineens | CAvrrvvnees | A Republic Indemnity Company of America...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
Ourens e s [0S 59-1683711 Summit CONSUIING, LLC........cvirieiiisieesceesetee et Great American Holding, InC.........ccccccovvvrnnes Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0. 59-3385208 Heritage Summit Healthcare, LLC.........cc.covnrreninrnsseesssseess s Summit Consulting, LLC........ccovvvverrrreriennenns Ownership ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
0. . |82-2462705 | ... . | Summit Real Estate Holdings, LLC.. . | Summit Consulting, LLC... ..| Ownership... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0..eeee 59-3409855 Summit Holding SOUthast, INC.........ccvvurvrrrrrerririrerseeecse e Great American Holding, INC..........coccovveunenne Ownership ...100.000 | American Financial Group, Inc.. |...... Neooene 0.
0084.. | American Financial Group, Inc.. 59-1835212 Bridgefield Employers Insurance COMPaNnY...........cveurreieineeerereesssessenssennens Summit Holding Southeast, Inc...................... Ownership ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. 59-3269531 . | Bridgefield Casualty Insurance Company.... . | Bridgefield Employers Insurance Company... | Ownership... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
0084.. | American Financial Group, Inc.. 31-0501234 Great American Insurance CoOmMPANY...........c.cceeveevererererreeessseeses s seseesens American Financial Group, Inc...........cccoccvu.. Ownership ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
0084.. | American Financial Group, Inc.. 31-0973761 American Empire Insurance Company.... Great American Insurance Company............. Ownership ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
. 1591671722 | ... . | American Empire Underwriters, Inc.. . | American Empire Insurance Company. ..| Ownership... ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
31-0912199 American Empire Surplus Lines Insurance Company. Great American Insurance Company............. Ownership ...100.000 | American Financial Group, Inc.. |...... N...coee 0.
31-1463075 American Signature Underwriters, INC............ccovvvvvevveveeeieseiesee s Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
Ourien et s [0S 59-2840291 | ........ (O ISR | N ISR Brothers Property COrporation..............ccovcueveieueiereinesieessiesesssese s Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.ooe. 0.
0 e [0 S 25-1754638 | ........ (01 SOOI | I ISR Brothers Pennsylvanian Corporation.............c.cceueveureeererresresiesseeesessesseseesnns Brothers Property Corporation....................... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N....... 0.
Ouvrens e [0S 59-28402% | ........ 0 | o0 | e Brothers Property Management Corporation.............ccceveriereenieieseenennns Brothers Property Corporation....................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
[0S USRS [ S 31-1277904 | ........ (O [PTSURON | I ISR Crop Managers Insurance AgeNnCY, INC.........cocuverrnrenrniernsessieiesssseseessssenens Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ 0.
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€?ZI0

31-1209419
31-1237970 | ...
83-1694393

Great American Security Insurance COMPaNY..........cccueveieereieirensersseenenens Great American Insurance Company
. | Great American Spirit Insurance Company...... . . ... | Great American Insurance Company...
Great American Underwriters Insurance Company

Ownership
.. | Ownership...
Ownership

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

0084.. | American Financial Group, Inc..
0084.. | American Financial Group, Inc..
0084.. | American Financial Group, Inc..

Great American Insurance Company

1 2 3 4 5 6 7 8 9 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, |Ownership Filing
Group Group Company ID Federal (US.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN) |*
0. 83-1767590 | ........ 0| o0 | e CropSurance Agency, LLC Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0........ 31-0589001 | ........ (O SN | N IS Dempsey & Siders Agency, Inc.... Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N..oo..
0..ooe. 84-2358400 | ........ 0| e (1 I Human and Social Services Risk Purchasing Group, LLC..........cccccceeevereirnnan OH........... [DIS TR Dempsey & Siders Agency, InC...........ccco..... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N..oo..
0..oeeee 31-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\
0o | eereeereneseeiessesessessessessesnens | Qevevveieiies | ceveiesessinennns El Aguila, Compafiia de Seguros, S.A. de C.V.... Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Y.
0..ceee 39-1404033 Farmers Crop Insurance AllIaNCe, INC.........ccvveeenrereurenineineeseeeeesesseseeessneens Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\
0o . 113-3628555 | ... . | FCIA Management Company, Inc.... . | Great American Insurance Company... ...100.000 | American Financial Group, Inc.. | ...... N
[0 5SSO PRI UURRRORRIRIRRRRIR | ISOUURRRTR ISR Foreign Credit Insurance ASSOCIAtON. ...........ccueverrrrrereeerniinriseiseesssesseseeeseens Great American Insurance Company............. | Management...... | ....... 0.000 | American Financial Group, Inc.. | ...... [\
0. 81-0814136 GAI Mexico HOldINGS, LLC........vveieieiiieieeissieieseisse e Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc.. | ...... N
0..coee . 1311753938 | ... . | GAl Warranty Company... . ... | Great American Insurance Company... .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... Y.
0. 31-1765544 GAIl Warranty Company of FIOFAa. .........cccvuererieieinneeiseessssessssiennes GAIl Warranty Company Ownership ...100.000 | American Financial Group, Inc.. | ...... N
OO T [ J— 61-1329718 Global Premier Finance COMPaNY..........c.ocorerreureeeneeneeeeseeneeseeseeseesssesseseeseees Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N...oo.
0o e [0 S 74-2693636 Great American Agency of TeXas, INC.........ccoceeivicrereeieeisceeeeee e 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...........oceeeeneereuneeeesneeneensensenes Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..ooee
0084.. | American Financial Group, Inc.. [26344..... 15-6020948 Great American Assurance CoOMPANY..........ccccuevveevevreereneieessssesesessssesessssesenes Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 39896..... 61-0983091 Great American Casualty Insurance CoOmpany...........cococueeeeneeneersencenseneineens Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oooee
0084.. | American Financial Group, Inc.. | 106486..... 36-4079497 Great American Contemporary Insurance COmpany...........c.ceeeveveververerireeennns OH........... (DI T Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.ooooe.
0084.. | American Financial Group, Inc.. [ 37532..... 31-0954439 Great American E & S Insurance Company Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. [41858..... 31-1036473 Great American Fidelity Insurance Company Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.......
Ourrens e s [0S 31-1652643 Great American Insurance AgENCY, INC.......c.cccueierevreenieieseee s Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. | 22136..... 13-5539046 Great American Insurance Company of NeW YOrK...........cocvvrvnrneirrininnenninns NY oo [DXS T Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
Ourens e s [0S 31-1073664 Great American LIOYd'S, INC.......c.ccoerieieiriieieisseecee e Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
[0S U [ S 31-0856644 Great American Management Services, Inc Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. | 38580..... 31-1288778 | ... . | Great American Protection Insurance Company.. . | Great American Insurance Company... .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
O T [ 31-0918893 Great American Re Inc Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc.. |...... Neooene
N
N
N
0. 59-1263251 Key Largo Group, INC......c.eierieisiineeneie e ssesssssssssessssessesens Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc.. |...... N
0. . |871850814. . |PLLS Canada Insurance Brokers Inc... . | Great American Insurance Company... .. | Ownership... ...100.000 |American Financial Group, Inc.. | ...... N.......
[ 31-1293064 Professional Risk BroKers, INC...........cooreririncnineiesineseseeeeseeseeseeenees Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc.. |...... N...coee
[0S OO [0S 31-0686194 0One East FOUMN, INC......cvveiecieccee et anes OH........... NIA............. American Financial Group, Inc Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.ooooe.
Ourien et s [0S 31-0883227 | ........ (O ISR | N ISR Pioneer Carpet Mills, INC.........c.couevevereiieieiisieeseee et OH........... NIA............. American Financial Group, Inc. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N.ooe.
[0S OO TT O [0 R 31-1119320 | ........ (01 I (1 I TEJ HOIAINGS, INCe.ovoeeee ettt s OH........... NIA............. American Financial Group, INC............ccceevue. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N..oo..
N

Ouvrens e [0S 31-0728327 | ........ (V1 I (01 I Three East FOUh, INC.....coucviviiieiisieeees et OH........... NIA............. American Financial Group, INC.........cc.cccvvvuie. Ownership......... ...100.000 | American Financial Group, Inc.. | ......
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1 2 3 4 5 6 7 8 9 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, |Ownership Filing
Group Group Company ID Federal (US.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN) |*
Asteris Explanation

1

Another affiliated company owns 1% or less of the shares.

The entity is owned by more than one company within the AFG Group.

Great American Insurance Company is the majority member of the Association.

2
3
4

Company is affiliated but not owned.




Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

1
Direct Premiums
Earned

2

Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

N
SO UTA WN

1.1

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....

. Medical professional liability - claims-made. |
. EARNQUAKE. ...

. Group accident and health.............ccevrruerinrnnsnee e
. Credit accident and health....

. Other accident and health |
. WOrkers' COMPENSALION.........cuuireirriieireieireieeeneiseeee e

. Auto physiCal damage........ccoeuririreirrirere s
. AIFCraft (@ll PEIIS)....uveurerrerrererrreerreseie et eneees

e WaAITANEY ..o
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of BUSINESS..........cccccvvevrrerieireiieerce e,

Medical professional liability - occurrence....

Other liability-OCCUITENCE...........evererrereieiesie et sseneans
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-Claims Made...........cocoverrrininninnesee e
19.2 Private passenger auto liability
19.4 Commercial auto liability......

........................ 14,317,381
...................... 634,602,063
..18,783,695

..74,886,752
..82,192,254
...7166,906
....4,662,858
..12,628,609

............... . 4435902

i 1,597,995
............ 170,130,446
87,796,569

.1,193,703

................... 1,791,460,772

DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.
3499.

Collateral ProteCtioN..........ccueveviirireicceeee e
Supplemental unemployment...
Sum. of remaining write-ins for Line 34 from overflow page...
Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cccovvereiersieriericrerinaes

.......................... 4,427,261
....... 8,640

.......................... 4,435,902

............................. 123,335

...53,050

.............................. (12.580)
178.651

PART 2 - DIRECT PREMIUMS WRITTEN

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Earthquake..........ccooevieiveniicniens
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..
L Warranty......occeeececccee e

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of BUSINESS..........cccvvervivieienisieesieiens
1 TORAIS e

. Allied lines....

. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial MUIIPIE PEIL.......c.ocveveeveieseiesee et
. MOrQage QUAANLY.........c.ceuiveiiceeieee e
. Ocean marine
. Inland marine........

. Financial QUaranty..........cccceeicvcieceeee e
Medical professional liability - OCCUITENCE............ccceviercircreece e

Medical professional liability - claims made..

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

Products liability-Claims Made............cccoeeuriereienisesseess e

19.2 Private passenger auto liability

A1
A1

..... 83,
89,

.................................. 18,
..... 30,
.26,

,925,301
,748,498

587 091
423,402

246,192
227,151
936,960

.................................. 15,045,632
...800,350,732

.................................. 14,692,643
...809,355,638

.86,974,169
.97,136,500

3401.
3402.
3403.
3498.
3499.

Collateral protection......
Supplemental unemployment...

Sum. of remaining write-ins for Line 34 from overflow page....

Totals (Lines 3401 thru 3403 plus 3498) (Lin€ 34).......ccovvrirnriniinrinriseisienens

...3,900,673
....38,986

.................................... 3,939,659
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
3 4 5 6 7 8 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Priof....ee. | covvevvcerienenean 182,271 | e 1,219,125 | 2,001,396 | ...cocevrrrnnnnn 288,999 | ..oovverrerrenns (R 205480 | oo BT | oo 347% | ...............1,063,442 | ................. 1,699,416 | ..covvvervennae. 117,905 | .o, (P20 | — (6,500)
2. 2018..iens [ errnrreinrieneeen 201,572 | 0000000 506,027 | i 777,600 | oo 124,560 | oo 4,661 | oo 129,221 | oo 239,682 | oo 13211 | 382,771 | s 635,664 | ..oooririirierins 92,669 | ..o (105,384) | ..ovoovereerranenns (12,714)
3. Subtotals
2018 + Priof........ | cooveerenn 1,053,843 | 1,725,152 | o 2,778,995 | ..o 413,559 | oo (N7 — 424701 | oo 850,859 | .o 48,007 | ................. 1,436,214 | .................. 2,335,080 |....cccovrerrennaes 210,575 |.ovvevrrrrnrens (229,789) | ...oovvvrrrreneen (19,215)
4, 2019.cieees | e 455,814 | ............863,009 | .o 1,318,873 | oo 282,964 | .ooverrrnn 84,531 | oo 367,495 | ..o 229,891 | oo 21233 | coorieeeeeereen659,710 | o 910,833 | .o 57,041 | [CIRS)] — (40,544)
5. Subtotals
2019 + Prior.......| ..................1,509,657 | .................2,588,211 | ....ccer...... 4,097,868 | ....ccocuereens 696,523 | ..oovererena 95,672 | oooveeeere. 792,195 | oo 1,080,750 | coovveenn 69,240 | ................2,095923 | .................. 3245914 | ..o 267,616 |..coovereens (327,375) | oo (59,759)
6. 2020.......ccccouuen. )0, S P D0, S 389,291 | oo 389,291 |............... D0, S [ 365403 | ...................816,284 | ................. 1,181,686 |............... 0.0 T P XXX oo e XXX
7. Totals...ooceereeres | cerereeennn 1,509,657 | 2,588,211 | oo 4,097,868 | ...covvrrrreae, 696,523 | ...ovverernns 484,964 | ..o 1,181,487 | oo 1,080,750 | oooveerenn: 434,643 | .ooeeieenn2,912,207 | oo 4,427,600 |...ccovverreee 267,616 |..ccovereerrnans (327,375) | v (59,759)

8. Prior Year-
End's Surplus
As Regards
Policyholders

Col. 11, Line 7

Col. 12, Line 7

Col. 13, Line 7

As % of Col. 1, As % of Col. 2, As % of Col. 3,
Line 7 Line 7 Line 7
| P 177 %[ 20 e, (12.6)% ] 3. o (1.5)%

Col. 13, Line 7

Line 8

L (2.6)%




Statement for September 30, 2020 of the GREAT AMERICAN 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.

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

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

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

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

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

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

> W

Bar Code:

* 1 6 6 912 02 04 90000O0O03 =

* 1 6 6 9120203650000 3 =

Q15

Response

NO

YES

NO

YES




Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Funded dedUCHDIES.........c.uoieirieiiie s
2505. Equities and deposits in pools and associations...
2506. Funds held as collateral
2507. Intangibles
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404, MISCEIIANEOUS INCOME........couivreeicreeiere ettt ssssesssssssessessssassessssssesssssssssssnsessessnsessessnsessessnsens | senessesessenssseseen @3, 020 | vvvrerrrrereerenrnn: 169,276 | o, 371,183
1405. Amortization of iINtANGIDIES.........c.cccveieiciiceeiee s sesssssssesessesssssssssesssssssssssessessssssssessens | seveesessinnneene( 1,021,770 | e (949,842) [ oo (1,266,456)
1497. Summary of remaining Write-inS fOr LINE 14.........vuoieeieeeeeciee sttt ssenssnsssssssnssnssnsssnssnssnsssnssnsns | sssensssssssssssanes [CRERZK)) I— (780,566) ...oovevrrrrerns (895,273)
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
58004. VGB BRITISH VIRGIN ISLANDS | .. XXX...|.. .0 ..
58005. DEU GERMANY.........cccovvvrrrrrrnnes XXX

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

58007. GTM GUATEMALA XXX
58008. AUS AUSTRALIA.... XXX
58009. LUX LUXEMBOURG... XXX . .
58010. EGY EGYPT.....cooovvvvirrerrerirnne. XXX
58997. Summary of remaining write-

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

Q16




Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YEAI.........cveieruririireireere sttt ss st sssse st ess s ssessesssssessans | sesessessassessessassssssssessns 57,455,615 | oo 58,221,275
2. Cost of acquired:
2.1 Actual COSt at tiME Of ACGUISIION. .........rvurererrirrisiecieie ettt s st ss st et s st ensansanes | sesnssessasssssessestessasssessessanssessessensas 0 [ oo 0
2.2 Additional investment made after aCQUISIION...........cccveuiiriieiiieie ettt | esesssessessessssessessssentesesas 1,202,483 | oo 3,088,784
3. Current year Change iN ENCUMDIANCES.........c..ovururrereerrereeiieeesseseiseesssesseee et ss s ssess st ss s ss s s st essan s ses st s s s ssessessansns | faessessesssssssssssssnssnssmssessnnssessnssnnes 0 [ oo 0
4, Total gain (I0SS) ON QISPOSAIS........cuiuerreisciiisieiseissiesseiet sttt et bbb s bbbt st s s se s s st s sessntensens | Sbessessesssasses et antesses et s sensessesantenses [0 SO 159,763
5. Deduct amounts received on diSposals.............coeureererrereerienenns 17,293,978 ..454,706
6. Total foreign exchange change in book/adjusted carrying value... 0 [ s 0
7. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuvvrriiirieieirieeise et ssssssses | eesessssesssesstesesssseesessesessssesssesssesses 0 | e 0
8. Deduct CUITENt YEAI'S AEPIECIAHION. ......v.cveevieeirrieieeie ettt ettt bbb sttt s bbb sse s snsens | ebsebsssessasssssnsassessssantessnnan 2,413,261 ...3,559,501
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). 38,950,859 57,455,615
10.  Deduct total NONAAMILIEA BMOUNLS...........cuuiuiieiiericieieiees ettt | feb bbbttt 0 [ oo 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........oiiuiiiiiiiiiesietiiieses st sessssssessssssessssssssssssssnes | esesssssesssssssosssssesnssssesans 38,950,859 | .oooiiiceeeias 57,455,615
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 0f Prior YEaT.........ccoveveiriereinieieeieieiessens | e 370,715,151 | oo 325,454,841
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ...........cvuiviiieiieiciies ettt bbbt sntes | essebestesessssessessesssessenas 70,653,487 | oo 71,733,276
2.2 Additional investment made after @CQUISIION..............cc.ccuieieeiiiececcece sttt ssesssseaes | evessessesessssesss e sssesaeses 26,338,585 | ....ceverieieieeene 22,335,195
3. Capitalized deferred INtErESt ANA OB ..........coiiiciiee et bbb ss s ssesas | ebssessesssestes e s s ben s s sn s s s s s senss 0 | o 0
4. ACCTUAN OF QISCOUNL........oovevicticeeietctece ettt sttt s bbb ae b s s s sttt s b s s s bs s s s st es e bstessnbans | sbessesassssssssesesastessesnsensesessenssnsesan 0 | oo 0
5. Unrealized valuation iINCTEASE (AECIBASE)..........cuueuueuiviieieiiieie ettt se bbb bbbt st b bbb s sse b sasses | ebsssessessssastes e s s b esse s sn s ssessnssnsenss 0 | o 0
6. Total gain (I0SS) ON GISPOSAIS..........ceveeiecrereeieieisie ettt et es st b sttt s e bt sess st sses et st esssssnsensass | sesssessesssssssesesssensesansnsessesenssnsenas 0 | oo 0
7. Deduct amounts reCEIVEA ON QISPOSAIS...........cccvueviuiieeiieiiteieietesie ettt sttt b st s b b nsensens | ebsebassessessssensessesssansesas 15,310,103 | ovoevceeeeere s 48,808,162
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES...........civiiericirieiceeeiees e | e es e sseenas 0 [ oo 0
9. Total foreign exchange change in book value/recorded investment excluding accrued INTErESE...........cevevieieiiiricieiisiins | v 0 | o 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEM. ..........curuiirieiiirieieireiseeseeee et eseessssseens | ssesssessssssesssessesnssssssssssnsensessnsansenas 0 | oo 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceovoerieriierericiisiienans 452,397,120 | oo 370,715,151
12, Total ValUAHION @IIOWANCE..........cocveveiiecieiecteieete ettt a st bbb b s bbb s et s s s b s st es s e ses s st ebessnsens | ebsssesissssesessnsesasansetessnsesessnsetensnsenas 0 | oo 0
13, SUDLOAl (LINE 11 PIUS LINE 12).....ecerieeieeiieieieetcteee ettt sttt ensenbans | erenssntssssssntsnssnennsenens 452,397,120 | oo 370,715,151
14, Deduct total NONAAMILEA BMOUNES...........cuuiuricireriiircicei ettt | fttsent ettt 0 [ oo 0
15. Statement value at end of current period (Line 13 mMiINUS LINE 14)......c.ouiiuriiimuriniinieisessrsecssessemeesssesssssssssssssssssssssssssssssssssens | eessssssssssssssssssssessssesens 452,397,120 | oo 370,715,151
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI..........cccvuiviiieeiecieieiieisetee ettt ssssnans | sssessessssssssssesssensesesas 766,437,556 | ..o 593,851,720
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cvruiveieeicteeee ettt bbbt et snaes | eosbensesiesssensessssssensesas 55,755,875 | cuvvverereieeeeeeiees 83,025,761
2.2 Additional investment made after acquisition. ..109,876,641 ...106,523,203
3. Capitalized deferred iNErEST ANA OINET.........c.. ittt sttt st | febsebsess st s bses st st s st s sentnes O OO 0
4. ACCTUAL OF QISCOUNL........oveieriscrieiiee ettt | oebsee sttt bbbt 0 | v 0
5. Unrealized valuation increase (decrease). 16,023,702 .30,971,630
6.  Total gain (I0SS) ON QISPOSAIS.........c.ccviveiiieiiiiicieieie ettt bbb bbbt b s et b ae b b st s s et bsaebes s esessnssbenas | ebsssbessssesesssinaesansetesennaes 7,715,078 ....56,973
7. Deduct amounts received on disposals............. 45,012,217 45,370,946
8. Deduct amortization of premium and dEPrECIAtION. ..........ccivieiiicicrece e bbb beseaes | ebrsebeb ettt en e 1,742,888 ...2,620,782
9. Total foreign exchange change in book/adjusted carrying value... | e 0 | oo 0
10. Deduct current year's other-than-temporary impairment reCOGNIZEA...........c.cvueueriieiiiiieeiee e | ceeeteresseresssessessseresesenaas 22,150,366 | .ovooviericieecee e 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccovurrurrrminrereereesrineereireenennenes | oeereeneeseesseeeeseeeeeeeens 886,903,383 | ..o 766,437,556
12, Deduct total NONAAMILIEA BMOUNLS...........ccuiuiiciiiiiireieiei ettt | et en bbbt 0 [ oo 0
13. Statement value at end of current period (Ling 11 mMiNUS LINE 12).....cciuiieniiiruinisiensessessmssesssessmeesssesssseessnssssssssssssssssssssssssens | eoessssssssssssssssssssessesesens 886,903,383 | ..o 766,437,556
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI.........ccueieuirieirieieiesseiseisessessssssesseenes | sreessssssessessssessesesenes 5,536,808,147 | ..coovvrvrerrreiereininns 5,145,750,963
2. Cost of bonds and StOCKS BCQUINEA.............cviveieeiciciei ettt bbbt ssas | eressessesinsassessssssessesanes 880,471,788 | ..o 1,222,071,772
3. ACCTUAL OF GISCOUNL.......eeieiceii ittt bbbt | febnebiess s bbbt niees 8,988,528 | ...coovrveees 10,698,146
4. Unrealized valuation iNCrEASE (ABCTEASE)..........evururrurrerrereeererieesrsiseseesssssee s sssssessessessssssessessesssssessessssssssessssasssessessassnns | nessessssssssssssessessnsnnssens (76,843,211) | veeeeeeeereieieeineireenns 123,056,289
5. Total gain (I0SS) ON GISPOSAIS.......c.euerreeriiiiiieiiisiieieiseiss ettt s e b st se bbb st bbbt b st s s s ensessessnsans | eesebentessessssensessesnsantenses T2,776,241 | oo 34,730,003
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.cvueuiuiieiiiiriieicseie ettt sees | eressessesissssses s bessesaees 890,661,676 | ...c..cvevereerererreiernnns 960,879,629
7. Deduct amortization Of PrEMIUM.........cccueiiiieieiceie st s st s st en s b s s ensnes | ebsebsssessessessnsassesesantesesas 8,118,037 | oo 9,394,894
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............curueeiurrerrireiereireieeeireisees e esesess e sssesaeseses | sesessessssssseessessssesessessassnes (402,852) | .eovereeeeeereereeineineieeees 635,275
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........c.cveieuiieieieiiieeesie et sessnies | eevssessesssssssesesssessesaees 151,815,228 | ..o 30,489,709
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........owurrerrnrerninrnees | rrrisrensessssisrssessissssessenns 843,437 | oo 629,930
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-74+8-9+10)........ccccuverriireeiniieesieieesnenenes | cevveresesesssssssesesnnees 5,372,047,138 | oo 5,536,808,147
12. Deduct total NONadmMiItled @MOUNES............ceueiieiiicie ettt se s st tes s sesesennes | snsesessssesessssesessnsessnnsnnas 26,220,366 | ....oorerieiceiieina 11,184,808
13. Statement value at end of current period (LIN€ 11 MINUS LINE 12).......cuiviiiiiiiiiieieississiessesssiessesssssssssessssssssssessssessassessssans | sessssessasssssssassessessnses 5,345,826,772 | c.ovvveieerericiiiinns 5,525,623,339




Statement for September 30, 2020 of the GREAT AMER'CAN |NSU RANCE 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

20ISO

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

BONDS

NAIC 1 (8)-vevevereeirrireerieiseesieses st ssssesessssssessens | sesssesssssssesssnns 3,597,106,549 | ...ovoeverrrrieriinns 368,104,372 | ..ooovvvveriens 242,699,473 | ..o (52,148,960) | ....veorrrrrrrirnns 3,690,341,030 | ...ovovvrerririrens 3,597,106,549 | ....oovvrrirerrinns 3,670,362,488 | ......cccorvvrrrnenn 3,678,214,875
2. NAIC 2 (@)t | et 639,814,643 | ...ovvvvirricriene 35,894,090 | ..ooovvrcrriiriiriis 33,103,341 | oo 45,560,840 | ...cooveroeirreiciines 599,989,458 | ....oovvvrrrirrirniinns 639,814,643 | ....oovvvvrririiiins 688,166,232 | ...oovvrrrrrriiiins 549,280,293
3. NAIC 3 ().uveurerrerrinerierierieriesie ittt sttt entnntas | seeseeneene s 94,179,014 | oo 3081477 | oo 6,386,005 | ...ooevrririiriirrinn 2,858,181 | oo, 102,924,941 | oo, 94,179,014 | .ooovvieiris 93,732,667 | ..ocveviiriiriirinns 87,605,419

NAIC 4 (8)-.vvvreereieieeisi s | bbb 48,960,201 | ..o 862,122 | .ooocveiinne 1,721,851 | oo 1,966,594 | ..o 38,618,149 | oo 48,960,201 | ..o 50,067,065 | ....vvoreerrerrerrernnns 39,727,935

NAIC 5 (8)-vrrvreireireieiieiei s | sbeesseessnssi s neseennes 20,099,066 | ....ovvrmeerrrrrerrirerirnes 357,454 | ..o, 1,363,067 | .coooverrercrercrircrienene 3,739,242 | ..., 14,990,528 | ...oovvvrirririinn. 20,099,066 | ....vvvrvrrerrerrirnn 22,832,695 | ...cooiriririciins 20,514,992

NAIC B (8)-v.uvvvreereereieiseiseseeeee et | stnissssessesss s essseneeas 2,393,184 | .o (16,667) | ..vorcvererererireriericninns 104,314 | oo 261,146 | .o 2,124,848 | ..o 2,393,184 | .o 2,533,348 | .o 1,299,303

TOtAl BONGS......veoceesreieies st snssssssssnnssnees | srsssssssssssssssssnes 4,402,552,658 | ....oovvoeriiriies 408,282,847 | ... 285,378,052 | ..ooovverrernninneeens 2,237,042 | oo, 4,448,988,954 | ....coovvvrririninnns 4,402,552,658 | ....oovveiriiinninns 4,527,694,496 | .oooovviirirrininnns 4,376,642,817

PREFERRED STOCK

NAIC 1ttt eess sttt ssssnnns | foeessseesssesessenssssesesans 4,294,087 | .vvvoveereeeeeneenne 2,537,593 | oo 2,442,648 | ..., (2,246,612) | .cvvoneveeereeeerein 3,391,384 | oo 4,294,067 | ..ovvoreeeceieeeieenns 2,142,400 | oo 12,170,294

NAIC 2.ttt eestnens | eeessesesnese st 145,091,514 | ovvvocererreericeinne 2,000,000 | ..oveomrermrerennieeeeeeneereeeens (O 8,475,874 | oovoocvereiins 141,361,281 | oo 145,091,514 | oo 155,567,388 | ...ooovrercrirciinas 156,458,904
10, NAIC 3ueiiiiece sttt ennes | eesiesseses st 29,853,394 |....ovvrvrirreree e (U 8,581,275 | covouvercrererirenirneeinens 756,116 | covvoeeeceecrircninne 36,329,330 | oovvvrerrrirrinene 29,853,394 | ....oovvvrrcriiinn 22,028,235 | .oooovrerrieirinenne 35,436,255
1. 5,500,047 17,488,647 5,500,047 4,284,618 23,244,647
12 NAIC Bttt ennes | eesisessenene st 47,266,320 | ..o 348,672 | oo 5,000,000 | ...ooovvererircriierinne. (5,937,972) | cevvoevverieerireninne 33,268,307 | .cvoorerrriirrirnnens 47,266,320 | ...oocvevrirnrirneinne 36,677,020 | ...vvovvrcrirciiin 28,114,677
13, NAIC Bttt | sbiseni s s 208,333 | ..o 233,333 | i 83,333 | i (57,333) | overricrienieniiniens 208,333 | ..o 208,333 | .o 300,999 | .o 208,333
14. 232,213,674 5,119,598 ....232,047,282 232,213,674 221,000,660 ....255,633,110
15, Total Bonds and Preferred StOCK...........currirnirisnimissisnsminssisesesesneneene | sevsoseesssenseneenas 4,634,766,332 | ...oooovienienins 413,402,445 | ..o, 307,985,356 | ....oovrerciirriiniiens 8,511,734 | oo, 4,681,036,236 | ....cocorrnirrinienn: 4,634,766,332 | ....cooovrniinininns 4,748,695,155 | ...covvrnrirraninnn: 4,632,275,928

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18.....279,655,065, NAIC28$....17,048,078; NAIC3$....1,020,077; NAIC4§$....7,583,763; NAIC58....336,418; NAIC6$.....403,984.




Statement for September 30, 2020 of the

GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actaual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......coourrrericeieeriserenens | e 305,570,676 |.......ccoornenne. )00 SR DO 305,496,934 |.....oocoorvvrirrririinens 2,950,815 | ...ooorvererereriieciis 3,234,068
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PrIOT YEAN.........c.ccveieeierciee et tes st ssesssbessens | sressssssssssssessssssessesssnes 216,456,484 | ...coovvoveeeeeeea 125,573,867
2. Cost of Short-term iNVESIMENES ACAUITE..........c.cveieeieiciie ettt ssssssanes | sebessesssessessessben s sessaed 400,421,392 | oo 203,377,398
3. ACCIUAN OF AISCOUNL.......oeoieiriri bbb | ebsnes bbb 682,693 | ..o 486,600
4. Unrealized valuation INCIEASE (HECTEASE).........ruuwrrurerrirrirrreeereiseeeseeseisessee e sssessssssss st ssssessessesssssses st st st essassessessns | sessessessssssnssasssssssssessessnsssessasens (1,232) | oo 0
5. Total gain (I0SS) ON QISPOSAIS..........cvriireieeierieiese ettt ettt s sttt e b b es s b s s s s b s s esses e bntessnss | sebessessssessessesssssnsessessns st ensnses 121,578 | oo 0
6. Deduct consideration received 0N dISPOSAIS.............cc.veviriveieeictiieice ettt st s snas | sesessesssestes st es s saes 312,082,548 | ..o 112,976,255
7. Deduct amortization Of PrEMIUM..........cciiiieiicreeiee ettt e b bttt s ae bbbt s st b s bessnsetns | 4ebsssesessssssesssebesssssessnsebesnsesesnaes TA4 | oo 5,126
8. Total foreign exchange change in book/adjuSted CarTYiNG VAIUE. ..ottt stssessens | sessessssssssseesessessssssessessasssssessessessnens 0 | o 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEA............c.vvcueviiireiiee e sresenes | aersiesesssssesessesesssesesssassesnseaas 26,946 | ..o 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ovrruriernrueerrininsneissssineieens | seveseeseesssesssesessessssssenns 305,570,676 | ..coovvrrereeieiinrereieieeene 216,456,484
11. Deduct total NONAAMItIEd @MOUNLS...........cciiiiiiiiiirr s nes | Sthbstb sttt 0 | o 0
12. Statement value at end of current period (Ling 10 mMINUS LINE 11)......oviviuiieieiiiiieiesi ettt sssssssssessnsesess | seveesssissesssssssssssssesessneas 305,570,676 | ..o 216,456,484

QsSl103




Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior YEar (LINE 10, PHIOT YEAI).........vurerurrrereireienrereiresessseseesssseesssssssseesessssssessessessssssssessassssssssessessssssssesssssssssessessssnnes 234,874
2. Cost paid/(consideration reCeIVEA) ON AAAIIONS...........ciiuiiriiiiiieieiise et ss et s bbb bR s b s s bbbttt nn 0
3. Unrealized valuation INCIEASE/(AECIEASE)........ . vururrrrerrerresereseeeseiseesseesseseesesesessessessesssesseesessssssssessesssessessessasssessessassssssessessessassssssesssssnssessessasssessnssssssssessessassnsssnssessnes 0
4, SSAP NO. 108 AUIUSIMENES........oevuivirierseiiieiseie et sstes st s st s st et s st a s b s s s s s £ a8 s bR e s 888088 b e AR s s s s bbbt bbb nt et 0
5. Total gain (10SS) ON tErMINGLON FECOGNIZEM. .......cuurveiererieiieiie e es et as st et ese st s e £ e85 E R8RSRt n s 1,054,813
6. Considerations received/(paid) ON tEIMINGLONS. ..........c.eiiiiiiieiiisie ettt bbbt s bbb s bbb s sttt 1,054,813
T AMOTHZALON. ...t £ R 0
8.  Adjustment to the book/adjusted carrying Valug Of NEAGE IHEM............cviiiiecce bbbttt enes 0
9. Total foreign exchange change in bOOK/AdJUSLEA CAMTYING VAIUE. .........euurirrieierieiie sttt ettt nen 188,397
10. Book/adjusted carrying value at end of current period (Lines 1+ 2+ 3+ 4 +5-6+7 4 84 9)..iiiiiiiiiiieeece ettt 423,270
11, DedUCE NONAAMIEA BSSELS..........cvuririiiicierie sttt E bbbt 0
12. Statement value at end of current period (LiNE 10 MINUS LINE 11).....c.iuiiiiiiiiieieicieis sttt bbbttt bbbt s bbb bbb a st nes 423,270

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHOM YEAI)........c.ovurerrurrerirersnressesresssssssssesessesssssssssessasssssssssessessessssssessasssssssssessessssssssessessssssssessessnsanes 0
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)............cccceveiveieieiieiienieeseeeee s 0
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............cccevveeee. 0
3.12 Section 1, Column 15, PriOr YEaI........c.ccevvivereierereieiesieseieiesienans 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cccccouc..... 0
3.14 Section 1, Column 18, PriOr YEar..........ccceevrveeererieeseere e 0 0 0
32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccccueeunee 0
3.22 Section 1, Column 17, PriOr YEar.........ccccoveverviereeeeiesieee e 0 0

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

3.24 Section 1, Column 19, prior year 0

3.25 SSAP No. 108 adjustments 0 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)... ... ceuieuririteieeieiseesetsetssetee ettt es st s sk s8££ s8££ 481842 £ 8 e£E2E £ R bbbt 0
4.1 Cumulative variation margin on terminated contracts during the Year..........cccoeovvevrniieeneneiesiiennns 0
42 Less:

4.21 Amount used to adjust basis of hedged item..........cccccevvrrvrvriinnnns 0

4.22  AMOUNE FECOGNIZEM.......ceurerrerieeereeeireerseeneeeee ettt 0

4.23 SSAP No. 108 adjustments..........cccvvererriniereienienesesssseesessseenns 0 0
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).......oceieeeeeeeeeeeieiieees st eeesee st se et ees s eesese e s s8 e s s 28 e2 84 e e 284284281 e 842 £ 282842842 R RS8R h e n e 0
5. Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for terMINGLIONS IN PHOF YEAT..........c.ruuriererireeseiereereeseeseeere e sessesee et ese e ss s e sees e e s s s ee s s b sE e b e en b st st e enee 0

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iIN PrIOF YEAI..........cccvieiiriieieee et 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)..uucuiiuririiiee ettt sttt sttt 0
7. DedUCE NONAAMILEA GSSELS.........cvueeuiercisrieiieieisees ittt bbbt s s8££ £ bbbt 0
8. Statement value at end of current Period (LINE 6 MINUS LINE 7)........c.ovrurureeeereeiseiseeessesessessseeseesesssssssssessessessssssessessassssssessesssssessessassssssessessasssssessesssssnssessassensssssnsans 0

Qsio4



Statement for September 30, 2020 of the G REAT AM E RI CAN IN S U RAN C E CO M PANY

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

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

QsSI05, QSI06



Statement for September 30, 2020 of the GREAT AMERICAN 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, SECHON 1, COIUMN T4......ooieieeeccteee ettt ettt bbbt st s et st s e bt s s s st 423,270
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cccocevvvvevriercceereiecinenns 0
3. TOtAl (LINE 1 PIUS LINE 2)...eueeieiecerreseeieeeieiseeseeesetseeseesssesee e sseesss e sseesass s sassess e ssessess et s e st e s8 e E a8 eS8 eS8 E e R e bbb n et 423,270
4. PartD, SECHON 1, COIUMN ...ttt sttt b bt ss ettt 423,270
5. PartD, SECHON 1, COIUMN B.......couveiereiececicictese et ettt bbbt s bbbt sa ettt s bt en s saes 0
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuvuerireieeierrieiieisesissieesssssessssssessss e ssessesssssssssessessssssessessassssssessessassssssessessassssssnssessassssssessessssssssessessassssssessesssessasssssnssnses 0
Fair Value Check
7. Part A, SECHON 1, COUMN 1B.........coivieeicicteee ettt st bbbt a s aess s b e st a s e snans 423,270
8. Part B, SECHON 1, COIUMN 13.......iiiiececeee ettt sttt st ettt bbb et s st a st 0
9. TOLAI (LINE 7 PIUS LINE 8)....vuvrreerereiseiseristsressisssessesetsesssssssssesssssssssss st essssssessessasssessessessnssessessasssessessassssssssessessasssessesssssnssessassanssessessassessessassosssnssessesssssessessnssnsans 423,270
10, Part D, SECHON 1, COIUMN B........oovieiceereie ettt ettt et et bbbttt b st n b b en s sees 423,270
11, Part D, SECHON 1, COIUMN O......vvriiriireirieieeesresisesei ettt 0
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....vueiirierieiiesieieiesiesissisessestssses sttt sss st £t s8££kt en bt 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21.......oiriiieiieireieesiceise st 175,000
14, Part B, SECtON 1, COIUMN 20..........evuerireeireieessseeessessesssses s esassessssass st 0
15, Part D, SECHON 1, COUMN T1.....couiiiiriiiriiecesresi et 175,000
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15).......ivieeierciie ettt ettt ses sttt s e a s s st s et s bbb s bbb s bt b s bt st n s bt ses e san s s nse st 0
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Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvruieeireerrieisiieeeseeeereessseeesesssssnesessessessssssssns | sessesssssessssssssesssssssssessessessans 493,020,095 | ..o 161,203,500
2. Cost of cash eQUIVAIENS ACQUITE............cceveveeieeiciciecees ettt saesanss | essesssessesessessesesssessesessaes 1,343,318, 772 | oo 1,774,879,437
3. ACCIUAL O QISCOUNL........cvocviieiecii ettt ettt bbb s b s b s b sassessssssassenas | bevsessssessssssssssssesses st s tes et ensensesees 35,482 | oo 124,113
4. Unrealized valuation iNCrEASE (ABCTEASE).........vurrurrrrrerisrerrissessissssessssessssssssssssssessesssssssssessesssssessessessssssessessans | sessessssssessosssssnssessasssssessessessnssnssessassanes 0 | oo 0
5. Total gain (I0SS) ON QISPOSAIS.......vurvrreresrerrirrresseeiseessseeisessssssssssesssssesessessssssessessssssssessessesssssessessassssssessessansans | ssesssssessessansssssessassssssnssassnsssssessesens 5,238 | oo 0
6. Deduct consideration received 0N dISPOSAIS...........ccvcueiiriieiiieieiicesi ettt ssse st senses | eressssssesesssses s st s snsesessnas 1,222,122,290 | oo 1,443,291,589
7. Deduct amortization Of PIEMIUM..........cvruririieririeiiesssieisss sttt ss st sess s st s sssssessensanes | ssesssssssssessassssssnssessassnssessessassnssessassnsans 0 | oo 0
8. Total foreign exchange change in book/ adjusted CarmryiNg VAIUE............cc.everenririniinrinreieississsssssesesssssssnes | svsvessessessnsssssssssessssssssessasssssnssns (103,431) [ e 104,634
9. Deduct current year's other-than-temporary impairment rECOGNIZEA...........eurveeuriirireieirisieeeseeeeeseseeseieees | erressessse s es e s ee st snsesssssseenas 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)........c..coerruvrnrirrirnrninrnnnnns | correriessssissiessssssesesessessenens 614,153,865 | ..o 493,020,095
11. Deduct total nonadmitted @MOUNES............c..iiiiiiiiiii s | st 0 ] o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.ciiiiiiiiisiieiisesieiisieseesesiesssssssssssesnss | oossesssssssesssssssesissssesssssnssssns 614,153,865 | ...ooverieersie e 493,020,095
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Statement for September 30, 2020 of the G REAT AM E RlCAN | N S U RAN C E CO M PANY

SCHEDULE A - PART 2

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

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

Acquired by Purchase

Building, Land, and Improvements.

. | Danbury...

CT... |12/19/199....

