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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ettt nrenn | fnetennenns 32,790,330,022 | ..o | e 32,790,330,022 | ........... 32,304,478,534
2. Stocks:
2.1 PrEfermed STOCKS. ...ttt ettt nsentns | essenseneneena 346,927,547 | ..o | e 346,927 547 | ..o 270,862,862
2.2 COMMON SIOCKS. ...vvuverererresresssesseessssessssssssssssssssssessessssssessessasssssessessesssssessessanssnssnsss | sessessessssssns 824,515,815 | ..o | e 824,515,815 | oo 985,867,582
3. Mortgage loans on real estate:
3 FISEIENS ettt | eeneeenieens 1,535,489,220 | ....ocvvvieveeirenirereinens | v 1,535,489,220 | ............. 1,370,236,028
3.2 Other than firSEHENS.........ccierrieiirrrereeeesi et senis | seteseseesssess s nsssnees | setesssssness s nessnessnens | sesisesssesinesesene e resenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES). ... errer e eeeeseiseeseeeeseesesseessesseesesssesseesessessese e st ess s e ssessess e ssessessenssnssesss | seessessessasssnssassassssssestassns | sressesssssssssessossnsssnssessansnne | sesessssssessessssnsssessessnnens [0 OO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cvevviieiiciiiietits ettt b st ssenas | sbsssssesssssnaan 65,506,414 | ...oovveeereeeeeeeeeeereeene | e 65,506,414 | .................. 97,704,800
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....(2,144,989)), cash equivalents ($.....1,314,200,086)
and short-term investments (3.....885,901,667)..........ccccurrermreeemmeressneeessneeessnesessssessssnnes | sesssseeeens 2,197,956,764 | ......covvvvervrierrirecesenins | cevrecernes 2,197,956,764 | ............. 1,474,890,487
6. Contract loans (including $.......... 0 PreEMIUM NOES)......ucvrivieeieieieseie et ssnes | eresessessesnneas 80,839,997 | ..o | e 80,839,997 | ..oooverirnns 87,043,668
7o DEIIVALIVES. .....oveereeeericeise sttt ettt nnnins | eesseeetieninas 783,647,684 | .....oonveecereceeerincriens | e 783,647,684 | ........c....... 945,740,444
8. Other iNVESLEA @SSELS..........cverurrirrerericirieesi sttt | eeeseenens 1,399,390,301 | covvvvvercrrrerrernnns 1,000 | .o 1,399,389,301 | .....covce.. 1,264,538,976
9. ReCeiVaDIES fOr SECUMHES..........cvuuiiriiciiciiciieie ettt ssisnnes | coosesiesinesins 10,056,717 | oo | oo 10,056,717 | c.vvvverrcinnee 11,075,053
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecesre e | sresessssesesss s | essesessssesesssssssesessssssens | esessssesesiesessesesssssnsns {1 RN
11, Aggregate write-ins for iINVESEEA @SSELS..........ceviiiviiieieiciseesese s sntenes | stesesissessesssssssssensessnead (01 P [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ovuurrierecenermeerieisesneriessinens | cereeneeens 40,034,660,481 | ..oooovvercrrreriines 1,000 | .o 40,034,659,481 | ........... 38,812,438,434
13. Title plants less §......... 0 charged off (for Title INSUFETS ONIY)........cveviveiieieieiiieiieeissieseiiees | cereisssessesiesssssssesessssssens | siesessssessesssssssssesssssseses | siessssessessesssssssessessssasee {1 TN
14.  Investment income due and 8CCTUEM............c.ocuuiiiiiiieiirciieieeeri i ssessis | eesisesenesones 302,872,769 | ..ovvovverinnes 397,754 | ..o 302,475,015 | .oovvvvne 313,287,008
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covvrevreirennnns 1,308,411 | oo 24917 | oo 1,283,494 | ..coovevene 1,609,481
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccovveerereinnes | corevereieirenns 8,294,450 | ...covvvrrirrne 2,011,575 | oo 6,282,875 | ..ovvveein 7,902,470
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt ettt sttt entns | arssestent st s st st s estentents | ersestestnsestentansestensentntns | essesssessestentens e sressentnes 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUETS.............ccvuiveveieeieieeeee s ssiens | ereesessessesessnns 3,423,868 | ....cccvevrerrrns 545744 | ... 2,878,124 | ... 1,618,465
16.2 Funds held by or deposited with reinSured COMPEANIES............cccveuiviieeieiieieicieiieies | ceveieseseiis s ssssssssens | sesiesissesesssssssssesssssseses | soesessessesssssssssessessssssens 0 [
16.3 Other amounts receivable under reinSurance CoNracts...........ccoevveevevereeenseeereveeeenens | cevervveererenennnns 5,643,495 | ..ot | e 5,643,495 | ..o 5,415,656
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cceueieveciisiiciesieee e | covesesstese s sssessenes | essesssssssessesssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and iNterest thEr€oN............ccccucivieeies [ e [ e ssenes | ceviesessese s snee [0 ORI
18.2 Net deferred taX @SSEL. ...ttt essssnnes | sressisessanenss 62,318,842 | ..o, 12,579,061 | ..ovvrvernens 49,739,781 | ovvvevrens 35,201,591
19.  Guaranty funds receivable or 0n depOSit.............ccccuiveieicicieieee e | sesesssseneieaan 2,104,229 | ..o | e 2,104,229 | ...cocvev 2,163,472
20. Electronic data processing equipment and SOftWArE.............cc.cuvevereiiciiieciesiecseeseseienes | eveessiessessesensenns 343,026 | ..o | s 343,026 | ..oovireiiinn 628,016
21, Furniture and equipment, including health care delivery assets (§.......... 0)ereirirererieirrieseiiens | e | e | eressrese s nans (1 TR
22. Net adjustment in assets and liabilities due to foreign eXChanGe ratES.........cccvveiiirieieieiieis | e | cereiessesesssesessienes | sresiesessesessssssessessssenee {1 TN
23. Receivables from parent, subsidiaries and affiliates.............ccverevieeninieieseeeeesies | e 619,655 | ..vvoveiiiiereeireeieieenes | e 619,655 | .ovovvereiereieine 86,518
24. Health care (§.......... 0) and other amOouUNtS FECEIVADIE...........c.cveieiiieieiceee e | et sssesessssienes | eoesesssssssesssssstesessssessenss | ssesssssssessessssassessessnsenes {1 RN
25.  Aggregate write-ins for other than invested aSSEtS...........covrieieiccesieese s | cersseesessneas 583,583,613 | ..ovvvrererae 2,346,659 | ..o, 581,236,954 | ....ccoovunnas 831,828,432
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovururieiniereisieensisissesseeseessesesssssssssesssssssssessssessne | sessessenes 41,005,172,839 | ...oovvveenne 17,906,710 | ........... 40,987,266,129 | ........... 40,012,179,543
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........ccoeveeeee | overveenceneenns 11,651,767 | oo | e 11,651,767 | oo 6,615,972
28.  Total (LINES 26 AN 27)......vurereeeeiineeeieiseesseeseesessssssesssssssessssssesssssessssssessesssssessesssssssssessenes | soessessns 41,016,824,606 | .....covovvvvnne 17,906,710 | ........... 40,998,917,89%6 | ........... 40,018,795,515
DETAILS OF WRITE-INS
.................................. L1 RN
.................................. 0
.................................. L1 RN
1198. Summary of remaining write-ins for Line 11 from overflow page...........cco.ewreerrunenreneineenninees | coveereeeeineineieesesenensennd [0 RN L0 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......civeeririiierciiiecisie s | cvrsiessssssiesssssssensesssaees (01 P [ I {0 I 0
2501. Funds held @s COIALETaL............uerurrrirereiieeiserieeesesessesi e esss st ssssnenes | seessssessssenes 342,060,062 | ....coourvrmerereerenineeins | e 342,060,062 | .....ccoccennee 576,712,169
2502. Company-0wned life INSUIANCE..........c.cceiiviiiieiieieiesie st sssssnsenns | sessessesssnes 205,093,163 | ....coeveverereereeeeiens | e 205,093,163 | .....coccvuvve 200,514,839
2503. Interest rate swap COllateral rECEIVADIE..............cceveviveecieicecic ettt seissbenes | cressssssessessssess s ssssessesss | essessssessessssessessesssesssssens | essessssessesissessesssssessns {1 I 19,501,603
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccocvverenisieneseieniens | ovveeeieiiens 36,430,388 | ....covvvrinn 2,346,659 | ...ccoovvevrnnn 34,083,729 | ..cooveine 35,099,821
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cocirrerirereessnermesseiessenessesesenssnns | senssseeessenes 583,583,613 | ..covrvireriiiinaas 2,346,659 | ..o 581,236,954 | .....ccocoue 831,828,432




Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....35,053,808,668 less §......... 0

included in Line 6.3 (including $.....595,448 MOACO RESEIVE)..........cuurirrirrireiieississssssssssssssssssssssssssss s nsses
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE).......oeorererrireieisisseieess st et ssss s st
Contract claims:

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

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

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

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....3,548,151, accident and health $
and deposit-type contract funds $.......... 0 ettt a AR bbb bbbttt bbb nn
Commissions and expense allowances payable on reinsurance assumed.

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

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

allowances recognized in reserves, net of reinSUrEd AlIOWANCES)............cviuiiveiiiiiieieieies et nees
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........c.cvcviveieicieieeices et
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns .
UNEArNEd iNVESIMENT INCOME........cuuuuiiiiriueiieteieee ettt es bbb b b s bbb bbbt
Amounts withheld or retained by reporting entity as agent OF trUSLEE............c.ccvieiiiiiriecee et
Amounts held for agents' account, including $.....1,366,409 agents' credit balances. ..
Remittances and items NOt @lIOCALEA. ..........cc. it bbb
Net adjustment in assets and liabilities due to foreign EXChange rates.........cccucviveiciiiiicce s
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... et e bRttt
Dividends to stockholders declared and UNPEIG............cceieiiuiiieieiiieiee ettt ses
Miscellaneous liabilities:

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

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

................. 35,053,808,668
48,009,343
................... 1,663,811,447

...................... 235,382,362
............................. 346,777

.......................... 6,575,821
........................ 54,224,951

.......................... 3,548,151

.......................... 6,863,036
.......................... 3,716,307

................. 34,217,810,260
45,883,507
................... 1,509,062,365

...................... 179,392,805
............................. 443,710

.......................... 1,632,541
........................ 35,643,397

.......................... 3,921,026

.......................... 6,281,650
........................ 16,799,918

.......................... 4,619,832
...10,323,310

..37,924,717,217

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

................... 3,071,688,179

................... 2,865,600,751

....3,074,200,679

2,868,113,251

................. 40,998,917,896

................. 40,018,795,515

2501.
2502.
2503.
2598.
2599.

Liability for funds NEld @S COlIRTETAL...........vuruieeririeiiriisrissiee sttt
UNCIAIMEA PrOPEITY.... ..ottt s34ttt
Interest rate swap collateral payable .
Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE. ..........ererururrireirrireieiiecessie sttt st st
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).....c..ruuirersirerrireesssessessisssssssssessesasssssssessssssssessesssnsssssssssssssssensansssssessssssssssssessaseas

...................... 342,088,053
........................ 17,440,078
...6,758,498
.......................... 4,409,598
...................... 370,696,227

...................... 577,429,149
........................ 14,157,581

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page e
Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE).....cuuruuiurerrireriersssessessesesesses e ses sttt snn e

3401.
3402. .
3403.
3498.
3499.

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

Qo3




Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccccceevveeieiceesiecseeeeeceens | e 2,347,557,030 | ........... 3,622,592,703 | ........... 4,704,441,570
2. Considerations for supplementary contracts With life CONINGENCIES..........ccoiuieieiiieieicisieesse et ssees | sessessssessesssssssessessssessesss | essessessssessessssessessessssenss | essessesssssssessessssessessssnes
3. NEEINVESIMENE INCOME......e.veiiictiieicte bbbt bbbttt bt en s s s nsenns | ebsesinsns 1,406,002,799 | ........... 1,242,480,575 | ........... 1,760,782,500
4. Amortization of Interest Maintenance Reserve (IMR) 8,802,037 6,981,768 9,439,806
5. Separate Accounts net gain from operations excluding Unrealized GaiNS OF IOSSES.........ccuiveieiiieieieinieieeissieiessieseses | reressssessessessssessessssessess | essesessssessesssssssessessssense | sessessessessssessessssessessesnes
6. Commissions and expense allowances on reiNSUrANCE CEAEM............uiuiiiiiriieieisieie et sesse st ssessenns | sssessssassesas 20,409,649 | .............. 385,928,659 | .............. 514,414,336
7. Reserve adjustments 0N rEINSUFANCE CEABM..........cuiuiiiiieiiiciiieietesste ettt s bbb s ns st nsens | ebssssssessessssessesnssntensenss | essesssssssenses (1,080,302) | cvovvvrrrrren (1,080,302)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
FTOM SEPATAIE ACCOUNLS.........uevuiieiieiseiiieie ettt s e s s n st s b tensanns | sbsesastessessssensessessnsassessns | aesessessnsessessnsassessessntantes | setessessessssassessessnsessesnsas
8.2 Charges and fees for depoSit-type CONIACES.........cviveiiiiieiecicee ettt | esesensessesanes 3,151,088 | .ooverines 4,655,568 | .....ccoevnren. 6,388,391
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.vuivriiiiiieireiisieie st ess s sssensenses | sessssassssnes 113,379,191 | oo 107,506,364 | .............. 138,195,265
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne ..3,899,301,794 5,369,065,335 ..7,132,581,566
10, DEaAth DENETIES.....cvvevciiieccri sttt ssssnsensesnssnsensesnsssnsesessnsensensesnns | snneennennenes 1,428, 75T | i 17,813,683
11. Matured endowments (excluding guaranteed annual pure eNAOWMENLS)..........ccevrnireieiisieeenninsesesesenesessssesesssssnens | sereeversnensernnrennen 3201 | viveieiriieiinn, 1,095,209
12. Annuity benefits 658,630,059 | ... ...555,854,301 .731,992,641
13. Disability benefits and benefits under accident and health CONraCtS...........ccoucvceiceiiicicice s | cereresis s 2,865,032 | ..covvrrernne. 2,671,884 | ...occocvvvnnne 3,627,493
14. Coupons, guaranteed annual pure endowments and SIMIlar DENETILS.............c.ceriiciiiieie e eneiens | e ss et sessess | eaesissesessssesesssssessssesenss | sbessesesssssessssbesessssesssans
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type CONtract fuNdS............ccveveerieercirireieeceee e 97,206,270 115,643,100 | .....co.co.... 148,672,048
18. Payments on supplementary contracts with life contingencies roee | e 276 | ...
19. Increase in aggregate reserves for life and accident and health Contracts.............cccoevvvieeicieciieseeeeesee e | e 838,124,244 | ........... 2,750,420,381 | ........... 3,545,472,796
20. TotalS (LINES 1010 19)...uuivuirieeieiiesiscie ittt sttt s s entensans | ansessnens 3,145,663,965 | ........... 5,030,648,303 | ........... 6,614,714,673
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...185,228,860 | ......cce.v... 236,730,461
22. Commissions and expense allowances on reinSUrance aSSUME............cccvveveveeerereinereseesessesssssssssessssssessessnsessessesenns | senvenesensensens 1,200,926 | covvcviesieiens 844,845 | ..o 1,013,979
23. General insurance expenses and fraternal expenses..........ccc.ocueen.. 79,446,026 | ..... 105,393,641
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...6,990,708 917,976
25. Increase in loading on deferred and uncollected premiums............ .(858,763)| . 647,858)
26. Net transfers to or (from) Separate Accounts net of reinsurance ...3,217,266 5,688,546
27. Aggregate Write-inS fOor dEAUCHIONS........c.vvuevieririeireices sttt st essesssnsssssessensssssessensensns | snessanssssessssDy 2205321 | erssssseessssassssssessessnens {0 0
28. Totals (Lines 20 to 27)............ 5,305,517,245 | ..... 6,972,811,418
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. RS 63,548,090 | .............. 159,770,148
30. Dividends to policyholders and refunds to MEMDETS.........c.ovvveriririniinrieeierns st ssesssssssssessesssnssns | sssssssssssssessssssnses [ gOOB | oresesessassssesessas 10,178 | oo 11,141
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30)..........ciuiiueiciireieieeesee ettt ses s sssaeseens | sessesaesinsas 518,838,048 | ................ 63,537,912 | .............. 159,759,007
32. Federal and foreign income taxes incurred (excluding tax on capital GAINS)..........c.orerrrerrerremernrirninessenseeessssessssessssesssness | essssssssssssas 24375912 | oo 86,292,611 | .ovovveenn. 130,457,771
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (I0sses) (Line 31 MINUS LINE 32).......c.curirierreriniineireinieeissieesssnsessesessesssesssssesssssssssesssssns | sessssesessees 494,462,136 | ...ocovvnve. (22,754,699) | .....ovovenee. 29,301,236
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....19,552,648 (excluding taxes of $.....7,279,183 transferred to the IMR). ....(227,855,101)| ... ..(14,367,362) | . ..(15,714,408)
35. Netincome (LINE 33 PIUS LINE 34)........cuiuiiiiiiiieieiieteie ettt sttt bbb ssnenas | sbessesassanes 266,607,035 (37,122,061) | ....cvenvnne. 13,586,828
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOE YEAN........c.cvcvireiireiriieieteietee ettt bbbt s st s s s s st ssaeaenns | sevsesesaes 2,868,113,251 | .......... 2,701,392,471 | ........... 2,701,392,471
37, NELINCOME (LINE 35)...uurvuiveiiciciicisiesie et bbbt s bbbttt ssenns | enbnssessenes 266,607,035 | ... ..(37,122,061) | ..... ...13,586,828
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (139,118,214 | ... ...7101,313,051 | ..... .876,991,241
39. Change in net unrealized foreign exchange capital GaiN (IOSS)........cociiriiiieiieieiice it seseas | sebebsssesesssssessssebesssssesss | stessesesssssesessesessssssesanes | sossessssssessssesesssssesessnsens
40. Change in net deferred INCOME taX........oiuiieiiirieiiee sttt nsesnnas | seres 27,251,035 57,434,090 | .....
41, Change in NONAAMILEEA ASSELS.........c.cciriiiciiicrcieiies ettt bbbt s et ss b sssbesssnsesenanas | beres 478,358 | .ccvvererierns 908,305
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........c.cccveiiieiiiciieceee e ssreaes | crriissesssese s ssssresesies | sessesesiesesssissesessssesessssess | eresssessssssesessssesesassssenes
43. Change in reserve on account of change in valuation basis, (INCrease) OF AECIBASE.............cc.cververerieeseeerieisesesiesessessssesses | evessessessssssssssesssssseesens | ooee oo e
44, Change in asset valuation rESEIVE............coeeicreireeieie e .(108,173,833) | .
45, Change iN trEASUNY STOCK........cvvcviiieiieiiieic ettt bbb b b se bt s et b ssstesssssesansntenes | sbssssessssesesssssesssntesesins | sestesesssesssissetesssesessnsess | ebessssesssssesesssesesansesenes
46. Surplus (contributed to) withdrawn from Separate ACCOUNS QUIING PEIIOM..........covuiveiiriireierieieeie et sssessssssessessses | ereesessesissssessssssssssssesns | svesessessesssssssssssssssssesses | sesesisssssesssssssssssssesssssnses
47. Other changes in surplus in Separate ACCOUNES SAEEMENL...........cccviurririrrinriieieiesssiessssee sttt ssessens | sessessssssssessassssssessestenss | ssessesssessnssesssssessessassanss | ssssssssssessenssssessessanssnssns
48, Change iN SUIPIUS NOES........cvuevevieesevcteee ettt ettt s e sttt s bt s b s s sae st sbes e sssbessesanssnssssessnsans | stissessessstssessssnssssssesns | svsesissessessssessessesssssnsesses | aesessesssessessssssssssssnsnees
49, Cumulative effect of changes in aCCOUNTING PHINCIPIES. ........cvevevcveiieie ettt b st s s bes s ss s ssessssans | eressessesissssessssnsssssssessns | sssesissessessesesssssesssssssesses | sesessesssessssssssssssessssnses

50.

51.

Capital changes:
50T PAIA UMttt sttt
50.2 Transferred from surplus (Stock Dividend)....
50.3 TranSfErred 10 SUMPIUS.......vuvuurveirceeirie ittt sttt
Surplus adjustment:
L T 1T TSRO
51.2 Transferred to capital (StOCK DIVIAEN)..........crvuririrerieririeiesissiecssisis ettt ntens
51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance

52. DiVIdeNdS t0 STOCKNOIABTS.........cvucvievieeicictcee ettt sttt bbb bbbt s st s s snsssaenans | oesssessesanes (60,000,000 ............. (115,000,000) | ............. (140,000,000)
53. Aggregate write-ins for gains and losses in surplus | ..(382,085,650) | . ....(509,445,104)
54. Net change in capital and surplus (LiNeS 37 through 53)...........cceeeririenrirrinirnensiresesssessesessessssessssssssssssssssessessssssessessssssnsns | sessssssssees 206,087,428 | ............. 117,273,902 | oo 166,720,780
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccuiueieievririeeerece ettt sssaeseesnes | evessesaens 3,074,200,679 | ........... 2,818,666,373 | ........... 2,868,113,251
DETAILS OF WRITE-INS
08.301.  Contractual Mder fEE INCOME........eiuiiriieiieieieieiee ettt s st sntensenaes | sessssessesanes 50,470,259 | .ovoevvirnns 49,209,837 | .ooovverrrnn. 65,941,630
08.302. Interest on cOmMPany-0WNEQ life INSUTANCE............cvuiuiieiieirisee et ess et ssesntenss | sressssssessesns 4,578,324 4,353,215 | e 5,835,221
08.303. Reinsurance XPErieNCe MEfUNG..........ccoeiiiiiriieeeieeie ettt nse st | snens 58,317,087 53,845,655 | ..... ...66,316,302
08.398.  Summary of remaining write-ins for Line 8.3 from oVerfloOw PAGE..........coevierereiieriice et | ceeveseresesisesenns 13,521 | o 97,657 | e 102,112
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... o 113,379,191 | ..............107,506,364 | ..... .138,195,265
2701.  Reinsurance fee.... e 10,223,321 | oo | e
2702, et RS RS ReRRSR RS R SRR SRR AR R Rt R e s Rt st st ettt | Hrestensetses st st nsestentanes | snsestesestesten et n st entaes | estesiesten st n et enee
2703, RS A AR R SRR SRR AR s SRRt bR s b s st bes | Hiessentebs s st st s stentants | sssestiesestesten s s ententans | essesessen et na et enes
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAgE...........ccvviuereiieiriiciceiees et sssesens | eererenssessssseresssesesnnd 0 [ o0 | e .0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LIN€ 27 @DOVE)..........ccceuiviuireriiriieiiieieeeiceiseeseseseressssssessnssressssssessssssnsens | oenes 6,223,321 | o0 | e 0
5301.  Reinsurance agreement @MOTHZALON. ............cccvcuiveiieiiicreeee sttt ae bt snas | sesebebesset et s s b st s s eaes 510,256,280)
5302. Employee and agent stock option CONLHDULION.............cceiiiieiiicieicece e eans | seeee 581,464 | .....................606,560 | ..... ...811,176
B30, oS R SRR SRR R SRR R e R RS s s ettt en e baens | ersententnsestenten s st ensentns | nestensessessentanss s s tententae | stestiesses sttt taens
5398.  Summary of remaining write-ins for Line 53 from overflow page.. v | s 0 | o0 | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 DOVE)......c.vererurirarsssiressrsasessessssssssnssssssssassssssessassensssssssessanssenses | ssassssssessassnsans 581,464 | ... (382,085,650)] ............. (509,445,104)
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net O FBINSUIANCE. ......c..cvurieriiieireiceteee ettt et ssesans | febaeesnes 2,435,839,417 | ..cconnee 3,704,840,787 | ............ 4,807,000,140
2. Netinvestment income... ..1,803,958,468 .1,615,862,068 2,250,167,403
3. MiISCElANEOUS INCOME. .....uivuiriririeeieiseiece et ees bbb bbbttt entesies | ebsessenissisens 56,050,185 | ..ovvvennenee 54,248,650 79,960,542
4. Total (LINES 1 thTOUGN 3).....vvuieeieriirieeiisieitsi sttt | sbsesssensns 4,295,848,070 | ............ 5,374,951,505 | ............ 7,137,128,085
5. Benefit and 10SS related PAYMENLS........ccviiiiiiiirieiisieeseiese sttt snnns | setesseranes 2,179,395,009 | ............ 2,180,360,806 | ............ 2,924,587,614
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............ccccvrvevevevcirereeieieeies | e 1,963,921 | ..overrree 3,217,266 | ..coovvereee. 5,688,546
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccociueieeiicniecnsee e | cvreeessneenns 224,772,515 | ..o, 273,717,782 | oo, 358,945,398
8.  Dividends paid to policyholders 10,178
9.  Federal and foreign income taxes paid (recovered) net of $.....26,831,831 tax on capital gains (losses).. ...64,291,354 ...107,671,052 ..151,176,577
10, Total (LINES 5 HMOUGN 9)....covivoieeeii ettt ..2,470,430,467 | ............ 2,564,977,084 ....3,440,409,276
11.  Net cash from operations (Line 4 MINUS LiNE 10)..........ccoeuiiieiiiiireieicerieetseee st es et sssesessnans | sesesaesenns 1,825,417,603 | ............ 2,809,974,421 | ............ 3,696,718,809
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.....ooieieit ettt ettt | seiseeisned 4,331,151,401 | ........... 2,702,170,788 | ............ 3,308,130,620
12.2  Stocks 194,252,450 | ............... 147,175,882 211,410,758
12.3 Mortgage loans 32,700,910 | coovvvreneen. 120,892,305 201,934,121
124 REAIESIALE. ....evueeeiee bbb | ehteniene s 32,117,387 | oo 298,103 | ..o 298,103
12.5  Other INVESIEA @SSELS........vuieiirciieiieieie ettt bbbttt nbas | eebsensessnsinees 51,291,179 | v 53,834,427 | ...ovvienee 93,497,980
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-EIM INVESIMENES............cccveicvcirieeieceeeiseteseens | cerresereres st sesisnees | eevesesissessssissesssssesessssens | essesessessesssssensns 1,377
12,7 MISCEIIANEOUS PrOCEEAS........c.cvvvreveiieiieiicisie ettt b bbb a bbb ss bbb s s ss s ss st entessesntes | oebsssessessessnsensesnssnsessesans | abistsssessesssssssessessnsansesnss | sressessnsessessssassessessnsessesas
12.8  Total investment proceeds (LINES 12.110 12.7).......cuieeevireiceesie sttt ssstesse s sessenes | svessesinsas 4,641,513,327 | ............ 3,024,371,505 | ............ 3,815,272,960
13.  Cost of investments acquired (long-term only):
1311 BONAS.....oooieiicc ettt sttt | anssnsinnd 4,784,106,663 | ............ 4,096,112,169 | ............ 5,020,442,723
1312 SHOCKS. ...t bbbttt | seienienies 257,229,068 | ....ccovvvenee 107,238,611 | ..cooovvvneee. 135,015,330
13.3 MOMGAGE I0BNS.......cooorieriiriieisee ettt stnnns | snssessieniins 197,954,103 | ............... 229,498,598 | ............... 559,669,311
1314 REAIESIALE. ..ottt | etisesi et 2,958,494 | ..o 4,039,974 | oo 5,715,847
13.5  Other INVESLEA @SSELS........ovuurirerieeiieiicieie ettt sstnnns | sessessssssaes 202,744,846 | ............... 127,756,355 | ............... 230,920,850
13.6  MiSCEllaNEOUS APPlICALIONS. .......cvveeerierieiscirieteietsisie sttt s s ssnsensensns | aressessssanses 365,679,291 | .covevnen 500,364,082 691,012,182
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..5,810,672,465 .5,065,009,789 6,642,776,243
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........eveieuieieieiisenessse e sessssssesseens | sessesessssessens (6,203,671) | .vovvrverrnnes (6,493,265) (7,857,909)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14).......c.coririunrrrincneirreiseinceneessieesseeseesessssssseeens | eeesessnes (1,162,955,467) | ........... (2,034,145,019) | ........... (2,819,645,374)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOTES. ... cvuereeerireiseirecie ittt stk b et snes | S8etetsesseesasbesses st ensants | ebebsessessastnsestestensessnsss | sbsessstessessestesssessessessnes
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cccriiieiiiceiiicteeiee sttt bebenaes | essssesesssssessssebesssssessnes | sresesssssesessesessssssesesesesss | sbesissesesssesesssesesssessanes
183 BOIMOWED FUNGS. ... veeeeeii ettt s et enes | S8etetsebseesasbesses st ensaets | ebebsessessastneessestansessness | sbsessstenssessestensaessnssessanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities............cc.covveveveerieveeereeeeeeeeseeeiens 70,494,352 ....(86,420,096) (141,912,571)
16.5 Dividends t0 SOCKNOIABTS............uiuuieriiieiieiieie ettt 60,000,000 ....115,000,000 140,000,000
16.6  Other cash provided (BPPHEA)..........c..ierrerrrmeeierierieiierie sttt sttt snsennes | ertenssenesnens 50,109,789 | ..ccovvvririnnes 87,644,994 | .......cco..e. 105,006,245
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | .cccocevuannnn 60,604,141 | .............. (113,775,102) | .............. (176,906,327)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........ccoeveverees | covererrnnn. 723,066,277 | woveverrneee 662,054,300 | ..ccvvrneee 700,167,108
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of VBT .......vuiveeiireirsissiisctes sttt ettt et sttt st ensnns | ansssssnes 1,474,890,487 | ....covevone. 774,723,379 | ccoovvrene. 774,723,379
19.2 End of period (Line 18 PIUS LINE 19.1).......cuuiuuiiiriiciiciieeiiiseiseieeie sttt ensssssnssnssns | seisssesnees 2,197,956,764 | ............ 1,436,777,679 | ............ 1,474,890,487
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchanges ....535,840,730 994,252,731
20.0002  Transferred from other invested assets to equity. 3,499,929 11,499,929
20.0003  CapitaliZEd INEEIESL.........cceveeveeeeceeccsese ettt ss s sssssssessessssessessssssssssssssssssssessnssnsenns | svvereesenreseere D B2 1,208 | o 1,483,013 2,091,147
20.0004  Securities acquired from dividends/return of capital distribution... ....715,891 |.... ....10,934
20.0005  Short term debt maturity extensions............c.cceeeerierieinnnae 597,836,735 | ..o | v s
20.0006 Cash equivalent maturity rollovers.................... 176,500,000 {..oocvecvieereieeieiesieins | e
20.0007  Transferred from other invested assets t0 dEbL..............ccccviiveieicicie e 2,428,196 | ...ooeeveceieeeeeeeeeeiens | et
20.0008  Transferred from real estate to other invested assets 32,117,387 | e | et
20.0009  Equity reporting reclassifications
20.0010  Transferred from equity t0 Other INVEStEd @SSELS.........c.ovururirereerreirereneinrneeeeeineieesseeseseesseeessnsseeeesnsnnenns | svrersneeneenneseey@ 20,183 | o [ e
20.0011  Long term maturity @XtENSION........cooucererererrrereereieerneereereeseesnesnsieesssssessesssssenssessessessansessessssssesessesssssessessenssesns | seessneesssessnnsss 00,0000 | orirriorirnrinrieiisisnneinies | reereesseeseeseeseeeee s
20.0012  Short term to long term maturity EXtENSION ........ovcereiresrersreisessesnessessesesssssessesssssessessnssnssssssssssssssssssssssnssnssnsss | seersssessesessensss PQOZAB2 | corerrusrmsarsssessesssssessessnses | osesesssnsssesssssnssnsssssessanens
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPQOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year PriorBYear
To Date To Date Ended December 31
1o INAUSHTIAL . ..o vttt sttt ssnssens | sressessassssssessanssnssessensasssnssessenssnssnss | aesssssnssesssssnssnssassnssnssessansnssessansns | sressosssnssnssessnssnssessnssnssnssassnssnssens
2. Ordinary life INSUTANCE. ......vveureerrrirreirerieeeieriesies st esssssenssssine | cessesssessssssssesessnesenns 19,970,572 | ..o 22,454,279 | oo 31,139,397
3. Ordinary individual @NNUILIES...........cververeerirrerireineeseie et sssesssssessesssssssessensns | sessssesssssssessssessnnens 2,432,412,509 | ..ooveeees 3,583,089,469 | ..o 4,519,634,949
4. Creditlife (Group and INAIVIAUAL)..........c.ccuireieieieiesse e ssse s ssees | sessessessessssassessssessessessssssassesssssssess | stessessssessessessessssessessssessessessssessessns | assesssssstessessssessessessssessessessssessesesns
5. GrOUP lfE INSUTANCE. ....ceucerieriececieie ettt ettt st essensnens | sessessessasssssessessenssnssessessnes (20 1 T A23 | oo 564
8. GrOUP @NNUIIES.....cvovorvereiieeririiteeiierisi st ssssenssnenes | eessstessenssenssenssenenen 231,884,461 | ..o, 106,188,044 | .....oovvvvecrrreriinn 266,761,478
7o ABH = GIOUD oottt | eees ettt 55,136 | cvvoreeerrerenereeeeenienens 58,979 | covoreeeeeereeeieeieerieeenane 81,569
8. A&H - credit (Group and INAIVIAUAL. .........cevicreiiceriee e ssaessses | sssesesissesesesesessssebesstesessssesesssebess | ebsssesessssesessssssesassesessssesesassebesssnse | nebesesssessssssesessssesss st bessesessssnsebanes
9. ABH = OLNBT ..ot snn s | eestaens ettt 4,328,867 | ..o 4,666,160 | ..vooovorcrercrererrirerenn 6,022,860
10.  Aggregate of all 0ther iNES Of DUSINESS...........ccceiiiiueiiiiieie e eneies | eriresseseseies e b ssa s s b snsesens 0 | oo 0 | o 0
11, Subtotal (LiNes 1 through 10)...........ceuueriieiririecirieciesseeises s eestssessenses | eesssessssesssesseens 2,688,648,428 | ......ccoooovirrreriin 3,716,457,354 | ... 4,823,640,817
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........ccovevevriieeieicirceice e eessssessesesenies | coveresesissessess e ssesssssssesesssssesens | svsesssssssssesssssssessesssessessessssssssssesss | sesessssessssssosssssssssssssessessssassessssanes
13, Subtotal (LINES 11 trOUGN 12).......coieurimiriieierieeiseesieees sttt sessseessssessssssies | oeessessssssssssssssens 2,688,648,428 | .......cooooovvrrrerir 3,716,457,354 | ... 4,823,640,817
14, DepPOSIt-tyPE CONMFACES......c.vviveiicicieecie st snsetes | eresissstesssesessnsesessnsesens 7,450,632 | oo 7,394,804 | oo, 12,576,482
15, Total (LINES 13 @NA T4)......ocivvirirciirieicieieirieeeeseri st nessiens | onesssnesssssseesessens 2,696,099,060 | ....coooverncrrirrinnnes 3,723,852,158 | ....coovvvvierrrirrinnns 4,836,217,299
DETAILS OF WRITE-INS
0 O OO OO USROS
1002, ootttk ees | HH£ RSt eeats | eeER R | Sebs R
1003, oeoceeeesseeta e st R R nes | £48 e R R R Rt R ettt | HeeERE Rt | Sebs Rt
1098. Summary of remaining write-ins for Line 10 from oVerflow Page........ccouvverinineininieiienns | coreereieneiseinseneissssesseesessssesennd [0 RO 0 [ o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE)......cruruurrrrreiruirisrsssissessrsensssessessessns | seseessesssssssssssssssssssssssssssssssssssssens [0 R 0 | oo 0
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A.

Accounting Practices

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

prescribed or permitted by the Ohio Department of Insurance.

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

below:

Net Income 09/30/2020 12/31/2019

(1) State basis $ 266,607,035 $ 13,586,828
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -
(4) NAIC SAP $ 266,607,035 $ 13,586,828
Surplus

(5) Statutory surplus state basis $ 3,074,200,679 $2,868,113,251

(6) State prescribed practices that increase/(decrease) NAIC SAP -
(7) State permitted practices that increase/(decrease) NAIC SAP -

)
(8) NAIC SAP $ 3,074,200,679

$2,868,113,251

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D.

Loan-Backed Securities

(1) The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine the effective yields; significant changes in estimated cash flows from the original purchase assumptions are

accounted for on a prospective basis.