Prior Period Adjustment 0 0 ..(149,126)
Building, Land, and Improvements Charleston.... SC... | 05/01/2002.... | Charleston Harbor Resort and Marina...........cccuueiniiiiiininiiiniins 0 0 154,555
0199999, TOAIS.......eorveeoeeeee e eeseemeseee e e eecs s e es s ee s s eeessseeessseeessseeessseee s eeesseeesssesessseeesssase | eeesssseessseesssoeesssseessseeessseeessseeee s eeee e s eee s eeee e ee s eees s eeessses | eebiseeessseeessseeessseeesseee s eee e s eee Ao s e A et ene e 0 0 ...5,429
0399999, TOAIS.......vvovvvsevesseiissseesseessseesssessssseesss st ss st b ene S3eeRLs R LS4 RSSESSESES R LS R R SRR SSLS L S e SeeR S SeLLseE LSS LSS 0 0 ...5,429
Showing aII Real Estate DISPOSED Durlng 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./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement for September 30, 2020 of the G REAT AM E RlCAN | N S U RAN C E CO M PANY

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

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
B53555ZZ ... Franklin. ... N 11/01/2018.... 5.176 0 [ o 13,838 | ot 42,300,000
560222ZA2.........covieieiiniete LinCOINSHIFE. .....vvviiicicee e I 01/24/2019.... 5.234 0 [ oo 12, 11T | s 29,550,000
797241ZB5 . | Miramar Beach FL 06/17/2019.... 6.011 0 ....12,900,000
797241272 . | Miramar Beach FL 11/01/2018.... 6.087 0 ....44,100,000
QMIBBN1ZZZ2......ovv s Colorado Springs Cco 08/19/2020.... 3.094 7,511,280 | cooivieiiscinenisnissnsnisssssessnsssnnsssnsensssessenssenssen0 | o 10,560,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Oher..........c..oiiiiiiiiiiiiii s fnis bbb | crones .0, S XXX, 7,511,280 139,410,000
Mortgages in Good Standing - Mezzanine Loans
209999ZC8, Charleston. ........ocvireneiesisniienieens SC 06/18/2020. 0 | oo AA1T,345 | oo 6,795,914
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS. ... ettt sttt st st ee st ses e et sesee s et e eeee et sesenseeetanes | faetssensesssssnsessessessssansessnsansessssnsssnsnsens | cessnan XXX 0 ...4,417 345 6,795,914
0899999. Total - MOrtGages iN GOOT SEANGING. ... eveiruiererieisste stttk 8 8888k E o0 ehbeeb et en bbb bbbttt nntens | nise XXX 7,511,280 ....6,810,973 | ... ..146,205,914
3399999, TOAl MOMGAYES. .......vververocerreeereeiesess ettt ees | etbieteee sttt ettt nnens | e XXX T511,280 | oo 6,810,973 | oot 146,205,914
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type |Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages With Partial Repayments
030211222, LM [U1 PO RN 09/22/2016.... | covovreerieriaens | e 82,657 0 0 0 0 0 0 82,657 82,657
114840ZA2 Coral Gables FLuwrirririns [ 08/12/2016.... | ... ..74,235 0 0 0 0 0 0 74,235 74,235
165421ZZ4.........coovvvvne. Cape CO......vovevereeiniisseeiesesiesesisnesissssessnsssnssssnesees | MAuciiiniiiins | v 05/06/2016.... | ... .160,881 0 0 0 0 0 0 160,881 160,881
256112ZZ9.......covvvvvrririrs CINCINNGL....vvoveveieeriereeneniseeseriensneesensssesnnssennes | OHeeviivciines | v 12/04/2018.... 0 0 0 0 0 0 73,181 73,181
560222ZA2... LINCOINSNIFE.......ooeveivreevrcrieeiseineeisniesessensseissesssessenssns | Il | e 01/24/2019.... | ... 0 0 0 0 0 0 19,928 19,928
581222772... Baltimore.........cccoveveereeceneesriserneisenenseesenssssssssennens | MDoscissinnes | v 08/22/2012..... | ... 0 0 0 0 0 (VI T 13,277,941 | ........ 13,277,941
682544Z77 ..., CiNGINNGL.....oovvveceveeeveereeeeeeeeesesesseessessesnessesessenses | OHeeeeieeciiies | e 12/04/2018.... 0 0 0 0 0 0 73,181 73,181
696551276 CarlShad........ccovrerrrerirererierineesesssrenenesesssssnnenens | CAuveiiverireee | vevienns 10/17/2013.... | ... 0 0 0 0 0 0 76,748 76,748
9834447Z76........oooovvnvrcennes [ LN | U T [ 02/24/2014.... | ... 0 0 0 0 0 0 71,131 71,131
0299999. Total - Mortgages With Partial Repayments.... 0 0 0 0 0 0| . 13,909,882 | ......... 13,909,882 | ..ovovvvviiicennen0 |0 | 0
0599999. TOtal MOMGAYES. ........cvveeeerererteriseeeseiseeesess st .13,909,882 0 0 0 0 0 (U 13,909,882 | ......... 13,909,882 | ...ocvvvvreerrinrene0 [0 | 0
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Statement for September 30, 2020 of the G REAT AM E RlCAN | N S U RAN C E CO M PANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 0]Global Premier Finance Company LOC.........ccccccovrverinernernence. | Cincinnati.......ooooveeninnirinnas | OH... | Global Premier Finance Company Board of Directors............c.ccccoeecenee 02/01/1999.... 0 0 2,146,675 0
1499999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated.......... 0 2,146,675 0
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... | Transfer from Schedule D 08/15/2019.... 0 0 2,427,183 0
000000 00 O|Gryphon Mezzanine Partners, LP............ San Francisco. . | Gryphon Mezzanine Partners, GP, L.P..........ccocviiirniniseescnesinesseeeineies | cereveeneennnns 11/30/2017.... 0 0 241,642 0
000000 00 0| Industrial Piping Inc Charlotte NC.... [ IPFACQUISITION, LLC.....oviiiririiiiireriisienieisesssiesssissesesssssesensesssssssesssssssesenss. | ssssserensnes 12/01/2016.... 0 0 165 0
000000 00 O|NB Direct Access Insurance SPV, LLC... . New York NY.... | NB Direct Access Associates LP. 08/21/2020.... 0 187,692 | oo 0 0
000000 00 0|NB Private Equity Credit Opportunities FUNA LP............ccouueiimiiciiiiiieiciseireenneene New YOrk........cccovvvvveiinrinniiniins NY.... | NB Private Equity Credit Opportunities Associates, L.P..............c.cc...c... 06/07/2017.... 0 0 685,735 0
000000 00 0|SAAS Capital Fund Ill . CinCiNNAL....vvveveveerieieris OH... |SCGP IIl, LLC 08/09/2018.... 0 0 187,500 0
000000 00 O|TTGAC-1MMF,LP..... Cincinnati OH... | TTGA C-I MMF GP LLC 12/18/2017.... 0 0 8,802 0
000000 00 0| Yukon Capital Partners Il L.P. Minneapoli MN... [ YUKON Partners I1, LLC.,......couiiiieieiinieeiseeeeieiseeeiesene s sssssssessissnns | evsseessssenns 07/17/2014.... 2 0 29,607 0
000000 00 0] Yukon Capital Partners Il LP...........cccoeiiririeineeieis s Minneapoli MN... | YUkON Partners 1, LLC.,..........ccouevoiireiiiiicieieieceeecceveeeceeeeeeeeeceeeeseevenseiens | eversienennns 07/18/2017.... 2 0 40,792 0
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............ccccovvenev. 187,692 3,621,426 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|ALLOS I-QL.P.....couveriiririres Cincinnati OH... | ALLOS VENtUIES [l LLC........cvurreriirriiiieeiierierissesssisssiessesesssessssesssssessenssesesnes | nevesssesnsiens 12/19/2018.... 0 0 100,000
000000 00 0|AMMC CLO 23 UBS WAREHOUSE George Town.... .| CYM. | UBS Securities LLC.. 09/02/2020.... 0 5,000,000 | ooouerrinrierieeieens 0
000000 00 0|Blackstone Tactical Opportunities II, LP..........ccccooorivnriniiiiiienns New York NY.... | Blackstone Tactical Opportunities Associates Il LLC. 02/08/2019.... 0 0 205,207
000000 00 0|Bridge Growth Partners L.P New York NY.... | Bridge Growth Partners GP L.P.........cccovrininirenccncer e 07/15/2014.... 3 0 37,500
000000 00 0] Cintrifuse Syndicate Fund Il, LLC.........ocovvrvvirerveirnriniines Cincinnati OH... | Cintrifuse Fund Management Il, LLC.........ccccoevvinviniirerneirernninens 09/18/2017.... 1 0 76,623
000000 00 0| Corsair V Financial Services Capital Partners LP ...........cccoccovrinrnininnnencseenens NEW YOrK. ..o NY.... | Corsair V Management, LP. 06/25/2018.... 0 0 887,630
000000 00 0|The Cranemere Group Limited............cccccoevuerinriivniiinniienes London GBR. | The Cranemere Group Limited 05/21/2014.... 0 0 1,054,154
000000 00 O|Energy Impact Fund LP New York NY.... |[Energy Impact Partners, LLC..........ccovirireeneeecreseeiscieeeisesesseseeeesesessessessens | evseeeenssnnns 05/19/2017.... 0 0 110,187
000000 00 0|Foresite Capital Fund V, LP...... San Francisco............coeuverineienes CA.... | Foresite Capital Management V, LLC............ccccomiimiiiniiinnineciessiessiseiies 06/08/2020.... 0 0 600,000
000000 00 O|Foresite Capital Opportunity Fund V, LP..........ccccovurvrrrrrrerrnnee San Francisco.........covurvrreereeereenes CA.... | Foresite Capital Opportunity Management V, LLC 06/29/2020..... 0 0 100,000
000000 00 O0|Goldner Hawn Fund VII L.P Minneapoli MN... [ Goldner Hawn GP, LLC........coeuiiriieieireieieie ettt sssssssssessesnsns | evsessssnsenns 04/29/2019.... 0 0 25,000
000000 00 0| Greenspring OppOrtUNties V, LP.........ceuieiiieiieeeiecirieeeeersesese e eenes OWings Mills.......c.ooeveerireiririnne MD... | Greenspring Opportunities General Partner V, LP..........cccccovevirenennens 01/22/2018.... 1 0 30,000
000000 00 0|Greenspring Opportunities VI, LP...........ccccccnriimiiiniiiniiniiiiisisiecies Owings Mills ... MD... | Greenspring Opportunities VI, L.P...........c.cccccoueonrivniinniiieiireninnnns 01/21/2020.... 1 0 150,000
000000 00 0|Greenspring Global Partners VI, L.P.........cccovvvvernceninirerecrenns Owings Mills . |MD... | Greenspring General Partner VIII, LP...........coviririneninienieeieeseeeessessssssseennee | serersenesnnns 07/14/2017.... 1 0 72,092
000000 00 0|GreyLion Capital LP. New York NY.... | GreyLion Capital GP LLP. 08/20/2014.... 3 0 14,654
000000 00 0| GreyLion Capital I LP........ccccvivririrereieiinriesiesisiseiseienisnenes New York NY.... | GreyLion Capital [l GP LLP. 02/28/2018.... 3 0 61,969
000000 00 0|Gryphon Partners IV, L.P .| San Francisco.........ccovveerirrerereenees CA.... | Gryphon GENPEr IV, L.P......coieieieiecinieeeie e sesssessessses | sesseenssnssenns 12/06/2016.... 3 0 5,740
000000 00 O Gryphon Partners V, L.P........cccccviviireinineneeriseceens San FranCisco.........ccocvveviereerennns CA.... | Gryphon GeNPar V, L.P.......c.ciiieiiiisieice e ssessies | eveeeessssnnns 08/29/2018.... 3 0 145,565
000000 00 O|NBDyal IVUS Investors, LP New York.. v [NY.... [NB Dyal ASSOCIAES [V, LP......couriiriireireiiiiesiieeieeiseisesissssessesssssissssssssssssnsns | oesesseesassenn 06/11/2018.... 0 0 240,000
000000 00 0|Narya Capital FUND I, L.P........c.oiuiiiriiiiieriiisiesiesisss s Cincinnati.. . | OH... [Narya Capital Fund |, L.P. 03/20/2020.... 0 0 189,000
000000 00 0|NB Secondary Opportunities Fund Il L.P. .........ccccocvveirinrriinnne NEW YOrK. ..o NY.... |NB Secondary Opportunities Associates Il L.P. ..........cccooorrnrneernnireesceienns 05/23/2013.... 3 0 35,000
000000 00 0|NB Secondary Opportunities FUNd IV L.P. ......ccccourunirimiinniieiiieniesisseenienens New YOrK........ccoovvvveinnicininnininns NY.... | NB Secondary Opportunities Associates [V L.P. ..., 04/19/2017.... 3 0 75,000
000000 00 O|NB Strategic Capital LP............... New York NY.... | NB Strategic Capital ASSOCItES LP..........ccooriuririirririeiereeeeseseee e 03/05/2020..... 3 0 512,500
000000 00 0|NB Strategic Co-Investment Partners IIl L.P. New York NY.... | NB Strategic Co-Investment Associates [l GP LLC .........ccoccvivivernineiernsrenneninns v 01/28/2016.... 3 0 39,542
000000 00 O|Orchard Tosca Investment Partners, L.P. ......cccccocvrirrriniencreneseeeeeeseeeieenn MaSON.....cevreereeeees s OH... | Orchard Investment Management, LLC................. 08/19/2011.... 0 0 543,833
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Statement for September 30, 2020 of the G REAT AM E RlCAN | N S U RAN C E CO M PANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 O|Refinery Venture FUNd I, LP.........ccovviiiiniieiesesceescesnies Cincinnati . | Refinery Management, LLC 11/20/2017.... 0 0 7,500 0 | oo {0 ] 6.390
000000 00 O|River Cities Capital Fund VI, LP Cincinnati.. . | River Cities Management VI, LLC ... | 02/15/2018.... 3 0 240,000 1.500
000000 00 O0|Rivercrest Capital Partners, LP. Fort Worth. . | Rivercrest Capital GP, LLC . | 04/02/2018.... 3 0 557,718 1.850
000000 00 O|Roark Capital Partners Fund V, LP Atlanta .| Roark Capital GenPar V, LP. 11/01/2018.... 0 0 306,985 0.130
000000 00 0|Snow Phipps II, L.P. Wilmington .| Snow Phipps GP II, L.P. 01/08/2010.... 3 0 26,394 0.690
000000 00 0|Snow Phipps IlI, L.P. ... .| Wilmington.... .| Snow Phipps GP Il, LLC 06/08/2016.... 3 0 490,147 0.470
000000 00 0|Solamere Capital Fund I, LP Boston . | Solamere Capital Fund Il, GP LP 08/19/2013.... 3 0 79,368 0.740
000000 00 O|Solamere Capital Fund II-A, LP . Boston . . | Solamere Capital FUNd [1-A, GP LP ........oviiiiriieescreecesese e 08/19/2013.... 3 0 17,375 0.770
000000 00 0|Solamere Capital Fund Ill, LP Boston.. . . | Solamere Capital Fund IIl GP, LP 11/20/2018.... 3 0 467,212 0.750
000000 00 O] Trilantic Capital Partners VI, LP. New York NY.... | Trilantic Capital Partners Associates VI L.P........ccccoeirirerininninessieeeienns 07/25/2018.... 0 0 68,652 0.490
000000 00 O|Tritium Partners, LLC... Austin TX.... | Triium | GP, LLC 06/26/2015.... 3 0 164,968 0.960
000000 00 O] Tritium Partners II, LLC.... AUSHN. .o TX.... | Tritium Il GP, LLC 11/13/2019.... 3 0 460,738
000000 00 0] Vivo Capital Fund IX, LP Palo Alto CA.... | Vivo Capital IX; LLC......verieeisieseisiersesisseesssnsssnssssess st ssesssnssnssssnssnsns | oesesssssassians 09/09/2019.... 0 0 622,694
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 5,000,000 8,820,945
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0| Hillpointe Workforce Housing Partnership I, LP.... Charlotte .| Hillpointe Fund | GP, LLC 03/17/2020.... 0 0 723,333
000000 00 O|L-A Laramar Urban Neighborhood Fund, L.P.. . | Philadelphia.. . | Lubert Adler Laramar Urban Neighborhood Group, L.P.. ... | 10/15/2015.... 0 0 300,000
000000 00 O|LCN NA Fund Ill-D, LP. New York . |LCN North American GP lIl, L.P.........ccccoovveriirirernns . 108/23/2019.... 0 0 50,423
000000 00 O|LPI Noteholder, LLC Philadelphia.. . | L-A LPI Management, LLC 08/28/2020.... 0 6,000,000 | ooorvrrrerireireeiennnnd 0
000000 00 O|Lubert-Adler Real Estate FUnd VII-B, LP ........cccocvimiinieiiiriiiceicnceeencsens Philadelphia.. . | Lubert-Adler Group VIIFB, LLC.......covvirriieiniesiseiessssisesssssssssssessessssssessenes | snnsssesensones 04/07/2017.... 0 0 625,000
000000 00 O|NB Real Estate Secondary Opportunities Fund LP...................... NEW YOrK. ..o . | NB Real Estate Secondary Opportunities Associates, LP............c.ccccoeeuaee. 12/05/2018.... 0 0 362,500
000000 00 0|Osprey Pointe Sandestin, LLC Miramar Beach..........cccccevcveveennen. FL..... Sandestin INVESIMENES, LLC...........coceieieieiieeeieeceteese et sessssennes | evesassesinnns 12/19/2018.... 0 0 52,839
000000 00 O|PRCP-Atlanta Canopy Partners, LP..........cccoirrinenenineineiseeeeeeeieeneens Norcro: GA....| PRCP-Atlanta Canopy Partners Managers, LP...........ccccccovnivirieneincens 04/02/2019.... 0 0 121,600
000000 00 O|PRCP-AZ Arcadia Cove Partners, LP............cccoeieeirceieeecieieeeeeeeiee e PhOBNIX.....ovivevircieereceeereias AZ.... | PRCP-AZ Arcadia Cove Partners Managers, LP..........ccooviiiernininieeneenennns | vevsverininnens 08/05/2020.... | ..coeveceeee. (1] IO 1,132,824 | ..o 10,243,107
000000 00 O|PRCP-CO Deer Crest Partners, LP Broomfield CO... | PRCP-CO Deer Crest Partners Managers, LP 05/15/2019.... 0 0 44,800
000000 00 O|PRCP-CO Governor's Park, LP. Fort Collins.......ccvvrveirererririeienns CO... | PRCP-CO Governor's Park Managers, LP..........c.ccccoueunee 11/18/2019.... 0 0 94,800
000000 00 O0|PRCP-CO Spyglass Creek, LP DENVET.....iiieerieeseeeei CO... |[PRCP-CO Spyglass Creek Managers, LP...........coovirirreinreniniiniseneisesseeeeeens 10/23/2019.... 0 0 53,200
000000 00 O0|PRCP-CS Partners I, LP. Colorado Springs..........cveeererinnns CO... | PRCP-CS Partners Il Managers, LP. 09/15/2017.... 0 0 34,800
000000 00 O|PRCP-Missouri Partners, L.P St. Charles, MO... | PRCP-Missouri Partners Managers, LP...........ccoccovenninnnenineeenees 10/15/2015.... 0 0 38,400
000000 00 O|PRCP-Murigtta Partners, LP.........c.ccoeiiueuriiicieeeceeieicec ettt PhOENIX.....oovieeveirceeeeee e AZ.... | PRCP-Murietta Partners Managers, LP...........cccoouvcineinrnereineieineinns 05/15/2018.... 0 0 70,000
000000 00 0|PRCP-NC Wilmington Partners 11, LP .........ccoveeiriireinrinneeiesiesnssessssisesessnens WIIMINGEON. ..o NC.... | PRCP-NC Wilmington Partners Il Managers, LP .........ccccooveverniirninninnns 05/08/2018.... 0 0 52,000
000000 00 O|PRCP-Phoenix Il Partners, LP Phoenix AZ.... | PRCP-Phoenix Il Partners Managers, LP ..........cccocvrrenrnenneresesieeseseinns | ceeensensennnns 08/03/2017.... 0 0 244,800
000000 00 O|PRCP-St. John's Forest Partners, LP ... Jacksonville...........covririrrericininns FL..... PRCP-St. John's Forest Partners Managers, LP ............ccccceeen.. 03/20/2019.... 0 0 58,000
000000 00 O|PRCP-Stuart Partners, L.P. Stuart. FL..... PRCP-Stuart Partners Managers, LP.............. 12/06/2016.... 0 0 76,000
000000 00 0|PRCP-Sunrise Water's Edge Partners, LP.........cc.cocrvrvinvineirernninninnnns Sunrise FL.....| PRCP-Sunrise Water's Edge Partners Managers, LP...........ccc....... 08/29/2018.... 0 0 52,000
000000 00 O0|PRCP-Tempe/Mesa Partners. Phoenix AZ.... | PRCP-Tempe/Mesa Partners Managers, LP 05/15/2018.... 0 0 135,600
000000 00 O[PRCP-Woodland Hills, LP.............c.cccoourveiurreeieiireiiereiecieieieesie e Colorado Springs..........ccvererersienns CO... | PRCP-Woodland Hills Managers, LP 11/13/2018.... 0 0 38,500
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............coooooorninninniccnnnans 7,132,824 | oo 13,471,702
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 0|Bay Bridge Holding Company, LLC..........ccocreuriuremieeerecereeseeeees s eseesseeeseeenes Stevensville.........ocvrrrririiennnns | MD... |Bay Bridge Holding Company, LLC..........ccoveriiinerereeeeseseseeeeseesese e 04/01/2020..... 0 0 129,389 [0 (0 I 35.000
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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|Mountain View Grand Holding Company, LLC.........ccccccosiiiniiniiiniiiiiisnicsiiscis Whitefield.........ccocniiniiniiiciens NH.... | Mountain View Grand Holding Company, LLC........c..cccccooviinininninn. 06/01/2020.... 0 0 291,603 0 | e [V 35.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated................ 0 420,992 [0 0 ... XXX
Collateral Loans - Unaffiliated
211999 ZZ 5|READ BROS. INSURANCE GROUP CROP LOAN 5.00 1/31/2027 . | Metamora Read Bros. Insurance Group, LLC..........cocoovevivnvvcrnninn. 08/03/2020.... 0 3,602,825 0
755999 ZZ 5|COREY ERTL CROP LOAN 5.00 1/31/2027 Appleton... . | Corey Ertl Crop Insurance Agency........cccoewniiveninieas 08/01/2020.... 0 600,000 0
2999999. Total - Collateral Loans - Unaffiliated..........cccoiiiiinnisi s 4,202,825 | .o 0 0
4899999. Subtotal - Unaffiliated...........ooiiiiiiiiiiicii s 16,523,340 25,914,074 0
4999999. Subtotal - Affiliated 0 2,567,667 0
5099999. Totals.......... 16,523,340 28,481,741 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss)on (Loss) on Investment
JUSIP Identificatio Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Fixed or Variable Interest Rate In That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 0| Global Premier Finance Company LOC [ cincinnati | oH. [Return of Capital [ 02101/1999 | 06/22/2020 | .......604,000 0 0 0 0 0 0 604,000 | ..... 604,000 0 0 0 [ 230,675
1499999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated ...604,000 0 0 0 0 0 0 | 604,000 | ......... 604,000 0 0 (L 230,675
Joint Venture or Partnership Interests That Have Underlying Ct teristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O |Great American Capital Partners Fund I, LP. Los Angeles CA.. | Return of Capital 01/12/2018 | 07/31/2020 86,875 0 0 0 0 0 0 86,875 86,875 0 0 0 85,384
000000 00 0| Gryphon Mezzanine Partners, LP..............cccoovvuimnrriiiivnnrnii San Francisco.................. CA.. | Return of Capital 11/30/2017 | 08/27/2020 3,202 0 0 0 0 0 0 3,202 3,202 0 0 (] IO 178,169
000000 00 O|NB Private Equity Credit Opportunities Fund LP, New York NY.. | Return of Capital 06/07/2017 | 07/31/2020 3,944 0 0 0 0 0 0 3,944 3,944 0 0 (VI IO 51,635
000000 00 0|SAAS Capital Fund Il Cincinnati OH. | Return of Capital 08/09/2018 |07/10/2020 | ........... 150,000 0 0 0 0 0 (V] IR 150,000 | ......... 150,000 0 0 0 32,386
000000 00 0| Sagard Credit Partners, LP Toronto CAN| Return of Capital 10/09/2018 | 09/04/2020 296,350 0 0 0 0 0 0 296,350 | ......... 296,350 0 0 [V 180,159
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated............ccooovirninniinrinriniinninnns | e 540,370 0 0 0 0 0 (U] 540,370 | ......... 540,370 0 0 0 527,733
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |Blackstone Tactical Opportunities Ill, LP. New York NY.. | Return of Capital 02/08/2019 | 09/10/2020 39,219 0 0 0 0 0 0 39,219 39,219 0 0 (V1N IOV 17,118
000000 00 0| GreyLion Capital LP New York NY.. | Return of Capital 08/20/2014 | 07/01/2020 501 0 0 0 0 0 0 501 501 0 0 0 0
000000 00 0| Gryphon Partners IV, L.P San Francisco.............oue. CA.. | Return of Capital 12/06/2016 | 08/18/2020 0 0 0 0 0 0 18,113 | oo 18,113 0 0 (VI IO 31,715
000000 00 O|L-A Saturn Acquisition, L.P Philadelphia..........cc..onuees PA.. | Return of Capital 01/16/2015 | 07/02/2020 | ... 0 0 0 0 0 0 1,467,166 |...... 1,467,166 0 0 0 | 109,475
000000 00 O|Medley Credit Opportunitiy Delaware Fund, L.P. New York NY.. | Return of Capital 07/15/2016 | 08/28/2020 | ...........159,623 0 0 0 0 0 0 ...159,623 | ......... 159,623 0 0 0 0
000000 00 0|NB Secondary Opportunities Fund IIl L.P. New York NY.. | Return of Capital 05/23/2013 | 09/28/2020 225,248 0 0 0 0 0 0 225,248 225,248 0 0 0 33,096
000000 00 0|NB Secondary Opportunities Fund IV L.P. New York NY.. | Return of Capital 04/19/2017 | 09/30/2020 69,276 0 0 0 0 0 0 69,276 69,276 0 0 (V1 IOV 57,395
000000 00 O|NB Strategic Capital LP New York NY.. | Return of Capital 03/05/2020 |07/22/2020 | ........... 133,859 0 0 0 0 0 (VI 133,859 | ...cone 133,859 0 0 0 0
000000 00 O|NB Strategic Co-Investment Partners Il L.P. New York NY.. | Return of Capital 01/28/2016 | 08/06/2020 | ........... 180,870 0 0 0 0 0 (VI IV 180,870 | ......... 180,870 0 0 0 | 267,174
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Statement for September 30, 2020 of the G REAT AM E RlCAN | N S U RAN C E CO M PANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss)on (Loss) on Investment
SUSIP Identificatio| Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
000000 00 0|Orchard Tosca Investment Partners, L.P. Mason OH. | Return of Capital 08/19/2011 | 07/06/2020 | ........... 163,736 0 0 0 0 0 (V[ 163,736 | ......... 163,736 0 0 0 0
000000 00 0| Private Equity Solutions SCSp. Munsbach............ccoevveeennne LUX | Return of Capital 12/16/2019 | 07/13/2020 258,803 0 0 0 0 0 0 258,803 | ........ 258,803 0 0 0 0
000000 00 0 |Solamere Capital Fund II, LP . Boston MA. | Return of Capital 08/19/2013 | 08/28/2020 23,106 0 0 0 0 0 0 23,106 23,106 0 0 (1] 91,849
000000 00 O|Solamere Capital Fund II-A, LP Boston MA. | Return of Capital 08/19/2013 | 08/28/2020 6,935 0 0 0 0 0 0 6,935 6,935 0 0 0 37,518
000000 00 0| Solamere Capital Fund Ill, LP Boston, MA. | Return of Capital 11/20/2018 | 09/29/2020 36,926 0 0 0 0 0 0 36,926 36,926 0 0 0 | 180,286
000000 00 0] Stefac, LP Orlando. FL... | Dissolution 10/22/2019 | 08/05/2020 | ........ 7,500,000 0 0 0 0 0 0 ... 7,500,000 | ....15,215,078 0 | 7,715,078 | ...... 7,715,078 ...421,875
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ... ssssssssssssssssssesssssssssenes | sneees 10,283,381 0 0 0 0 0 0. 10,283,381 |...17,998,459 | ....cccoovieennl0 [ e 7,715,078 |...... 7,715,078
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|Kelly Co, Investors, LLC Colorado Springs.............. CO. | Return of Capital 12/17/2019 | 07/27/2020 | . 0 0 0 0 0 (V1 I 170,000 0 0 0 e 143,650
000000 00 0|LCN NA Fund IlI-D, LP New York NY.. | Return of Capital 08/23/2019 | 07/20/2020 | . 0 0 0 0 0 0 73,640 0 0 0 (3,651)
000000 00 0|LPINoteholder, LLC Philadelphia..........occ..nnes PA.. | Return of Capital 08/28/2020 | 09/05/2020 0 0 0 0 0 0 58,331 0 0 0 0
000000 00 O |Lubert-Adler Real Estate Fund VII-B, LP ........ccccoouvvvvvvvievrrnnnns Philadelphia..........ccc..cnes PA.. | Return of Capital 04/07/2017 | 09/18/2020 0 0 0 0 0 0 23,022 0 0 0
000000 00 0|NB Real Estate Secondary Opportunities Fund LP New York NY.. | Return of Capital 12/05/2018 | 08/14/2020 0 0 0 0 0 0 17,237 0 0 0
000000 00 0]Righetti Ranch, L.P San Luis Obispo............... CA.. | Return of Capital 06/26/2015 | 09/25/2020 0 0 0 0 0 [V 450,000 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 0 0 0 0 0 [ 792,230 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 0 | Bay Bridge Holding Company, LLC.........cccouurruvinirreinsnesriennns lStevensviIIe ...................... IMD. lDistribution |06/O1/2020 [08/31/2020 5175 0 0 0 0 0 0 5175 5175 0 0 0 (28,572)
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 5175 0 0 0 0 0 0 5,175 5,175 0 0 0 (28,572)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 0 | Ellington GARPL 1 LLC. IOId Greenwich.........ccoowe.e. lCT“ lReturn of Capital |05/O4/2020 [09/23/2020 ........ 4,080,000 0 0 0 0 0 [ 4,080,000 | ...... 4,080,000 0 0 0 0
2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans = Unaffiliated. ..o sssssssssnsssnins | ennianes 4,080,000 0 0 0 0 0 0 [ 4,080,000 | ...... 4,080,000 0 0 0 0
Collateral Loans - Unaffiliated
896033 ZZ 3| Wemer Crop Insurance Agency 7.00 11/30/2023 | Black Creek [wr.. | Retun of Capital [ 09106/2019 [ 0813112020 6250 0 0 0 0 0 0 6,250 6,250 0 0 0 3423
2999999. Total - Collateral Loans - Unaffiliated 6,250 0 0 0 0 0 0 6,250 6,250 0 0 0 3,423
Any Other Class of Asset - Unaffiliated
000000 00 0 | Monza Energy, LLC |Houst0n |TX.. |Return of Capital |O4/17/2018 ‘09/24/2020 ........... 443917 0 0 0 0 0 0 [t 443917 |......... 443917 0 0 0 | (296,627)
4699999. Total - Any Other Class of Asset - Unaffiliated .443917 0 0 0 0 0 0 443917 |......... 443917 0 0 0 296,627)
4899999. Subtotal - Unaffiliated .16,146,148 0 0 0 0 0 0 .16,146,148 |...23,861,227 | ..o (] 7,715,078 | ...... 7,715,078 .2,536,151
4999999. Subtotal - Affiliated 609,175 0 0 0 0 0 0 609,175 | ......... 609,175 0 0 0 202,104
5099999, TORAIS.....v.rreeeereeessseeresssseeeessseeressseeeess e 41 EE LR LRSS | s 16,755,323 0 0 0 0 0 0. 16,755,323 | ...24,470,402 | ..cooovvriannn 0. 7,715,078 | ...... 7,715,078 |...... 2,738,254
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation 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. Government
38382G  CT 7 | GNR 2020-086 SK - CMO/RMBS 07/24/2020........ Ambherst Securities Group LLC.........c.cvvvevernienineiienneierieenne 1,707,261
91282C  AJ 0 [UNITED STATES TREASURY....... 09/02/2020........ GOLDMAN 1,750,000
0599999. Total - Bonds - U.S. Government................... 3,457,261
Bonds - All Other Government
13509P  HJ 5 |CANADA HOUSING TRUST NO 1.......... 09/01/2020. RBC DOMINION SECS INC.....cooiiuiiiiiiireiinieiesisisisssssesssssssesssssssssessssssssenss | seosssessssssssssesssssssssessssssssessesssssosses | ssssssssssssessassessesssssonsen 22,110,900 1FE...
V81778  FK 9 | SINGAPORE, REPUBLIC OF (GOVERNMENT)......ccvvrirriiieiirirerinriseiesieieesenerenes = 08/26/2020. STANDARD CHARTERED BANK, LONDON........ccctririrerinrinrererineiseseneerenins 4,713,350 . . 1FE...
Y31714 AU 5 [HOUSING & DEVELOPMENT BOARD.......covvimiiniiririniisirnniees B .| 08/27/2020........ United Bank.........cooiniiniicceees 3,892,912 ..3,658,581 ...22,809
1099999.  Total - BONAS = All OfET GOVEIMIMENE. ... resitieiesiestriers st tmssesserssss st rs s ee s ens s sessrEsehis oedsemEseEeeE oL seEeE8 LR R £ 8 EEE 4L E S8 EE £ E£EE L E S E e EEE £ E L EE 4 EHEE L EEE S0 E S E LR E £ E 1 E S EE Lo E e EEE oL E R EEf e EeE b s ehEs oeE1ehbeEE e e bbbttt | ebnbensens e bt 30,717,162 ....28,990,011 129,743
Bonds - U.S. Special Revenue and Special A
88275F  SC 4 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE........ccccoovniiiniinns 07/01/2020........ RBC CAPITAL MARKETS 1,350,000 ..1,350,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.............ccc........ 1,350,000 ..1,350,000
Bonds - Industrial and Miscell
03330P  AJ 8 [ANCHF BR - CDO....ccooouiiiiiiiiiiicii s 09/17/2020. GREENSLEDGE CAPITAL MARKETS LLC......coovviiiieriiieicieieieesiseieienes 2,400,000
03666L  AA 0 |ANTR 201 A1-CDO.. C 09/18/2020. BNP Paribas 5,000,000
038413  AA 8 |AQFIT 20AA-ABS 08/19/2020. KEYBANK CAPITAL MARKETS INC 3,999,261
03879Y  AA 5 |ARCLO 19FL1 A - CDO.....cocovieriirriieisisieisissiesinis C 09/22/2020. JP Morgan 339,463
05377R DY 7 |AESOP 2020-2 A - ABS. 08/05/2020. BARCLAYS CAPITAL INC FIXED INC 4,997,632
05492A  AJ 0 |BFNS2017-1........ ¢ 09/10/2020. PIPR s | bbbt | sesebns e 34,000,000
05492K  AE 9 [BDS 2019-FL4 B-CDO......cccoeervrunee. C 09/28/2020. WELLS FARGO SECURITIES LLC. 1,967,500
05492Q AA 4 |BDS 20FL5A-CDO [ 08/27/2020. CITIGROUP 2,543,125
05969A  AA 3 [BANCORP INC......coiiiiireiiiiciienineresiseietis sttt ensesssnsenes | sessesensisnin 08/10/2020........ PIPR 2,000,000
088555 ZE 0 |BEXAR COUNTY WATER CONTROL AND IMPROVEME................. 07/30/2020. PAYMENT IN KIND.....ovuiimiiiirireitieiercinsieeeeseses e ..3,318 3,318
08888#  AA 4 |BIDTELLECT, INC 09/01/2020. Various. 21,051 21,051
09748R  AA 6 |BOJA 201 A2 - ABS 09/29/2020........ BARCLAYS CAPITAL INC FIXED INC.....c.ovvvevrerrreriniererineines 2,000,000 | .ooooeeeriieieieinieceaee 2,000,000
10240# AA 3 |BOWHUNTER HOLDINGS, LLC....... 09/17/2020. AFG Private Placement 108,618 108,618
12530M  AA 3 | SORT 201 A1-RMBS......ccceorvrnrinns 07/14/2020. GOLDMAN 4,999,309 ..5,000,000
12530M  AB 1 |SORT 201 A2 -RMBS.........cccorvvmrrnee 07/14/2020........ GOLDMAN 4,997,665
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS 09/01/2020. DIFBCL o 0
156777  ZZ 0 | CERES, ROCKLIN, SAN PABLO & SAN RAFAEL.......ccocriviririieineireieeissienins 08/24/2020. AFG Private Placement. 460,526 460,526
156777  ZZ 0 | CERES, ROCKLIN, SAN PABLO & SAN RAFAEL.......ccocuriviiirinrieineieieiseenies 09/21/2020........ AFG Private Placement 263,158 | ..o 263,158
233599  ZC 6 |DTV AMERICA 14.00 PIK 06/18/2021........cccevmrveiireriirreieieiicienienns 07/31/2020. Various 901,625 | ..o 901,625
26875U  ZA 1 |EOS ENERGY STORAGE LLC 3.00 2020.........ccvurrerermriiererieensierinninees 08/10/2020. AFG Private Placement 83,333 83,333
31737V AA 4 | FINANCE AMERICA HECM BUYOUT 2020-HB2 - A.......covvviieieinieiiecieeieienin 07/20/2020........ BARCLAYS CAPITAL INC FIXED INC.......ccoovveverrereineiernieienae 5,952,196 | ..o 6,000,000
33766N  AJ 3 |FIRST BANK 4.50 FIXED TO FLOAT 9/1/2030........ccmvviermrirernrircrrererinienes 08/31/2020. Not Available 2,000,000 ..2,000,000
349610  AS 3 |FCOATFR2 - CDO......coviivirieierseieresireeesisse i 08/04/2020. INBEIXIS. ..o | et | ettt 10,000,000 10,000,000
34961P AL 4 |FORTRESS CREDIT BSL V LIMITED........ccccovverircrrnrinnne 09/14/2020........ MITSUBISHI UFJ SECURITIES........cooviiiriireinriereriseienineiees 3,000,000
35709B AC 9 |FREMF 2018-KF50 B - CMBS 09/11/2020. CITIGROUP......coouiirirritiitsiss st 512,259
38173M  AA 0 |GOLUB CAPITAL BDC INC 09/29/2020. JP Morgan 3,996,800
381741 AC 1 |GCBDC A1-CDO......oevurrrierinnrierirerirninne 08/07/2020........ WELLS FARGO SECURITIES LLC......ccovvinriieriririeiisnierieneneenns 3,000,000
45254N  NT 0 |IMM 2005-3 M1 - RMBS 09/25/2020. Direct.... 0
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5. 08/01/2020. Direct.... 0 | s 8
47232D  CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. 08/25/2020........ Direct. 0 537
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. 09/01/2020. Direct.... 0 261
47232V BL 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 09/01/2020. Direct.... 0 863
47232V BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 09/01/2020........ Direct. 0 304
47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 09/01/2020........ Direct. 0 | e 6
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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
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4 08/01/2020........ DIFECE. ..t 0 1,872
50196@ AA 5 |LCN NORTH AMERICAN FUND lI-D LP.....ccccovvverivinriiniinnns 08/11/2020........ AFG Private Placement. 453,825 | oo 453,825
56577D  AA 4 |MRNON 2018-1 A1-CDO C 08/26/2020. WELLS FARGO SECURITIES LLC 2,955,000 ..3,000,000
63862X AA 0 |[NHLT 201 A-RMBS............ 09/21/2020. CREDIT SUISSE SECURITIES (USA] 2,999,998 ..3,000,000
63946T  AA 9 |NB Direct Access Ins SPB Senior 5.00 07/........ 08/21/2020........ PRIVATE PLACEMENT 750,767 | oo 750,767
667339  AA 3 |NORTHWEST BANCSHARES INC.......ccoviieriiiiiiniieinsisiesissiesesissiesssssssesssssssnnss | oersnssnssnenes 09/02/2020. PIPR 2,000,000 ..2,000,000
67114*  AA 0 | ORCC FINANCING IV LLC 08/24/2020. AFG Private Placement 1,055,556 ..1,055,556
691205 AA 6 |OWL ROCK TECHNOLOGY FINANCE CORP. 09/16/2020. GOLDMAN 3,512,500
691205 AC 2 |OWL ROCK TECHNOLOGY FINANCE CORP. 09/16/2020. GOLDMAN 5,960,160
69121K  AD 6 | OWL ROCK CAPITAL CORP 07/16/2020. Bank of America Merrill Lynch 1,985,080
700658  AA 5 | PARK NATIONAL CORP 08/17/2020. PIPR 2,000,000
70163Q AA 6 |PARLIA-CDO... C 07/16/2020. SG AMERICAS SECURITIES, LLC 3,000,000
71424#  AA 3 |PERMIAN HOLDCO 2, INC......oooiiiiiieieisieciieeeieisesesie s sssessesssesensenns | evesnissnenes 09/30/2020. Capitalized Interest 15,988
714244 7Z 6 |PERMIAN DD 14.00 10/15/2021 09/30/2020. Capitalized Interest ...8,232
75970E  AD 9 |RENASANT CORP. 08/31/2020. PIPR 2,000,000
77587A AU 0 |RMRKB2R-CDO.. C 09/17/2020. MIZUHO SECURITIES USA INC 2,000,000
784054  AB 4 |SCFET 201 A2 - ABS 08/11/2020. Bank of America Merrill Lynch 6,999,667 .
843395 AB 0 | SOUTHERN NATIONAL BANCORP OF VIRGINIA IN 08/20/2020. JANNEY MONTGOMERY SCOTT.. 1,000,000 ,000,000
85022W AP 9 | SCFT 2020-A A- ABS.......ccocovimiirirniieieiseseisinins 09/16/2020. CREDIT SUISSE SECURITIES (USA 6,999,652 ..7,000,000
86206@ AA 7 | STONEHENGE CAPITAL FUND NEVADA III LLC 07/15/2020. AFG Private Placement 1,639,171 .1,641,223
86363B  AA 3 | SASC 2007-RM1 A1 - CMO/RMBS 07/10/2020. Amherst Securities Group LLC.........covuvivenrierenieeissesenines 8,075,859 ..8,545,883
87240P  AA 9 [ TCP 1 AT = CDO..cuiiiiiiciieniieeiti it (SR 07/23/2020........ CREDIT SUISSE SECURITIES (USA).....coirririireririnieerineieesenieresissiessesinsene 785,875 | oo 800,000
89822P  AA 1 | TRUPS FINANCIALS NOTE SECURITIZATION 202 07/15/2020. Bank of America Merrill Lynch 7,000,000 ..7,000,000
902788  AA 6 |UMB FINANCIAL CORP 09/14/2020. Bank of America Merrill Lynch 6,000,000 ..6,000,000
915271 AC 4 |UNIVEST FINANCIAL CORP 07/29/2020........ US BANCORP. 1,000,000 | .oocovevrrieees 1,000,000
92331D AQ 1 |VENTRBFR-CDO 08/04/2020. Jefferies 2,000,000 ..2,000,000
96034L  AA 9 |WESTR 201 A-RMBS........... 07/08/2020. Ambherst Securities Group LLC. 2,996,058 ..3,000,000
97988P AN 6 | WOODMONT 2017-1 TRUST - CDO.... 09/30/2020........ WELLS FARGO SECURITIES LLC........evevirirerinririeeiereieeirereiineines 2,000,000 | .o 2,000,000
203834 02 5 |HOUSING &DEVELOPMENT BRD........covivriniiirrnrisiraninines 09/08/2020........ STANDARD CHARTERED BANK, LONDON.......outiiniiiiirinrissisenssnssessnessnsnsas 5,111,914 5,122,951
3899999. Total - BoNdS - INAUSHIAl AN IMISCEIIANEOUS. ... ieuietiieis sttt ses s essseis foeesees s s s eeE e E e £ S8 E S8 E 880 E 81088 E £ H 8000108 E S8 H 08 H 0o h et fhehbenbeeeen bbbttt | eesensnsssns s et enrees 181,852,142 ..182,379,416
Bonds - Unaffiliated Bank Loans
00216C  AD 5 | AQ Sunshine, Inc./Term Loan 3/19........ccouvvveerneeneinineeseereinees 07/01/2020. Ares Capital Management 13,229 13,229
00228  AA 4 | AMERICAN TECHNOLOGIES LLC - TERM LOAN.......ccooveiieriireercieriniines 07/31/2020. DIRECT ...ttt TA2,574 | oo 742,574
03979*  AA 9 |U.S. Metals Bidco Ltd 07/16/2020........ Ares Capital Management 1,035,559 | oeooieeeeees 1,035,559
12721%  AA 7 | CVP Holdco, Inc./Delayed Draw Term Loan..........coc.evveeeerereeeneeeennnnes 09/03/2020. Ares Capital Management 33,740 33,740
14886M AN 1 | Checkout Holding Dip - Catalina Last OUt............cccoeurverereriinienirieeiscneeese s 08/27/2020. Unknown ...1,336 1,336
14886M AN 1 | Checkout Holding Dip - Catalina Last Out...........c.cceeveiieriiiciniireiencrerseees s 09/30/2020........ PIK BUY 698 698
20602  AB 6 |Concert Golf Partners Holdco LLC/Delayed.. 08/05/2020. DIRECT ..ottt 24,211 24211
25374L  A* 9 | Centric Brands Inc./First Lien Term Loan e 07/31/2020. Various 29,700 29,700 .
25403# AN 6 |DILIGENT CORPORATION (FKA DIAMOND MERGER..........c.cccoverimrinriniiinninenines | e 08/03/2020........ DIRECT ..ottt | eeebeee bbbt | hbrene e (940,000 | ..ovvvevverrirriierierereeieiine (940,000 | .vvvovereerniierieerieniereseeierieniend 0 |3Z.ciiiiiiei,
25403# AN 6 | DILIGENT CORPORATION (FKA DIAMOND MERGER... .| 08/03/2020. DIRECT ...ttt 940,000 .940,000
25403# AN 6 | DILIGENT CORPORATION (FKA DIAMOND MERGER... . .. | 08/03/2020. Ares Capital Management 940,000 . .940,000
26887@ AA 9 |EP WEALTH ADVISORS, LLC - TERM LOAN.......ccovvriririiirerccirerirnne 09/03/2020........ Ares Capital Management 169,983 | oo 169,983
30282#  AA 0 |FWR Holding Corporation/Initial TEMM LOA.........cerrrvrrririreriririrenieisnssessiesssiensnes 09/25/2020. PAYMENT IN KIND ..1,136 1,136
30282# AB 8 | FWR Holding Corporation/Initial Delayed..............cccouvrevniincrnnenen. 09/25/2020. PAYMENT IN KIND 151 151
30282# AC 6 | FWR Holding Corporation/Delayed Draw Ter. s 09/25/2020........ PAYMENT IN KIND.....cooovviveiiiiinisiecie s ssnes 239 239




Statement for September 30, 2020 of the G REAT AM E RlCAN | N S U RAN C E CO M PANY

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

Z2'¥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
30282# AD 4 | FWR Holding Corporation/New Delayed Draw............ccccoccviecrrrennne 09/25/2020........ PAYMENT IN KIND.....cooiimiiuriiiieieiineieresieeesisss e eneen 143 143
30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter. s 09/25/2020........ PAYMENT IN KIND.....ccoviiiarirriinissiessssssiessessssesessssssssesse s ssesssssessenes 142 142
30282# AH 5 | FWR Holding Corporation/Delayed Draw Ter. 09/25/2020. PAYMENT IN KIND 190 190
30282# AJ 1 |FWR Holding Corporation/Second Amendment...............c...... . . 09/25/2020. PAYMENT IN KIND 504 504 | .. .
35041@ AG 0 |Foundation Risk Partners, Corp./Third AMm..........cccooernininenseinrincens 09/01/2020........ Ares Capital Management 125,282 | oo 125,282 | oo 0 [3Zeieeeeeee
36147@ AA 4 | GB Auto Service, Inc./First Amendment De........c.ovvverivrernrirernninns 09/30/2020. DIRECT ...ttt 26,408 26,408
36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18.........cocvvvieeenriercieneirereiinnines 09/01/2020. CAPITALIZED INTEREST............... ..3,743 3,743
44961*  AB 1 |Implus Footcare, LLC/Initial Term Loan 0. 09/30/2020. PAYMENT IN KIND 1,778 7,778
45321*  AA 5 |Implus Footcare, LLC/Spenco Incremental....... . 09/30/2020. PAYMENT IN KIND ..1,210 1,210
48240@ AB 3 | K2 Insurance Services, LLC/Delayed Draw...........c.ccocoveveniiniinnns 09/25/2020. DIRECT. 100,000 | cooverieirinieieis 100,000
48773#  AC 4 |KELLERMEYER BERGENSONS SERVICES, LLC - 2....ccouvviiieieiceniceseierseirienes | veveeineieenns 08/27/2020. DIRECT. ..3,720 3,720
55371* AU 9 |MRI Software LLC/Term Loan 2/20 08/04/2020. DIRECT. 1,319 7,319
62929#  AA 2 |NM GRC Holdco, LLC/Term Loan 1/18.........c.couoiierneiieisseireiesisriessensesssieninns | cevseseseinnnns 07/01/2020. PAYMENT IN KIND 552 552
62929%  AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 09/30/2020. Various ...5,992 5,992
62929%# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa 07/01/2020. PAYMENT IN KIND 154 154
62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa 09/30/2020. Various ...1,665 1,665
65716@ AA 4 |NORTH AMERICAN SCIENCE ASSOCIATES, INC .. | 09/14/2020. Ares Capital Management 106,399 | oo 106,399
74309%# AA 7 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA. .. | 08/25/2020. Ares Capital Management 24,858 24,858
74309 AA 7 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA... . .. | 09/22/2020. Ares Capital Management 14,153 14,153
750004  AE 8 |RSC Acquisition, Inc./Term Loan 10/19.......c.coovruereeiernrereinirereeieineens 09/03/2020. Ares Capital Management 20,670 20,670
75000#  AG 3 |RSC Acquisition, Inc./Initial Delayed Dr.............cccovuvierierernirinnierineiienes 08/28/2020. DIRECT ..ottt 25,635 25,635 | ..
78642#  AA 4 | SAFE HOME SECURITY INC. - TERM LOAN. 08/03/2020........ DIRECT ...ttt 191,993 | oo 191,993 | oo 0 |2Z.oiiiiceri,
81389#  AA 5 | SecurAmerica, LLC/Term Loan 12/18.........cccovuevueveeveiueieieeieieieiessie e 09/30/2020. Various ..2,944 2,944
81389%#  AB 3 | SecurAmerica, LLC/Delayed Draw Term Loan...........cccocuevrnvenne 08/28/2020. CAPITALIZED INTEREST............... 7M1 M
81389#  AB 3 | SecurAmerica, LLC/Delayed Draw Term Loan............ccccvevuunnecn. 09/30/2020........ CAPITALIZED INTEREST............... 785 785
81389#  AC 1 |SecurAmerica, LLC/Delayed Draw Term Loan...........cccoevevrnvennee 07/01/2020. CAPITALIZED INTEREST............... (67)
81389# AC 1 |SecurAmerica, LLC/Delayed Draw Term Loan............cccccvevuunnn. 08/27/2020. Various 134
81389%  AD 9 | SecurAmerica, LLC/Delayed Draw Term Loan..........ccccocveeereenee. 08/20/2020........ Various 43
81389# AD 9 |SecurAmerica, LLC/Delayed Draw Term Loan............cccccvevuunnec. 09/21/2020. PAYMENT IN KIND.....cooiimiieriiiieineieieresieiesiss s ensnes 44 .
81389%#  AE 7 | SecurAmerica, LLC/Amendment No. 6 Term L.........cccvvvvenivcinninnn. 07/01/2020. CAPITALIZED INTEREST............... (115) . L(119)] ..
87296@ AE 8 | TDG Group Holding Company/Delayed Draw T.... 08/06/2020........ DIRECT ..ot ...4,566 4,566
87300* AC 8 | THG Acquisition, LLC/Delayed Draw Term L.........ccccovvvercveniiernirireieinnines 07/01/2020. DIRECT. ...2,450 2,450
87300* AC 8 | THG Acquisition, LLC/Delayed Draw Term L.........ccccouuuivirniiernieriineisincines 09/01/2020. DIRECT. 265 265
89158*  AD 5 | Touchstone Acquisition, INC./FIrst LIEN..........cceveerierrrercninineinese e | coeereeseenees 08/19/2020........ Ares Capital Management 103,689 | oo 103,689
91839*  AC 0 |VPROP Operating, LLC/New Loan 11/17.........ccccvvvenee 07/01/2020. CAPITALIZED INTEREST... (42,653) (42,653) | ..
928432  A* 4 |Visual Edge Technology, Inc./Term Loan 0 I 08/28/2020. CAPITALIZED INTEREST... ...2,846 2,846
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra..........ccovveevnreceniecernnennns 08/28/2020........ CAPITALIZED INTEREST............... ...3,166 3,166
92975@ AB 2 | TAIWEG Holdings, LLClInitial Delayed Dra 09/01/2020........ Ares Capital Management 18,844 18,844 .
8299999. Total - Bonds - Unaffiliated Bank Loans...................cccoceuercuererceeeieceeieceereeeiaas 3,758,717 | oo 3,758,717 | .. .0
8399997, TOtAl - BONMS = P 3.tttk €088 E SRS e h e EiekEenE et | et 221,135,283 | oo 218,228,144 | oo 375,024
8399999, TOAl = BOMAS. ... verereriietis s ses s ers st ee e ses st ee s eE 8 EeEE s eE oL E s e eEEnERs EoeEEeeEeE e R R eEE oL LR oL E LR LR f S EE LR R E LR EE oL e eEE LR E RS EE e E LRSS R E LR eEE e en e EfehEenE e enE et n ettt | eetensensene et 221,135,283 | oo 218,228,144 | ..o 375,024
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
23281# 12 4 |CYPRIUM PARALLEL INVESTORS V LP s 08/13/2020........ AFG Private Placement 2,529.730 252,973 0.00
268750  ZB 9 | EOS Energy Storage LLC........ 08/10/2020........ | AFG Private Placement ..133,332.000 233,333 0.00
29402T  2# 5 |ENVEN ENERGY CORPORATION 09/30/2020........ | Capitalized Interest ....27,240.000 348,672 0.00
374444 ZZ 3 | Get Me Mears Group Series E PFD..........cccooviiiiniiiniiiciinissiseiissesissississnies | s 09/02/2020........ AFG Private PlaCemEeNL..........c.ccouiiiiiiiniieiieiiinissiesiesissnsississsienes | e 284,620.000 284,620 0.00
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950810 70 5 |WESBANCO INC 08/04/2020........ Stifel, NiCOIAUS & CO., INC.....uvvurirriiiiireriii e | ereessesieserisseessesinesenen 80,000.000 2,000,000 0.00
G16252 26 7 | BROOKFIELD INFRASTRUCTURE PARTNERS LP C 09/14/2020........ MORGAN STANLEY €.ttt snssssnsssssssssensene | evssesssensssssssessssssssenssoness 80,000.000 2,000,000 0.00
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred........... 5,119,598 XXX
8999997. Total - Preferred Stocks - Part 3 5,119,598 XXX
8999999. Total - Preferred Stocks 5,119,598 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
005111 10 9 |ACUTUS MEDICAL ORD 08/10/2020........ AFG Private PIACEMENL............ccoevriiiiesieieeesie e sssssessesssssssssesss | ssssesssessesssssesssessesssnses 299,995.064 XXX
03676B 10 2 [ ANTERO MIDSTREAM ORD......cvvuiiviirriiiiereriiisisesisssessssssesssssessessssssessessssnnss | sesessnsesssns 09/22/2020. VE CAPITAL 1,000.000 XXX
050000 ZZ 4 |AUGMEDIX INC PFD 09/28/2020. AFG Private Placement . ..500,000.000 . XXX
22758A 10 5 | CROSSAMERICA PARTNERS UNT......coviiiriiiireriiisiesisieissiesesssssessesssssensessee | sesessnsinssn 09/29/2020. VE CAPITAL 7,000.000 110,545 XXX
35180X 10 5 | FRANCHISE GROUP ORD 08/05/2020. AFG Private PIaCEMENL............cciiiiieiiieireieee e seesissisessenes | soessessesssseesseesesseneenes 594,331.000 | .oooverreeirereeneeieris 15,215,078 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT . 09/29/2020........ | VE CAPITAL 500.000 4,821 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAOEM. .......c.oiiirs oottt sttt ses et es e b8 0s 28284818428 e 0828408481288 4 28 £ 082840828 eeEeE e b ee s ebeehensebas | £1ebaetassesssesessesesenaetansesseesessnsesseransanss | aesessesssssssssansessesnsassassan 21,835,873 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
606366 ZZ 8 |MOD Pizza.. | | 09/01/2020........ | Reclassification.... 1,500,050 XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...........ccooriiniaiiinnens 1,500,050 XXX
9799997, Total - COMMON SHOCKS = PAT 3.k st s8££ H 0884001088108 E 0808 H 8008008 E 08008010080 E 08 E b b e b seeE bbbttt | enbnbssss st 23,335,923 XXX
9799999. Total - Common Stocks.... . . 23,335,923 XXX
9899999. Total - Preferred and COMMON SIOCKS.........uuiiiiiiiisiii itttk s foess s8££ 8 E 0880840880800 E 0888000808080 H 04000 E 08 h bbb eb et e bbbttt | enbnbsns st s et nesne o 28,455,520 XXX
9999999. Total - Bonds, Preferred and Common Stocks e eteteteuetetetietesisietetesssietesesistetesassetesisietetes  iesetebssseietssseseserssseietsssseretsssesesssisietessssesesssssietetsssiietssissetetsssisetisisietetossssetesistetetassitetasstetetassitetasisetetasttetesisetetanee  Aebetessetetetassetesisietetetassitetasietetasassetens | eberessetesensetesesaetesenanans 249,590,804 XXX
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Bonds - U.S. Government
313838 RS 1 |FN511797 - RMBS +. 1 09/01/2020. [ PAYAOWN.......ccovvriveririierireieriesiseiesisisesenins [ eernssnsiensssseeens | cveeenseenns 3,169 3,169 3,168 3,109 (V1 I 60 0 60 0 3,169 05/01/2031. [ 1...........
31388D ZU 5 |FN 602055 - RMBS .. [09/01/2020. | PAYAOWN.......ovvvvrrerrirerinirierieeiesisssesessnnns | sevessensessesssneesenes | oversesnnns 1,234 | e 1,234 1,259 1,217 0 | oo 17 0 17 0 | oo 1,234 09/01/2031. | 1...........
31388G VW 8 |FN 604629 - RMBS .. | 09/01/2020. | Paydown... 166 166 166 37 [ T 129 0 129 0 166 09/01/2031. | 1...........
31388K WT 5 |FN 607358 - RMBS .. [ 09/01/2020. | PAYAOWN.......covrvirereenirnerierieeeseeseesieeriens 391 391 401 300 0 | oo 91 0 91 0 391 10/01/2031. [ 1...........
31390V ER 1 |FN 657244 - RMBS .. | 09/01/2020. | Paydown 284 284 288 230 0| oo 53 0 53 0 284 09/01/2032. | 1...........
912828 VZ 0 |UNITED STATES TREASURY......cccocvmiirmirnnrirnmirsinssniens .. | 09/30/2020. | Maturity @ 100.00. v [ | 2,270,000 |....2,270,000 | ....... 2,291,547 | ...... 2,275,565 | ..ovvivrinns 0| ...(5565) 0 (5,565) 0 |...2,270,000 09/30/2020. | 1...........
0599999. Total - BoNAS = U.S. GOVEINMENL.............oouerveiveeriiesieeeisssessiesssessiessiessssssies oesssesssessssssesssssssssesssssssssssssasssseessessssssssssessssesssessssssssssssssssssennss | ovvven 2,275,244 |...2,275244 | ....... 2,296,829 | ....... 2,280,458 | ..coovverins 0] ..(5214) 0 (5,214) 0 ]...2,275,244 XXX XXX
Bonds - All Other Government
803854 JS 8 | SASKATCHEWAN, PROVINCE OF.......cccocosivrrirnrinriins .. | 07/28/2020. | Maturity @ 100.00..........ceveureerererrinrinneineins | eerreriesesenssninnnes | eeens 11,000,000 |..11,000,000 | ..... 10,979,210 | ..... 10,999,238 | ...covvevunenad 0| e 762 0 762 0 |..11,000,000 07/28/2020. | 1FE......
Qz6281 92 2 |REPUBLIC OF SINGAPORE...........cocooiiiiiierinririeiinins B | 09/08/2020. | VAMOUS.........coomrvumrvirenirrieriserieniinensenissnisneies. | cesrinesiesisseneenns | ooeee 12,698,119 |..12,569,475 | ..... 12,305,660 | ..... 12,690,783 | ...oovvvvrnnd 0...33,835 | cccooverinns (V1N I 33,835 | ..... (217,644) | ..12,506,974 10/01/2021. | 1FE......
V81778 FK 9 | SINGAPORE, REPUBLIC OF (GOVERNMENT)............... B | 09/08/2020. | STANDARD CHARTERED BANK, LONDON... | ...oveieirinninsinniins | cersnenns 766,217 | ..... 731,850 | .......... 772,641 ...(3,986) 0 (3,986) 0] . 768,655 06/01/2025. | 1FE......
1099999. Total - Bonds - All Other Government JEE OO PO PO PT TP PO PO PP PP PO PE PO PP PP PO PP VO PP PO PP PPOPIVPPPOPOPPPRPPPPRIRR) IPTOR 24,464,335 |..24,301,325 | ... 24,057,511 30,612 | 0 [ 30,612 | ..... (217,644) | ..24,275,629 XXX XXX
Bonds - U.S. States, Territories and P i
13063C XS 4 |CALIFORNIAST....cooiiriririsrirerinissiiaens I | 07/01/2020. | Adjustment. 0 0 0 0 0 0 0 0 0 0 12/01/2031. | 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possession 0 0 0 0 0 0 0 0 0 0 XXX XXX
Bonds - U.S. Political Subdivisions of States
68609T HV 3 |OREGON ST .. | 09/01/2020. | Direct 30,000 | ........ 30,000 31,696 30,177 0. (177) 0 (177) (VN I 30,000 06/01/2049. | 1FE......
68609T SH 2 |OREGON ST .. | 09/01/2020. | Direct 25,000 | ........ 25,000 27,004 25,148 0 ... (148) 0 (148) [ 25,000 12/01/2049. | 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States...........couuriirinieininiiisii 55,000 | ....... 55,000 58,700 55,326 0. (326) 0 (326) 0 55,000 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
01039W AZ 5 |ALABAMA PUB HSG AUTHS CAP PROGRAM REV........ .. | 07/15/2020. | Direct 65,000 | ........ 65,000 64,495 64,866 0 134 (V)N I 65,000 01/01/2024.
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M. .. | 09/01/2020. | Paydown... 161,975 | ... 161,975 | o 161,975 | oo 161,975 0 (0) 0 . 161,975 07/01/2043.
051687 DB 4 |AURORA ILL SINGLE FAMILY MTG REV - MBS... .. | 09/01/2020. | Paydown... ..2,491 2,491 2,528 2,521 0 (29) 0 2,491 12/01/2039.
130333 BW 6 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R......... | .. | 08/03/2020. | Direct ......1,095,000 |....1,095,000 | ...... 1,099,460 | ....... 1,095,336 0 (336) 0 |....1,095,000 08/01/2028.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R......... .. | 08/03/2020. | Various 81,949 | ....... 81,949 81,949 81,949 0 (0) 0 02/01/2042.
13079P FG 3 | CALIFORNIA STATEWIDE CMNTYS DEV AUTH MUL.... |.. | 07/15/2020. | Direct. reeennen 15,000 15,000 | ...........14,475 | ..........14,957 0 43 0 01/15/2040.
196479 E6 2 |COLORADO HSG & FIN AUTH.....coovuiriirirrircrieiinniins .. | 09/01/2020. | Direct 220,000 | ...... 220,000 238,874 223,285 0 (3,285) 0 220,000 05/01/2048.
196479 N9 6 |COLORADO HSG & FIN AUTH.....ovvurrreieieireiienins <+ 109/01/2020. | DIFECL.......oorerueerrieiierierieeirseeisssisensenieneses | seereneisseesensnennnnens | cenernn 240,000 | e 240,000 | ........... 254,194 | ........ 241,841 0 (1,841) 0 . 240,000 11/01/2048.
19647P BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. | 09/01/2020. | Paydown 20,685 20,628 0 160 0 20,788 02/01/2044.
19647P BH 5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ .. | 09/01/2020. | Paydown... 7,167 7,167 0 0 (V1N IO 7,167 06/01/2056.
19647P BK 8 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ .. 1 09/02/2020. | Call @ 100.00.........ccovrvrrvrerirrirerirerirmnerenins | vevevrivernerrneenenes | o 14,1320 | 014,132 | 14,132 | v 13,374 0 8 0] oo 13,382 09/01/2056.
19647P BQ 5 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. | 09/02/2020. | Call @ 100.00. 35,506 35,505 0 0 0 35,505 11/01/2045.
19647P BU 6 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ .. | 09/02/2020. | Call @ 100.00 6,459 6,459 0 0 (0] 6,459 08/01/2057.
196480 DQ 7 |COLORADO HSG & FIN AUTH.. o+ [09/01/2020. | DIFECL........ocevuerrieerierierieeirseessnissrsenienenee | seesssissisesseneneens | oeressenins 15,000 | ........ 15,000 | .cooovvrrnee 16,500 | ..ocverne 15,094 | oo 0| e (94) 0 (94) (V)N I 15,000 05/01/2050.
196480 EW 3 |COLORADO HSG & FIN AUTH.. ... | .. | 09/01/2020. | Direct. 25,000 | ........ 25,000 26,404 25,080 0 (80) 0 (80) 0 25,000 05/01/2050.
196480 EX 1 |COLORADO HSG & FIN AUTH.....oovvririrircireeisiieniins .. [ 09/01/2020. | PAYAOWN.......couuvrrrirrircerrieiieriensseiseesnees | seesssissisesseseneens | covesseesnns 31,392 | ........ 31,392 31,392 31,392 0 0 0 0 (V] I 31,392 01/01/2050.
20775B D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG... .. | 09/17/2020. | Direct 85,000 | ........ 85,000 86,330 85,528 0 e (528) 0 (528) 0] o 85,000 11/15/2035.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG... v | .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 0 11/15/2032.
20775C B6 0 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... .. | 09/17/2020. | Direct 60,000 | ........ 60,000 | ............ 63,181 | e 60,374 | .o (VN (374) 0 (374) 0] . 60,000 | ...... 0 [ 0 11/15/2039.
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20775C N3 4 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... | .. 09/17/2020. | Direct 205,000 | ...... 205,000 | ......... 216,724 | .......... 206,173 0 (1,173) 0 ... 205,000 05/15/2042. | 1FE......
20775C XL 3 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... | .. 09/17/2020. | DIFECE......uvvvererirerieisiseierssiseiesissisesesisnns | crssseeessssissensens | cerenenees 185,000 | ...... 185,000 | ......... 201,583 | ......... 185,972 0 (972) 0. 185,000 05/15/2047. | 1FE......
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... | .. 09/17/2020. | Direct ...85,000 | ........ 85,000 89,993 85,564 0 (564) 0| o 85,000 11/15/2041. | 1FE......
23410B CH 2 |DAKOTA CNTY MINN CMNTY DEV AGY SINGLE FA..... . | 09/01/2020. | Direct ...65,000 | ........ 65,000 | ............ 69,823 | ............ 65,467 0 (467) 0| o 65,000 06/01/2035. | 1FE......
246395 WY 9 |DELAWARE ST HSG AUTHREV.......cccoouviviriirariirinnnes oo [ 09/01/2020. | DIFECL........cvvooeveeceeeeeveesereesevees s eeseseessseens | eeeeviesesiesesisnesans | ovensiien 25,000 | ........ 25,000 25,990 25,106 0 (106) 0| 25,000 07/01/2029. | 1FE......
3133N3 U9 3 |FHRE6008 - RMBS. .. [ 09/01/2020. | PaYdOWN.........cvvvirirririiniisiiciieniesisniinnns | cevississiisesieniennns | v 1,981,912 |...1,981,912 | ...... 2,014,930 | ....... 2,013,828 .0 ..(31,917) ...1,981,912 11/01/2049. [ 1...........
3133N3 VG 6 |[FHRE6015-RMBS........ . [ 09/01/2020. | PYAOWN............cvverriirneiiceiineiiseiissesienens | enneessssissseissnnies | ceneees 2,143,234 |...2,143234 | ... 2,174,378 | ....... 2,173,170 .0 ...(29,936) ...2,143,234 09/01/2049. | 1...........
31392C EM 2 |FNW 2002-W2 AF5 - CMO/RMBS..........ccoovvemrrimmrrineniens [ o 09/01/2020. [ PAYAOWN........oovvermrvireiirreiiseeiesesissiiesenins | ceveeseseissessissnneiens | oveeeeenenes 1,749 | e 1,749 1,671 0 78 0 | e 1,749 06/25/2032. | 1...........
31397P PN 4 |FHM MO012 AA2 - CMBS .. | 09/01/2020. | Paydown... 286,611 | ...... 286,575 0 6,454 0] ... 286,611 08/15/2051. | 1...........
31397P PP 9 |FHM M012 AA3 - CMBS .. [ 09/01/2020. | PAYAOWN..........oouvverivireiirceeicevieseiieseiieness | oeeeisenesnensinnneens | oereii 768,858 | ... 768,761 | .......... S 0 0 0 0 0 . 768,858 08/15/2051. | 1...........
31397P PV 6 |FHM MO012 A31-CMBS .. [ 09/01/2020. | PaYAOWN.........cocvveirieirrieneiiseineiissiinnis | cneevisniissnsinniees | s 144,161 | ...... 144143 | ... 144,809 | ......... 144,592 | oo | e (431) 0 (431) 0 ... 144,161 08/15/2051. | 1...........
3140K0 EL 8 |FNBO4638 - RMBS .. | 09/01/2020. | Paydown... 812,114 | L 812,114 .813,510 .813,470 (1,356) 0 (1,356) 0 ... 812,114 11/01/2049. [ 1...........
3140QB N5 3 |FN CA4011-RMBS......... .. | 09/01/2020. | Paydown... cenn980,959 | L 980,959 | ..........996,543 | ..........995,791 (14,832) | v ([ (14,832) | covvereriin 0. 980,959 08/01/2049. [1...........
3140QC DT 0 |FNCA4613-RMBS......... <. [ 09/01/2020. | PAYAOWN...........oovverivirrericeiireeieseeiecenienens | coeeeiseneiseneineneins | cereees 1,310,671 |...1,310,671 | ...... 1,331,765 | ....... 1,331,127 | oo 0 | ..(20,456) | .....ccooe.ecc (U R (20,456) | ....cvvernenae 0 ...1,310,671 11/01/2049. [ 1...........
314180 JW 3 |FN MA3876 - RMBS .. | 09/01/2020. [ PAYAOWN.........ouvvrirricirerisirirenieisisseisensensenens | versssisssenssinnenes | eveee 1,748,790 |...1,748,790 | ....... 1,753,162 | ....... 1,753,021 | o 0 (4,231) 0 (4,231) 0 |...1,748,790 12/01/2049. | 1...........
34074M  GX 3 |FLORIDA HSG FIN CORP REV........ccccooommriiirrririnniiinenes [ 07/01/2020. | DIFECL........cveveevereeereeeeseeessseeesseeeessssessssensssans | nseessnsesssnsessnneeens | coneeenns 115,000 | ...... 115,000 | .......... 115,000 | .......... 115,000 0 0 0 0 0 . 115,000 07/01/2026.
34074M  GZ 8 |FLORIDA HSG FIN CORP REV......cooovivririrsirniireiinniininns .1 07/01/2020. | DIFECE......cvvvvrirerrririrerieisiesiersssseeessssssiens | crenieissssssernnsneene | connrnnens 195,000 | ...... 195,000 | .......... 210,635 | .......... 199,881 0 (4,881) 0 . 195,000 01/01/2029.
34074M KB 6 |FLORIDA HSG FIN CORP REV.. .. | 07/01/2020. | Direct. ..210,000 | ...... 210,000 ..225,708 ..212,054 0 (2,054) 0 . 210,000 07/01/2035.
34074M  LZ 2 |FLORIDA HSG FIN CORP REV.. .. | 07/01/2020. | Direct ..210,000 | ...... 210,000 ..227,940 ..211,039 0 (1,039) 0 . 210,000 07/01/2046.
34074M MY 4 |FLORIDA HSG FIN CORP REV.. .. | 07/01/2020. | Direct 235,000 | ...... 235,000 255,424 237,004 0 (2,004) 0 235,000 01/01/2047.
34074M  PA 3 |FLORIDA HSG FIN CORP REV.. .. | 07/01/2020. | Direct. 35,000 35,000 35,000 0 (0) 0 35,000 07/01/2031.
34074M QB 0 |FLORIDA HSG FIN CORP REV.. o [ 07/01/2020. | DIFECL..........ooevverericericerieseeieeeieeseiiennieens | oveeeeseneessneisnneens | ceeneen: 410,000 | i 410,000 | .......... 410,000 | .......... 410,000 0 (0) 0] ... 410,000 07/01/2037.
373539 2E 4 |GEORGIA ST HSG & FINAUTHREV.... o [09/01/2020. | DIFECL........cvovevvereiersriieneiiessissessissseisssnisens | coeneesssnsisnesssnnenns | conernnn: 245,000 | e 245,000 0 (1,410) 0 .. 245,000 12/01/2045.
373539 5F 8 | GEORGIA ST HSG & FIN AUTH REV. .. | 09/01/2020. | Direct 70,000 0 (509) 0 70,000 06/01/2039.
373539 Y2 5 |GEORGIA ST HSG & FIN AUTH REV.... oo [09/01/2020. | DIFECL........cvovevierceerreiereeiessiosseessseesnssisens | coeneeensnessneesnnneess | ooreennn 185,000 | coveee 185,000 0 (1,122) 0 ... 185,000 06/01/2045.
373539 ZB 4 |GEORGIA ST HSG & FIN AUTH REV. oo [ 09/01/2020. | DIFECL.......cvoooeveeeereesereesereseseesessesssesssesienns | oeneviesnesisennsisnes | eeerrreenn 85,000 | oo 45,000 0 (118) 0| e 45,000 06/01/2029.
419818 HM 4 |HAWAII ST HSG FIN & DEV CORP SINGLE FAM .. | 09/01/2020. | Paydown... 34,886 0 0 0 34,886 07/01/2037.
45129Y F4 3 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR.. o+ [ 07/01/2020. | DIFECE.........cvveeerieerierireriecereeissiserienienenee | vevsssinsinerneninnens | eereneenn 105,000 | i 105,000 | .......... 110,509 | .......... 105,896 | ...occovrevnnc 0. (896) 0 (896) 0 ... 105,000 07/01/2034.
45201L  WF 8 |ILLINOIS HSG DEV AUTH - MBS .. [09/01/2020. | PAYAOWN...........cvvemerirerirreiieneeieseiienenienens | orernineneisenesnneens | ceeeeere: 394,057 | L 394,057 | ........ 394,058 | .......... 394,058 | ....cooooveenen: (U I (1) 0 (1) 0 ... 394,057 12/01/2043.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS.. .. [09/01/2020. | PaYdOWN...........cvvviriireienniieneisneiisneiienens | s | conneen. 384,040 | i 384,040 384,040 384,011 0 30 0 30 0 ... 384,040 02/01/2047.
45201Y R3 3 |ILLINOIS HSG DEV AUTH REV. o [ 07/01/2020. | DIFECL........cvoveeeerceeeeiiceeieeeeiseeesseeesensenens | conneeennnssnneesnneeens | oereeernn:i 240,000 | i 240,000 | .......... 256,794 | .......... 242,407 | oo 0 (2,407) 0 (2,407) 0 . 240,000 10/01/2048.
45201Y X8 5 |ILLINOIS HSG DEV AUTH REV. o [ 07/01/2020. | DIFECL........coooorverevessiieseiessiissssiissssiesssiens | coeseviesnsiissssissnins | oerernn: 380,000 | e 380,000 (2,291) 0 (2,291) 0. 380,000 10/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS.. .. [ 09/01/2020. | PaYAOWN..........ocoveririrreiirrericeiieceeieneiienens | oeeneeseeneiennsinnneens | orenernn063,564 | ........63,564 | ............60,262 | ............80,388 | ......ccce..0 [ .. 3,176 0 3,176 0 63,564 06/01/2043.
45203L BS 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 09/01/2020. | Paydown... 0 0 0 0 5777 02/01/2031.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE......... . | 09/01/2020. | Paydown... 5 0 5 (VN 9,495 07/01/2032.
45203L CE 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE......... . | 09/01/2020. | Paydown... 0 0 0 0 19,973 07/01/2032.
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE......... . | 09/02/2020. | Call @ 100.00. 0 0 0 (VN I 19,498 03/01/2059.
45505T JC 6 |INDIANA ST HSG & CMNTY DEV AUTH SINGLE F. +. | 07/01/2020. [ DIFECL. .....ovvrrrrerirreirereeiseerinsiseeeniserssseiens e | e 210,000 | oo 270,000 (1,899) 0 (1,899) 0. 270,000 01/01/2039.
45505T LC 3 |INDIANA ST HSG & CMNTY DEV AUTH SINGLE F. . [ 07/01/2020. [ DIFECL.......o.cvveeveeveerereeieeseseessiessisesiesiens | evvessisssssssesiiennns | arreenrnn215,000 | e 215,000 (1,425) 0 (1,425) 0] ... 215,000 01/01/2037.
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462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTG REV........ccc....ccc. .. 109/01/2020. | Call @ 100.00.........c.ccevverrrerrerrenrieriesienrens | eeveseriesrisesieniisnins | cerreenrnn80,000 | e 80,000 80,000 80,000 0 0 0 0 0| o 80,000 | ...... 0 02/01/2042.
462467 VD 0 |IOWAFIN AUTH SINGLE FAMILY MTG REV........cccocnnene ++ 1 09/21/2020. [ DIFECL. .....voverrirerirrrirereeiseersisseenssersssniens e | e 219,000 | o 275,000 | .......... 292,083 | .......... 277192 | v 0| ...(2,192) 0 (2,192) 0 . 275,000 | ...... 0 07/01/2047.
46940Y BL 4 |JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL. .. [ 09/01/2020. | PAYAOWN..........ocvverreirerirenicerieserieneninnens | oveeeesenessenennneens | covneeeenenn HA10 | 7,410 7,410 7,410 0 0 0 0 (VN [ 7,410 | ... 0 02/01/2033.
49130T ME 3 |KENTUCKY HSG CORP HSG REV voo | oo [ 08126/2020. | DIFECL........vooeeeereierreeiseieenisseniinssesennisens | veneeeeneessseesnneeenn | onreennsi 20,0000 | covvece 20,000 21,543 20,252 0 . (252) 0 (252) (VI O 20,000 | ...... 0 01/01/2028.
49130T PR 1 |KENTUCKY HSG CORP HSG REV..........cccovvmirriiirii .. | 08/26/2020. | DIFECL.........ooorveeriesreeeriiesiesiesssssiessissssenisens | eevesssesssissssssiienins | evreennn 155,000 | e 155,000 | .......... 160,898 | .......... 155,756 | ..oovvvcveennn0 | i (756) 0 (756) 0 ... 155,000 | ...... 0 07/01/2033.
49130T VQ 6 |KENTUCKY HSG CORP HSG REV veo | [ 08/26/2020. | DIFECL........cvoourverrrieerieriiesrieesiissniinsssinns | ovenvinneninsniiinnniinn | oeeneenn 190,000 | iciee 190,000 190,834 | ..cooocvveeenl0 | (834) 0 (834) 0 .. 190,000 | ...... 0 07/01/2037.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV....... | .. | 09/01/2020. | PaydOWN.........ccccovveimriiimmiianeiinniisneisnninns [ coissniissniissniinnnns | e 136,676 | s 136,676 2133874 |0 2,802 0 2,802 0 ... 136,676 | ...... 0 12/01/2038.
555555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/2025................ . | 09/30/2020. | Direct. 2,500 2,497 0 3 0 3 0 2,500 | ...... 0 03/06/2025.
56052F GP 4 |MAINE ST HSG AUTHMTG PUR.......cccoooimviiinniiiniiis .. [ 07/28/2020. | DIFECE.........coeeeeereeeeveeeeeeeeeseeseeessissseseseeseens | evvessiesnsinsisseisnees | crnieenrenn 35,000 | coveecs 35,000 37,394 35,476 0 . (476) 0 (476) 0 35,000 | ...... 0 .0 . 11/15/2047.
57419P K2 4 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 08/28/2020. | DIfECL........c..everrrrrrirnirrcrierirseirsneisseiserseninne | seeeeesnssisssisnssneeens | seennerenn 340,000 | e 340,000 | ........... 360,305 | .......... 343,655 | ..cooorins 0 (3,655) 0 (3,655) 0 ... 340,000 | ...... (VN 0 8,720 | 03/01/2041.
57419R 3B 9 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 08/21/2020. | DIr€Ct.........cvveurrveerierirrirnreinrieerincrireneseeinnes | eevnrinerirerinnennnins | 2eernn680,000 | oo 680,000 | .......... 719,644 | ... 685,968 | ................. 0 (5,968) 0 (5,968) 0. 680,000 09/01/2048.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 09/01/2020. | Call @ 100.00...........omrveeerrermriernriireneireneens [ e | cevvreneern, 923 | i 4,923 4,923 4,923 (U I (0) 0 (0) (VI 4,923 11/01/2058.
57419R JY 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C..... .. | 08/21/2020. | Direct .145,000 | ...... 145,000 | .......... 149,995 | .......... 145,849 | ..o (VN (849) 0 (849) 0 . 145,000 09/01/2044.
57419R  YB 5 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 08/28/2020. | Direct 290,000 | ....... 290,000 | .......... 307,003 | ......... 294,232 | oo 0|..(4232) 0 (4,232) 0 ... 290,000 09/01/2045.
57419T EN 7 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C..... +. | 08/31/2020. [ DIFECL. .....oovvreveerirerieisirsrierssiseeensssisseensnens [ verinnrneisensnsesiens | everennennn 40,0000 | 1o 40,000 0 0 0 0 (VN I 40,000 03/01/2050.
57587A MD 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV............. .. | 08/26/2020. | Direct ....5,000,000 | .......5,000,000 | .......4,999,963 | ................ 0 [ e 37 0 37 0 |....5,000,000 12/01/2050.
592113 AV 6 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C..... | .. | 09/15/2020. | DIfECE...........vrrerrrrereerernnriserirsserineeninsnninns | cvvserernsnnennennenennens | oneereensni30,000 | civveecs 30,000 29,550 29,975 0 25 0 25 (VN IO 30,000 03/15/2028.
594653 6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M........ .. | 07/01/2020. | Adjustment. 0 0 0 0 0 0 0 0 0 0 06/01/2046.
594653 7K 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M........ .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 0 06/01/2046.
594654 BD 6 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M........ o+ [09/01/2020. | DIFECL.........cevrreerveerieriereseesseisersenieniesenee | vevissessesssesieseneens | crvend 6,390,000 |....6,390,000 | ....... 6,390,000 | ...... 6,390,131 | .ccoovceceennnd 0 . (131) 0 (131) 0 |....6,390,000 12/01/2034.
594654 BE 4 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M. .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 0 06/01/2048.
594654 CL 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M........ .. | 09/01/2020. | Direct 285,000 | ...... 285,000 285,000 285,002 (U I (2) 0 2 0 ... 285,000 12/01/2033.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M........ .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 0 12/01/2048.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Paydown 72,859 71,194 71,052 0 1,807 0 72,859 09/01/2044.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | PAYAOWN...........cvvemmrverrrrirriiireiieniieneiienens | veneisssneisnenesnnneens | ceeneeen 191,591 731,591 | ........730,400 | .........730,171 0 1,420 0 ... 731,591 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. [ 09/01/2020. | PAYAOWN............covomeririerirreiinenineeieneiienens | veneesssneessenesnnneens | coeneeens 196,114 | 756,114 | ... 755449 | ... 755,400 0 713 0 ... 756,114 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | PAYAOWN...........cvvermrvirrrrirriiireiinnieeneiinens | veneineneineneinnneins | coeneeennn 284,925 | il 234,925 233,466 233,524 0 1,401 0 ... 234,925 04/01/2045.
60416Q GF 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. [ 09/01/2020. | PAYAOWN...........covomriirrriiniiiineiisneiisneiienens | s | conneenc 828,717 | 425717 | .......... 425717 | .......... 425,717 0 (1) 0 ... 425,717 11/01/2045.
60416Q GG 3 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Paydown... ..1,123,400 | ....... 1,123,400 | ...... 1,123,399 0 0 0 |...1,123,400 02/01/2046.
60416Q GJ 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Paydown 353,651 | ...... 353,651 353,651 353,652 0 (0) 0. 353,651 08/01/2046.
60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. [ 09/01/2020. | PAYAOWN............cooommrverririrriieneiireeiesesisnens | oeeesseeneiseneisnneins | oeeeeonas 493,554 | ...... 493,554 | ......... 473,769 | .......... 472,445 0 21,109 0 .. 493,554 10/01/2046.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Paydown... 262,031 262,031 ..262,031 ..262,031 0 (0) 0 262,031 03/01/2047.
60416Q GY 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Paydown 462,943 | ...... 462,943 .462,943 ..462,943 0 (0) 0 s 462,943 12/01/2047.
60416Q HS 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Various 320,127 320,127 320,127 320,127 0 0 0 . 320,127 12/01/2049.
60416Q HT 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Call @ 100.00. .450,021 | ..... 450,021 | .......... 450,021 | .......... 450,021 | ..oovennnd 0 [ oo 0 0 0 0] ... 450,021 01/01/2050.
60416S 5F 3 |MINNESOTA STHSG FIN AGY.....cvvvrrririirieierinrirenines .. | 09/01/2020. | Direct ceereennn25,000 | e 25,000 25,000 0 0 0 0 0 0 25,000 07/01/2050.
60416S B6 6 |MINNESOTA ST HSG FIN AGY......ccooovirvemriiraciiririiis oo [ 09/01/2020. | DIFECL........cvooeevereeiceeieeeiceiieseeiesesiseiiens | e | oereeend 455,000 | ... 455,000 | .......... 480,767 | .......... 457,857 | ..o 0 (2,857) 0 (2,857) 0] ... 455,000 01/01/2049.
60416S BE 9 |MINNESOTA ST HSG FIN AGY.. ++ 1 09/01/2020. [ DIFECL. ....oovvrvivrirriersrseirerssiseienissisieniens [ verennnneisensnncenens | coerneennnd5,0000 | i 45,000 AT,881 | e 45567 | 0 [ (567) 0 (567) 0] ot 45,000 07/01/2040.
60416S BU 3 |MINNESOTA ST HSG FIN AGY.. - [ 09/01/2020. | DIFECL.........ooooeveeereeseeeenerceeeveesevsenerssnesiens | coneevienesiisnesisnesens | ernnrennn80,000 | ........60,000 | ............61,910 | ..cc......60,319 | oo | s (319) 0 (319) 0] ... 60,000 07/01/2031.
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604168 HX 1 |MINNESOTA ST HSG FIN AGY......cccoovmrvvrmrrirarrirariiins oo [ 09/01/2020. | DIFECL........coooeevereviieieeeiieeiieseeiesesieseiins | oeeeisenesssensiesneens | oereeenn 215,000 | ...... 215,000 | .......... 234,296 | .......... 216,432 | oo 0..(1432) 0 (1,432) 0 ... 215,000 01/01/2045.
60416S JB 7 |MINNESOTA STHSG FIN AGY....ocvvirrrrriirierericirenis ++ | 07/01/2020. [ DIFECE. .....eovrriririrniereiseienesieiesississsssiens [ rerinniesensssiseenis | s 45,000 | ........ 45,000 | ..ccoennee 44,831 | .o 44,989 | ..o (V1 1 0 1 0] ot 45,000 01/01/2032.
60416S KD 1 |MINNESOTA ST HSG FIN AGY.. .. | 09/01/2020. | Direct ...30,000 | ........ 30,000 31,667 30,291 0 . (291) 0 (291) (VN I 30,000 01/01/2041.
60416S MZ 0 |MINNESOTA ST HSG FIN AGY.. o [09/01/2020. | DIFECL........cvovevereeireiiseieseeeseieseessssisens | oeneessenseissesssnnenns | o0reen: 365,000 | ......365,000 | ..........383,969 | .......... 367,755 | ..coovvreens 0 (2,755) 0 (2,755) 0 .. 365,000 01/01/2046.
60416S PH 7 |MINNESOTA ST HSG FIN AGY. o [ 07/01/2020. | DIFECL.......covooeveeeveeeereseveseeeseseesescenesiens | coeeeviesnesisesnsinnesin | ereerennn 85,000 | .......45,000 | ...........45,000 | ............ 45,000 | ..o (U I (0) 0 (0) 0] e 45,000 07/01/2031.
60416S TB 6 |MINNESOTA ST HSG FIN AGY.. .. | 09/01/2020. | Direct 105,001 | o0 | (1) 0 1) 0 .. 105,000 01/01/2031.
60416S TC 4 |MINNESOTA ST HSG FIN AGY.. o [09/01/2020. | DIFECL.........oooovveeereeseresevieseiesessesesisenssiinns | covsevissssissesisnes | eennrnn 110,000 | .....110,000 | ......... 116,521 | 00000 110,779 | o0 | s (779) 0 (779) 0 ... 110,000 01/01/2047.
60416S UA 6 |MINNESOTA ST HSG FIN AGY. .. [09/01/2020. | DIFECL.........cvoervereveeereeeeeceeseeseeesreeeseeeiesiens | cevieseseensiesiensissees | eerreennnen 70,000 | <.......70,000 | ...........70,000 | ........... 70,000 | coooevrrevericcn0 | s 0) 0 (0) 0 | e 70,000 07/01/2030.
60416S WB 2 |MINNESOTA ST HSG FIN AGY.. .. | 09/01/2020. | Direct 30,000 (U I 0) 0 (0) 0| 30,000 01/01/2030.
60416S WD 8 |MINNESOTA ST HSG FIN AGY.. <.er | . | 09/01/2020. | Direct 335,000 | ......335,000 | ..........360,018 | .......... 338,205 | ..cooovviens 0 (3,205) 0 (3,205) 0 ... 335,000 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......... .. [ 09/01/2020. | PaYAOWN..........ocvveirieirriinniieneineiiseiisnens | nneisnsisnnsisnniees | i 14,579 | ... 14579 | . 14579 | 14,579 0 0 0 0 0| 14,579 12/01/2032.
60535Q ND 8 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG... .. | 09/01/2020. | Direct. ...70,000 | .......70,000 | ........... 74,332 | ............ 70,507 | oo 0 . (507) 0 (507) 0| e 70,000 12/01/2038.
60637B CR 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 09/01/2020. [ PAYAOWN......ooourvrviieiireriieeirenieieissssersnseens | rerinsisesesineinsnins ...80,829 | ....... 80,829 80,453 80,398 (V1 431 0 431 0| e 80,829 10/01/2034.
60637B EZ 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ o [09/01/2020. | DIFECL........cvovecvereeereeieeceeieeeesseeessseesennesens | conneeennnsssnnnesnneeens | oereeennn 125,000 | coviee 125,000 | .......... 137,446 | .......... 126,935 | oo 0 (1,935) 0 (1,935) 0 ... 125,000 11/01/2040.