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

of time to recover the amortized cost basis.
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(3) The following table shows each security with a credit-related OTTI charge recognized during the period:

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported
88607BAA5 $ 7,147,197 $ 2,160,000 $ 4,987,197 $ 2,160,000 $ 2,160,000 3/31/2020
26829DAES 15,397,037 10,197,037 5,200,000 10,197,037 8,939,961 3/31/2020
88606X100 5,694,624 2,958,000 2,736,624 2,958,000 2,958,000 3/31/2020
75620RAC6 2,008,816 1,368,575 640,241 1,368,575 973,825 3/31/2020
55953PAES 1,767,791 1,461,891 305,900 1,461,891 791,784 3/31/2020
03235TAA5 2,343,642 1,171,766 1,171,876 1,171,766 1,171,766 3/31/2020
67389YAF2 15,768,826 13,551,650 2,217,176 13,551,650 11,852,750 3/31/2020
44931BAE7 23,723,634 21,677,728 2,045,906 21,677,728 17,935,875 3/31/2020
92917TAGO 23,047,023 21,951,426 1,095,597 21,951,426 19,871,691 3/31/2020
675923AG1 24,256,892 23,115,437 1,141,455 23,115,437 20,391,362 3/31/2020
50188NAA6 13,250,860 12,843,180 407,680 12,843,180 11,233,513 3/31/2020
01749PANS 21,537,845 21,236,367 301,478 21,236,367 18,508,000 3/31/2020
05616MAG1 22,627,109 22,417,824 209,286 22,417,824 20,058,500 3/31/2020
36319WAJ8 14,446,050 14,271,225 174,825 14,271,225 12,448,500 3/31/2020
43739EAP2 1,459,404 1,416,667 44,830 1,414,574 1,280,213 3/31/2020
46627MCY 1 9,501,147 9,071,336 257,592 9,243,555 9,369,063 3/31/2020
466308AE3 1,357,848 1,330,858 21,733 1,336,115 1,160,359 3/31/2020
74928XBB6 9,354,707 8,702,145 82,955 9,271,752 8,955,592 3/31/2020
36185MAJ1 1,105,750 963,236 141,101 964,649 904,477 3/31/2020
74951PDQ8 1,322,012 148,020 432,721 889,291 889,291 3/31/2020
75115BAC3 1,992,421 1,921,886 31,009 1,961,411 1,961,411 3/31/2020
45660LCK3 4,201,145 3,912,861 106,364 4,094,782 3,409,037 3/31/2020
61748HUF6 745,985 681,892 65,265 680,720 673,245 3/31/2020
12667GAA1 8,907,714 8,056,048 553,853 8,353,861 6,969,280 3/31/2020
059522AUb 4,545,067 4,381,907 42,834 4,502,233 4,406,525 3/31/2020
05990HATO 1,687,998 1,570,002 84,535 1,603,464 1,603,464 3/31/2020
59020UV77 716,184 696,289 1,438 714,746 690,017 3/31/2020
07325DAF1 826,946 791,736 3,102 823,844 749,447 3/31/2020
46632YAC8 4,944,184 4,861,534 95,739 4,848,446 4,723,846 3/31/2020
07389NAC9 754,240 689,637 56,306 697,934 677,224 3/31/2020
855541AC2 1,961,267 1,825,434 141,989 1,819,279 1,723,119 3/31/2020
65539CAK2 2,824,817 2,773,962 31,838 2,792,979 2,740,740 3/31/2020
466247QP1 594,089 540,680 50,351 543,738 537,750 3/31/2020
00703QAD4 5,580,976 5,291,239 250,935 5,330,041 4,581,342 3/31/2020
25150NABO 2,157,663 2,102,680 78,061 2,079,602 1,924,931 3/31/2020
36242DQY2 249,681 247,602 3,000 246,681 221,233 3/31/2020
55274QAK1 2,148,647 2,063,055 84,867 2,063,780 2,063,780 3/31/2020
362341FN4 1,694,852 1,569,303 125,734 1,569,118 1,463,950 3/31/2020
47232CAH7 4,604,227 4,520,672 21,681 4,582,546 4,029,647 3/31/2020
76112BNM8 8,489,315 7,873,473 167,540 8,321,775 7,436,235 3/31/2020
45669AAD6 4,990,904 4,865,082 118,125 4,872,779 4,611,935 3/31/2020
761118FL7 3,167,842 3,073,352 97,795 3,070,047 2,821,516 3/31/2020
761118FM5 3,089,014 2,933,566 101,656 2,987,358 2,987,358 3/31/2020
12669GR45 1,337,332 1,286,495 56,485 1,280,847 1,211,386 3/31/2020
761118BU1 1,761,088 1,660,717 89,005 1,672,083 1,672,083 3/31/2020
885220KW2 5,048,088 5,000,228 46,394 5,001,695 4,461,420 3/31/2020
05946XXP3 1,512,831 1,474,359 15,209 1,497,621 1,307,915 3/31/2020
17307GTY4 3,577,970 3,486,561 109,800 3,468,170 3,172,806 3/31/2020
05616MAG1 22,269,687 21,665,392 604,295 21,665,392 19,610,568 6/30/2020
26829DAES 9,867,288 9,696,960 170,328 9,696,960 9,696,960 6/30/2020
36319WAJ8 14,245,840 14,185,125 60,715 14,185,125 13,847,927 6/30/2020
50188NAA6 12,843,180 12,620,700 222,480 12,620,700 12,414,927 6/30/2020
55953PAES 1,381,240 1,348,340 32,900 1,348,340 1,020,222 6/30/2020
67389YAF2 13,525,389 13,354,740 170,649 13,354,740 12,689,766 6/30/2020
675923AG1 23,021,839 22,793,220 228,619 22,793,220 21,360,235 6/30/2020
75620RAC6 1,327,078 1,148,650 178,428 1,148,650 883,644 6/30/2020
760985569 1,646,034 1,457,684 176,368 1,469,666 1,459,894 3/31/2020
059523AX8 3,710,251 3,523,794 186,456 3,523,794 3,383,415 6/30/2020
05949CHM1 1,470,523 1,275,974 43,245 1,427,278 1,427,278 6/30/2020
17307GTY4 3,341,625 3,260,690 80,934 3,260,690 3,239,529 6/30/2020
12667GAA1 7,978,342 7,682,059 296,283 7,682,059 7,635,603 6/30/2020
362341 XE4 1,464,933 1,247,885 73,362 1,391,571 1,391,571 6/30/2020
45660LCK3 4,040,742 3,578,078 70,266 3,970,476 3,970,476 6/30/2020
47232CAH7 4,534,594 4,433,916 91,028 4,443,566 4,147,975 6/30/2020
46632YAC8 4,659,645 4,470,791 188,854 4,470,791 4,432,282 6/30/2020
65539CAK2 2,689,565 2,632,778 49,279 2,640,286 2,632,896 6/30/2020
74951PDQ8 829,724 40,351 789,373 40,351 40,351 6/30/2020
885220KW2 4,837,640 4,776,584 61,082 4,776,559 4,706,259 6/30/2020
94986MAA0 1,296,487 1,227,366 62,749 1,233,738 1,227,513 6/30/2020
01749PAN8 21,236,737 21,010,773 225,963 21,010,773 20,157,200 9/30/2020
05616MAGH 21,626,718 20,961,077 665,641 20,961,077 20,102,500 9/30/2020
26829DAE5 9,603,893 9,390,939 212,954 9,390,939 9,393,930 9/30/2020
44931BAE7 21,679,147 21,473,626 205,521 21,473,626 20,822,200 9/30/2020
55953PAES 1,302,867 1,214,317 88,550 1,214,317 987,459 9/30/2020
75620RAC6 1,122,003 1,051,331 70,671 1,051,331 963,015 9/30/2020

$ 31,554,076
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(4) The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 84,351,335
2. 12 Months or Longer 56,938,304

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $2,493,251,615
2. 12 Months or Longer 1,439,435,077

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions — Not applicable.
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company has one reverse repurchase agreement accounted for as secured borrowing in the amount of $100,000,000 with a maturity
date of August 5, 2021.

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

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.
J.  Real Estate — No significant change.
K. Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M. Working Capital Finance Investments — Not applicable.

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

O. 5GI Securities

Investment Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 9 71% 5802267 |$% 5894793 | $ 9,699,564 | $ 9,320,520
(2) LB&SS - AC 12 13 14,257,997 23,076,613 16,601,348 21,693,544
(3) Preferred Stock - AC 16 15 13,801,529 22,836,540 16,527,448 24,431,236
(4) Preferred Stock - FV 9 5 24,348,541 7,965,319 24,348,541 7,965,319
(5) Total (1+2+3+4) 46 40 | $ 58,210,334 | $ 59,773,265 | $ 67,176,901 | $ 63,410,619
AC - Amortized Cost FV - Fair Value

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

General Account  Separate Account
(1) Number of CUSIPS 86 0
(2) Aggregate amount of investment income $ 22,128,590 $ -

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.
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Note 9 — Income Taxes

»

o

a

A. Deferred tax assets and deferred tax liabilities
(1) The components of the net deferred tax asset/ (liability) are as follows:
09-2020 12-2019 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $186,424,568  $ 15,937,955  $202,362,523  $200,851,965 $ 210  $200,852,175  $(14,427,397) $ 15937,745 § 1,510,348
b. Statutory valuation allow ance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 186,424,568 15,937,955 202,362,523 200,851,965 210 200,852,175 (14,427,397) 15,937,745 1,510,348
d. Deferred tax assets nonadmitted 78,778,576 (66,199,515) 12,579,061 82,089,820 (69,696,482) 12,393,338 (3,311,244) 3,496,967 185,723
e. Subtotal net admitted deferred tax asset 147 645 992 82,137,470 189,783,462 118,762,145 69,696,692 188,458,837 (11,116,153) 12,440,778 1,324,625
f. Deferred tax liabilities 73,844,166 66,199,515 140,043,681 83,560,764 69,696,482 153,257,246 (9,716,598) (3,496,967) (13,213,565)
g. Net admitted deferred tax assets/(net
deferred tax liability) $ 33,801,826 $ 15,937,955 $ 49,739,781 $ 35,201,381 $ 210 $ 35,201,591 $ (1,399,555) $ 15,937,745 $ 14,538,190
(2) Admission calculation components, SSAP No. 101:
09-2020 12-2019 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Federal income taxes paid in prior years
recoverable through loss carrybacks $ - $15937,955 $ 15937955 § -8 210§ 210§ $ 15,937,745  $ 15,937,745
Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax
assets from2(a) above) after application of the
threshold limitation. (The lesser of 2(b)1 and 2(b)2
below)) 33,801,826 - 33,801,826 35,201,381 35,201,381 (1,399,555) (1,399,555)
1. Adjusted gross deferred tax assets
expected to be realized follow ing
the balance sheet date 33,801,826 - 33,801,826 35,201,381 35,201,381 (1,399,555) - (1,399,555)
2. Adjusted gross deferred tax assets
allow ed per fimitation threshold XXX XXX 442,226,298 XXX XXX 418,795,128 XXX XXX 23,431,170
c. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from2(a) and 2(b)
above) offset by gross deferred tax liabilties 73,844,166 66,199,515 140,043,681 83,560,764 69,696,482 153,257,246 (9,716,598) (3,496,967)  (13,213,565)
. Deferred tax assets admitted as the result of
application of SSAPNo. 101 $107,645992  $82,137,470  $189,783462  $118,762,145  $69,696,692  $188,458,837  $(11,116,153) $ 12,440,778 $ 1,324,625
(3) Other admissibility criteria:
09-2020 12-2019
a. Ratio percentage used to determine recovery
period and threshold limitation amount 773% 755%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold
limitation in 2(b)2 above $2,948,175,321  $2,791,967,518
(4) Impact of tax planning strategies:
09-2020 12-2019 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted
deferred tax assets, by tax character as a percentage
1. Adjusted gross DTAs amount from Note 9A1(c) $ 186,424,568 $15,937,955 $200,851,965 $ 210 $(14,427,397) $ 15,937,745
2. Percentage of adjusted gross DTAs by tax character attributable to
the impact of tax planning strategies 0.0% 5.0% 0.0% 0.0% 0.0% 5.0%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 107,645,992 82,137,470 118,762,145 69,696,692 (11,116,153) 12,440,778
4. Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0.0% 5.7% 0.0% 0.0% 0.0% 5.7%

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

B.

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

(1) Current income tax expense:

a.

Federal
Foreign
Subtotal

Utilization of capital loss carry-forw ards
Other
Federal and foreign income taxes incurred

b
c
d. Federal income tax (benefit) expense on net capital gains
e
f
9

(2) Deferred tax assets:

a.

O N Ok~ NN =

—Fe -

Ordinary
Discounting of unpaid losses
Unearned premiumreserve
Policyholder reserve
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
Pension accrual
Receivables - nonadmitted
Net operating loss carry-forw ard
Tax credit carry-forw ard
Other
Accruals
Amortization of intangibles
Underw riting expenses
Subtotal
Statutory valuation allow ance adjustment
Nonadmitted
Admitted ordinary deferred tax assets
Capital
Investments
Net capital loss carry-forw ard
Real estate
Other
Non-insurance subsidiaries
Subtotal
Statutory valuation allow ance adjustment
Nonadmitted
Admitted capital deferred tax assets
Admitted deferred tax assets

(3) Deferred tax liabilities:

a.

NOoO Ok W0 =

99
b.
1
2
3
99
C.

Ordinary
Investments
Fixed assets
Deferred and uncollected premium
Policyholder reserves
Other
Policy loans
Other - Reserve transition adjustment
Subtotal

Capital
Investments
Real estate
Other
Subtotal
Deferred tax liabilities

(4) Net deferred tax assets/(liabilities)

09-2020 12-2019 Change
$ 24,365,043  $130,450,377  $(106,085,334)
10,869 7,394 3,475
24,375,912 130,457,771 (106,081,859)
26,831,831 15,335,780 11,496,051
$ 51,207,743  $145,793551  $ (94,585,808)

09-2020 12-2019 Change
$ - $ - $ -
127,558,153 142,380,700 (14,822,547)
50,787,166 50,552,967 234,199
28,047 28,047 -
752,663 709,359 43,304
1,118,596 1,468,053 (349,457)
1,940,981 1,596,344 344,637
4,238,962 4,116,495 122,467
$186,424,568  $200,851,965  $ (14,427,397)
78,778,576 82,089,820 (3,311,244)
$107,645992  $118,762,145  $ (11,116,153)
$ 15,937,745  $ - $ 15,937,745
210 210 -
$ 15,937,955  $ 210 ~$ 15,937,745
(66,199,515) (69,696,482) 3,496,967
$ 82,137,470  $ 69,696,692 $ 12,440,778
$189,783,462  $188,458,837 $ 1,324,625

09-2020 12-2019 Change
$ 1,508,344 $ 1,532,021 $ (23,677)
3,998,789 3,800,196 198,593
1,980,707 2,004,069 (23,362)
7,381,571 8,859,947 (1,478,376)
753,171 822,967 (69,796)
341,938 393,397 (51,459)
57,879,646 66,148,167 (8,268,521)
$ 73,844,166 $ 83,560,764  $ (9,716,598)
$ 66,199,515  $ 69,696,482 $ (3,496,967)
$ 66,199,515  $ 69,696,482 $ (3,496,967)
$140,043,681  $153,257,246 _ $ (13,213,565)
$ 49,739,781  $ 35201,591  $ 14,538,190
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D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

09-2020 12-2019
Provision computed at statutory rate (operations and realized gains/losses) $ 70,643,230 $ 34,206,839
Permanent differences:
Interest expense 17,652 -
Dividend exclusion (533,447) (628,459)
Stock options (116,215) (821,007)
Company-ow ned life insurance (961,448) (1,225,396)
Tax exempt interest (1,752,221) (2,329,149)
Provision to return adjustments (167,614 (74,008)
Ceding commission - (107,153,819)
Other 145,392 343,195
Total permanent differences (8,367,901) (111,388,643)
Timing adjustments:
Investment differences 40,845,271 (9,773,077)
Reserves (5,075,651) 85,398,991
DAC tax adjustment 234,199 4,321,524
Legal services 29,460 (46,979)
Deferred and uncollected premiums 407,342 25,984
Accounts payable 72,878 69,429
Provision to return (primarily investment-related items) (9,253,826) (2,205,295)
Fixed assets 43,928 (85,617)
Bonus expense (275,270) (86,566)
Other 420,765 102,684
Total timing adjustments 27,449,096 77,721,077
Other adjustments
Unrealized on options (42,881,487) 145,154,219
Tax credits (583,444) (565,091)
Other (51,751) 665,150
Total other adjustments (43,516,682) 145,254,278
Federal income tax expense on operations and realized gains/losses $ 51,207,743 $ 145,793,551
Gross change in deferred tax asset:
Timing adjustments (27,449,096) (77,721,077)
Impact of non-admitted assets 349,457 37,165
Unrealized gains/losses 12,527,122 39,521,935
Softw are development (184,309) (125,363)
Other 32,913 (730,918)
Total change in deferred tax asset recorded directly to surplus (14,723,913) (39,018,258)
Total statutory income tax expense $ 36,483,830 $ 106,775,293
E. (1) The Company does not have any operating loss carry-forwards or capital loss carry-forwards available to offset future net income

subject to federal income taxes.

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

Period Ordinary Capital Total

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

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

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

The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly increase
within twelve months of the reporting date.

H. Repatriation Transition Tax (RTT) — Not applicable.

. Alternative Minimum Tax — Not applicable.
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Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1)  The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with the
FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$55,920,000 and $51,920,000 of FHLB stock at September 30, 2020 and December 31, 2019, respectively. The Company also posted
collateral to the FHLB of assets with a fair value of approximately $2,358,993,103 as of September 30, 2020. The Company’s FHLB
borrowing capacity is based on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit-type contract
liabilities and related assets are accounted for in the Company’s general account.
(2)  FHLB Capital Stock
a. The Company held 300,000 shares of Class B membership stock at September 30, 2020 and December 31, 2019, respectively.
The Company held 259,200 shares and 219,200 shares of activity stock at September 30, 2020 and December 31, 2019,
respectively.
b. The Company has no membership stock eligible for redemption.
(3) Collateral Pledged to FHLB

a. The amount of collateral pledged to the FHLB at September 30, 2020 was $2,358,993,103 (fair value) and $2,200,532,447
(carrying value). The total aggregate borrowing from the FHLB at September 30, 2020 was $1,256,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $2,358,993,103 (fair value) and
$2,200,532,447 (carrying value) at September 30, 2020. The amount borrowed from the FHLB at the time of maximum collateral
was $1,256,000,000.

(4)  Borrowing from FHLB
a. The Company has accessed a total of $1,256,000,000 as part of the funding agreement with the FHLB.
b. The maximum amount of borrowings from the FHLB during the period was $1,256,000,000.

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

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

No significant change.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases
Not applicable.

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

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.

Residential MBS

Asset backed securities

All other bonds

Non-affiliated preferred stock
Non-affiliated common stock

Total

(1) Fair Value Measurements at Reporting Date

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

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:
U.S. Government and government agencies $ - $ - $ - - $ -
States, municipalities and political subdivisions - - - - -
Foreign government - - - - -
Residential MBS - 531,383 81,237 - 612,620
Commerical MBS - - - - -
Asset backed securities - - 1,165,405 - 1,165,405
All other bonds - 533,580 272,501 - 806,081
Total bonds - 1,064,963 1,519,143 - 2,584,106
Non-affiliated preferred stock - - 9,264,802 - 9,264,802
Non-affiliated common stock 238,769,217 80,741 208,540,110 - 447,390,068
Equity index call options - 669,496,032 - - 669,496,032
Interest rate sw aps - 114,151,652 - - 114,151,652
Separate account assets - 11,651,767 - - 11,651,767
Total assets at fair value $238,769,217  $796,445,155  $219,324,055 - $1,254,538,427
Liabilities at fair value
Separate account liabilities $ - $ 11,651,767 $ - - $ 11,651,767
Interest rate sw aps - - - - -
Total liabilities at fair value $ - $ 11,651,767 $ - - $ 11,651,767
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
6/30/2020 Level 3 Level 3 Net Income Surplus Purchases Sales 9/30/2020
$ 195  § 80,634 $ - % (14,701)  $ (3877) % 19620 $ (634) $ 81,237
1,166,221 - - 36,821 (36,005) - (1,632) 1,165,405
- 317,633 - (45,132) - - - 272,501
8,775,717 302,000 (124,208) - 11,292 300,001 - 9,264,802
201,005,378 5,384,915 - (1,506,852) 3,125,737 532,724 (1,792) 208,540,110
$210,947,511 $ 6,085,182 $ (124208 $ (1,529,864) $ 3,097,147 $ 852345 $ (4,058)  $219,324,055

(3) Fair Value Recognition of Transfers Between Levels

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

(4) Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

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

b. The Company has no gross or net derivative assets/liabilities measured at fair value in the Level 3 category.
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B. The Company has no additional fair value disclosures.

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

Aggregate Admitted Net Asset Not Practicable

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

U.S. Government and

government agencies $ 35,750,066  $ 30,409,119  § $ 20,491,079 $ 15,258,987  $ -8
States, municipalities and
political subdivisions 3,941,101,071 3,621,212,184 3,876,120,103 64,980,968

Foreign government 30,504,705 26,830,312 30,504,705 -

Residential MBS 2,042,930,912 1,833,615,334 1,925,840,557 117,090,355

Commercial MBS 705,027,803 668,861,601 - 696,170,898 8,856,905

Asset backed securities 4,522,443,520 4,506,919,765 3,995,000 3,833,501,910 684,946,610

Collateralized loan obligations 3,527,556,368 3,537,017,212 - 3,303,085,393 224,470,975

All other bonds 20,461,372,453 18,665,464,495 19,324,092,454 1,137,279,999 -
Total bonds $ 35,266,686,898 $ 32,790,330,022 $ 3,995,000 $ 33,009,807,099 $ 2,252,884,799 $ -8
Non affiliated preferred stock 374,826,577 346,927,547 196,976,258 47,190,776 130,659,543
Non affiliated common stock 447,390,068 447,390,068 238,769,217 80,741 208,540,110
Other investments 251,881,658 223,725,126 251,881,658 -
Mortgage loans 1,553,316,000 1,535,489,220 1,553,316,000
Equity index call options 669,496,032 669,496,032 669,496,032 -
Interest rate sw aps - assets 114,151,652 114,151,652 114,151,652
Interest rate sw aps - liabilities - - -
Variable annuity assets (separate accounts) 11,651,767 11,651,767 - 11,651,767
Cash, cash equivalents and short-term investments 2,197,956,764 2,197,956,764 2,197,956,764 - -
Policy loans 80,839,997 80,839,997 - - 80,839,997 -
Total financial instruments $ 40,968,197,413  § 38,417,958,195  $2,637,697,239  $ 34,104,259,725 $ 4,226,240,449 § - 8

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

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

Note 21 — Other Iltems

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

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

Recurring items
Net realized capital gains (losses)

Change in net deferred income tax -

HLR reserve impact

Derivative mark-to-market

Change in net unrealized gains™
Change in asset valuation reserve
Dividends to parent

Other

As reported

ordinary

09/30/2020
Other Changes Total Surplus
Net Income in Surplus Impact
$ 237,927,507 $ 22,189,177 $ 260,116,684
(288,572,057) 60,716,956 (227,855,101)
33,465,921 (33,465,921) -
94,123,238 - 94,123,238
189,662,426 (204,197,555) (14,535,129)
48,344,293 48,344,293
109,287,750 109,287,750
(60,000,000) (60,000,000)
(3,394,307) (3,394,307)

$ 266,607,035

$ (60,519,607)

$ 206,087,428

"Includes common stocks, interest rate sw aps and other invested assets

Recurring items

Net realized capital gains (losses)
Change in net deferred income tax
Reinsurance recapture

HLR reserve impact

HLR reinsurance amortization
Derivative mark-to-market

Change in net unrealized gains*
Change in asset valuation reserve
Dividends to parent

Other

As reported

09/30/2019
Other Changes Total Surplus
Net Income in Surplus Impact
$ 278,783,161 $ 24,915,451 $ 303,698,612
(22,771,972) 8,404,610 (14,367,362)
(49,029,480) 49,029,480 -
(11,402,860) - (11,402,860)
(324,589,558) - (324,589,558)
382,692,210 (382,692,210) -
(290,803,562) 524,409,963 233,606,401
- 148,795,227 148,795,227
- (108,173,833) (108,173,833)
- (115,000,000) (115,000,000)
- 4,707,274 4,707,274

$ (37,122,061)

$ 154,395,963

$ 117,273,902

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

Note 22 — Events Subsequent

The Company entered into a block coinsurance agreement with Commonwealth Annuity and Life Insurance Company (“Commonwealth”) effective
October 1, 2020. Under this agreement Great American Life has ceded approximately $5.7 billion of deferred annuity reserves and transferred
investments with a statutory carrying value of approximately $5.7 billion and market value of approximately $6.1 billion, to Commonwealth.
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 23 — Reinsurance
No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Lc and Loss Adjustment Expenses

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

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 — Separate Accounts

No significant change.

Note 36 — Loss/Claim Adjustment Expenses

No significant change.
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

1.2
2.1

22
3.1

32
33

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

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

GENERAL

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/11/2018
By what department or departments?
State of Ohio, Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management Corporation Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

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

Qo8



Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
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PART 1 - COMMON INTERROGATORIES

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

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 511,657,247
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]
14.2 Ifyes, 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 359,172,246 377,125,747
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,000 1,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 359,173,246 $ 377,126,747
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAJ[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

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

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

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon One Wall Street, New York, NY 10286

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

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

17.4 If yes, give full and complete information relating thereto:

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

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

securities").
1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A
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]
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17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC NO
Corporation
131619 ARES Capital Management, LLC 549300R4YHRZ85UZU385 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]

18.2 If no, list exceptions:

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

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

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

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

41

Report the statement value of mortgage loans at the end of this reporting period for the following categories:
Long-term mortgages in good standing Amount
1.11  Farm mortgages

1.12  Residential mortgages ....373,050,273
113 Commercial mortgages 1,161,972,561
1.14  Total mortgages in good standing 1,535,022,834

Long-term mortgages in good standing with restructured terms

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

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

1.32  Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than thre€ MONENS. ..ottt L SO 466,386
Long-term mortgage loans in process of foreclosure

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

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

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..coiriieieiieissieeeet ettt S 1,535,489,220
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

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

1.63  Commercial mortgages

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

2.2 A&H cost containment percent

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount
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Statement as of September 30, 2020 of e GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating

NONE




Statement as of September 30, 2020 f h REAT AMERICAN LIFE INSURANCE COMPANY
SCHE U E T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. Alabama......ccococeeeieeececeeeeeseesseese s AL ol [ . 206,854 | .........83,977,353 | ... 62,130 84,246,337
2. AlASKA......coeceeeeeeeee s K L 8,113 0339484 | [ | i
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado . . I
7. CONNECHCUL........ocvvevcieertce e CT|..... L. ,901,652 | o208 | o | e
8. DEIAWAIE.......oeeeveec e DE]..... Lo v 53,250 | .000010,423,998 [ oo | e [ e
9.  District of Columbia. .DC]J...... Lo e 29,304 | 848,003 [ oo | e [ e
10.  Florida................. JFL ... L] o 1,694,679 | ....... 196,467, 397 .198, 417 ,264 | ...
11.  Georgia... GA|..... Lowf . 756,056 |......... 85,295,258 . o] nnn....86,136,667 |...
12, HAWAI#.ovecececeeceecce ettt HI...... Lo | eiiennn227,094 | ... 27474154 [ oo | e [ e 27,401,248
13, 1dAN0...ceciccc e DJ..... Lo i 75,772 | 13,046,529 | oooovvoerereenn3,222 [ e [ e 13,125,523
14.  lllinois B | I Lof i 783,344 | ... 80,552,962 ...81,458,202 | ...
15.  Indiana LN Lof 189,574 | ... 77,793,389 ...18,104,894 |...
16. lowa LA L. 21,310,493
17.  Kansas .KS]|..... L. ....8,526,984
18.  Kentucky. LKY L. 45,598,774
19.  Louisiana LA Lo oirinnnnn209,937 | ... 81,036,986
20. Maine...... ME]|...... Lof i 75,203 | ... 14,799,125
21.  Maryland......... MD]...... Lowfoirinnnnn.525513 | ... 38,427,628
22. Massachusetts.... MAT ... L] 440,253 | ... 58,418,582
23.  Michigan...... WMI Lo oo 223,992 | ... 129,798,186
24,  Minnesota... MNJ...... L] 343,481 | 70,000,063
25.  Mississipp! MS]...... L] 133,428 | ... 17,368,383
26. Missouri.. MOJ...... Lo in316,325 | ... 125,638,506
27. Montana.. MT . L. ....1,261,328
28. Nebraska NE]...... L.
29. Nevada........ NV L.
30. New Hampshire.. NH]..... L..].
31, NEW JETISEY...vevereeenerneireereessinsesesessssssnssessssssssssssssessssssssessans N | s L.
32, NeW MEXICO......covveerierereierieressiessensesssenesssssssenessssensenenes NM i L.
33, New York......... CNY L N...
34, North Caroling........ccceeververeereerrereeireressesesessnsssssesssesiseneee s NG | o L.
35, North DaKota........cocrvurrerneenrernineenernireneenseneessnssseseesssssssnenennND | o L.
36, ONi0....cicicieiersee e siessssssssssssesessenn s OH | s L.
37, OKlahoma.........ccccoveveieriercersieeerseeseesevese s OK [ L.
38, OrBQON....cciccrerseieessstese s sssesssessssessssssssssssssees s OR | o L.
39, Pennsylvania...........ccooereneneneinninninnnessenensiseesssensessesssesene PA | s L.
40.  Rhode Island.........ccccceveininienninenensseessssenesssseenee o R e L..].
41, South Carolina.........cceeeveurerneeneereereeneineiseeeesseneeseesesseesensnesseOC [ e L] i 371,876 |
42.  South Dakota.. .SD|..... Lo 36,272 | N
43.  Tennessee...... LINJ ... L] 388,099 | ....... ,616, 228, " 124,232,922 | ...
44, TEXAS...iueiererereireriessesssssessssssssesessesssssessessssssssessessssssessessessens X | coeees L. .2,190,427 |....... 617, . 125,976,479 |...
45, UtaNessssesessssssnsssssnneeen UT [ s L. 17,199,380
46, VermONt.......coccoeeveeieerssseesesesssesesesssssssssssssssssssssessenssesses VI | e L..[. ....2,652,499
47.  Virginia.... VAL L. 35,168,113
48, WaShinGtoN.......ccoeerveveereeveeeerceeeeesseesessesessessesssseeeneenee WA [ i, L] i 356,504 | ... 49,193,316
49, WesSt VIrginia.......c.ccoeveeercrereesereeceeseeeesesessseeseesessesseeeenee WV [ Lof 93224 | 17,453,950
50, WISCONSIN......ovuiveririerieisesiesisssese st ssess st enee
51, WYOMING...oiiiiiieicicisetete ettt
52.  American Samoa .
53.  Guam..............
54.  Puerto Rico..... .
55, US Virgin ISIands..........cc.eeuvereieiinerrcinissiesee s sssenes
56.  Northern Mariana Islands
57. Canada......ccccovervrrernnes . . o
58.  Aggregate Other Alien . XXX 61,033 1 1,559,818 [ 0
59.  Subtotal .
90. Reporting entity contributions for employee benefit plans.............. ,0.9 GO ST USSR ISR
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........coveeveveevreerieieseee e XXX e | e [ | e | e (V1 IS
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEMOU.........ovurvrrerrererrerernrssseseesesssseessessessessensnes 9,9.9 GO ST (USPUSRRRRTRIR USSR USRS ST (01 I
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.ovururerreerrerneenreneseeseeseeseeseseenns XXX e 163,190 |
94.  Aggregate other amounts not allocable by State. XXX | 0 0
95.  Totals (Direct BUSINESS).......ovrverererrreenrerrirnenne | XXX.. 2,664,296,970
96. Plus Reinsurance Assumed XXX 3,303,864 388,983
97. Totals (All Business)........ XXX ...2,604,685,953
98. Less Reinsurance Ceded..........cccovrvrrrerernne. XXX 13,109,104 332,155,928
99. Totals (All Business) less Reinsurance Ceded...........cccccvvvvivrnnnes XXX, ....2,332,530,025
DETAILS OF WRITE-INS
58001, Other AlIN........cvueeiereereeeieieis et naes XXX i 61,033 |.......... 1,559,818
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page.....|..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........[ . XXX..
9401.
9402. ...
9403. XXX
9498. Summary of remaining write-ins for line 94 from overflow page.....[.XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........ccccoevervrrerineienne 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ................... 0 Q - Qualified - Qualified or accredited reinsurer 0

N - None of the above - Not allowed to write business in the state 6

Q11




Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

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

Q12

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 as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
| 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.

Q12.1

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 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




Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Americ

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.

Q12.2

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




Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN | ¥
31-1544320 | ........... ....1042046 [NYSE.......... American Financial Group, INC........c.ccooveieiirircieieeeeee e OH........... UIP e [ e OWNEISNIP....cvov. [ v | et | evis N.......
31-0996797 [ ..cvvvvs v [ ervereireinienens American Financial ENterprises, INC..........covuenninrinineneeeessiseeens CToves NIA............. American Financial Group, InC.........c..cccvvune.. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
31-0828578 [ ...ovvvves [ e [ eeverieienenens American Money Management Corporation............cceeevereesieeeneeensensersseenns OH........... NIA............ American Financial Group, INC..........c.covevnee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
27-1577326 |........... American Real Estate Capital Company, LLC..........ccccorrirrnrnninenereieeneens OH........... NIA....ccco.e. American Money Management Corporation... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
27-2829629 | ........... Mid-Market Capital Partners, LLC............ccoooevrivireeiiieseeeee e DE.......... NIA............. American Money Management Corporation... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
412112001 [ oovorees [ ererreieneieies e APU Holding COMPANY........ccoieireiiiiiieieicissisieeissiese st OH........... NIA............ American Financial Group, INC..........c.ccoeunee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
23-6000765 |........... American Premier Underwriters, INC..........cocveeeinnencniseneseeeeeseeseseens PA APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
13-6400464 Lehigh Valley Railroad Company..........cccceeriieininesieseessssssesesssssnees PA American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
46-1665396 Pennsylvania Lehigh Oil & Gas Holdings LLC...........cc.cocnrurrininienrensineineireinnns PA Lehigh Valley Railroad Company................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
. 120-1548213 |... . | Magnolia Alabama Holdings, Inc.. ..|DE... . | American Premier Underwriters, Inc. . | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
20-1574094 Magnolia Alabama Holdings LLC...........ccceeuinieieiireieieseiese e AL Magnolia Alabama Holdings, Inc.................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
46-1852532 Michigan Oil & Gas Holdings, LLC.........c.ccccovvrenrnrrninerernennnereesseeneesnessennes | Ml American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
. |46-1480078 |... . | Ohio Oil & Gas Holdings, LLC...... . . . .. ... | American Premier Underwriters, Inc. . | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ RS
13-6021353 The Owasco River Railway, Inc American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
76-0080537 | ........... PCC Technical INQUSEHES, INC........cvurveeereicreiee s American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
46-3246684 | ........... Pennsylvania Oil & Gas Holdings, LLC.........ccccooeuivieieesseeessee e PA American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
........................................................................... 23-6000766 |........... Pennsylvania-Reading Seashore LiNES...........cocveureneeneenrennineeneneereenceneneenne | NJ American Premier Underwriters, Inc.............. |Ownership......... | ....66.670 |American Financial Group, Inc.. | .....N.......
......................... 98-1073776 |........... GAl Insurance Company, Ltd.........c.cceeeveveeviiecnevciesiresseceesssessseseessnneeenns | BMUon 1AL | APU Holding Company Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 31-1446308 | ........... Hangar Acquisition COrp.........ccccceeveereirenrierieseenessessssssessessssssessessssessesenens | OHucieeeees [NIAL........... | APU Holding Company Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
......................... 91-1242743 | ........... Premier Lease & Loan Services Insurance Agency, InC........cccoccveeveinrcnecnnnne | WAoo [NIA............ |APU Holding Company..........ccccceeesvrernnene. | OWnership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 91-1508644 | ........... Premier Lease & Loan Services of Canada, InC.........c.cccoovevvvveveieveveienieneenes | WAoo [NIAL........... |APU Holding Company..........ccccevverrvennnne. | OWnership......... |...100.000 | American Financial Group, Inc.. | ......N....... | ...
......................... 31-0823725 |........... Dixie Terminal COrporation.............ccc.oeeeeeneereerseneeseerseeceneeseeseessneneesesssssssssessens | OHueceeneees [NIA............ | American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 98-0606803 | ........... GAl Holding Bermuda Ltd............cccoevvvveeviicesicceeiiceveeeeesreesiseessseieeeneee. | BMU.s [NIALL......... | American Financial Group, Inc....................... | Ownership......... |.....99.990 |American Financial Group, Inc.. |.....N.......
......................... 98-0606803 |........... GAl Holding Bermuda Ltd...........cccevivrieiiiiieieciesie et GAl Australia Pty Ltd.............cccocoeveeverrnrnnene. | Ownership........ |.......0.010 | American Financial Group, Inc.. | ......N.......
......................... 98-0556144 | ........... GAIINAEMNtY, L. oo ees GAl Holding Bermuda Ltd..............cc.ceecreeneee. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... Neon Capital LIMItEd.........c.coviririeieieeiese e snsenees GAl Holding Bermuda Ltd.............cc.cccruvunne. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
.......... . NCM Holdings (U.K.) Limited . ... |Neon Capital Limited......... ..... | Ownership......... | ...100.000 | American Financial Group, Inc.. |......N.......
.......... Neon Capital MaNaGETS.........ccvvreirenreieinsnsiseesssssssesssessssssessessssssessessnes NCM Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... Neon Holdings (U.K.) LIMIted.........ccovvirieiireiiseee e Neon Capital Limited.............c.ccccoucererrernnee. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N.......
.......... . |Lavenham Underwriting Limited... . . |Neon Holdings (U.K.) Limited.... Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... NEON HAlY S.R.L. ..ot Neon Holdings (U.K.) Limited......................... | Ownership......... | .....60.000 | American Financial Group, Inc.. | .....N.......
.......... Neon Management Services Limited.............ccccoeoveneveinincnsinicneineveineeneenes | GBRues [NIAL............ | Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... Neon Sapphire Underwriting Limited...........c.ccccoevvverveveercereeercsiesersesiieseennee | GGYee. [INIAL............. |NeON Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... Neon Service Company (U.K.) Limited.........c.ccccocoveverveveiviveieveisiiesescissseeene. | GBRu.o. [NIALL.......... |NeON Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
.......... Studio Marketform SRL...........cccovreerrrrirneneneirsessnniseessssssseessssssssssssssssnsseess | | TAveneoneeee [NIA............. | Neon Service Company (U.K.) Limited.......... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... Neon Underwriting Bermuda Limited...........cccccccceovvveeviveccvicceeiccceviveeseeee. |BMULL. [NIAL........... | Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...




Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

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

L'€Ll0

1 2 3 4 5 6 7 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN | ¥
.............. . | Neon Underwriting Limited... . NIA.. . |Neon Holdings (U.K.) Limited.... Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......| ...
.......... Orca INSUraNCe AGENCY AlS........cveiiiiieieieieseie st NIA Neon Holdings (U.K.) Limited......................... | Ownership......... |.....89.425 | American Financial Group, Inc.. | ......N.......
.......... Sampford Underwriting Limited..........c..ccccovvnrrrrrninrnnrnrninsnesninsnessissssnenens | GBRucees [lA..o.....o.... | Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.............. . | Xenon Agency Limited..... . |GBR......... |NIA.. . |Neon Holdings (U.K.) Limited.... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... Helium Holdings Limited..........c.ccoovrernenncniencneeeneneenesenesnneesennienes | BMUocococ | NIA, American Financial Group, Inc....................... | Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
............................................ GAl Australia Pty Ltd.........ccccoeveviveisiiesiiccsiceeiceeseesessseessssessnenennneees. |AUSLL [NIA......... | Helium Holdings Limited.................cccceueneee.e. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
......................... 06-1356481 Great American Financial Resources, INC..........cccoeveveeeiieriesecsnieseseissseseisnss | DEuvenee |UDP............. | American Financial Group, Inc....................... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
......................... 31-1422717 AAG Insurance AGENCY, INC........ccovrrvmrnrrrrnennrernsnnesessisssssesssssssssssesssssenes | KYieennees |NIALL............ | Great American Financial Resources, Inc...... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 34-1017531 Ceres Group, INC.......ccvvvecreveceiiecsseeeseeeeseesesssseessssssessssesessssssssssseesssseses | DEvveveeeeens [ NIAL.......... | Great American Financial Resources, Inc...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
......................... 47-0717079 Continental General Corporation.............cco.ceeeeneeneneereenenerseesseeneeseesssesneneees | NEnroeoeee [NIALc.c. | CeTES GOUP, INC..oieeicieeeenee. | OWNETShID....... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 34-1947042 QQAGgENCY Of TEXAS, INC..o.vvvvvereereirerereesceessssessssssesessesensesssessssssessessnses | 1evnrvererins | NIAiininnn. | CEIES GIOUP, INC.oveevcvceveesee e, | OWNErShip........ |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-1395344 Great American AdVISOrs, INC.........c.ccueueieicieirieeseese e Great American Financial Resources, Inc...... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. |63312..... 13-1935920 Great American Life Insurance Company...........o.evrereenrnreneesernseneesesessneennes 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 Company............ccceveeieernsnieiseensseneenninnens Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ RS
.......... 84-4395026 Bay Bridge Holding Company, LLC..........ccccceieviuniesieiiseeeece s Great American Life Insurance Company...... | Ownership......... |.....65.000 |American Financial Group, Inc.. | ......N.......
.......... 84-4395026 Bay Bridge Holding Company, LLC..........ccoccvrrininrirnniinrneiesssesssessssseeesnes Great American Insurance Company............. | Ownership......... | .....35.000 | American Financial Group, Inc.. | ......N.......
.......... 27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC Bay Bridge Holding Company, LLC .....85.000 | American Financial Group, Inc.. | .....N....... | ...
.......... . |27-0513333 | ... . | Bay Bridge Marina Management, LLC. . | Bay Bridge Holding Company, LLC . .....85.000 | American Financial Group, Inc.. | ......N.......
.......... 20-1246122 Brothers Management, LLC Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
.......... 81-3737639 Charleston Harbor Fishing, LLC...........cccoevieieiieiecceee e Great American Life Insurance Company...... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.......... . |20-4604276 |... . | GALIC - Bay Bridge Marina, LLC. . | Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... 31-1391777 GALIC Brothers, Inc Great American Life Insurance Company...... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
........................................................................... 26-3260520 Manhattan National Holding Corporation Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......Y.......
0084.. | American Financial Group, Inc.. |67083..... 45-0252531 Manhattan National Life Insurance Company Manhattan National Holding Corporation....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
........................................................................... 84-4574243 Mountain View Grand Holding Company, LLC..........ccccceevvieieieeesieesiiennns Great American Life Insurance Company...... | Ownership......... |.....65.000 |American Financial Group, Inc.. | ......N.......
......................... 84-4574243 Mountain View Grand Holding Company, LLC..........ccccocrrrenrnrerninereireeenennes Great American Insurance Company............. | Ownership......... | .....35.000 | American Financial Group, Inc.. | ......N.......
......................... 84-2654660 Skipjack Holding Company, LLC.........cccvvrieieiriinieeieseessse e seeeens Great American Life Insurance Company...... | Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
........................................................................... 52-2179330 Skipjack Marina Corp...........cceveurevevereersersiensesesesessesseessessssssssssesssssssessessnsenss | MDuvevciens | DS.......... | Skipjack Holding Company, LLC.................... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
......................... 42-1575938 Great American Holding, INC........cccoevvvnrrrrniinsnnnesnnnsnessssssssssssssssssesnnsnns | OHucieeiees [NIA............ | American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 80-0333563 ABA Insurance Services, INC.........cccoeeeveererrereisieiessssiesesssessessessssssessesnss | OHuveveees | NIAL........... | Great American Holding, Inc.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
........................................................................... 27-3062314 | ...ovvovvs | evrrrenerennes | veveerseeneneeee | Agricultural Services, LLC.........oovevenreineneieincneneseesenensiessssesssessnneenees | OHeeeeeeees |NIAL......... | Great American Holding, Inc.......................... |Ownership......... [...100.000 |American Financial Group, Inc.. | .....N.......
.......... Great American Holding (Europe) Limited..............ccoccevecevvcieevcveisiveeseeee.. | GBR..L [NIALL........... | Great American Holding, Inc.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
.......... Great American Europe Limited Great Amerian Holding (Europe) Limted........ | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.......... AA-1784136 Great American International Insurance (EU) Designated Activity Company.... | IRL........... Great American Europe Limited..................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... AA-1120817 . | Great American International Insurance (UK) Limited.. . . | Great American Europe Limited.... Ownership......... ...100.000 |American Financial Group, Inc.. | .....N.......
............................. Great American Specialty & Affinity LIMited...........ccoooverrrerenernierereresene Great American Europe Limited..................... | Ownership......... | ...100.000 | American Financial Group, Inc.. | ......N.......
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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) (YIN)
0084.. | American Financial Group, Inc.. 73-0556513 | ... . | Mid-Continent Casualty Company.... ..|OH.. . | Great American Holding, Inc..... . | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
0084.. | American Financial Group, Inc.. 73-1406844 Mid-Continent AssSUrance COMPANY..........c.cceveveruienireieissiessessssessesessssssessenees OH Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. 38-3803661 Mid-Continent Excess and Surplus Insurance Company............ccocvveeerreeneenen. Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
. 130-0571535 |... . |Mid-Continent Specialty Insurance Services, Inc . . . |Mid-Continent Casualty Company. ...100.000 | American Financial Group, Inc.. | ...... |\ S
73-0773259 Oklahoma Surety COMPANY..........ccrrerurrereeiererseeeeereiseeseesseeseeseesesseeesessesssseees Mid-Continent Casualty Company. ...100.000 | American Financial Group, Inc.. | ...... |\
............... 34-160739%4 National Interstate Corporation..............ccccveeviereierceiieeeee e Great American Holding, Inc.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
............... 34-1899058 American Highways Insurance AGeNncy, INC..........ccoueveveveierierseniieneseissieienne National Interstate Corporation...................... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
............... 31-1548235 | ..o [ vvvevereinns [ veverenenenene | EXplOTEr RV INSUTANCe AGENCY, INC..vvvvevveiiiireeieeeseeeeseeeeseieeene National Interstate Corporation...................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
............... 98-0191335 Hudson Indemnity, LEd..........ccccevieiiniieicece e National Interstate Corporation Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
............... 66-0660039 Hudson Management Group, Lid..........ccocueeeeneenmenirneeneieiseneiseesssseeeseesesseenns National Interstate Corporation Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 34-1607396 National Interstate Insurance AGeNCy, INC.........cccvveveviveeniiceeiees s National Interstate Corporation...................... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
........................................................................... 36-4670968 Commercial For Hire Transportation Purchasing Group............ccceeeveeivicereene | SCuceeeeo. [NIAL.......... | National Interstate Insurance Agency, Inc......|Management...... | ................. | American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. | 32620..... 34-1607395 National Interstate Insurance COMPaNY............couvrerrerrneeeineensenserseesenseseieeen OH........... A National Interstate Corporation..............c...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. | 11051..... 99-0345306 National Interstate Insurance Company of Hawaii, INC........c.cccovvveervivieiininiinnnns OH....ce.... A, National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ RS
........................................................................... 43-1254631 TransProtection Service COMPaNY..........cccocuvvvevevereieieiesie e s National Interstate Insurance Company......... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. [41106..... 95-3623282 Triumphe Casualty COMPANY........c.coverererrrirrirrirrireriseieeesesseseesessessssssessessessees National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...oo.
0084.. | American Financial Group, Inc.. |21172..... 86-0114294 Vanliner Insurance ComMPaNY..........cccvvurvieeeiniieieieinsese s sessesaees National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... | (U
.......... . |20-5546054 |... . | Safety Claims & Litigation Services, LLC..... . | National Interstate Corporation. . | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.......... 46-4570914 Safety, Claims and Litigation Services, LLC National Interstate Corporation Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
0084.. | American Financial Group, Inc.. |22179..... 95-2801326 Republic Indemnity Company of America Great American Holding, Inc..........ccccvevunee. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. [43753..... 31-1054123 | ... . | Republic Indemnity Company of California.. . . |Republic Indemnity Company of America...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 59-1683711 Summit CONSUIING, LLC......oueieireieieiesee e ssssnsennes Great American Holding, Inc.................c........ |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
......................... 59-3385208 Heritage Summit Healthcare, LLC..........ccocerinienernneeecsese e Summit Consulting, LLC Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
......................... 82-2462705 Summit Real Estate Holdings, LLC...........cccocovieiicriieceeceee s Summit Consulting, LLC Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 59-3409855 | ....cccove [ ovvrereveens [ ererereenneenn. | SUMMIt Holding Southeast, INC..........cvueviveiciieececee e Great American Holding, Inc.......................... |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. [ 10701..... 59-1835212 | ........... Bridgefield Employers Insurance Company. Summit Holding Southeast, Inc............cccou.n. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. | 10335..... 59-3269531 |........... Bridgefield Casualty Insurance Company Bridgefield Employers Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
0084.. | American Financial Group, Inc.. | 16691..... 31-0501234 [ ..o [ [ e, Great American Insurance CoOmMPaNY............ceveuiueveereesiresesiesesesie s OH........... A, American Financial Group, INC..........cccoevuee. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 37990..... 31-0973761 |........... American Empire INSUrance COMPANY..........ouurerrenrrnrenreeisnesnsssnisessssssseseesesens OH........... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
59-1671722 | ........... American Empire Underwriters, INC...........ccveveeieineinieisiesseeseseiese s [, S NIA........... American Empire Insurance Company........... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
31-0912199 | oo [ e | e American Empire Surplus Lines Insurance Company Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
31-1463075 | ........... American Signature Underwriters, INC............cccoevivereevieeniieesce e Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
59-2840291 Brothers Property COrporation..............cccceueiereuesieieseesessesssese s Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
25-1754638 Brothers Pennsylvanian Corporation..............eeeeneeenresernesnsenseseesssessessesnnes Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
. |59-2840294 |... . | Brothers Property Management Corporation . | Brothers Property Corporation...... . | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
31-1277904 Crop Managers Insurance AQeNCY, INC..........ocuorereenreneenerneneireieeseeseeseeseeeeens Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\

*
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.............. . |83-1767590 |... . | CropSurance Agency, LLC....... ..|OH.. NIA.. . | Great American Insurance Company.... Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......| ...
.......... 31-0589001 Dempsey & Siders AGency, INC.........ccccvverereniieeseenersesessiessessesiesesnienss | OHuceiens | NIA Great American Insurance Company. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.......... 84-2358400 Human and Social Services Risk Purchasing Group, LLC...........cccccccovveevreuen. | OH NIA Dempsey & Siders Agency, Inc...................... | Ownership......... | ...100.000 | American Financial Group, Inc.. | ......N.......
.............. . 131-1341668 |... . |Eden Park Insurance Brokers, INC...........cccceureeriereinnnns ..|CA... .INIA.. . | Great American Insurance Company.... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
............................. El Aguila, Compafiia de Seguros, S.A. de C.V......ccccooovvveneinenecnesnernenecnnnnes | MEX ol [ lA............ | Great American Insurance Company. Ownership......... |...100.000 |American Financial Group, Inc.. | ......Y.......
.......... 39-1404033 Farmers Crop Insurance Alliance, INC........ccccevveeveeieeiveveeeeecesesesssvevesnnenes | KSuieeines [NIAL.......... | Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
.......... 13-3628555 FCIA Management Company, INC.........ccccccocvevvrerreresrieseseiensesessssssessesssenses | NY veeieenes [NIAL.......... | Great American Insurance Company............. |Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
............................. Foreign Credit Insurance ASSOCIAtION..........c..coerrnvereereernrennrernsnssessessnsesssess | NYviieiiene [OTH.............. | Great American Insurance Company............. | Management...... | ................. |American Financial Group, Inc.. | ......N.......
.......... 81-0814136 GAI Mexico Holdings, LLC Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 31-1753938 GAIl Warranty Company Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......Y.......
.......... 31-1765544 GAIl Warranty Company of Florida............c..ccceeeveereerveeeiereesnsieeeesnvesiesessnienes | Floveseeeee [NIAL.......... | GAl Warranty Company............ccccceveeveennene. | OWNErship......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... 61-1329718 Global Premier Finance Company...........cccceeeveuvierrersessisnissesseniesessiensennnes | OHuceeeeies [NIAL.......... | Great American Insurance Company............. |Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
.......... 74-2693636 Great American Agency of Texas, INC.........cocvvenvrerniinenereirneneesesnensesesssienes | 1Xeeeneeneee | NIA........... | Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. | 26832..... 95-1542353 Great American Alliance Insurance COmMPaNY..........cveeveeereereserereesesenenns OH....ce.... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ RS
0084.. | American Financial Group, Inc.. | 26344..... 15-6020948 Great American Assurance COmMPaNY...........ccccvueveueveeeersissesseessessssesse e sssenes OH........... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 39896..... 61-0983091 Great American Casualty Insurance Company...........coccveueerenrenenrensessesessnnens OH.......... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...oo.
0084.. | American Financial Group, Inc.. | 10646..... 36-4079497 Great American Contemporary Insurance COmpany...........cocvveveereeereerersnenns OH........... RE....ccooeune. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
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.. | ...... |\
0084.. | American Financial Group, Inc.. [41858..... 31-1036473 Great American Fidelity Insurance Company Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
........................................................................... 31-1652643 Great American Insurance AgeNCY, INC........cccueuevreriereneiesee e 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... . | Great American Insurance Company.... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 31-1073664 Great American Lloyd's, Inc Great American Insurance Company. Ownership......... ...100.000 |American Financial Group, Inc.. | .....N.......
........................................................................... 31-0856644 Great American Management Services, INC...........veeeereeirnreneenseneeneiseeneenens Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. | 38580..... 31-1288778 Great American Protection Insurance Company.............cocccevereenvecveeeereninnnns Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
........................................................................... 31-0918893 Great AMENCaN RE INC.......c.vveiiiciiiiccseie et Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. |31135..... 31-1209419 Great American Security Insurance COMPaNY............ocvrureeeeneerrernernsensesseeeen Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. | 33723..... 31-1237970 Great American Spirit Insurance Company..........ccoeveueieieenirereensenseseeseeenns Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
0084.. | American Financial Group, Inc.. | 16618..... 83-1694393 Great American Underwriters Insurance Company............ccoceeveueeenierenninennns Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
.......... 59-1263251 Key Largo Group, INC.......c.ureirinrirsisississiseeesiesssesessesssssessssssssssssssesssnssnes Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 871850814. PLLS Canada Insurance BroKers INC..........cccoevievenieerieeinseieisesssesessssseennes Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N....... | ...
.......... 31-1293064 Professional Risk BroKers, INC...........ccocruriienrenrieiecnsieessseeseesesseeeseeseineenns Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 31-0686194 One East Fourth, Inc American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
.......... 31-0883227 Pioneer Carpet Mills, Inc American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 31-1119320 TEJ HOIAINGS, INCervriiisi et American Financial Group, Inc Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.......... 31-0728327 Three East Fourth, Inc American Financial Group, Inc Ownership......... ...100.000 |American Financial Group, Inc.. | .....N.......

*
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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 as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

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

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

©® N k0w

Bar Code:

* 6 3 31220204 900O0O0O03 =« * 6 3 3122 02044700003 =
* 6 3 3 1220203650000 3 =« * 6 3 3122 0204480000 3 =«
* 6 3 312 20204450000 3 = * 6 3 312 202044900003 =«
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Accrued contractual fE€ INCOME.........c.ccuieiieerciriieee ettt sssssaenes | sestessssaesnses 34,083,729 | ...oovvieierceiiiesseieiens | cevrerieenennnnn 34,083,729 | i 35,099,821
2505. Inventory and prepaid assets on real estate holdings... 1,749,775

2506. Accounts receivable...........
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504, ACCOUNES PAYADIE.........cvevieiieieiiiieieiseie sttt sttt s ettt ase s bt e s s s st et s s s e s b bR e st e s s bbbt e st b n st s e s s s e bennsesesnnnns | ebessesesensesesinsesesans 4,354,185 | oo 6,849,893
2505. Unfunded commitment fE8 IADIIILY..............cciiuiieiicicteic ettt sttt ss s bnaens | evasssbessesesssses e sansaes 55413 | oo 101,986
2597. Summary of remaining Write-iNS fOr LINE 25.........ccuiiueieiiiiiisicicts ettt ettt ettt bbb st snsessetsntensesstensenssnsnns | essssissessesssansesaass 4,409,598 | ...ooovee 6,951,879
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

08.304.  MiSCEIANEOUS INCOME.........cuuivirierieiieiseiseiesse ettt s et s sttt se s s s st s sn s sesetensessenans | sressessssassessssanins 13,521 | v 97,657 | oo 102,112
08.397.  Summary of remaining WIite-iNS fOr LINE 8.3..........cccoiiiiiriiiieisiicte ettt es s ssebennsesenns | srebessssesessnserasans 13,521 | o 97,657 | oo 102,112
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Statement as of September 30, 2020 of the GREAT AMERIC
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UEA

Real Estate

AN LIFE INSURA
VERIFICATI

E COMPANY

1

Year to Date

2
Prior Year Ended
December 31

© © Nk w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI........c..ciuiieeiiiiieieeiie et

Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. .........cviiiueiieicicieie ettt

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............

Total gain (loss) on disposals............
Deduct amounts received on disposals............cceeviereriinnens

Total foreign exchange change in book/adjusted Carrying VAIUE.............cueweeerririncenrereieenessie e ssesseseees
Deduct current year's other-than-temporary impairment recognized

Deduct CUrrent YEar's AEPrECIAtION. ........c.. ettt

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

Deduct total NONAAMItEE AMOUNLS...........ceueiiieiricicie sttt s s

Statement value at end of current period (Line 9 minus Line 10)

................................... 97,704,800

................................... 96,793,633

32,117,387

..................................... 3,039,493

..................................... 4,650,078

................................... 65,506,414

................................... 97,704,800

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior year.

Cost of acquired:

2.1 Actual cost at time Of ACQUISITION. .........evururerirriecereiei ettt sttt bbbttt
2.2 Additional investment made after @CQUISIION. ...........cccveveriieeieeieces ettt
Capitalized deferred intereSt @aNd OET.............cc.euiviiieiciciecce sttt
ACCTUBI OF BISCOUNL. ...ttt
Unrealized valuation iNCrease (ABCTEASE).........c.cuirivuireiiieeiieieiseiese sttt st bbbt bbb nann
Total gain (I0SS) ON QISPOSAIS.........c.cviieerieiireie ettt bbbttt b s s st s st n s b s naen
Deduct amounts reCeIVEd ON dISPOSAIS...........ccvuveivieiiieieicteie ettt bbbt bbb naes

Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. Total valuGtion @lIOWANCE. ..........coveviiiicieiicie et s bbb s s b s bns
. Subtotal (Line 11 plus Line 12)..
. Deduct total nonadmitted amounts............cccveerevreineerinienenenne
. Statement value at end of current period (Line 13 minus Line 14)

.............................. 1,370,236,028

................................. 128,125,321
................................... 69,828,782

.............................. 1,012,500,838

................................. 492,420,112
................................... 67,249,200

.............................. 1,535,489,220

.............................. 1,370,236,028

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDETr 31 O PIHHOI YEAI...........ccuiueiiiieiiecte ettt neens | sensessssssessssssesssaesesans 1,264,539,976 | ..ocvvvereeeeie 1,089,280,479
2. Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ........c.eveevireieeiie ettt b s bbb s st ssssessnsas | sevessessssessssessnssnsessesaneas 70,313,086 | ..ocvoverererererereieiieieine 93,694,096

2.2 Additional investment made after @CQUISIION. ..ottt ssaessenas | ssaesssessesse s s s s seneaes 132,431,760 | .oooeveeeceeeree 137,226,754
3. Capitalized deferred INtErESt AN OINE............ccciieiiescce ettt ae bbb s s senes | srebesessnsesasstebes s se s s s ssebes s sesessssebessnss | nosebessstesesssssessssebes s et e s s st e s s s aesnnas
4. ACCTUAL OF QISCOUNL.......cooveiectiteiicict ettt bbb a bbb bbb st s s bt b s s b s st st nbenaes | sbisbessesssssssassessesansesses s b st s baes 226 | oo 828
5. Unrealized valuation INCTEASE (UECIBASE)...........cvvueveeveereisieeieisessieese et aes st sse st b ss st s s s s ssssessssssassanes | sevessssssessssesssnssssassessnsan 30,754,699 | ..ocoovieiieeee s 38,502,264
6. Total gain (I0SS) ON QISPOSAIS........curuurereerrerrerieeeereeseiseeiseeseese st ettt s bbb s bbbt ens e bsnssentas | Sisbstssssestensanbsessessantnenn T715,078 | oo 1,213,321
7. Deduct amounts reCIiVEd ON QISPOSAIS..........c.cvuiueiieriiiriteiieies ettt ettt a bbb ae st bbbt es s saessssnaes | sbsssesessssesesssaesesassesesnaas 51,291,179 | oo 93,497,980
8. Deduct amortization of premium and dEPrECIALION............cueveviiiiieicieiseie ettt ssbenas | sebessessesssesses s sense s sanes 1,440,440 | oooovveeeee e 1,879,785
9. Total foreign exchange change in boOK/AdiUSEA CAMYING VAIUE............ccvvieiverieieiesce ettt sssaessens | srssssssssessssssessesssesssssssssssssesssssssessess | sressessssssssssesssssssesssssssessessssensessesansans
10. Deduct current year's other-than-temporary impairment FECOGNIZET...........cc.cvevivriueieiieieeie et sees | ertessssssssssssessssssessesneas 53,632,906 | ..ot
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........ccevrrerierrerererieieiseesseesssesesies | cevevesssssssssessssssennes 1,399,390,301 | .oovevereererereine 1,264,539,976
12.  Deduct total NONAAMIEEA BMOUNTS............cceiiiiieieiciceis ettt sttt s st s st s s bensenses | etsstsstesessstessesses st snsensessntanta 1,000 | e 1,000
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ceiiiieiieeiieiiiiiis s siesssssstesssssssssssessessssessnsns | svsessessssssssssesssssssanees 1,399,389,301 | oo 1,264,538,976

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cceieveiiriieieeseee i ssissisnis | sessesessssessessssessenns 33,561,208,979 | ..o 31,737,877,397
2. Cost of bonds and STOCKS CQUIME..........c.ceuiveieeiciiieie ettt sttt a st stes e ssbenas | sebessesasssssssssssssssasens 5,092,588,826 | ....ccovvvirerereriiinns 5,665,197,946
3. ACCTUAI OF QISCOUNL........cuevuiiiieiieicitie ettt bbb bbb s s st s bensenn | sebessessessnsensessessntantessetan 80,789,998 | ..o 80,826,802
4. Unrealized valuation iNCrEASE (AECTEASE).........cruururrrrererreseereseeseessssssessssesssessessesssssessssessessssssessessassssssessesssnssessessanssnssasses | stesssessessessnssssssesssssessns (22,398,283) | ..o 111,788,179
5. Total gain (I0SS) ON QISPOSAIS.........c.ccvieireiriiieiiicte ettt a bbbt bbb b bbb st bbb b s s eaessssebessnsesenas | sbssebessssesesissetessnsesesnans 83,630,939 | oo 57,037,726
6. Deduct consideration for bonds and Stocks dISPOSEA O ...........c.vucveiiiiiiieicicei et | setesesssessssae s sssese 4,598,785,537 | ..o 4,029,197,476
7. Deduct amortization Of PrEMIUML...........cccieiiieiiiceeiec ettt bbbt bbb b s st s sessssebebssebesans | sbsssebessnsesesnsesessnsesesnaa 29,413,908 | ...coveviieereeee e 22,278,038
8. Total foreign exchange change in booK/adjUSEA CAMTYING VAIUE.............ccvuiveieiiiicieie ettt asaessees | sressssssesssssbes e b besse s sss s ssesssssssessess | sbessessssssssssssss st esss st es s ssbnsesaesansaes
9. Deduct current year's other-than-temporary impairment recognized..............ccccveveveeecerrierenns 227,976,221 | oo 52,611,727
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes..........c.uwrureneenrureireernes | conmessisinsessessrssessessees 22,128,590 | .oeoiieiinriein i 12,568,170

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted amounts..............ccceeveuvereierrerscreiennnns
. Statement value at end of current period (Line 11 minus Line 12)

.33,961,773,383

..33,561,208,979




Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

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

BONDS

NAIC 1 (B)-vvreeverererrerereeesensseessseessessssese st sestssss s ssssssseesssssssnsnss | nesesssssensssssnens 21,126,264,491 | ooooovvecrecis 957,920,205 | c.ooovvevnnrerneennn. 1,193,041,492 | ..ovvocverrnne (239,660,259) | ...cevvverererrenne 21,663,979,060 | ...oovvvrerernenn 21,126,264,491 | coooovvvrevriens 20,651,482,945 | ..oocvvvvriren. 21,443,351,251
NAIC 2 (B)-vvvevverererrerereeeienssesssee s esss s esss s essssesnes | esessessisssssenens 11,972,957,249 | ... 206,144,354 | ....coccovvrrririicnns 326,019,752 | coooovvverrrriciin 209,721,258 | ..ovvvevrririnnn. 11,669,109,385 | .....ovevvrrrernc 11,972,957,249 | ...oovvvvrvri 12,062,803,109 | ..coovvrrrrrennn 10,956,234,642
NAIC 3 (8)-vvrevverrerrerirreieriseeissessieseses s sess st eessssessssnnes | eeessessssnssesenesnnns 725,296,260 | ....oovvvvvnrerrerieriinnn 9,204,612 | ..o 68,498,423 | .....ovvvvrrriienn 28,339,567 | oo 849,954,308 | ......ccovvrrireriinns 725,296,260 | ....ocvvvnrrirriinnn 694,342,016 | ..ooovvvvrrririinns 532,609,841
NAIC 4 (8)-.vveevvrrerneeeeesseeeesseesseessseesessssesssss s sessssssssssssessssssssssssesssss | esessssssssssssnssnns 178,377,571 | oo 13,914,135 | oo 26,985,528 | .....ovvevrrririiinens 13,312,882 | ..o 156,290,001 | ..ovvvvverrrrerreirnnes 178,377,571 | v 178,619,060 | ...vvooverrrerrrirnnes 108,757,055
NAIC 5 (B)-vvreevereeermerereesseeesseeesseesseessseessssessssssssesssessssesssessssassssessssnssen | sosmeesssssssmsssesnesssnnes 75,930,188 | ..ooveooceerecereeiereinnes 625,861 | oo 13,379,768 | .ooooveeecrieceies 8,034,173 | oo 65,615,914 | .ooooivecrrceens 75,930,188 | ..ovovveercrireceiens 71,210,454 | oo 88,248,715
NAIC 6 (B)-vvreevereermrerereessereseeesseesseesssesss st sessssest st essssessesssennes | cesssssssssssssnssassssses 16,727,431 | oo 304,229 | ..o 390,398 | oo 1,287,889 | oo 15,365,593 | ..ooovvicrinirinciis 16,727,431 | oo 17,929,150 | ..o 13,854,769
TOtal BONGS.......oieereiiierii e ssnsenes | aveenessnnnesssesens 34,095,553,190 | ...ooovviniirincnens 1,188,113,396 | ...covoviririniis 1,628,315,360 | ...ooovvrveniriririinens 21,035,509 | ..o 34,420,314,261 | .oooovvvriviininens 34,095,553,190 | ...oocvervriinens 33,676,386,734 | ..ocovvvreriiens 33,143,056,273

20IsO

28,632,649 | ...covviriiri 252,973 27,832,965 28,632,649 26,318,203 26,689,804

NAIC 2. | ereeri e 246,032,786 | .....cooovreicrrinin 13,000,000 | ...oovoieiirieiiniissieiessirieiens [ e (36,534) | ..o 193,883,056 | ...cooccocvenieiircnene 246,032,786 | .....oocvevrieirnnn 258,996,252 | ....ccocuviniiriinine 174,284,139

O Y (O TP OOl OOl OO OOl OOl OO OO PO OO OPOTl OO 0 [
110 NAIC A s | s 12,516,217 | oo, 664,113 | oo 8,499,928 | ....ovviiiiia 4,999,999 | ..o, 37,685,314 | ..o 12,516,217 | oo 9,680,401 | ..ocviiiiciis 31,018,660
12, NAIC 5.t | ereesiesi e 63,080,366 | ....o.oveerrirririreiieninns 348,672 | oo 5,000,000 | ..o (7,008,347) | ..o 44.377,857 | oo 63,080,366 | ......ccovvrivriiniins 51,330,690 | .ooovvvericnee 38,453,592
130 NAIC Bt | sreni et 416,667 | oo 300,001 | o | e (114,667) | oo 416,667 | oo 416,667 | oo 602,001 | .o 416,667
14, Total Preferred SOCK...........cocuiiiiiiiiiicicicesesecssnssisniins | s 350,678,685 | .....cooooviiiciciinn 14,565,758 | .....cccoovvivcicinina 15,942,576 | ...oocooviiiicici (2,374,321) | coovociiiniciae 304,195,859 | ...ocvciiviniiiinas 350,678,684 | .......ccocoviiicininns 346,927,547 | .ooovoviiiiiiica 270,862,862
15. Total Bonds and Preferred Stock...........ocuiiiiniiiiiniisisnississiesienies | onvesieonienienees 34,446,231,874 | ..o 1,202,679,154 | ..ccoovvviiiinnn 1,644,257,936 | ...ccooovvvriniiines 18,661,188 | ......ccocveienne. 34,724,510,120 | .....cccvcvenee. 34,446,231,874 | ...coccovcvnn. 34,023,314,281 | ...coocovvivnnn. 33,413,919,135

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....846,730,216; NAIC 2§.....25,644,233; NAIC 3$....4,080,308; NAIC4§.....8,289,360; NAIC5$....504,627; NAIC6$.....807,970.




Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actsual Interest ?Dollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......coiririirierrieriieens | s 885,901,668 |........ccoooeuuu )80 R O 884,787,437 |....ovvvvevvvrrrerrncens 9,583,676 | ..., 5,077,894
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAN........cciuririrrireeiiecineire st ss s ess st sessessnes | sessessessesssssessnssesssnssnssens 772,544,405 | ..o 465,630,523
2. Cost of short-term iNVEStMENLS ACQUITET............ccccvieuiiiicieiieie ettt ssnssaenas | srebessssesessnseses s sesesnaees 1,103,459,180 | oo 704,041,641
3. ACCTUAL OF QISCOUNL. ...ttt ettt sttt ettt st st s et s e st st st s e st st st st se st sese st se st sssnessnsnsnenenensnenenenenenennnnnnes | eesesesssssesesesessseeeeeereeererasans 2,101,254 | oo 631,747
4. Unrealized valuation iNCrEASE (ABCIBASE)..........cvevcvieieeieriieeeesese ettt sttt s st es e b as s sss s s sses s bsseses | essessssassssssssessssasses et sssessessnsassessessnsanes | sestessessssassessesassssssassssssssesses e benses e bares
5. Total gain (I0SS) ON QISPOSAIS...........cuiviieireiieiitiiieie ettt ettt bbb s st s st ensesaens | ebsebasssssessessssesses s s entes s snee 181,947 | oo 1,377
6. Deduct consideration reCeIVEd ON QISPOSAIS...........ccccvirerriiriuiiireieiiee st bbb st ae s sastenenns | sessesessssesessssesesassstesesnaas 992,151,910 | ovovverevieeece e 397,749,286
7. Deduct amortization Of PrEMIUM...........cccieiiiiieieicteie ettt ettt bbb ss st ensenss | ebsebasssssessessssessesses st es e s snee 152,369 | oo 11,597
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE.........c.evuruuririirieieiieciesissiseisstsisssesseseessesssssssssssssnssns | sesssessasssssssssessessssssessassassssssessassssssnsses | esssessassosssnssessessssssssessasssnssnssessnsanssns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cueuiveieiiirieieiesse e sesssesseses | essessesssssssessssssiessesssbessessssnans 80,839 |t
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccrvurrnrnrirrirniinrnsnssssssnssenes | cvrvesssssnsssssssssesssnsessessns 885,901,668 | ...ooovreereeieeiens 772,544,405
11. Deduct total NONAAMItIEA @MOUNTS...........ciuuiiiiiirr bbb | £ oEEE bbb bbbttt Chesb e bbbt
12. Statement value at end of current period (Ling 10 MinUS LINE 11).....covirisinrisiisrsssnessesnsssessesssrsnessessesssssnsssssssssssssssnees | sonssensssessssenssnssesssssnssns 089,90 1,068 | overveivesurnsessessessanensenns 772,544,405

QSI103




Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

10.
1.
12.

3.1

3.2

33
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LiNE 10, PrOT YEAI).........ccueviuririireiiiriieseisetesse ettt st b bbbt ssenas
Cost paid/(consideration reCeIVEA) ON AUIIONS. .........cc.eurereririrrierieie ettt E sttt
Unrealized valuation INCIEASE/(AECIEASE).........uiiueuriiiieiseiieitieie et ss ettt s st s bt s s s 8 e s bbb st s bbb s
SSAP NO. 108 AUJUSIMENES. .......cvueeierieereeseeeeeseese e esees st se sttt ees e ss s ss s sE e se s 8284282888842t n st en
Total gain (10SS) ON tErMINAtION FECOGNIZEM..........cvueveiiieiieieieieie sttt bbbt s s ettt b bbb s en s
Considerations received/(paid) ON tEIMINALONS. ..ottt s a8 s bbbttt srent
AAMOTHZALON. ... bbb
Adjustment to the book/adjusted carrying valug Of NEAGE HEM...........ovu ittt
Total foreign exchange change in boOK/adjUStEd CAIMYING VAIUE...........ccvuivieiiiiieieeieie ettt ents
Book/adjusted carrying value at end of current period (Lines 1+ 2+ 3+ 4+ 5-6+7 84 9)...uiiiiieiririecreeee ettt
DedUCt NONAAMILIEA BSSELS..........couiiiiiii bbb

Statement value at end of current period (LINE 10 MINUS LINE 11).......uuiururireierieeieeiceieere ettt st bbbt sents

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior Year (LINE 6, PHOT YEAT)..........evururrirrrererrereeeereesessesesssssssssssssssesessessssssessesssssssssesssssssessessessssssessesssssnsseses

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........c.cceveieenieenisreesseieseinns

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

3.11 Section 1, Column 15, current year to date minus...........c.cccc.eveneen.

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

Change in variation margin on open contracts - All Other:

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

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

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

............... 410,630,568

............... (568,103,496)

............... 783,647,684

................ 783,647,684

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEAI.........cccveeveveirereireiereses e 0

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

3.24 Section 1, Column 19, Prior YEAI..........ccvververrrrereirerereres s
3.25 SSAP No. 108 adjustments............ccevererrerreiesiieieieeseisse s 0

0

SUDEOLAl (LINE 3.1 MINUS LINE 3.2)....uuvuvererieiieiinsiseiseeesesste et ssss e ssessss s es sttt s st £ o848 88ttt

Cumulative variation margin on terminated contracts during the year............ccccceovuevieviniieiesieeesins

Less:

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

4.22  AMOUNE TECOGNIZEA. ... .. v
4.23 SSAP No. 108 adjusStments..........ccccouereirreiereierienessissssesenns 0

SUDEOLAl (LINE 4.1 MINUS LINE 4.2).......vuieierieire ittt ss e sse sttt s s8££ 5828128828882ttt

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

5.1  Total gain (loss) recognized for terMINGLIONS IN PHOF YEAT.........cuuririuierirriieiereieiseesee et ese st sa bbb bbb st es st

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PriOr YEAI..........ccvieiiiririeere e
Book/adjusted carrying value at end of current period (LInes 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt en
DEAUCE NONAAMILEA GSSELS.........vuvieerersrisiiseieee ittt

Statement value at end of current period (LINE 6 MINUS LINE 7).......c.ruriieiurerrireeeneieiseesreeseesse st sseesesssessee sttt ess sttt et et es st stensnens

Qsi04

............... 0

............... 0

............... 0




Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Sch.DB -Pt.C -Sn. 2
NONE
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Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN 14......ooiiiieicicieie ettt bbbt bbbt 783,647,684

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

3. TOtal (LINE 1 PIUS LINE 2)..ou.iveirieiriiiiiiniisciisis st ss s s8R RSB R 783,647,684

4. PartD, SECHON 1, COIUMN B ..ot bbbttt 783,647,684

5. PartD, SECHON 1, COIUMN B......uveeirieeieicieieisie ettt en

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.ttt st bbbt nn 783,647,684

8. Part B, SECHON 1, COIUMN 131 ...ttt bbbt

Q. TOtAl (LINE 7 PIUS LINE 8)......veveveieiecieteceeset ettt ettt s e e s e s et et a et b ee b s s st e bbb bbb s e b et R st b s bt n e bbb et s s sttt s b 783,647,684

10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 783,647,684

11, Part D, SECHON 1, COIUMN O....vvveiiricieiesie ettt

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

Potential Exposure Check

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

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

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

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

QsSl107



Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

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

....................................... 3,784,197,969

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

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

QSI108
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition,  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and IMProVEMENLS. ..o sseenenes GEOTGEtOWN. ... MD.. | 07/30/1999.... | SKIPJACK COVE RESOM........ueuieiuereiceeieieriseiciseieesseeesesseseeseessessseesseesessessesssesssesssssessssnsesane | sresseesesassassesssssesssssssessessssessesseses | sesessesssssssessessessssassessesssssssassessesse | essessssssessessessssssessessesssssssessessnes | ovensea ....32,904
Building, Land, and IMPrOVEMENES..........c.oiuririiiiiiierieieeis e Palm Beach.........ccccovvevvvereeeieeieene FL.... [ 07/16/2004.... | Sailfish MarNa RESOI..........c.cocvevieciiieiiieieiecceeeete st aes st esses s sessassesssesesens | etessetesesssssssssesesessssesessssesssseeses | ctesessesesissesesesssssssssesssesssesasesess | tetesessssesassesessssesesasssssssssnsesesesieses | cevesiesenas .636,131
Building, Land, and IMProVEMENLS. ........c. it snensens Charleston.........coocveviiiiniinininas SC... | 05/01/2002..... | Charleston Harbor RESOM and MariNa. .........veveriiririerississsisissssseensssssssessessssssesssessssssess | srosssassessonsssssosssssssssssssessasssessansss | srosssossessossssssossssssssosssessansesonses | srossasssees .154,555
0199999, TOAIS. ... ereueets et etess st es ettt E8 k8 £EE 848 Ef££E 88 4£E 848k 4R 8 4£EE4o0E 108 £ 14 4LE84EEEoEE 4R E LR 4L 8L E LR EE oL £EEEHoEE LA 8 4EEEeEEEHEEE oL A8 4HEE oL EEAEEEEeEEf e £EEfeLEfoEEEeLE AR LR LR LR LR 1L LR 0 0 [ e 0 .823,590
0399999, TOAIS........ovvverirsieseiseieseeisee s esssssse s s bbb s ee s s b e ee4see AR ee R R LRSS RS R R AR R eSS R R LR Rt S48seeE SRR RS RS E RS E e R R 0| oo 0 e (V1 I .823,590
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
200500272 FOrt Walton BEACK..........couueeeiiriieieiiiessie st 1 ORI DO 03/14/2019.... | ccvoovvvrrees A5 | o | et 268,518 | ..o 42,000,000
290600ZBA4.............. JACKSONVIIIE. ... FLu s | eevinsieniinns 08/22/2018.... | .cooovvernes BATE | ettt | et 203,992 | oo 41,000,000
353555271 Franklin........c.oeiieseis s 11/01/2018.... BUATE | oot | e 113,838 | oo 42,300,000
43805ZZ25................. BEAVEION. ...ttt 07/16/2019.... A.596 | oo | e ..82,368 30,300,000
440555276 HOUSTON. ... 06/28/2018.... BUAB8 | e | e 489,155 | oo 71,000,000
560222ZA2 Lincolnshire.. 01/24/2019.. 5.234 152,117 29,550,000
571632Z21... [ POTHANG. .. 09/17/2019.... 4.392 | oo | e ..74,578 28,700,000
700500227 SaNtA MONICA. ......ceveeeeieririeecei et 04/30/2018.... 6.491 550,708 | oooueeereeerieriereeeeseeis et 50,000,000
797241ZB5... . | Miramar Beach . | 06/17/2019.. B.011 | oo | e 690,227 30,100,000
797241272 MIramar BEACK..........c.iuiiiiiiice s 11/01/2018.... B.087 | oo | s L 2TAB1T | s 102,900,000
918312Z2Z2................. COlOrAd0 SPIINGS. ... rersressereseressersseressees s sers ettt 08/19/2020.... | .cooovvvenees 3.094 30,045,120 | oooiieiniieni s ...42,240,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNET ... ...t esb sttt sbsbsessanbser st sesens b en s st sensensssssans | ansac XXX....... XXX 30,595,828 | ........ 6,347,405 .510,090,000
Mortgages in Good Standing - Mezzanine Loans
2099997C8 I CRAMBSION. ...ttt snsensssnssnsssenssnsenss | OCesensssnesssessersenssnsens | eovsssesssrseeness | 06/18/20201mss | covenrirnnnns 3.308 L A7,869,374 | 27,183,654
0699999. Total - Mortgages in Good Standing - Mezzanine Loans. XXX 7,869,374 | oot 0 27,183,654
0899999. Total - Mortgages in Good Standing XXX ...48,265,202 2B,3AT405 | o 537,273,654
3399999, TOLAI MOMGAGES. .......vvoveerrisereiseseieiee ettt s bbbt sttt Haebee bbbt XXX e | e 48,265,202 | ........ 8,347,405 | oo 537,273,654
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages With Partial Repayments
019999ZZ7 .....covvevviriniininn West Bloomfield...........cccccovvvivecnennnns Ml | e 03/31/2017 ... [ oo | e 104,393 | oot | s [ e | e | s 0 104,393 | .ovvvnee 104,393 |...... .0
030211ZZ2......coovvverririns LI et UToereees [ 09/22/2016.... | cevoovvrerireeernee | e 153,506 | cvvouveureeerierirenins | rererneessnineriessnens | ceveessessnsesessnsns | s | e 0 153,506 | ...ocvvvneen 153,506 |...... 0
081533ZZT......vvovverrician Ridgeway........c.ccccoouue SC .| 10/27/2014.... 288,389 | i [ | s | s | 0 | oo | e 88,389 88,389 |...... 0
114840ZA2.... Coral Gables........oovevereverrereerrens FL .| 08/12/2016.... 72,668 | oo | ceverississnssesnninens | s | oo | e 0 172,668 | .............. 172,668 | ...... 0
165421ZZ4. ..., Cape Cod........ccvvevrerrrerrerreennns MA s [ 05/06/2016.... | ceveoevererrerernee | eeermeermnninenee TAOTTA | it [ rerineissineienienes | et | onsesensssssesseninees | conne 0 140,771 | e 140,771 | ...... 0
212555ZA7... Philadelphia. PA.. JOBU2012. [ s e T35 | | e | v | e | oo 0 [ oo | e 77,353 | v 77,353 |...... .0
275222773... AUSHN. e X 0412612017 . [ o | vevieriienieeneeen 80,441 | i [ e | e | e | e 0 | oo | o 80,441 80,441 |...... 0
290700AB9 o [ MEMPNIS ... L1\ OSSR B /0712019, [ oo | v 108,205 [ oo | cevireiseiiesiesieei [ evesiseissssissiesiens | ceveeseseessssisessnsees | e 0 106,205 | .............. 106,205 |...... 0
3805552Z8... INAIANAPOIIS.........cvvvevevrie e NG .102/22/2019.... WTABTA | oo | e | v | s | oo L0 OO TOOTOR ISV 74,671 74,671 |...... 0
494266775... The WOoodIands...........cccewveeremerereerneinerinsineenenes X .103/25/2015.... . T12,274 | oo e | e | e | oo 0 112,274 12,274 0
502413ZZ3.......coovvveririn Salt Lake City.......ocveerveriirieieiineiienes UTerees [ 1110812013, | oo | e 96,228 | ..oovvveiireirriinniens | cevienriesiesiesienins | s | oevessssssssisssnnnes | e 0 | oo | e 96,228 96,228 |...... 0
BATTTTZZA........ooone PIESCOt..vooveoveeeeeeeeeeeeeeeeeeeeeeenonn AZ .| 05/28/2015.... 121,000 | oo | e | s | e | e 0 121,090 | .............121,090 |...... 0
560222ZA2.........ocoovvriierins Lincolnshire Bl .101/24/2019.... . 219,928 | i s | i | s | s 0 [ oo | e 19,928 | ..............19,928 |..... 0
581222772.........voovvvveirnn. Baltimore..........ccoevveererineieiiserienes MD..oovovves [ v 08/22/2012.... | cevoovevererireeenns | e 24,659,032 | ..o | s [ e | e | e 0 [ e | e 24,659,032 | .........24,659,032 |...... 0
624999ZZ4.........cooovviri TUCSON...oovvrinne [V AT D 06/30/2014.... | covovveeriecrinens | cerierieeireeineenns 97,857 | coovieeieeinciinnsinnns | cevenerieniesinesnnnens | e | v | e (0 ORI IOV 97,857 97,857 |...... 0