60637B  FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. 1 09/01/2020. [ PAYAOWN.......ccovvrveirrireieririreniesissieniesiensenens [ vernnrseisensnineeens | coereerennn 44,668 | L 44,668 | ........... 44,668 | ... 44,668 | ......cccceuen (V1 (0) 0 (0) 0 [ oot 44,668 08/01/2036.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 09/01/2020. | Direct cereeenen50,000 | e 50,000 51,591 50,337 (I - (337) 0 (337) (VN I 50,000 05/01/2038.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ o+ 1 09/01/2020. [ DIFECE. .....voverrvrvrirniersersciesiesiseiessssissssssens [ verssnieiensssissnnis | seneeersnns 30,000 | ........ 30,000 31,488 30,260 (VN (260) 0 (260) 11/01/2045.
60637B HV 5 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 09/01/2020. | Direct. ..240,000 ..242,693 (2,693) 0 (2,693) 11/01/2036.
60637B PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. 109/01/2020. | DIFECL........vvevrerecirirereiereeieieieeissieieiseissiesenes | everesieiesssisssnenns | oo 125,000 | .....125,000 | ..........133,898 | ......... 125,889 | ......cceee.e.0 | oo ) 0 (889) 05/01/2047.
60637B SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ . [ 09/01/2020. | DIFECL.......cooooeverereeeereseveesereeseseenesienesiens | connerinsesesnesssness | cornerieenn 75,000 | 10000 75,000 | irrerer 79,379 | oo 75,442 | o0 | ) 0 (442) 05/01/2049.
61212R  3Q 7 |MONTANA ST BRD HSG. .. | 07/01/2020. | Adjustment 0 0 0 12/01/2043.
61212R  T9 7 |MONTANA ST BRD HSG. .. | 07/01/2020. | Adjustment. 0 0 0 12/01/2027.
61212R X7 6 |MONTANA ST BRD HSG. .. | 07/01/2020. | Adjustment 0 0 0 12/01/2038.
613907 BU 7 |MONTGOMERY CNTY TEX HSG FIN CORP MULTI-F.... | .. | 07/01/2020. | Adjustment. 0 0 0 06/01/2031.
63968M EV 7 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........ . [09/01/2020. | DIFECL.........cvoeveerreeerereeeeeseessieessessseseensens | evveeeseeesisesiesiienies | cerveenrnn 45,000 | e 0 (385) 03/01/2043.
63968M RC 5 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........ .. | 07/01/2020. | Direct ....1,800,000 0 14 0 |...1,800,000 09/01/2033.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG. .. | 09/01/2020. | Direct 95,000 ..101,064 0 (696) 0 95,000 09/01/2048.
647200 2F 0 |NEW MEXICO MTG FIN AUTH......cccoooovimviiriiiiniiianiinas o [ 09/01/2020. | DIFECL.........ocoovverrreicrireiiiseiieseiesnieeneiinns | s | oneneennn 40,0000 | i 40,000 | ............42,957 0 (481) 0| . 40,000 03/01/2044.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS... <. [ 09/01/2020. | PAYAOWN..........cocvveriiiriiercericeeieceiiesesienens | coeneiieseiseseieneens 6,048 5,832 0 200 0 | e 6,048 12/01/2035.
647200 3H 5 |NEW MEXICO MTG FIN AUTH.. .. | 09/01/2020. | Direct 95,000 99,292 95,695 0 (695) 0 95,000 03/01/2045.
647200 3M 4 |NEW MEXICO MTG FIN AUTH.. .. | 09/01/2020. | Call @ 100.00. ..305,000 | ...... 305,000 | ........... 305,000 | .......... 304,330 0 14 0 ... 304,343 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS... .. | 09/01/2020. | Paydown... ..41,059 | ... 41,059 ....40,136 ....40,197 0 862 (VN I 41,059 02/01/2037.
647200 3P 7 |NEW MEXICO MTG FIN AUTH - MBS .. | 09/01/2020. | Paydown 128,121 128,121 128,121 128,121 0 (0) 0 ..128,121 09/01/2037.
647200 4R 2 |NEW MEXICO MTG FIN AUTH +. 1 09/01/2020. [ DIFECL. .....vovvrrivrireriersririrersniseeensssisseensnens [ verinnnesennnsseeiens | conrnennnn39,0000 | 1vinaes 35,000 36,170 35,207 0 (207) 0 [ s 35,000 03/01/2046.
647200 5P 5 |NEW MEXICO MTG FIN AUTH.. .. | 09/01/2020. | Direct. ...10,000 | ........ 10,000 ....10,000 ....10,000 0 0 0| e 10,000 09/01/2031.
647200 6V 1 |NEW MEXICO MTG FIN AUTH.. .. | 09/01/2020. | Direct ...10,000 | ........ 10,000 | ............10,000 ....10,000 0 0 0 0 0 10,000 09/01/2037.
647200 6Z 2 |NEW MEXICO MTG FIN AUTH .. | 09/01/2020. | Direct. 295,000 | ...... 295,000 | .......... 314,651 | .......... 297,686 | ......cccooo.onu 0 (2,686) 0 (2,686) 0 . 295,000 03/01/2048.
647200 7V 0 |NEW MEXICO MTG FIN AUTH.. .. | 07/01/2020. | Direct ..195,000 | ...... 195,000 ..196,207 (1,207) 0 (1,207) 0. 195,000 01/01/2049.
647200 N4 2 |NEW MEXICO MTG FIN AUTH.. . | 09/01/2020. | Direct. 175,000 | ...... 175,000 LA75,623 | 0 | (623) 0 (623) 0] ... 175,000 03/01/2030.
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647200 P6 5 |NEW MEXICO MTG FIN AUTH.......cocoommmrirriirnrnireniiinas oo [09/01/2020. | DIFECL........coooecverevereiiceeieseeieeeisseeieseiiens | overeeeeneissneisnneens | ceeeeenn 155,000 | i 155,000 | .......... 170,250 | .......... 158,112 | oo 0..(3112 0 (3,112) 0 ... 155,000 | ...... 0 09/01/2028.
647200 P8 1 |NEW MEXICO MTG FIN AUTH.....ocvvviriiniciririneis +. 1 09/01/2020. [ DIFECL. .....oeverrirerirrrirereiseerississeeniserssssniens e | e 115,000 | 1o 115,000 | ....oo.c. 121121 | s 115,561 | o (VN (561) 0 (561) 0. 115,000 | ...... 0 03/01/2028.
647200 V3 5 |NEW MEXICO MTG FIN AUTH .. [09/01/2020. | DIFECL.........cvvmreerrrcrierireeerseesseiserssensenisseesnes | sevensersernenissenenes | cvereennen 10,000 | i 70,000 | ..coooveneee 74115 | 70,425 | oo 0 . (425) 0 (425) 0| 70,000 | ...... 0 03/01/2043.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS... w1 09/01/2020. | PAYdOWN........ooiveiiirininniecieciecisniiennns | e | oo 28727 | i 24,727 23,767 23,813 0| e 915 0 915 (VI O 24,727 | ...... 0 02/01/2043.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS.........ccccoovvmmrrinnnnns .. [ 09/01/2020. | PQYAOWN...........ocvvvrerirerirceiineeisseeieneieenens | eeeeessenessseneeenneens | oveeenenn 54,645 | L 54,645 53,114 53,379 0 ... 1,266 0 1,266 0| 54,645 | ...... 0 07/01/2043.
647200 X5 8 |NEW MEXICO MTG FIN AUTH - MBS... .. [09/01/2020. | PaYdOWN.........cvvvrririiriiniisnieiierisnisniinnns | e | e 16,166 | i 16,166 | ............ 16,166 | ............ 16,166 0 0 0 0 (VN I 16,166 | ...... 0 10/01/2034.
647201 DM 1 |NEW MEXICO MTG FIN AUTH v | ] 0710172020, | DIFECL........veevecveeeeeeeeeeseeesieseeeeseesessesennes | eveenseenrssnesnseesnins | evreereeenn85,000 | oo, 65,000 68,735 65,350 0 (350) 0 (350) 0 ... 65,000 | ...... 0 07/01/2049.
647201 JJ 2 |NEW MEXICO MTG FIN AUTH......cooovommmrimriirnrrireriionns o [ 07/01/2020. | DFECL........cvooerverrrirevieerisseiiesevisssniseeiinns | eereinnneineniinnniens | onereennn 19,000 | i 15,000 | .o 16,157 | oo 15,050 | coovoorii (U I (50) 0 (50) 0| e 15,000 | ...... 0 07/01/2050.
64966T AX 2 |NEWYORKNY CITY HSG DEV CORP MULTIFAMI....... o [ 07/15/2020. | DIFECE.........cveeeeeeeeeieeeereeeeseeseeessisssesneeneens | evvesriesnsinsisseienees | crrieenrnn95,000 | oo 95,000 91,934 94,773 0| oo 227 0 227 0 95,000 | ...... 0 01/15/2026.
658207 LZ 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..| .. | 09/01/2020. | Direct ...30,000 | ........ 30,000 31,830 30,385 0 . (385) 0 (385) 0 | o 30,000 | ...... 0 07/01/2028.
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..| .. | 09/01/2020. | Direct 285,000 | ...... 285,000 | ......... 301,228 | .......... 287,453 | oo 0 (2,453) 0 (2,453) 0 .. 285,000 | ...... 0 07/01/2039.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. [ 09/01/2020. | DIfECL............cvvemmrrerrerirneeireiieseiiseneienesiens | veneiseseissenesnnneins | overeeeen 80,000 | ........ 80,000 86,486 80,763 0 . (763) 0 (763) 0 | o 80,000 | ...... 0 3,261 | 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. | 09/01/2020. | Direct 205,000 | ...... 205,000 | .......... 216,658 | .......... 206,227 | ..cooverinnn 0 (1,227) 0 (1,227) 0 . 205,000 | ...... 0 8,807 | 07/01/2047.
658877 EZ 4 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R..|.. [ 07/01/2020. [ DIf€C........cocvuerrrererecresresereseresreseniessessiesssns | cenvsesiienisneisssseenss | cenvrennenn 70,000 | 10000070,000 | civerrern 72,167 | 070,264 | o0 | e (264) 0 (264) (V)N I 70,000 | ...... 0 07/01/2028.
658909 KT 2 |NORTH DAKOTA ST HSG FIN AGY.. .. 1 07/01/2020. | DIrECL.......o.eeeveevereieeieieieeeieeeiseessssiessesesns | evereeiseessiesssenes | oo 310,000 | .....310,000 | ..........290,238 | ..........308,133 | ......ccc......0 | ... 1,867 0 1,867 0. 310,000 | ...... 0 01/01/2035.
658909 PF 7 |NORTH DAKOTA ST HSG FIN AGY.. <. | - [ 07/01/2020. | Direct. I e cereeen 130,520 | 0 | (520) 0 (520) 0 . 130,000 | ...... 0 +rrn5,200 | 07/01/2048.
67756Q NM 5 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. 1 09/01/2020. [ PAYAOWN.......coourvrriiirirerinesiseniersisssiensessnsens | e | ovnrneens 560,558 | ...... 560,558 | .......... 572,890 | .......... 571,460 | .ooocviiennnd 0| ..(10,902) | ..ovvvrrrered (0 (10,902) [ ..vvvvnrerene 0 . 560,558 | ...... 0 [ (U I 0 [ 11,002 | 02/01/2044.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 09/01/2020. | Paydown... L.T79,703 | ... 79,703 | ..coovvenee 76,796 | ..ccoonee. 77,005 0 2,697 (V)N I 79,703 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 09/01/2020. | Paydown... 394,983 | ... 394,983 394,764 394,774 0 209 0. 394,983 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. [ 09/01/2020. | PaYAOWN............ovorrrirreiercerieceiieseeieseiieeens 352,271 352,271 | .ooeenn 346,322 | .......... 346,509 0 5,763 0 352,271 03/01/2046.
67756Q SR 9 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. | 09/01/2020. | Direct ...85,000 | ........ 85,000 88,400 85,669 0 (669) 0 09/01/2036.
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 09/01/2020. | Direct 325,000 325,000 325,000 325,000 0 (0) 0 325,000 09/01/2031.
67756Q UV 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 09/01/2020. | Direct 200,000 | ...... 200,000 200,000 200,000 0 (0) 0 . 200,000 03/01/2032.
67756Q UZ 8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. | 09/01/2020. | Direct ....55,000 55,000 59,770 55,560 0 (560) 0 55,000 03/01/2047.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV...........| .. | 09/01/2020. | Direct. 205,000 | ...... 205,000 205,000 205,000 0 (0) 0 ... 205,000 09/01/2037.
67756Q XP 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. [09/01/2020. | PAYAOWN...........cvverrrirerercerineeissesienenienens | oveeeeieneessnesnsnnens | oeeeenn086,187 | L 686,187 ..686,187 0 (0) 0 ... 686,187 04/01/2040.
67886M PT 0 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R...... |.. | 09/01/2020. | Call @ 100.00..........coovveerrermmrrermrrernrrireneiens | overeineneineneinnneens | e 494,913 | L 494,913 494913 0 0 0 . 494,913 03/01/2044.
67886M PU 7 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTGR...... . 109/01/2020. | Call @ 100.00...........cccovverreimrinriiiiniieniiins | v | e 233,824 | Lo 233,824 233,824 0 0 0 . 233,824 09/01/2035.
68450W CA 7 |ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER M.. | .. | 09/01/2020. | DIf€Ct.........vvvurrererrerirrereersrisersessenesseesnees | eevneesnersseniseesenans | ceerennn 185,000 | v 135,000 ..136,541 0 (1,541) 0 ... 135,000 03/01/2031.
684907 SZ 2 |ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R.. | .. [ 09/01/2020. | DIfECL...........ovrvermrrermrrerserirenrssensssssnssnsnensnns | onveressnssenssnnennneens | coneeenen 145,000 | oviee 145,000 0 (1,772) 0 ... 145,000 09/01/2040.
684907 UE 6 | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNERR.. | .. [ 09/01/2020. [ DIF€CL........cvvuurrerrereerneeseenersesisecessensssisnnnns | eerieresneesssninsennens | ceeennnen 180,000 | e 180,000 | .......... R 0 (2,288) 0 . 180,000 09/01/2048.
684907 VJ 4 | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R.. | .. [ 09/01/2020. | DIfECL..........covrverrrirerrirsnrirsnriensssssnssssnssnns | converernssrennsnnennneens | ooneeernn:i 240,000 | e 240,000 | ......... 253,478 | .......... 241,952 0 (1,952) 0 ... 240,000 09/01/2049.
686087 B6 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... . 1 07/01/2020. | Direct 50,000 53,992 50,214 0 (214) 0 50,000 01/01/2050.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .| 07/01/2020. | Direct 15,000 | e 15,000 | .coveneee 15,000 | .cvvevenee 15,000 0 0 0 15,000 07/01/2034.
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... . [ 07/01/2020. [ DIFECE.......ouerneeeieerierierireesseississensenienises | sevrssiseisessieseneens | ovreserin 95,000 ...95,579 0 (579) 0] . 95,000 07/01/2043.
686087 RY 5 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .| 07/01/2020. | Direct 395,000 0 (552) 0 . 395,000 07/01/2044.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... . 1 07/01/2020. | Direct 0 (161) (VN 45,000 07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... . | 07/01/2020. | Direct. 0 36 (VI 65,000 01/01/2038.
686087 WV 5 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .| 07/01/2020. | Direct 0 (0) 0] ... 65,000 01/01/2033.
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686087 YJ 0 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... oo [ 07/01/2020. | DIFECE.......ouerereeericrieeireeseeeseriseriesisseessssns | cesesserssesssneesssninnes | oeveeeees 130,000 | ...... 130,000 | .......... 140,405 | ......... 130,490 | oo 0 . (490) 0 (490) 0 ... 130,000 | ...... 0 01/01/2049.
68608N CH 3 |OREGON ST HSG & CMNTY SVCS DEPT HSG REV...... .. | 07/06/2020. | Call @ 100.00.........cccermrriereriiieernrireisnrneirens oo | eovneeeinns 75,166 | ........ 75,000 | .oovrennee 79,484 | ... 75,057 | v 0 [ v (57) 0 (57) 0] s 75,000 | ...... 0 07/01/2028.
68608N DG 4 |OREGON ST HSG & CMNTY SVCS DEPT HSG REV...... o+ [ 07/01/2020. | DIFECE.......ooerreeeeeerieriereeeeseesssrsensenienesee | seesssessessesisessneens | oovesserins 70,000 | ........ 70,000 | ..coooveneee 76,852 | ............ 70,449 | .o 0 . (449) 0 (449) 0| 70,000 | ...... 0 07/01/2028.
708796 4R 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M........ .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 0 ... 0 10/01/2046.
708796 B9 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M........ .. | 07/01/2020. | Adjustment. 0 0 0 0 0 0 0 0 0 0 ... 0 10/01/2041.
708796 T8 0 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M. .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 0 .. 0 04/01/2040.
72316W XD 4 |PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA.......... o+ [ 09/01/2020. | DIFECE.......ouveereeevirerirerirceneeserierienessesseins | ceeveersenssseessninnes | oeveienes 100,000 | ...... 100,000 | .......... 107,600 | .......... 100,998 | ..oocovvvvnnnc 0. (998) 0 (998) 0 ... 100,000 | ...... 0 09/01/2028.
72316W ZE 0 |PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA.......... .. | 09/01/2020. | Call @ 100.00. 293,000 | ...... 293,000 298,980 298,197 0 | ..(1,055) 0 (1,055) 0 ... 297,142 | ...... 0 01/01/2046.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... .. | 07/01/2020. | Direct 220,000 | ...... 220,000 241,580 | .........220,796 | ..cccoccooernn0 | e (796) 0 (796) 0 220,000 | ...... 0 01/01/2050.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... oo [ 07/01/2020. | DIFECE.......oueeeeeeeierieeieireeiseisse e | oeeesseesssiseeesessinnes | cevereens 110,000 | ...... 110,000 | .........116,529 | ......... . (1,059) 0 (1,059) 0 ... 110,000 | ...... 0 07/01/2043.
83712D XF 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... o [ 07/01/2020. | DIFECE.........cveeeerveereereereeseessiesnissseinneeneens | evveneiesssinsinseisnees | cenieenren25,000 | coveecs 25,000 25,000 25,000 0 | e 0) 0 (0) 0| . 25,000 | ...... 0 01/01/2032.
83712D XJ 0 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... o [ 07101/2020. | DIFECL........cveveevereieeeeieeeiseeeieeeessenessseesnns | oeneesnneesnnnesennenns | onreeennsn:65,000 | covieccd 65,000 | ............ 69,766 | ............ 65,558 | ...ccoovvinnen: 0 . (558) 0 (558) 0| . 65,000 | ...... 0 01/01/2047.
83712D YN 0 |[SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... +. | 07/01/2020. [ DIFECL. ....vovvrrrvrirerieresierssiseeensssisseensnens [ verinnnneisensnseerens | coerneenn89,0000 | 1 65,000 61,744 64,907 (V1 I 93 0 93 (VN 65,000 | ...... 0 07/01/2038.
83755N DR 0 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY....... .. [ 08/12/2020. | DIFECL.........cooorveerereereeeieeiesresereesrsesseeiessiens | cevveenisesiseniisssissess | cenvieernenn 70,000 | ... 70,000 | ............ 76,383 | ... 70,724 | o0 | (724) 0 (724) (VN O 70,000 | ...... 0 05/01/2028.
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY....... .. 1 08/12/12020. | DIrECL........ovveerereieeresieieiieiereeieeseiseiesienesns | eveieiseesisiiesenenes | oo 115,000 [ ......115,000 | ..........119,382 | ......... 115,646 | ......cc.......0 | oo (646) 0 (646) 0 . 115,000 | ...... 0 05/01/2032.
83755N EZ 1 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY....... .. | 08/12/2020. | Direct I e R JERURN | O (769) 0 (769) 0 . 180,000 | ...... 0 11/01/2041.
83756C DH 5 |SOUTH DAKOTA HSG DEV AUTH.....ccoovvvvrvirniieiiniininns o+ | 08/12/12020. [ DIFECL. .....voverrvvrireierseiseiesiesiseiessssissssnsens [ versnnsseiensssinnsnnis | sienseensnd 65,000 | ........ 65,000 | ............ 68,505 | ........... 65,463 | ..o (VN (463) 0 (463) 0] . 65,000 | ...... 0 11/01/2030.
83756C HG 3 |SOUTH DAKOTA HSG DEV AUTH.... .. | 08/12/2020. | Direct ..360,000 | ...... 360,000 360,000 0 0 0 0 0 . 360,000 | ...... 0 11/01/2028.
83756C HX 6 |SOUTH DAKOTAHSG DEV AUTH.... .. | 08/12/2020. | Direct v 170,000 | 170,000 | .........179,061 | .......... 171,411 0 (1,411) 0 . 170,000 | ...... 0 05/01/2034.
83756C LL 7 |SOUTH DAKOTAHSG DEV AUTH.... oo [ 08/12/2020. | DIFECL.........cvvevvesveeiiesiesiesiiseses e | cevveessiesssessisssisnss | oevrieeens 215,000 | ....... 215,000 0 (1,724) 0 ... 215,000 11/01/2045.
83756C TC 9 |SOUTH DAKOTA HSG DEV AUTH .. | 08/12/2020. | Direct 390,000 | ...... 390,000 | .......... I 0 (3,796) 0 .. 390,000 N 11/01/2047.
83756C TX 3 |SOUTH DAKOTA HSG DEV AUTH.... «.e | - | 08/12/2020. | Direct. 220,000 220,000 233,774 221,734 0 (1,734) 0 220,000 | ...... 0 05/01/2039.
88045R B7 6 | TENNESSEE HSG DEV AGY v |+ [09/01/2020. | DIFECE......oovvuereriirirriersereieriesiseieninsiseenins | seversnisessennsnnssiens | cenenneend9,0000 | s 45,000 | ..oooonnn ATAT0 | e 45,281 0 (281) (VN 45,000 | ...... 0 07/01/2045.
88045R UR 1 | TENNESSEE HSG DEV AGY. .. | 07/01/2020. | Direct 20,000 21,261 20,135 0 (135) 0 01/01/2028.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 09/01/2020. | Direct. 21,278 20,168 0 (168) 0 07/01/2043.
880461 DN 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 09/01/2020. | Direct ..146,925 0 (1,925) 0 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 09/01/2020. | Direct. . ceernn: 281,176 0 (1,176) 0 01/01/2050.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 09/01/2020. | Direct 36,357 35,199 0 (199) 0 01/01/2047.
880461 NJ 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 09/01/2020. | Direct. 85,000 84,999 0 1 0 07/01/2032.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 09/01/2020. | Direct 96,416 90,722 0 (722) 0 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 09/01/2020. | Direct. 50,523 0 (523) 0 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 09/01/2020. | Direct 4,997 0 3 0 3 0 07/01/2036.
880461 SC 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 09/01/2020. | Direct. ..155,000 | ...... 155,000 ..156,615 (1,615) 0 (1,615) 0 . 155,000 N 07/01/2048.
880461 XF 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 09/01/2020. | Direct v 165,000 | ... 165,000 | .......... v 166,249 | . ...(1,249) 0 (1,249) 0 . 165,000 | ...... 0 07/01/2049.
88275A CW 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... <. [ 09/01/2020. | PAYAOWN...........ocvvirmiviririrciiieceiieseiieceiienens | eeeiieneisseneienneies | oveneiin 24,095 | ... 24,095 24,336 24,235 0 . (140) 0 (140) 0 | o 24,005 | ...... 0 01/01/2032.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. | 09/01/2020. | Call @ 100.00. 230,000 | ...... 230,000 233,425 232,923 (VN (370) 0 (370) 0 232,553 | ...... 0 03/01/2046.
88275F NW 5 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. 109/01/2020. | Call @ 100.00...........ccorverreereerrescremrirerieniens | eeveseiessreessisesiienins | 2rreerrrn.665,000 | ..o 665,000 | .......... 665,000 | .......... 665,000 0 0 0 0 0 . 665,000 | ...... 0 03/01/2046.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. 1 09/01/2020. [ PAYAOWN.......ccocvvriveireirerieiieireriniseesinsnsnsenins [ veresnrneiensnisenienns | coerneenane 15207 | s 79,257 | oo 76,953 | ooevnee 76,502 | oo 0 [ 2,755 0 2,755 0] e 79,257 | ...... 0 09/01/2047.
88275L AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... .. | 09/28/2020. | Call @ 100.00...........ccevverrerrreeremriieseenireeniens | cerveenrseriiessesrennns | veerrieesenn 3,860 | covirncs 5,860 5,860 0 0 0 0 0 0 ] o 5860 | ...... 0 07/01/2037.
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88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . 109/28/2020. | Call @ 100.00.........c..evvreveeereereereeienirseniens | cevvesriessiessessesnns | oerviesiinns 5,860 | .oovvnne 5,860 5,860 0 0 0 0 0 07/01/2037. | 1FE......
91743P DD 4 |UTAH HSG CORP .. | 09/23/2020. | Various 55,887 | ........ 55,867 58,320 0 0 e (890) 0 (890) 02/21/2050. | 1FE......
91743P DE 2 |UTAH HSG CORP .. | 09/21/2020. | Paydown... 58,274 58,274 60,432 0 0 (2,158) 0 (2,158) 03/21/2050. | 1FE......
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M . [ 09/01/2020. | PAYAOWN..........couvvermrvirrrirreiieeieeeiieeiieees | oeeeiseesisnseennniens | onseeon 347,309 | ...... 347,309 | ......... 347,309 347,309 0 0 0 0 10/25/2037. | 1FE......
92812U Q5 0 |VASHSG 2015 SERIES AA-RMBS........cccoovvevmerirnienirn | o0 09/01/2020. | PAYAOWN.......oovrerrererrinerierieeesseeseeseseneees 269,158 | ...... 269,158 269,158 269,556 0 . (399) 0 (399) 06/25/2042. | 1FE......
928120 Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.. .. | 09/25/2020. | PaydOWN.........covveviriiininiissienierinninins | cevensisnisenienienens | eeeeen879,737 | i 879,737 | .......... 879,737 879,737 0 0 0 0 10/25/2049. | 1FE......
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS .. [09/01/2020. | PAYAOWN........oovverrerrerririreerierirenesseeseninnns | sevenersnerineninsenenes | cvvieeennn60,822 | i 65,822 64,931 64,973 0| oo 849 0 849 11/25/2039. | 1FE......
93978T QX 0 |WASHINGTON ST HSG FIN COMMN o [ 09/01/2020. | DIFEGCL.......ovvooeveeeerecereeeeneeeeneeeenevseneeesnesinne | ceeneveesnesiesnesisnen | ererrenn90,000 | oo 90,000 93,228 90,629 0 . (629) 0 (629) 06/01/2037. | 1FE......
93978T VD 8 |WASHINGTON ST HSG FIN COMMN.... . [09/01/2020. | DIFECE.........oveeveeeveeereeeeereeseessiessiesseesseeneens | evvessiesnsinsisninnees | ernieenrnn50,000 | coveees 50,000 52,878 50,377 0 . (377) 0 (377) 12/01/2046. | 1FE......
93978T WE 5 |WASHINGTON ST HSG FIN COMMN.... .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 06/01/2039. | 1FE......
97689Q BZ 8 | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O... .. [ 09/01/2020. [ DIFECE.........cvveurrererirririeririenirierieriesissessnies | coevieriesesnenssninnns | oeveeenes 475,000 | ...... 475,000 | .......... 499,911 481,230 0 (6,230) 09/01/2045. | 1FE......
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O... |.. [ 09/01/2020. [ Call @ 100.00..........ccneurmrrererrerierernemssnineinns | ceeeseriesessensssinees | ceverneees 120,000 | ...... 120,000 ..124,038 ..120,651 0 (651) 03/01/2046. | 1FE......
97689Q FK 7 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O... | .. | 09/01/2020. | Direct 295,000 | ...... 295,000 | ..........319,998 ..298,045 0 (3,045) 03/01/2048. | 1FE......
98322Q HV 2 |WYOMING CMNTY DEV AUTH HSG REV o+ [09/01/2020. | DIFECL.......ouerereeerrcrireeireerseiseissessesisseissnins | ceeeseesesssneesssinees | oeveseens 175,000 | ...... 175,000 | .ocveneee 182,984 175,576 0 (576) 12/01/2044. | 1FE......
98322Q PM 3 |WYOMING CMNTY DEV AUTH HSG REV. .. 109/01/2020. | DIrECL..........oovoeverereereiieiereeieresieieresesieseeeiens | evereriesereeieesens | cererienn 435,000 | ...... 435,000 | .......... 473,450 439,729 0 (4,729) 12/01/2046. | 1FE......
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... ... cuuiiiuiiins  torieieiiemssnssssessess s seessenssssssssns s sns s ssnssssnsssns s ssssssnsssesssnsssnens | seees 58,063,357 |..58,063,020 | ..... 59,211,177 58,113,816 | ..ccoooveiienc0 [(199,267) | covvovvernnes [V} (199,267) XXX XXX
Bonds - Industrial and Miscell:
000366 AA 2 |AASET 2017-1A-ABS... .. | 07/16/2020. | Paydown... 18 18 18 18 0 0 05/16/2042.
00038R AA 4 |AASET 2019-2A-ABS... .. | 09/16/2020. [ PAYAOWN........ouvvviveirrireririeierisisisensessssssnns | rernnssesensssisssnnis | senseennns 38,894 | ........ 38,894 38,894 38,894 0 0 10/16/2039.
00100F AC 9 |ACIS 2014-3 A1F - CDO .. | 08/01/2020. | Paydown... 223,422 223,422 222,305 223,200 0 222 02/02/2026.
00102D AC 2 |ACIS 145A2 - CDO. . | 08/01/2020. | Paydown 254,570 | ...... 254,570 254,570 254,570 0 (0) 11/02/2026.
001406 AA 5 |DCAL 2015 A1-ABS... 09/15/2020. | Paydown... 208 208 208 0 (0) 02/15/2040.
00176D AG 4 |AMMC 13R A1R - CDO .. | 0712412020 | PAYAOWN........oouvvrrirrieiiniieeieiiesiseessninees | cevnseiseiississinnnes | coviennnn 13,804 | s 13,804 ....13,804 ...13,804 0 0 07/24/2029.
00206R DP 4 |AT&TINC .. | 08/05/2020. | Tender Offer. ....3,000,000 ,998,080 ,998,950 0 139 03/01/2024.
00214M  AA 1 | ARLFR 1406 A1 - ABS .. [ 09/15/2020. | PAYAOWN.......coouvvrrirrircirniiniiseiieeieeineisnees | eeersseenseinesneniinnens | cenneenn 172,486 | oonee 172,486 | .......... 170,141 | e 170,979 0 1,507 06/15/2044.
00443P  AA 7 |ACE 2007-HE2 A1 - RMBS.......coooomirrririereriseenerieeienes . 109/25/2020. [ PAYAOWN........oouvvrrirrererisrienrierienissenseninnns | sevrsnisenssenneninneens | s 111,601 | i 111,601 85,165 87,084 0 24,516 12/25/2036.
006346 AS 9 |ADMSO 181 A-ABS... .. | 09/15/2020. | Paydown 26,892 26,940 26,934 0 (42) 11/16/2048.
00703Q AD 4 |ARMT 2006-3 A11 - RMBS .. [ 09/25/2020. | PAYAOWN........oouvirrirrerrriirreerieriererseesensnnns | sevevnernerinennsenenns | covreenn 43,324 | s 43324 | ............ 26,185 | ..coouves 44310 | o0 | 247 | 1,233 | e (985) 08/25/2036.
01448Q AA 8 |ALESC IV A1-CDO .. | 07/30/2020. | PAYAOWN.......coouvvrrircirrrieeiieeieeiseissnissinens | cneenerseniseesnsnnnnes | conerennenn 432 | v 9,432 8,008 7,681 0 1,750 07/30/2034.
01450B AA 6 |ALESC XV A1-CDO... .. | 09/23/2020. | Paydown 44,942 0 3,600 12/23/2037.
02149M AB 5 | CWALT 2007-J1 1A2 - CMO/RMBS .. | 09/01/2020. | Paydown... ...52,444 0 2,132 03/25/2037.
02315Q@ AA 6 |AMBAC LSNILLC .. | 09/30/2020. | Paydown... 17 0 0 02/12/2023.
02660L AA 8 | AHMA 2006-4 A11- RMBS .. [ 09/25/2020. | PAYAOWN.......oonvrrrereererinreeerienieseseeseninnes | sevenssissensneninneenenns | cveeeenn 21,341 | i 21,341 ... 14,170 ....20,837 0 504 10/25/2046.
02660T AR 4 |AHM 2004-1 4A - RMBS .. 1 09/01/2020. [ PAYAOWN.......ccovvvrivrirriererieirerrnissienssisisennns [ verisnrneesennniseerens | conrneensn 20,473 | vvins 20,473 20,243 20,119 0 354 04/25/2044.
02660T EK 5 |AHM 2005-2B 1A1 - RMBS .. [ 09/25/2020. | PAYAOWN.......oonvvrrerrererinreeerienienesseissninnes | ceveseisnersieninsenenns | vereernnn 39,600 | covoecs 35,660 33,375 34,321 0 1,338 09/25/2045.
02665U AA 3 |AH4R 2014-SFR2 A - ABS .. | 09/01/2020. | Paydown... 5,937 6,030 5,982 0 (45) 10/17/2036.
02665X AA 7 |AHAR 2014-SFR3 A - ABS.......cooviermiririireriesinenrssesenins . 109/01/2020. [ PAYAOWN.......cvvmvirrircererisrineriesiseisenssnienns | seveserssenssenineenenss | coereennn09,201 | s 55,201 55,731 55,444 0 (244) 12/18/2036.
02666A AA 6 |AH4R 2015-SFR1 A - ABS.. .. 1 09/01/2020. [ PAYOWN.........ocvvriviirrirereiieireninieiesisnsnsenins [ veresnneirensnnesenns | onreneenenn 1,317 | i 21,317 21,316 21,297 0 20 04/17/2052.
03235T AA 5 |ACEF 2014-1 A-CMO . 1 07/20/2020. [ PAYAOWN........oovverrerrinrierierieeiseesssnisnnsens | sveesersenesneesssninnnes | coverenenn 1,399 | i, 1,399 699 979 | o820 | o899 | (0 [V 420 12/20/2024.
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038779 AA 2 |ARBYS 2015-1 A2 - ABS.......cooooiiiiiriiierieceiecenienenens .. | 08/28/2020. | VAIIOUS..........cvoerreeerererireriseiessiessiesiessisssiens | eevissssessssssiiessesins | sviees 2,436,218 |....2,387,500 2,387,500 2,387,632 0 . (132) 0 (132) 0 |...2,387,500 | ...... LV R (U I 0... 137,902 | 10/30/2045. | 2FE......
04002Q AA 0 |AREIT 18CRE2 A- CMBS.......covvivericiieireierierseienis .1 09/16/2020. | PAYAOWN........courvrrinirirriersiseieriesiseiesssssens | cresieissssisensnnenne | conneneenn 254,795 | ...... 254,795 254,795 254,767 0 27 0 27 0 . 254,795 11/16/2035.
04544N  AD 6 |ABSHE 2006-HE6 A4 - RMBS. <[+ ] 09/25/2020. | PAYAOWN........ccveveevireeicneirreeieseeisesenisnenins [ covieneiseseissnieinnes | cooeneees 315,363 | ...... 315,363 264,905 294,244 0 |...21,119 0 21,119 0 ... 315,363 11/25/2036.
05492A AC 5 |BFNS2017-1A-CDO ... |C]09/10/2020. [ Call @ 100.00.........ovvurieciieriririiniiseissiiieiins [ e | o 4,000,000 |....4,000,000 | ....... 4,000,000 | ....... 4,000,000 0 0 0 0 0 |....4,000,000 01/25/2029.
05530M AA 7 |BCAP 2006-AA2 A1-RMBS........coocoovvvirrriierieceieneens .. [ 09/25/2020. | PAYAOWN..........o.vvererireiireeiceeiesesieceiienens | veeeesenesseneesnsnens | covreei 130,654 | ...... 129,293 | ...ccccoeee. 98,967 | ......... 125,539 | o0 | 5,115 0 5,115 0 ... 130,654 01/25/2037.
05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS. 09/01/2020. | Paydown... 184,025 | ...... 189,161 180,617 | e [ 3,408 0 3,408 0 .. 184,025 06/26/2037.
05545) AJ 8 | BCAP 15RR3 4A1- CMO/RMBS «.or | .. | 09/26/2020. | Paydown... 193,199 | ... 193,199 | ... 172,430 | .........183,979 | ....cccc...0 | o 9,219 0 9,219 0 ... 193,199 02/25/2037.
05549V AA 6 |BDS 2018-FL2 A - CDO......osrvverrrrirrireiececeiiesenenns .. [ 08/17/2020. | PAYAOWN..........ocvverervirriiceiineeieseiienesienens | veeeenensineneisnneins | oereeernn 376,882 | ivias 376,882 | ......... STT8 | (U IO 0 . (236) 0 (236) 0 . 376,882 08/17/2035.
05584A AA 8 |HGVGI17AA-ABS .. [ 09/25/2020. | PaYAOWN...........coverriirriiniiiseiiesiieseiiennns | eneeessniissnisnniees | ovenennn63,582 | i 63,582 63,566 63,569 0 [ i 13 0 13 0] ... 63,582 05/25/2029.
05605G  AA 0 |B2R2015-2A-RMBS.......cooooiririiinriiereieerisereieees .. [09/01/2020. | PAYAOWN..........ocvvermrvireiiceiisieiensiieneiienens | oveeeineneineneinnnnins | oeeeeenn: 399,457 | 399,457 | ......... 399,454 | ... 399,032 | ..o 0 [ o 425 0 425 0 ... 399,457 11/18/2048.
05946X H5 5 |BAFC 2005-H 2A1- CMO/RMBS...........cccocvommriiirriinninnas .. [ 09/01/2020. | PaYAOWN...........cvverrriinrinniinnisseisnniiennis | s | onnnneenn 79,263 | i 82,080 | ...oo....c. 70,229 83,460 0 622 | ........ 4,818 | .o (4,196) | ..ooovvvvnns 0| 79,263 11/20/2035.
05946X YV 9 |BAFC 2005-F 2A1 - CMO/RMBS..................... .. | 09/01/2020. | Paydown... 0 0 0 0 0 0 0 0 0 09/20/2035.
05946X YV 9 |BAFC 2005-F 2A1 - CMO/RMBS...........ccovveuee .. [09/01/2020. | PaYdOWN.........cvvvrrirririiniienierieniseeiniinnns | e | coneenn 13,078 | i 13,270 | vvvreee 12,366 | ..ooooeneene 13,033 0 45 0| e 13,078 09/20/2035.
059475 AG 8 |BOAA 2007-2 2A2 - CMO/RMBS...........ccocooomervveerrrierininns .. [ 09/01/2020. | PQYAOWN...........cvverrrvirirircieireieeseeieneeienees | eeeeinensineneienneens | overeenen 18,798 | i 80,608 | ............ 68,734 | ..o 76,442 0 2,353 (VN O 78,796 06/25/2037.
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS .. [ 09/01/2020. | PAYAOWN..........oourverrvirerircrrieenisesssssessneees | oneeresnnnssnnesenennens | cevneeneineen 1,743 | i 1,744 1,704 1,747 0 (5) 0 | v 1,743 11/25/2035.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS. < | . | 07/01/2020. | Paydown... 5,234 4,953 0 0 237 0 5,190 01/25/2036.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS..........cccovvvrvimireririnninns .. 1 09/01/2020. [ PAYAOWN........covvvrivrirrierenieiersnisienissisinnnns [ verisnneesensnseiens | cevennneneend, 975 | s 10,049 9,509 0 0 467 0 [ 9,975 01/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS.. .. | 09/01/2020. | Paydown... 688 527 620 0 15 0 635 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS.... .. | 09/01/2020. [ PAYAOWN.......c.oovvrevrirriererieirersnisienssssnsnnnns [ verinnsneisensneneeens | coernennn88,408 | 1inin 69,418 | ............ 63,480 | ...coocen 68,553 | .0 | 488 | 604 | ..o (146) | oo 0] . 68,406 05/20/2036.
05952G AT 8 |BAFC 2007-D 3A1- CMO/RMBS.... .. [ 09/01/2020. | PQYAOWN...........cvvermevirerirceiicerieseeieneieennns | eeeeessenesseneeenneens | oveeeernni 34,529 | o 34,620 33,927 34,636 0 (107) 0| o 34,529 06/20/2037.
05952G AV 3 | BAFC 2007-D 3A3 - CMO/RMBS.... .. | 09/01/2020. | Paydown 51,775 51,799 0 (160) 0 51,639 06/20/2037.
05953Y AH 4 |BAFC 2007-4 A1B - RMBS .. [ 09/01/2020. | PaYAOWN..........ooorverrrirreiinsiiessiisssiiensiisnnns | s | e 12,917 | 15,359 | ............5,063 | ............ 12,648 0 269 0] oo 12,917 05/26/2037.
05990E AD 2 |BAFC 2012-R6 2A2 - CMO/RMBS...........cccovvvmricriniiin .. [ 09/26/2020. | PaydOWN..........ccooevirririiniineicienisnieniinnns | e | oo 49,766 | i 49,765 ...48,704 0 1,061 (VI O 49,766 07/28/2036.
06760P AN 1 |BABSN 2018-Ill B2 - CDO. .. | 09/10/2020. | Call @ 100.00. ....2,000,000 ,999,543 0 (30) 0 ...1,999,513 07/20/2029.
07384M S8 6 | BSARM 2004-5 3A - CMO/RMBS...........oovvverrrirrrinneens .. [ 09/01/2020. | PAYAOWN..........cocvvirmrvireiiciiieeiieseiieseiienees | eeeeesnneineneinnniens | oneeeennn 18,934 | i 18,934 0 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A - RMBS .. [09/01/2020. | PaYAOWN...........cvverrrirerercerieneiiseiienenienens | oveeeeeeneessnesnnneens | e 122,601 | i 122,601 0 09/25/2033.
07386H QZ 7 |BALTA 2005-2 2A3 - CMO/RMBS... . [09/01/2020. | PQYAOWN...........oovverrrerrerirceiieseiiscenisnesienens | oveeveneneinnneineniens | conneenn 127,853 | i 127,163 0 04/25/2035.
073879 M5 4 |BSABS 2005-AC6 2A1 - CMO/RMBS. ceee [ [09/25/2020. [ VATIOUS.......cvvoverrerrercrieriiereicnisnisssisserienine | vevereresneessninernens | coenennne 163,861 | 1o 763,861 0 09/25/2020.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013-....... | C | 09/20/2020. | PAYAOWN............covemrverrerirreieceiierniieneiiennns | overeiseneiseneennniens | oveneeeen89, 17T | i 89,177 0 12/20/2025.
111337 AB 9 |BROADRIDGE FINANCIAL SOLUTIONS INC .. | 09/01/2020. | Maturity @ 100.00. ....3,000,000 3,017,908 .0 09/01/2020.
123250 AA 9 |BUSINESS DEV CORP OF AMER .. | 08/14/2020. | Call @ 100.00. ....1,000,000 | ..........995,000 | .......... 999,287 0 09/01/2020.
123262 AN 7 |BJETS 2018-1A-ABS.... .. | 09/15/2020. | Paydown... 0 02/15/2033.
12479R  AB 3 |CAUTO 2014-1A- ABS.. .. | 09/15/2020. | Paydown 0 2 0 10/17/2044.
12479R  AE 7 |CAUTO 2017-1 A2 - ABS.... .. | 09/15/2020. | PaYdOWN.........cvvvrrirrirriiniinniserienierinniinnns | vevvsninninenieninnnns | cvvvvnneeenh 262 | iiicn,252 | 4,283 | 2429 | 0 | 0 (32) (N 4,252 04/15/2047.
12489W QE 7 |CBASS 2005-CB8 AF3 - RMBS.. .. [ 09/01/2020. | PaYAOWN...........cvverivirceiirrericeiieceeieneiienens | oenneieeneissneinnneens | ceeneenn 130,783 | 100 130,783 | i 126,157 | 127,621 | 0 [ 0 3,112 0] ... 130,733 12/25/2035.
12510H AA 8 |CAUTO 2020-1 A1 - ABS v |+ 1 09/15/2020. [ PAYAOWN......coovveririrrieirirnniersnsseienssniseeenss | evvevveensersnnnnnenns | oennenen 1,319 | 07,319 | 87,307 [ i [ il | 0 12 (VN 47,319 02/15/2050.
12510H AB 6 |CAUTO 2020-1 A2 - ABS..........ooovverrrerrriereeeeceiieniniens .. | 09/15/2020. | Paydown 0 6 0| e 36,804 02/15/2050.
12510H AC 4 |CAUTO 2020-1 A3 - ABS. .. | 09/15/2020. | Paydown... 0 28 (VI O 39,433 02/15/2050.
12530M AB 1 |SORT 201 A2 - RMBS . | 08/17/2020. | Paydown... 0 2 0 ] o 4,167 07/15/2060.
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12530M  AB 1 |SORT 2020-1 A2 - ABS.........coomverreiareiiereisereiieneieenees .. [ 09/15/2020. | PaYAOWN..........o.ovorrrircerireeiceviereiieneiienens | oeeeeennneiseneinnneens | eoveeeenenn, 163 | i 4,163 4,161 0 0 2 0 2 0 | e 4,163 | ...... LV R 0 07/15/2060. | 1FE......