1'2030

Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

696551ZZ6..........ocoevvriines Carlsbad..........ccooovirviiiriiiiniiiris CA .| 10/17/2013.... e AT9079 | [ | e | | s 0 179,079 | .......... 179,079 |....... 0
700500ZZ7 .......ooovvvnriniiinn Santa MONICa. ......c...ovvueerreeireriseererienes CA .| 04/30/2018.... . 1(B31,152) [ oot | cerenerienissienineins | e | e | s 0 B I (531,152) | ... .(631,152) | ........ 0
TABAZZYS......evris Peariand...........ccocevrnmiinninniiersenssiensennne. | Wi [ 12/06/2013... | oo | e T1A0T | i [, | v | e | s 0 B [ 71,401 | oo 71,401 | ........ 0
797240ZA9... Destin 129720130 [ [ 308,831 | e [ s | s | 0 308,831 | oo 308,831 |........ 0
816849Z29... Orlando... 051712013 | s | ervrrriirenienene8819B | e i [ s | e | s (0 PR IOV 88,196 88,196 |........ 0
90399Z778......... INdian@polis............covurivnriirirecisrinniis NG | e 08/27/2019.... | covooevvreeenciens [ e 8LIET | s [ | e | | s (U O [P 81,157 81,157 |....... 0
934432771... Burbank | 11112/2013.... WT0875 | oot | rreereeinsiesiesiens | cevesiesi s | e | s 0 I I 70,875 | oo 70,875 |........ 0
955555773... Phoenix .| 05/17/2013.... . WB2AT2 | oo [t | e | e | s 0 [ orrereeenseneiennes | e 62,472 62,472 |........ 0
983444776.............covverine Ll | U T [ 02/2412014.... | coooorevecens [ e 165,973 | oo [ | s | i | s 0 165,973 | ..cvvenev. 165,973 |....... 0
Old Standard............ccccccoeueuce CinCiNNAi. ... | OHuciiiiiiis [ 01/01/2008.... | .cooovvveciraninns [onriiniiniiinnieenee,801 | e [ | s | | s 0 . 6,801 ..6,801 |....... 0
0299999. Total - Mortgages With Partial Repayments 26,608,439 0 0 0 ... 0 [ 26,608,439 26,608,439 O I 0
0599999, TOtAl MOMGAGES. .........oouririiiiiiiiiciieiticit s eab bbb bbb 26,608,439 | .....cccoovvvierinnn. 0 [V 0 0. 0 [ . 26,608,439 26,608,439 [ 0
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O|Cyprium Parallel Investors V, LP.. . | Cleveland.. .. | OH... | Transfer from Schedule D 08/15/2019.... [ .evverervrrveins [ rrervererieiseienneiessniens | e 2,427,183
000000 00 0 |Gryphon Mezzanine Partners, LP. San Francisc . | CA.... | Gryphon Mezzanine Partners, GP, L.P. 11/30/2017.... .563,831
000000 00 ONB Direct Access Insurance SPV, LLC.........ccovrrrinrnieinreissiseieinnens New York NY.... | NB Direct Access ASSOCILES LP...........cccoviirrinririieieieieissiee s 08/21/2020.... | .cevrerrerene. 187,692
000000 00 O|NB Private Equity Credit Opportunities Fund LP.... New York NY.... | NB Private Equity Credit Opportunities Associates, L.P. 06/07/2017.... 1,600,046
000000 00 0|SAAS Capital FUNA 1l .......vomierieiieriecieesssise e sisensssssensenes Cincinnati OH... [ SC GP I, LLC....courverierirerireeiseiseeiseniessseesenssseeseneans 08/09/2018.... .187,500
000000 00 0|Sierra Senior Loan Strategy JV | LLC New York.. INY.... [ Medley Capital, LLC.........ccocomirrerimriiiinririieinsieniesissiissiis 07/16/2015.... .675,000
000000 00 O TTGA C-1MMF, LP.....couiimiriiiieeieeiseeseeisesiesiess st sssessnsens Cincinnati... OH... | TTGA C-I MMF GP LLC.......coovvrrrmerierincereeiseisereesssenieees 12/18/2017.... ....20,537
000000 00 0| Yukon Capital Partners Il L.P.........cccoveiniircrimineninernnnceeineines .| Minneapoli MN... [ YUKON Partners 11, LLC.......ccevueimerierieierieiseecie s 07/17/2014.... 2 ...59,215
000000 00 0]Yukon Capital Partners Ill L.P....... s . | Minneapoli .. MN... [ Yukon Partners lll, LLC.,.....ccovirriiiininiisrssissiienississssssssnsssssssensasenes 07/18/2017.... 2 ...95,182
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...........ccorioiiiiiiiieiiiiiiisiieisiiis ettt snssssensensssnsensessssnsenses | eessssssansesesnens 187,692 | oo 5,628,494
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00  O|ALLOS H-Q L.Pu.coreerirriirieinerierieeesseeissisessesse st ssesessssnnn Cincinnati OH... | ALLOS Ventures Il LLC.........ccouvvveverivereririrnnes 12/19/2018.... . .100,000
000000 00 0|AMMC CLO 23 UBS WAREHOUSE GEOrge TOWN. ..o CYM. | UBS SECUMHES LLC.......ovoirieeiirniierircseeise s 09/02/2020.... | covoovverrirens | e 5,000,000 | .oooovenrirriieiieeerseiinnins | e
000000 00 O |Blackstone Tactical Opportunities Ill, LP New York NY.... | Blackstone Tactical Opportunities Associates Il LLC...........cocvrvrrernrnnenrieinrieinnes 02/08/2019.... .205,207
000000 00 O|Bridge Growth Partners L.P.........c.ccccoeriririnrininrnceeseeieeees NEW YOrK......oeeeeverieireeieeecienias NY.... | Bridge Growth Partners GP L.P..........cccoeiriiririrreceieiee e 07/15/2014.... 3 ....87,500
000000 00 O|Cintrifuse Syndicate Fund Il, LLC...... Cincinnati OH... | Cintrifuse Fund Management II, LLC 09/18/2017.... 1 ...76,623
000000 00 O|Corsair V Financial Services Capital Partners LP ....... New York NY.... | Corsair V Management, LP...........ccccocvrrrrnineenenercseeereees 06/25/2018..... | cooverereereerens [ reereerereeeereeseeeeineeseenenee | ceeeeneeseeennees 1,129,712
000000 00 O|The Cranemere Group LIMItEA..........ccvueerrerermriierericiirieieriseeesiessi e enienees London........ccoveeiieieeceeeeeea GBR. | The Cranemere Group Limited. 05/2112014 .. | coeveeeieeees e | e 2,459,803
000000 00 O[Energy Impact FUNA LP..........ccccoovuirniininieieisiseeieseeseeseesese e New York NY.... | Energy Impact Partners, LLC... 05/11/2017.... .257,103
000000 00 O |Foresite Capital FUN V, LP......c.coiiiiriieirieecee e San FranCisco.........cccoeeeerrievernns CA.... | Foresite Capital Management V, LLC 06/08/2020.... .600,000
000000 00 O|Foresite Capital Opportunity Fund V, LP San Francisco. CA.... | Foresite Capital Opportunity Management V, LLC,..... 06/29/2020.... .100,000
000000 00 0|Goldner Hawn FUNd VII L.P......c..oiereieieiieiierieeeseesseisessssisessesisseenns Minneapoli . MN... | Goldner Hawn GP, LLC........c.ovvereerrereeneiierissesensssissensssnas 04/29/2019.... ....25,000
000000 00 0|Greenspring Opportunities V, LP...... Owings Mills.........ccoooeueviniiiiniians MD... | Greenspring Opportunities General Partner V, LP............cccccociciiiniieninniens 01/22/2018.... 1 ....70,000
000000 00 O |Greenspring Opportunities VI, LP..... Owings Mills.. ... IMD... | Greenspring Opportunities VI, L.P.........coieiinirireiscseeeeee s 01/21/2020.... 1 .150,000
000000 00 0|Greenspring Global Partners VI, L.P.........ccccoeimiiieiniineieieeneeiseiesissiiens Owings Mills.. ... |MD... | Greenspring General Partner VIII, LP 07/14/2017.... 1 .168,216
000000 00 0|GreyLion Capital LP. .| New York.. LINY.... [ GreyLion Capital GP LLP..........cccouiieiiiiririnissiesiesisesssssise s 08/20/2014.... 3 ....29,307
000000 00 0|GreyLion Capital Il LP New York.. NY.... | GreyLion Capital I GP LLP.. 02/28/2018.... 3 144,595
000000 00 0|Gryphon Partners IV, L.P ceevens .| San Francisco... .. | CA....| Gryphon GenPar IV, LP.......cccccccovuveivmrinnirnrinninns 12/06/2016.... 3 ...13,392
000000 00 OGryphon Partners V, L.P.......cccccovrirmninencrcrcrerees San Francisco... . | CA.... | Gryphon GenPar V, L.P.........cccocrrrnrireenns 08/29/2018.... 3 .339,651
000000 00 0|Narya Capital Fund I, L.P......... New York NY.... | Narya Capital Fund I, L.P.. 03/20/2020.... .189,000
000000 00 O[NBDyal IVUS INVESIOrS, LP.......cvrireiiririreieisneieississeesississsssse s ssessssssensssanes Cincinnati.. .. |OH... | NB Dyal Associates IV, LP 06/11/2018.... 3 .560,000
000000 00 O |NB Secondary Opportunities Fund IIl L.P. New York.. .[NY.... | NB Secondary Opportunities Associates Il L.P. .........cccoovrrnnnirnnnnn. 05/23/2013.... 3 ....90,000
000000 00 0|NB Secondary Opportunities Fund IV L.P . | New York.. NY.... | NB Secondary Opportunities Associates IV L.P. 04/19/2017.... 3 .150,000
000000 00 O|NB Strategic Capital LP..........ccorvuerrereereireeieeneereereeereeees New York NY.... | NB Strategic Capital ASSOCIAtES LP..........ccovurvreeereireieireeireesceee e 03/05/2020.... 3 512,500
000000 00 O0|NB Strategic Co-Investment Partners IIl L.P. ....... . | New York.. .|NY.... | NB Strategic Co-Investment Associates Ill GP LLC ........ 01/28/2016.... 3 ....719,083
000000 00 0|Orchard Tosca Investment Partners, L.P. Mason... OH... | Orchard Investment Management, LLC.... 08/19/2011.... [ vvvevirrrveis [ e | v 1,268,945
000000 00 O |Refinery Venture Fund I, LP......... . | Cincinnati OH... | Refinery Management, LLC 11/20/2017.... ....15,000
000000 00 O|River Cities Capital Fund VI, LP Cincinnati.........ccevevevecriereienans OH... | River Cities Management VI, LLC........c.coveiirnericerinessissssssiessssiensessnes 02/15/2018.... 3 .560,000
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 O |Rivercrest Capital Partners, LP............corieirirrrierieeineseieirsieee e sssseeeseseees Fort Worth. . | Rivercrest Capital GP, LLC.........c.cooeuneerinirreirereeeseeseeeseeeeees 04/02/2018.... | coeveeerereeens | crereeiereeeeieeeiereeeieneees | ceeererieeeinne 1,301,343
000000 00 O0|Roark Capital Partners Fund V, LP .... Atlanta... .| Roark Capital GenPar V, LP.........ccccocrmrrvirnrrnns 11/01/2018.... .306,985
000000 00 0| SNOW PhIpps I, L.P. c.oeccovceeueieirieriieriesieeissisesiessesesesssseseesessen .| SNOW PhIpps GP 11, L.P. ..ot 01/08/2010.... 3 ....39,591
000000 00 0| SNOW PhIpps 1, L.P. weuccooieiiiiiciieeiseiseeisssise i .| SNOW Phipps GP 111, LLC......ouiveiiiireireeiseseiiesiee s 06/08/2016.... B | s | e 1,143,676
000000 00 O|Solamere Capital Fund I, LP ...... . | Boston .. . | Solamere Capital Fund II, GP LP 08/19/2013.... 3 .185,193
000000 00 O|Solamere Capital Fund II-A, LP ....... Boston . | Solamere Capital Fund II-A, GP LP 08/19/2013.... 3 ....40,541
000000 00 O|Solamere Capital Fund ll, LP ..... . | Boston . | Solamere Capital FUNd 11 GP, LP.........ccviiriiiinireicessississssie e 11/20/2018.... 3 934,424
000000 00 O Trilantic Capital Partners VI, LP.........ccorreiereeseneeseeeenee e eeeseesessnneens New York . | Trilantic Capital Partners Associates VI L.P. 07/25/2018.... ....68,652
000000 00 O Tritium Partners, LLC.........ocuuurieurrimrimeirerissisessesiseessssisse st ssssssessseees AUSHN. s | THtUM TGP, LLC. o 06/26/2015.... 3 .384,924
000000 00 O Tritium Partners [, LLC........c.cooiuririmieiirinniierierieeisissiesessessiessesesssssesseseninens Austin | THtUM 1T GP, LG 11/13/2019.... 3 460,738
000000 00 0] Vivo Capital FUND IX, LP.......iiiiiieiiinsisisnississeisssisens s ssissensssnssn Palo Alto. .| Vivo Capital IX; LLC.....ovviriinieisninsiisseisserisiiana 09/09/2019.... 622,694
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON StOCKS = UNGMIIALEA. ..........uuuiiiiiiiiiiiiiiciiii oottt | enbbsnsenssniies 5,000,000 | ...cccoinnnnne 14,869,399
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O Hillpointe Workforce Housing Partnership I, LP...... Charlotte........ccoveererivencs NC.... [ Hillpointe Fund | GP, LLC........cocvevierriieineireiriseieeiseinns 03/17/2020.... 723,333
000000 00 O|L-A Laramar Urban Neighborhood Fund, L.P..... . | Philadelphia.........ccccovuvreiirniinininne PA.... | Lubert Adler Laramar Urban Neighborhood Group, L.P....... 10/15/2015.... .700,000
000000 00 O|LCN NAFUNG 1D, LP....oouiiiiireieiisriseiiesieeiseeis s New York .| LCN North American GP I, L.P........cccvrimrineierireneriseeiseeienns 08/23/2019.... ....50,423
000000 00 O |LPINOtehOIEr, LLC.......ccoriiiriiiirinieieieesisisisess et nsenes Philadelphia.. .| L-A LPIManagement, LLC........oviueiirieiiieieiieseieies e sssssenes 08/28/2020.... | ..covvvirerins | v 6,000,000 | ....oourvrrerrreiireiniieiiienne
000000 00 O|Lubert-Adler Real Estate Fund VII-B, LP Philadelphia..........c.ceeveererrneriens . | Lubert-Adler Group VII-B, LLC e 04/07/2017 ... | covverereerrrnes | eerreeeirenieeesseessssiseniens | veriesesesineens 1,250,000
000000 00 0|NB Real Estate Secondary Opportunities Fund LP.... New York .| NB Real Estate Secondary Opportunities Associates, LP 12/05/2018.... .362,500
000000 00 0|Osprey Pointe Sandestin, LLC .........cccovevnverirrineereirereeeseseieeees Miramar Beach.. Sandestin Investments, LLC 12/19/2018.... 123,291
000000 00 O[PRCP-Atlanta Canopy Parners, LP............cccooruoininirinirinenieieeesiseecseeissesseeeaes NOTCIOSS......eveeieireeieeieieieeeienaa .| PRCP-Atlanta Canopy Partners Managers, LP...........cccovoirinninensinisessseeneeenns 04/02/2019.... .121,600
000000 00 O|PRCP-AZ Arcadia Cove Partners, LP..........c.cccoeeieriireiniesiieieieceiesinnns Phoenix . | PRCP-AZ Arcadia Cove Partners Managers, LP..........ccoovnernrinreerneinesisinsen 08/05/2020.... | .oververrrrene | e, 1,132,824 | oo 10,243,107
000000 00 O|PRCP-CO Deer Crest Partners, LP...........ccccoceriiueiniccieeeeeseee s Broomfield . | PRCP-CO Deer Crest Partners Managers, LP..........ccovrnrrennincnenineeseeeeens 05/15/2019.... ....44,800
000000 00 O|PRCP-CO Governor's Park, LP.........c.ccooiiiiicieiceceecee e Fort Collins.......ccovcveverieiieeran . | PRCP-CO Governor's Park Managers, LP.............ccouiicenierinceiessiessineen 11/18/2019.... ....94,800
000000 00 O|PRCP-CO Spyglass Creek, LP....... Denver . | PRCP-CO Spyglass Creek Managers, LP...........c.cccoeniuninenininns 10/23/2019.... ....53,200
000000 00 O|PRCP-CS Partners II, LP.............. Colorado Springs . | PRCP-CS Partners Il Managers, LP...........cccccouerirmrineincinneenns 09/15/2017.... ....34,800
000000 00 O[PRCP-Missouri Partners, L.P...........ccccoueirieiniuniiersieieese s St. Charles . | PRCP-Missouri Partners Managers, LP. 10/22/2015.... ....38,400
000000 00 O|PRCP-Murietta Partners, LP...........cooeurrinierieininereseeeeseseeeenees Phoenix . | PRCP-Murietta Partners Managers, LP 05/15/2018.... ....70,000
000000 00 0|PRCP-NC Wilmington Partners I, LP ...........cccccoeuvnuiienes Wilmington .| PRCP-NC Wilmington Partners Il Managers, LP ... 05/08/2018.... ....52,000
000000 00 O[PRCP-Phoenix [l Partners, LP ...........ccccooreerenienineenrceeeeseeseseeeeees Phoenix . | PRCP-Phoenix Il Partners Managers, LP ..o eseeeseeseeeenes 08/03/2017.... .244.800
000000 00 O|PRCP-St. John's Forest Partners, LP Jacksonville.. PRCP-St. John's Forest Partners Managers, LP .... 03/20/2019.... ....58,000
000000 00 O|PRCP-Stuart Partners, L.P........cocoviirimiiieninsieinseissississssssnnens Stuart PRCP-Stuart Partners Managers, LP...........c.coviieiinssssessssssesssnenens 12/06/2016.... ....76,000
000000 00 O|PRCP-Sunrise Water's Edge Partners, LP. Sunrise. PRCP-Sunrise Water's Edge Partners Managers, LP.. 08/29/2018.... ....52,000
000000 00 O|PRCP-Tempe/Mesa Partners.........cocovueerermiirererierneieierissiesessssesessssnes Phoenix . | PRCP-Tempe/Mesa Partners Managers, LP... . | 05/15/2018.... .135,600
000000 00 O [PRCP-Woodland Hills, LP..........cccoieriiiriaieieisensi e Colorado Springs . | PRCP-Woodland Hills Managers, LP 11/13/2018.... ....38,500
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState - UNGffilIAtEA. ... ... it ettt E 848 E bR E ekttt n st | crsenenensenisnesas 7,132,824 | ................. 14,567,154
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 0 |Bay Bridge Holding Company, LLC... Stevensville . |MD... | Bay Bridge Holding Company, LLC [T 12/06/2016.... 240,293 | oo [ s | e 65.000
000000 00 0|Mountain View Grand Holding Company, LLC..........ccccccuurerminmminniineiiniirenieninine Whitefield NH.... | Mountain View Grand Holding Company, LLC............. 08/29/2018.... BA1,549 | o | | 65.000
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............coiiiiiiiisiiiciiis s 0 .781,842 0
4899999. Subtotal - Unaffiliated . s .12,320,515 | ... ..35,065,047 0
4999999, SUDHOIAL = AFFIIBEY. ... vttt fE4 18 E L8R SeEb R 0 781,842 0
5009999, TOAIS. .......vveverereieeieseise et ees s eess e skt s sk b sk b s s etk Rfees SheekieeRReeE R LR s eeR R bR s R R feee koL kst e s etk eeRine £4ieeEAeeEE oLt eeR R e LR AR LR SRR LA LR LR LR e LR E R LR LR E SRR LRkt | ebieneieenienens 12,320,515 | oo, 35,846,890 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
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 O |Great American Capital Partners Fund II, LP Los Angeles.... . | Return of Capital 01/12/2018 | 07/31/2020 202,709 202,709 199,228
000000 00 O|Gryphon Mezzanine Partners, LP. San Francisco. . . | Return of Capital 11/30/2017 |08/27/2020 415,728
000000 00 0|NB Private Equity Credit Opportunities Fund LP.......... New York......c.cccvvirnnnn. .. | Return of Capital 06/07/2017 [ 07/31/2020 | .........cc..9,205 [ oocioiiiriinries | e | vevvnnineninninns [ | converiennenn0 v | 9,208 | 000009,205 | s e [0 | s 120,477
000000 00 0|SAAS Capital FUNA Il ..o Cincinnati . | Return of Capital 08/09/2018 |07/10/2020 ..32,386
000000 00 0|Sagard Credit Partners, LP Toronto. . | CAN| Return of Capital 10/09/2018 | 09/04/2020 .180,159
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated..........cooo | 2e0e0ee665,735 | o0 [0 [0 [0 [0 |0 665,735 | ....665,735 | o0 [0 0 | 947,978
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|Blackstone Tactical Opportunities IIl, LP..............cc...... NEW YOrK.......ovvvvrrvniinnns NY.. | Return of Capital 02/08/2019 [09/10/2020 | .........c..39,219 [ oooiviviirinniies | e | e [ e | converiennnenn0 [ | 39,219 | 100039,219 | s [ |0 | e
000000 00 O0|GreyLion Capital LP New York. . . | Return of Capital 08/20/2014 | 07/01/2020
000000 00 0|Gryphon Partners IV, L.P. .| San Francisco. .| CA.. | Return of Capital 12/06/2016 | 08/18/2020
000000 00 O|L-A Saturn Acquisition, L.P... Philadelphia.... . | Return of Capital 01/16/2015 | 07/02/2020
000000 00 O|Medley Credit Opportunitiy Delaware Fund, L.P.. New York.... . | Return of Capital 07/15/2016 | 08/28/2020
000000 00 0|NB Secondary Opportunities Fund IIl L.P . | New York . | Return of Capital 05/23/2013 | 09/28/2020 579,209
000000 00 O |NB Secondary Opportunities Fund IV L.P. .. . | New York.... . | Return of Capital 04/19/2017 | 09/30/2020 | ......... 138,553 | ..oeoerereerreireins [ errereincneeinnns [ rveirenenieiiens | eerveeresesninninnns | cvnerneenenneenns0 [ oveinscinisieons | 00 138,553 | i 138,553
000000 00 O|NB Strategic Capital LP New York.... . | Return of Capital 03/05/2020 [07/22/2020 | .........133,859 [ ...cooovivimriinies | cevrerinriiniiinnis [ e [ e | o0 [ | 000 133,859 | i 133,859
000000 00 O |NB Strategic Co-Investment Partners IIl L.P. . . | Return of Capital 01/28/2016 | 08/06/2020 .361,741
000000 00 0|Orchard Tosca Investment Partners, L.P. ... . | Return of Capital 08/19/2011 |07/06/2020
000000 00 O |Private Equity Solutions SCSp. Munsbach... Return of Capital 12/16/2019 | 07/13/2020
000000 00 O |Solamere Capital Fund II, LP .. . | Boston ... Return of Capital 08/19/2013 | 08/28/2020
000000 00 0|Solamere Capital Fund II-A, LP ... . | Boston ... Return of Capital 08/19/2013 | 08/28/2020
000000 00 0|Solamere Capital Fund IIl, LP . Boston . Return of Capital 11/20/2018 [09/29/2020 | .......ce. 73,852 | coooveeeierciries | eereeeereeneinneinne | veveeeneeneenennnns | eeeereeseenennnsennes | senemeneeneneeni0 | vevvernnsnenninins | veneennen 73,852 | i 73,852
000000 00 O0]Stefac, LP . | Orlando... .. | FL... | DisSOIUtiON. ......cvoovivciinrienes 10/22/2019 | 08/05/2020 ....15,215,078 | .. ...1,715,078 | ..... 7,715,078

1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

19,135,344 | ..o 0]... 7,715,078 | ... 7,715,078
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 0]Kelly Co, Investors, LLC... ..| CO. | Return of Capital.. . [12/17/2019 | 07/27/2020 .143,650

000000 00 O|LCN NAFund III-D, LP. NY.. | Return of Capital.. 08/23/2019 |07/20/2020

000000 00 O|LPI Noteholder, LLC ..| PA.. | Return of Capital.. .. | 08/28/2020 |09/05/2020 58,331

000000 00 O|Lubert-Adler Real Estate Fund VII-B, LP ..........ccocuunuee .| PA.. | Return of Capital.. . | 04/07/2017 | 09/18/2020 46,045

000000 00 O|NB Real Estate Secondary Opportunities Fund LP...... NY.. | Return of Capital.. 12/05/2018 | 08/14/2020 17,237 17,237

000000 00 0O]Righetti RaNch, L.P......cccociiiinirnniiniscininissiisiiens San Luis Obispo. .. | CA.. | Return of Capital.. .. | 06/26/2015 | 09/25/2020 | ....... 1,050,000 . . .......1,050,000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated e reeeeerenees | e 1,415,252 R 0 0 1,415,252
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 0]Bay Bridge Holding Company, LLC.........ceerscre [ Stevensville........o.ccwce A [ 06/01/2020 [ 0813112020 9,610 | oo o | o | o P 9,610 | oo N I e 0. (53,061)
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. s . 9,610 0] 0 0]... 0 (] P [V I 9,610 | .o 9,610 | oo (1 I (] I 0] s (53,061)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 O | Ellington GA RPL 1 LLC.....coiiiiniiieiiieninsnissniseissnians IOId Greenwich.........cc.eee. |CT.. |Return of Capital......cooiiriniriniieiienins |05/04/2020 |09/23l2020 ....... 4,080,000 | .oocieieniinniinnis [ | e | seresessnensnes | s (V] IR [P 4,080,000 | ..... 4,080,000 | ..o | e | s (O
2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated....... [ESTRTORRON (R 4,080,000 O 0 0]... 0 (L] 0| o 4,080,000 | ..... 4,080,000 | ...coovverrnnnnd (U] (L] (U 0
Any Other Class of Asset - Unaffiliated

000000 00 0] Monza Energy, LLC.......ocemrmsmessessssses [HOUSION. ... [TX.. [ Retum of Capital.....ccrroermrece [04117/2018 [ 0912412020 | ........ e I P e e 0 [ | 443,917 [ o e e 0]....(206,627)
4699999. Total - Any Other Class of Asset - Unaffiliated, OO PO P OO OO PP OO PO PO PO PP PO PP OO PPPT PP PPTORRPPPPPPOPPRPPRPORTOR IFTOPPPOOO 443,917 I 0 0 ... 0 0 | 0 s 443917 | ........ 443917 | o0 [0 | i 0] . (296,627)
4899999. Subtotal - Unaffiliated............. OO OO OO OO SO PO OO OO PO PP ROTPTORPOYY PO 18,025,170 R 0 0. 0 {1 [T | I I 18,025,170 |....25,740,249 | ......occcoeoe....0 | ....7,715,078 | ... 7,715,078 | ..... 4,566,271
4999999, SUDOtAL = AFFIIBIEG. ... vtk R e R E LRk 9,610 I 0 0 ... 0 (] [ {0 9,610 | covvvenen 9,610 [ oovovrivecren0 [ | i 0 [ s (53,061)
5099999, TOAIS. ... cveeeverereseeseeseeessees et es s es et b R R AR R eREeeR RSk R ekt | cris 18,034,780 20 0 0]... 0 [ P 01]... 18,034,780 |....25,749,859 | ..................0 | ....7,715,078 | ..... 7,715,078 | ..... 4,513,210
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
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
383826 CT 7 | GNR 2020-086 SK - CMOIRMBS......oocesrsssesessssrsrs [ 07124/2020....... | Amherst Securities GroUp LLC......orcceresesomesesscec [ 6,767,098 38,341 |1
0599999.  Total - BONAS = U.S. GOVEIMMENT. .......ruiiiriiiiieisisesis s ssis s sss st 8 e840 o088 0888808008088 8080840080840 E 40 E 848208 £ 8408 4EE 8080084008084 8 0808080800818 E 000808400820 S0b8 008 e0E ettt 6,767,098 | ..o 0 38,341
Bonds - U.S. Political Subdivisions of States
24023# AA 7 |WASHINGTON STATE DEPARTMENT OF CORRECTIO | 07/01/2020........ | Private PlacemMeNnt..........ooiiiiiiiisiiiieisi e | ........... 17,634 17,634 |.....
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of STAES..............ceviuiiiiiiciciccicecceee e ceeteiie ettt ettt s et e ettt esaete s s et et s s aebessaetesensetesesassesenseaesesensesesnsntesesaes 17,634 17,634 | oo 0
Bonds - U.S. Special Revenue and Special A
3137TFW  WC 0 | FHR 5020 Al - CMO/RMBS..........cooeeiieienienereinsinsisieeseseensessiesneeseneens 09/15/2020........ CANTOR FITZGERALD + CO....oevuirirrieieierenseereriseseiee s 2,135,625 | ... 40,479 (1
45203L  CT 8 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE........cccocmirmrneireriiiesiersesnirenes 08/03/2020........ DIFECE. ..ot ..9,869 | ... 9,869 |...... 1FE
575832 P4 6 |MASSACHUSETTS ST COLLEGE BLDG AUTH PROVJ.......c.ccovvviirninirerneiseiereis 07/13/2020........ JEFFRIES & COMPANY .....coouuiiriiiiiiniitieriesieesesisisssessesssns s sssessssssesenins | sesesssesisssssssessssissss st ssssssessnes 585,000 585,000 6,772 |1Z
575832 R2 8 |MASSACHUSETTS ST COLLEGE BLDG AUTH PROVJ.......c.ccuiriiriiniirerneicrineieis 07/13/2020........ JEFFRIES & COMPANY ....couiimiiiireiiiitisesieieseissie st sssseessssisens | stbssesessessessssssessssssessessessestessesinsssens | soessesssnsssessnsssessessssseneseres 1,770,000 | oo 1,770,000 20,490 | 1FE
64971X ST 6 |[NEW YORKNY CITY TRANSITIONAL FIN AUTH 09/28/2020........ JP MORGAN SECURITIES INC.. 2,892,678 2,930,000 53,839 |1Z
64971X  SU 3 [NEWYORKN Y CITY TRANSITIONAL FIN AUTH 09/28/2020........ JP MORGAN SECURITIES INC.....ccoiviiiiiniiriinrississnissrsssssesssnsssessnssenssmssensens | sesssesesssssseeenssssssnssnssssssnssessensssesensenes 5,005,419 5,070,000 | ..o 93,161 |1FE .,
3199999. Total - Bonds - U.S. Special REVENUE BN SPECIaI ASSESSIMENES. ... ... uuturitersiteiersersstesessstrsimiat | etsssesasssesass e esss e e eesseEs 8880840868188 4818881148808 E 888884140848 E8 L8 E 1448408408018 b 80 E b8 E e rb et Hieebateen b et ettt nsnnentes | enbsessensssnnssns st s ensnes 12,398,590 | .ovovviieceereee 10,364,869 | ....cocoovvveieiieerceae 214741 | ............ XXX.ooovverenn
Bonds - Industrial and Miscell
01448T  AA 2 |ALESC V AT = CDO...oouirriirciiiireresiteesisesi et 08/20/2020........ Bank of America Merrill Lynch....... et | Hre b 106,916 110,496 | oo 149 [1FE .
03330P  AJ 8 |ANCHF BR = CDO......otuuiiiririrenireiieisnie e 09/17/2020........ GREENSLEDGE CAPITAL MARKETS LLC............ 8,000,000 8,000,000 |...... 1FE
03666L  AA 0 |ANTR 201 AT - CDO....oiviiiiriiciiriesiesieesesi et 09/18/2020........ BINP PaIDES.........cvrrieieeiicii it sssenies | eeesesie ettt enies | ereter et 8,000,000 | ..o 8,000,000 |...... 1z
038413 AA 8 |AQFIT 20A A= ABS.......oiiiiiirieisieessises s 08/19/2020........ KEYBANK CAPITAL MARKETS INC.......couiiiiiriirirneierinsisisesiensisssessssssseenss | oeesesssessssessssssnssssssesssssssssessssssassessns | ssssessesssssssssssessssssessssns 7,998,522 | ..o 8,000,000 |...... 1FE
05492A  AJ 0 [BFENS 20171 ..o 09/10/2020........ PIPR. oo 52,250,000 52,250,000 249,264 |1FE......ccoovvviern
05492K  AA 7 |BDS 2019-FL4 A-CDO....ccovvvrirvrriircrrrnrns 07/01/2020........ MORGAN STANLEY €.ttt esss s sssesisessesis | oestsessssssssessas s sis s st b sses s essesies | 4etsessesbetesesb b es bbbt es st en b e benes | Heseedseb s bbbt (158) | 1FE
05541T AN 1 |BGC PARTNERS INC......ooviuiiiiiiniiieiienietisneissiie et 07/10/2020........ GOLDMAN......ctiiiirriitiirisis ettt enises | rerestesss bbbt enire | Hboesss et 4,392,708 | ..o 4,400,000 | ..ooooriiiries 972 | 2FE. ..o,
05950P  AF 0 | BAFC 2006-H 2A3 - CMO/RMBS...........cooviiiieririnieerisieesiessssienesinsines 09/01/2020........ DIFBCE. ..ttt | et bbbttt | Hieeb e BA4 | o 544 | ... 1M
05954D AL 0 | BAFC 2007-E BA1 - CMO/RMBS.........covviiiriiirnireierisissesisiss s ssssisessssssssssssenes 09/01/2020........ Direct.... .57 57 | . 1FM
05969A  AA 3 |BANCORP INC......cooviiiriceieicrenieeeseeesieenaes 08/10/2020........ PIPR | st bbb | Sieneer e 10,000,000 | ..ooovenreereireririenieies 10,000,000 |...... 2FE
088555 ZE 0 |BEXAR COUNTY WATER CONTROL AND IMPROVEME. 07/30/2020........ PAYMENT IN KIND.....cviiiaimieieriseiesiei et ..4,036 | ... 4,036 |...... 47
08888#  AA 4 [BIDTELLECT, INC...c..coeooiviirircrierieeeienierirneeieiiens 09/01/2020........ VAMIOUS. ... 42,377 42,377 | ...... 5GI
09261L 6 | BLACKSTONE / GSO SECURED LENDING FUND.........ccvtvmriierrireiinieierseienieins 07/08/2020........ CITIGROUP.....ootiiciti ettt | sesesiebsesi ettt enienns | esbtesesine bt neees 11,948,520 | ..coovveirireiecrcnis 12,000,000 |...... 2FE
093662  AH 7 | BLOCK FINANCIAL LLC......oooivireriricirericisiseieisssieiessssenes 08/04/2020........ P IMOTGAN. ..ot enies | eebeti et b bbbt enies | et bt 9,968,700 | ...ovvevrercieiriereieci 10,000,000 |...... 2FE
09748R 6 [BOJA 201 A2 - ABS......ooiiiiriceieieiee et 09/29/2020........ BARCLAYS CAPITAL INC FIXED INC......ccoeveiiiernrirerreeirererseeesiseseiseesereeses 8,000,000 8,000,000 |...... 2z
10240# AA 3 |BOWHUNTER HOLDINGS, LLC......... 09/17/2020........ AFG Private PlaCEMENL..........ccviviiiieieiseerisiesie s 250,140 250,140 |...... 5
12530M 3 | SORT 201 A1 - RMBS 07/14/2020. GOLDMAN ..9,998,618 10,000,000 |...... 1FE
12530M  AB 1 |SORT 201 A2 - RMBS........c.ocovririrmiriierininns 07/14/2020........ GOLDMAN. ..ottt ..9,995,330 ...10,000,000 |...... 1FE
12641P  BC 7 | CSMC 2009-R 4A6 - CMO/RMBS........c.cooorirmrieiirieinsiesnsisissssessssssens 09/01/2020........ DITBCL. ...ttt | ettt ens | erbeb bbbt naenee | e 9,468 |...... 4FM
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS.... 09/01/2020. DIFBCE. ..t | et iRt | eresens ettt eniens | rerensnesensennnnsensensensensenseneensee 199 | wreres 1M
12641Q  AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS.... 08/01/2020........ DITBCL. ..t | enbes bbbt nee | rerebeni et sienienens | erenineienesenenessennnessnieneneness 3y 00D | v 1FM
12641Q AW 2 |CSMC 2009-7R 6A1 - CMO/RMBS..........coomviirriiiieireieinicissisenesinsines 08/01/2020........ DIFBCE. ..ttt | et bt | res sttt | srnes et || s 1FM
12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS... 09/01/2020. Direct. OO OO O OOl OO OO OO OO [DPOTO OO OO POPOOPOPPTOTOPOUPUUPOTPOOY Lo VOO 1FM
126673 DR 0 |CWL 2004-7 MF2 - RMBS, 07/01/2020........ CREDIT SUISSE SECURITIES (USA), . (2,554) [ 1FM
156777  ZZ 0 |CERES, ROCKLIN, SAN PABLO & SAN RAFAEL 08/24/2020........ AFG Private PIaCeMENL..........covuuiiriereiisciessiseesie e 460,526 460,526 | ...... 1z
156777  ZZ 0 |CERES, ROCKLIN, SAN PABLO & SAN RAFAEL 09/21/2020........ AFG Private PIaCEMENL..........ccviviiiiieiiseierisesesie st 263,158 263,158 |...... 1Z
174610 AV 7 | CITIZENS FINANCIAL GROUP INC . 09/30/2020........ VIIOUS. ...ttt enes | Hoeeite sttt | eeserne e 36,000,000 | ..oovvrrirerees 36,000,000 | ..o 324,686 |2FE.........cccovivvienan
23316#  AA 5 |DEA (NASHVILLE TN) CTL 3.228 08/05/2040........... 08/12/2020........ NOt AVAIIEDIE. ..o ..9,550,000 ..9,550,000 |...... 1z
233599  ZC 6 |DTV AMERICA 14.00 PIK 06/18/2021 07/31/2020........ VMIOUS. ...ttt ..1,352,438 1,352,438 |...... 52
26875U  ZA 1 |EOS ENERGY STORAGE LLC 3.00 2020............. 08/10/2020........ AFG Private PIACEMENL..........ccuiiiiiiiiiniietiseisiesie st seneessns | esisteesis i ensesssssenine 166,667 166,667 |...... 6
30298N  AG 2 | FREMF 2019-KF67 B - CMBS......c.oovveiiieiniciniseieierieiessssseesssenes 09/10/2020........ Bank of America Merrill Lynch....... ..5,662,673 ..5,929,500 7,922 |1
31429#  AA 2 |FEDEX CHINO CONTROL PASS-THRU TRUST,SERI 07/15/2020........ NOt AVAIIADIE. ... e .4,903,224 4,903,224 | ...... 2
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31429# AB 0 |FEDEX CHINO CONTROL PASS-THRU TRUST,SERI 07/15/2020. Not Available... O OSSOSO O 1AT0,967 | e 1,470,967 | 1z
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........ooovvvmriiirerieisersiersserensenes 07/20/2020........ BARCLAYS CAPITAL INC FIXED INC......coovivirrieiiniieirerisisessseisssseessessssiens | ressssssssssssessssssssessssssessessssssssesessans | sossessssssssessssssssssnsses 14,880,489 | .....coccovvvrvieiirieinnn.e. 15,000,000 | ... 1FE
33766N  AJ 3 | FIRST BANK 4.50 FIXED TO FLOAT 9/1/2030.......... 08/31/2020........ NOE AVAIIBDIE. ... snsanes | reesesie st | eeerer et 7,000,000 | ..coovvvrernrireeniiriennenn 7,000,000 | ... 2z
34955Y AN 9 [FCBSL B2R2 - CDO......ccou ittt 08/05/2020........ GOLDMAN . ..ottt enies | cebetbseb s bbbttt eninns | erbte e 24,000,000 | ..oorvrirerrricieieinn.24,000,000 | ... 1FE
349610  AS 3 |FCO ATFR2 - CDO......cooiieriiiiieieneie s 08/04/2020........ INBEIXIS ...t | esse bt | sienere b 36,000,000 | ..coovvirerrririiniininnnnn.. 36,000,000 | ... 1FE
34961P AL 4 |FORTRESS CREDIT BSL V LIMITED 09/14/2020........ MITSUBISHI UFJ SECURITIES........ooiiiiiiieiiiiciinriesissiseisssseisseseniesiesisssens | reveesssssssssessesssessessssssessesssessessessessnss | ssesssessesssssesssssessnsssnsscs 16,000,000 ..16,000,000 |........ 1FE
34961TW AU 9 [FCO BFR = CDO....cooviuiueiiiiciieieieissiesssssis st sssssas 08/18/2020........ INBEIXIS ...t | ettt 8,700,000 8,700,000 |........ 1FE
35709B  AC 9 |FREMF 2018-KF50 B - CMBS..........ccocomviirreiiiernienrieisniesesiseeeeisenees 09/11/2020........ CITIGROUP....... ettt | sebeneses bt sienssens | sieranssesss s s es s enerenes 1,536,777 | oo 1,637,047 1,962 (1Z
362341 XE 4 |GSR 2005-AR7 5A1 - CMO/RMBS........ 07/01/2020........ DIFBCE. ..ttt bbb | eeh bbbt | eeres bbbt n s | ebienb e 161 | . 1FM
36255# AA 0 |GSO STONE STREETLLC........ccccovvvrenee 09/14/2020........ AFG Private PIACEMENL..........ccoviiiiiieisiessiree e essssns [ ssits st 679,887 679,887 |........ TPL s
38173M  AA 0 |GOLUB CAPITALBDC INC..........ccccn.... 09/29/2020........ JP MOTGAN. ... asentens | cebent bbbttt | erete e 10,991,200 | .oooeverviririereierienins 11,000,000 |........ 2FE
381741 AC 1 [GCBDC AT = CDO....oouiiriiriiiisiiesiesissessesis et 08/07/2020........ WELLS FARGO SECURITIES LLC.......cotiiiiiiiniiierierineissieiiessiensseeinnins | seriesiesessssssisssssesssssssesssesssssssesssens | oosssesssessssessssssssssenssinens 10,000,000 | ..oooeveevriiieieieinins 10,000,000 |........ 1FE
436106  AC 2 |HOLLYFRONTIER CORP......ovveriirrirrierieeistiesiseiseiesi e ssseesensenees 09/14/2020........ Bank of AMerica MerTill LYNCA. ..o | revierssiess et ss s sensne | soesssessssssssesssesensse s 12,977,120 | oo 13,000,000 |........ 2FE
43722  AA 5 |HOME DEPOT SOUTH WINDSOR CTL 3.37 11/15/...c v 08/15/2020........ NOE AVAIIADIE. ..o | ereee et 3,190,489 3,190,489 | ........ 1
45254N  NT 0 |IMM 2005-3 M1 - RMBS R 09/25/2020........ DIFBCL. ..ttt | ete bbb | res sttt | et en st 902 |........ 1FM
45660L V9 7 |INDX 2005-AR31 1A1 - CMO/RMBS........ccoivmriiirnrireiirireieiineines 08/01/2020........ DIFBCE. ..ttt bbb | ettt | Hrer bbbt | eres 1172 | ... 1FM
472321 AH 1 [JMAC 2008-R2 2A3 - CMO/RMBS........ 09/01/2020........ JEFFRIES & €Ottt ensss | etesnsssse s ees s bs s ss e st eness | chbsesestes e bbbt s bbbt | eebbres et 4 | 1M
472321 AK 4 |JMAC 2008-R2 3A2 - CMO/RMBS........ 09/01/2020........ | Direct 1M
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5 08/01/2020........ DITBCL. ...t | eriee bbb 1FM
47232D  CT 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5 08/25/2020........ DIFBCE. ..ttt | st 1FM
47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5 09/01/2020........ DIFBCE. ..ottt bbb | bbb | Sebreb bbbt | eres 1FM
47232D DN 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5. 09/01/2020 DIFBCE. ..ot | bbb 1FM
47232D  EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5 07/01/2020........ | Direc! 1M
47232D EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5 07/01/2020........ DITECL. ..ttt | ereee bbb 4FM
47232D  EL 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5 09/01/2020........ DIFBCE. ..ttt | et | Seer bt | eres 1FM
47232D  ET 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5 09/01/2020........ DIFECE. ..ottt | bbb 1FM
47232D  FE 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5. 08/01/2020 DIFBCE. .| et | et | i 1FM
47232V BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 09/01/2020........ | Direcf 1M
47232V CP 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 07/01/2020........ DITECE ...ttt | ettt bbbt ens | etier et saenee | beres 1FM
47232V DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 09/01/2020........ DIFBCE. ..ttt | erb e 1FM
47232V DE 9 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 08/01/2020........ DIFBCE. ..ttt bbb | bbb bbb | setrer et | eres 1FM
47232V DM 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4 08/01/2020........ DIFBCE. ..o | et | et | i 1FM
47232V DQ 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4 07/01/2020........ DIFECE. ...ttt | bbb . 1FM
47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 09/01/2020........ DITECL. ..t | etbee bbbt b et | eeeb et .20 | 1M
47232V GA 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 07/01/2020........ DIFBCE. ...ttt | esb e e 236 |........ 1FM
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 08/01/2020........ Direct... bbb | e R (N 3,035 | ... 1FM
48669R  AB 7 | KCAP F3C B - CDO.....cociiiiiiirieierseise et 08/18/2020........ RAYMOND JAMES & ASSOCIATES INC.......ooiiiiieiirieisiiriesieissieiesinsinees | eresesisinssssse s sessessssssessessessssnsenens | sesresessessnssesessssesessessnes 1,455,000 | ..ooovovrieee 1,500,000 6,899 | 1FE
50196@ AA 5 |LCNNORTH AMERICAN FUND IlI-D LP................... 08/11/2020........ AFG Private PIACEMENL..........ccuiuriuiieriiinciessei ettt senessses | esisteesse sttt 453,825 453,825 | ........ APL. s
63862X  AA 0 [NHLT 201 A= RMBS.......ooiiiiiiieiiiieinsisisissie st ssesssssssses 09/21/2020........ CREDIT SUISSE SECURITIES (USA).......couiiiiiiieiriierisiserssieiseissssssssssesens | sevssesessessssssessssssssssssssssesesssssens | snsssssssessssessssssssens 6,999,996 | ...covviiiieeae 7,000,000 |........ 1FE
63946T  AA 9 |NB Direct Access Ins SPB Senior 5.00 07/. 08/21/2020........ PRIVATE PLACEMENT .....couitiiitireieineinsie e ssssssessssssnsss | ressssssssesssessssssessessssssessessssssensesenssne 750,767 750,767 |........ 4Z
667339  AA 3 |NORTHWEST BANCSHARES INC........cocvvrviriiniiriiririiines 09/02/2020........ PIPR bbbttt es | eeeheb ettt . 8,000,000 8,000,000 |........ 27
67114*  AA 0 [ORCC FINANCING IV LLC.....cooiviirreiiieineicesncseie e 08/24/2020........ AFG Private PIACEMENL..........ccoviiiiieieiiniie et esssssens | orsseseesiessess st sssnssenies | eesenssessessnss s 4,222,222 TPL s
674135 EM 6 | OAK 1999-A M2 - ABS......ooimiiiiiiiiireiseice e 08/01/2020........ DIFECE. ..ttt | bbb ..4,228 6FE
691205 AA 6 |OWL ROCK TECHNOLOGY FINANCE CORP 09/16/2020. GOLDMAN. ...ttt entennns | sebsnesesse bttt ntens | Sreebiess st 7,835,000 130,500 | 2FE.....cocviririinenne
691205 AC 2 |OWL ROCK TECHNOLOGY FINANCE CORP 09/16/2020........ | GOLDMAN........coorririiermriereeineieiiesieriesinsines .13,907,040 2FE
69121K  AD 6 | OWL ROCK CAPITAL CORP........coeveiriiieiirieinsieee e 07/16/2020. Bank of AMEriCa MerTill LYNCR..........cvuiiiiiiiiiiecieis e | eeesesssisssesie sttt enies | eebessessssssssesessssssenseesanes 7,940,320 2FE
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693656  AB 6 | PVH CORP.....c.oeviceerccencniee s 07/06/2020........ BARCLAY'S CAPITAL INC FIXED INC.......oivuiiiieriniiresiererinseesissiesissssisesnns | ereresssisesssssessesssessessssssessesssssssssesses | erstesessesssssnessessnsesessesanns 9,962,500 | oo 10,000,000 |........ 2FE
700658 5 | PARK NATIONAL CORP.......evriiririierieiresisisesssie s iessessssssssenes 08/17/2020........ PIPR s 11,500,000 11,500,000 |........
70163Q  AA 6 |PARLIA-CDO....coovvricrercrecreieeeeeeeeines C 07/16/2020. SG AMERICAS SECURITIES, LLC ..7,000,000 ..7,000,000
T1424# 3 | PERMIAN HOLDCO 2, INC....cccouvmririrmiiiireriniissiesisessisiessssi s siseeenssnees 09/30/2020........ Capitalized INEErESL.........uurvrriirririi e 3,997 | ... 3,997
714244 ZZ 6 |PERMIAN DD 14.00 10/15/2021 09/30/2020........ Capitalized INTErESt..........cvviiire s ...2,058 | ... 2,058
749389  AA 0 |RCKT 201 A1- CMO/RMBS.. 07/01/2020. CANTOR FITZGERALD + CO.... . .(42,671)
749574  AC 3 | RFMSI 2006-SA2 2A1 - CMO/RMBS.........covviireririeinrieinereiersssiesssines 09/01/2020........ DIFECE. ..ttt JERTRR 254 |....
75970E  AD 9 |RENASANT CORP........cccovurmrmrrirrrirnirrrirenes 08/31/2020........ PIPR et | eebte et ens | Sierne e 7,250,000 | ..o 7,250,000 |........ 2z
77587A AU 0 |[RMRKB2R - CDO.......ccovvviieririiririrnins 09/17/2020........ MIZUHO SECURITIES USA INC.......cooiiririiiriiieisisersecesisisssiessssenes 8,000,000 8,000,000 |........ 1FE
784054  AB 4 |SCFET 201 A2 - ABS......ooiiiieieieeeeie e 08/11/2020........ Bank of America MerTill LYNC. ..o | vt sesine | soesesessssssesessesesens e 16,499,215 | oo 16,500,000 |........ 1FE
843395 AB 0 | SOUTHERN NATIONAL BANCORP OF VIRGINIA IN...... 08/20/2020........ JANNEY MONTGOMERY SCOTT......cvuiiiiiriiiireriiiressiresiesicesesieessesessssssssees | stvsesesssessessssssessssasessessesssssessessnsssess | somssssssssssessnsssessesssssessserss 4,000,000 ..4,000,000 |........ 2FE
86363B  AA 3 | SASC 2007-RM1 AT - CMO/RMBS.......coouirirririiririniiieiiesiiessesisssissessesssiesssesesnse | seesessessiones 07/10/2020........ Ambherst Securities Group LLC.........c..cocvverimieneririniinnninns 52,377,171 55,425,578 | ..oocvovres 12,989 |1FE.....ccoviviiiiicn
87240P 9 | TCP 1A1-CDO .|C 07/23/2020........ CREDIT SUISSE SECURITIES (USA).......ovvurrireiiieiieeisessisssesssessssessssssssnss | vevssssssssssssssssssesssssssssssssssssssssssssssssss | soossssesssssssssssssssssssssssnenes 4911719 | e 5,000,000 | oo 19,424 | 1FE..civviiers
88522R  AB 0 | TMST 2006-5 A2 - CMO/RMBS..........ccoiirirniiiirerisisiresieissssie s essssenes 08/25/2020........ DIFECE. ..ot 19,620 19,620 |........ 1FM
89822P 1 | TRUPS FINANCIALS NOTE SECURITIZATION 202 07/15/2020........ Bank of America Merrill LYNCh.............ccoiviriiniicicinsissecicncinsins [ e | o 15,000,000 | ..oooverrrereieieeierienis 15,000,000 |........ 1FE
90253@ AA 1 |UAPASS THROUGH TRUST, SERIES Af............ 08/15/2020........ DIFECE. ..ottt | bbb 121,897 121,897 |........ 2
902788  AA 6 |UMB FINANCIAL CORP........otverriririeririieniniseriessinesienes 09/14/2020........ Bank of America Merrill Lynch....... 14,000,000 14,000,000 |........ 2FE
90378@  AA 1 |USFS JErome, ID CTL ...t esisseesse st sssseensssens | veresssnsenenes 07/07/2020........ NOt AVAIIEDIE. ... ceveneenen4,165,000 ..4,165,000 |........ 1z
915271 AC 4 | UNIVEST FINANCIAL CORP........ccovtirmrrirrirniernissiesississssss s ssssssenes 07/29/2020........ US BANCORP......coiiiiiieiesisises bbbt sssnes | eeesesssbsss st st ss e es b sssansenses | ersssssessessnsssssessasssensssanes 4,000,000 | .ooooieiiiean 4,000,000 |........ 2z
923310  AQ 1 |VENTRBFR-CDO.....ccccoovirnririrnirrieririnns 08/04/2020........ JEFFBIIES ... | e | esi et es 10,409,000 | ..ooovervrerreieieeieis 10,409,000 |........ 1FE
92580# AA 9 |VICOF Il LCSS TL 5.50 08/16/2027 - ABS......... 07/13/2020........ AFG Private PlaCEMENL..........cviuiiiiereiieieri et 2,500,000 2,500,000 |........ APL. s
92922F 3N 6 | WAMU 2005-AR12 1A8 - CMO/RMBS.........cooirieririiirinriieiiessiessenissessssessssenines | seesssinsiones 07/01/2020........ CREDIT SUISSE SECURITIES (USA).......cuiuuiiiieirririesniiesiiesiiessesessesssssiens | cotesssssssssesssesssesssssssssssssssssssesssesess (31,530) [ oo [ e (0) [1FM
92927X  AC 8 | WAMU 2007-HY6 2A1 - CMO/RMBS.........coovererriieinricrerireiessiesinenees 07/01/2020........ CREDIT SUISSE SECURITIES (USA).......cvuiiiueiiiereriireiieeresississeesiesssesesiens | eesesesessesisssesssssessesssessasesessesssesessnss | shtesesssesssssssesssssessessssssesssssessasssesss | oesstesessssstssesssessessessessasssessesssssesens (153) [ 1FM
92977Y  BW 0 | WMLT 2005-B 2A4 - CMO/RMBS.............c.... 07/20/2020........ CREDIT SUISSE SECURITIES (USA), 433,488 470,383 | oo 1,086 | 1FM..covricircieis
92981#  AA 4 |WEC 99J-T3LLC.....ooviverreieeienirereiinnines 09/25/2020........ AFG Private PIACEMENL..........c.uiuiiieiiiseiesieireesie s sssesseresses | sesisteessssssss st esssssenene 2,255,789 2,208,742 | ........ 4Z
92981@ AA 6 |WEC 99J-58 LLC........covoiicicrcciecie 09/25/2020........ AFG Private PlaCeMENL..........c.viuiirieieiiseier et ..1,496,749 .1,465,533 | ........ 47
92982#  AA 3 |WEC 99J-22 LLC.....ccoovrvrieiririerienicrins 09/25/2020........ AFG Private PlaCemENt...........c.uivirirerieiiiniiierierieeissisesiessess s ..1,966,240 1,925,232 | ........ 4Z
92982  AA 7 [WEC 99J-27 LLC.....cooiverrricrnierseirererineinas 09/25/2020........ AFG Private PIACEMENL..........ccuiuiieiieieirciesisii ittt senesins | esisteesis st 2,121,123 2,076,877 |........ 4Z
92982@ AA 5 |WEC 2000B-CSF-11 LLC....coovvrrvrirrireirnrircirnernns 09/25/2020........ AFG Private PIAaCEMENL..........cuiiriiieieiieerieisesie et ..1,639,270 1,507,167 |........ 47
92983*  AA 6 [WEC 99J-4 LLC....omiiricisceene e 09/25/2020........ AFG Private PlaCemMENL..........c.oouuiiriereririerse st 1,411,422 .1,381,986 |........ 4Z
92983@ AA 4 |WEC 99J-T2LLC.......oivivvciieccrine 09/25/2020........ AFG Private PlaCEMENL..........ccviviiiieieiseerisiesie s 2,026,843 ..1,984,572 47
96034L  AA 9 |WESTR 201 A - RMBS, 07/08/2020. Ambherst Securities Group LLC........c.cocvvermreneririniinnrinns ..7,989,488 ..8,000,000 1FE
97988P AN 6 | WOODMONT 2017-1 TRUST = CDO....cccovirirmriiirerinricensieiseieiesissisesisniees 09/30/2020........ WELLS FARGO SECURITIES LLC.....cveriiiriiriereiseierieiesiese e 15,000,000 15,000,000 |........ 1z
G8655*  AA 2 | TPG PARTNER HOLDINGS, L.P....ccovervrrnianes 09/10/2020........ AFG Private PlaCEMENL........ovuiiiriiirieiisrissiensnississsissssssssssensssissssssssssnsssssssens | ossssssisnssrssssnsssssnsssssssssssssssnssssanss | sorssnessssensssssnnssssssesnenss:9,000,000 | soviivisscisrsninsninnennnne.8,000,000 | oo,
3899999. Total - BONAS - INAUSHTIAl @NA MISCEIBMEOUS.........vvuereiie et sess st enese oeseessee st see s e e 8 Ef£EE Rt SEE 8 £ S8 £EE 0 E S80S £E £ E 8 f £ E RS8R eEE R 80 EEfEeE bR e Efeebeeeen s b ettt ..612,241,538 ..615,579,519 710,317
Bonds - Unaffiliated Bank Loans
00228*  AA 4 | AMERICAN TECHNOLOGIES LLC - TERM LOAN....... 07/31/2020........ UNKNOWN. ...t 2,227,723 2,227,723 3PLes
03979*  AA 9 | U.S. Metals BidCO Ltd........ccooeruereiicieiicieecee e 07/16/2020. Ares Capital Management ..3,106,677 ..3,106,677 3z
12721  AA 7 | CVP Holdco, Inc./Delayed Draw Term Loan, 09/03/2020........ Ares Capital ManagemMENt..........cc.vuriiiririierieiesiesse e 101,219 101,219 |........ 3z
14886M AN 1 | Checkout Holding Dip - Catalina Last Out.. 08/27/2020........ UNKNOWN....ooevvieeceeiceneee w008 | s 4,008 |........ 4Z .
14886M AN 1 | Checkout Holding Dip - Catalina Last Out.. 09/30/2020........ UNKNOWN. ..o ..2,094 | ... 2,094 | ... BPL. s
20602  AB 6 |Concert Golf Partners Holdco LLC/Delayed 08/05/2020........ DIRECT ..ottt | esisbns bbb 72,633 72,633 |........ 2z
25374L  A* 9 | Centric Brands Inc./First Lien Term Loan............. 07/31/2020........ VAIHOUS. ..ottt ettt ettt s st aesenas 89,099 89,099 |........ APLeeieeeieee
25403# AN 6 |DILIGENT CORPORATION (FKA DIAMOND MERGER 08/03/2020........ DIRECT ..ottt (2,820,000) (2,820,000) | ........ 3z
25403# AN 6 |DILIGENT CORPORATION (FKA DIAMOND MERGER 08/03/2020........ DIRECT ...ttt | ebbe bbb 2,820,000 2,820,000 |........ 3z
25403# AN 6 |DILIGENT CORPORATION (FKA DIAMOND MERGER 08/03/2020........ Ares Capital MaNAGEMENL...........civiiiiiriireiieeesiessie e | essseessesi b 2,820,000 2,820,000 |........ 3
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and

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
26887@ AA 9 |EP WEALTH ADVISORS, LLC - TERM LOAN........ 09/03/2020........ Ares Capital MaNAGEMENL...............ccc..eivrrirerireesesessiessessiesssssssseseesssssssssss | eoveesssesssessses s ses s ssssssssssssssian 509,949 509,949 |...... 1Z .
30282# AA 0 |FWR Holding Corporation/Initial Term Loa 09/25/2020........ PAYMENT IN KIND.....coovrvririirnriiines .. 3,409 | ... 3,409 |...... BPLueis
30282# AB 8 |FWR Holding Corporation/Initial Delayed. 09/25/2020. PAYMENT IN KIND.....covirrimriiiierieniseesseesssssessessssssesssssssessssssssssesssssesns | soesesnesssssssssssesssesssessnssssssssssnsssens | snseennssonsssnesssssessensnesnsnen @04 | it 454 |, 3FE

30282# AC 6 | FWR Holding Corporation/Delayed Draw Ter........ 09/25/2020........ PAYMENT IN KIND......oovievieeierceeeceseveeeesess e ieses e sesassessassesssansssssssssssssssnns | oevssssesesssssssesssssssssssssssssssssssnssnsensnses | soesesserssssssssesssssssessssenssssnssnssnsss L 18 | cevsvssisserssssssessenssssssssssnsenssnsnnens [ 18 | covees 3z

30282# AD 4 | FWR Holding Corporation/New Delayed Draw............c.cceveereeenemneereensenerseeerennesenes 09/25/2020........ PAYMENT IN KIND....ccociiuiiiniiiiiereieeseissessseeseeeississsesessessessssesessssessessssssssssess. | nssesserssesssesssssessessssessessssssssssessessssesss | soessesssssssesessesssssnsessessessssnsessessb0 | vvnneererseesssnssesessesseseserseenennssd30 | coees 3Z

30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter........ 09/25/2020. PAYMENT IN KIND......cvtririiriireiieiessis s sesssisssses st esssssssssssssesses | essssssssssssesssssssssessssssssssssessssssessessns | soesssssiesssssssssensissssssssssessssssessonss @ | vovvensissiessesssssessssssssssnssessssssense 820 | veres 3z

30282# AH 5 |FWR Holding Corporation/Delayed Draw Ter........ 09/25/2020........ PAYMENT IN KIND........ccovvviiniininne ..571 BT 3Z .
30282# AJ 1 |FWR Holding Corporation/Second Amendment.... 09/25/2020........ PAYMENT IN KIND......coccorverirrnirnnne L1512 1,512 | ...... BPLueeeies
35041@ AG 0 |Foundation Risk Partners, Corp./Third Am 09/01/2020........ DIRECT ..ot 375,845 375,845 | ...... 3z .
36147@ AA 4 | GB Auto Service, Inc./First Amendment De 09/30/2020........ DIRECT ..ottt | Heseneseee st 79,224 79,224 |...... APL.ene
36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18...... 09/01/2020........ CAPITALIZED INTEREST.......ovvireirerreinerierissesensssesseenns 11,096 11,09 |...... BPLieeieris
44961*  AB 1 |Implus Footcare, LLC/Initial Term Loan 0 09/30/2020........ PAYMENT IN KIND.....cocvirimmieimiiienisiseessisesieseessessssssessessssessesessesns 23,335 23,335 |...... 3z

45321*  AA 5 |Implus Footcare, LLC/Spenco Incremental 09/30/2020........ PAYMENT IN KIND.....cotoieiieineerieireneeeesseeeseeseeesesssseesesssesssssessssessessessssnsssssees. | sesseesesssssssesnsenssnsssssesssssnsessesssensssssenne ..3,631 | ... 3,631 |...... 3z
48240@ AB 3 | K2 Insurance Services, LLC/Delayed Draw 09/25/2020........ DIRECT ...ttt 300,000 300,000 {...... 2PL

48773# AC 4 |KELLERMEYER BERGENSONS SERVICES, LLC - 2.....ccvvvuirirriririieinerieniinenines 08/27/2020........ DIRECT ..ottt 11,159 11,159 |...... 4Pl

55371* AU 9 |MRI Software LLC/Term Loan 2/20. 08/04/2020........ DIRECT .ottt bbbttt | Hbseebseee bbb 21,956 21,956 |...... APL.ieenne
62929#  AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 07/01/2020........ PAYMENT IN KIND.....cotvirrimmiiimiirierisisneissise e essssssessessssesssesessesns .. 1,657 | ... 1,657 |...... 4z

62929#  AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 09/30/2020........ VATHOUS. c.voo vt 17,969 17,969 |...... BPL.eereerins
62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa 07/01/2020........ PAYMENT IN KIND.....oooviiviiieiieiiiiieie et ssesssse st sssssssessnns | evsessesssssssessssssssssassessssessessesssssssessesss | sossissessessesssssssssssssessssassessesssssnsan AB1 | oo 461 | ... 47

62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa . 09/30/2020........ VMHOUS. ...t en 499 | 4,99 | ... SPL...vceenne
65716@ AA 4 |NORTH AMERICAN SCIENCE ASSOCIATES, INC......... 09/14/2020........ Ares Capital ManagemeNnt.............cc.evvevreruevniieiesisisses s 319,196 319,196 |...... 27

74309# AA 7 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA........ 08/25/2020........ DIRECT ..ottt sttt | Herenes st 74,574 74,574 |...... 4z

743094 AA 7 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA........ 09/22/2020........ Ares Capital ManagemeNt..........c..cvuiveirerieieriesesssisssssesssesessssssssesse s ssenens 42,458 42,458 |..... 47

75000# AE 8 |RSC Acquisition, Inc./Term Loan 10/19. 09/03/2020........ Ares Capital ManagemMENt..........cc.vrivirirrierieiesiesse s 62,011 62,011 | ...... 3z

750004  AG 3 |RSC Acquisition, Inc./Initial DEIAYEd DI.............ceeuremeremerrierieriseessseisesiessesseneseeens 08/28/2020........ DIRECT ..ottt bbbt | Hesene st e s 76,906 76,906 |...... 3z

78642#  AA 4 | SAFE HOME SECURITY INC. - TERM LOAN............. 08/03/2020........ DIRECT ..ottt 575,978 575,978 |...... 2Z

81389#  AA 5 |SecurAmerica, LLC/Term Loan 12/18 09/30/2020........ VHOUS. ..ot ..8,832 | ... 8,832 |...... 2PLes
81389# AB 3 |SecurAmerica, LLC/Delayed Draw Term Loan........... 08/28/2020........ CAPITALIZED INTEREST.......ootiuiimeiueiseeiseeeseesssesesssesssssesssessssssssssssssseses | eesssssssssssssssesssesssssssssassssssssssssnsens 2,132 | 2,132 | ...... 2FE

81389#  AB 3 |SecurAmerica, LLC/Delayed Draw Term Loan.. 09/30/2020........ CAPITALIZED INTEREST. ..ot L210199 | 1,199 |...... 2PLoieeieeree
81389%#  AC 1 |SecurAmerica, LLC/Delayed Draw Term Loan.. 08/27/2020........ VBHOUS. ...ttt s e s et esnesseaesessesses | 2hessesasessesssesesnesansesseeeteesassessesansessees | seresassessesane et ae e st e st s e ees 401 | e 40T | 2FE

81389# AD 9 |SecurAmerica, LLC/Delayed Draw Term Loan.. 08/20/2020........ PAYMENT IN KIND......cccoovvvnriniranne 256 | e 200 [ 2z

81389%#  AD 9 |SecurAmerica, LLC/Delayed Draw Term Loan.. . 09/21/2020. PAYMENT IN KIND .31 G131 2PL
87296@ AE 8 | TDG Group Holding Company/Delayed Draw T........ 08/06/2020........ [0 121 =03 O 13,698 13,698 |...... 3z

87300  AC 8 | THG Acquisition, LLC/Delayed Draw Term L 07/01/2020........ DIRECT ...ttt 1,349 | 7,349 |...... 3Z

87300*  AC 8 |THG Acquisition, LLC/Delayed Draw Term L 09/01/2020. DIRECT. ..795 795 | 5

89158  AD 5 |Touchstone Acquisition, Inc./First Lien. 08/19/2020........ Ares Capital Management 311,068 311,068 |...... 3

928432  A* 4 |Visual Edge Technology, Inc./Term Loan O 08/28/2020........ CAPITALIZED INTEREST........ovorirerinirerierisescesenesssenns ..8,539 | ... 8,539 |......

928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra 08/28/2020. CAPITALIZED INTEREST. ..9,497 | ... 9,497 |......
92975@ AB 2 | TA/WEG Holdings, LLC/Initial Delayed Dra............. 09/01/2020........ Ares Capital ManageMENLt. ... sensssi s 56,532 56,532 |.....

8299999. Total - BoNAS - UNAFfIlIAtEA BANK LOANS.............c..coviviiveieicicieicicieicctetete ettt eteteteset etetetetasasassessaetesesaesesasseaesesasaesesesesesessesesessesesessesetebasseees s sesetassssesesesesesssesesasassesessesetesassesessssesetesassesessesesesesassesans | eaesesssssesessssssessssesesasassssasnsesesasansesans ....11,363,802 ...11,363,802

8399997, TOtAl - BONAS = PAI 3.tk +_ eeh4e0EeEEE kL E L eEEfEE oL E oL EEE ke EEe0E e LE b L E 0L oL E L L E oL L L E 0L E L b0 E L L L E b h b ehkeeLE oLk cenenn...642,788,663 ..637,325,824 | .. .963,399

8309999, TOtAl = BONGS........reuieseeesertsseessersss s esss sttt 8 088 R £ E £ S0 o0 oe8EELE LR 8RR E LR HEEE LR E LR R L LR E LR EEE LR R f LR R L LR LR e R eeEeeeEEenE e ekttt | b 642,788,663 | ... 637,325,824 | ... 963,399

Preferred Stocks - ial and Miscell; (Unaffiliated) Perpetual Preferred

23281# 12 4 |CYPRIUM PARALLEL INVESTORS V LP............. 08/13/2020........ AFG Private PIaCEMENL...........c.rivrriierireirniissisesies st sssssan 2,529.730 252,973 | oo | e APLoiirseinii
26875U  ZB 9 |EOS Energy Storage LLC........ccoiuuruiiieererieeseeissisessesseessssss s ssesssessessssenns 08/10/2020........ AFG Private PIACEMENL...........cvuuivrerierircirieissiiesiesiseesesissssssssssssensessssessns | sneesssisssesssssssssesssesess 600,001.340 300,000 | .ooverrererenreieri e | e 6Z

29402T  2# 5 |ENVEN ENERGY CORPORATION... 09/30/2020........ Capitalized Interest............ 27,240.000 348,672 5

374444  7Z 3 | Get Me Mears Group SerieS E PFD........ccoeeiierirencneeiereseiseeeeesesesseeeseassseenes 09/02/2020........ AFG Private Placement............ccccooreuneenee 664,113.000 664,113 47
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
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
950810 70 5 |WESBANCO INC.......oviiiririreiiiinrireeissiseiesiesissis e 08/04/2020........ Stifel, Nicolaus & C0., INC........vurveieiireiirriieieeceee s 320,000.000 | cooveverrererieieriereeieeeenes 8,000,000 | ...ouvrrirririiererieeiereeieeeniereeienens | s 2FE
G16252 26 7 | BROOKFIELD INFRASTRUCTURE PARTNERS LP..... . 09/14/2020........ MORGAN STANLEY €Ot ssssssssssssssesessssssssassenes 200,000.000 5,000,000 | ..overeririinieniisinnisienssienenesseennes | ssnenes 2FE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 14,565,758 XXX
8999997, TOtal - PrEfITEA STOCKS = PAIt 3..........co ittt ettt st et et sesssesseesetessessesseese | fastessesssssssassessesassassesssesessesessessesessesessessetassaesessessesaesessetesseseeseesee et antessessesseseeses et e s eesessee et aesessetsee et eesessessetantessess | ebsetassssessessesassassessesnsassassesnsansessessns | soessessesossonsessessssnsansessess 14,565,758 XXX
8999999, TOHAl = PrEfEITEA SHOCKS. ... .uiuuiiiiiiieitstiseis ettt ook e s oeE e E e s see 08 e 8 £ 08 E £ 80 S8 0 f 8oL E 0 E L8 £E L8080 E 0 E e E 4L E 0 E 80 E e E 8 E e E et ekt Eeebeneert ettt | enineens st nes 14,565,758 XXX
Common Stocks - Industrial and Mi: (Unaffliated) Publicly Traded
005111 10 9 [ACUTUS MEDICAL ORD........ccrvvrrerrrines 08/10/2020........ AFG Private PIaCEMENL..........cciiriiieiniieiersisiesie e snsssssses 299,995.064 XXX
03676B 10 2 | ANTERO MIDSTREAM ORD......coevuiirriiirireiierseisiesissieesesssessesssessesssseessesssssenene 09/22/2020........ VE CAPITAL. ..ottt 1,000.000 XXX
050000  ZZ 4 |AUGMEDIX INC PFD.....ccoiiiiiiiiiiniiiciiesicins i 09/28/2020........ AFG Private PIaCEMENE..........c.viviiiiieiiseieriseesie e reveernn500,000.000 ..1,500,000 XXX
22758A 10 5 | CROSSAMERICA PARTNERS UNT.......ccovimriiieriniineineieisnireienisnines 09/29/2020........ VE CAPITAL ...ttt | oessssesesiesiessess s seeniae 7,000.000 | coovoreerreeeieeeeis 110,366 XXX
35180X 10 5 | FRANCHISE GROUP ORD........ccooiiiiireriiiceierieirerieseesssieneseesenensiees 08/05/2020........ AFG Private PIAaCEMENL..........ccviuiiiiieiiistieeriseesie it sssniesesins | erereriesiessessessenesenesnis 594,331.000 | .oovorrerieierireierirereis 15,215,078 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT.............. 09/29/2020........ VE CAPITAL ..ottt 500.000 ..4,810 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAOEH. ... ..o iiiii oottt sttt es st et sesees et ses o2 e e e seEees 42 ee 28 eeE o8 o8 seE 428 o212 e eEseEeE8 L2 EaeEeE 8o e e e EeeseeeeeeanEeemees | eeseiaetssessessesassansessessessesansessnsnsassenses | eressessessssnsassessnsnsansasses 21,835,662 XXX e 0 e XXX o
Common Stocks - Industrial and Miscell (Unaffliated) Other
606366  ZZ 8 | MOD PiZZa........oiiiiiieiiiiisisei s | ................ | 09/01/2020........ RECIASSIfICAIION. ... | st s e 3,499,929 XXX e
9199999. Total - Common Stocks - Industrial and MiSCEllanEOUS (UNGFfIBIEA) ONET ..o eieiis ottt ettt ettt e ettt sesee st staeseeseesee et eeseeseEeeseseeseeseEeeeeteEseeseEees a2 s eE e e eeEeeseEseeseteeseeseE e e aeEeesee et aesentetsetaesesse | efessesssssssessessesstassessessnsassansessnsansessass | sressmtassossessessnssssansessesnnsnes 3,499,929 XXX
9799997, Total - COMMON SEOCKS = PA 3. eoesiestittsiesit etttk e840 E ke E LR E LR EEEEE oL L E 0L E L E L E L EfHEE L E 0L E b SHEE L bbb 25,335,591 XXX
9799999, TOtAl = COMMON SEOCKS............coiviieieiecteieiecteieiectctete ettt ete vt cteteseeetetesacaetessaesesssesesesssaesessaes  etssesetssssssessssesesssessesassesesessssesessssssesessssesessssseessesetesessesesessesesessseesesasseeesssssetesssseeesssetetesassesassesetetsassesansssesessnsetass | tamsesessssesesassssesessssesesassssesassesesesnsesass | avesesessssesesssnssesassssesessesn 25,335,591 XXX
9899999,  Total - Preferred aNd COMMON SLOCKS..............cciiicriiieieeeieecieteecieieteseeesese e v s eesesaetesesastasers etesastesessasesssesesssesesaseesseesaessassassesaessssssnsas s e saessesetetes e s sase e s et et s ansasansee s et saes et s s sees s s esesesansseansssetntasasesaannansnsnantass | aavsssssissssssasassssesssstssasasassassnsssssenanaans | avevssesissssssasssssassessisasen 39,901,349 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS............vu ittt esissiesssesiee | eebesesssssesssssstesess st e et ees e es s s ee st eas e st s e s b oL e b s ee e e o0 s eE R e e s e a0 bbbttt b s ene | Hiessetesesseebeteses sttt 682,690,012 XXX




Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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
F Current Bond
0 Current Year's Interest / NAIC
r Unrealized | Year's |Other-Than- Total Total Foreign| Book/Adjusted |  Foreign Stock Stated | Designation
ei Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange | Carrying Value | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Impairment | BJ/A.C.V. | Changein at Disposal | Gain (Loss) | 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.A.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Government
312931 A6 5 |FHAB4529- RMBS........cooooviireiieriierereceieceiins .. 109/01/2020. [ PaydOWN..........cocvvemriiieniiieririinens | ceviiereeieseiieneiiens | eeeeioeneens 4,278 | oo 4,278 | oo 4335 | 4,305 [ oo | everenend(8) | e e (28) | e | s 4,278 | oo | e | e (U 114 | 02/01/2039.