125431 AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS.........ccovuvrrvrirrirnnine .. [09/01/2020. | PaYdOWN.........ccvvrrirriiiniineiciierissisniinnns | e | e 22,6058 | i 23,021 9,580 21,902 0 0 704 0 22,605 | ...... 0 .0 06/20/2036. | 1FM.....
125634 AG 0 |CLIF 2013-1NTS - RMBS... .. | 09/18/2020. | Paydown... 22,667 22,663 22,627 0 0 40 0 22,667 | ...... 0 .0 03/20/2028. | 1FE......
125634 AJ 4 |CLIF 2013-2NTS - RMBS... wee | . | 09/18/2020. | Paydown... | 31,333 | 31,333 31,322 31,277 0 0 56 0 | e 31,333 | ...... (V1N IO 0 06/19/2028. | 1FE......
125634 AQ 8 |CLIF 2014-2NTS - RMBS........ccooooimmrinrriiereiieneireneins .. [ 09/18/2020. | PAYAOWN..........o.vvererireiirericeniesenieceiienens | veeeeseneseneesnnens | coereeenn 547,611 | ... 547,611 | ......... 541,725 | ......... 542,212 0 0 5,398 0 ... 547,611 | ...... LV O 0 10/18/2029. | 1FE......
12641P  CJ 1 |CSMC 2009-R 9A4 - CMO/RMBS... .. [09/01/2020. | PAYAOWN........ooovirrirriiiriiniiseienieninniinins | e | oo 45678 | ... 45678 | ............ 22,571 | oo 42,782 | oo 0 0 2,896 (VN I 45,678 | ...... (VN 0 09/27/2038. | 1FM.....
12641P  CK 8 | CSMC 2009-R 9A5 - CMO/RMBS... ... | .| 09/01/2020. | Paydown... 0 1 0 0 0 0 0 0 0 0. 0 0 09/27/2038. | 1FM.....
12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS..........ccoomvrvienrriinnnens . [ 09/01/2020. | PYAOWN..........couvvermriirriirceeieeeiseieesesineees | oeeeeseseiseneineneens | eeoereiinens 1,187 | oo 1,188 491 1,183 (U I 4 0 4 0 | e 1,187 | ... (VN 0 09/26/2037. | 1FM.....
12641Q  AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS .. [ 08/01/2020. | PAYAOWN...........ocovevrieriiiireiiseiieseiiseiinens | nneisniessniesnniees | i 43,806 | ... 43,806 | ..........33,727 | ........42,018 | ... 0 ... 1,788 0 1,788 0] . 43,806 | ...... LV 0 07/26/2037. | 1FM.....
12641Q BF 8 |CSMC 2009-7R 7A4 - CMO/RMBS ... | .| 09/25/2020. | Paydown... 0 173 0 9 0 9 0 0. 0 0 12/26/2036. | 1FM.....
12641Q  CR 1 |CSMC 2009-7R 124 - CMO/RMBS............covvviirriianriis .. [ 09/01/2020. | PaYAOWN..........ccvveirieinnieineiineiseineiinnis | nesisniinsiinniens | oo 4,919 | ... 4,919 (U I 1 0 1 0| o 4919 | ... (VN [ 0 01/26/2036. | 1FM.....
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .. | 09/01/2020. | Paydown... 0 3,777 0| e 10 0 10 0 0 ... 0 0 01/26/2036. | 1FM.....
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS v |+ | 09/01/2020. [ PYAOWN......ovvveirririniriieresseisessesieisensssns | seesensessnsesssennnsnes | oveeesenes 40,440 | ........ 40,440 (1 I 561 0 561 (VN 40,440 | ..... 0 [ 0 04/26/2037. [ 1FM.....
12641Q DM 1 |CSMC 2009-7R 151 - CMO/RMBS..........coooouvvirarriiriririns .. [ 09/25/2020. | PYAOWN..........ocvveriverciiicieieceeiesesieceiienens | eeneiieneiseneienneins | neneiiens 14,887 | ....... 14,886 0 562 0 562 (VN 14,887 | ...... LV P 0 04/26/2037. | 1FM.....
12641Q DP 4 |CSMC 2009-7R 153 - CMBS/CMO/RMBS.. .. | 09/01/2020. | Paydown... 0 2,020 0 [ 17 0 17 0 0. 0 .0 04/26/2037. | 1FM.....
12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS ceee |+ [ 09/25/2020. [ PAYAOWN........oocvevivireiiceiiceeieseiieeeiieseiens | ceneiseneeseneesensies | cereeeenens 58,638 | ........ 58,638 0 ... 6,109 0 6,109 (VN I 58,638 | ...... LV O 0. . 03/25/2037. | 1FM.....
12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS........c.ccccovrrmirvrrnrirernnes .. | 09/24/2020. | Adjustment 0 0 0 0 0 0 0 (125) | ...... 0 [ 125 | e 125 | 0 |03/25/2037. | 1FM.....
12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS .. [09/01/2020. | PAYAOWN..........oovverrrireiercerieneeieseiieneiienens | oveeeieneineneennneens | ceeeeene 104,669 | i 104,669 0 353 0 . 104,669 03/26/2037. | 1FM.....
12647H BC 9 |CSMC 2013-8R 4A2 - CMO/RMBS w1 09/25/2020. | PAYAOWN.......oorvirrirrirrinrierissiierienisseinies | eevvnnisninsiiveninnens | e 121,136 | i 133,041 0 4,095 0. 121,136 12/30/2036. | 1FM.....
126670 CJ 5 |CWL 2005-11 AF4 - RMBS .. [09/01/2020. | PAYAOWN..........ocevermevirerircerieneeineiienenienens | oveeeeeneesnnesnnneens | e 215,970 | L 215,970 202,299 | o0 [ 13671 | 0 13671 |0 | 215,970 03/27/2034. | 1FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 - CMO/RMBS. .. | 09/01/2020. | Paydown ..186,270 189487 | 0 | e (45) | 9,921 | .iiieernr(9,966) | o0 | e 179,522 04/25/2035. | 1FM.....
12667F RE 7 |CWALT 2004-J6 1A1 - CMO/RMBS.... .. [ 09/01/2020. | PAYAOWN...........cvvermevirevirericeiieseeieneeeenens | eeeeesseneesenieenneens | oveeenrnn86,786 | o 86,786 ....87,060 0 (274) 0 86,786 08/25/2024. | 1FM.....
12667F VF 9 |CWALT 2004-J10 4B1 - CMO/RMBS.........cooooommrvvrnrriis .. | 09/01/2020. | Paydown... 3,627 3,654 0 (27) 0 3,627 10/25/2034. | 1FM.....
12668A 4C 6 | CWALT 2005-IM1 A2 - RMBS .. | 09/25/2020. | Paydown 0 6,509 0 1,693 0 8,202 01/25/2036. | 1FM.....
12668B YA 5 | CWALT 2006-7CB 1A9 - CMO/RMBS..........cccooomvrvenrrirns .. | 09/01/2020. | Paydown... 1,415 6,849 0 159 0 | e 7,008 05/25/2036. | 1FM.....
126694 D5 4 |CWHL 2006-HYB2 3A1 - CMO/RMBS <.er | .- | 09/01/2020. | Paydown... 56,507 62,910 0 1,602 (VN I 64,511 04/22/2036. | 1FM.....
126694 HN 1 |CWHL 2005-25 A9 - CMO/RMBS.... .. | 09/01/2020. | Paydown 1,247 2,118 0 3 0 3 0 2,121 11/25/2035. | 1FM.....
126694 QJ 0 |CWHL 2005-HYB8 4A1 - CMO/RMBS .. | 09/01/2020. | Paydown... 31,597 33,718 0| oo 367 0 367 (VN I 34,085 12/20/2035. | 1FM.....
126694 UJ 5 |CWHL 2005-31 1A1 - CMO/RMBS .. [ 09/01/2020. | PaYAOWN..........occvverrrerreiirerieneieeneiienenienens | oveneisseneiseneineniens | onereenen 10,087 | el 71718 | i 62,063 | ............ 68,729 | ..coovvveennen: 0 ... 1,308 0 1,308 0 | e 70,037 01/25/2036. | 1FM.....
12669F V8 3 | CWHL 2004-HYB4 3A - CMO/RMBS.. .. | 09/01/2020. | Paydown 1,549 1,541 0 5 0 5 0 09/20/2034. | 1FM.....
12669F VH 3 | CWHL 2004-6 2A1 - CMO/RMBS .. [ 09/01/2020. | PAYAOWN...........cvverrrirrrrireriinerieneeienenienens | overeiseneinsneinnneens | ovnreene 1 1,092 | 10000 17,092 | s 17124 | . 16,912 | oo 0| e 180 0 180 0 05/25/2034. | 1FM.....
12669G BY 6 |CWHL 2004-HYB7 1A1- CMO/RMBS.... .. | 09/01/2020. | Paydown... 13,486 | 13,236 | (U I 191 0 191 0 11/20/2034. [ 1FM.....
12669G BZ 3 |CWHL 2004-HYB7 1A2 - CMO/RMBS .. | 09/01/2020. | Paydown 19,451 0 328 0 328 0 11/20/2034. | 1FM.....
12803P AB 4 | CAJUN 2017-1 A2 - ABS/MBS ... | .. | 08/20/2020. | Paydown... ....14,884 L4933 (V1 I 67 0 67 0] e 15,000 08/20/2047. | 2FE......
14575H AA 6 |CAUTO 2016-1 A-RMBS..........cccocvvenucee .. | 09/15/2020. | Paydown... OO IS 20,914 20,917 0 5 0 5 (V)N I 20,921 02/15/2046. | 1FE......
14855) AB 1 |CLAST 161A-ABS .. | 09/15/2020. | Paydown... e | 42,309 | L 42,309 | oo 42,262 | oo 42,270 0 39 0 39 (VN 42,309 08/15/2041. | 1FE......
15673L AA 5 |CERBXXIA-CDO C | 07/15/2020. | PAYAOWN.........ovvorivereieceiiceeiecesieseieenesens | ceveeseseissesseisnseens | eeeveenes 103,328 | ...... 103,328 | .......... 103,328 | ......... 103,323 0 5 0 5 0 ... 103,328 10/15/2027. | 1FE......
156777 ZZ 0 |CERES, ROCKLIN, SAN PABLO & SAN RAFAEL o+ | 08/26/2020. [ DIFECL. ......ovvrrirreririierieniseierisisiesiensssneiens | e | o 1,006,579 |....1,006,579 | ...... 1,002,474 | .......... 745,502 | .ocvciinnd (VN 1,443 0 1,443 0 |...1,006,579 11/20/2026. | 1Z........
156777 ZZ 0 |CERES, ROCKLIN, SAN PABLO & SAN RAFAEL . | 09/16/2020. | Direct 368,421 | ...... 368,421 366,951 266,845 [ 602 0 602 0 . 368,421 11/20/2026. | 4Z........
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16159W AC 8 | CHASE 2019-1 A3 - CMO/RMBS...........ccocooerriarriiinnninns .. [09/01/2020. | PAYAOWN..........ocvverreirererreeieneeieseiieneiienens | oveeeieenseseneennneens | coneeeen AT 18T | 741187 | e 758,790 | oo (U IO 0 [ ..(17,603) | coooovrrrernnc (U R (17,603) | oo 0 ... 741187 | ... LV R (U I 0. 15,145 | 03/25/2050.
16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS..........cocovvrriiiiiriirinnne .. | 09/01/2020. [ PAYAOWN.......ccovvrivrirrierniineiereniseienisissiene [ vevssensinerisnneenenns | cneeneninnneedy 350 | wviininn 4,208 3,146 4,208 (V1 142 0 142 0 [ oo 4,350 | ...... 0 01/25/2036.
16162X AD 9 |CHASE 2006-S3 1A4 - CMO/RMBS... .. | 09/25/2020. | Paydown... 3,664 2,633 3,720 0| e (55) 0 (55) 0 3,664 | ... 0 11/25/2036.
161630 BA 5 |CHASE 2007-A1 101 - CMO/RMBS.... v [+ [09/01/2020. [ PAYdOWN..........oooiiaiiiiiiciniississiiesienins e | 39,381 | i 39,381 38,126 0 (U 1,217 0 1,217 0] oo 39,381 | ...... 0 02/25/2037.
161630 BA 5 |CHASE 2007-A1 101 - CMO/RMBS..........ccccooovurvvrarriine .. | 09/01/2020. | Paydown 0 0 0 0 0 0 0 0 0. 0 02/25/2037.
16165Y AV 4 |CFLX 2007-M1 2F6 - RMBS .. 109/01/2020. | PaydOWN.........cccvveririiininiissienierinrinens | e | e 206,169 | i 271,660 235,759 203,413 0 ... 2,756 0 2,756 0 .. 206,169 | ...... 0 08/25/2037.
17181C  AA 6 |CIMLT 181 A- RMBS coee | -+ [ 09/20/2020. [ PaYAOWN........ocovoriereiceiineiieseiieseieneiins | e | cereeennn. 93,680 | 93,680 93,680 93,677 0 3 0 3 0] ... 93,680 | ...... 0 03/20/2043.
17307G  4H 8 |CMLTI2006-WF1 A2C - RMBS.......ccooomirvimrrirenriirenniis .. | 09/01/2020. | Paydown 5,636 0 5,489 0 [ 147 0 147 0 | e 5,636 | ... 0 03/25/2036.
17307G  TY 4 |CMLTI 2005-3 4A1 - CMO/RMBS... .. [09/01/2020. | PaYAOWN...........cvverrrirriineiieneiieneieneiiennns | oveeeessnisnnissniens | ovnreernn 39,640 | 10000 42,590 | i 37,616 | e 41,742 | 0| 11| 2,113 (2,102) 0 39,640 | ...... 0 08/25/2035.
17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS ... | .. | 09/01/2020. | Paydown... 0 2371 (V1N IO 5279 | ... 0 08/25/2035.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS...........cccovvvmmriiinniinnns .. | 08/01/2020. | Paydown 0 43 (VN 7,323 | ... 0 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS .. | 09/01/2020. | Paydown... 0 57 0 | e 6,476 | ..... 0 04/25/2036.
17312V AA 6 |CMLTI 2007-6 11A - CMO/RMBS... v | . | 09/01/2020. | Paydown... 0 154 0 2,265 | ...... 0 03/25/2037.
18976G AR 7 |CMALT 2007-A6 A16 - CMO/RMBS............cocoommrreerris .. | 09/01/2020. | Paydown 0 748 (VN 47,958 | ...... 0 06/25/2037.
194210  AA 2 |CASL 2019-A AT -ABS. ... .. | 09/25/2020. | Paydown... 0 234 0 [ oot 48,208 | ...... 0 12/28/2048.
19624V AB 3 |CAFL 2015-1 B - CMBS .. | 09/01/2020. | Paydown... 0 (0) 0 . 873,227 | ...... 0 10/18/2047.
196256 AB 5 |CAFL 2016-1B - CMBS, .. | 09/01/2020. | Paydown 0 596 0...854,004 | ... 06/17/2048.
20267U AA 7 |CBSLT 2016-B A1- ABS .. | 09/25/2020. | Paydown... ...59,158 | ....... 59,158 59,142 59,145 0| oo 13 0 13 0]....59,158 | ... 10/25/2040.
21075W CJ 2 |CONHE 1996-1 A7 - RMBS. wee |+ ] 09/01/2020. [ PAYAOWN......vvveirireriiieirenisisissserensseienses | coreeeeensseisseennenns | sonvensnnnneee 1,174 | s 1,174 218 1,136 0 38 0 38 0| . 1174 | 03/15/2027.
212015 AH 4 | CONTINENTAL RESOURCES INC........cccocoovvvimmrriiirii .. | 07/13/2020. | GOLDMAN ....1,058,000 | .......... 945,109 | ....... 1,007,992 | ..ccovvens 0. 9,180 0 9,180 0]..1,017,172 | ... 09/15/2022.
21872M  AA 0 |CAFL 182 A-CMBS .. | 09/01/2020. | Paydown 52,064 52,063 52,062 0 2 0 2 0 11/15/2052.
21872N  AA 8 |CAFL2019-3A- CMBS, .. [ 09/01/2020. | PAYAOWN..........ocvvermevirevirrericeiieseeieneeeennns | eeeeessnnesseneesnneens | oveeeersnni 28,782 | i 26,782 26,781 26,781 (U I 1 0 1 0 10/17/2052.
22549N  AA 9 |CREDIT SUISSE ABS REPACKAGING TRUST 2018....... D| 07/27/2020. | Paydown... 6,123 5,940 5,961 0 0 163 0 01/01/2037.
227170 AE 7 |CRNN 2013-1 NTS - RMBS C|09/18/2020. | Paydown 61,527 61,909 0 0 591 0 04/18/2028.
23242L  AB 9 |CWHEL 2006-F 2A1 - RMBS.. .. [ 09/15/2020. | PaYAOWN..........oovverrrererireeiererieneiiesneinnens | coveneineneineneinnnnens | onnneene 12,297 | 100000 12,297 | s 8,593 | oo 12,218 | oo 0 0 79 0 07/15/2036.
233046 AH 4 |DNKN 2017-1 All - ABS .. | 08/20/2020. | Paydown... 7,496 7,497 0 3 0 3 0 11/20/2047.
233046 AJ 0 |DNKN 2019-1 A2l - RMBS .. | 08/20/2020. | Paydown 25,000 25,000 0 0 0 0 0 05/20/2049.
233046 AM 3 |DNKN 2019-1 A23 - RMBS.. .. [ 08/20/2020. | PaYAOWN............coverrrvercriinerineiisseiisneiennns | ovnneessniissnisnniens | e 10,625 | 1100 10,625 | e 11,033 | oo 11,025 | oo 0 . (400) 0 (400) 0 05/20/2049.
23342K AC 8 |DRB2017-AA2B-ABS .. [ 09/25/2020. | PaYAOWN...........cvverrerirrericeiieceiieceiiesenienens | overeineneinnneneneens | ceeneeen 144,108 | 1. 144,108 | ..eeco. 140,922 | ......... 141,536 | oo 0 ... 2,572 0 2,572 0 05/27/2042.
25150M AC 0 |DBALT 2007-RAMP1 A2 - RMBS .. | 09/25/2020. | Paydown 32,612 25,682 28,130 0 | 4,482 0 4,482 0 32,612 . 12/25/2036.
25150R AD 7 |DBALT 2006-AR6 A4 - RMBS .. | 07/27/2020. | Paydown... 0 0 0 0 0 0 0 0 0. 0 02/25/2037.
25150R AD 7 |DBALT 2006-AR6 A4 - RMBS .. [ 09/25/2020. | PaYdOWN...........cvvviriinrinnisneisnsisnniisnens | s | e 104,976 | 104,099 94,957 0 {...10,020 | ..ccoovnnnnn (VN [ 10,020 | oo 0 ... 104,976 02/25/2037.
251510 DP 5 |DBALT 2005-2 1A7 - CMO/RMB .. | 09/01/2020. | Paydown 61,366 57,904 | 0 | 3,462 0 3,462 0 61,366 N 04/25/2035.
251510 DQ 3 |DBALT 2005-2 2A1 - CMO/RMBS... .. | 09/25/2020. | Paydown... 28 28 0 0 0 0 0 [ ivnnnn28 | 0 04/25/2035.
251510 MD 2 |DBALT 2006-AB1 A1A - RMBS... .. [ 09/01/2020. | PAYAOWN..........ocoverivireiicieireiireseeieneeienens | e | e, 181 | i 9,410 110 8,906 0| oo 244 0 244 0 ....9151 | ... 0 02/25/2036.
25272K  AD 5 |DELL INTERNATIONAL LLC v | 109/17/2020. | Call @ 100.00........coceerveririiirinrineirerieniees | eevvnnisniseiveninnens | e 170,112 | i 750,000 | .......... 749,783 | .......... 749,946 0 24 0 24 0...749,970 | ..... 0 06/15/2021.
25755T AG 5 |DPABS 2017-1A22- ABS.......coooviiiviierreieneiieneiieseiins .. [ 07/25/2020. | PaydOWN............cooorrvviiiiceeieseiieseeieceiieeens 22,500 22,379 22,427 0 [ e 73 0 73 0 22,500 | ...... 0 07/25/2047.
25755T AJ 9 |DPABS 2018-1 A21- ABS... .. | 07/25/2020. | Paydown... 2,500 2,500 2,500 0 0 (0) 0 2,500 | ...... 0 07/27/2048.
25755T AK 6 |DPABS 2018-1 A22- ABS... . | 07/25/2020. | Paydown... 3,750 3,749 3,749 0 0 1 0 3,750 | ...... 0 07/27/2048.
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26208L AA 6 |HONK 2015-1 A2 - RMBS, .. [ 07/20/2020. | PaYAOWN..........ovvererireineieneiieneienniinnens | s | e ;9000 | i) 7,500 7,553 7,540 0| e (40) 0 (40) 0] e 7,500 07/20/2045. | 2FE......
26208L AC 2 |HONK2018-1 A2 - ABS......cooovirierieieeerineseienissisinnine .. | 07/20/2020. | Paydown 2,500 2,500 2,500 (V1 (0) 0 (0) 0 2,500 04/20/2048.
26224H AA 5 |DRUGC 161 A- ABS .| €| 07/15/2020. [ PAYAOWN...........ccvererirerirceiiceiieseeieneeinenens | eeneeeneeinsnsisnnnenns | ceneeeennn 81,518 | i 81,518 81,517 81,520 (U I (3) 0 (3) 0| o 81,518 04/15/2027.
26224H AE 7 |DRUGC 2017-1 A2 - ABS . | €] 07/15/2020. | PaydOwn..........ccooeviririninciciecinrisninnns | e | e 310,827 | i 310,827 | ......... 310,775 | cceveena 310,807 0 20 0 20 0 .. 310,827 04/15/2027.
26829C AZ 0 |GLGU 2015-7 AX - CDO. .. [ 07/20/2020. | PaYAOWN...........covervvirrericeeicerieseeieneeienens | oveeeeneneisenienneens | oneeeennn:50,0000 | i 50,000 | ............ 49,969 | ............ 49,963 | ......ccovenennnd 0 | oo 37 0 37 0| 50,000 04/22/2030.
26848* AA 9 |EDX/GE VII CTL 3.29 01/15/2030... .. [ 07/15/2020. | PaydOwn..........ccvveviriiiininiissienieninsiinins | e | e 170,709 | i 177,709 | oo 177,709 0 0 0 0 0 0 ... 177,709 01/15/2030.
26857E AA 6 |ELFI19AA-ABS woo | [ 09/25/2020. | PaYAOWN.........coovverriireiiriiieseiieseiieseiienens | e | e 098,697 | L 595,597 595,475 595,476 0 [ . 121 0 121 0 ... 595,597 03/25/2044.
28108P AA 4 |ESLFT2012-A AP - ABS......cooooiiivimirvinnrereceireceiieeeninns .. [ 07/01/2020. | PAYAOWN.........cocvverrrireiiriiierriieseiieseiienees | veeeeneneineniinnniens | ovnreennn 12,630 | i 12,630 | oo 12,693 | ..o 12,628 0 2 0 2 0| e 12,630 10/01/2025.
28108P AB 2 |ESLFT 2012-A AT - ABS. .. [ 07/01/2020. | PAYAOWN..........ocoverriireiireieseieseiieneiinnens | s | coivereinnnn 15368 | o 7,368 7,381 7,366 0 2 0 2 0] o 7,368 10/01/2025.
28618W AA 2 |ERL 2014-1A1-ABS coee |+ [ 09/19/2020. [ PAYAOWN.......oouverivireiirriierniieeeiiesniiesenins | cevvineniienneinnninns | ceneeeenn 49,604 | s 49,604 | ............ 47,961 | oo 49,028 | ..o 0 [ o 576 0 576 (VI O 49,604 04/19/2044.
28852E  AA 7 |ECLOIIA-CDO....cooiivirriireienrisssissesseieseieneienns .. [ 08/17/2020. | PaYAOWN...........cvveiriirrrinnisneisssiisneisnens | s | oo 109,620 | i 109,520 | .......... 109,520 | .......... 109,498 0 22 0 22 0 ... 109,520 02/15/2029.
28852L AA 1 |ECLOIIIA1-CDO .. | 07/20/2020. | Paydown... 25322 | ... 25,322 25,322 25,322 0 1 0 25,322 07/22/2030.
28852L AE 3 |ECLO Il A2-CDO .. | 07/20/2020. | Paydown... ...50,645 | ........ 50,645 50,645 50,633 0 12 (VN IO 50,645 07/22/2030.
294450 AB 1 |EQLS 2007-1 A2B - RMBS..........coomvviirrinriieneiieneiienens .. [ 09/25/2020. | PaydOWN............ovoririrriiireiieseiieceeieceiiees 328,373 | ..... 328,373 | .......... 272,858 | .......... 288,361 | ..ccoccoeeren0 | ...40,013 | i (VI 40,013 | oo 0 ... 328,373 04/25/2037.
299670 AC 3 | XAN 2018-RSO6 B - CMBS. .. 109/17/2020. | Call @ 100.00.........c.omrvrererirrierriierierineeies | cevisrineriseriieneneens | e 1,000,000 |....1,000,000 | ....... 1,000,000 0 568 0 |....1,000,012 06/15/2035.
30069L AA 6 | XAN 2019-RSO7 A- CDO... cee | €1 09/15/2020. [ PAYAOWN........oovvervirerirceiiceeisesisesiesesins | ceneisenessensssnnseins | eceseneees 279,272 | ... 279,272 | .......... 279,272 0 0 0 ... 279,272 04/17/2036.
30306M AG 4 |FREMF 2018-KF42B - CMBS........cocovvvvierriiriniernnis .. | 07/25/2020. [ PAYAOWN.......ovvriveirrireririeierisisisensessssnnins | oernniseiensssisseenis | seneeenss 28,090 | ........ 28,090 26,642 0 0 1,448 0| s 28,090 12/25/2024.
30306M AG 4 |FREMF 2018-KF42B - CMBS............cc.cccee.. .. | 09/25/2020. | Paydown... ...26,039 | ........ 26,039 24,696 0 0 1,343 0 26,039 12/25/2024.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........ .. | 09/01/2020. | Paydown... ,018,375 |...1,018,375 | ....... 1,010,261 | oo 0 0 8,114 0 [...1,018,375 07/25/2030.
317579 AA 8 |FINS 151 A-ABS .. | 07/30/2020. | Paydown... 691,139 | ... 691,139 691,139 691,175 0 | covrrverireerne(36) | o0 [ i 691,139 07/30/2026.
32027L  AE 5 |FFML 2006-FF14 A5 - RMBS.. .. | 09/25/2020. | Paydown ..214,857 ..214,857 ..189,941 ..200,866 .0 ..214,857 10/25/2036.
32051G EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS. .. | 09/01/2020. | Paydown... ..10,245 | ... 10,246 8,709 8,591 0 [ oo 1,655 | o0 | s 10,245 02/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 - CMO/RMBS .. [09/01/2020. | PaYdOWN.........ccvvreririiiiniienieiierissisniinnns | e | corieerenn 38,276 | i 38,137 35,241 37,576 0 [ o700 | i | 38,276 11/25/2035.
32113J CG 8 |FNLC 2005-4 A4 - RMBS .. | 09/25/2020. | Paydown ..356,289 ..304,739 ..329,445 0 ..356,289 02/25/2036.
34417Q AA 6 |FOCUS 2018-1 A2 - ABS.... .. [ 07/30/2020. | PaYAOWN..........ocvverrvircriiceiieseiiereiieneiinnens | ovenvineneineneineniins | cevnneeenee 50000 | i 7,500 7,500 7,501 0 | (1) | o0 | s 7,500 10/30/2048.
345397 YG 2 |FORD MOTOR CREDIT COMPANY LLC... - 109/11/2020. | GOLDMAN..........coviirriirreiieneiieneieenessenenns | eeeeeseeseesesessnneees | ceneees 2,003,750 |....2,000,000 | ....... 2,000,000 | ....... 2,000,000 0 0 0 |....2,000,000 01/09/2024.
345397 YL 1 |FORD MOTOR CREDIT COMPANY LLC .. | 08/13/2020. | CITIGROUP ,985,000 |....3,000,000 ,986,470 ,992,368 0 2,067 0 |...2,994,435 03/28/2022.
34960N AQ 9 |FCBSL3RB2R-CDO. . [ €] 09/03/2020. | Call @ 100.00............curveemieriiiriiiiniiieniens [ e | e 3,000,000 |....3,000,000 | ....... 3,000,000 | ....... 3,000,000 0 0 0 0 0 |....3,000,000 04/18/2031.
34961 AE 4 |FCOIXA1F-CDO o [ 08/17/2020. | PYAOWN..........oovverririrceiiceiieseeieseeieseeienens | coeeeeiseeneiseneieeneens | ceees 10,000,000 |..10,000,000 | ..... 10,000,000 | ..... 10,000,844 | .....ccoccccenen. 0 . (844) 0 (844) 0 |..10,000,000 11/15/2029.
34961P AE 0 |FCBSLVB2-CDO....... .. | 09/22/2020. | Call @ 100.00. ,000,000 |....3,000,000 ,000,000 ,999,919 0 55 0 55 0 ...2,999,974 07/11/2030.
35040U AA 9 [FFIN2017-1A-ABS .. [ 09/15/2020. | PAYAOWN..........ocvvomevireiereiieneeieneiieneiienens | overeineneisenennneens | cenneenn 118,390 | i 118,390 | ... 118,373 | .......... 118,380 0 10 0 ... 118,390 07/15/2033.
35041  AA 3 |FFIN2019-1A-ABS .. | 09/15/2020. | PAYAOWN.........corrvvviirrvirinnsvissessssissssniinns | cvvsensviisseessinsnsens | aeeennnnn 361,574 | 367,574 ..367,069 0 505 0. 367,574 11/15/2034.
35709B AC 9 |FREMF 2018-KF50B - CMBS..........ccoccouvvnene. .. | 07/25/2020. | Paydown 46,260 0 3,773 0 46,260 07/25/2028.
35709B AC 9 |FREMF 2018-KF50 B - CMBS........ccccoomivvinriernnicerenins .. | 08/25/2020. [ PAYAOWN.........ocvvrveiriirerriseierrsisissierssssnens [ vernniseirennnsssinnns | connene 11472 | e 117,472 0 9,581 0 . 117,472 07/25/2028.
361856 DX 2 | GMACM 2004-HE5 A5 - RMBS .. [ 09/01/2020. | PaYAOWN............overieirriririvireiiesieieneiienees | eeeeiseneiseneisnneens | oveneeeeni 21,909 | i 27,909 | o0 | 16,942 | 0 |.10,966 | 0 | 10,966 | 0| 27,909 09/25/2034.
36185M AJ 1 | GMACM 2005-AF1 A2 - CMO/RMBS.. v [ [ 09/25/2020. [ PAYAOWN.........oourvveierierirrirriissienenienieninens | oerenenisninnineninns | cevveninennnn 3,330 | i 10,498 | oo 7,780 | 10,236 | cviiviennnn0 | 00232 | 1138 | (906) |0 9,330 07/25/2035.
3622EA  AA 8 | GSAA 2007-3 1AA- RMBS..........coovvvirrriircriiereiceiieeens .. [ 09/25/2020. | PaYAOWN............overivirreiecieieceiieseeieneiiennns | oeereisensinenienneens | oveneeeeni 21,603 | i 21,603 | .o 14,326 | 21141 | 0| 462 | 0 462 | 0] 21,603 03/25/2037.
362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS .. 109/01/2020. | PaydOwn..........ccvoeviriiinisiissienienisrinins | e | e 211,508 | i 215,547 | ... 191,492 | .........221,865 | ......ccc.......0 | in(371) | ... 9,986 | ... (10,356) | oo l0 | 211,508 02/25/2036.
36242D BZ 5 |GSR 2004-9 B1- CMO/RMBS .1 09/01/2020. | PYAOWN..........ooevererrirerirreriseeieseiienesienens | ovneeenensisenneinnneens | oneneeeenn 44,194 | L 44194 | 42924 | 43,028 | 0 [ T2 0 T2 |0 44,194 08/25/2034.
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36242D PG 2 |GSR 2004-14 3A2 - CMO/RMBS.........ccooomvrvearririniiinns .. | 09/01/2020. | Paydown 36,879 36,314 35,971 0 0 908 0| e 36,879 | ... 0 12/25/2034.
36242D UQ 4 |GSR2005-AR14A1-CMO/RMBS........c.coovovemrieriiicirinns .. | 09/01/2020. | Paydown 5,433 5,283 5,243 0 0 190 0 [ oo 5433 | ... 0 01/25/2035.
36242D VY 6 |GSR 2005-AR14A2 - CMO/RMBS............cooovverrrirariirs .. | 09/01/2020. | Paydown... 77 682 677 0 0 41 0 M7 | . 0 01/25/2035.
36655 AB 1 | GRMML 182 ATR - CDO ceee [ [ 08/20/2020. [ PAYAOWN..........couiveiiiciiricinissisiieniens | e | 816,021 | L 616,021 | .......... 616,021 | .......... 616,056 | .....oooccvvennnd 0 0 (36) 0 .. 616,021 | ...... 0 11/20/2029.
36655Y AB 3 |GARR 2018-1 A1T - CDO.....ccocoorrriirricrireneiecienenens .. [09/21/2020. | PAYAOWN..........ocvvermerirerircerineeieserienenienens | oveeveeneessneennneens | conneen A47,159 | L 447,159 | ......... 447,159 | ......... 447,288 | .......cccc.....d 0 0 (130) 0] ... 447,159 | ... 0 03/22/2027.
390556 AL 2 |GRTLK 141RAR-CDO .. | 07/15/2020. | Paydown... 5,459 5,459 5,460 0 0 1) 0 | o 5459 | ... 0 10/15/2029.
39678W AA 6 |GREENWICH CAPITAL STRUCTURED PRODUCTS TR. | .. | 09/01/2020. [ PAYdOWN...........cocirvverrerinriineiieniiisnenienniens | covveesniissniisnninns | oo 18,229 | 100..18,229 | .. 18,035 | e 22,453 | ..o 0 0 (4,224) 0| 18,229 | ...... 0 09/01/2034.
40423X AB 8 |NZES 2018-PLSTA- CMO/RMBS..........cooovvvrirriiirrrins .. [ 09/25/2020. | PaYAOWN..........ocvverrvirriiceiisneiieseiieseiienens | covsreienneinsseiseneens | conneeen 156,873 | 1...156,873 | .......... 156,871 | .......... 156,872 | oovooerrna (U 1 0 1 0 ... 156,873 | ...... 0 01/27/2048.
40423X  AC 6 |NZES 2018-PLS1B- CMO/RMBS...........ccoovvvmrriirrrinnns .. | 09/25/2020. | Paydown... LT84BT | (U I (0) 0 (0) 0] 78,436 | ..... 0 01/27/2048.
40423X AF 9 |NZES 2018-PLS2 A- ABS .. | 09/25/2020. | Paydown... .......552,288 0 2 0 2 0 ... 652,290 | ...... 0 02/25/2048.
40423X  AG 7 |NZES 2018-PLS2B - ABS .. [ 09/25/2020. | PaydOWN..........oorvvvrriinniniissiissiissssissnns | s | e 191,850 | 10.191,850 | ... 191,849 | . 191,850 | o0 | e (0) 0 (0) 0 ... 191,850 | ...... 0 02/25/2048.
40432B AZ 2 |HALO 2007-2 3A6 - CMO/RMBS.... .. | 09/01/2020. | Paydown... ....60,899 (1,059) | ........ 3,005 |...cooennen. (4,083) | ....coooenne 0 | o 56,836 | ...... 0 09/25/2037.
41161P  EZ 2 |HVMLT 2004-5 3A - CMO/RMBS.... ... | .1 09/01/2020. | Paydown... 19,620 | 0| s 140 0 140 0| e 19,760 | ...... 0 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A - CMO/RMBS..........ccocoommrviierrirerins .. | 09/01/2020. | Paydown 27,609 0 . (500) 0 (500) 0 | o 27,109 | ...... 0 08/19/2034.
41161V AC 4 |HVMLT 2006-7 2AA - RMBS s .. | 09/21/2020. | Paydown... ..374,851 16,944 | L 0 [ 16,944 | ..o 0 . 391,795 | ...... 0 09/19/2036.
41162N  AC 1 |HVMLT 2006-14 ATA-RMBS.........ccoovvemirrrerrireciirennnens .. [ 09/21/2020. | Paydown... R .102,378 28,987 0 28,987 0 . 131,365 | ...... 0 02/19/2037.
411707  AB 8 |HNGRY 2018-1 A1 -ABS......covvirnrirerreicrerineissisenieniens .. | 09/20/2020. | Paydown 8,500 8,486 8,491 0 9 0 9 0 8,500 | ...... 0 06/22/2048.
411707 AD 4 |HNGRY 2018-1 A2 - ABS.... .. | 09/20/2020. | Paydown... 5,000 5,000 5,000 0 0 0 0 0 5,000 | ...... 0 06/22/2048.
42806D AH 2 |HERTZ2015-3A-ABS . | 09/25/2020. | Paydown... ...1,265,934 | ....... 1,251,692 | ....... 1,262,867 | ..ovvvrerennd 0 [ 3,066 0 3,066 0 ...1,265934 | ...... 0 09/27/2021.
43132A° AA 6 |HILDENE COLL MGMT COLLC. .| .. 107/01/2020. | Redemption @ 100.00.........c.cvuvrevererermeerrrninns [ wrveernveirverserirenirnee | wevveener.84,680 | ........84,680 | ............84,680 | ...........84,696 | ......cccee..0 | v 0 12/28/2042.
43133A AA 5 |HITR2018-1A1-CDO.... .| €| 07/10/2020. | Paydown 0 10/11/2038.
43283A AA 3 |HGVT 2017-AA-RMBS .. | 09/25/2020. | Paydown... 0 12/26/2028.
43285H AA 6 |HGVT 2020-A A - RMBS .. | 09/25/2020. | Paydown... 0 02/25/2039.
43739E AP 2 |HMBT 2005-1 A1 - RMBS .. | 09/25/2020. | Paydown 03/25/2035.
43739H AA 8 |HMBT 2006-2 A1- RMBS.... <. | .. | 09/25/2020. | Paydown... 0 12/25/2036.
440405 AE 8 |HORZN 181 A-ABS.......ccooooiriiireisreieceeeceeieceeiesenens .. | 09/15/2020. | Paydown... 0 12/15/2038.
44040H AA 0 |HORZN 2019 A-ABS... .. | 09/15/2020. | Paydown 0 07/15/2039.
45254N  MZ 7 |IMM 2005-2 1A2 - RMBS..........cccoooimmmrimimiiiiniiiniiiiniins .. [ 09/25/2020. | PaYAOWN............cvverrierreiiniiiseiiesieieneiienens | s | oveneennn 14,605 | i 14,605 | ........... 12,268 | ............ 12,950 0 1,655 0 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 - RMBS .. | 08/25/2020. | Paydown... 6,168 0 5,321 0 846 0 08/25/2035.
45257E  AB 0 |IMSA 2006-5 1AB - RMBS . .. | 09/25/2020. | Paydown ..286,723 ..262,514 0 24,209 0 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1- CMO/RMBS.........coooommrrirariiiannes .. [ 09/25/2020. | PAYAOWN...........coverririrriiicieireiieseiieneiienees | cvereieeneiseneienniens | overeeeen 48,909 | o ...49,118 02/25/2035.
45660L LP 2 |INDX 2005-AR7 4A1 - CMO/RMBS. .. | 09/01/2020. | Paydown... L7234 ...16,715 06/25/2035.
45660L LQ 0 |INDX 2005-AR7 5A1 - CMO/RMBS. .. | 09/01/2020. | Paydown .123,688 ..135,763 06/25/2035.
45660N X9 1 |INDX 2004-AR6 5A2 - CMO/RMBS. .. 1 09/01/2020. [ PAYAOWN......ccoovvriveiriiernireireriesiseisesssssisennns | eeesnsssiesssssseenes | soeeensseens 7,891 6,545 0 10/25/2034.
45686@ AB 0 |INFRASTRIPE LLC......ccooooiiiiiiciiiereieneeceieceiieninis oo [ 09/30/2020. | DIFECL........coooeeveocvieeiceeieceiieeeiesesieseniens | oeeeiseneieseieneees | eooereiienes 3,000 2,993 0 09/30/2024.
46590B AA 2 |J.P. MORGAN TAX EXEMPT PASS THROUGH TRUS.... .. [ 09/01/2020. | PAYAOWN.......ccvvvererrrrirniriireriiisiresssisissssens | covnseeersnsssesensnes ..396,604 | ...... 396,604 396,604 396,586 0 18 0 06/17/2041.
46591K  AC 7 |JPMMT 198 A3 - CMO/RMBS...........ccoovoerrireriereriirenienns .. [ 09/01/2020. | PaydOWN............ovomvvireiererieseiiereeieeeiieeees 985,454 985,454 998,234 993,779 0 (8,325) 0 03/25/2050.
46617Y AP 8 [JFIN 2015R A2R - CDO C[09/15/2020. | PaYAOWN........cvvuiirririiereriiieireniensesssieresinns | seevernsisesensnennnninns | coneneeenn 84,343 | i, 84,343 84,343 84,316 0 27 0 03/16/2026.
46619U AB 5 |APEXC 2017 AF - CDO . | 08/17/2020. | Various ..2,977,829 | ....... 2,977,829 | ....... 2,978,028 0 (36) 01]...2,977,992 | ... 0 04/24/2029.
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46619X  AA 1 |HENDR2015-3 A-ABS......ccoooiiiiiiriieciiere e . [ 09/15/2020. | PaYAOWN..........oceverrrirrerirerieneeieseiienenienens | oeeeneensineneinnniens | onereernnni 28,588 | o 28,588 28,563 28,565 0 23 0 23 0 28,588 | ...... 0 03/17/2070. | 1FE......
466247 UG 6 |JPMMT 2005-A6 7A1 - CMO/RMBS.........cocovvvrervriirrniinns .. 1 09/01/2020. [ PAYAOWN.......ccovvvrivririierenieirerinieeesinersssenens [ verennnsiensnineniens | conreneennnn28,574 | i 28,580 27,937 28,463 (V1 110 0 110 0 28,574 | ...... 0 08/25/2035. | 1FM......
46627M AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS .. | 09/01/2020. | Paydown... 2,607 1,760 2,308 0 (24) 0 (24) 0 2,283 | ... 0 12/25/2035. | 1FM.....
46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS v |+ 1 09/01/2020. | PAYAOWN........oocviviiiiiiiniinsieiiesicisniienns | cevississiienenienins | oo 30,164 | L 36,002 2,800 35,006 0 ... 1,158 0 1,158 0] oo 36,164 | ...... 0 03/25/2036. | 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 - CMO/RMBS...........ccocoommrrirarii .. [09/01/2020. | PAYAOWN..........ocvvorrvircericerirerieserieneninnens | oveeeesnneisenesnneens | v 1,211 | i 1,284 0 1,168 0 [ oo 43 0 43 0] o 1211 | ... 0 04/25/2037. | 1FM.....
46632T AA 3 |JPMMT 2008-R2 1A1 - CMO/RMBS... .. [09/01/2020. | PaYdOWN.........cvvvrririiiniiseiciienisnisniinnns | e | e 38,421 | i 38,421 31,169 33,244 0 ... 5177 0 5177 (VI O 38,421 | ... 0 07/29/2037. | 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS... .. [09/01/2020. | PaYAOWN...........cvverrvirreirerieneiieneieneiienens | s | conneeen 133,479 | i 133,479 | .......... 103,530 | .......... 133,461 | oo 0 [ e 19 0 19 0 ... 133,479 | ...... 0 11/26/2036. | 1FM.....
46633M AM 1 | JPMRR 2009-6 2A2 - CMO/RMBS.........coocovvvvierrieriirnns . [ 09/01/2020. | PAYAOWN...........oovvermrrerrerirceiiereiissesienesienens | oveeveneneisnnseineniens | coneeeenn 150,666 | eveee 152,967 | ..oocvveen. 15,451 | oo (U IO 0 [..150,666 | ............... 0 [ 150,666 | .......ccovounee 0 ... 150,666 | ...... 0 04/26/2035. | 1FM.....
466365 AA 1 |JACK 2019-1 A2l - RMBS .. | 08/25/2020. | Paydown... .A7,500 | 17,500 ....17,500 ....17,500 0 0 0 0 (VN I 17,500 | ...... 0 08/25/2049. | 2FE......
46637U AA 5 [JPTEP A- CMO/RMBS........oomiriiiiriirriieneiieceiieseiienns . | 09/01/2020. | Paydown... .r...1,109,405 |....1,109,406 ,070,576 | ......1,074,250 | .....ccoceeenncd 0 |...35,155 0 35,155 0 ...1,109,405 | ...... 0 10/27/2042. | 1FE......
46637V AA 3 |JPTEP A-CMO/RMBS.........ccoooiimviinriiriineiisseisniins . [09/01/2020. | PaYAOWN..........ocvverrieirriineiiseiieneiieseiinens | nreisniessissnniees | v 210,859 | ...... 210,859 209,383 209,500 0 ... 1,359 0 1,359 0 ... 210,859 | ...... 0 09/17/2042. | 1FE......
46639A AA 7 |JPTEP A-CMO/RMBS........cooooriiceiereiereieneiiseneii - [ 09/01/2020. | PYAOWN.........oooeverriirrieiceeiceeiecesieceiienens | oeeeeisenesseneieneins | e 92,894 92,894 89,178 89,504 0 3,390 0 3,390 0 92,894 | ...... 0 12/27/2042. | 1FE......
46645A AB 7 |JP MORGAN RESECURITIZATION TRUST SERIE .. | 09/25/2020. | Paydown... 283,858 | ...... 283,857 | ..ccoue. 260,084 | .......... 275,062 | ..oovvriinnn 0 [ 8,796 0 8,796 0]...283858 |.... 0 06/26/2047. | 1FE......
472320 AA 8 |JMAC 08R1A - CMO/RMBS..........cooovrvierrieriieriiieneens - [ 09/01/2020. | PAYAOWN.........oooevermriircieirceniceiieceiieceiienens | oeeeiseneessenesenseens | orereienecd 45539 | ........ 46,092 | ............ 33,719 | oo 44,055 | ......ccceeveennd 0 ... 1,484 0 1,484 0]....45539 | ... 0 06/25/2047. | 1FM.....
472321  AA 6 |JMAC 2008-R2 1A1 - CMO/RMBS.. .. [09/01/2020. | PAYAOWN.......oouvirriririiniiericrienissiiesinnns | ceviesiienieneeseinnes | v 6,883 6,883 5,275 6,129 (1 753 0 753 0 .6,883 | ...... 0 09/30/2035. | 1FM......
472321 AG 3 |JMAC 2008-R2 1A3 - CMO/RMBS.. .. | 09/30/2020. | Paydown... 0 | v 7,957 42 (4,546) (I - (278) 0 (278) 0 | e(4,824) | ... 0 09/30/2035. | 1FM.....
47232C AH 7 | JMAC 2009-R1 4A2 - CMO/RMBS.........cccovvrmivnrirrirerirines .1 09/01/2020. | PAYAOWN........cvurerrrrierirriersiseieressssiensesisens | crenisissssseennnsneene | connrnnens 140,047 | ...... 140,416 | ......... 136,640 | .......... 143,963 | ..cocvvivnnnd (VN (457) | wovernn 3,459 | ..o (3,916) | .oovvvvvrrirene 0 . 140,047 | ...... 0 06/21/2037. [ 1FM.....
47232D AA 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. [ 09/25/2020. | PAYAOWN..........oovverivireeirceiicerisesieceiienens | veneeseneseenseeeneens | coereiin 105,538 | ...... 105,538 | ......c..... 91,610 | ......c... 105,018 0 520 0 520 0 ... 105,538 | ..... 0 04/25/2037. | 1FM.....
47232D AE 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 09/25/2020. | Paydown... (0 [ 16,872 0 94 0 [ v (94) 0 (94) 0 0 ... 0 04/25/2037. [ 1FM.....
47232D AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. [ 09/01/2020. | PAYAOWN...........ocvvereerireeerreriserieeesieeenienens | oeeeesesessesesseneens | eooeneninnes 3,763 3,763 3,763 3,720 0 | v 42 0 42 0 3,763 09/01/2036. | 1FM.....
47232D AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 09/01/2020. | Paydown 0 792 0 0 0 0 0 0 0 0 09/01/2036. | 1FM.....
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. [ 09/01/2020. | PAYAOWN...........oovvermerirerirceiiieneriesesiesesisnens | eeeesseneessenessnneens | veneeinns 79519 | ... 79,519 | oo 75,394 | oo 79,024 | ..o 0| 495 0 495 0 09/01/2036. | 1FM.....
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 07/01/2020. | Paydown... 149 (5) 0 5 0 5 0 09/01/2036. | 1FM.....
47232D BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 07/28/2020. | Paydown 0 7,317 0 0 (46) 0 09/25/2036. | 1FM.....
47232D BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 09/25/2020. | Paydown... 0 3,301 0 09/25/2036. | 1FM.....
47232D BM 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 09/25/2020. | Paydown... 0 (3) 0 09/25/2036. | 1FM.....
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 09/01/2020. | Paydown 0 4,135 0 05/01/2036. | 1FM.....
47232D CQ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 09/25/2020. | Paydown... 0 696 0 12/25/2036. | 1FM.....
47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 09/25/2020. | Paydown... 0 0 0 0 12/25/2036. | 1FM.....
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. [ 09/01/2020. | PaydOWN...........cvvvrriinrienrineisnniieneiennns | s | onnnennn84,508 | ..0..84,5068 | ........... 14,995 | ... 79131 | 0 [ 5,375 0 5,375 0 04/01/2047. | 1FM.....
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 09/01/2020. | Paydown... 0 0 0 0 04/01/2047. | 1FM.....
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. [ 09/01/2020. | PaYdOWN...........cvveirieinriennineiisneiisneiisnnes | s | e 16,883 | 116,883 | ooviieci 13,332 | oo 15,839 | oo 0 ... 1,045 0 1,045 0 06/01/2037. | 1FM.....
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 09/01/2020. | Paydown 5,343 25,976 0 ... 1,595 0 1,595 0 08/01/2037. | 1FM.....
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 09/01/2020. | Paydown... 25,182 37,844 0 [ 3,193 0 3,193 0 09/01/2035. | 1FM......
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 09/01/2020. | Paydown... 1,070 (109) 0| 109 0 109 0 09/01/2035. | 1FM.....
47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 09/01/2020. | Paydown... 6,929 9,809 (V1 I 79 0 79 0 12/01/2036. | 1FM.....
47232Q  AA 1 |JMAC 2009-R2 1A - CMO/RMBS..........coovoirviiriiieriis . | 09/01/2020. | Paydown 36,213 34,316 0. 2,944 0 2,944 0 11/26/2037. | 1FM.....
47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/01/2020. | Paydown... 27,539 27,533 0 6 0 6 0 02/01/2037. [ 1FM.....
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/01/2020. | Paydown... 0 (0) 0 0 0 0 0 0. 0 02/01/2037. | 1FM.....