6030

3M1371K LU 3 |FN 254239 - RMBS.......c.coooviriieriniiiriniins .. 1 09/01/2020. | Paydown... 03/01/2032.
31388T QZ 9 |FN614372-RMBS......cccovcvvvrinirrcriricirnennne .| 09/01/2020. | Paydown... 01/01/2032.
31416K WP 9 |FN AA2453 - RMBS.........oovvviriieiierieeinneiseiseiins .. | 09/01/2020. | Paydown 02/01/2039.
36296) FT 7 |GN 692378 - RMBS.......ccoooommrrerrrirnrinnns .. | 09/01/2020. | Paydown... 02/15/2039.
36296T DP 5 |GN 700410 - RMBS......coooomirverrrirrrrins .. 1 09/01/2020. | Paydown... 03/15/2039.
478045 AA 5 | JOHN SEVIER COMBINED CYCLE GENERATION.. | .. | 07/15/2020. | Paydown... 01/15/2042.
690353 RX 7 |USINTERNATIONAL DEVELOPMENT FINANCE.... | .. | 08/27/2020. | Paydown... 02/27/2027.
690353 XM 4 |US INTERNATIONAL DEVELOPMENT FINANCE.... | .. | 09/15/2020. | Paydown. 12/15/2030.
83190A AB 9 |SBA 523402 - MBS T .. | 09/01/2020. | Paydown... [ 09/20/2034.
841215 AA 4 |SOUTHAVEN COMBINED CYCLE GENERATION... | .. | 08/15/2020. | Paydown... Y 211,182 | oo 211,182 211,182 211,189 |.... I 211,182 | o Lo | e | s 8,122 | 08/15/2033.
0599999. Total - Bonds - U.S. GOVEIMIMENL............ccoveveiiriiiieiieieiiiiieieeieteseseieies evstesiessssssssssessessesesssssesssssessssessesssssssssssssessssensessesssssnsenss | sesessenss 470,239 | .......... 470,239 | .......... 472,084 | .......... 471481 | oo 0 , 2A2) |0 | 470,239 |..oooceeee0 [0 |0 | s 17,543 XXX
Bonds - U.S. States, Territories and Pc i
452152 GR 6 |ILLINOIS ST...coviiiiirierierieeeieeieenns .1 07/01/2020. | PAYAOWN.......courvrrirreieiseiierinens [ eeeeeseeeissiseesinsinns | ceeens 2,400,000 2,400,000 | ....... 2,421,550 | ....... 2,404,730 | .o 2,400,000 | .coocveerineinn | e | 0 [ 148,800 | 07/01/2021.
70914P  PE 6 | PENNSYLVANIA (COMMONWEALTH OF). .. 1 07/15/2020. | Call @ 100.00.......ccorrrermrrerrmererns | ceverneeemseenssneniens | cvenen 4,000,000 .4,000,000 3,984,320 3,998,971 |.... 4,000,000 | oo e | e | 170,000 | 07/15/2020.
70914P  PF 3 | PENNSYLVANIA (COMMONWEALTH OF) .. | 07/15/2020. | Call @ 100.00... | e 4,290,000 4,290,000 | ....... 4,311,665 | ...... 4,291,525 | .o, R 4,290,000 | ... [ I [ 195,195 | 07/15/2021.
1799999. Total - Bonds - U.S. States, Territories & Possessions....... SR OO PO U PO PP PP PP PR PP PP PPPOPOPRRPPTPPPPOPORT PO 10,690,000 | ..... 10,690,000 | ... 10,717,535 | ... 10,695,225 | ...cooveneee. 0 [ (5,225) | ..ovoveriinnd 0 [ (5,225) | coovverirninn 0]... 10,690,000 |................ (V] (V) I 0]... 513,995 XXX
Bonds - U.S. Political Subdivisions of States
108151 T2 7 |BRIDGEPORT CONN .. | .. | 08/15/2020. | Maturity @ 100.00..........ccoovrrrermrers | crrrerrirmrieerverrnnens | cvrene 1,990,000 1,990,000 | ....... 1,990,000 | ....... 1,990,000 1,990,000 08/15/2020.
283734 NF 4 |ELPASOTEX .. 1 08/15/2020. | Call @ 100.00........cccrrreerreeernreerns | ceverneeereeeesaneeeens | ceen 2,915,000 | .......2,915,000 | .......2,915,000 | .......2,915,000 .2,915,000 08/15/2022.
412486  4W 9 |HARFORD CNTY MD. .1 07/01/2020. | Call @ 100.00.........cveomeverreerreeiens | coreeerneeesneeessneenns | aeeeens 4,000,000 | ...... 4,000,000 | ....... 4,096,480 | ....... 4,005,871 4,000,000 07/01/2021.

. 107/01/2020. | Maturity @ 100.00..........ccccomwcinmies | conmviisnniisniiianninns | 222,000,000 | .......2,000,000 | .......1,970,000 | ......1,998,011 | ..ccooovvonniies | 201,989 | [ e 1,989 | i | e 2,000,000

801495 C7 5 | SANTA CLARA CALIF UNI SCH DIST. co | e 2,000,000 | ....... 2,000,000 | ....... 1,970,000 | ....... 1,998,011 07/01/2020.
2499999. Total - Bonds - U.S. Political Subdivisions of States. ... .o conneiseissninns e 10,905,000 | ..... 10,905,000 | ..... 10,971,480 | ..... 10,908,882 | ..oooooveenns0 | 1inn(3,882) | o0 10 (3,882) | o0 [ 10,905,000 XXX
Bonds - U.S. Special R and Special A ment

00164T AA 6 |AMCEST 2007 AA28 - ABS.......cccrmvvrireirererrneriens .. | 07/15/2020. | Paydown.........ovvreverrererrrirnnriens v | e 233,011 244,397 238,872 233,011 01/15/2028.

040484 DU 8 |ARIZONA BRD REGENTS UNIV ARIZ SYS REV..... .| 08/01/2020. | Maturity @ 100.00.........ocvverernreenns [ rormrrrmerireriseiininns | e 1,260,000 | .......1,260,000 | ....... 1,260,000 | ....... 1,260,000 [ ..ocooveerrinns | eerrinerieniiins | eerieninenieee | eereenrnenenn0 | e | e 1,260,000 08/01/2020.

040484 DV 6 |ARIZONA BRD REGENTS UNIV ARIZ SYS REV..... .. 08/01/2020. | Call @ 100.00.........comrvmmrirerererrrnns [ e | s 2,740,000 | ....... 2,740,000 | ....... 2,740,000 | ....... 2,740,000 OO 2,740,000 08/01/2021.

041083 VB 9 |ARKANSAS ST DEV FIN AUTH SINGLE FAMILY ....| .. | 09/01/2020. | PAYAOWN........ccovvemermmeereremnrneriiens | cererssseesnesssssineeens | cevneennsd 404,936 | .......... 404,936 | .......... 404,936 | .......... 404,936 O 404,936 07/01/2043.

130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG ... | .. | 08/03/2020. | PAYdOWN........c.covrrirrriverrnrerennninnins | ceereresissisninerinnnns | cvrenes 1,393,140 | ....... 1,393,140 | ....... 1,393,141 | ....... 1,393,065 e | e 1,393,140 02/01/2042.

13034P UH 8 |CALIFORNIAHSG FIN AGY REV......ccovvvmerirmrerinnns .1 09/10/2020. | Call @ 100.00... e | e 275,000 | .......... 275,000 275,000 274,993 | ... . e | s 274,993 08/01/2025.

155751 CR 9 |CENTRAL VALLEY SUPPORT SVCS JT PWRS....... .. 09/01/2020. | Maturity @ 100.00.........cccouvvrercvrner | cerrerrererseirenineens | 201,000,000 | ... 1,000,000 | ....... 1,000,000 | ...... 1,000,000 | oo [ e [ e | s (VN TUOPIRRITE ISR 1,000,000 09/01/2020.

196479 F9 5 |COLORADO HSG & FIN AUTH - MBS.... .. | 09/01/2020. | PaydOWN.........evvrevirrererrnrinernens [ ceverineeserienniinenins | cereeren599,790 | ciinnvene 599,790 | .......... 617,651 | .......... 616,377 | .ovvvverrerrne | ne(16,587) [ oo [ v (16,587) [ ..ovovvveririrnnnne . 599,790 03/01/2048.

196479 V4 8 |COLORADO HSG & FIN AUTH - MBS.... .. 1 09/01/2020. | PaYAOWN.......courvrrcrrrrirerrnrineriens [ ceneeiseirsensinsinenens | cereenenn836,846 | covnnvn. 836,846 861,407 858,149 | ..oovovvrverrne | e(21,303) [ oo [ v (VAT RN IS 836,846 11/01/2048.

196479 XM 6 [COLORADO HSG & FIN AUTH... ..109/01/2020. [ Call @ 100.00........ovvevrrerrrerrnrirrerens | cerrvrrrerreriseerensninne | cererennnnn 15,000 | o 15,000 15,000 | oveereen 15,000 | i | e (0) [ | s {(0) 1 [FESTSTSRRTRNN [SRN 15,000 11/01/2027.

196480 EX 1 |COLORADO HSG & FIN AUTH... .1 09/01/2020. | PaYdOWN.......couvvrrererirrirnerrnriinens [ eererrnerineniseesssninns | evnerennen3 1,392 | i 31,392 | ... 31,392 | e . (01 I . 31,392 01/01/2050.

196480 GD 3 |COLORADO HSG & FIN AUTH.......ocovveiicrcireries .1 09/01/2020. [ DIFECL.......ouvvuvrreeerieirricrernrineenens | ceveneirereniseeennenens | ereneen 140,000 | v, 140,000 | .......... 140,000 cevnterernnenes | e || e 0 | ervererrerernes | v 140,000 11/01/2036.

25477P  NF 8 |DISTRICT COLUMBIA HSG FIN AGY. .. | 09/15/2020. | PaydOWN........oovvvrrererirrernerinrinnns [ erreernerirseeneennninns | crrerrnen 8,857 | o 46,857 v | e 46,857 06/15/2045.

296122 UT 9 |ESCAMBIA CNTY FLA HSG FIN AUTH.. .1 09/01/2020. | Call @ 100.00.........cocmrererereerneins [ corerrneerseriiseinensn | cereneenns 205,788 | .......... 205,788 e | s 205,788 11/01/2038.

299398 BH 9 |EVANSVILLE IND REDEV AUTH REDEV LEASE..... | .. | 08/01/2020. [ Call @ 100.00.........cccrvrmrvrmermrrrerns [ rerrvrineerenssiisinnns | enenee 2,000,000 | ....... 2,000,000 I 2,000,000 02/01/2021.

312909 3W 2 |FHR 1250 J - CMO/RMBS........oovorierrinerierieeienes .. | 09/01/2020. | Paydown v | e K4 I 371 05/15/2022.
312915 QG 9 |FHR 1491 1- CMO/RMBS........cccosvrvmmirierirriririreinns .. 1 09/01/2020. | PAYAOWN.......ooorvrrirnrieirniiniienns | e | cereererenes 3,769 | oo 3,769 04/15/2023. | 1...cvvvrrennee
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313398 P7 8 |FHR 2334F TD - CMO/RMBS.. .. | 09/01/2020. | PaYdOWN........ourvvmirirrirrinrinniinens [ e | ceveeneienes 1,331 ...1,331 ..1,393 07/15/2031.

31339D 2V 9 |FHR 2418 MB - CMO/RMBS... .. | .. 1 09/01/2020. | Paydown... wo | e 6,080 ....6,080 | ..............6,473 02/15/2022.

313390 QZ 4 |FHR2416D PG - CMO/RMBS..........cccoovvvireririrnns .| 09/01/2020. | Paydown... B I 28,475 | ..o 28,475 | . 30,555 . 02/15/2022.

3133N3 U9 3 |FH RE6008 - RMBS. .| 09/01/2020. | Paydown... wo | e 4,335,431 | ....... 4,335,431 | ....... 4,407,624 | ...... 4,403,199 | ..o ....(67,767) . USSR o I OO 76,213 | 11/01/2049.

3133N3 VG 6 |FHRE6015 - RMBS. .. 1 09/01/2020. | PAYAOWN.......oouvvrrireirrirseiinnrinens [ i | ceeens 4,279,896 | ....... 4,279,896 | ....... 4,342,088 | ....... 4,338,019 | ..cocvrrrirnns (58,124) | oo [ s (58,124) [ ..ovvoreverriaris | cerreh 279,896 | oo | v | e 0. 74,307 | 09/01/2049.

313373 BU 1 |FHR 1644 K - CMO/RMBS .. | 09/01/2020. | PaYAOWN.......courvrmvirrirriiirinniinens [ e | cerierenenes 3,100 12/15/2023.

3133TB 4G 2 |FHR 1991 PG - CMO/RMBS.... .. 1 09/01/2020. | PAYAOWN.......courvvnrirrrieirerineinens [ eemeeiesisseessssinenins | cereeeenenes 4,137 09/15/2027.

3133TC HE 1 |FHR 2018 PG - CMO/RMBS.... .. | 09/01/2020. | PaydOWN.........ovvvivirririniinninens [ e | e 1,39 01/15/2028.

3133TD 3A 2 |FHR 2037 HB - CMO/RMBS.... o]+ 1 09/01/2020. | PAYAOWN.......covmrvirrirrercrrriineriens [ errerieeineesssisenis | cevereeenenes 2,991 03/15/2028.

3133TH S8 1 |FHR 2118 PE- CMO/RMBS..........ccccovrivricrirciins .| 09/01/2020. | Paydown 01/15/2029.

3133TS F2 4 |FHR 2303 CK - CMO/RMBS.... .| 09/01/2020. | Paydown... 04/15/2031.

3133TU S7 4 |FHR 2357B QH - CMO/RMBS. .| 09/01/2020. | Paydown... 09/15/2031.

31358F M5 5 |FNR 1991-12 H - CMO/RMBS .| 09/01/2020. | Paydown... 02/25/2021.

31358G  5J 2 |FNR9165Z - CMO/RMBS .| 09/01/2020. | Paydown... 06/25/2021.

31358K DY 1 |FNR 1991-G36 ZB - CMO/RMBS.... .| 09/01/2020. | Paydown... 11/25/2021.

31358N  H3 9 |FNR G9229 J - CMO/RMBS .| 09/01/2020. | Paydown... 07/25/2022.

31358N M5 8 |FNR 92119 Z- CMO/RMBS.... .| 09/01/2020. | Paydown... 07/25/2022.

31358 EE 3 |FNR 92117 M - CMO/RMBS.... .| 09/01/2020. | Paydown... 07/25/2022.

31358Q ZE 8 |FNRG9259 D - CMO/RMBS... .| 09/01/2020. | Paydown... 10/25/2022.

31358R Y7 2 |FNR 1992-G66 KB - CMO/RMBS .| 09/01/2020. | Paydown... 12/25/2022.

31359D H5 5 |FNR 93155 PJ - CMO/RMBS.. .| 09/01/2020. | Paydown... 09/25/2023.

31359H NW 0 |FNR 1994-63 PK - CMO/RMBS... .| 09/01/2020. | Paydown... 04/25/2024.

31359H QP 2 |FNR 9476 KA - CMO/RMBS.... .| 09/01/2020. | Paydown... 04/25/2024.

31359L  ZF 5 |FNR 9519 ED - CMO/RMBS.... .| 09/01/2020. | Paydown... 01/25/2022.

31359N  2W 0 |FNR 9719A PG - CMO/RMBS. .| 09/01/2020. | Paydown... 04/18/2027.

31359V GF 4 |FNR 1999-1 PJ - CMO/RMBS. .| 09/01/2020. | Paydown... 02/25/2029.

3137BL AR 9 |FMMV M-036 A - CMBS .| 09/15/2020. | Call @ 100.00... 12/15/2029.

313921 JK 5 |FNR0157B PD - CMO/RMBS. .| 09/01/2020. | Paydown... 10/25/2031.

31392B SC 1 |FNR 026D L - CMO/RMBS, .| 09/01/2020. | Paydown... 01/25/2032.

31392C EM 2 |FNW 2002-W2 AF5 - CMO/RMBS... .| 09/01/2020. | Paydown... 06/25/2032.

31392E PC 8 |FNR 0258F PG - CMO/RMBS .| 09/01/2020. | Paydown... 09/25/2032.

31392K  5C 6 |FHR 2455 GK - CMO/RMBS..........ccoosriviiinriiniins .| 09/01/2020. | Paydown 05/15/2032.

31392K LR 5 |FHR 2450A PH - CMO/RMBS .. | 09/01/2020. | PaYdOWN.......coovvvervrerirrerrricrinnns [ eererrirerieneseesnnninns | creverennen 7,659 | i 05/15/2022.

31392M  5R 9 |FHR 2448R TX - CMO/RMBS .1 09/01/2020. | PaYdOWN.......couvvvrrererrrirserrnrinnns [ evrerrnerineeesennnninns | cvverennes 10,480 | civoiinnce 10,460 | ... .10,987 O I 10,460 05/15/2032.

31393X VH 7 .. | 09/01/2020. | Paydown.........covevererinriinrinniiens [ evverierinniennineii | ceernenn 330,974 | i, 330,975 | .......... 317,115 I I 330,974 05/25/2034.

3140JX EE 4 |FNB0O2832- .1 09/01/2020. [ PaYOWN........ocvvieirriireirerirernies | ceererirereeiseeennninns | cviees 2,236,162 | ....... 2,236,162 2,283,680 cr(46,438) | oo | e (46,438) I 2,236,162 09/01/2049.

3140K0 EL 8 |FNBO4638 - .1 09/01/2020. | Paydown.........ccoerieevierinricniiinnns [ | s 1,249,406 | ....... 1,249,406 | ....... 1,251,554 | ....... 1,251,418 | .o | e (2,012) | coovveic | s (V02 ) IR O 1,249,406 11/01/2049.

3140QB N5 3 |FN CA4011- .. 1 09/01/2020. | PaYAOWN......ccourvrnvrrerireercrierinens [ eereerierieserneesenins | eeeens 3,318,114 | ....... 3,318,114 | ....... 3,370,425 | ....... 3,366,208 1(48,094) | oo [ e (48,094) IO I 3,318,114 08/01/2049.

3140QC DT 0 |FNCA4613- .1 09/01/2020. | PaYAOWN.......oourvrrirreieirneiierinens [ eeeresneriesisseesnnins | ereeens 3,836,111 | ....... 3,836,111 | ....... 3,896,849 | ....... 3,892,920 11:(56,809) | cvvovvrnerrerin [ s (56,809) IO 3,836,111 11/01/2049.

3140QC PN 0 |FNCA4928 - .. 1 09/01/2020. | PaydOWN........cvvvuriiirieririerinins [ e | s 2,296,679 | ...... 2,296,679 | ....... 2,346,919 | .oovvieiiis B91TT) | s [ s (49,177) e | e 2,296,679 01/01/2050.

31418D JW 3 |FNMA3876-RMBS........cccovvrmrrrnns .| 09/01/2020. | Paydown... OO I 2,623,185 | ....... 2,623,185 | .......2,629,743 | ......2,629,343 | ...ccvcrvirirers | s (6,159) | cvvvreerrrirveens | e (6,159) B 2,623,185 12/01/2049.

34074M LW 9 |FLORIDA HSG FIN CORP REV.......ccoccmmrvmrrirerirnns .| 07/01/2020. | Direct v | e | i 75,000 | .ovoonee. 75,000 | .oovererera 75,000 | voviieeren 75,000 | oo | e | e | e [0 TP ISR 75,000 07/01/2030.
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34074M ND 9 |FLORIDA HSG FIN CORP REV - MBS.... .. | 09/01/2020. | PaYdOWN.......coomrvrrrirrirriinrinnriens [ corerireresnniinninenin | cevneiend 485443 | ... 485443 | .......... 485,443 ..485,443 e | s 485,443 07/01/2037.

34074M PF 2 |FLORIDA HSG FIN CORP REV - MBS.... v |+ [09/01/2020. [ PAYAOWN.........oourerrirerieirneirnrins | cereeeesenississeeiinees | erereens 300,881 | .......... 300,881 | .......... 300,881 ..300,897 | s 300,881 01/01/2043.

347622 CK 6 |FORT LAUDERDALE FLA SPL OBLIG..........cccceeueue .. | 08/04/2020. | Call @ 100.00..........cocvvmmrirerermrinns [ e | e 3,000,000 | ....... 3,000,000 | ...... 3,000,000 | ....... 3,000,000 e | e 3,000,000 01/01/2024.

41980U AB 7 |HAWAII ST DEPT BUSINESS ECONOMIC DEV & T | .. | 07/01/2020. | Paydown creeteneeeeessennens | e 101,840 | wovveneee 101,840 | covvvenee 101,835 | .ccovenee 101,840 B - 101,840 01/01/2031.

438701 RD 8 |HONOLULU HAWAII CITY & CNTY WASTEWTR..... | .. | 07/01/2020. | Call @ 100.00..........ccovvemrrermrirerirans [ oo | s 4,500,000 | ....... 4,500,000 | ....... 4,500,000 | ....... 4,500,000 | ..ovvoerineins [ e [0 e | s 4,500,000 07/01/2023.

438701 RE 6 |HONOLULU HAWAII CITY & CNTY WASTEWTR..... .. | 07/01/2020. | Call @ 100.00..........cevverrvererirererncs [ cormrrrerirenirenerinniens | s 1,000,000 | ....... 1,000,000 | ....... 1,116,630 | ....... 1,008,426 B 1,000,000 07/01/2024.

45201Y  F2 8 [ILLINOIS HSG DEV AUTH REV.......ccocomvrvrmrrrerirens <+ | 08/03/2020. | DIFECL........vveureeurerrereerrenesseirsensans | cereeinseessesinssnensns | cerneenns 305,000 | .......... 305,000 | .......... 305,000 | .......... 305,001 [ .evvenerrerene | e (1) [ | i) | e | v 305,000 08/01/2029.

45201Y YL 5 [ILLINOIS HSG DEV AUTH REV - MBS.........ccccoeuvueue .. | 09/01/2020. | PaydOWN.........cvvverirririnrineiiiens [ o | e 410,272 | .......... 410,272 2.398,906 | ...vevriveries [weee 11,366 [ o [ e 11,366 | i [ s 410,272 06/01/2043.

45203L  CT 8 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. | .. | 09/01/2020. | Paydown... v | s 30,933 | .o 40,802 — Yy e B I 30,933 09/01/2034.

454624 U4 7 |INDIANABD BK REV......ccooomiiirineiisrissiinsierienes .1 07/15/2020. | Maturity @ 100.00..........ccvrererrrenns [ eormrrmerireniieiininns | e 1,025,000 | ....... 1,025,000 | .......1,047,437 | ....... 1,029,242 | oo | eeenn(B,242) | e | e (8,282) | o | i 1,025,000 07/15/2020.

462467 NW 7 |IOWA FIN AUTH SINGLE FAMILY MTG REV. .1 09/01/2020. | Call @ 100.00.........coervererereerrrins | corerireernerinernenins | cevveiens 375,000 | .......... 375,000 | ..........375,000 | .......... 375,000 [0 I 375,000 02/01/2042.

49130T PC 4 |KENTUCKY HSG CORP HSG REV. o |- [ 08/26/2020. | Call @ 100.00..........cvomerrererrrrerins | ceererieeesenieniseens | cvvs 2,500,000 | ........ 2,500,000 | ....... 2,500,000 | ....... 2,500,000 B 2,500,000 01/01/2021.

49130T PR 1 |KENTUCKY HSG CORP HSG REV........ccccevvirrrin .. | 08/26/2020. | DIFECE.........ooerverrinriierireniiinirniins [ coreriesiinsiensinenin | e 160,000 | .......... 160,000 160,000 07/01/2033.

555555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/202 1+ 09/30/2020. | DIFECL........cvvrrersevenerrrersersseessrines [ eeeeesneesenisseesssnins | evverenees 10,000 | .cooovvrenee 10,000 B I 10,000 03/06/2025.

57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG.... .. | 08/31/2020. | DIFECL.........cvveumrreerrreerrrieiereeiecens [ eerereiieeenisneiiennns | e 610,000 610,000 . 610,000 09/01/2047.

57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG.... | .. | 08/31/2020. | Call @ 100.00 . .815,000 | ..........815,000 815,000 ..814,981 815,000 09/01/2037.

57419R  PL 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG.... .. | 08/31/2020. | DIFECL.........ccvveumrreerrrierrrieiereiierens | ceremeiieresinneiiennns | eereneens 245,000 | .......... 245,000 245,000 245,000 245,000 09/01/2040.

57419R  YY 5 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG.... |.. [ 08/31/2020. [ DIECt.........cccoiveurierrimrrirnrirenirenins | cevvneiienieninniiennns | cevereeens 125,000 | ..ccoveeee 125,000 | ....oooee. 125,000 ..124,998 125,000 09/01/2032.

57429 AL 0 |MARYLAND ST TRANSN AUTH LTD OBLIG REV....| .. | 07/01/2020. | Dr€CL...........cocoeomrreririnniinrisrinniins [ e | o 905,000 | .......... 905,000 | .......... 988,879 ..908,535 905,000 | ..ocvvvrererrrens | eerrrnerreninees | cerrrernennnn0 | i 58,644 | 07/01/2022.

575832 UG 3 |MASSACHUSETTS ST COLLEGE BLDG AUTH....... .| 07/13/2020. | Unknown... 2,355,000 2,355,000 | ...... 2,355,000 2,355,000 B 2,355,000 | .oocvierirenin | e | a0 [ 95,415 | 05/01/2025.

57586N  UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS .. | .| 09/15/2020. | Paydown... . ..30,812 30,932 30,900 ..30,812 . ...882 | 01/15/2046.

592195 AR 2 |METROPOLITAN NASHVILLE ARPT AUTH TENN... | .. | 07/01/2020. | Maturity @ 100.00.........ccccccevuvmerees | corrrerrmmrirsnrsennenens | 21,000,000 | ... 1,000,000 | ....... 1,000,000 | ....... 1,000,000 [ ..oceomeenernee | eerninerreeriins | veremeerneniene | ceerreenernenens0 | e | e 1,000,000 | ..oocevneererens [ errrreneriinninns | vveerinriinenc0 | s 55,370 | 07/01/2020.

59334H FU 4 |MIAMI-DADE CNTY FLA HSG FIN AUTH MULTI..... .| 09/01/2020. | Paydown 83,652 83,655 IO I 83,652 | ..oeereeriner [ e [ 0 | s 1,578 | 11/01/2038.

59447P  CQ 2 |MICHIGAN FIN AUTH REV......cooonsiemrinernerierirenns .| 09/01/2020. | Maturity @ 100.00.........evereerreine | coreerreernerineinenin | cerreenns 500,000 | ..........500,000 | .......... 558,415 | .......... 505,550 IO 500,000 | ..oveurerrrrens | eerrnerreninees | cerreerienennn0 | i 27,480 |09/01/2020.

60416Q FW 9 |MINNESOTA ST HSG FIN AGY .. | 09/01/2020. | Paydown.........couevirinriiniineiiens [ e | e 257,938 251,490 252,134 B I 257,938 | ..o e | e | 09/01/2041.

60416Q GK 4 |MINNESOTA ST HSG FIN AGY . .| 09/01/2020. | Paydown... .351,778 351,778 351,778 08/01/2046.

60416Q GM 0 |MINNESOTA ST HSG FIN AGY. .1 09/01/2020. | PAYAOWN.......oourvrrireririreirierinnns [ eeveeirneeieeineisssninns | cvveeeieees 98,711 10/01/2046.

60416Q HA 5 |MINNESOTA ST HSG FIN AGY .. | 09/01/2020. | PaYdOWN.......coorvvrrirrirriierineriens [ o | e 969,532 03/01/2048.

60416Q HE 7 |MINNESOTA ST HSG FIN AGY. .1 09/01/2020. | PaYAOWN......covurvrrirneineireiinerinens [ eveeesnersesisseesnsinns | creeens 1,362,931 | ....... 1,362,931 | ....... 1,358,523 | ...... 1,358,646 09/01/2048.

60416Q HG 2 |MINNESOTA ST HSG FIN AGY .| 09/01/2020. | PaydOwN.........cvvurviiriirinrierinnns [ e | s 1,168,751 | ....... 1,168,751 | ....... 1,168,751 | ...... 1,168,751 OO 1,168,751 | oo [ | v | s 18,834 | 11/01/2048.

60416Q HJ 6 |MINNESOTA ST HSG FIN AGY. .1 09/01/2020. | PaYAOWN.......courvrrerrireererierinens [ eveerinerieninseeseenns | erneens 1,027,509 | ....... 1,027,509 | ....... 1,027,509 | ....... 1,027,509 B 1,027,509 | ..oocvriveverns e | v | s 15,664 | 01/01/2049.

60416Q HL 1 |MINNESOTA ST HSG FIN AGY ...ooovvvrririnciieinne .. 1 09/01/2020. | PAYAOWN......ccourvrrirnrireiisrieeiiiens [ e | cerneenad 933,250 | .......... 933,250 | .......... 933,250 | .......... 933,250 [ ..evveerierins [ e [ e 03/01/2049.

60416Q HN 7 |MINNESOTA ST HSG FIN AGY .1 09/01/2020. | Call @ 100.00.........coovrverererrerrrins [ correrereereeinernenins | cereveinne 174,979 | v 174,979 06/01/2049.

60416Q HS 6 |MINNESOTA ST HSG FIN AGY. .1 09/01/2020. | Call @ 100.00.........cocmrvrrerereerrrins | cererirneerneriinernenin | cevreenns 318,274 | .......... 318,274 12/01/2049.

60416S 5C 0 |MINNESOTA ST HSG FIN AGY.....cccrmremrriirireiins .| 09/01/2020. | Direct 01/01/2035.

60636Y MJ 7 |MISSOURI ST HSG DEV COMMN MULTIFAMILY... |.. | 09/01/2020. | Paydown.........ccovvemmeremrrvmerrrenereens 01/01/2040.

60636Y ML 2 |MISSOURI ST HSG DEV COMMN MULTIFAMILY... |.. | 09/01/2020. | Paydown...........ccccccurverriunirienirns 10/01/2036.

60637B FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY | .. | 09/01/2020. | PAYOWN.........ccoervemrrnerirerirnrernnees [ eovrrermernerieneneenne | wvveereeer87,002 | cieiieec87,002 | crvirre087,002 | iveircen 87,002 [ oo | vvrieenrenn(0) | v | e (0) | e [ v 67,002 | ..ooovreerrners [ e | 0 | s 1,365 | 08/01/2036.

60637B ML 1 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY |.. | 09/01/2020. | PaydOWN.........ccorreveremeernerienirneens | oneernerinnninerieninee | eneenen.820,544 | ...i.820,544 | ..o 793,876 | ..e0ii 795,760 | oo | c0er 28,784 | i | e 28784 | i | s 820,544 | ....oovvverinens e | e | 12,500 | 06/01/2044.

647200 2G 8 |NEW MEXICO MTG FIN AUTH - MBS.... .. | 09/01/2020. | Paydown , 723 | 80,723 | 80,723 | e | e | e |0 [ | e 80,723 | oo | e | cvverrernnnnn0 [ 772 | 08/01/2035.

647200 4S 0 |NEW MEXICO MTG FIN AUTH .1 09/01/2020. | Call @ 100.00.........cocmrvrrerereerrrins | corerirneernerinernenin | cerereenns 280,000 | .......... 280,000 280,000 280,000 | ..ovvecrrerine [ everirenineeins e | ereeenennnnnnd0 | oo | s 280,000 | ..o | e | v | i 5,200 | 09/01/2040.