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47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ - [ 09/01/2020. | PYAOWN.........coovvirriireiirceeiceeieseiieceiienens | eeeeiseneiseeneeeeneens | overeieen 20,657 | ........ 20,657 20,657 20,652 0 5 0 5 0 | o 20,657 | ...... 0 02/01/2037.
47232V AJ 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 09/01/2020. | PAYAOWN........cooivirriricirerieieesiereeseienenes (V1 1,060 0 6 (V1 (6) 0 (6) 0 0 ... 0 02/01/2037.
47232V AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 09/01/2020. | PQYAOWN..........cooevererireeirceeicericesieseiienens | veeeeienesseneesnnnens | vnrenin 32,294 | ... 32,294 | 13,115 | . 27171 | s 0 | 5,123 0 5,123 0 32,29 | ... 0 09/01/2035.
47232V AZ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 1 09/01/2020. | Paydown... 0 2,088 195 .(13) 0 [ e 13 0 13 0 0. 0 09/01/2035.
47232V BG 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [ 09/01/2020. | PQYAOWN..........coovvermerirerirreeiesenisenieeeninens | eeeesseessssensssnneens | covneiins 100,142 | ... 100,143 0 96,521 0 3,621 0 3,621 0 ... 100,142 | ...... 0 11/01/2036.
47232V BH 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/30/2020. | Adjustment 0 0 0 (458) 0 0 0 0 0 (458) | ...... 0 11/01/2036.
47232V BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/30/2020. | Adjustment. 0 0 0 (857) 0 0 0 0 0 (857)] ...... 0 11/01/2036.
47232V BL 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 08/01/2020. | Paydown 13 0 0 0 (0) 0 0 ... 0 11/01/2036.
47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [09/01/2020. | PaYAOWN..........ocvverriirrevineiiseiiesiiieninienens | oeseeeesniessnesnnnnens | oneneennn 39,234 | L 35,234 35,234 35,189 0 46 0 35234 | ... 0 11/01/2036.
47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 08/01/2020. | Paydown... 5 0 0 0 (0) 0 0 ... 0 11/01/2036.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/01/2020. | Paydown 2,591 0 2,166 0 938 0 3,104 | ... 0 11/01/2037.
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [09/01/2020. | PAYAOWN..........ocevomerireiecevieneeieseiienenienens | covereeeeneiseneneneens | e 13,171 | i 13171 | e 13471 | 13,148 0 22 0| e 13171 | ... 0 07/01/2036.
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 09/01/2020. | PAYAOWN........courirrririrriersrissiserinsisissnsssinnns | wrnvenersnsneesennsinnens | vernnssesrennnenn [ crerinnns 4,823 77 12 0 (12) 0 0 ... 0 07/01/2036.
47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [09/01/2020. | PAYAOWN...........ocevorrririiiceiiseeieneiieneiienens | ovseeioeneineneinsneins | orereersni 38,878 | o 33,678 28,373 32,974 0 704 0 | e 33,678 | ..... 0 04/01/2037.
47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 109/01/2020. [ PAYAOWN.........oovererneinriericrienirsneessieniiens | cervierienennesnninnns | coveriennenn 9,352 [ i 9,352 9,352 9,307 0 45 0 [ e 9,352 | ...... 0 04/01/2036.
47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/01/2020. | Paydown... 537 0 0 0 0 0 0 0 0. 0 04/01/2036.
47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 09/01/2020. | PAYAOWN........couvirrrririreniiesirenisisissnierenssnens | vernnsserennnnneenns | conneeeennns 19,959 | i 19,959 | .cooeneee 14,278 | oo 19,817 0 143 (VN I 19,959 | ... 0 03/01/2036.
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/30/2020. | Paydown... 104 0 (2,306) 0 (3) 0 (2,309) | ...... 0 03/01/2036.
47232V ED 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 09/01/2020. | PAYAOWN........couvirvirirererinisirenisisisssierenssnens | vernnserennnnseenns | conneeeennn 16,012 | i 16,012 | v 15,779 | v 15,931 0 81 0] e 16,012 | ...... 0 03/01/2037.
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/01/2020. | Paydown... 5,164 0 0 (0) 0 0 03/01/2037.
47232V EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 08/26/2020. | Paydown 20,193 19,287 0 173 0 20,193 . 04/01/2037.
47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown... ....10,998 0 215 (VN 13,402 | ...... 0 04/01/2037.
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown... 0 0 0 0 0 04/01/2037.
47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 09/01/2020. | Paydown 23,256 23,248 0 8 0 23,256 . 02/01/2036.
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown... 2,889 (140) 0 140 0 0 ... 0 02/01/2036.
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown... ...11,902 ...25,107 0 3,675 0 28,782 | ...... 0 01/01/2047.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 09/01/2020. | Paydown ....10,971 ...17,525 0 494 0 N 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown... 0 ..(42) 0 42 0 0 ... 0 02/01/2036.
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. . | 09/30/2020. | Paydown... 14 (4,497) 0 (17 (VI (4,514) | ...... 0 01/01/2047.
47760Q AA 1 |[JIMMY 2017-12I- ABS... .| .. | 07/30/2020. | Paydown 8,889 8,895 0 10 0 07/30/2047.
48244X  AA 0 [KDAC 2017-1 A-ABS.....ccooviiriiireiieriiiens C|09/15/2020. | Paydown... 25,281 25,281 0 0 1 0 . . 12/15/2042.
48274W AE 7 |KVK2016-1D-CDO .| €| 07/20/2020. | RW Baird ....1,500,000 | ....... 1,500,234 | ...... 1,500,344 | ...ccooovns (U I 132 0 132 0 ...1,500,476 | ...... 0 ]..( - 01/16/2029.
49255P  AA 1 |KSTRL2018-1A- ABS C|09/15/2020. | Paydown... 32,903 31,974 32,074 0 829 0 829 0 32,903 N 12/15/2038.
493268 AY 2 |KSLT 2000-B A2 - ABS.... .. | 07/27/2020. [ PAYAOWN......ccovvrvrirrieisirriereniseeensessssesensns | evessenniseninnsnnenenns | sonrnnnnenneedy 153 | i 4,153 3,364 4,153 (V1 IR 1 0 1 (N 4,153 | ... 0 07/25/2029.
50196@ AA 5 |LCNNORTHAMERICAN FUND III-D LP........cccoooovvirinnnee [ 07/29/2020. | DIFECL........cveveeverevereeeirreeieeeeieseessessssenessens | conneesnneessneesnnneens | ooneeeen.DA1,459 | L 581,630 | .......... 581,630 | .......... 272,082 | ..coovennnd 0 (7,739) 0 (7,739) 0] ... 541,459 | ... 0 07/24/2034.
50543L AA 0 |LAFL 2016 A1-ABS.....cccovvrviriinrreiiereeninns C[09/15/2020. | PQYAOWN........ovvurirviririreriiinirenisisisssserensnns | seeversnssssensssssnsiens | sovnennrnn00,726 | i, 66,726 65,432 65,867 0 859 0 859 0] . 66,726 | ...... 0 01/15/2042.
50543L AA 0 [LAFL2016 A1-ABS......cccoovmiriiiirireriiecnienas C|09/15/2020. | Paydown 0 0 0 0 0 0 0 0 0. 0 01/15/2042.
52520M BS 1 |LMT 2005-2 2A1 - CMO/RMBS... .. | 09/25/2020. [ PAYAOWN.......ccoovvriverireirerenieireriniseienisnsnenins [ verennneinensnnenens | e 44,428 | s 46,382 | ............ 27,621 | oo 43,279 | o (VN 1,149 0 1,149 0] ot 44,428 | ... 0 12/25/2035.
52521R  AC 5 |LMT 2007-5 1A1 - CMO/RMBS... .1 09/25/2020. | PaYAOWN..........oocvorrvirerirceeieneiieneiienesienens | covnevinensinnneisnnnens | overeereni 38,200 | i 35,030 24,757 30,978 0 2,293 0 2,293 0 33,270 | ...... 0 06/25/2037.
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52522D AG 6 |LXS2006-16N AAT - RMBS.......ccooormrimieririieirereneeienes .. 1 09/25/2020. | PAYAOWN.......couuvvmrirrircereriieneeienieeissensnens | seernssiseineneneneens | cenenn 242,150 | i 242,150 | .......... 188,035 | .......... 228,983 | ..o 0 |.. 13,167 | oo (V1N IS 13,167 | v 0 . 242,150 | ...... 0 11/25/2046. | 1FM.....
525241 AL 9 |LXS 2007-1 WF1-RMBS.......cc.ceervrrnecn .. 1 09/01/2020. [ PAYOWN........coovvrivririerenieireriniseeninensnsenins [ verennneisersnincnens | e 18,973 | i 18,950 | .coccvvviene 7,356 | oo 18,616 | coovercin (V1 I 356 0 356 0] e 18,973 | ...... 0 01/25/2037.
542514 EV 2 |LBMLT 2004-1 M2 - RMBS..........ccccsurvnnee . 109/25/2020. [ PAYAOWN........oorvercerrrenrierierieseseessninnniens | svvvssersersneensninnens | conervenenennndy 518 [ s 4,518 4,427 4,453 0 65 0 65 (V1 IO 4518 | ... 0 02/25/2034.
543190 AA 0 |LTRANIIIA1-ABS .. [ 08/15/2020. | PAYAOWN..........ocvverriirriirceeieneiiessiieneiiesens | oveeeinensinnneinnnnens | e 164,112 i 164,112 | ... 162,278 | .......... 162,682 | oo 0 ... 1,430 0 1,430 0 .. 164,112 | ...... 0 01/17/2045.
55446M AA 5 |MAACH1A-ABS...... C| 09/15/2020. | PQYOWN........covermerrvnerierierireessensssssersenins | crneriereseeseninnnnnne | covinerenei9,297 | v 29,297 29,296 29,296 (U I 1 0 1 0 29,297 | ...... 0 10/15/2039.
576433 GM 2 | MARM 2003-6 6A1 - CMO/RMBS... .. [09/01/2020. | PaYdOWN.........cvvorerirririiniieniciierisnisniicnnns | e | e 14,288 | L 14,288 | ............ 13,752 | oo 14,246 0 42 0 | 14,288 | ...... 0 12/25/2033.
576433 XA 9 |MARM 2005-1 3A1 - CMO/RMBS... ... | .. | 09/01/2020. | Paydown... 828 787 781 0 47 0 828 | ... 0 02/25/2035.
576433 XW 1 |MARM 2005-2 3A1 - CMO/RMBS.........cccmvviiiiciierinnens .. [09/01/2020. | PAYAOWN.......oonvvrrirrireiinrieeiieeiesiseessninnes | cevinseisseinsniseennnns | ceeieenrennn88,270 | i 88,270 84,739 83,934 0 4,336 (VN I 88,270 | ...... 0 03/25/2035.
576434 UH 5 |MALT 2004-9 A6 - RVMBS, .. | 09/01/2020. | Paydown... 2,891 2,891 2,889 0 2 0 2,891 | ...... 0 08/25/2034.
57643L LC 8 |MABS 2005-AB1 A4 - RMBS... ceee [+ [ 09/01/2020. [ PAYAOWN.........oovenrircrierireireiiseienisenienines | reeernensnsniseinsene | connennenn83,522 | vvianc 83,522 83,417 81,690 0 1,832 (V] I 83,522 | ...... 0 11/25/2035.
58503F 40 3 |MEDLEY CAPITAL CORP.......cccooomirirmrirreririnrinerierienes .. | 09/16/2020. | Various ...1,165,800 | ....... 1,153,233 | ....... 1,153,475 0 7,872 0 ]...1,161,347 | ...... 0 01/30/2021.
590200 ZE 8 |MLMI 2005-A6 1A1- RMBS .. [ 09/25/2020. | PAYAOWN.......coomvvrrirrireirereseeierieeiseesensnees | seesssessessessesesneens ..76,996 | ........ 76,996 L T1,774 ... 74,129 0 2,867 (V)N I 76,996 | ...... 0 08/25/2035.
61125# AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23... v | .+ | 09/28/2020. | Direct ,210,400 |....2,210,400 ,984,594 0 1,507 0 ...2,210,400 | ...... 0 10/30/2023.
61690P AM 3 |MSRR 13R7 6B - CMO/RMBS..........coccomrririrrrisericrirenes .. | 07/27/2020. | PAYAOWN.......vvvvirircierierieeieeecesesienieens 88,870 88,579 | v 78,631 | oo 83,542 0 5,328 (VN I 88,870 | ...... 0 12/27/2046.
61690P AM 3 |MSRR 13R7 6B - CMO/RMBS..........cocovrmrireirrirrirenieins .. | 08/25/2020. | Paydown... 92,940 92,188 81,835 86,801 0 6,139 0 92,940 | ...... 0 12/27/2046.
61690P AM 3 |MSRR 13R7 6B - CMO/RMBS..........ccccnvrerenne .. | 09/25/2020. | Paydown... 88,594 88,593 | ..ooooee. 78,643 | ..o 82,287 0 6,307 (V)N I 88,59 | ...... 0 12/27/2046.
61690P AV 3 |MSRR 13R7 10B - CMO/RMBS.........ccovvrvererieirierniienns .. | 09/01/2020. [ PAYAOWN......covvriveirrireririeererisisisensesssssnnns [ oernniseiessssisssnnis | seneeensnns 41,560 | ........ 41,560 | oo 41,508 | ...cooevnee 41,440 0 120 0 [ oot 41,560 | ...... 0 12/27/2046.
61748H QJ 3 |MSM 2005-8SL A2B - RMBS .. | 09/25/2020. | Paydown... ...83,562 | ....... 83,562 | ..coonnen. 77,190 | oo 82,452 0 1,110 (VN I 83,562 | ...... 0 11/25/2035.
61749L BM 2 |MSM 2006-8AR 6A2 - CMO/RMBS. .. | 09/01/2020. [ PAYAOWN.......ccovvrirrirriererieirenssisesensssiensnnnns [ verinnrnesennnsseerenns | e 10,824 | i 10,824 5,400 0 5,424 0] e 10,824 | ..... 0 06/25/2036.
61751D AE 4 |MSM 2006-17XS A3A - RMBS .. [09/01/2020. | PAYAOWN.......ovuvirrercercrirereerierienesseesensnens | seveserserinenineenenns | cveieeennn82,235 | s 82,235 ...81,473 0 762 0 82,235 0 10/25/2046.
61751M AU 8 |MSM 2007-10XS A18 - RMBS. .. | 09/01/2020. | Paydown 50,657 ....44,402 0 [ iiiennn8,255 |0 | 02/25/2037.
61758M AA 5 | MSRR 2009-R2 A1 - CMO/RMBS .. [09/01/2020. | PAYAOWN.......oouverrercererinrirerierireserseesensnens | sevesersserineninsenenns | cveeeeernn 98,992 | Lo 98,992 95,785 0 | 3,207 |0 [ 098,992 | ..o 04/26/2036.
62946A AC 8 |NPRL2017-1 A1-ABS... .. | 09/20/2020. [ PAYAOWN........covvriveiriireririeirerisisiseniessssssins [ rersniesessssissnnis | sonnveennd 67,555 | ........ 67,555 67,555 0 10/21/2047.
62947A  AA 1 |NPRL2019-2 A1 - ABS .. | 09/19/2020. | Paydown 235,827 | ...... 235,827 235,823 235,823 0 11/19/2049.
62947A AB 9 |NPRL2019-2A2-ABS... .. 109/19/2020. | PAYAOWN........oovvvmrirrircireiieeieeiiesiseissensnnes | seeveseinseissesiiesesnens | seveenenn 157,008 | ......157,086 | ..........157,059 | .......... 157,059 0 11/19/2049.
63939E AB 9 |NAVSL 2015-A A2A - ABS .. | 09/15/2020. | Paydown... ..176,453 0 12/15/2028.
643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS .. | 09/01/2020. | Paydown .. 13,770 0 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS.... .. | 09/01/2020. | Paydown... 5,511 0 10/25/2036.
64829T AA 9 |NZES 18FNT1A- CMO/RMBS... .. | 09/25/2020. | Paydown... 53,204 53,207 0| ..(11,603)| .. .0 05/25/2023.
64829T AB 7 |NZES 18FNT1B- CMO/RMBS... .. | 09/25/2020. | Paydown 88,684 88,686 0| ..(19,347) | . .0 05/25/2023.
64829T AH 4 |NZES 18FNT2 A- ABS. . | 09/25/2020. | Paydown... 36,848 36,844 0| oo 14 0 07/25/2054.
64829T AJ 0 |NZES 18FNT2B - ABS. .. | 09/25/2020. | Paydown... 32,943 0 8 0 07/25/2054.
65130P AW 0 |NEWFL 2016-1 A2R - CDO. .| C| 07/20/2020. | Paydown 71,311 . 0 04/20/2028.
65535V MJ 4 |NAA2005-AR3 1A1-RMBS... .. | 09/25/2020. | Paydown... ....11,592 0 259 0 07/25/2035.
65535V NL 8 |NAA 2005-AR4 5A3 - RMBS... .. | 09/25/2020. | Paydown... 4,494 0| oo 147 0 08/25/2035.
65536H BW 7 |NHELI 2006-FM1 2A3 - RMBS .. | 09/25/2020. | PAYAOWN.......coouvvreriririrerinirirsnrerensseienenisnens | rerneinninnneinnes | e 202,041 | 1.0.202,041 | ... 175,776 | ... 201,393 | oo 0 [ o 648 0 11/25/2035.
65538P AA 6 |NAA2007-1 1AA - RMBS .. | 09/01/2020. | Paydown 0 7,453 0| oo 298 0 03/25/2047.
65539C AK 2 [NMRR 2011-4R 110 - CMO/RMBS.........ccovvvirvirriirerinins .. | 09/01/2020. [ PAYAOWN.........ovvvreverrriirererieirerisniseienisesensnnens [ versnncrennsieseinns | coeeenn 103,536 | 1...105,315 | ..........91,537 | ......... 105,276 | ..ccovvvvennl0 | 1,032 | ........ 2,772 | (1,740) | covveviree 0. 103,536 | ...... 0 12/29/2036.
67087T DE 8 |OAK 2002-A A3 - ABS . 109/01/2020. [ PAYAOWN.......coovverrercrrrinernerieniseessensssinnns | senensensnensenenensennes | cvereeneenn 19,018 | 100018,015 | vveiviiviinennd0 | 13,734 | 0 | 1,280 0 1,280 0] e 15,015 | ...... 0 05/15/2024.
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67114*  AA 0 |ORCC FINANCING IV LLC......coovveirriieriireceireceireniis .. | 07/24/2020. | Direct. 669,444 | ...... 669,444 669,444 669,444 0 0 0 0 0 ... 669,444 | ...... LV R (U I 0. 30,489 |08/02/2029. | 1PL......
67590L AS 7 |OCT19 19R B2R - CDO C| 07/15/2020. | Paydown..........cccvvueriinrineiierierinsiisiissiienins | e | coeenenend9,197 | s 59,197 59,197 59,049 0 [ 148 0 148 (V1N IO 59,197 04/15/2026. | 1FE......
68268L AA 5 |OMFIT 2015-3 A- ABS.......coooiieereereeeeseceseneiens .. | 09/18/2020. | Paydown... 149,575 | ... 149,575 | .......... 150,773 | ... 150,068 | ....cccovvvrnnc 0 . (493) 0 (493) 0 ... 149,575 11/18/2028. | 1FE......
68286# AA 6 |171 SAWMILLLLC .. | 09/05/2020. | Paydown... cereeenen 81,033 | 81,033 81,035 81,035 (U I (2) 0 2) 0 | e 81,033 07/05/2032. | 1...........
693684 AA 0 |PSMC 201 A1-CMO/RMBS..........cccoccoueene. .. [ 09/01/2020. | PAYAOWN..........ocvvererireeirceeicerisenieseiienens | eeeesenesseneeesneens | covreeeand 619,648 | ...... 619,648 633,493 0 ) 0 (9,147) 0 ... 619,648 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS.. .. | 09/01/2020. | Paydown... 787,650 | ...... 787,650 ..803,403 ..798,082 )| [ (V1N I (10,432) | ..o 0 .. 787,650 10/25/2049.
693758 AA 5 |PSMC 2019-3 A1 - CMO/RMBS.. .. | 09/01/2020. | Paydown... v 961,949 | L 961,949 | .........975927 | ..........970,781 ) 0 (8,832) 0 ... 961,949 11/26/2049.
70807# AA 2 |PENNANT PARK SENIOR SECR RL L+225 05/23........... o [09/25/2020. | CALL.....oocvermivireiireiieeeeieseeieeesiesssienesiens | veeeissneiseneiseneens | ceeeees 3,834,921 |...3,834,921 | ...... 3,830,715 | ....... 3,340,569 | .....coooevennnd 0 ... 1,001 0 1,001 0 |...3,834,588 05/02/2023.
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER,......... .. | 08/24/2020. | AQJUSIMENL..........oovveerierrieriresiesiienisssiessienins | cevieseienssssienisnnns | ceriensnnn 31,366 | o 31,366 31,366 31,354 0 0 0 0 (V] I 31,354 12/31/2031.
72703P AA 1 |PLNT 2018-1 A21- ABS <[ 09/05/2020. | VAIOUS.......coovevmrveenreirreresseeeseeissnsisnsessnnns | onneesnneesnneesnnneens | oeneeernn: 541,500 | oo 541,500 | .......... 541,500 | .......... 541,528 0 2 0 2 0 ... 541,530 09/08/2048.
72703P AC 7 |PLNT 191 A2 - ABS .. [ 09/05/2020. | PaydOWN............covvrriiiriineineieniiisnniisnnns | s | covnnnnennnn 55000 | i) 7,500 7,500 7,500 0 0 0 0 (VN 7,500 12/05/2049.
74042M  AA 4 |PRETSL 22 A1-CDO C| 09/22/2020. | Paydown... 0 0 0 0 0 0 (0) 0 0 09/22/2036.
74331M  AA 4 |PROG 2018-SFR3 A-RMBS........cccovumirrernririrrniisirinienns .. | 08/01/2020. [ PAYAOWN......ccovrrveririiersircieriesiseesenssisisennns | oersnsssiesnsssseenses | soeeennsenns 1,665 | ... 1,665 1,665 1,664 0 0 1 0 [ o 1,665 10/18/2035.
743874  AC 3 |PFMT 2020-1 A2 - CMO/RMBS.........oooovrvvrriiernrieneninns .. | 09/01/2020. | Paydown 540,417 | ..... 540,417 | .......... 548,101 | oo (U IO 0 0 (7,684) 0 ... 540,417 02/25/2050.
74387L AC 5 |PFMT 2019-1 A2 - CMO/RMBS.........cooovrrrieierirererieis .. | 09/01/2020. | Paydown... 0 (7,358) 0 ...1,273,277 12/27/2049.
74923G  AC 7 |RALI2007-QA1 A3 - RMBS .. | 09/25/2020. | Paydown... I 0 1,130 0| e 48,525 01/25/2037.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS.........ccovvvvviriireririnninns .. | 09/25/2020. [ PAYAOWN......covvriveirrireririseirenissisisenssesssssnnns | rernnssseensssisssnnis | sreneeennd 68,779 | ........ 68,779 | v 65,691 | .ooovvennd 69,323 | .o 0 .....543 | .ccoe 1,087 | oo (544) [ oo 0] . 68,779 02/26/2051.
74931T AG 0 |RBSSP 2012-6 4A1- CMO/RMBS...........cccoooovvrvviririinnnes .. | 08/26/2020. | Paydown... ..25796 | ........ 25,796 24,055 25,614 0 [ 183 0 183 0 | e 25,796 02/26/2036.
749357 AA 7 |RCKT 191 A1- CMO/RMBS .. | 09/01/2020. [ PAYAOWN.......c.oovvrvrrrirerrieierisisisssenesssnens [ e | conernnene 189,326 | 1o 789,326 | .......... 801,536 | .......... 796,581 | .ovevvieinnd 0 (7,255) 0 (7,255) 0 . 789,326 09/27/2049.
74958W AC 0 |RFMSI 2007-SA1 2A2 - CMO/RMBS.. .. [ 09/01/2020. | PAYAOWN...........cvverevirerirceeiceeisseeieneieenens | eeeeesseneeseneeenneens | oveeeeenn 19,694 | L 22,053 10,150 | e 18,416 | oo 0 ... 1,178 0 1,178 0] e 19,594 02/25/2037.
74968Q AA 5 |RBIT 2020-1 A- ABS... .. | 09/25/2020. | PaydOWN.........ccvveviririniniissienierinniinins | e | e 467,028 | i 467,028 ..467,028 0 0 0 0 0 0 02/25/2030.
749698 AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS.. .. | 09/01/2020. | Paydown... LA T43782 | 1,743,280 | oo (U IO 0| oo 501 0 501 0 ...1,743,782 06/25/2030.
751158 AC 3 |RALI2006-QA5 2A1 - CMO/RMBS. .. | 09/01/2020. | Paydown... 52,416 | ....... 77,221 ..61,472 53,032 0 355 52,416 07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 - RMBS.. .. | 09/25/2020. | Paydown .586,929 | ..... 590,687 ..460,890 572,297 14632 | 0] 14,632 | 0] 586,929 05/25/2036.
75156W AD 5 |RAMP 2006-RS4 A4 - RMBS.. .. | 09/25/2020. | Paydown... 396,949 | ..... 396,949 351,445 | ..........377,450 19,499 | 0 ] 19,499 | 0] 396,949 07/25/2036.
75970N BE 6 |RAMC 2005-3 AF4 - RMBS .. | 09/01/2020. | Paydown... 220,059 220,059 220,056 220,059 0 0 220,059 11/25/2035.
76110V QL 5 |RFMS2 2004-HS2 Al6 - RMBS .. | 09/01/2020. | Paydown 2 2 0 2 0 0 2 06/25/2034.
76110V RX 8 |RFMS22005-HS1 1A4 - RMBS... .. | 09/01/2020. | Paydown... 268,487 | ... 268,487 6,127 257,601 0..10,886 | ...cccccc.0 | 10reeeer 10,886 | o0 | 268,487 09/25/2035.
761118 BU 1 |RALI2005-QA8 NB2 - CMO/RMBS.... .. [ 09/01/2020. | PAYAOWN...........cvverrrvirriririvireiiesevieneiienees | oveeeeeeneiseneeenniens | evrereerenn8,202 | i 18,158 14443 | 8641 | 0] 293 | 732 | e (839) | 0 ] 8,202 07/25/2035.
761118 DV 7 |RALI2005-QS12 A8 - CMO/RMBS. .. [ 09/25/2020. | PaYdOWN...........ccvveiriinrisniineisneisneiiennes | e | onnnennn 52,658 | i 58,921 ....19,906 52,658 08/25/2035.
761118 KH 0 |RALI2005-QS15 2A - CMO/RMBS .. | 09/01/2020. | Paydown... 22,160 5,862 | .oeeeni20,952 | o0 | 231 |0 [ 231 |0 ] 21,183 10/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS .. [ 09/01/2020. | PaYAOWN...........cvverriinrinciinnisneiisneiinnis | s | e 10,759 | i 14,279 | oo 207 | oo 10,440 | 0| 319 | 0 319 0 10,759 02/25/2036.
76111X TF 0 |RFMSI 2005-SA1 3A - CMO/RMBS .. | 09/01/2020. | Paydown 965 945 . 965 03/25/2035.
76112B  HY 9 |RAMP 2005-RS1 A16 - RMBS .. | 09/01/2020. | Paydown... 2,365 2,359 2,360 0 6 2,365 11/25/2034.
76112B JS 0 |RAAC 2005-RP1 M3 - RMBS . | 09/25/2020. | Paydown... ..94,552 | .. 94,552 91,479 93,361 0 ... 1191 | 0 el 1191 |0 ] 94,552 07/25/2037.
76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS «.. | .. | 09/01/2020. | Paydown... 86,200 | e 77,080 | .oovvenee 70,089 | .covvenee 86,677 | .vvvrerrind 0 [ o 934 | A | (BT | 0] 86,200 05/18/2035.
77587A  AS 5 |RMRKWM-R B2 - CDO......ccocoovvvimmrriririinerienreiieneiieees C109/24/2020. | Call @ 100.00........c.rvermrrerreeerreresnneeesnneeesnees | eeeesssesessseesenessnns | ceee 2,000,000 |....2,000,000 | ....... 2,000,000 | ....... 1,999,977 | ..o 0| e 115 0 115 0 |....2,000,092 04/21/2031.
77879R AB 2 |[ROTOR 2011-1 1A-ABS.... .| D[ 09/15/2020. | PaydOWN........ccovvmmvririierniineiereriseiessnsiseens | eevversnneenensnnenens | coveernneenn 9,976 | i 9,576 9,385 9,420 0] e 157 0 157 0 [ 9,576 06/15/2046.
78397A  AA 2 |SCFET 2019-1 A1 - ABS . | 09/20/2020. | Paydown... ..2,400,299 | ....... 2,400,221 | ....... 2,400,142 | oo 0| 157 0 157 0 |...2,400,299 03/20/2023.
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784012 AA 4 |SCFET 172 A= ABS.....cooviiirieeieiseeiesiesisessesissesenins o+ [ 09/21/2020. | PAYAOWN.......vvvrirrireireieiieriesisseesssnsssnsens | cveeserssesssneessninees | oevenenes 377,523 | ... 377,523 | oo 377464 | .......... 377,409 | ..o 0| oo 114 0 114 0 . 377,523 12/20/2023. | 1FE......
78403D AJ 9 |SBATOW 2015-1C-ABS .. | 07/14/2020. | Call @ 100.00.........c.coorvrreririmrinnieienieniens | e | cvvens 3,000,000 |....3,000,000 | ...... 3,000,000 | ....... 2,999,733 | ..cocvierins (I I 9) 0 9) 0 ...2,999,725 10/10/2045.
78410T AA 4 |SCFET 2017-1 A= ABS....ccooieiereicrieeierienns .. | 09/20/2020. | Paydown... 202,944 202,944 202,902 202,889 0 56 0 56 0 202,944 01/20/2023.
78447V AD 0 |SLMA2013-BB-ABS......cccoouuenn. +. [ 09/15/2020. | PAYAOWN.......vvvvirrireireieiieeieeiseissesissisens | ceeesensesssecesessinnes | oeveseens 445820 | ...... 445820 | .......... 414,056 | ......... 443464 | ................. 0. 2,357 0 2,357 0 s 445,820 05/16/2044.
78471D AA 5 |SCLP 161 A-ABS . 109/25/2020. | PAYAOWN.......ovuverrircereernrisserieriesisseesseesenns | seeissisessesiessneens | ovvesseeen 80,933 | ....... 80,933 80,924 80,928 0 5 0 5 0 80,933 08/25/2025.
78471F  AA 0 |SCLP 2016-3 A- ABS .. | 07/27/2020. | Paydown... ..35178 | ....... 35,178 35,177 35,178 0 0 0 0 0] oo 35,178 12/26/2025.
80306A AA 8 |SAPA2018-1A-ABS C| 09/15/2020. | PaYdOWN.........cvumrieririiniiecinrisnsissinisnnnes [ e | coenennn. 99,636 | i, 99,536 | .......... 100,132 | wovveneee 100,034 | ooovvverennn 0 (498) 0 (498) 0 99,536 12/15/2040.
81378E AA 1 |SABR2007-BR4 A2A - RMBS.........cocommiirrrinerirerierireeens .. [ 09/25/2020. | PAYAOWN.......cooevvnrinrireirerineieeiienieeisenienees | cevieseinneissnienineens | ovvereennn 23,145 | 10000023145 | 14,869 | 122,659 | o0 | 485 0 485 0 23,145 05/26/2037.
81441N  AC 0 |SNMLT 062 A3 - RMBS. .. [ 09/01/2020. | PAYAOWN........oouvirrercerrinrrirerierieserseniessinens | covenerisenienenennnnes | eereeenn 838,077 | ... 438,077 | ..........440,815 | .........438,327 | ...cceoven0 | e, (249) 0 (249) 0 . 438,077 10/25/2036.
81743A AA 7 |SEMT 2019-5 A1 - CMO/RMBS.. ... | .. | 09/01/2020. | Paydown... LATT8T50 | 1,809,878 | ....... 1,809,842 (31,092) | oo (V1N I (31,092) | ..o 0 |...1,778,750 12/27/2049.
81748 AA 3 | SEMT 2019-4 A1 - CMO/RMBS.......ccovvvririimrireriiniinine .. 1 09/01/2020. | PAYAOWN........oorvvrrirririerinninerienienisnseieens | vevisninnineriennnens | e 318,723 | il 918,723 937,959 929,431 0| .(10,708) | ..cvvvrrerec (V1N I (10,708) | ...coovvevranes 0. 918,723 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS .. 1 09/25/2020. | PAYAOWN.......coorvrrrirrireireriniiseisenieeinensnees | seereseiseinesssesineens | cernernn 326,760 | oocc 326,760 | ......... 334,826 ) 0 (4,559) 0 . 326,760 03/25/2050.
81748M AA 6 | SEMT 2020-1 A1 - CMO/RMBS.. .. | 09/01/2020. | Paydown... ...2,016,941 | ... 2,063,267 )] [ ([ (46,327) | oo 0 ...2,016,941 02/25/2050.
817743 AA 5 |SPRO 2019-1 A2- ABS......oevvveririrreineirinri .. | 07/25/2020. | PAYAOWN.......coouvvrrircirriseiieiieniseissesissinens | cvevnerseniseesssnsnnees | coneeennnnn 5982 | v, 7,982 8,059 ) 0 (77) (V1N IO 7,982 10/25/2049.
81788Y AA 1 |767LLC .. | 08/05/2020. [ PAYAOWN.........ovvrrvrirrirereririrerininnisenissiensenens [ veresnrnnisennneneeienns | cverennennn 48,097 | i 48,097 | oo 48,097 ..(0) 0 (0) 0 [ oot 48,097 10/05/2022.
81788Y AA 1 |767LLC .. [ 09/05/2020. | PAYAOWN........oomvvrrereererrnrererienienirseeseninnes | seveseissersneninneenenns | cverennenn 28,207 | i 24,207 24,207 (0) 0 (0) (VN I 24,207 10/05/2022.
82652K AA 2 |SRFC171A-ABS .. | 09/20/2020. [ PAYOWN.........oovvrveiriirerriseirenisisisssenssssnens [ vernnineiiennsinsninns | conenn 146,704 | il 146,704 | .......... 146,269 0 375 0 . 146,704 03/20/2034.
83149U AC 5 |SLMA 2011-B A3 - ABS.....coonieiirierierineeieeiseissnisnins .. [ 09/15/2020. | PAYAOWN.......couuvvrrirrireererisreenieniseinenseens | seerssissisnessenenneens | eenneenn 126,124 | L0 726,124 0 224 0 . 726,124 06/16/2042.
83404) AA 4 |SCLP2017-3A-ABS .. | 09/25/2020. [ PAYOWN.........oovvrriririrerriseienisisissienessnnens [ rernniseirennnnneinns | e 101,403 | e 101,403 0 337 0 . 101,403 05/26/2026.
83405A AA 2 |SCLP2017-1 A- ABS .. [ 09/25/2020. | PAYAOWN.......coorvvrrirrireerrinererienieeeneeseens | sevrvsnessinernennneens | aennennn 138,178 | i 133,178 5 0 5 0 . 133,178 01/26/2026.
83405R AB 3 |SCLP2018-1 A2-ABS.... .. | 09/25/2020. | PaydOWN.........covveviriiiiniiniissirenierinrinins | e | e 569,915 | 569,915 32 0 32 0 . 569,915 02/25/2027.
83546D AF 5 |SONIC 2018-1 A2 - ABS .. | 09/20/2020. | Paydown... 3,750 | voooerreen 3,750 | i 3,750 | 0 [ (0) 0 (0) 0 3,750 02/20/2048.
83546D AL 2 |SONIC CAPITAL LLC., SERIES 2020-1 - ABS .. [ 09/20/2020. | PYAOWN..........couvvermriirerieriirniisseiiessiienes | oveeeennnsisneneinnneins | ovnerenen 13,7500 | i 13,750 | covvees 13,991 | oo (U IO 0 . (241) 0 (241) (V)N I 13,750 01/20/2050.
83546D AM 0 |SONIC CAPITAL LLC - ABS... .. | 09/20/2020. | Paydown 27,500 29,225 0 0 (1,726) 0 (1,726) 0 27,500 01/20/2050.
83611M HM 3 | SVHE 2005-B M2 - RMBS . 109/01/2020. [ PAYAOWN.......oouvirririrriineieiieeiscisenssninees | ceveneiseenssesineesnnnes | ceveeenernn 34,369 | s 40,141 0 0 6,099 (V] I 34,369 05/25/2035.
85172M AA 2 |SLFT 2015-BA-ABS .. | 09/15/2020. | Paydown... ....2,060,800 | .......2,061,122 0 (81) 0 |....2,060,800 05/15/2028.
85208H AA 1 |SPRTE 2017-1A - ABS, C| 09/15/2020. | Paydown 12,561 0 18 0 12,561 12/15/2037.
85208N AA 8 |SPRNTS 2016-1 A1=ABS......cocormreiriirererierierienereenns .. 1 09/20/2020. | PAYAOWN........oorvirrirrerceririenrierierienesreseens | vevrsnisnrnenneninnens | eerenenn312,500 | ovec 312,500 0 (6) 0 . 312,500 03/20/2023.
86206@ AA 7 |STONEHENGE CAPITAL FUND NEVADAIIILLC............ .. | 07/31/2020. | Direct 0 0 0 01/31/2026.
86212V AA 2 |STR2016-1 A1 -ABS .. | 09/20/2020. | Paydown 0 4 0 10/22/2046.
86212V AD 6 |STR2018-1A1-ABS .. | 09/20/2020. | Paydown... 0 3 0 10/20/2048.
86212V AE 4 |STR2018-1 A2 -ABS .. | 09/20/2020. | Paydown... 0 6 0 10/20/2048.
863579 C3 0 | SARM 2005-21 6A3 - CMO/RMBS.. .. [ 09/01/2020. | PAYAOWN.......oomvvrrirrirerinrierieniesenseessrinnes | cevesersnensessneeneens | cvvvveeennn59,524 | 1101.55,535 | 1rviirrnr 48,756 | ovirnn54,305 | o0 [ 0 1,220 0 11/25/2035.
863579 UL 0 |SARM 2005-15 1A1 - CMO/RMBS.. .. 1 09/01/2020. [ PAYAOWN.......ccovvriveirrirerenieirenisiseenisssnssnnns [ verinnsneisennnsseeiens | onnneennn 46,944 | s 46,957 . ..46,340 | .0 ] 0 604 0 [ oot 46,944 07/25/2035.
863579 UU 0 | SARM 2005-15 4A1 - CMO/RMBS.. .. [09/01/2020. | PAYAOWN.......oonvvrrerrirerisrieerieriesesseessninnes | cvvesseisersseninssenenns | covreenenn 31,044 | s 31,309 27,600 30,567 0| oo 477 0 477 (VN I 31,044 07/25/2035.
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS.. ver [+ [ 09/25/2020. | PAYAOWN.......ocvvvirririeienieisisniensnsseienenes | eveerensnsissennsnennnns | sevenrenneen 086 | i 10,245 4,801 4,380 0| oo 306 0 306 {1 4,686 | ... 0 08/25/2035.
863579 XR 4 | SARM 2005-18 8A1 - CMO/RMBS..........ccconieririrerinirnens .. 1 09/01/2020. | PAYAOWN.......coumvvrrirrireererineeeesensseissensnens | seerssissisnenseneineens | ceneen 145,499 | 151,085 | ..cvoeeee 137,187 | e 144,272 | oo 0 | 1,227 0 1,227 0 . 145,499 | ...... 0 09/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 - CMO/RMBS.. .. [09/01/2020. | PaydOWN..........ccvveviririiniiseiciierinsinniinnns | e | cenieeenenn 59,737 | i 59,883 50,870 58,839 0| oo 898 0 898 0] oo 59,737 | ...... 0 10/25/2035.
863587 AE 1 | SAIL 2006-3 A5 - RMBS . 109/25/2020. [ PAYAOWN.......ovmvirrircereriniinerieniseinenssrinens | sevesensensessneesnenss | coereenen 19,955 | (i 75,955 | .oooonnens 61,505 | ..o 69,511 | oo 0 ... 6,443 0 6,443 0] oo 75,955 | ...... 0 06/25/2036.
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86358R DX 2 |SASC 2001-SB1 A5 - RMBS........ccomrvrirmerieriieereninnins .. | 09/01/2020. | Paydown 8,903 8,339 7,963 0 (5) (V] IO 7,958 | ... (V1 IR (1 I (V1N IS 207 | 08/25/2031.
86359A MG 5 |SASC 2003-AL1 APO - RMBS.......ccoomiererniieinnieiininins .. 1 09/01/2020. [ PAYAOWN.......ccovvrvireirerierieirerinisessiersnsenins [ verennssiernninennens | e 11,352 | i 11,352 | oo 7,99 | .o 11,092 0 260 0] e 11,352 | ..... 0 [ (U1 I 0 [ 0 | 04/25/2031.
86359A WT 6 |SASC 2003-AL2 APO - RMBS .. [09/01/2020. | PAYAOWN.......oomverrercercrisrrreerieriesesseesensnens | veveseesernenineenenes | cveieeennnn 20,798 | i 20,798 | ..cooovenne 16,169 | ..ovvvvnee 20,227 0 571 0 20,798 | ...... 0 01/25/2031.
86363B AA 3 |SASC 2007-RM1 A1 - CMO/RMBS. cer | -] 09/25/2020. | PaydOWN.........cooviimiiniiiiniieniecissiissisniins [ e | 568,589 | Lo 568,589 537,317 0 0 31,272 0 . 568,589 | ...... 0 05/25/2047.
86934N AA 7 |SCML 2018-SBCT7 A - CMBS/CMO.........ovverrerieirirerinns .. [09/01/2020. | PAYAOWN.......oomverrerrereririreeriesieserseesersnens | sevesersserineninsenenes | ceeeeennn 98,784 | L 98,784 98,780 99,061 0 (276) 0 98,784 | ...... 0 05/25/2039.
87342R  AB 0 |BELL 2016-1 A22- ABS.. .. | 08/25/2020. | Paydown... 3,750 3,826 3,807 0 (57) 0 | oo 3,750 | ...... 0 05/25/2046.
87342R AC 8 |BELL 2016-1 A23 - ABS.. .. | 08/25/2020. | Paydown... 5,500 5,500 5,499 0 1 0 5,500 | ...... 0 05/25/2046.
87342R  AF 1 |BELL 181 A22- ABS.....ooiiieirreieiierieeiree s .. | 08/25/2020. | Paydown 5,000 5,000 5,000 0 (0) (V1N IO 5,000 | ...... 0 11/25/2048.
874074 AA 5 |TAL171A-ABS .. | 09/21/2020. | Paydown... ..1,355715 | ... 1,372,162 | ....... 1,368,328 | ...ccoooeeenc0 | (12,613) | oo (V1N I (12,613) | ovvvvvvverrnnes 0]...1,355715 | ...... 0 04/20/2042.
87407P AA 8 |TAL2013-1A-ABS... .. | 09/21/2020. | Paydown... ....1,040,000 | ....... 1,039,138 | ....... 1,039,679 0 321 0 |....1,040,000 | ...... 0 02/22/2038.
87407P AE 0 |TAL2013-2A-ABS... .. | 09/21/2020. | Paydown ...1,025,000 | ....... 1,011,814 | ....... 1,017,173 0 7,827 0 ....1,025,000 |...... 0 11/22/2038.
87407P AP 5 |TAL 2014-2 A2 - RMBS .. [09/21/2020. | PAYAOWN.......coouvvrrirrireirerineiserieeieeinseisnees | seeseneineisnesssesiineens | aeeneenn 186,236 | coveee 186,236 | ...coovee. 185,865 | ...coovee 186,013 0 223 0 . 186,236 | ...... 0 05/20/2039.
87407P AR 1 |TAL2014-3A-ABS... .. | 09/21/2020. | Paydown... ....1,378,000 | ....... 1,376,976 | ...... 1,377,321 0 679 0 ...1,378,000 | ...... 0 11/21/2039.
881561 GQ 1 |TMTS 0415AL A1-RMBS.......cccooovvvrnec .. [ 08/01/2020. | PAYAOWN.......oonrvvrrerrireirsreeerieriesisseeseninees | cenesseisersssnineenenns | coereeenenn 31,534 | s 31,534 30,943 31,640 0 (106) (VN I 31,534 | ...... 0 07/25/2034.
88156E AB 2 |TMTS 2006-17HE AB1 - RMBS .1 09/25/2020. | PAYAOWN.........ourvrvrririreririisirerisisissniesenssnens | vernnssesesnninneenns | conneennn89,445 | i) 69,439 59,272 66,881 0 2,563 0] . 69,445 | ...... 0 01/25/2038.
881597 AA 8 |TES2017-2 A-ABS....c.ovvevirerineereeisieiis .. | 08/20/2020. | PAYAOWN.......coouvvrrirrireererisreneeieniseinsensnens | sevrnssiseinensenenneens | cernneenn 138,309 | i 138,309 | .ovveveee 138,300 | .ocvvveee 138,314 0 (4) 0 . 138,309 | ...... 0 02/20/2048.
88315F 9 | TMCL 2017-1 A- RMBS C | 08/20/2020. | PaYAOWN........ccvurvreririrerrieinissnierssssseenssninns | ceeressnenssnsssssensnnnns | eeennenn 119,680 | i 715,660 | .......... 718,567 | c.ocoene 717,864 0 (2,205) 0. 715,660 | ...... 0 [ (U I 0 [ 17,723 | 05/20/2042.
885220 KW 2 | TMST 2006-2 A2B - CMO/RMBS. .. 1 09/25/2020. | PAYAOWN.......couuvvrrirrircererinienerseniseisensnens | seernssissinerenenneens | ceneen 149,668 | oiic 149,668 | .......... 143,456 | .......... 146,518 | o0 [.6,331 | s 3,182 | v 3,150 | oo 0 . 149,668 | ...... 0 3,553 | 04/25/2036.
88607A 7 | TBOLT 2019 A- ABS C | 08/15/2020. | PaYAOWN........ccvrerririririreisissniersssseienenins | ceerersnerssnsnnensnnnns | ceinnnnnni 231,808 | e 231,808 231,799 231,800 0 8 0 . 231,808 | ...... 0 11/15/2039.
89412K AA 8 |TRAP XIA1-CDO .. [ 07/10/2020. | PAYAOWN.......coouvvrerirrircererieeriserienieeenseeseens | seernssissnnernenneens | cernnennn 102,708 | oneee 102,707 97,186 97,465 0 5,242 0 . 102,706 10/10/2041.
89412R AB 1 |TRAP5A1B-CDO .. | 07/15/2020. | Paydown 28,944 23,372 21,029 0 7,915 0 28,944 . 07/15/2034.
89656F AA 4 |TRL2012-1A1-ABS .. [09/15/2020. | PaydOWN..........ccovriviririniissisiecicininins | cvvnsisnisssisnenins | 078,396 | i 678,3% | .......... 665,057 | .......... 668,586 0 9,810 0 . 678,39 | ...... 0 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS oo [ 09/15/2020. | PYAOWN..........oourvermriirerirriieeiisssiesniirnnes | oveeeerennsssneneienneens | onneneennn 44,194 | L 44,194 0 329 (VN I 44,194 07/15/2043.
89657B AA 2 |TRL 191 A1-ABS... .. | 09/17/2020. | Paydown 40,080 0 19 0 40,080 . 04/17/2049.
89657B AB 0 |TRL2019-2 A1-ABS o+ [ 09/17/2020. | PAYAOWN.......convvrrirrireiisrieniieiieeiseissninnes | ceviseisseiinssineennnns | oveeennenn 72,311 | s 72,311 cereneenn 12,294 0 17 (VN I 72,311 | ...... 0 10/18/2049.
89679H AA 3 |TCF 171 A-RMBS . 1 09/21/2020. | Paydown... ...1,755988 | ....... 1,754,410 | ....... 1,754,601 0 1,387 0 |....1,755,988 06/20/2042.
89690E AF 4 |TRMF 2017-1 A1 - ABS .. | 09/15/2020. | Paydown 467,779 .462,482 464,794 0 2,985 0 .467,779 N 08/15/2047.
89708B AA 1 |TROPC 5ALT - CDO....ccourerrierirrrieriereseeseriserienienes C| 07/15/2020. | PQYOWN........oovermernrenrrierierieeesersesssersenins | crveriereneesssiensins | eevneenen 16,808 | o 76,806 68,394 67,126 0 9,680 (VN I 76,806 | ...... 0 07/15/2036.
898203 2 | TFINS 2017-2 A1 - CDO C| 09/21/2020. | Paydown... ... 16,667 | ........ 16,667 | .ooovvrenee 16,333 | oo 16,340 0 327 (V)N I 16,667 09/20/2039.
898203 AB 0 |TFINS 2017-2 A2 - CDO C| 09/20/2020. | Paydown... ....10,000 ....10,000 9,800 9,777 0 223 0 10,000 N 09/20/2039.
90187B  AA 9 | TWO HARBORS INVESTMENT CORP.......c..ccovvurrirrrinne .. | 09/30/2020. | BLAIR WILLIAM AND COMPANY ,197,000 |....1,200,000 | ....... 1,204,456 | ....... 1,203,067 0 (1,091) 0...1,201,975 | ...... 0 01/15/2022.
90352W AA 2 |STEAM 2018-1A1-ABS .. | 09/25/2020. | Paydown... 92,804 92,804 0 (0) 0 92,804 04/27/2048.
909319 AA 3 |UNITED AIRLINES PASS THROUGH TRUST 2013.. .. | 08/15/2020. | Paydown 24,922 24,925 0 (3) (VN I 24,922 N 02/15/2027.
91832y AA 6 [VMC 2018-FL2 A-CDO .. | 08/17/2020. | Paydown... LG1780,713 1,781,548 | oo 0 0 (835) 0 ...1,780,713 | ...... 0 10/15/2035.
92211M AC 7 |VDC 2018-1 A2 - ABS .. | 09/15/2020. | Paydown... 3,750 3,750 3,750 0 (0) (V1N IO 3,750 | ...... 0 02/16/2043.
92257A AB 0 |VCC 2018-1A-CMBS.... v |+ | 09/01/2020. [ PQYAOWN......cvvveirriisireieriesissesessssisissnssenns | cevrenisersnsseesennninne | cernennnn 58,899 | i 558,899 558,709 559,320 0 (421) 0 . 558,899 | ...... 0 04/27/2048.
92257C  AA 8 |VCC 2019-1 A= CMBS.......ovvvirierieerinniseeienisenseneneenns .. 1 09/01/2020. | PAYAOWN.......coumvvrrirrireererineeneriensseissensnens | seernssissinesseniineens | cernneenn 186,570 | i 186,570 | ..ocvveeee 186,528 | .......... 186,084 0 486 0 . 186,570 | ...... 0 03/25/2049.
92259L AB 4 |VCC 201 AFX - CMBS/RMBS .. | 08/01/2020. [ PAYAOWN.........oovvriveirrircreriseierisieienseisnnnins [ vernnneiensnineenns | cvvrinenene 16,203 | iiei 76,253 | 11000 76,252 | oo 0 [ o (V1 IO 1 0 1 0] e 76,253 | ...... 0 02/25/2050.
92259L AB 4 |VCC 201 AFX - CMBS . 1 09/01/2020. | Paydown... 0 0 0 0 0 (V)N I 45,955 | ...... 0 02/25/2050.
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92259L AB 4 |VCC 201 AFX - CMBS .. [09/01/2020. | PAYAOWN.......oomvvrrereererisrireerierienisseessrinnes | seneseessensseniineenenes | cveveennen 11,699 | s 77,699 | oo 77,699 | oo (U N (U I 1 0 1 0 77,699 | ...... 0 02/25/2050. | 1Z........
92535V AA 0 |VBTOW 2016-2 A- RMBS......covivmriiiieieriereieierineins . | 09/15/2020. | Paydown 2,813 2,813 2,813 0 0 (0) 0 2,813 | ... 0 10/15/2046.
92535V AA 0 |VBTOW 2016-2 A - RMBS .. | 09/24/2020. | VAFIOUS.........ooeorveereeeeeeeeesresseeeesesseeseesseenns | eveeseessiesssisesiienes | ereennn959,314 | Lo 956,870 956,835 956,873 0 0 (4) 0 956,870 | ...... 0 10/15/2046.
92922F 3N 6 |WAMU 2005-AR12 1A8 - CMO/RMBS .. [ 09/01/2020. | PYAOWN..........ocvverriirriireiireiieseiieseiienees | eeeeineneineneinnniens | oneeeeenn 43,704 | Lo 43,704 | ........... 41,451 | o 43,486 | ..cocoovernnnd 0 0 218 0 43,704 | ...... 0 10/25/2035.
92925C CC 4 |WAMU 2006-AR1 1AA - CMO/RMBS.........cccoovvvmerirnrernnns . 109/01/2020. [ PAYAOWN.......ovmvirrercerreineinerierireeeseessnsnens | sevesersnenienineenenss | cvereennn 19,099 | (s 15,099 | .oovvrenne 10,117 | v 14,731 | oo 0 0 368 0 15,099 | ...... 0 01/25/2046.
92990G AG 8 | WAMU 2007-HY5 2A5 - CMO/RMBS.. .. 109/01/2020. | PaydOWN.........ccvveririiininiissierieninrinins | e | oo 15,689 | i 199,795 | .......... 154,762 | ccovvvnees 10,469 | coovovvvcienen 0 0 5,220 0 15,689 | ...... 0 05/25/2037.
933636 AG 7 | WAMU 2007-HY4 3A1 - CMO/RMBS.. .. [09/01/2020. | PAYAOWN........oouverrerrerrririeerierienerseeseninnns | sevenernerineninsenenes | cvereeennn80,070 | i 63,708 60,327 59,503 0 0 568 0 60,070 | ...... 0 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 - CMO/RMBS.........ocoomrereirrrinnce . 109/01/2020. [ PAYAOWN.......oouvvrrircirrrineiieiieeiseisenssninees | ceveneissnnssesiseennens | ceeneenenn81,081 | s 79,844 | ............ TUIAT | e, 79,400 | .ooovvvvrirns 0 0 1,651 0 81,051 | ...... 0 11/25/2036.
93363N AB 1 | WAMU 2006-AR12 1A2 - CMO/RMBS .. [09/01/2020. | PAYAOWN.......oovverrerrerrinrieerierienesseesensnens | sevenernerineninsenenes | covreeennn 12,729 | s 10,152 | oo 9,596 | ..o 12,599 | oo 0 0 129 0 12,729 | ...... 0 10/25/2036.
93364F AC 5 |WAMU 2007-HY7 2A1 - CMO/RMBS.. .. | 09/01/2020. | Paydown... 32,775 27,798 21,170 0| 0387 | e 131 | oo 255 0 21,425 | ... 0 07/25/2037.
93934N AR 6 |WMALT 2006-5 2C2 - CMO/RMBS.........ccoovvurrrirerirnrirnes . 109/25/2020. [ PAYAOWN........oouverrirrirriierierierirerieeissinnns | cevesernerirenineennnes | coereeenen 10,089 | i 11,561 0 9,513 0 0 575 0 10,089 | ...... 0 07/25/2036.
94353W AA 3 .. | 09/15/2020. | Paydown... L3744 37,144 37,143 37,144 0 0 (0) 0 37,144 | ...... 0 11/15/2042.
94945P  AA 3 |WLKRG 2017-A A - ABS.....oovoirriirerieiseseierersssienines . | 09/15/2020. | Paydown... 231173 | 231,173 230,944 230,950 0 0 223 0 231173 | ... 0 06/15/2033.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS.........oocoovirrrinrirnciinnenns . 109/01/2020. [ PAYAOWN.......covmvvrrireireieeeiseeisesienisseesensnees | seevssissessssiesenenns | eeveee 1,682,708 |....1,682,708 | ...... 1,712,681 | ......1,701,206 | ......c.ceec....0 | ..(18,498) | w.ovvennece. (V1N I (18,498) 01...1,682,708 | ...... 0 09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. | 09/25/2020. [ PAYAOWN..........cvvrveirrireirriseenisissisenisenesssnens | coersnineerensnisnsiens | oneeenn.005,740 | L. 605,740 | .......... 612,933 0 (4,858) 0 605,740 | ...... 0 12/27/2049.
95058X AC 2 |WEN 2015-1 A23 - ABS .. | 09/15/2020. | Paydown... 3,125 3,029 0 68 0 3125 | ... 0 06/15/2045.
95058X AE 8 |WEN 2018-1 A22 - ABS......oovovirieerieiieinsissiseisninernnns . | 09/15/2020. | Paydown 5,000 4,781 0 196 0 03/16/2048.
95058X AG 3 |WEN 2019-1 A21 - ABS....ccoooirrrierierineeiciseesesinennens . | 09/15/2020. | Paydown... 2,500 2,500 0 0 0 06/15/2049.
95168W AR 8 |WSTC 2014-2 ABR - CDO .. | 07/16/2020. [ PAYAOWN........coovvrivrirriererieirerinissienisnennnnns [ verinnseisensnineenens | conrneennns88,739 | i 88,739 88,739 0 (2) 0 01/16/2027.
96033D AA 8 |[WESTR171A-ABS.. .. 1 09/01/2020. | PAYAOWN.......couuvvrrirrircereriniriserieniseeeseesenns | veerssissenernensneens | eenennn 169,079 | i 169,079 ..168,501 0 494 0 12/20/2030.
96033W AA 6 |[WESTR 181 A-ABS .. 1 09/01/2020. | PaydOWN.........covveviririniniisierierinninins | e | e 102,441 | 102,441 ..102,261 0 181 0 12/20/2031.
96033W AB 4 |WESTR 181 B-ABS... .. [ 09/01/2020. | PAYAOWN.......couuvvrrirrircerrrierriserienieeesseeseens | seersnessrnerinensneens | cerneenn 153,662 | ivice 153,662 | ..........152,894 0 557 0 12/20/2031.
96034L AA 9 |WESTR 201 A-RMBS .. 109/01/2020. | PaydOWN.........ccvveviriiiniiniisienieninninins | cevvennisnisenvenenens | oo 114,389 | i 114,389 | ... 114,239 0 150 0 03/20/2034.
97064E AA 6 |WESTF 2018-A A - ABS .. | 09/15/2020. | Paydown 64,528 64,525 0 1 0 09/15/2043.
97064F AA 3 |WESTF 2020-A A - ABS .. [ 09/15/2020. | PYAOWN..........ocvvemrviriririiiceiisseeiesniienees | veeeineneineneinnniens | oneeeennnn 46,080 | iiiiec 46,030 | ..ooovevenen 46,030 0 1 0 03/15/2045.
98944P AB 3 |ZCAP 2018-1 A= ABS.....cooiriericereieiisee et . 109/15/2020. [ PAYAOWN.......oovrirrererreinrinerierireeeseesssinens | cevesersnerieniseenenns | cvereenenc 88,779 | it 48,779 | oo 48,057 0 610 0 10/15/2038.
G7256K AB 0 |PROP 2017-1 A-ABS .. 1 07/01/2020. | Paydown 681 680 0 1 0 03/15/2042.
G7256K AB 0 |PROP 2017-1 A-ABS . | 08/01/2020. | Paydown... 616 615 0 1 0] 816 | i 03/15/2042.
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS. .........cveererrrrisrisssissieserssesienisninas 130,455,643 | ....127,497,891 |...116,003,358 | ......... 6,785 | ..594,671 | ..... 64,138 537,318 0 1129,789,442 | ...... 0 ..3,887,147 XXX
Bonds - Unaffilited Bank Loans
87296@ AA 4 |TPG VIl Elf Purchaser, LLC/U.S. Term Lo o+ [ 09/30/2020. | DIFECL.......oucevureaeiecrierireeireisseiseisessesiseeses | ceeeseessessesesneesnnes | oneesesians 4,565 | ...ooue. 4,569 4,431 4,550 0| oo 15 0 15 0 05/11/2026. | 3FE......
00216C AB 9 |AQ SUNSHINE INTERMEDIATE HOLDCO INC o [ 07/01/2020. | DIFECE.........cvoeeeeeeeesveeeeeeeereeseessieesiesseineeens | evveeseiessissseinssenses | ovrveeniins 13,229 | ........ 13,229 | oo 13,229 0 0 0 0 0 0 04/15/2025. | 3PL......
00216C AD 5 |AQ Sunshine, Inc./Term Loan 3/19 .. | 09/30/2020. | Direct 904 904 888 834 3 2 0 5 0 04/15/2025. | 3PL......
00448F AH 9 |Achilles Acquisition LLC/Closing date Te .. | 09/30/2020. | Direct 205 205 205 59 0 0 0 0 0 10/13/2025. | 4FE......
004524 AA 7 | Accommodations Plus Technologies LLC/Ter. oo [ 07/01/2020. | DIFECL.........cooeveevecverieceeeeesesesseesseesesiens | eevieesvesseesieseesnnn | eseviessians 2,151 2,151 2,151 2,151 (U I 0 0 0 0 05/11/2024. | 2PL......
00797 AA 5 | Aero Operating LLC/Term Loan 1/20 .. | 08/25/2020. | Direct 588 588 588 0 0 0 0 0 0 02/07/2026. | 3Z........
00797 AB 3 |Aero Operating LLC/Delayed Draw Term Loa .. | 08/25/2020. | Direct 169 169 169 0 0 0 0 0 0 02/07/2026. | 3Z........
00843@ AA 7 |AffiniPay Midco, LLC/Term Loan 2/20 .. | 07/01/2020. | Direct 628 628 628 0 0 0 0 0 0 03/02/2026. | 3Z........
01370# AA 4 | Alcami Corporation/First Lien Term Loan . 109/30/2020. [ DIFECL.......oucvvureeereerieeireesseeississensessesessensns | sevessesssessesssneessenes | oneessesinns 1172 | v 1,172 1,140 1,136 32 | s 4 0 36 0 07/14/2025. | 5FE......
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04685Y AK 5 |Athenahealth, Inc./First Lien Term Loan...........coceeveerneens .. | 09/30/2020. | Direct 683 353 (U I 7 0 7 0 02/11/2026. | 4FE......
05365@ AA 4 |Avetta, LLC/Term Loan 4/18.........ccouovviirervrneinineiniins .. | 09/30/2020. | Direct 1,717 1,747 0 5 0 5 0 04/10/2024. | 3PL......
05365@ AD 8 |Avetta, LLC/Second Amendment Tranche B T. .. | 09/30/2020. | Direct . 1,330 1,351 (U I 4 0 4 0 04/10/2024. | 3PL......
05464# AA 2 | Axiom Merger Sub Inc./Facility B Term Lo <oer | .- | 09/30/2020. | Direct ceeeen 1,172 1,130 1,167 0 5 0 5 0 04/08/2026. | 3Z........
073840 AC 6 | BEIK INC....vorereerieiieeieccisenesse s .. [ 08/03/2020. | DIFECL.........cvvureerrecrierirereseesseisserisenienesseeses | seveserserinesinsenenes | cvvveeeenn 32,338 | cvvvnes 32,336 | .o 16,282 | c.ovvvrne 38,239 | ... 1,210 | ..ot 939 | .o 8,052 (5,903) 0 07/31/2025. | 5FE......
07386* AA 7 |Bearcat Buyer, Inc./First Lien Term Loan.... «. | 09/30/2020. [ DIFECL. .....oucervvririrerieisieeiersnsseierssissieninnns | verssensisersnssnesnenns | sonennninnnee [y 179 | e 1,779 1,730 1,773 0 5 0 5 0 07/09/2026. |4PL......
07386* AB 5 |Bearcat Buyer, Inc./First Lien Delayed D.... . | 09/30/2020. | Direct 17 117 115 1 0 0 1 0 07/09/2026. | 4PL......
07386* AD 1 |Bearcat Buyer, Inc./2019 Incremental Fir...........ccccoocvunnce. .. | 09/30/2020. | Direct 293 287 293 0| oo 1 0 1 0 07/09/2026. | 4PL......
09523@ AA 5 |Blue Angel Buyer 1, LLC/First Amendment. .. | 09/30/2020. | Direct 144 144 0 0 0 0 01/02/2026. | 3Z........
09523C AC 6 |BLUE ANGEL BUYER 1LLC. ... | .. | 07/01/2020. | Direct 37 37 37 0 0 0 01/02/2026. | 3Z........
09523C AC 6 |BLUE ANGEL BUYER 1 LLC....cccovvimiiririicrirerirenicens .. | 09/30/2020. | Direct. 37 37 39 0 0 0 01/02/2026. | 3PL......
09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18. .. | 09/30/2020. | Direct 262 258 262 0 1 0 01/02/2026. | 5...........
10483 AA 3 |Bragg Live Food Products LLC/Term Loan 3.. veee [+ | 071712020, [ DIFECE. .....vevirricrrircerseiscienisisrenisssssnssniens [ vernniseirennsinssinnns | conreeennn89,7368 | ovvis 85,736 83,004 85,373 0 364 0 03/11/2024.
12702# AA 0 |BakeMark Holdings, Inc./Term Loan 08/17..........cccccoevuunee .. | 09/30/2020. | Direct 2,042 1,981 2,034 0 9 0 08/14/2023.
12713@ AA 9 |CST Buyer Company/Tranche B Term Loan 03.. .. | 09/03/2020. | Direct . 8,582 8,582 8,582 0 0 0 . 10/03/2025.
127214 7 | CVP Holdco, Inc./Delayed Draw Term Loan w..r | - | 09/30/2020. | Direct LA4378 | 4,378 4,378 3,759 0 38 0 L4378 | ... 0 10/31/2025.
12721 AB 5 |CVP Holdco, Inc./Term Loan 10/19.......ccovvvvrrervnrierenns .. | 09/30/2020. | Direct 20,772 | ... 20,772 20,772 20,570 0 202 0 s 20,772 | ...... 0 10/31/2025.
14886M AM 3 | Checkout Holdings o [ 07/01/2020. | AQJUSIMENL........vevveeernceereeerneeesseeeseeeessneens | oneeessneessensessnnenss | sesneeesnnees 3,598 3,598 2,051 5,089 0 5| e 1,496 (1,491) 0 3,598 | ... 0 02/15/2023.
18512# AC 3 |Clearwater Analytics, LLC/Fourth Amendme.. .. | 09/30/2020. | Direct 95 95 0 0 0 0 0 12/03/2025.
18512# AD 1 |Clearwater Analytics, LLC/Third Amendme .. | 09/30/2020. | Direct 524 534 0 3 0 3 0 09/01/2022.
20602* AA 8 |CGP Buyer LLC/Term Loan 7/19. .. | 09/30/2020. | Direct. 1,579 1,610 0 5 0 5 0 08/20/2025.
20602* AB 6 |Concert Golf Partners Holdco LLC/Delayed .. | 09/30/2020. | Direct 67 0 0 0 0 0 0 08/20/2025.
21257@ AC 8 |Convey Health Solutions, Inc./Term Loan... .. | 09/30/2020. | Direct 1,345 1,345 0 0 0 0 0 09/04/2026.
21257@ AE 4 |Convey Health Solutions, Inc./2020 Incre .. | 09/30/2020. | Direct 157 0 0 0 0 0 0 09/04/2026.
22526@ AA 5 |Creation Holdings Inc./Term Loan 8/19 .. | 09/30/2020. | Direct 658 672 0 2 0 2 0 08/15/2025.
22526@ AB 3 |Creation Holdings Inc./Delayed Draw Term.... .. 1 09/30/2020. | Direct. 126 0 0 0 0 0 0 08/15/2025.
23361*  AA 3 |DRB Holdings, LLC/Initial Term Loan 10/1.. .. | 09/30/2020. | Direct. 3,047 3,115 0 0 10 0 10/06/2023.
23363# AB 5 |DRS Holdings Ill, Inc./Term Loan 11/19 ... | .. | 09/30/2020. | Direct 572 566 6 0 6 0 11/01/2025.
25403# AN 6 |DILIGENT CORPORATION (FKA DIAMOND MERGER... | .. | 09/30/2020. | Direct 2,350 0 0 0 0 0 08/04/2025.
26887@ AA 9 |EP WEALTH ADVISORS, LLC - TERM LOAN .. | 09/30/2020. | Redemption @ 100.00.................... 425 0 0 0 0 0 09/04/2026.
28619* AB 0 |Elemica Parent, Inc./Term Loan 9/19. .. | 09/30/2020. | Direct 995 1,017 0 0 3 0 09/18/2025.
29427*  AA 2 | Goldcup 17308 AB/USD Term Loan 10/18.. .. | 09/30/2020. | Direct 1,196 1,220 (U I 4 0 4 0 10/09/2024.
30282# AA 0 |FWR Holding Corporation/Initial Term Loa.. .. | 09/25/2020. | Direct 1,634 1,667 0 6 0 6 0 08/21/2023.
30282# AB 8 |FWR Holding Corporation/Initial Delayed.... .. | 09/25/2020. | Direct 0 0 0 0 0 0 0 0 0 08/21/2023.
30282# AB 8 |FWR Holding Corporation/Initial Delayed .. | 09/25/2020. | Direct 222 222 222 222 (U I 0 0 0 0 08/21/2023.
30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter. ... | .. | 09/25/2020. | Direct. 347 347 347 347 0 0 0 0 0 08/21/2023.
30282# AD 4 |FWR Holding Corporation/New Delayed Draw................... .. | 09/25/2020. | Direct 206 206 206 0 0 0 0 0 0 08/21/2023. | .....ovveeee
30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter. .. | 09/25/2020. | Direct. 206 206 206 206 0 0 0 0 0 08/21/2023. | 3Z........
30282# AH 5 |FWR Holding Corporation/Delayed Draw Ter. . | 09/25/2020. | Direct 275 275 275 275 0 0 0 0 0 08/21/2023. | 3Z........
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30282# AJ 1 |FWR Holding Corporation/Second Amendment................. .. | 09/25/2020. | Direct 725 725 725 0 0 0 0 0 725 | ... 0 08/21/2023.
35041@ AA 3 |Foundation Risk Partners, Corp./Term Loa..........cccouvvernnes o1 09/30/2020. [ DIFECL. .....vuervirvrirrieisieiersssseieresisesensnns [ v | e 1,710 | v 1,710 1,666 1,705 0 0 5 0 [ e 1,710 | ...... 0 11/10/2023.
35041@ AB 1 |Foundation Risk Partners, Corp./First Am... .. | 09/30/2020. | Direct 458 458 449 456 0 0 1 0 458 | ...... 0 11/10/2023.
35041@ AC 9 |Foundation Risk Partners, Corp./First Am... .. | 09/30/2020. | Direct 644 644 640 642 0 0 1 0 644 | ... 0 11/10/2023.
35041@ AD 7 |Foundation Risk Partners, Corp./Second A...........ccovvvunece .. | 07/01/2020. | Direct 23 23 23 16 0 0 0 (V1 IR 23 | .. 0 11/10/2023.
35041@ AD 7 |Foundation Risk Partners, Corp./Second A. +. [ 09/30/2020. | DIFECE.........coouvieiieciicririiniissiiesiesisniins | v | i 2,379 2,379 2,346 1,604 0 0 6 0 2,379 | ... 0 11/10/2023.
35041@ AG 0 |Foundation Risk Partners, Corp./Third Am.. ... | .. | 07/01/2020. | Adjustment 130 130 130 0 0 0 0 0 130 | ...... 0 11/10/2023.
35041@ AG 0 |Foundation Risk Partners, Corp./Third Am.........ccccovcvunnc .. | 09/30/2020. | Direct 443 443 443 0 0 0 0 0 443 | ... 0 11/10/2023.
35921# AA 6 |Frontline Technologies Intermediate Hold... o+ [ 09/30/2020. | DIFECE.........cvvureerrerirererecereeiseieseniesiesesssesne | seveeseeiesiesessesenes | onerienins 8,320 8,320 8,040 8,287 0 0 33 0 8,320 | ...... 0 09/18/2023.
35921@ AC 4 |Frontline Technologies Intermediate Hold... .. | 09/30/2020. | Direct 512 512 512 512 0 0 0 0 0 512 | ... 0 09/18/2023.
36198M AD 9 |Term Loan A: Gaming & LEISUTE..........ovveurveereerirrinnnns .. [ 09/08/2020. | DIFECE.........ceourveervenrierirerireeeiseissiienieniesenes | cevississesisesieneneens | criene 1,617,177 | .. 1,617,177 | ....... 1,601,550 | ....... 1,610,907 | .o 0 ... 6,271 0 6,271 0 |.1,617,177 | ...... 0 04/28/2021.
36221@ AA 3 | GPM Investments, LLC/Term Loan 2/20. .. 1 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 03/01/2027.
36221@ AA 3 |GPM Investments, LLC/Term Loan 2/20 ... | .. | 09/30/2020. | Direct 827 827 0 0 0 0 0 0 03/01/2027.
36850@ AB 9 |Gehl Foods, LLC/Term Loan 1/18......c.coocurveneernerenernnens .. | 08/03/2020. | Direct 3,124 3,036 3,054 30 | 10 0 39 0 01/25/2024.
39341# AA 0 |Green Street Parent, LLC and Green Stree.... .. | 09/30/2020. | Direct 5,000 4,900 4,989 (R — 1 0 11 0 08/27/2026.
40406# AD 4 |HAI Acquisition Corporation/Term Loan 10 . | 09/30/2020. | Direct 3,125 3,046 3,116 0 9 0 9 0 11/01/2024.
41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17...........cc...... .. | 09/30/2020. | Direct 2,467 2,417 2,461 0 6 0 6 0 10/14/2024.
41781@ AB 3 |Harvey Tool Company, LLC/Delayed Term Lo, .. | 09/30/2020. | Direct 614 614 614 0 0 0 0 0 10/11/2024.
41902@ AA 9 |Sigma Electric Manufacturing Corporation o+ | 09/30/2020. [ DIFECL. ....voverriirireriersieierssiseeensssissesensnens [ vernnsneisennnineeiens | onnnennn89,124 | i) 65,124 | ........... 63,816 | ...co.cen 64,968 | ....ccocvennd (1 156 0 156 0 10/31/2023.
41902@ AB 7 |Sigma Electric Manufacturing Corporation .. 1 09/30/2020. | Direct. 23,943 23,704 23,906 (V] I 37 0 37 0 10/31/2023.
44903L  AD 1 |Hygiena Borrower LLC/First Amendment Inc.. .. | 07/20/2020. | Direct 3,106 3,056 3,008 3 5 0 8 0 08/26/2022.
44961* AB 1 |Implus Footcare, LLC/Initial Term Loan 0 .. | 09/30/2020. | Direct 733 685 20 | s 1 0 21 0 04/30/2024.
45004K AC 0 |[IRIHoldings, Inc./Term Loan 11/18 .. | 09/30/2020. | Direct 1,547 1,543 18 2 0 20 0 12/01/2025.
45259# AA 7 |IMPACT SALES TL L+650 06/27/2023 MD. .. | 09/30/2020. | Direct 5,039 4,965 0 0 (13) 0 06/27/2023.
45320  AA 6 |Revint Intermediate II, LLC (fka: Implem .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 12/13/2023.
45320  AA 6 |Revint Intermediate II, LLC (fka: Implem. .. | 09/30/2020. | Direct 720 703 719 (U I 1 0 1 0 12/13/2023.
45320 AB 4 |Revint Intermediate II, LLC (fka: Implem. .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 12/13/2023.
45320 AB 4 |Revint Intermediate II, LLC (fka: Implem. .. [ 09/30/2020. | DIFECE.........cvvereeerierierircerreiserierienissessenins | cevrnerisensneessensennns | conernenen 1,621 | i, 1,621 1,608 1,619 0 2 0 2 0 12/13/2023.
45321*  AA 5 |Implus Footcare, LLC/Spenco Incremental. .. 1 09/30/2020. | Direct. 114 114 107 3 0 0 3 0 04/30/2024.
45763F AN 8 |Inmar, Inc./Initial Term Loan (First Lie. .. | 09/30/2020. | Direct 2,997 2,847 2,967 7 23 0 29 0 05/01/2024.
461264 AA 6 |IntraPac International LLC/U.S. Term Loa.. .. [ 07/01/2020. | AQJUSIMENL.........oovvecreerieeieceeeieeresieeeieeies | cevvenvisesiiensesnennns | ceenvieenieen 1,234 | e, 1,234 1,206 1,232 0 2 0 2 0 01/11/2026.
46126# AA 6 |IntraPac International LLC/U.S. Term Loa.. .. [ 09/30/2020. | DIFECE.......o.cvveeveirircrirerirrireisniierienieressneins | cevvneriensnnesnsninnns | coverennee 1,234 | s 1,234 1,206 1,231 0 3 0 3 0 01/11/2026.
48234K AC 6 |Term Loan B: K&N Engineering.. .. | 09/30/2020. | Direct 2,577 2,229 0 0 60 0 60 0 10/20/2023.
48240@ AA 5 |K2Insurance Services, LLC/Term Loan 7/1 o1 09/30/2020. | DIFECL........oveeeeveeeeeeierseeeeeeveseeseiesesssnseserens | eereereneenssessinenisns | voveerienenend, 028 | v 4,028 3,921 4,011 (V1 16 0 16 0 07/01/2024.
48773# AA 8 |Kellermeyer Bergensons Services, LLC/Ter... .1 09/30/2020. | Direct. 300 297 300 (01 I 0 0 0 0 11/07/2026.
48773# AB 6 |Kellermeyer Bergensons Services, LLC/202... w.oe | - | 09/30/2020. | Direct. 66 66 0 0 0 0 0 0 11/07/2026.
48773%# AC 4 |KELLERMEYER BERGENSONS SERVICES, LLC - 2...... .. | 09/30/2020. | Direct 9 9 9 0 0 0 0 0 0 11/07/2026.
48881# AB 5 |Kene Acquisition, Inc./Term Loan 8/19.... .. | 07/01/2020. | Adjustment 1,001 1,025 0 2 0 2 0 08/10/2026.
48881# AB 5 |Kene Acquisition, Inc./Term Loan 8/19.... . | 09/30/2020. | Direct 1,001 1,024 0 3 0 3 0 08/10/2026.
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48881# AC 3 |Kene Acquisition, Inc./Delayed Draw Term..........ccooceenees .. | 09/30/2020. | Direct 171 171 171 49 0 0 0 0 0 171 | . (V1 IR (1 I (V1 IO 8 | 08/10/2026.
49314*  AB 4 |Key Surgical LLC/Incremental Term Loan 1...........cccovvunee .. | 07/01/2020. | Adjustment 354 354 348 354 (V1 IO 1 0 1 0 354 | ... 0 [ 0 06/01/2023.
49314* AB 4 |Key Surgical LLC/Incremental Term Loan 1.... .. | 09/30/2020. | Direct 354 354 348 353 0 0 1 0 354 | ... 0 0 06/01/2023.
49314* AC 2 |Key Surgical LLC/Fourth Amendment Increm. .1 07/01/2020. | Adjustment 160 160 155 159 0 0 1 0 160 | ...... (0 [ I 0 06/01/2023.
49314*  AC 2 |Key Surgical LLC/Fourth Amendment Increm.............c...... .. | 09/30/2020. | Direct 160 160 155 159 0 0 1 0 160 | ...... (V1 IR 0 06/01/2023.
50541# AA 5 |Laboratories Bidco LLC/Term Loan 9/19. .. | 07/01/2020. | Adjustment 383 383 383 383 0 0 0 0 383 ... (0 [ I 0 06/25/2024.
50541# AA 5 |Laboratories Bidco LLC/Term Loan 9/19. .. | 09/30/2020. | Direct 383 383 383 380 4 0 4 0 06/25/2024.
50541# AB 3 |Laboratories Bidco LLC/Second Amendment.................... .. | 09/30/2020. | Direct 60 60 60 0 0 0 0 0 06/25/2024.
55371* AU 9 |MRI Software LLC/Term Loan 2/20. .. | 07/01/2020. | Direct 0 0 0 0 0 0 0 0 02/10/2026.
55371* AU 9 |MRI Software LLC/Term Loan 2/20. . | 09/30/2020. | Direct 634 634 634 0 0 0 0 0 02/10/2026.
55418%# AA 4 |Mac Lean-Fogg Company/Term Loan 12/18...........cccocene + | 09/30/2020. | DIFECL......cvurvvrrereriiniererersirerereeeiseseeenesiessenes | vererseeissssseneennes | coeeeenennnes 1,400 | oo 1,400 1,385 1,397 1 0 3 0 12/22/2025.
55418# AB 2 |Mac Lean-Fogg Company/Delayed Draw Term.. .. 1 09/30/2020. | Direct. 98 98 98 97 1 0 1 0 12/22/2025.
57810J AC 2 |Amynta Agency Borrower Inc./Incremental . | 09/30/2020. | Direct 789 789 789 739 49 0 49 0 02/28/2025.
59509# AA 6 |Micromeritics Instrument Corp./Term Loan...........ccccce..... .. 1 09/30/2020. | Direct. 329 329 329 329 0 0 0 0 12/18/2025.
60367 AA 9 |Ministry Brands, LLC/Delayed Draw Term L... . 109/30/2020. | DIFECL.........cocvverereeeeeeeeeveeeeeeeeeieiesesseesensiens | ceeiereeeeeisieeienens | cereeeneneens 2,023 2,023 2023 1,974 45 0 49 0 12/02/2022.
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo, ... | .- 1 09/30/2020. | Direct. 230 230 227 224 5 0 6 0 12/02/2022.
60367* AD 3 |Ministry Brands, LLC/Delayed Draw Term L.........cc.ccceuweee .. | 09/30/2020. | Direct 44 44 44 43 1 0 1 0 12/02/2022.
62929% AA 2 |NM GRC Holdco, LLC/Term Loan 1/18... .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 02/09/2024.
62929# AA 2 |NM GRC Holdco, LLC/Term Loan 1/18... o1 09/30/2020. | DIFECL.......c..ovveevereeeevseeeeeeeeieneseessesesseessneiens | evsreneissssssissessnes | coveeeeisnanes 2,409 2,409 2,409 0 0 0 0 0 02/09/2024.
629294 AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa. .. | 09/30/2020. | Direct 668 0 0 0 0 0 02/09/2024.
62931*  AA 2 |NMC Skincare Intermediate Holdings I, L.. .. | 09/30/2020. | Direct 952 973 0 0 2 0 10/31/2024.
62931* AC 8 |NMC Skincare Intermediate Holdings Il L.. .. | 09/30/2020. | Direct 162 33 0 0 0 0 10/31/2024.
62976# AE 6 |NSM Insurance Group, LLC/Dollar Term Loa .. | 09/30/2020. | Direct 3,458 0 0 0 0 0 05/11/2026.
64027* AA 3 |NELIPAK HOLDINGS US TL L+425 07/02/2026 .. | 09/30/2020. | Direct 1,027 1,046 0 0 2 0 07/02/2026.
64027* AB 1 |NELIPAK HOLDING INC TL L+425 07/02/2026 .. | 09/30/2020. | Direct 153 156 0 0 0 0 07/02/2026.
67096@ AA 0 |OMH-HealthEdge Holdings, LLC/Term Loan 9 .. | 09/30/2020. | Direct 286 286 0 0 0 0 10/24/2025.
67113@ AB 7 |OTG Management, LLC/Fourth Amendment DDT.. .. | 07/01/2020. | Adjustment 76 54 0 0 1 0 08/26/2021.
67113@ AB 7 |OTG Management, LLC/Fourth Amendment DDT.. .. | 09/30/2020. | Direct 76 53 0 0 2 0 08/26/2021.
67113H AD 7 |OTG Management, LLC/Delayed Draw Term Lo .. | 09/30/2020. | Direct 717 730 0| oo 4 0 4 0 08/26/2021.
69323* AA 3 |BakeMark Holdings, Inc./Additional Term... .. | 09/30/2020. | Direct 1,085 1,104 0 3 0 3 0 08/14/2023.
69345Y AB 0 |PFC ACQUISITION CORP . [ 09/30/2020. | DIFECL.........coveiveeereecreereeceeseessiessessisesseniens | eevieseiessriseeiensienens | cerrieernn 16,263 | 111000 16,263 | oo 15,639 | coovrers 13,630 | wocvenee 2,557 | e 76 0 2,633 0 03/01/2026.
69398* AD 7 |PDITA Holdings, Inc./First Lien Term Lo.... .. | 09/30/2020. | Direct 4,661 4,577 89 | v 1 0 90 0 10/24/2024.
69406* AA 3 |PHNTM Holdings, Inc./Term Loan (First .. | 09/30/2020. | Direct 220 220 0 0 0 0 0 01/27/2023.
69406* AB 1 |PHNTM Holdings, Inc./Term Loan (First Li. .. | 09/30/2020. | Direct 901 908 0 2 0 2 0 01/27/2023.
69406* AD 7 |PHNTM Holdings, Inc./Fourth Amendment In. .. | 09/30/2020. | Direct 214 0 (O I 0 0 0 0 01/27/2023.
70323K AC 2 |Pathway Vet Alliance LLC/First Lien Term .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 03/31/2027.
70323K AD 0 |Pathway Vet Alliance LLC..........ccoovvvrnec. .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 03/31/2027.
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD o+ | 09/30/2020. [ DIFECE. .....ouvrreririrrieisieiersssseiesssisiensnns [ eerresnsiesssseeenns | seeeesseenns 7,510 | .ccoenee 7,510 7,510 7,410 100 | coovrennee 1 0 101 0 07/31/2022.
70476X AJ 4 |PetVet Care Centers, LLC/Second 2019 Del . | 09/30/2020. | Direct 313 313 313 313 0 0 0 0 0 02/14/2025.
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70559@ AA 4 |Pegasus Global Enterprise Holdings, LLC/.........ccccccvevnnee o+ [ 09/30/2020. | DIFECL........ucvvureeevecrierireeererisseisserseniesssseeses | seresersessessneesenes | oneesesins 1,380 | oo 1,380 1,344 1,375 0 5 0 5 0 05/29/2025.
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC/...........ccc.ccuveuce .. | 07/01/2020. | Adjustment 166 166 166 0 0 0 0 0 0 05/29/2025.
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC/ .. | 09/30/2020. | Direct 399 399 399 0 0 0 0 0 0 05/29/2025.
70559@ AD 8 |Pegasus Global Enterprise Holdings, LLC .. | 09/30/2020. | Redemption @ 100.00.............cc..... 399 399 399 0 0 0 0 0 0 05/29/2025.
71639 AA 4 |PetlQ, LLC/Term Loan 01/18 o+ [ 09/30/2020. | DIFECE.........cvveeeeerecrirerieeereessessseriesiessssesns | sevessrsessessneesenes | onersesnn 2,823 2,823 2,753 2,810 0 | oo 14 0 14 0 07/08/2025.
71667* 3 | Petroleum Service Group LLC/Delayed Draw. .. | 07/01/2020. | Direct 46 46 46 0 0 0 0 0 0 07/23/2025.
71667* AB 1 |Petroleum Service Group LLC/Term Loan 7/. vee [ [ 0710172020, [ DIFECE....evveererrercereierierieriseesseisersenienens | eeerensssssserieniens | cesenenneenns 2,467 2,467 2,413 2,463 0 5 0 5 0 07/23/2025.
74140# 0 | Project Potter Buyer, LLC/Term Loan 4/20.............c.ccco..... . [09/30/2020. | DIFECL.........cvoeveeerecreeeeeceeseeseseeesessseeseseens | eevvesesessieesiesessens | enerieesinns 1,140 | oo 1,140 1,140 0 0 0 0 0 0 04/23/2027.
747194 AA 1 |Pyramid Management Advisors, LLC/Term Lo.... o+ [ 09/30/2020. | DIFECE.........cvvueeerririrerirecereeiseiserieniesessesns | seveesesiesieseseesenes | oneeieninns 1,245 | ... 1,245 1,245 1,245 0 0 0 0 0 07/15/2023.
74719%# AB 9 |Pyramid Management Advisors, LLC/Delayed.... . | 09/30/2020. | Direct 462 462 462 0 0 0 0 0 0 07/15/2023.
74719%% AC 7 |Pyramid Management Advisors, LLC/Delayed................... .. 1 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 07/15/2023.
74719% AC 7 |Pyramid Management Advisors, LLC/Delayed .. 1 09/30/2020. | Direct. 107 107 107 0 0 0 0 0 0 07/15/2023.
74741@ AA 5 |Olympia Acquisition, Inc./Term Loan 9/19 ... | .| 09/30/2020. | Direct 454 454 454 449 5 0 0 5 0 09/24/2026.
750004 AE 8 |RSC Acquisition, Inc./Term Loan 10/19........cccccveveneernnnenns .. | 09/30/2020. | Direct 497 497 489 404 (U I 1 0 1 0 10/30/2026.
75000# AG 3 |RSC Acquisition, Inc./Initial Delayed Dr. .. | 09/03/2020. | Ares Capital Management.................. 20,670 | ........ 20,670 20,670 0 0 0 0 0 0 10/30/2026.
75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19 . | 09/30/2020. | Direct 534 534 525 533 (U I 1 0 1 0 03/29/2025.
75734@ AB 9 [Reddy Ice Holdings, Inc./Term Loan 7/19.......cc.cccvvvrevnnce o+ | 09/30/2020. [ DIFECL. ....vuvrrieerirrieisirssiersssseiessenisesensnes [ eersnsesserssssseenses | seeeennseens 3,948 3,948 3,822 3,931 (V1 16 0 16 0 07/01/2025.
75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te.........ccccovuvnnece .. | 09/30/2020. | Direct. 258 258 258 0 0 0 0 0 0 07/01/2025.
76009W AT 7 |RENT-A-CENTER, INC .. 1 09/30/2020. | DITECL.........cvvrereciiiercieicieieieieiessieiesiesenes | errersieiessssesensene | seesesissenns 2,500 2,500 2,475 2,497 0 3 0 3 0 08/02/2026.
761504 AA 2 |Revint Intermediate II, LLC (fka: Implem. .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 12/13/2023.
761504 AA 2 |Revint Intermediate I, LLC (fka: Implem. .. | 09/30/2020. | Direct 1,150 1,175 0 5 0 5 0 12/13/2023.
76252@ AA 1 |Rialto Management Group, LLC/Term Loan 1. .. 1 09/30/2020. | Direct. 822 829 (V1 I 1 0 1 0 12/02/2024.
78411E AC 2 |SCSG EA Acquisition Company, Inc./Initia .. | 07/01/2020. | Direct 1,524 1,559 0 | oo 4 0 4 0 09/01/2023.
78432@ AB 8 |SFE Intermediate HoldCo LLC/Incremental .. | 09/30/2020. | Direct 594 604 0 2 0 2 0 07/31/2024.
78433*  AA 1 |SG Acquisition, Inc./Term Loan 1/20. .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 01/27/2027.
78433*  AA 1 |SG Acquisition, Inc./Term Loan 1/20. .. [ 09/28/2020. | DIFECE.........cvvneeeerierierireeereessseiseriseniesessesne | vevenssenerinensneenenns | cvvveeennn 12,845 | 10000 12,845 | (e 12,845 0 0 0 0 0 0 01/27/2027.
79400@ AA 6 |Saldon Holdings, Inc./First Amendment Te. .. | 09/30/2020. | Direct 289 291 0 0 0 0 0 03/13/2025.
79400@ AB 4 |Saldon Holdings, Inc./Term Loan 3/19. .. | 09/30/2020. | Direct 1,763 1,803 0 6 0 6 0 03/13/2025.
81389 AA 5 |SecurAmerica, LLC/Term Loan 12/18 .. | 09/30/2020. | Direct 1,332 1,347 (U I 7 0 7 0 12/21/2023.
81389# AB 3 |SecurAmerica, LLC/Delayed Draw Term Loan .. | 09/30/2020. | Direct 1,089 833 0 0 0 0 12/21/2023.
81389 AC 1 |SecurAmerica, LLC/Delayed Draw Term Loan... .. | 09/30/2020. | Direct 271 271 0 0 0 0 12/21/2023.
81389# AD 9 |SecurAmerica, LLC/Delayed Draw Term Loan... .. | 09/30/2020. | Direct 58 0 0 0 0 0 12/21/2023.
81389# AE 7 |SecurAmerica, LLC/Amendment No. 6 Term L .. 1 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 07/16/2021.
84650# AA 1 |SpareFoot, LLC/Incremental Term Loan 2/1 .. | 09/30/2020. | Direct 57 57 56 57 0 0 0 0 04/13/2024.
84650# AB 9 |SpareFoot, LLC/First Lien ESS Incrementa .. | 09/30/2020. | Direct 192 192 192 0 0 0 0 0 04/13/2024.
84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18 .. | 07/01/2020. | Adjustment 541 541 532 540 0 0 1 0 04/13/2024.
84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18...........c.ccovvvererenne .. | 09/30/2020. | Direct 541 541 532 539 (U I 1 0 1 0 04/13/2024.
84650H AD 1 |SpareFoot, LLC/Incremental Term Loan 8/1... .. | 09/30/2020. | Direct 206 206 203 205 0 0 0 0 0 04/13/2024.
84650H AF 6 | SpareFoot, LLC/First Lien Bader Incremen .1 09/30/2020. | Direct. 74 74 73 74 0 0 0 0 0 04/13/2024.
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84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr.........c.ccccevevennes .. | 09/30/2020. | Direct 148 148 146 148 0 0 0 0 0 04/13/2024. | 3PL......
84650H AH 2 |SpareFoot, LLC/First Lien SBOA Increment............ccocee.... .. | 09/30/2020. | Direct 7 77 76 7 0 0 0 0 0 04/13/2024. | 3PL......
84756# AA 4 |Spectra Finance, LLC/Initial Term Loan 0. o+ [ 09/30/2020. | DIFECE........ucvrereecrecrirereeeereesssiseriesiessssesns | seveserssessessneesenes | oneesessns 2,015 2,015 1,974 2,008 0 6 0 6 0 04/02/2024. | 2PL......
866105 ZZ 5 | SUMMIT COMPANIES DD L+625 09/01/2022 MD............ | .. | 09/30/2020. | Direct. 993 993 993 0 0 0 0 0 0 09/01/2022. | 2FE......
866110 ZZ 5 | SUMMIT COMPANIES 4A TL L+625 09/01/2022.............. .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 09/01/2022. | 4Z.....
866110 ZZ 5 | SUMMIT COMPANIES 4A TL L+625 09/01/2022 o+ [ 09/30/2020. | DIFECE.......oocvveveririierirecireieseiseisesiessseesns | ceviseisesssesiesesnnnes | oneiseiias 4,883 | ..o 4,883 4,882 4,841 39 2 0 42 0 09/01/2022. | 3Z........
86738* AA 6 |Sunk Rock Foundry Partners LP/Term Loan ... | .| 09/30/2020. | Direct 36,892 | ........ 36,892 36,151 36,806 0 85 0 85 0 10/31/2023. | 3PL......
86803@ AA 4 |Sunshine Sub, LLC/Term Loan 5/18........ccccccovuvmrrveiinncens . [09/30/2020. | DIFECL.........cvoeveeerecreeeeeceeseeseseeesessseeseseens | eevvesesessieesiesessens | enerieesinns 1,397 | v 1,397 1,369 1,393 0 5 0 5 0 05/27/2024. | 3PL......
86803@ AB 2 |Sunshine Sub, LLC/Delayed Draw Term Loan.... .. | 09/30/2020. | Direct 821 821 821 821 0 0 0 0 0 05/27/2024. | 3PL......
87296@ AA 6 |TDG Group Holding Company/Term Loan 5/18.. . 109/30/2020. [ DIFECL.........cvveeeecreeereeeeeceeseeeeeseereseiessessiens | eeeveevessiessessesnes | eerviessinns 1,006 | ... 1,006 983 1,003 0 3 0 3 0 05/31/2024. | 3PL......
87296@ AB 4 |TDG Group Holding Company/Delayed Draw T................. .. | 09/30/2020. | Direct 690 690 682 689 (U I 1 0 1 0 05/31/2024. | 3PL......
87296@ AE 8 |TDG Group Holding Company/Delayed Draw T.. .. | 09/30/2020. | Direct 337 337 337 165 0 0 0 0 0 08/24/2024. | 3PL......
87300* AB 0 |THG Acquisition, LLC/Term Loan 12/19 ... | .. | 09/30/2020. | Direct 354 354 354 351 4 0 0 4 0 12/02/2026. | 5...........
87300 AC 8 |THG Acquisition, LLC/Delayed Draw Term L.........c.ccccounee. .. | 09/30/2020. | Direct 18 18 18 0 0 0 0 0 0 12/02/2026. |5...........
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment .. | 09/30/2020. | Direct 274 274 271 274 0 0 0 0 0 03/30/2025.
88084@ AC 6 |TerSera Therapeutics LLC/Second Amendmen.. .1 09/30/2020. | Direct. 261 261 258 261 0 0 0 0 0 03/30/2025.
88084@ AD 4 |TerSera Therapeutics LLC/First Amendment..................... .. | 09/30/2020. | Direct 274 274 274 274 0 0 0 0 0 03/30/2025.
88084@ AE 2 |TerSera Therapeutics LLC/Third Amendment. .. | 07/01/2020. | Adjustment 51 51 50 51 0 0 0 0 0 03/30/2025.
88084@ AE 2 |TerSera Therapeutics LLC/Third Amendment. .. | 09/30/2020. | Direct 50 51 0 0 0 0 0 03/30/2025.
88732# AC 0 |TimeClock Plus, LLC/Term Loan 8/19. .. | 09/30/2020. | Direct 656 667 (U I 1 0 1 0 08/28/2026.
89158* AC 7 |Touchstone Acquisition, Inc./Term Loan 1.. .. | 09/30/2020. | Direct 1,213 1,241 0 3 0 3 0 11/17/2025.
90343K AR 3 |US Silica Company - Term Loan - Assignme.. .. 1 09/30/2020. | Direct. 5,440 6,270 0 126 0 05/01/2025.
90385P AC 4 |The Ultimus Group Midco, LLC/First Lien .. | 09/30/2020. | Direct 945 960 0 4 0 02/01/2026.
91727# AA 5 |Urology Management Associates, LLC/Firs .. 1 09/30/2020. | Direct. 565 578 0 2 0 08/31/2024.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10/.. .. | 07/01/2020. | Direct 2,372 2,428 0 6 0 10/17/2023.
91830@ AF 0 | VLS Recovery Services, LLC/Delayed Draw. .. 1 07/01/2020. | Direct. 394 398 0 1 0 10/17/2023.
91830@ AH 6 |VLS Recovery Services, LLC/Second Amendm.. .. | 07/01/2020. | Direct 333 343 0 1 0 10/17/2023.
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 .. | 09/30/2020. | Direct 1,701 1,729 0 7 0 04/30/2022.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0 .. 1 09/30/2020. | Direct. 2,212 2,215 0 21 0 08/31/2022.
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra..... .. | 09/30/2020. | Direct 2,458 2,445 0 30 0 08/31/2022.
92974*  AA 7 |WSHP FC ACQUISITION 2A TL L+625 03/30/2! .. | 07/01/2020. | Adjustment 1,110 1,110 0 0 0 03/30/2024.
92974*  AA 7 |WSHP FC ACQUISITION 2A TL L+625 03/30/20 .. | 09/30/2020. | Direct 1,110 1,110 0 0 0 03/30/2024.
92974* AC 3 |WSHP FC Acquisition LLC/Third Amendment .. | 09/30/2020. | Direct 664 664 0 0 0 03/30/2024.
92974*  AD 1 |WSHP FC ACQUISITION 1A TL L+650 03/30/2! .. | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 03/30/2024.
92974* AD 1 |WSHP FC ACQUISITION 1A TL L+650 03/30/20... .. | 09/30/2020. | Direct 139 139 134 138 (U I 1 0 1 0 03/30/2024.
92974*  AE 9 |WSHP FC ACQUISITION 1A DDTL L+625 03/301.. woer | . | 07/01/2020. | Adjustment 0 0 0 0 0 0 0 0 0 03/30/2024.
92974* AE 9 |WSHP FC ACQUISITION 1A DDTL L+625 03/301............. .. | 09/30/2020. | Direct 174 174 174 174 0 0 0 0 0 03/30/2024.
92975@ AA 4 | TA/WEG Holdings, LLC/Term Loan 9/19.... o[ 07/01/2020. [ DIFECE. .....vuerriiririisieieresseiensnissireninns [ versssnsierssseeenns | coeeenseenns 1,247 | oo 1,247 1,247 1,234 12 0 0 12 0 10/02/2025.
92975@ AB 2 | TA/WEG Holdings, LLC/Initial Delayed Dra .1 07/01/2020. | Adjustment 105 105 105 0 0 0 0 0 0 10/02/2025.




¥2°'6030

Statement for September 30, 2020 of the G REAT AM E RlCAN | N S U RAN C E CO M PANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Foreig
n
Excha
F Current nge Bond NAIC
0 Current Year's Book/Adjuste| Gain Interest / Designa
r Unrealized | Year's |Other-Than- Total Foreign| d Carrying | (Loss) Stock Stated | tion and
ei Prior Year Valuation | (Amortizat| Temporary | Total Change | Exchange Value at on Realized | Total Gain | Dividends | Contractual | Admini-
g| Disposal Number of Book/Adjusted | Increase ion)/ | Impairment| inB./A.C.V. | Changein Disposal | Dispo | Gain (Loss) | (Loss)on | Received Maturity | strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized | (11+12-13) B.J/AC.V. Date sal | on Disposal | Disposal | During Year Date Symbol
93710@ AA 2 |Wash Multifamily Acquisition InC./2019 I........cccoveverniernnns o+ [ 09/30/2020. | DIFECL.........cvvereeerecrierieciessesesessessisessesiens | eevvsssessiiessesssssnns | oneriessiaens 4542 | ... 4,542 4,474 4,524 0 | oo 19 0 19 (V1N IO 4542 | ... (V1 IR 0 05/16/2022. | 4FE......
95810D AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023.................. o+ | 07/31/2020. [ DIFECE. .....vuerreieirnierseiseieresieiesississssniens [ eriveiesensssissenins | e 10,847 | ........ 10,847 | oo 10,562 | ..cocconeee 10,745 | oo (V1 102 0 102 0] e 10,847 | ...... 0 [ 0 04/29/2023. | 2FE......
96811* AA 5 | Wildcat BuyerCo, Inc./Term Loan 2/20 .. | 09/30/2020. | Direct 205 205 205 0 0 0 0 0 0 205 | ... 0 .0 02/27/2026. | 2PL......
96811* AB 3 |Wildcat BuyerCo, Inc./Delayed Draw Term. .. | 09/30/2020. | Direct 39 39 39 0 0 0 0 0 (1[N IO 39 ... (0 [ I 0 02/27/2026. | 2PL......
98379E AE 6 |XPO LOGISTICS INC .. | 07/01/2020. | AFG Private Placement 0 0 0 0 0 0 0 0 0 0. 0 .0 02/24/2025. | 2FE......
98415D A@ 3 |XIFIN, Inc./Term Loan 02/20... .. | 07/01/2020. | Adjustment 271 271 271 0 0 0 0 0 0 271 | ... 0 .0 02/06/2026. | 3Z........
98415D A@ 3 |XIFIN, Inc./Term Loan 02/20... <. | . | 09/30/2020. | Direct. 271 271 271 0 0 0 0 0 0 271 | . 0 .0 02/06/2026. | 3PL......
98422B  AB 5 | XPERIHOLDING CO 6/1/2025 TL B L+400........cc.covvenece . [ 09/30/2020. | DIFECL.........coorveereeerereeerieeeereeseeseieensesseieniens | eeveseiesssesssesiienies | eevvenrins 31,250 | ........ 31,250 28,281 0 0| e 180 0 180 (V] I 31,250 | ...... (V1 IR 0 06/01/2025. | 3FE......
C3324# AA 4 |Entertainment Partners Canada ULC/Canadi.. 07/01/2020. | Redemption @ 100.00............c....... 828 828 803 805 0 2 0 2 0 807 | ... 0 21 05/11/2026. | 3Z........
C3324# AA 4 |Entertainment Partners Canada ULC/Canadi.. 09/30/2020. | Direct 828 828 803 825 0 3 0 3 0 828 | ...... 0 .0 05/11/2026. | 3PL......
C4800# AA 5 |IntraPac Canada Corporation/Canadian Ter............cc..e..... .. 1 09/30/2020. | Direct. 629 629 615 627 (V1 IO 1 0 1 0 629 | ...... 0 .0 01/11/2026. | 3PL......
G7349* AA 6 |Radius Aerospace Europe Limited/U.K. Ter. D| 09/30/2020. | Direct 339 339 339 336 3 0 0 3 0 339 | ... 0 .0 03/29/2025. | 3PL......
L2324E AE 1 |Term Loan B : Delos Finance SaRL «o | D[ 07/20/2020. | DIRECT.....coiieriiriirireririsirnnierssssisenssssssesenss | seeversssessssessssssnssnns | soveessenes 61,760 | ........ 64,000 62,560 62,850 (1 187 0 187 0 63,037 | ...... 0 10/01/2023. | 2FE......
N1603L  AD 9 |BRIGBI TL B 1L USD.....couireirerrerseisssnsssnissnssssisssessnians .. [ 09/30/2020. [ DIFECE......vvrerrresiesserseriesissenssssisssrssensssnsssesns | sonesssessnsssssseessnnes | oseessnssnas 2,038 2,038 1,253 1,876 59 | i 104 0 162 0 2,038 | ...... (V) () (V)] 63 | 06/30/2024. | 5FE......
8299999. Total - Bonds - Unaffiliated Bank Loans.................c.ccoovvverrierrenrericieniererean 2,269,409 |....2,271,650 | ....... 2222991 | ... 2,163,635 | .......... 4,588 |...... 9,087 | .....9548 | ... 4128 | 0 [...2,270,665 | ...... 0 [ (1,256) | ...... (1,256) | ....... 55,081 XXX XXX
8399997. Total - Bonds - Part 4 ....217,256,056 | 217,421,881 |....215,345,100 |....202,306,614 | ........ 11,374 |..429,563 | ......73,685 |.........367,251 | ... (217,644) | 216,736,001 | ...... 0] 63,368 |...... 63,368 | ..6,122,601 XXX XXX
8399999. Total - BONGS....ccviriiiriiiii s ....217,256,056 |217,421,881 |....215,345,100 |....202,306,614 | ........ 11,374 | ..429,563 | ......73,685 |.........367,251 | ..... (217,644) | 216,736,001 | ...... 0. 63,368 |...... 63,368 | ..6,122,601 XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
001011 ZZ 1 | ANCHORAGE CREDIT FUNDING 3, LTD.....cccovvvrvrrurnnne .. | 08/10/2020. [ AQJUSIMENL.........ovvrvrerrerreirerieisernrieisnreienns | s 299,995.064 | ....... 4,999,999 | ............0.00 | ....... 4,999,999 | ....... 4,999,999 0 0 0 0 0 ...4,999,999 | ... 0 [ (0 I I 0 [ 0 XXX
23281# 12 4 |CYPRIUM PARALLEL INVESTORS V LP.. .. | 09/01/2020. | Direct 154.650 | .......2,442,648 | ...........0.00 | ...... 2,442,648 0 0 0 0 0 0 |...2,442,648 XXX
268750 ZB 9 |EOS Energy Storage LLC.... .. | 09/01/2020. | Adjustment ....83,333 83,333 0 0 0 0 0 0 83,333 .0 . L0 . XXX
316773 60 5 |FIFTH THIRD BANCORP. .. | 09/14/2020. | Strategas Securities LLC.........c..oocvverrmeririens | rveen 215,000.000 5,931,389 5,534,775 5,534,775 0 0 0 0 0...5,534,775 | ...... 0. 396,614 |....396,614 | ..... 178,046 XXX
38144G 80 4 | GOLDMAN SACHS GROUP INC.......coovvvriicrirrirciins .. | 09/08/2020. | Strategas Securities LLC...........cccccvervveivenns | e 150,000.000 | ....... 3,489,250 | ...........0.00 | ... 3,046,500 | ... 3,046,500 0 0 0 0 0 ....3,046,500 | ...... 0. 442,750 |....442,750 | ..... 113,334 XXX
606366 ZZ 8 |MOD Pizza... .. | 09/01/2020. | Reclassification ,500,050 ,500,050 ,500,050 0 0 0 0 0 |....1,500,050 .0 . ORI 0. .0 XXX
77926L 30 0 |ROUNDPOINT MORTGAGE SERVICING CORPORATIO | .. | 08/19/2020. | CORPORATE ACTION......cooniirinirseirnsrsnreane | creeens 50,000.000 | ....... 5,402,581 | ..........0.00 | ....... 5,000,000 | ...... 5,000,000 0 0 0 0 0 |...5,000,000 | ...... 0 [ 402,581 |....402,581 | ..... 448,500 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred. ... ..o sesensnssnenns | onees 23,849,248 XXX | 22,607,304 | ..... 20,081,323 0 0 0 0 0 [..22,607,304 1,241,944 | 1,241,944 740,231 XXX
8999997. Total - Preferred STOCKS = P 4.tk etk | e 23,849,248 XXX | 22,607,304 | ... 20,081,323 0 0 0 0 0 |..22,607,304 .0 [.1,241,944 | 1,241,944 740,231 XXX
8999999. TOtAl = PrEfEITEA STOCKS......vvvoiveeoisiiiessssesis s ses st eness | enbsssesssseess s s es st s s s ess s s assssesnsssssssssssssnnsnen | s 23,849,248 XXX | 22,607,304 | ... 20,081,323 0 0 0 0 0 ]..22,607,304 | ...... 0 ].1,241,944 |.1,241,944 | ..... 740,231 XXX
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00287Y 10 9 |ABBVIE ORD... .. | 07/27/2020. | CORNERSTONE MACRO... .10,000.000 XXX | .......637,203 | ..........885,400 | ..... (248,197) 0 0 (248,197) 0. 637,203 L0 334,702 |....334,702 XXX
041356 20 5 |ARLINGTON ASSET INVESTMENT CL A REIT oo [ 07/31/2020. | VAIIOUS........couvvrrerrereereieiserieseseessnissinee | eeees 162,500.000 XXX | ......355875 | ..........905,125 | ...... 271,375 | v 0. 820,625 |......... (549,250) | .vvovvvrcrinnns 0 . 355,875 | ...... 0. 113,945 |....113,945 XXX
110122 15 7 |BRISTOL MYERS SQ RTS WI.... .. | 07/29/2020. | Strategas Securities LLC...........cccocrvrvimerrvies | worvenens 30,000.000 XXX (22,800) 0 0 +(22,800) | covoereirenn | i 67,500 XXX
156504 30 0 |CENTURY COMMUNITIES ORD .. | 08/27/2020. | Various .62,500.000 XXX | .....1,002,500 | .......1,709,375 | ..... (706,875) | ... .(706,875) ....1,002,500 .0 |..1,305,383 |.1,305,383 XXX
174610 10 5 |CITIZENS FINANCIAL GROUP ORD. .. | 09/02/2020. | KEEFE BRUYETTE & WOODS........cccovvvrneer | vorer 111,691.000 XXX | 3,228,359 | ....... 4,129,672 | ..(1,191,514) | .........0 | .. L0 [ (1,191,514) ...3,228,359 | ...... 0 |...(343,679)| ..(343,679) | ..... 126,778 XXX
19626G 10 8 |COLONY CAPITAL CL A ORD.... .. [ 09/04/2020. | VAIIOUS........ouevvmrerrerrereieereeseriesesneesenissinee | oeees 978,945.000 XXX | 1,713,154 | ....... 4,649,989 | ....ccovvvrnes (U I 0{..2,936,835 |...... (2,936,835) | ...cvvvnernenne 0]..1,713,154 | ...... 0 |..1,024,701 |.1,024,701 | ..... 215,368 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD... .. | 08/13/2020. | WOLFE TRAHAN SECURITIES.......cccorvvvrcveer | voees 102,280.000 | ....... 2,163,304 XXX | s 1,790,809 0 0 0 0 0 0 ...1,790,809 | ...... 0 ... 372,495 |...372,495 XXX
35180X 10 5 |FRANCHISE GROUP ORD.......c.cocoomrerirrmenne o+ [ 09/18/2020. | VAIIOUS.......courerrvrerrrireereeieeisseesenisseseries | eereeens 46,288.000 | ....... 1,234,767 XXX | 967,595 | .......... 938,683 | ... (938,683) | ....ccvnvn L1 I 0 | (938,683) | ...oovvrrerns 0 . 967,595 | ...... 0. 267,172 |....267,172 XXX [
45665G 30 3 |INFINITY PHARMACEUTICALS ORD .. | 07/29/2020. | THE BENCHMARK COMPANY, LLC.......ccoovver | vorrerns 20,000.000 ....16,088 XXX ....26,600 19,200 | s 7,400 0 0 7,400 0] e 26,600 | ...... 0 ... (10,512) | ....(10,512) XXX
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD . | 08/11/2020. | BLAIR WILLIAM AND COMPANY........ccocovvvrrerns | woreens 66,963.000 .222,915 XXX ..235,103 ,015,650 | ....... (94,939) | oo 0 ... 712,701 |......ces (807,640) | ..vovvvvrrennes 0] . 235,103 | ...... 0] (12,188) | ....(12,188) XXX
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Statement for September 30, 2020 of the G REAT AM E RlCAN | N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Foreig
n
Excha
F Current nge Bond NAIC
0 Current Year's Book/Adjuste| Gain Interest / Designa
r Unrealized | Year's |Other-Than- Total Foreign| d Carrying | (Loss) Stock Stated | tion and
ei Prior Year Valuation | (Amortizat| Temporary | Total Change | Exchange Value at on Realized | Total Gain | Dividends | Contractual | Admini-
g| Disposal Number of Book/Adjusted | Increase ion)/ | Impairment| inB./A.C.V. | Changein Disposal | Dispo | Gain (Loss) | (Loss)on | Received Maturity | strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized | (11+12-13) B.J/AC.V. Date sal | on Disposal | Disposal | During Year Date Symbol
58503F 50 2 |MEDLEY CAPITAL CORPORATION.........ccocoummmrviiriiir .. [ 07/27/2020. | AJUSIMENL.........ooooveereireeceseceereeceies | e 0.650 | .oooooierinna 8 XXX 8 7 0 0 0 0 0 N LV R (U I LV 0 XXX ]
59156R 10 8 |METLIFE ORD.....cccccoviiiirinriniinnicsiesisreeseissieiienes .. | 08/12/2020. | BLAIR WILLIAM AND COMPANY..........cccovmveer | e 114,000.000 | ....... 4,570,250 XXX | s 3,259,555 | ....... 5,810,580 | ..(2,551,025) 0 0 (2,551,025) 0 ...3,259,555 | ...... 0 .1,310,695 |.1,310,695 | ..... 155,040 XXX [
682143 10 2 |OMEROS ORD .1 08/10/2020. | ISI GROUP INC.........covooucreeceiieeieneireniiies | ceviene 72,000.000 | ....... 1,614,607 XXX | 681,879 | ....... 1,014,480 | ... (332,601)] ... L0 [ (332,601) | ccvverreenn0 | e 681,879 | ...... 0... 932,729 |...932,729 | ... 0 XXX
744320 10 2 |PRUDENTIAL FINANCIAL ORD.......ccoovvemrviririrrniinnnes .. | 08/13/2020. | THE BENCHMARK COMPANY, LLC......c.cooeer | wovnae 112,500.000 | ....... 7,844,804 XXX | 6,745,606 | ..... 10,545,750 | ..(3,800,144) | ............ L0 [ (3,800,144) |. ...6,745,606 | ...... 0 ]..1,099,199 |.1,099,199 |..... 247,500 XXX
811054 40 2 |EW SCRIPPS CLA ORD........ccooovvimmrrirmmeriimeienerreneiens .. | 09/17/2020. | Various 62,540.000 | .......... 738,940 XXX | 800,161 | .......... 297,547 | ...... (30,469) | ............ (U I (U R (30,469) | .....covvnnenne 0 ... 800,161 | ...... 0. (61,221)] ....(61,221) | ......... 6,499 XXX ]
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD... .| 08/11/2020. | BLAIR WILLIAM AND COMPANY .......cocovvvrerne | wors 108,500.000 ..624,055 XXX 413,385 | ... 1,586,270 | ........ 86,175 | .oocvvvucd 0 |..1,259,060 |...... (1,172,885) | ... 0| 413,385 | ...... 0. 210,670 |....210,670 | ....... 64,015 XXX
92276F 10 0 |VENTAS REIT ORD <. | . | 07/12712020. | CORNERSTONE MACRO B 22,785.000 .811,921 XXX coeeer.610,902 0 0 0 0 0 0 . 610,902 | ...... 0. 201,019 |...201,019 | ....... 28,310 XXX
G0684D 10 7 |ATHENE HOLDING CL A ORD.......ccoovverrirrrircrrinniinns C| 08/13/2020. | Stifel, Nicolaus & CO., INC.........ouvvweervrrmrrrrans | v 90,000.000 XXX | 3,552,411 | ....... 4,232,700 | ..... (680,290) | ............ (U I (VN (680,290) | ...cvvvurverann 0 ...3,552,411 | ... 0 |...(282,963) | ..(282,963) | .....cccoenucc 0 XXX |
G0750W 20 3 | AXOVANT GENE THERAPIES ORD.........cccooovumvviirriis C| 07/28/2020. | THE BENCHMARK COMPANY, LLC.......ccccoee | worunnns 10,774.000 XXX ....26,289 ...55,163 | ........ 30,684 | .0 | 59,559 (28,874) | o0 | 26,289 | ..... 0 .6,846 XXX
G5785G 10 7 |MALLINCKRODT ORD C| 07/30/2020. | BLAIR WILLIAM AND COMPANY.........ccoovvenec | worunnnd 64,900.000 XXX ..156,409 .226,501 | ....... (70,092) | ovooevvvn0 | e 0 [ ooeerene(70,092) | o0 | 156,409 | ..... 0 (670) XXX
G9001E 13 6 |LIBERTY LATIN AMERICA SUBSRTS..........cccccoomuiimnminnnas - 109/23/2020. | PIPR........ccoooimiiiiniiisniisssisssiisssiisssiisssiins | coveane 33,625.000 XXX 0 0 0 0 0 0 0 0 0 ... 14,922 XXX |
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........couiiiiiiiiisiieri s XXX | 26,271,302 | ..... 38,112,392 | (10,271,994) | ........... 0 |.5,788,780 | ....(16,060,774) | ......c.cco..... 0 ]..26,271,302 | ...... 0 |..6,505,310 XXX XXX
C on Stocks - Industrial and Miscell (Unaffiliated) Other
001747 AE 4 |AMMC 11 SN . | 09/30/2020. | Distribution XXX 0 0 0 0 0 0 0 843 | ... LV P (U I LV 0 XXX ]
00176N  AG 2 [AMMC 22 SUB.......cooveiririririeieieiisesessssesesssssssnsenne . | 09/30/2020. | Distribution XXX 0 0 0 0 0 0 0] . 66,412 | ...... 0 XXX
00177C AC 4 |AMMC 20 SN . | 09/30/2020. | Distribution I XXX 0 0 0 0 0 0 (1 57,149 | ..... 0 XXX
00179T AB 7 |AMMC 21 SN . 109/30/2020. | DIStADULION..........ocvvuvveiieiierierisriisrisniiseiine | e | v 33,685 XXX 0 0 0 0 0 0 0 [ s 33,685 | ...... 0 XXX [
88606X 10 0 |TBOLT18AG . | 09/30/2020. | Distribution 160 XXX 0 0 0 0 0 0 0 160 | ...... 0 XXX
88607B AA 5 |TBOLT 2019 E . 1 09/30/2020. | DiStribUtiON..........cvveiieiiieriiriiisnissienienies | e | e 151,685 XXX 0 0 0 0 0 0 0 ... 151,685 | ...... 0 XXX R
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other........ .ot 309,933 XXX 0 0 0 0 0 0 0. 309,933 | .0 | (U (| I 0 XXX XXX
9799997. Total - COMMON SHOCKS = Pt 4. bbbt | ceies 33,086,545 XXX [ 26,271,302 | ..... 38,112,392 | (10,271,994) 0 |..5,788,780 | ....(16,060,774) | . ..26,581,235 .0 | ..6,505,310 |.6,505,310 | ..1,044,497 XXX XXX
9799999. TOtAl - COMMON SEOCKS. ...ttt e | oo 33,086,545 XXX | 26,271,302 | ..... 38,112,392 | (10,271,994)] ...........0 |..5,788,780 | ....(16,060,774) | . ..26,581,235 | ...... 0 |..6,505,310 | .6,505,310 | ..1,044,497 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS. ... s it | seies 56,935,793 XXX | 48,878,606 | ..... 58,193,715 | (10,271,994) [ ..o 0 ].5,788,780 |....(16,060,774) | .....ccovvvvev. 0 |..49,188,539 | ...... 0 |..7,747,254 |.7,747,254 | .1,784,728 XXX XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS...............ccovcrvverrereereriesrrienrinn. ....274,191,849 XXX ....264,223,706 |....260,500,329 | (10,260,620) | ..429,563 |..5,862,465 | ....(15,693,523) | .....(217,644) | 265,924,541 | ...... 0 |.7,810,622 |.7,810,622 | ..7,907,329 XXX XXX
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Statement for September 30, 2020 of the GREAT AMER'CAN |NSU RANCE 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
Cost of Initial Cost of c Unrealized Total Foreign Adjustment to Credit Effectiveness
Description of Items(s) Hedged, Schedule / Type(s) of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's |  Carrying Quality of | atInception
Used for Income Generation or 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 Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/AC.V. Accretion Hedged Items Exposure Entity end (b)
Forwards - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108
1.3408 CAD /1 USD........... Canadian Dollar Exposure..... N/A..ccoo | Currency.... ‘ Fifth Third Bank ....... QFROUN1UWUYUODVIWDS!..... 09/30/2020...... 12/31/2020.. | .....cvvvv. 1 | ..70,000,000 | 1.3408 0 0 0 423270 | ... | ... 423,270 [ .ol 0 ] 423,270 | ..ol (O [ 0 s 175,000 [ ..o 100..............
1419999999. Total-Forwards-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 0 423,270 [XXX] ....... 423270 [ .o 0 | 423270 | .o 0 [ 0 | e 175,000 XXX XXX
1479999999. Total-Forward 0 0 0 423,270 XXX]....... 423,270 [ ..o 0. 423,270 | ..ol JOJ [ 0 s 175,000 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108. 0 0 0 423,270 [XXX] ....... 423,270 [ .o 0 | 423270 | .o (U 0 [ 175,000 XXX XXX
1759999999. TOTAL 0 0 0 423,270 [XXX] ....... 423,270 | .o 0 [ 423270 | .o 0 [ 0 [ 175,000 XXX XXX
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Statement for September 30, 2020 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of ltem(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 for September 30, 2020 of the GREAT AMER'CAN |NSU RANCE 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 1 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

Fifth Third Bank QFROUN1UWUYUODVIWD51 Y. (U 423,270 (U 423,270 | .o 423,270 423,270 175,000 | oo 175,000
0299999999. Total NAIC 1 Designation............cc...... (U 423,270 (U 423,270 | oo 423,270 423,270 175,000 | oo 175,000
0999999999. Gross Totals.........couwvwrrennee (U P 423,270 0 [ 423,270 | .o 423,270 423,270 175,000 | oo, 175,000
1. Offset per SSAP No. 64 0 0

2. Net after right of OffSet PEF SSAP IND. B4..........cuuuiiuiiiiiiiiiiii it as ks et ess skttt | Connisnisens st 423,270 | o 0




Statement for September 30, 2020 of the G REAT AM E RI CAN IN S U RAN C E CO M PANY

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

Sch. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11, QE12



Statement for September 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT 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
The Bank of New York Mellon.............c.cccouc..... New York, New YOrK.........ccocoevvvrrerereceeiieraes 0.010 A3 | ) (1] I 1,061,005 | ....ccoeeee. 79,735 | e 1,017,591 | XXX
Bank of America.................. Miami, Florida................. 0.000 | ovorverrireriiinnn (V1 O (V1N IO 2,702,395 | ..ccoooee 3,222,613 | v 3,366,564 | XXX
Bank of America.................. Singapore.........cccceeeene 0.098 | o0 | el 0 | 1,916,495 | ........... 1,916,981 1,916,749 | XXX
Cash Held With Securities On Deposit. 0.000 0 5,000,000 0 | XXX
DBS Bank Ltd.........ccccvvvennee Singapore. ..o 0.500 | .ooveeriereenn 527 | i 168 | 20,487,216 | ......... 19,681,947 18,965,889 | XXX
The Bank of GUaM.........ccccoevereieieiieiereieinne Hagatna, GUam..........couuevereeernrnnsiinnnenes | ovviveinnneiens | oerenees 0120 | oo () IR AT | e 51,257 | oo 51,257 | ooevinnn 51,257 | XXX

Certificate of Deposit .12% 12/26/20..........cc. woveerrrneriereieereriessresieseseesssesssssessessssessseins | svevsesssnessenes | oneennd 0.000 | ovooverererieinna (V1 S 0 0 (V1 IR 0 | XXX
The Centreville National Bank.................ccc........ Stevensville, Maryland.............ccooevenineiniinenn. 0.000 | .oeveverieierrieins () R 0 0 0 | o 0 | XXX
First Bank ........cccveeeeermeeneriniinenienes St. Thomas, Virgin Islands..............coveeeieeneeenns 0.900 | ovooevrrererreinna 0 2,800 510,574 510,574 | oo 510,574 | XXX

Certificate of Deposit .70% 12-20-20........cccc. wvverervrervernrisnrinerenienns 0.000 | .ovoovvvrrirrirniinnn (1 [ 0 0 (01 0 | XXX
JP Morgan Chase.........ccoeueuneereeneneeineeneieinenns Indianapoalis, Indiana............... 0.280 | .oocvererireieiieias 8 | e {1 IS 75,698 | ..ocovrene 75701 | oo 75,705 | XXX
Laconia Savings Bank............cccveverviireriniineins Whitefield, New Hampshire............ 0.000 | .o (1 [ 0 0 (0 SO 0 | XXX
The Northern Trust Company / O'Hare............... Schaumburg, HN0IS. ..o | cevreeereinneene | e 0.000 2,417,755 | ............. 185,884 | ......... 1,709,605 | XXX
PNC Bank Pittsburgh, Pennsylvania 0.000 92,584,770) )| - 69,576,361) | XXX
Northrim Bank............ccoeveeveeieeiicceeeceeines Anchorage, Alaska............cccocernencnenrnneinnns | corrrerernsniens | v 0.700 36,761 | .ooeeeren 36,761 | 36,761 | XXX

Certificate of Deposit .90% 10-22-20.........c.c. wvveervevmrrmerirerierirnnenns 0.000 | .ovooeverrirriiiienns (V1 O 0 0 (V1 IO 0 | XXX
Oversea-Chinese Banking Corporation.............. SINGAPOTE. ... eeseseeseeeesesenes | eeeeeseensennsnnne | seeeees 1.740 | e 253 [ oo 438 | ......... 10,750,057 | ......... 10,856,801 | ........... 9,907,005 | XXX
Raymond James Bank............ccccccvirreierncininnne New York, NeW YOrK........cocoeceviivnnieenieeens [ ceeveeeiiiies | e 0.450 | oo 2 | e {1 ISR 23,783 | oo 114,970 | oovvereee. 62,942 | XXX
Royal Bank of Canada...........ccccoeueverienireereennenens Toronto, Canada............ccoeeeevecuereecreeieeererees | cveveeeienieieens | oo 1450 | oo 0 | oo (0 I 44,666,025 | ......... 47,181,025 | ......... 19,777,425 | XXX
RBC Dexia Investor Services Trust.................... Toronto, Canada............ccceeeevevevevereneerirenenan 0.000 | .oovereriieiriiieinns 0 o 0 25,886,325 25,886,325 | ........... 3,692,575 | XXX
Sumitomo Mitsui Banking Corporation............... SINGAPOTE.......vvecvriisieiseeieresieeiesiessssssssesienes | srevssesssisssens | oeveenes 1.760 | oo 6,481 | oo 1,956 | ... 12,087,645 | ......... 14,664,642 | ......... 16,113,558 | XXX
US Bank.. . Miami, FIOrida.........covrverierinesnireiienies [ v | s 0.000 | .ovoeverrerrrireiienn (V1 SN 0 0 (V1 IO 0 | XXX
Wells Fargo Bank Los Angeles, California..........c.ccocooienrrinininins | cevrrimnnnninnins | eennead 0.000 | .coovrereveeereeen0 |0 | 16,189,312 | ........... 2,908,641 | ......... 34,512,945 | XXX
0199999. Total Open Depositories.. XXX XXX 46,277,533 70,222,791 42,140,782 | XXX
0399999. Total Cash on Deposit................. XXX XXX [ s 7,285 | 5,722 | 46,277,533 | ......... 70,222,791 | ......... 42,140,782 | XXX
0499999. Cash in ComPany's OffICe.........evririrriieiersisissssissesssssrsss s snsses XXX XXX
0599999, TOAl CASN........vvrrereieieeiieeiee ettt XXX XXX

QE13
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Statement for September 30, 2020 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
All Other Government Bonds - Issuer Obligations
SINGAPORE, REPUBLIC OF (GOVERNMENT) 09/28/2020. 10/06/2020.......
MONETARY AUTHORITY OF SINGAPORE 07/28/2020. 10/23/2020.......
MONETARY AUTHORITY OF SINGAPORE 09/15/2020. 12/11/2020.......
0699999. All Other Government Bonds - Issuer Obligation
1099999. Total - All Other GOVEIMMENT BONAS............c.ururiiuiieririieiiisseie st
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
EOS ENERGY STORAGE LLC 3.00 2020 08/10/2020. 3.000 |10/31/2020.......
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
3899999. Total - Industrial & Miscellaneous (Unaffiliated)
Bonds - Unaffiliated Bank Loans - Acquired
VPROP OPERATING, LLC 09/28/2020. 11.000 |12/07/2020.......

6499999. Unaffiliated Bank Loans - Acquired

6599999. Total - Unaffiliated Bank Loans

Total Bonds

7699999. Subtotals - Issuer Obligations.................

8299999. Subtotals - Unaffiliated Bank Loan:

8399999. Subtotals - Bonds

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 [FIRST AMER:TRS 0BG V SD....oovc 05/04/2020....... 0.010 | | ) U T (| O 0
825252 40 6 |INVESCO TREASURY INST.. 09/29/2020. 0.010 570,099,474 10,270 1,770,567
94975H 29 6 | WELLSFARGO:TRS+ MM I.... SD.ovne 09/02/2020....... 0.010 .0 A
94988A 75 9 |WELLSFARGO:100%TR MM INS [0 I— 09/01/2020....... 0.010 .0 X .16
60934N 67 4 |FEDERATED U.S TREASURY CASH RESERVE 09/30/2020....... 0.015 32,850,380 0 113,327
8599999. Total - Exempt Money Market Mutual Funds @s 1dentified DY the SVO............... i bbb SEb4s AL SebiR e | 602,949,854 10,270 1,883,911
All Other Money Market Mutual Funds
60934N 10 4 [FEDERATED HRMS GV O INST 09/30/2020....... 0.010 10,727,303 0
8699999. Total - All Other Money Market MULUAI FUNGS............c.ciiiiiiiiiiiiii bbb . ...10,727,303 .0
8899999. Total- Cash Equivalents R RSe[| 614,153,865 12,040




Supplement for September 30, 2020 of the G REAT AM E RICAN I N S U RAN C E COM PANY

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE
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Supplement for September 30, 2020 of the G REAT AM E RICAN I NS U RAN C E COM PANY

* 1 6 6 912 0204550010 3 =

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES
Other Health Care Facilities

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama........ccooevivieierennen

2. Alaska.....

3. Arizona....

4. Arkansas.....

5. California.

6. Colorado..

7. Connecticut

8. Delaware......c.ccccoevevrerreininns

9.  District of Columbia............... DCl e (01 RN 0

10.  Florida......ccooveeveereercrereines | O [0 O 0

11, GEOrgia. ... (€7 RN (01 TR 0

12, HaWai....cocoooverereeieieieeienns [ [0 O 0

13, 1daho.....ceeececeeeae [ [0 O 0

14, liN0IS.....covvvereererereeieieieas 1 [0 O 0

15.  Indiana.......cccocovveverrieneiennns INT e (01 TR 0

16, 1OWa. oo A e [0 O 0

17. Kansas.......coeveverveveiennns KS | oo (010 TR 0

18.  Kentucky......oooevvevererrennnnes [ 2 I [0 O 0

19, Louisiana........c.ccvevivrrereennes LA | o (01 TR 0
20.  Maine....ccooevereeeeerereieiieians [V [0 O 0
21, Maryland........ccccoevierercnnn. MD | .o (01 TR 0
22.  Massachusetts............coou.... MA| e (01 TN 0
23, Michigan.......ccoovevieiericrnnnns M e (01 OO 0
24, Minnesota.........cccoouerrirrrnennes 17\ (01 RPN 0
25, MisSISSIppi.....ccoevrerrererrerrnnn. MS | (01 TR 0
26, MiSSOUT....c..cvvverecrerierrae. MO [ (01 TN 0
27.  Montana........ccoeuevevrierrierenne MT | o (010 OO 0
28.  Nebraska.........ccccoevirrirernnne 1] =3 (010 TN 0
29.  Nevada......ccoooiveveiieienne NV e (01 TR 0
30. New Hampshire.........c.c........ [\ I (01 TR 0
31, New Jersey......
32.  New Mexico.
33.  New York.....

34.  North Carolina.
35.  North Dakota...

36.  ONi0..ccvceieciecseeice

37.  Oklahoma.........cccccvrerrrnnnns

38, 0regon.....ccoeeveneeneneneen OR | el [0 s [0 0

39.  Pennsylvania..........ooeerernee PA | i 3,903 |10 346,973 | [0 0

40. Rhode Island..........cccocovrveeeee Rl o0 0 e 0 [ 0

41, South Carolina...........ccceceece.SC | oveivireieieieeen0 [0 e 0 [ 0

42, South Dakota..........cceeeeeeeeeeSD [ o0 [0 e 0 [ 0

43, Tennessee.......coovevevvreeree IN o0 o0 e 0 [ 0

44, TeXaS....coevereeererrereseereeee I evesieieieieieenn0 [0 [ 0 [ 0

45, Utah.eceeececeeee bl UT [0 a0 [ 0 [ 0

46, Vermont.......cocooeeeerveeeeee VT [0 o0 e, 0 [ 0

47, Virginia......oocvceneeeeneneeneeee VA [0 0 | [0 0

48.  Washington........cccovveeeeeece WA | 0 0 | (O 0

49.  West Virginia........cocovvveeeet WV | 0 0 | (O 0

50.  Wisconsin........coeeeeeveereeeee Wl 0 |0 s 0 [ 0

51, Wyoming.....o.ooeveenmermemeenecee WY [ i 0 s (O (0 O (0 O [0 (0 O 0
52.  American Samoa................... AS| i, 0 [ {110 TR 0 [ (01 U 0 | 0 [ 0 [ 0
53, GUAM....coevererereeiereiane (C1U R R (01 R {00 TR [0 U (010 R {10 TR [0 R (010 TR 0
54.  Puerto Rico........cccoevverevenee. PR oo 0 | 0 | 0 [ (01 TR 0 | 0 [ (010 TR 0
55.  US Virgin Islands.................... Voo (01 TR {10 U [0 RN (010 U 0 | [0 R (010 TR 0
56.  Northern Mariana Islands....MP | ..........cccco.c....... (01 TR {10 U [0 U (010 R {010 TR [0 R (010 TR 0
57. Canada........cccooevereiernnnn (071,11 I (01 TR 0 | [0 TR (01 R (010 U [0 R (010 TR 0

58998. Summary of remaining write-ins

for Line 58 from overflow page. | .....ccoveurrerreeneenes 1 (018 S (01 O (0 (01 S (01 O [0 IO 0
58999. Totals (Lines 58001 thru 58003
+58998) (Line 58 abOVE)......oo | corverrrireriisiiieiians (O (O [ {01 [ (O (O 0

Q455-4




Supplement for September 30, 2020 of the GREAT AMERICAN INSU RANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for September 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

* 1 6 6 9120205050010 3 =«

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2020
NAIC Group Code.....0084 NAIC Company Code.....16691

Company Name: GREAT AMERICAN INSURANCE COMPANY

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
................ 161,243,972 | ...............154,052,464 | ..................60,522,350
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POIICY? ........ccccveviuririiiiinieesee ettt snses Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
De QUANEITIEA OF ESHMALEA? ...t s bbb s s sS4 £ b s b s s a8t n bbbt bbbttt Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
2.31 AMOUNE QUANTFIBA: ......vvecveiees ettt ettt a bbbt s e s s s se b s s st s s b et s s e s bRt ettt et b s s et s b s s e st st s bt nen G et 0
2.32 Amount estimated using reasonable @SSUMPHONS: .........ccieieiiieieiiiisieiets ettt s bbb s bbb s b s bt s bbb bbbt s s st st B 0
2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POIICIES: ........cccviueiueireiiiiieieisieie sttt st s bbbttt B 0

Q505
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