64966N AA 5 |[NEW YORKNY CITY HSG DEV CORP MILITARY.. | .. | 07/01/2020. [ PAYAOWN..........ocrvmrirnrirrriirianiinns | eerrimrieeiinsineisennes | enneiesinssinseinns | conneinnsnsinesnns | e | e | s | e | s | e 0 | e | e | eervesiennsens | e | s 0 | i 240 | 12/01/2021.
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64971Q 7Q 0 |[NEW YORKN Y CITY TRANSITIONAL FIN AUTH... | .. | 09/28/2020. | Unknown... O I 7,898,09 | ....... 8,000,000 B 7,898,096 | ....ocvvvvvrrerine | crrmrrirerirenins [ w0 [ 327,000 | 11/01/2030.
64972C BD 4 |NEW YORKNY CITY HSG DEV CORP.........ccccuvnee .| 09/15/2020. | Paydown... [ [ 8,658 | .oovrrrenne 8,658 06/15/2036.
64972C M6 7 |NEWYORKNY CITY HSG DEV CORP .... .| 09/01/2020. | Paydown.........ccccovvererinriiniinniiens I [ 59,308 | .ocvvnee. 59,308 10/01/2046.
658207 MA 0 |NORTH CAROLINA HSG FIN AGY .| 09/01/2020. | Direct O I 195,000 | ..ocvveeee 195,000 | ..........195,000 . 01/01/2030.
658207 NZ 4 |NORTH CAROLINAHSG FIN AGY.....cccovvvumirrnniinnns .| 09/01/2020. | Direct v | e | i 75,000 | .ovvoneee. 75,000 | oovvonnee. 75,000 | .oorernees 75,000 | covevveeeriei | eereeriinniinnes | evvveennnnnnene | evvsrrnnniennn0 v | s 75,000 01/01/2026.
658909 SU 1 |NORTH DAKOTA ST HSG FIN AGY.....cccruvuniviirinne + | 07/01/2020. | DIFECE........vveuverrerreierireneinireiins | crrerirerisnniissiinenin | cevnriens 760,000 | .......... 760,000 | ......... 757,872 | .......... 759,933 e | s 760,000 07/01/2038.
662903 MF 7 |NORTH TEX MUN WTR DIST TEX WTR SYS REV..| .. | 09/03/2020. | Call @ 100.00..........ccosuverrerrrremerens | cerrrerrmerserisenieeens | cvveeee 2,355,000 | ........ 2,355,000 | ....... 2,355,000 | ....... 2,355,000 | cveervierienes | eerrenineinens | eevneninneenenen | ernseennninnnn0 s | s 2,355,000 09/01/2021.
67178K AA 8 |OAKRIDGE TENN INDL DEV BRD LEASE REV...... .| 07/01/2020. | PAYAOWN........oorvivierirrinniiiniinnis [ i | conrienieniiesinnins | oo 12/15/2032.
677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV..... | .. | 09/01/2020. | Call @ 100.00... O I 1,055,000 | ....... 1,055,000 | ....... 1,055,000 | ....... 1,055,000 .| .......1,055,000 11/01/2041.
67756Q XK 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... | .. | 09/01/2020. | Call @ 100.00.........c.ccovvrrremrrrmreinns | cormrrirseirnsrinneieeins | coeneinne 175,000 | .ooveneee 175,000 | ..oooveeee 175,000 | ....cee. 175,001 | oo | v 2 | e | e [ | s 175,003 09/01/2038.
686087 MP 9 |OREGON ST HSG & CMNTY SVCS DEPT MTG...... + | 07/01/2020. | DIFECE........vveuverrirrrierirenrieeiseeins | cererireesseeisssinenin | cevvniens 725,000 | .......... 725,000 | ......... 725,000 | ......... 725,000 | ..oovvocrierns [ e e | s 725,000 07/01/2033.
686087 ZL 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG ..... o | 07/01/2020. | DIFECL........coveereecrieerreeeeeeeiseiessiens | coeeeiessessiesssensin | cvreeeiens 265,000 | .......... 265,000 265,000 264,995 | .... 5 | s 265,000 07/01/2038.
686430 ER 6 | ORLANDO FLA CMNTY REDEV AGY TAX .1 09/01/2020. | Call @ 100.00.........comrvrmrrerermrinns [ e | s 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ....... 1,000,000 OO 1,000,000 09/01/2021.
686430 EZ 8 |ORLANDO FLA CMNTY REDEV AGY TAX ... ..| .. | 09/01/2020. | Maturity @ 100.00. v | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ....... 1,000,000 IO 1,000,000 09/01/2020.
708797 AN 5 | PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M. | .. | 09/01/2020. | Paydown I [ 23,376 | ............ 30,777 30,777 30,840 B I 23,376 08/01/2035.
71884A UZ 0 |PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX..... | .. | 07/01/2020. | Maturity @ 100.00.........ccocoreremrenee [ rermrrrerirerirneersieinns | v 1,540,000 | .......1,540,000 | .......1,540,000 | .......1,540,000 .1,540,000 07/01/2020.
71884A VP 1 |PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX..... | .. | 07/01/2020. | Maturity @ 100.00.........ccooereremrernne [ eormrermrrrneriseissenns | e 2,000,000 | ...... 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | e 2,000,000 07/01/2020.
786106 GN 8 | SACRAMENTO CNTY CALIF.......cocconivvnirrerirerinns .1 08/17/2020. | Call @ 100.00.........comrvrmrererirnrirnns [ e | s 3,565,000 | ....... 3,565,000 | ....... 3,920,324 | ....... 3,611,474 B 3,594,112 08/15/2021.
83755N  FY 3 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY | .. | 08/12/2020. [ DIr€Ct..........ccevvinriimiinniiinniiieiienins | cevvssiiesississiiinnis | e 475,000 | .......... 475,000 | .......... 475,000 | .......... 475,007 475,000 | ..o [ oo | e | 12,443 | 11/01/2035.
870000 HH 2 |SWARTHMORE BORO AUTH PA COLLEGE REV... | .. | 09/15/2020. | Maturity @ 100.00...........ccccomvvcvriee | correriininniicsniveiins | cevereiens 700,000 | .......... 700,000 | .......... 700,000 ..700,000 700,000 | ..o | e | e | 20,650 |09/15/2020.
882750 NE 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS.... .. | 09/01/2020. | Call @ 100.00. .165,000 165,000 ...164,900 ..164,994 165,000 07/01/2041.
88275F NU 9 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGL.. | .. | 09/01/2020. | Call @ 100.00... 110,000 . 09/01/2039.
88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGL.. | .. | 09/01/2020. | Paydown B I , 09/01/2047.
88275F PY 9 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGL.. | .. | 09/01/2020. | Call @ 100.00... . 404,331 09/01/2033.
91528N  AA 9 |UNM SANDOVAL REGL MED CTR INC COLO........ .| 07/20/2020. | DIrECt.........ooovvecrinriiciieniisrisniins [ e | e 170,000 | ........170,000 | ... 170,000 | .......... 170,000 170,000 07/20/2036.
91743P DD 4 |UTAH HSG CORP...... .. | 09/23/2020. 51,282 02/21/2050.
91743P DE 2 |UTAH HSG CORP...... .. | 09/21/2020. . 60,432 03/21/2050.
928120 Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M | .. | 09/01/2020. | PaydOWN............ccvvmrverevirnrernriniiins | cervmerirerireeeneeennns | verernenn 404,574 | L 404,574 | L....... 404,574 ..404,287 12/25/2043.
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M | .. [ 09/01/2020. | PaydOWN...........ccveerererrneernerrnniinns | cervmeerneniseisenanees | verernen. 548,772 | 110 BABTT2 | e 545,772 ..545,772 10/25/2037.
928120 Q6 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M | .. | 09/01/2020. | PaydOwN............ccomrvrevirerinriiniiins | cervmeriverireninniennns | vernennn 340,101 | i 340,101 | .......... 340,101 | .......... 340,079 340,101 06/25/2041.
928120 Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG...... .. | 09/25/2020. | Paydown... | 821,088 | 821,088 821,088 821,088 . 821,088 10/25/2049.
928120 Q8 4 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG...... .. 109/25/2020. | Call @ 100.00..........courveeremrveemrriens | crvererrirennirneniiens | e 215,324 | 215,324 215,324 | o [ [ e |0 | 215,324 12/25/2049.
928120 XA 1 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG...... .. | 09/01/2020. | PaYdOWN........oovvrrrrrrererirnrieerirens [ ceverineerneriensinenins | cereenen 126,799 | i 126,799 ...136,626 e | s 126,799 03/25/2038.
928120 XB 9 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R |.. [ 09/01/2020. [ PaYdOWN.........c.ovvvrevrrrirneernrrnenins | cererneriseeseninnninens | cverernenene 79159 | i, 79,159 | ... 85,294 O I 79,159 03/25/2038.
92813T EE 6 |VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP. | .. | 09/01/2020. | PAydOWN.........ccorvemiinriienirerinnins [ ovriieiinniienieninns | e 877,152 | ooouee 877,152 | .......... 876,796 e | e 877,152 08/25/2042.
928172 UY 9 |VIRGINIA ST PUB BLDG AUTH PUB FACS REV..... | .. | 08/01/2020. | Maturity @ 100.00. OO I 7,000,000 | ....... 7,000,000 | ...... 7,173,530 | ....... 7,012,023 B 7,000,000 | .cvooeverrerennns | erverrrenieeinns | 0 [ 332,500 |08/01/2020.
93730P AH 9 |WASHINGTON BIOMEDICAL RESH FACS 3 WASH | .. | 07/01/2020. | Maturity @ 100.00.........ccccoevmrines [ rovmrivmnirerinriiniins | s 4,145,000 | ....... 4,145,000 | ....... 4,145,000 | ....... 4,145,000 | ..ocovirinnies [ [ [0 i | 4,145,000 | .ooocvvnriiein [ e [0 [ 208,535 |07/01/2020.
93978X EQ 9 |WASHINGTON ST HSG FIN COMMN.... .1 09/01/2020. | Call @ 100.00.........cooevvrrerererrrrins [ corerireerreinerinenin | cevveeens 315,000 | .......... 315,000 | ..o.oee 315,000 [ I 312,827 | oo | 2,173 | 2,173 | 6,412 | 09/01/2040.
93978X ER 7 |WASHINGTON ST HSG FIN COMMN.... .| .. 109/01/2020. [ Call @ 100.00........cevrmererrrrrerireeens | cereeeereerireeiseeienees | erereens 480,000 | ......... 480,000 | .......... 479,438 IO 480,000 | ...cvveererriiens | errrnerireninees | cerreerienenn0 | i 10,036 | 05/01/2041.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME] .. | 09/01/2020. | DIrECt.........coovvvuerernriierirnniririrnriins | coverirnriisniisninenis | e 315,000 | .......... 315,000 | .......... 311,852 e | s 315,000 | ..o | enrivenieninnns | e | 5,513 | 09/01/2046.
977123 ZD 3 |WISCONSIN ST EXTENDIBLE IAM COML PAPER.. | .. | 07/01/2020. | Call @ 100.00. | e 6,345,000 | ....... 6,345,000 | ....... 6,345,000 | ....... 6,345,000 e | 6,345,000 | ... [ I [ 310,905 | 07/01/2023.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ..o i ....111,853,843 |...111,972,997 |...113,021,434 |....106,846,885 | ............... 0 ]..(394,043) ] ...cccoouvnad 0]... (394,043) | ...ovvvinnnns 0 ]..111,883,057 | .....cco...c.d [V (29,215) | ....... (29,215) | ..3,894,201 XXX
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Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A-ABS......coiiiiiiiriirrereceiieceneeees .| 07/16/2020. | PaydOWN...........covveeerreeriiireniirens | cvereiieneiirenenirenenins | evvennernenees 188 | 185 | i L 155 05/16/2042.
00038R AA 4 |AASET 2019-2A-ABS .| 09/16/2020. | Paydown... 204,192 204,192 10/16/2039.
000778 4W 0 |AMAC 2002-9 A30 - CMO/RMBS.... .. 109/01/2020. [ PaydOwN............coovervearvirenerrennns | cevvreneirenenrnneirens | cverevirenneeennni2l0 | evviivericeecn 270 [ i 273 | oo 261 12/25/2032.
000780 NL 6 |AMAC 2003-12 2A - CMO/RMBS.........ccccovvumriiniianes . [09/01/2020. [ PaydOWN..........cocvveiiieririnniicnnins | e | cvveiiennennn398 | civeiiienernnn 383 | i 358 | oo 346 12/25/2033.
00100F AC 9 |ACIS 2014-3 A1F - CDO .1 08/01/2020. | Paydown...........ccocvvemviisneiianciians | conveiisnniisneiisnniens | 1,005,398 | 1......1,005,398 | ...... 1,000,371 | ....... 1,004,400 02/02/2026.
00102D AC 2 |ACIS 145 A2 -CDO .. [ 08/01/2020. [ PaydOwN...........ccoovrvererrirarirrennns | ceviveneireneireneirens | ceveeeeen 763,710 | 1000 763,710 | e 763,710 | .oooueee 763,710 11/02/2026.
001406 AA 5 |DCAL 2015A1-ABS D| 09/15/2020. | Paydown... 02/15/2040.
00176C AL 5 |AMMC XII X - CDO .. | 08/10/2020. | Paydown... 11/10/2030.
00176D AE 9 |AMMC 13R X - CDO......cccoovvrvireririene .. | 07/24/2020. | Paydown 07/24/2029.
00176D AG 4 |AMMC 13R A1R-CDO .. | 07/24/2020. | Paydown... 07/2412029.
00180A AA 7 |AMSR 2020-SFR1A- CMBS.. .. |- 09/01/2020. | Paydown... 04/17/2037.
00184@ AA 4 [AMAZON (EUCLID OH) CONTROL PASS-THRU..... .. | 09/30/2020. | Paydown.........covmrueerierinriniiinnns [ e | crrerrnnni28,912 | i 26,912 26,912 26,897 06/30/2039.
00191# AA 3 |AMAZON (TUCSON AZ) CONTROL PASS-THRU.... | .. | 09/30/2020. [ PaydOWN............cocourveemmviremniranens | cevereneireneiienninens | cerveeeennn 28,901 | i 28,901 | . 28,901 28,876 26 LT I 28,901 08/31/2039.
00191@ AA 5 |AMAZON (OKLAHOMA CITY OK) CONTROL. .| 09/30/2020. | PaydOwn.........cooviieiirinriiniiinnis [ | e 53,856 | ............ 53,856 | ..ccoovne. 53,856 | ..ccooonees 53,851 | ..o . 53,856 09/30/2039.
00192) AA 4 |APS 2016-1 1A - CMO/RMBS.. .. | 09/01/2020. | Paydown... .272,078 242,490 258,014 | .oovvvcrrernne [ 14,0684 [ s [ e 14,084 | s | 272,078 07/27/2057.
00193* AA 5 |AMAZON (TULSA OK) CONTROL PASS-THRU....... .. 1 09/30/2020. [ PaYAOWN..........coveerrriecriirriienens | ceviiereiieneiiseniiens | cevvienees 56,311 | oo 56,311 | o 56,311 | oo 56,308 | ...ccooverrrenne 56,311 09/30/2039.
00206R CE 0 |AT&TINC .. | 08/05/2020. | Tender Offer..........c.ccouvermremmvcnns [ e | v 4,517,040 | ....... 4,000,000 | ....... 3,987,840 | ....... 3,994,475 OO 3,995,201 03/11/2024.
00206R DD 1 |AT&TINC .. | 08/05/2020. | Tender Offer............cccocoureemmmeernnes | covvvereirecerreniirins | cve 7,961,621 | ....... 7,000,000 | ....... 6,951,910 | ...... 6,969,734 e 6,973,000 f \ 01/15/2025.
00206R HL 9 |AT&TINC .| 07/08/2020. | Call @ 100.00..........coevvmerrerirmrinns [ e | e 1,053,587 1,000,000 | .......... 982,970 ..996,040 997,016 2,984 2,984 92,810 |01/15/2022.
00214M  AA 1 |ARLFR 1406 A1- ABS.... . | .- | 09/15/2020. | Paydown... 428,109 428,109 418,175 421,577 428,109 06/15/2044.
00225# AA 3 |AMAZON ( GRAND RAPIDS, MI') CONTROL PASS. | .. | 09/29/2020. | Paydown... . 26,666 26,643 26,666 09/30/2039.
00432C CW 9 |ACCSS 2005-B A3 - ABS .. [ 07/25/2020. | Paydown............c.couvvvvnmviinneiiinnns | ceviivsnniisnniisnniinns | 129,975 | 1100 129,975 | 119,902 | .......... 123,352 BN I 129,975 07/25/2035.
00436M AA 3 |AALLC 181 A-ABS .| .. | 09/02/2020. | Paydown... 278,341 278,351 BN I 278,411 12/02/2033.
004375 FG 1 |ACCR 2006-1 A4 - RMBS..........cccoovvvmmriverinrircrirens .| 09/25/2020. | Paydown... 1,258,000 SB70,411 | s [0 97,156 [ s [ e 97,156 | | 1,467,567 04/25/2036.
004421 HR 7 |ACE 2004-HE3 M2 - RMBS . .. | 09/25/2020. | Paydown... . 69,491 89,171 11/25/2034.
00452P  AD 9 |ACIS 2015-6 A2 - CDO......coovvorrrrirrrrierrieceiirennnin .. [ 08/01/2020. [ PaydOWN...........rveemrveerrirerniiennns | e | v 1,373,998 373,998 | oo | eereirene(0) s [ e 0) [ | e 1,373,998 05/03/2027.
006346 AS 9 |ADMSO 181A-ABS . .. 109/15/2020. [ PaydOWN...........ccooorvinriinriiinnns | cevisnniineiisnniens | e 104,440 | ........ 104,440 | ... 104,616 | ... 104,592 | .....cccoooiiinns | corneena(152) [ oo | crviiennd(152) | e | s 104,440 11/16/2048.
007036 GS 9 |ARMT 2005-2 2A1 - CMO/RMBS..........cccocommrrirarneens .. | 08/01/2020. [ PaydOWN..........cocveerrviciiieriiienens | ceveieneiieneiieneiiens | cerviieeees 52,399 52,399 06/25/2035.
007036 SE 7 |ARMT 2005-9 5A1 - RMBS.......cccoovvumrivmrirerirenirenns .. | 09/25/2020. | PaydOwN.........cvvrivreririniiienicnnns [ e | e 63,276 63,276 11/25/2035.
00703Q AD 4 |ARMT 2006-3 A11-RMBS .. | 09/25/2020. | Paydown... et | e 214,832 | .......... 214,832 | .........129,844 , <L) N I 214,832 08/25/2036.
00751Y AB 2 |ADVANCE AUTO PARTS INC.....cccoomvrvirerrieriiins .. 109/17/2020. | Call @ 100.00..........cmmveerrrrirerrrerns [ crveiereiiereiiereiiens | v 3,157,710 | ....... 3,000,000 | ....... 2,999,040 | ......2,999,803 | ...ccoovrrrmrnis | crrreriinns B7 | e [ e 67 | oo | e 2,999,870 01/15/2022.
009088 AA 3 |AIR CANADA-ABS.... .| €] 07/01/2020. [ PaYdOWN.............vvorririiiinriinins [ e | e | coreeesnesisneinnns 06/15/2029.
009088 AB 1 |AIR CANADA-ABS.... o [ C| 07/01/2020. | PAYAOWN.......ooovvorcririiiceiieniiis [ coiereiieneiieneiiinens | cevvissessisseseienies | ceveeneseeseseesenens 06/15/2029.
009090 AA 9 |AIR CANADA 2015-1 PASS THROUGH TRUST - A. | C| 09/15/2020. | PaydOWN..........covoeverirermiinnineriiens | coierirsniinnsinsiinenin | cevnneens 325,681 | .......... 325,681 325,681 325,681 09/15/2028.
009090 AB 7 |AIR CANADA 2015-1 PASS THROUGH TRUST - A. | C | 09/15/2020. | Paydown... 09/15/2024.
009098 A* 5 |CTL-AMAZON FORT WORTH FUNDED................. .| 09/10/2020. | Paydown 11/10/2039.
00981@ AA 9 |CHILDREN'S HOSPITAL MEDICAL CENTER OF AK|.. | 09/15/2020. | Paydown... 08/15/2050.
01447Y AB 0 |ALESC1A2-CDO... .| 07/15/2020. | PaYAOWN........c.ooovvecreerrivieniiirens | oerevieneeienenieeniins | e 10,151,875 | ..... 10,151,875 7,719,848 242,173 N 10,151,875 10/15/2033.
01448Q AA 8 |ALESC IV A1-CDO... .. | 07/30/2020. | PaYdOWN........oocvvvririrririinrineiiens [ o | e 438,099 | .......... 438,099 | .......... 411,965 | .......... 408,217 | oo 00000 29,882 | i | 00000i29,882 [ o | s 438,099 07/30/2034.
014487  AA 2 |ALESC V A1 -CDO.....coovivirriiriireceireeerieeneeenens C| 07/01/2020. | PAYOWN........ocveereeeceiieceiiineiis | eoeereiiemenisnesienens | sevveeenesseneienens | cevoenesieseseesenens (0 ST IO 12/23/2034.
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01448X AA 3 |ALESC 6 A1-CDO... .. | 09/23/2020. | Paydown.... ..115,141 ...103,894 .93,490 03/23/2035. | 1FE....

01448Y AB 9 |ALESC VI A1B = CDO.....couvvrrrrrireerseiseiseriseieens .. | 09/23/2020. | Paydown.... 72,004 07/23/2035. | 1FE....

01449C  AA 8 |ALESC VIII ATA-CDO....cceooviriririicissieniens .| 09/23/2020. | Paydown..........cccoveverinnicniveiiens [ e | ceeennn 58,083 | 058,083 | ... 44,361 | .. 43,266 12/23/2035.

01449C AB 6 |ALESC VIIIA1B-CDO .. | 09/23/2020. | Paydown.... 67,496 12/23/2035.

01449W AA 4 |ALESC X A1-CDO .. | 09/23/2020. | Paydown.... 10,913 09/23/2036.

01450B  AA 6 |ALESC XV A1 - CDO....coevvvrririerieereiseinerineniens .| 09/23/2020. | PaydOwn.........oovvrcvererinrinnrinninens [ ceverierinneenninnins | corerneenn 217,758 | 1000 217,758 | ......... 199,306 | .......... 197,140 12/23/2037.

01741R  AF 9 |ALLEGHENY TECHNOLOGIES INC... .| 09/21/2020. | Stifel, Nicolaus & Co., Inc. ...884,000 ...850,000 ...859,401 08/15/2023.

02146P AF 2 |CWALT 2006-HY12 A5 - CMO/RMBS. .. | 09/01/2020. | Paydown 08/25/2036.

02146T AL 1 |CWALT 2006-24CB A11 - CMO/RMBS. .. | 09/01/2020. | Paydown.... 08/25/2036.

02150V AA 3 | CWALT 2007-HY7C A1 - RMBS.. . [ 09/25/2020. | Paydown 08/25/2037.

02152A AS 8 |CWALT 2007-16CB 4A1 - CMO/RMB .. | 09/25/2020. | Paydown.... 08/25/2037.

02315Q AA 6 |AMBAC LSNILLC .. | 09/30/2020. | Paydown.... 02/12/2023.

023778 AB 2 |AMERICAN AIRLINES INC - ABS... .. | 09/22/2020. | Paydown 03/22/2029.

023770 AB 0 |AMERICAN AIRLINES 2013-2 PASS THROUGH ..... .| 07/15/2020. | Paydown.... 07/15/2024.

02660L AA 8 |AHMA 2006-4 A11 - RMBS.. .. | 09/25/2020. | Paydown.... 10/25/2046.

02660T AR 4 | AHM 2004-1 4A - RMBS.. . 1 09/01/2020. | Paydown 04/25/2044.

02660T CS 0 |AHM 2004-4 4A - RMBS.. .| 09/01/2020. | Paydown.... 02/25/2045.

02660T DH 3 |AHM 2005-1 6A - RMBS .| 09/01/2020. | Paydown.... 60,404 06/25/2045.

02660T EK 5 |AHM 2005-2B 1A1 - RMBS.. .. | 09/25/2020. | Paydown 137,285 09/25/2045.

02660T EQ 2 |AHM 2005-2B 4A1 - RMBS.. .| 09/01/2020. | Paydown.... 52,469 09/25/2045.

02660V AE 8 |AHMA 2005-1 311 - RMBS.. .. | 09/25/2020. | Paydown.... 4127 11/25/2035.

02665U AA 3 |AH4R 2014-SFR2 A - ABS.. ... | .. [ 09/01/2020. | Paydown.... .87,383 10/17/2036.

02665X AA 7 |AHAR 2014-SFR3 A - ABS.......covveirireinirierinniienes .. | 09/01/2020. | PaydOwN.........ovvrevererenrernrienirens [ eeverierernrienninnns | e 130,931 | 1100010 130,931 | ... 132,287 | o 131,557 12/18/2036.

02666A AA 6 |AH4R 2015-SFR1 A - ABS.. .| 09/01/2020. | Paydown.... 207,161 206,292 04/17/2052.

02666B AA 4 |AH4R 2015-SFR2 A - ABS.. ... | .. [ 09/01/2020. | Paydown.... | e cerren 43,468 | 43,467 | ............ 43,441 10/17/2052.

02666Q G7 2 | AMERICAN HONDA FINANCE CORP.........c.ccouvvrne .. | 09/21/2020. | Maturity @ 100.00..........evvrerercrense [ errmerrrerierirseeneeinns | v 9,000,000 | ....... 9,000,000 | ....... 8,973,080 | ....... 8,997,878 09/21/2020.

026929 AA 7 |AHM 2006-3 111 - RMBS .. | 09/25/2020. | Paydown.... ...180,053 ...224,804 12/25/2046.

03063N AD 9 |ACRE 2010-ART 2FX - CMBS we | | 07/15/2020. | Paydown.... 5,999,982 6,000,000 01/14/2029.

030728 RC 1 |AMSI 2004-FR1 AB - RMBS.........coocovrrrrrinrrierircens .. | 09/01/2020. | Paydown 05/25/2034.

03215P BN 8 |AMRES 1997-1 A7 - RMBS .| 09/01/2020. | Paydown.... 03/25/2027.

03215P DM 8 |AMRES 1998-1 A5 - RMBS <. | . | 09/01/2020. | Paydown.... 10/25/2027.

03235T AA 5 |ACEF 2014-1 A= CMO....oiiimirineierieriieesesineii .| 07/20/2020. | Paydown 12/20/2024.

03674X AF 3 |ANTERO RESOURCES CORP... .. | 08/25/2020. | Tender Offer.. 1,903,500 | .......2,400,000 | ..........996,000 | ....... 2,281,053 ....(429,000) | 06/01/2023.

037411  AZ 8 |APACHE CORP. ... | .. | 08/18/2020. | Tender Offer.. e . 3,007,731 | ......2,917,000 | ......2,907,111 | ....... 2,914,521 |.... . . . v | 1,816 | 1,816 | 138,132 | 04/15/2022.

038370 AA 0 |AQFIT19AA-ABS....c.covvviriricrrireriereseriniis .. 1 09/15/2020. [ PaydOWN..........cvvvevrrrercriinrniinnens | cevverrieniinneninnes | eerreer.695,839 | ..........695,839 | ..........895,731 | ......... 695,740 | ...coovvrverrne | e 100 s o100 | s | v 695,839 | ..o [ | e 0. 14,569 | 07/16/2040.

038779 AA 2 |ARBYS2015-1 A2 - ABS .. | 08/28/2020. | Various. 6,685,367 6,685,000 10/30/2045.

04002Q AA 0 |AREIT 18CRE2 A - CMBS... .| 09/16/2020. | Paydown.... . ...636,987 | ... . . . 636,987 11/16/2035.

04249@ AD 3 |THE ARMY & AIR FORCE EXCHANGE SERVICE... |.. [ 09/15/2020. | PaydOwN............ccovvvemevemerernrenenenns 38,336 | .coevrrrerirenes | eerrrerrrenn(0) | e | e (0) e | i 38,336 10/15/2024.

04544P AD 1 | ABSHE 2006-HE5 A4 - RMBS .. | 09/25/2020. | Paydown ...301,447 ...301,447 . ...250,584 301,447 07/25/2036.

048269 AA 2 |ATLANTIC CAPITAL BANCSHARES INC.. .. | 09/30/2020. | Call @ 100.00 5,000,000 5,000,000 5,000,000 5,000,004 5,000,000 09/30/2025.

048677 AA 6 |ATLANTIC MARINE CORPS CMNTYS LLC .| 07/01/2020. | Adjustment.... 06/01/2022.

05178R  AA 3 |AURORA MILITARY HSGII LLC.... .1 07/01/2020. | Call @ 100.00... 12/15/2020.
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05178T  AA AURMIL 2011A 11 - ABS.......oivvnririsnrineens .. | 07/15/2020. | Paydown... .14,908 | ... 14,908 .14,908 214909 | | i (0) | e | e (0) e | e 14908 | e [0 [ 868 | 07/15/2034.
05279@ AA 9 |AUTOLIV CONTROL LEASE-BACKED PASS-THRU |.. | 09/15/2020. | Paydown... L5424 | 54,241 | ... 54241 | ..........54,241 JEUTOTPOROPRON o I OO 1,483 | 05/15/2034.
05369A AD 3 |AVIATION CAPITAL GROUP LLC... . | 08/11/2020. | TORONTO DOMINION BANK 4,240,500 | ....... 4,400,000 | ....... 4,340,028 | ....... 4,350,873 | ..cocvvvrinnes | 862 [ s [, 862 | i | 004,355,735 | | (115,235) | (115,235) | ..... 187,550 | 08/01/2025.
054303 BA 9 |AVON PRODUCTS INC 09/22/2020. | GOLDMAN......ccvveoererrrinneinnes [ o | e 6,382,500 | ....... 6,000,000 | ...... 5,989,680 | ....... 5,996,728 | ...oooovvvienns | eereeeennB88 [ s | 688 || 005,997,416 | | ..385,084 | L 385,084 | ... 429,333 | 03/15/2023.
05492A AC 5 |BFNS2017-1 A-CDO.....covvivirieirienisricsiineiies 09/10/2020. | Call @ 100.00 01/25/2029.
05532E CE 3 |BCAP 2009-RR10 9A2 - CMO/RMBS . | 09/01/2020. | Paydown... 06/26/2037.
05532M AG 2 |BCAP 2009-RR15 4A2 - CMO/RMBS 09/01/2020. | Paydown... 05/27/2036.
05532T AF 9 |BCAP 2010-RR1 2A2 - CMO/RMBS.... . [ 09/01/2020. | Paydown... 06/27/2045.
05533G  CN 7 |BCAP 2010-RR9 6A1- CMO/RMBS.... 07/28/2020. | Paydown... 10/26/2035.
05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS............ccccoouuee. 09/01/2020. | Paydown..........cocevvemrinriieniinninens [ e | e 176,480 | .......... 181,406 | .......... 158,931 | .o 173,212 | i | 00000 3,268 | i | 3,268 [ | s 176,480 06/26/2037.
05539B AD 6 |BCAP 2012-RR3 1A4 - CMO/RMBS.... .. [09/01/2020. [ PaydOWN.............cooorvvrriinniiinnns | e | e 596,854 | ......... 596,854 | .......... 545,376 594,388 | ..o | 002,886 | i | e 2,486 | e | 596,854 12/29/2037.
05540X BK 8 |BCAP 2012-RR4 5A5 - CMO/RMBS.... .. 109/28/2020. [ PaydOWN............cvverreeerrieeriiienens | ceviieceiieceiieneniens | eeveeenes 162,960 | .......... 162,960 | .......... 151,553 ..162,960 | s 162,960 05/27/2036.
05541C AZ 1 |BCAP 2012-RR7 5A1 - CMO/RMBS.... .1 09/01/2020. | PaydOWN.........cvvriiirieriniierinnns [ e | s 2,219,461 | ....... 2,219,461 | ....... 1,930,931 | ....... 2,196,415 B 2,219,461 03/26/2047.
05541D AU 0 |BCAP 2012-RR8 4A3 - CMO/RMBS.... .1 09/21/2020. | PaYAOWN........oooorveerreircerieneiiens | vereeieneeienesienenens | eveeead 634,684 | .......... 634,684 524,408 581,592 | ..covoverrerrne [200083,093 [ i [ 00053,093 | s | v 634,684 11/26/2036.
055451 AX 6 |BHP BILLITON FINANCE (USA) LTD.. 09/21/2020. | Tender Offer.. 6,294,400 | ....... 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | .ooooviniiiens | e 5,000,000 10/19/2075.
05545) AJ 8 |BCAP 15RR34A1 - CMO/RMBS. .. | 09/26/2020. | Paydown... .193,199 193,199 ..172,430 ..183,979 193,199 02/25/2037.
05549V AA 6 |BDS2018-FL2 A- CDO |- | 08/17/2020. | PAyOWN.......ooovverreerrreiereiieciiins [ e | e 628,137 628,137 628,530 . 628,137 08/17/2035.
05570W  AJ 7 [BNPP 2009-1 A6 - CMO/RMBS...........coovoivirriinrianns .| 09/01/2020. | Paydown... 1,325,117 | ....... 1,325,117 | ....... 1,167,759 | ....... 1,314,161 | .coocrene B 1,325,117 08/27/2037.
05581J AA 2 |BNSF RAILWAY COMPANY 2015 1 PASS-THRU.... |.. | 07/01/2020. | PAYAOWN........c..iriuirriereiiineiiiins | oereeiemesiesesieneiens | eeomemeessessssennesans | veeessesesessesenns 06/16/2028.
05584@ AA 9 |BGS HUNTSVILLE 2016 CONTROL PASS-THRU.... | .. [ 09/15/2020. | Paydown... 126,633 ..126,633 126,633 08/15/2035.
05584A AA 8 |HGVGI17AA-ABS.... .. | 09/25/2020. | Paydown... 141,293 141,264 141,293 05/25/2029.
05586* AA 9 |BGS SPARTANBURG 2017 CONTROL.. .. 109/15/2020. [ PaydOwN...........ccooerveererrereniiirenens | cevvreneireneireneinens | cererennn 90,664 | Lo 90,664 ....90,664 07/15/2032.
05587* AA 8 |PVTPL FEDEX SPARKS - ABS .. 1 09/15/2020. [ Paydown............c.courvvinmviinnniiannns [ ceviisnniisneiisneiinns | cerieeennnn81,932 | i 81,932 | . 81,933 03/15/2037.
05588 AA 7 |BGS HUNTERSVILLE 2017 CONTROL.. .. 109/15/2020. [ PaydOwN...........ccooververerrierenrirenens | cevereneireneireneinins | cerveeeenee 10,196 | i 70,196 | ... 70,196 | ..o 70,197 05/15/2038.
05590# AA 9 |BPHQ 2017 CONTROL PASS-THROUGH TRUST... |.. | 09/15/2020. | Paydown..........cccocvvmrinmiirerinninnin [ eovriivnnirenireniinniens | 1,194 | i 41,194 41,194 11/15/2032.
05607Y AC 5 |B2R2015-1A2-ABS.... .. | 09/01/2020. | Paydown... 1,275,512 ,276,150 05/15/2048.
058927 AG 9 |BAFC 2006-A 3A2 - CMO/RMBS. .. 109/01/2020. [ PaydOWN............ccveerveeerrirnerirennns | eevirerrireneirnneiinns | cervenenn 19,963 | i 21,384 02/20/2036.
058931 AD 8 |BAFC 2006-3 2A1 - CMO/RMBS .. 109/01/2020. [ Paydown............c.couvvvimmviinnniiannns [ ceviisnniisnniisneiiins | e 14,647 | 19,883 03/25/2036.
058931 BL 9 |BAFC 2006-3 5A8 - CMO/RMBS. .. 109/01/2020. [ PaydOWN...........ccoooervererviirenriirenens | cevireneireceireneinens | cerveeenn 15,942 | i 16,227 | ... 16,470 | ............15,828 03/25/2036.
058933 AN 2 | BAFC 2006-D 5A1 - CMO/RMBS. .. | 09/01/2020. | Paydown.........cooveveerinriinninniiens [ e | e 249,351 | i 249,719 239,418 248,837 05/20/2036.
05946X H7 1 |BAFC 2005-H 3A1 - CMO/RMBS. . | .. 09/01/2020. | Paydown... 11/20/2035.
05946X XP 3 |BAFC 2005-E 3A1 - CMO/RMBS............ccocoevvimrinnnas .| 09/01/2020. | Paydown 05/20/2035.
05946X Y7 2 |BAFC 2005-8 2A8 - CMO/RMBS .. | 09/01/2020. | Paydown... . 01/25/2036.
05946X YV 9 |BAFC 2005-F 2A1 - CMO/RMBS .. 109/01/2020. [ PaydOwN...........coocervvrervierecrirennns | ceveveceireneireneiiens | cereeeeennd3,783 | i 54,575 50,856 09/20/2035.
05948X T2 7 |BOAMS 2004-A 2A2 - CMO/RMBS.. .| 09/01/2020. | Paydown.........ccomrvererinrinricniicnnns [ evmniverirenisnienniens | cvvenennen 11,019 | i 11,019 .10,854 02/25/2034.
05949A H8 6 |BOAMS 2005-A 2A1 - CMO/RMBS.. o[- 09/01/2020. | PaydOWN.........ccvverveeceiieceiireneiis [ eorereiieneiireneirennns | cveeen 54,735 | 54,735 .52,922 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 - CMO/RMBS.............coevveniienee .| 09/01/2020. | Paydown 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS.... .. | 09/01/2020. | Paydown... 09/25/2035.
05949C HM 1 |BOAMS 2005-I 1A1- CMO/RMBS... .. | 09/01/2020. | Paydown... 10/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS .| 09/01/2020. | Paydown... 11/25/2035.
05949C KX 3 |BOAMS 2005-J 4A1- CMO/RMBS .. 1 07/01/2020. | Paydown... 11/25/2035.
05949C KX 3 |BOAMS 2005-J 4A1- CMO/RMBS..........cc.ccourverinnnes .1 09/01/2020. | Paydown.........ccooveveevinrinnicnniinnns [ e | cvvvenneen 12,208 | i 12311 | 11,080 | 11/25/2035.
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05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS, .| 07/01/2020. | PaydOwn.........ovveeverrenrrnerinerinens [ ceverienennninnnnenns | eeevnnneee 507 | i 14,691 | 13,907 [ e [ [ B85 [ s [ 65 | e | s 14,567 01/25/2036.

05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS. .1 09/01/2020. | Paydown.........ovvneernreernnrinernens [ cerveerneinerinneinens | seereeeensni 28,000 | ciiiiii00i28,208 | ovriei0i26,690 [ oo [ | e 1,310 [ [ 1310 | | s 28,000 01/25/2036.

05950M AJ 9 | BAFC 2006-G 3A3 - CMO/RMBS.... .| 09/01/2020. | Paydown... s 29,689 | ..o | 20000 29,689 [ i | i 328,228 07/20/2036.

05950P AF 0 |BAFC 2006-H 2A3 - CMO/RMBS. .|+ [ 08/01/2020. [ PAYAOWN.........ccooervrrrrrircenerinernne | eevvrverieeeseesssninens | cvererneeeni82,839 | 183,255 | 1055407 | o 81,116 | i | e 1,323 B I 62,439 09/20/2046.

05950T AC 9 |BOAMS 2006-B 2A1 - CMO/RMBS...........ccccovvviianee .1 09/01/2020. | Paydown..........ccovvurevinrinnicniiinnns [ | e 98,987 | i 62,174 | ..o 37,353 | it 57,930 | e | e 1,057 | s | e 1,057 [ | i 58,987 11/20/2036.

05951F AB 0 |BAFC 2007-1 T1B - RMBS .| 09/01/2020. | Paydown... ....3,452 ....3,409 01/25/2037.

05951K AN 3 | BAFC 2006-7 A12 - CMO/RMBS .| 09/01/2020. | Paydown... .70,312 09/25/2036.

059510 AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS... .| 09/01/2020. | Paydown... 10/25/2036.

05951V AV 1 | BAFC 2006-I 6A1 - CMO/RMBS .| 09/21/2020. | Paydown... ...69,718 .69,718 | ... 57479 |. . ..69,718 12/20/2046.

059522 AA 0 |BAFC 2007-C 6A1 - RMBS.......ccconvvomiiriirerierireens .. 1 09/21/2020. | PAYAOWN......coooervrriirrireiiniieniiiens | e | cerneenns 374,867 | .......... 374,867 | ......... 322,385 | .......... 334,549 | oo [00n80,318 | s [ s 40,318 | oo | e 374,867 05/20/2047.

059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS .. | 09/01/2020. | PaYAOWN.......coourvvrerirrerrrinrineriens | cererireessneissrnenin | ceveeiens 218,900 203,135 219,368 | ..o | s 1464 | ... 1,933 ....(469) 05/20/2036.

059523 AX 8 |BAFC 2007-57A1 - CMO/RMBS .1 09/01/2020. | PAYAOWN.......couverrirerinrirnerisrinnns [ eemerineeieeisneesnnnins | ceevnersesineesnnnins | cevineeene 3,436 | covriiins 31,276 | oo 0L ....(708) e 07/25/2047.

05952G AT 8 |BAFC 2007-D 3A1 - CMO/RMBS. .. | 09/01/2020. | PaydOWN.........ovvverirrirriinrineiirens [ o | e 143,618 | ......... 143,996 | .......... 141,116 | ..oooeee 143,993 | .o ...(375) e | s 143,618 06/20/2037.

05952G AV 3 | BAFC 2007-D 3A3 - CMO/RMBS. .. | 09/01/2020. | PAYAOWN.......coourvvrrirrirerinrineriens | cereeinseessseiinsisenins | cerneenns 206,658 203,059 207,198 ...(539) B - 206,658 06/20/2037.

05953Y AH 4 |BAFC 2007-4 A1B - RMBS. .| 09/01/2020. | Paydown... ...15,540 ,091 324 . 05/26/2037.

05954D AL 0 |BAFC 2007-E 6A1 - CMO/RMBS. .| 08/01/2020. | Paydown... .29 T 7 ..199 07/22/2047.

05956E AB 8 |BAFC 2010-R6 1A2 - CMO/RMBS... .. 1 09/01/2020. | Paydown... 44,205 ..145,585 vereen816 816 | s 146,401 02/27/2035.

059738 AA 5 |BANC 2019-CRE6 A - CMBS. .1 09/15/2020. | PaydOWN.........cvveriiirierinrierinnns [ e | s 1,941,287 | ....... 1,941,287 | ....... 1,806,280 ..941,230 135,008 | s | s 135,008 IO 1,941,287 09/17/2036.

05990E AD 2 |BAFC 2012-R6 2A2 - CMO/RMBS... .. | 09/26/2020. | PAYAOWN.......coorvrrrrrrirerinrineriens | cereeiseesserinsinenin | ceveneinne 194,120 | ocvvnnee 194,117 | v 168,932 189,980 [ .o | s 4,140 | o | e 4,140 B - 194,120 07/28/2036.

05990H AH 6 |BAFC 2010-R2 1A3 - CMO/RMBS... .1 09/01/2020. | Paydown..........coueverinricniinniiens [ e | e 230,751 240,285 | ......... 152,034 | ......... 225,996 | ....occooonn. 230,751 08/26/2037.

05990H AQ 6 |BAFC 2010-R2 3A4 - CMO/RMB: .| 09/01/2020. | Paydown... .207,948 207,948 202,164 200,960 207,948 07/26/2035.

05990H AT 0 |BAFC 2010-R2 4A3 - CMO/RMBS... .. 1 09/01/2020. | PAYAOWN......cooorerreirrireiisriseiiens | cereeineisnesiinsinennns | ceveneinns 122,750 135,961 | .ovvvenee 113,864 | ......... 127,840 | .o 122,750 08/26/2037.

06424@ AA 1 [BANK OF TEXAS (HOUSTON, TX) .| 09/15/2020. | PaYdOWN........ouvvervierirrireierinnns [ e | cveverinens 82,159 | oo 82,159 | . 82,664 82,653 IO I 82,159 12/31/2029.

06760P AN 1 |BABSN 2018l B2 - CDO .1 09/10/2020. | Call @ 100.00.........cooeremrrrerereeraes [ eererrrnerieniseeeninns | e 7,000,000 | ....... 7,000,000 | ....... 7,000,000 | ....... 6,998,401 IO 6,998,296 07/20/2029.

07325D AF 1 |BAYV 2006-C 1A5 - RMBS .. 1 09/01/2020. | Paydown.........couivirinriiniinniiens [ e | e 135,093 | ..cooeeee 135,093 ..135,158 B - 135,093 11/28/2036.

07384M 4K 5 |BSARM 2004-10 231 - CMO/RMBS. .| 09/01/2020. | Paydown... 01/25/2035.

07384M Q8 8 |BSARM 2004-3 2A - CMO/RMBS.... .| 09/01/2020. | Paydown... 31,932 07/25/2034.

07384M S7 8 |BSARM 2004-5 2A - CMO/RMBS.... .| 09/01/2020. | Paydown... 56,175 07/25/2034.

07384M S8 6 |BSARM 2004-5 3A - CMO/RMBS.... .. 1 09/01/2020. | PAYAOWN......ccourerrerreirerinriseriens | cereeiseissenisssssnenin | ceveneenns 149,769 | ...c.o.uc. 149,769 | .........151,778 | ......... 151,208 e | s 149,769 07/25/2034.

07384Y KF 2 |BSABS 2003-AC4 A - RMBS .| 09/01/2020. | Paydown... v | e 231,813 | .......... 231,814 234,277 232,243 e | e 231,813 09/25/2033.

07384Y TL 0 |BSABS 2004-SD2 4A - CMO/RMBS.... .| 09/01/2020. | Paydown... B [ 5,259 | .oovieens 5,259 | v 5,318 | v 5,264 B I 5,259 03/25/2044.

07386H PD 7 |BALTA2004-12 2A1-CMO/RMBS.........cc.ccocvvcrinnee .| 09/01/2020. | Paydown 01/25/2035.

07386H QZ 7 |BALTA2005-2 2A3 - CMO/RMBS... .| 09/01/2020. | Paydown... . 04/25/2035.

07386H UG 4 |BALTA 2005-52A1 - CMO/RMBS... .| 09/01/2020. | Paydown... I (- 1,653 | oo 1,653 07/25/2035.

07386Y AE 4 |BSARM 2007-5 3A1 - CMO/RMBS.. .| 09/01/2020. | Paydown... JOOR IO 270,590 | .......... 276,426 08/25/2047.

073870 AG 2 |BALTA2007-2 2A1 - CMO/RMBS... .. | .. | 09/01/2020. | Paydown... I (- 2,696 | .oovrrenne 4,965 04/25/2037.

073879 GN 2 |BSABS 2004-AC5 A2 - RMBS..........ccoconrrvmrrieiirens .| 09/25/2020. | PAYAOWN........oouvvrrireririseiierinnns [ eeneereeeieeiseisssinns | cvveeeieees 14,224 | ... 14,224 | ..o 10,633 | 1o 13,883 [ s | 38T i e 38T | | e 14,224 | e | 0 | 10/25/2034.

073879 M5 4 |BSABS 2005-AC6 2A1 - CMO/RMBS.. o+ 1 09/25/2020. | VAHOUS........ourvemrerrererirrereeserinens [ eeeeriersesesseessniens | coneens 1,911,975 | ... 1,911,975 | ......1,934,680 | ......1,913,090 | ..cooovvvrmvcee | corree(1,115) [ cooirvincins [ (L TI5) s | oo 1,911,975 | i | e | e 0 [ 09/25/2020.

073880 AG 1 |BSARM 2007-1 3A1- CMO/RMBS. .. 1 09/01/2020. | PAYAOWN......ccoorvrrrrreireirnrineiiens | cereeineisnenissssnenin | cevereinns 102,562 | .ocveneee 100,286 | ..ovverr84,527 | 198,319 | i | o243 | | e 283 | | 102,562 [ e [ | e | 02/25/2047.

07389N AC 9 |BSABS 2006-SD4 2A1 - CMO/RMBS.. .1 09/01/2020. | PaydOown.........cvvmrvierinrinricniinnns [ e | crverrnen 2,793 | i 22,793 10/25/2036.

07401C  AS 2 |BSARM 2007-4 211 - CMO/RMBS oo | [09/01/2020. [ PAYAOWN.........oourerrrrcrirrirnerinninns | cervnerieneseessnsinnns | vererneneni2l,102 | i, 27,702 06/25/2047.

09774X AU 6 |BCM 1999-A A3 - ABS........ccoovvmiiimriniiinrinniiinnis .1 09/01/2020. | Paydown.........ccoovvveevinrinnicnniinens [ e | e 5,169 | s 5,169 03/15/2029.




Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

8'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond
0 Current Year's Interest / NAIC
r Unrealized | Year's |Other-Than- Total Total Foreign| Book/Adjusted |  Foreign Stock Stated | Designation
ei Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange | Carrying Value | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Impairment | B./A.C.V. Change in at Disposal | Gain (Loss) | 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./A.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Symbol

109641 AG 5 |BRINKER INTERNATIONAL INC.......cccovvvuirinrrins .| 08/13/2020. | INT'L FC STONE.. 5,085,938 5,250,000 5,038,898 5,144,957 5,163,312 I (77,374) | ....... (77,374) | ..... 153,708 | 05/15/2023. | 4FE....

11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013 | C | 09/20/2020. | Paydown | een...386,435 | ..........386,435 | ..........386,881 | ..........386,648 | ... e . . 386,435 | .... JOOTR RTRTRRRRIR ISPRRN 0. 13,403 | 12/20/2025.

12189P AJ 1 |BNSF RAILWAY CO PASS THROUGH TRUST ....... .| 07/15/2020. | PAYAOWN.......oouivrrireririrneireeriinins [ e | cvveerienes 53,624 | .ccoonne. 53,624 | .ccoone 63,165 | .oovvrnees 56,352 | covovrenerinns | e 2,728) | e | e 2,728) [ e | i 53,624 | ..oovierinnins | e | s 0| e 3,607 | 07/15/2022.

12325 AA 9 |BUSINESS DEV CORP OF AMER.........cocoemivmerins .. | 08/14/2020. | Call @ 100.00.........ccomvvererereerrrins [ correrereererisersenens | e 11,000,000 | ..... 11,000,000 | ..... 10,990,000 | ..... 10,998,720 09/01/2020.

123262 AN 7 |BJETS 2018-1 A- ABS .| .. | 09/15/2020. | Paydown | e 187,183 | 187,153 | ... 187,149 | .......... 187,187 02/15/2033.

12326Q AA 2 |BJETS 191 A-ABS....coiicirieiesriesieeeneins .. | 09/15/2020. | PaYdOWN........oovvvervierirrirriierinens [ e | e 1,216,185 | ....... 1,216,185 | ....... 1,216,143 | ....... 1,216,154 07/15/2034.

12326R  AA 0 |BJETS 182A-ABS .| 09/15/2020. | Paydown.... 526,398 526,405 06/15/2033.

12479R  AB 3 |CAUTO 2014-1A-ABS... .| 09/15/2020. | Paydown.... 10/17/2044.

12479R  AD 9 |CAUTO 2017-1 A1 - ABS. .. | 09/15/2020. | Paydown.... 04/15/2047.

12479R  AE 7 |CAUTO 2017-1 A2 - ABS. .| 09/15/2020. | Paydown 04/15/2047.

12489W EL 4 |CBASS 2002-CB1 B1- RMBS. .. | 09/25/2020. | Paydown.... 08/25/2030.

12489W JQ 8 |CBASS 2004-CB4 A6 - RMBS. .| 09/01/2020. | Paydown.... 05/25/2034.

12510H AA 8 |CAUTO 2020-1 A1 - ABS. .. | 09/15/2020. | Paydown 02/15/2050.

12510H AB 6 |CAUTO 2020-1 A2 - ABS. .. | 09/15/2020. | PaYdOWN.......coorvrcrreercrisrieeriens [ ceveriseinerissninens | veereennnn03,002 | e..o...63,092 | ..o 63,082 02/15/2050.

12510H AC 4 |CAUTO 2020-1 A3 - ABS.... .| 09/15/2020. | Paydown.... 65,675 02/15/2050.

12527E  AD 0 |CFCRE 2011-C1 A4 - CMBS . 109/01/2020. [ PaydOWN............vvvrevirrernrirncrinerins | cervrverireneneeesnienens | v 1,583,275 | .......1,683,275 | .......1,622,089 | ....... 1,587,326 04/15/2044.

12529E 4 | CFMT 20HB2 A - CMO/RMBS. .. | 08/25/2020. | Paydown.... 04/25/2030.

12529 AA 4 |CFMT 20HB2 A - CMO/RMBS.... .. | 09/25/2020. | Paydown.... 04/25/2030.

12529F 1 | CFMT 20HB3 A - CMO/RMBS. . [ 09/25/2020. | Paydown 05/25/2030.

12530M AB 1 |SORT 201 A2 - RMBS, .| 08/17/2020. | Paydown.... 07/15/2060.

12530M AB 1 |SORT 2020-1 A2 - ABS, .. | 09/15/2020. | Paydown.... 07/15/2060.

125431 AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS. .1 09/01/2020. | PaYAOWN......coorernrrnrirerinrineninens | cerveriseernesinsernenins | veeeeeernn 45,839 | 146,683 | ... 19,427 | e 44,412 06/20/2036.

12543X AD 8 |CWHL 2006-19 1A4 - CMO/RMBS.........ccccovrvverirnes .| 09/01/2020. | PaydOwn.........ovvrevererinrinnrinniirens [ ceverierernrienninnins | e 179,013 | 1002192,020 | ......... 176,657 | .......... 177,657 01/25/2037.

12544B  AE 3 |CWHL 2007-HY5 3A1 - CMO/RMBS .. | 09/01/2020. | Paydown 36,946 09/25/2037.

125523 CH 1 |CIGNA CORP woee| - | 09/15/2020. | Maturity @ 100.00. . 999,377 09/15/2020.

125585 AF 6 |CIT 951 AB - ABS.....cooiireriericeceiseierieseeeinens .. | 08/15/2020. | VaIIOUS........ourvrrrrrererrererneirnereens 08/15/2020.

12558M AG 7 |CITHE 2002-1 AF6 - RMBS........oooomvirrrrierieiineenns .| 09/01/2020. | Paydown.... 02/25/2030.

125634 AG 0 |CLIF 2013-1 NTS - RMBS . .| 09/18/2020. | Paydown.... . 03/20/2028.

125634 AL 9 |CLIF 133 NTS-RMBS.......ccoocvmrrunnee .. | 09/18/2020. | PaydOowN.........ovvvmrvrrrireirrrieniinens 11/18/2028.

125634 AN 5 |CLIF 2014-1 NTS - RMBS......ccccovmivririnriinriniriens .. | 09/18/2020. | Paydown.... 06/18/2029.

125634 AQ 8 |CLIF 2014-2 NTS - RMBS, . .. | 09/18/2020. | Paydown.... . 10/18/2029.

12566U AN 4 | CMALT 2007-A2 113 - CMO/RMBS..........cccovvvrrrinnes .| 09/01/2020. | Paydown.........ccorvrmrereirriieniinns 02/25/2037.

12566V AE 2 |CMALT 2007-A4 1A5 - CMO/RMBS..........cccovvvuerennee .| 09/01/2020. | Paydown.... 04/25/2037.

12585@ AA 4 |CHP (FRESNO CA) CONTROL PASS-THRU TRUST].. | 09/15/2020. | Paydown.... | | e 352,473 | 352,473 ...352,473 02/15/2028.

126117 AR 1 |CNAFINANCIAL CORP.......cccooveririririnrierirerienes .1 09/16/2020. | Call @ 100.00.........ccovrvmmrererirmrenns [ oo | s 3,143,820 | ....... 3,000,000 | ...... 2,988,780 2,998,822 08/15/2021.

126320 AW 3 |COMM 2014-CCRE18 A4 - CMBS.. .. | 09/01/2020. | Paydown.... 362,275 362,275 365,881 07/17/2047.

12635R AW 8 | CSAIL 2015-C4 A3 - CMBS .| 09/01/2020. | Paydown.... 11/18/2048.

12640W AC 4 |CSMC 2008-3R 1A2 - CMO/RMBS..........covvemrernerinns .. | 09/01/2020. | Paydown 07/28/2037.

12641P  AE 4 |CSMC 2009-R A3 - CMO/RMBS .| 09/01/2020. | Paydown.... 10/26/2038.

12641P AN 4 |CSMC 2009-R 2A3 - CMO/RMBS... ... | .| 09/01/2020. | Paydown.... 05/29/2035.

12641P AR 5 |CSMC 2009-R 2A6 - CMO/RMBS... ... | .| 09/01/2020. | Paydown.... . e . . 0 |43 | 05/29/2035.

12641P BA 1 |CSMC 2009-R 4A4 - CMO/RMBS... . 109/01/2020. | Paydown............covvvrevierinnicnnins | cerivevrenisnieniennns | cverreeenn82,971 | 82,971 | 1ii0.62,580 | 181,794 | i | e . . e . 11/26/2035.
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12641P  BC 7 |CSMC 2009-R 4A6 - CMO/RMBS.... .| 08/01/2020. | Paydown... 11/26/2035.

12641P BN 3 |CSMC 2009-R 6A3 - CMO/RMBS.... .| 09/01/2020. | Paydown... 09/27/2038.

12641P  BR 4 |CSMC 2009-R 6A6 - CMO/RMBS.... .| 09/01/2020. | Paydown... 09/27/2038.

12641P  BR 4 |CSMC 2009-R 6A6 - CMO/RMBS.... . | .. | 08/01/2020. | Paydown... 09/27/2038.

12641P  BR 4 |CSMC 2009-R 6A6 - CMO/RMBS..........c.cccoorvrvnnnn. .| 09/01/2020. | Paydown 09/27/2038.

12641P  CJ 1 |CSMC 2009-R 9A4 - CMO/RMBS.... .| 09/01/2020. | Paydown... 09/27/2038.

12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS.. .| 09/01/2020. | Paydown... 09/26/2037.

12641Q  AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS.. .| 08/01/2020. | Paydown... 07/26/2037.

12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS.. .| 07/01/2020. | Paydown... N 07/26/2037.

12641Q AP 7 |CSMC 2009-7R 5A2 - CMO/RMBS .1 09/01/2020. | Paydown..........ccovevevrinriiniiniiinens [ e | e 404,864 | .........404,864 | .......... 404,864 | ......... 404,298 | .....ovovienns | i 566 | ..o [ i 566 | ..o | s 404,864 | ..o [ e | e 0. 14,750 | 11/26/2035.

12641Q  AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS.. .. | 09/30/2020. | PAYAOWN.......coovvrrrrrrircerrrinrinens [ ernerierirneesneeinnnns | ceereensenesnenssnnens | vereeerninensne080 | v | s (7,161) | oo (7, 11/26/2035.

12641Q AW 2 |CSMC 2009-7R 6A1 - CMO/RMBS.. .| 07/01/2020. | Paydown... 09/26/2035.

12641Q AY 8 |CSMC 2009-7R 6A3 - CMO/RMBS.. .. | 08/01/2020. | Paydown... 09/26/2035.

12641Q BF 8 | CSMC 2009-7R 7A4 - CMO/RMBS.. .. | 09/25/2020. | Paydown... 12/26/2036.

12641Q BQ 4 |CSMC 2009-7R 8A6 - CMO/RMBS.. .| 09/01/2020. | Paydown... 05/26/2036.

12641Q BX 9 |CSMC 2009-7R 9A4 - CMO/RMBS.. .| 09/01/2020. | Paydown... 08/26/2035.

12641Q CH 3 |CSMC 2009-7R 111 - CMO/RMBS.. .1 09/01/2020. | Paydown..........cccoeeveerinricniinciiinns [ e | e 401,787 | 401,786 | e 401,786 02/26/2035.

12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS .| 09/01/2020. | Paydown... 29,516 01/26/2036.

12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .1 09/01/2020. | PAYAOWN.......courvrerrrrrrirerinrinens [ eeerriensenisseessnins | cesvssersessnsesenins | cevesssens 22,659 | oo 11,139 01/26/2036.

12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS .. | 08/01/2020. | Paydown..........ccovvuerevimrinricniinnns [ e | e 25,944 | i 25,944 24,806 06/26/2037.

12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS.. .| 09/01/2020. | Paydown... .15,186 06/26/2037.

12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS .| 08/01/2020. | Paydown... 06/26/2037.

12641Q DM 1 |CSMC 2009-7R 151 - CMO/RMBS .. | 09/25/2020. | Paydown... 04/26/2037.

12641Q DP 4 |CSMC 2009-7R 153 - CMBS/CMO/RMBS... .| 09/01/2020. | Paydown... 04/26/2037.

12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS .| 09/25/2020. | Paydown... 03/25/2037.

12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS.. .. | 09/24/2020. | PAYAOWN.......ourvrerrrerirrireriniinens [ crveriensesisseesseins | ceevsessesesseesenens .| 03/25/2037.

12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS. .| 09/01/2020. | Paydown... ..62,802 . 03/26/2037.

12641Q EV 0 |CSMC 2009-7R 1A1 - CMO/RMBS.. .. | 09/01/2020. | PaYdOWN.......ooorvvrrirrirriierineiiens [ coerierisnniissinenin | cevnniens 299,816 | .......... 299,816 299,816 299,559 03/01/2036.

12641Q EY 4 |CSMC 2009-7R 1A4 - CMO/RMBS.. <+ | 09/30/2020. | PAYAOWN......ccourvvrerrrirerinrineriiens [ cereeisneisesissisnesins | oerssneesssssseseses | oeeesessssessessnses | seeesssessssessansesnees | consesnens (10,380) | .vvveerareaes | reerreireinnns (10,380) | .... 03/26/2036.

12641Q FE 7 |CSMC 2009-7R 2A3 - CMO/RMBS.. .. | 09/01/2020. | PaydOwN.........cvvveviririnriiniineiiiens [ e | e 247,562 | .......... 247,562 | ......... 163,068 ..240,842 e | e 247,562 08/27/2035.

12641T AB 2 |CSMC 2009-5R 1A2 - CMO/RMBS.. o]+ 1 09/01/2020. | PAYAOWN.......covmvvrrirrirerinirireriens | cereeirseessesinerinenin | cerneeend 510,006 | .......... 545,871 | ... 416,146 .426,014 B 510,006 06/26/2036.

12642N  BQ 0 |CSMC 2009-15R 3A1 - CMO/RMBS.............cccccouunee. .. | 09/28/2020. | Paydown..........ccoovuirinricniiiniiens [ e | e 112,126 | .......... 112,126 | .......... 108,201 | .......... 111,236 | oo | o890 | s 890 [ i | i 112,126 03/26/2036.

12646U AK 4 |CSMC 2013-IVR1 A2 - CMO/RMBS.... .. | 09/01/2020. | PAYAOWN.......coourvrrrirrerrrinirneriens | cererireeseeinerisenin | cevvneend 689,584 | ......... 689,584 | ......... 644,761 ..651,231 IO I 689,584 03/25/2043.

12646W AH 7 |CSMC 2013-IVR2 A2 - CMO/RMBS.... .. 1 09/01/2020. | PAYAOWN......ccoorvrrrerrirerisrineriens | cereeinseessseinssnenin | ceveneinns 774,130 | ooeeee 774,130 | .......... 723,327 ..730,366 IO I 774,130 04/27/2043.

12646X AJ 1 |CSMC 2013-IVR3 A2 - CMO/RMBS.... .1 09/01/2020. | PaydOwN.........cvvrveirierirnrierinnns [ e | s 1,265,844 | ....... 1,265,844 | ....... 1,198,596 | ....... 1,205,068 OO 1,265,844 05/25/2043.

12647G  BZ 0 |CSMC 2013-IVR4 A20 - CMO/RMBS.. .. 1 09/01/2020. | PAYAOWN......ccoorvrrrrrrererinrineriens | cereriseesseiinsinenin | ceveneinne 138,304 | ..ccoouuee 138,304 | .......... 135,084 | .......... 135,531 B - 138,304 07/27/2043.

12647H BC 9 |CSMC 2013-8R 4A2 - CMO/RMBS..........cocoovcrvnrrrns .. | 09/25/2020. | PAYAOWN.......coorvrriinrireriniieeiiiens | ceeeiseisseiinsinenin | cerneennd 680,432 | .......... 747,304 | .......... 542,401 | ......... 657,428 | ..ooovrrvernne [00023,004 [ i [ 023,004 | i | 680,432 12/30/2036.

12647P  AK 4 |CSMC 2013-7 A6 - CMO/RMBS .. 1 09/01/2020. | PaYAOWN......ccourvevrrerireererierinens [ eeeerierienesneesenins | ceeens 1,070,866 | ....... 1,070,866 | ....... 1,032,047 | ...... 1,033,851 B 1,070,866 08/25/2043.

12648H BB 0 |CSMC 14IVR2 B1 - CMO/RMBS .. 1 09/01/2020. | PAYAOWN......ccovrvrrrrreireiinrineiiiens [ cereeineisnenissisnensns | cerneenns 313,630 | ..coovce. 313,630 | .......... 307,357 | ovveerencerneeinnens [ evrnrnnniennne | eenen8,273 [ [ eeeendB,273 | s | s 313,630 04/25/2044.

12648T AQ 2 |CSMC 2014-IVR3 B1- CMO/RMBS. .. | 09/01/2020. | PaydOWN.........cvvverirrinriniineiiiens [ o | e 253,067 | .......... 253,067 251,643 | oo v | e 1424 i [ 1424 | | 253,067 07/25/2044.

126650 AN 0 |CVSHEALTH CORP - ABS. o]+ 1 09/10/2020. | PAYAOWN......ovvrevrirerierinerierinee | ceireenseesssssnesienins | seveneenn 78,867 | .ovvvrnen 78,867 | wovverneens 80,663 | ..ooovvneen 79,229 | oo | eerererne(362) | o | evreersenn(362) [ o | v 78,867 10/10/2025.

126650 AW 0 |CVSPAS NOTES CTF - CMBS......ccoovvomireriirriinnes .1 09/10/2020. | PAYAOWN........ouvvrrirerirrirneireniiinins [ eermeereeiiseiseissnsinns | cvveeeienes 57,204 | oo 57,204 | ............ 57,204 | ..ccovonee 57,205 | .oovvvrnrrncns | e (1) [ | (1) | oo | s 57,204 01/11/2027. | 2FE............
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126650 BQ 2 |CVSPAS 2007 CTF - CMBS, .| 09/10/2020. | Paydown.... 94,649 89,917 |.... . . N - 01/10/2030. | 2FE....

126650 BV 1 |CVSPAS 2010 CTF - ABS... .1 09/10/2020. | PaYAOWN.......coorvrrerrrircrinrineriens [ cerveeiseerneniinsinenns | ceerenen 48,828 | ... 48,828 | ............50,016 | ...........49,594 | ..o, . . . N . 01/10/2033.

126650 BY 5 |CVSPAS 2011 CTF - CMBS........ccocoovvvivirvcriiciis .1 09/10/2020. | Paydown..........ccovevenrinricniireinens [ coverinrinnicsniienns | e 119,279 1000 119,279 | L.l 120,047 120,445 | 01/10/2034.

12665V AA 0 |CVSPAS 14 A2 - CMBS .| 09/10/2020. | Paydown.... 08/11/2036.

126670 CJ 5 |CWL 2005-11 AF4 - RMBS.. woee | [ 09/01/2020. | Paydown.... . ol . B I . 03/27/2034.

126670 JP 4 |CWHL 2005-HYB9 1A1- CMO/RMBS..........c.coovverec .1 09/01/2020. | Paydown.........cvvevererenrivnnrneiirens [ ceverierinerennnnenns | eevenneeen 84,809 | 85,714 | 1 TATE3 | 83,729 |, 02/20/2036.

126670 NY 0 |CWL 2005-16 2A3 - RMBS .| 09/01/2020. | Paydown.... 07/25/2034.

12667F 4N 2 |CWALT 2005-7CB 2A3 - CMO/RMBS. .| 09/01/2020. | Paydown.... 04/25/2035.

12667F 5E 1 |CWALT 2005-6CB 1A3 - CMO/RMBS. .. | 09/01/2020. | Paydown.... .99,407 04/25/2035.

12667F EG 6 |CWALT 2004-J2 3A3 - CMO/RMBS .| 09/01/2020. | Paydown .57,082 04/25/2034.

12667F RE 7 |CWALT 2004-J6 1A1 - CMO/RMBS.... .| 09/01/2020. | Paydown.... 08/25/2024.

12667F RG 2 |CWALT 2004-J6 2A1 - CMO/RMBS.... .| 09/01/2020. | Paydown.... 11/25/2031.

12667F VN 2 |CWALT 2004-24CB 1A1 - CMO/RMB .| 09/01/2020. | Paydown . ...455 11/25/2034.

12667G  AA 1 |CWALT 2005-13CB A1 - CMO/RMBS .. | 09/25/2020. | PaydOWN........covvvrerrrirerisiisennnns [ ceverieeiseessnsiinninns | cereennn. 507,908 | ..........506,369 | ..........405,399 | ..........539,245 | ....ccoooonunne [ 12,147 | L 43,486 |.......(31,339)| ... 05/25/2035.

12667G AC 7 |CWALT 2005-13CB A3 - CMO/RMBS. .| 09/01/2020. | Paydown.... 05/25/2035.

12667G AC 7 |CWALT 2005-13CB A3 - CMO/RMBS. .. | 09/01/2020. | Paydown 05/25/2035.

12668A 4C 6 | CWALT 2005-IM1 A2 - RMBS .. | 09/25/2020. | Paydown.... 01/25/2036.

12668A XL 4 |CWALT 2005-63 5A1 - CMO/RMBS.... .| 09/01/2020. | Paydown.... 12/25/2035.

12668B YA 5 | CWALT 2006-7CB 1A9 - CMO/RMBS. .. | 09/01/2020. | Paydown 05/25/2036.

126694 BE 7 |CWHL 2005-HYB6 1A1- CMO/RMBS.... .| 09/01/2020. | Paydown.... .11,669 10/22/2035.

126694 D5 4 |CWHL 2006-HYB2 3A1- CMO/RMBS.... .. | 09/01/2020. | Paydown.... 240,621 04/22/2036.

126694 D7 0 |CWHL 2006-HYB2 4A1- CMO/RMBS.... .1 09/01/2020. | PaYdOWN.......coovvrmrrrrrireiiseiseinens [ ceveerseirseesensinnnns | e 108,945 | ... 108,945 | ............99,427 | .......... 105,302 . . B - . 04/22/2036.

126694 HP 6 |CWHL 2005-25 A10 - CMO/RMBS.........oevuerienrranes .1 09/01/2020. | Paydown.........cvvnevieriirinrienirnens [ erverrerinninniinnnins | verrernnee 8737 | v 1,740 | 6,446 | e 11/25/2035.

126694 MH 8 |CWHL 2005-HYB7 6A1 - CMO/RMBS.... .1 09/01/2020. | PaYdOWN.......coovvrerreircererineinens [ cerveriseisensseinenns | eereenenn 150,292 | 194,169 | oo, 155,335 | ovvorereerrrineinne 11/20/2035.

126694 QJ 0 |CWHL 2005-HYB8 4A1 - CMO/RMBS.... .| 09/01/2020. | Paydown.... | I [ - 252,779 269,745 | .... . . B I . 12/20/2035.

126694 UJ 5 |CWHL 2005-31 1A1 - CMO/RMBS........covvemeririrnnes .. | 09/01/2020. | PAYAOWN......ccoorvrrrerrercrisirinerinens [ corerereesseiisesnenin | ceveneinne 183,633 | .ccvvvnee 188,041 | .coovenee 162,727 | oo 180,203 | oo | v 3430 | e | e 3,430 | oo | s 183,633 | oo | e | e 0| e 3,938 | 01/25/2036.

126694 UM 8 |CWHL 2005-31 2A2 - CMO/RMBS.. .| 09/01/2020. | Paydown.... ...269,193 ...269,034 258,861 257,482 01/25/2036.

126694 UN 6 |CWHL 2005-31 2A3 - CMO/RMBS.. ... | . | 09/01/2020. | Paydown.... | | 415,786 | .........415,539 399,827 397,697 |.... . . B - - 01/25/2036.

12669D US 5 |CWHL 2002-39 A18 - CMO/RMBS.........coovvvrerernenns .. 1 09/01/2020. | PAYAOWN......ccourerrerreirerinriseriens | cereeiseissenisssssnenin | ceveneenns 109,458 | ..cooueee 109,458 | .......... 109,303 | .....oue. 109,526 | .coovvveevrrneres | cerveri ((G1:) ) T PO ((G1:) ] ST IS 109,458 | ..oooveeieenes | cerererieninenns | e 0 | e 4,190 | 02/25/2033.

12669F A8 6 |CWHL 2004-11 2A1 - CMO/RMBS .| 09/01/2020. | Paydown.... 296,504 07/25/2034.

12669F V8 3 |CWHL 2004-HYB4 3A - CMO/RMBS.. .| 09/01/2020. | PaYdOWN.......coovvrrerircerrrinrrneriens | cererisenrneeiisennenens | seereenene 10,914 | 10010,914 | 110,931 | e 10,878 09/20/2034.

12669F VH 3 |CWHL 2004-6 2A1 - CMO/RMBS...........covvvcvriiciinnee .1 09/01/2020. | Paydown..........ccooeuvmrinrivniiinniiiens [ e | e 135,275 | 100 135,275 | ... 135,526 | ... 133,853 05/25/2034.

12669G A5 0 |CWHL 2005-HYB3 1A1- CMO/RMBS.... .| 09/01/2020. | Paydown.... ...6,079 06/20/2035.

12669G BY 6 |CWHL 2004-HYB7 1A1- CMO/RMBS.... .| 09/01/2020. | Paydown.... 52,436 11/20/2034.

12669G BZ 3 |CWHL 2004-HYB7 1A2 - CMO/RMBS............cccoeuvunee .| 09/01/2020. | Paydown.........cvvevererenriiniinnirens [ ceverieninnienninnins | e 154,931 | 100 154,931 | ...l 155,607 | ... 152,309 11/20/2034.

12669G GH 8 |CWHL 2004-HYB8 8A1 - CMO/RMBS .. | 09/01/2020. | Paydown.... 01/20/2035.

12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS w1 09/01/2020. | Paydown...........cccerinriicniiinniicins | veviverinnicssiisniiens | e 53,852 | 88,705 | 137,313 | 55,575 08/25/2035.

12694* AA 4 |CVS CONTROL PASS-THROUGH TRUST............... .. | 09/15/2020. | Paydown 38,985 01/15/2041.

12697# AA 7 |PVTPL THORNTONS - CMO .| 09/15/2020. | Paydown.... 26,481 03/15/2042.

12707 AA 9 |CVS (NC SC PENNSYLVANIA & VIRGINIA ) wee |+ [09/15/2020. | PaydOWN.........coovivnrvierieririiniiens | e | e, 102,649 | ... 102,649 | ... 102,649 | .......... 102,650 01/15/2044.

12724@ AA 6 |CVS(CLAWSON & RICHMOND MI) CONTROL....... .. | 09/15/2020. | Paydown 219,285 01/15/2035.
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12803P AB 4 |CAJUN 2017-1 A2 - ABS/MBS.... .. | 08/20/2020. | Paydown..........coceverrereeeriinnrinens I [ 82,500 | ..ocooreeen 82,500 | . 81,860 82,134 IO I 82,500 | .oveuvveerineni [ e [ a0 | s 4,022 | 08/20/2047.

13177 AA 8 |CAMARGO INVESTMENTS | LL 1+ [ 09/21/2020. | DIFECE........vveeeerrereereereneisrirsenins [ cereeineisseninssiennns | cerreennsd 406,101 | .......... 406,101 | .......... 406,101 | .......... 406,101 [ 406,101 05/31/2023.

140501 20 6 |CAPITAL SOUTHWEST CORP... .1 09/29/2020. | Call @ 25.00.........ccovevemreririnrienis [ e | e 1,296,400 | ....... 1,296,400 | ....... 1,296,400 | ....... 1,296,400 I 1,296,400 12/15/2022.

14575H AA 6 |CAUTO 2016-1 A - RMBS .. | 09/15/2020. | Paydown O I 117,159 | v 117,159 | v M7,116 | e 117,134 B - 117,159 02/15/2046.

14855) AB 1 |CLAST 161 A-ABS....coioiiiiierneesesneiseienienes .. | 09/15/2020. | PaYAOWN......cooorvrriireirriiniieeiiiens | coeeiseisssiiissiennins | ceveneinns 183,339 | ocveneee 183,339 | oo 183,135 | oo 183,170 | o | e 169 | s e 189 [ i | i 183,339 08/15/2041.

14855L AB 6 |CLAST 171 A-ABS .. | 09/15/2020. | PaYdOWN.......coorvvririrrirriierinniiens [ eeerirerinsniinsiinenin | e 513,491 | .......... 513,491 | .......... 513,486 IO I 513,491 07/15/2042.

14855M AA 6 |CLAST 2019-1 A- ABS... v | [09/15/2020. [ PAYAOWN........oourerrirerieireirniins | cereeeeseniseisseeiinnes | oeverneens 141,033 | ocveeeee 141,033 | oo 141,033 [ 141,033 04/15/2039.

152314  KJ 8 |CXHE 2004-C AF5 - RMBS.......cooovveiiiirineiienies .. | 09/01/2020. | PaydOwN.........cvvevirririniineiiiens [ o | e 117,078 | e 117,078 | ..coooeee 116,785 e | s 117,078 06/25/2034.

15672A  AA 0 |CERBXVIIIA-CDO.. .| 07/15/2020. | Paydown... B I 795,689 | ......... 795,689 | ......... 795,689 B - 795,689 04/15/2027.

15673L  AA 5 [CERBXXIA -CDO...cooiriiirriieiieeiieriesessseinsins C | 07/15/2020. | PaydOWN........c.couirieniireriierinnins | rneereseinsiseesieniens | eniinnns 413313 | ... 413313 | ... 413,313 | 813,292 | e | a0 i |2 [ | s 413,313 10/15/2027.

15673Q AA 4 |CERBXXIIIA-CDO.. C | 07/15/2020. | Paydown.........ccoveerremnrrmerirerereens ceevirereeeeneessnnens | e 406,540 | ......... 406,540 | .......... 400,442 O 406,540 04/15/2028.

156777 ZZ 0 |CERES, ROCKLIN, SAN PABLO & SAN RAFAEL.... |.. [ 08/26/2020. [ DIF€Ct.........cocorriveririicriieiissinnins | ceverenissiisiissiinss | v 1,006,579 | ....... 1,006,579 | ....... 1,002,474 . I 1,006,579 11/20/2026.

156777 ZZ 0 |CERES, ROCKLIN, SAN PABLO & SAN RAFAEL.... |.. [ 09/16/2020. [ DIFECL..........cvuuiveeurieerinrirsriicnirenins | cevvnevieniresisnniienns | cevereens 368,421 | .......... 368,421 366,951 266,845 | .... I I 368,421 11/20/2026.

161546 CW 4 |CFAB 2002-3 IA5 - RMBS..........cocoomrereriririreriniins .. | 09/01/2020. | PAYAOWN.......coourvrrrirrirerinrineriens | cereeiseesnesiinsinenin | ceveneinne 109,028 | .......... 109,028 | .......... 107,942 | ..cooonee 108,238 | .cooovvvrcrires . O I 109,028 06/25/2032.

16159W AC 8 |CHASE 2019-1 A3 - CMO/RMBS. .1 09/01/2020. | Paydown.........ccooevieevierinricniiinnns [ e | s 1,482,375 | ....... 1,482,375 34,604) B 1,482,375 03/25/2050.

16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS .| 09/01/2020. | Paydown... 01/25/2036.

16162X AD 9 | CHASE 2006-S3 1A4 - CMO/RMBS..... .. | 09/25/2020. | Paydown... 11/25/2036.

161630 BA 5 |CHASE 2007-A1 101 - CMO/RMBS. .| 09/01/2020. | Paydown... 02/25/2037.

161630 BA 5 |CHASE 2007-A1 101 - CMO/RMBS. . | .. [ 09/01/2020. | Paydown... 02/25/2037.

168774 0 | CHILDRESS KLIEN-CAMBRIDGE HEALTHCARE.... | .. | 09/05/2020. | PaydOwN.........ccccoevumrienmiiimiinciirens [ oo | covenniens 173,189 | .ccoveeee 173,189 173,406 173,189 01/05/2036.

17025R  AA 3 |CWHL 2007-HY4 1A1 - CMO/RMBS .| 09/01/2020. | Paydown... . .132,826 128,065 106,134 132,826 09/25/2047.

17181C 6 |CIMLT 181 A - RMBS. .. 1 09/20/2020. | PAYAOWN......cooorvrrerrrirerinriseriens [ cereeiseisnenisnsssnensn | cerneenns 327,882 327,882 327,882 327,882 03/20/2043.

17307G  E8 7 |CMLTI 2005-8 14A - CMO/RMBS .. | 09/01/2020. | PaYdOWN.......coorvvrrirriririerinniirens [ coerirresnniissinenin | e 543,814 | ......... 571,559 | ..o 484,463 543,814 10/25/2035.

17307G  ED 6 |CMLTI 2004-HYB2 3A - CMO/RMBS... .| 09/01/2020. | Paydown... wo | e 236,3%4 | .......... 236,39 | .......... 224,845 . - 236,394 03/27/2034.

17307G  RE 0 |CMLTI 2005-2 1A4 - CMO/RMBS.... .| 09/01/2020. | Paydown... ] 62,606 | ............ 62,606 58,282 ....58,186 R BV I 62,606 05/25/2035.

17307G  TY 4 |CMLTI 2005-3 4A1 - CMO/RMBS .| 09/01/2020. | Paydown... 176,632 173,214 08/25/2035.

17307G U2 2 |CMLTI 2005-10 15A - CMO/RMBS.. .| 09/01/2020. | Paydown... 12/25/2035.

17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS .| 09/01/2020. | Paydown... 08/25/2035.

17307G W9 5 |CMLTI 2005-11 A3 - CMO/RMBS.... .| 09/01/2020. | Paydown... 11/26/2035.

17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS.... .| 09/01/2020. | Paydown... 04/25/2036.

17309A AF 6 |CMALT 2006-A1 1A6 - CMO/RMBS.... .| 09/01/2020. | Paydown... 04/25/2036.

17312H  AF 6 |CRMSI 2007-2 A6 - RMBS..........cocooovriiciinriiciirs .| 09/01/2020. | Paydown 06/25/2037.

17312V AA 6 |CMLTI 2007-6 11A - CMO/RMBS.... .| 09/01/2020. | Paydown... 03/25/2037.

17314Q AD 9 |CMLTI 2009-11 2A2 - CMO/RMBS.. .| 07/01/2020. | Paydown... ceevrneennen 1,292 01/25/2036.

17315C AP 2 | CMLTI 2009-3 5A2 - CMO/RMBS.... .. | 09/25/2020. | PaydOwN.........cvvvevirririnrineiiiens [ e | e 596,856 | .......... 596,856 | ......... 592,379 02/25/2037.

17315N  AD 5 |CMLTI 2009-8 2A1 - CMO/RMBS.... .| 09/01/2020. | Paydown... O I 184,307 | .ovveeeee 184,307 | .cvvvenee 184,307 . 04/25/2037.

17315X  AF 8 |CMLTI 2009-9 2A3 - CMO/RMBS.........cccoosivrrrinirinns .. 1 09/01/2020. | PAYAOWN......ccoorerrirrrireiiniieeiiiens | cereeiseissseiissinenins | cevneenns 204,154 | .......... 204,397 | .......... 154,838 | .......... 196,377 | oo | v TITT | e | v TITT | e | e 204,154 11/25/2035.

17316A  AQ 3 |CMLTI 2009-10 4A1 - CMO/RMBS.. .. | 09/01/2020. | PAYAOWN.......coourvrrrirreririeirnerirens | cererireesnseissrinenin | cevveiene 165,036 | .......... 165,036 ..163,978 e | s 165,036 05/26/2037.

17322N  AA 2 |CMLTI 2014-J1 A1 - CMO/RMBS.... .. | 09/01/2020. | PAYAOWN......ccoorvrrrrneirerinrineiiens | cereeineisnenisssinenins | cerneenns 567,675 | .......... 567,675 IO I 567,675 05/25/2044.

17322N  AD 6 |CMLTI 2014-J1 A2 - CMO/RMBS.... .. | 09/01/2020. | PaydOWN.........cvvverirririniineiiiens [ o | e 185,788 | .......... 185,788 e | s 185,788 05/25/2044.

17323M  AE 5 |CMLTI 2015-A B3 - CMO/RMBS .. | .. | 09/01/2020. | Paydown... JOR I 347,324 | .......... 347,324 | ......... 315,631 e | s 347,324 06/25/2058.

174610 AJ 4 |CITIZENS FINANCIAL GROUP INC........ccocovvvrrrirns .. 1 09/30/2020. | UNKNOWN.........cvvurinnirerireeiieeinnins | coveeiseisessinsiennins | e 11,523,700 | ..... 10,000,000 | ..... 10,000,000 | ....... 9,999,560 | ...ovvvvcrinnns 1,524,140 | .o 524140 || 11,523,700 08/01/2025. | 2FE............
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174610 AK 1 |CITIZENS FINANCIAL GROUP INC.... .. | 09/30/2020. | UNKNOWN..........cvourienieeririienirinin | coierereeissinsiinenin | o 20,885,220 | ..... 18,000,000 | ..... 17,981,100 | ..... 17,988,327 .| 2,896,893 2,896,893 | ..o | e 20,885,220 | ...ovvevrrnnrine [ e [ a0 [ 890,100 | 12/03/2025.
178566 AC 9 |RBC USA HOLDCO CORP. .| 09/15/2020. | Maturity @ 100.00.........ocvvrererneeenne [ eormrrrneerreeisceininns | e 8,000,000 | ....... 8,000,000 | ....... 7,979,040 | ....... 7,998,432 | oo | 1968 | i [ e 1,568 [ | s 8,000,000 | .cvoucverrereenns | eererrreenieeins [ 0 [ 420,000 | 09/15/2020.
19421U AA 2 |CASL 2019-A A1 -ABS... .. | 09/25/2020. | Paydown..........ccovevirinriniinniiens [ e | e 674915 | ... 674915 | ......... 673178 | .......... 673,118 | oo | e LTI [ [ 1797 i | v 674,915 | oo e | e | 10,219 | 12/28/2048.
194210 AB 0 |CASL 2019-A A2 - ABS... .. | 09/25/2020. | PaYAOWN.......coorvvrererrerrrinrrnerinens | coreriseesneeissrnenin | cevveenns 265,145 | .......... 265,145 265,048 265,052 | vovveereereerns | o9 e |94 | e | e 265,145 | oo | oo | eeerereriiniesn | e 5,640 | 12/28/2048.
194230 AB 6 |CASL 2018-AA2-ABS......coooosiimriirirnrieeirerinenns .. | 09/25/2020. | PaYAOWN.......coorvvriirrieinniieniinens | e | cevneenns 502,791 | ooo.c.. 502,791 | ... 502,566 | ......... 502,605 | ..ovvecrrrrree | eerernenn 185 [ o185 | s | s 502,797 | v | e | e 0. 13,207 | 12/26/2047.
19624R AB 2 |COLONY CAPITAL INC.. .. | 09/25/2020. | Tender Offer.............coeuvrenmrenerines | covereneeneriensirenins | e 10,075,347 | ..... 10,000,000 | ....... 9,657,500 | ....... 9,869,059 | ..ooovvvverrer | 091,878 | i | e 91,878 [ | s 9,960,938 01/15/2021.
19624V AB 3 |CAFL2015-1B - CMBS... o |1 09/01/2020. | PAYAOWN. .....oonvvrrirerinreinnrieeinee | cevneireeissssenienens | cvvees 5,821,513 | ...... 5,821,513 | ...... 5,821,511 | ...... 5,821,513 | oo | vevrerrreenn(0) | e | e (0) o | s 5,821,513 10/18/2047.
19625G  AB 5 |CAFL2016-1B - CMBS........ccooovmrivirirmriririiriniins .1 09/01/2020. | PaydOwN.........cvvriiirirerinriierinnns [ e | s 3,757,619 | ...... 3,757,619 | ...... 3,757,601 | ....... 3,754,997 | oocvvvvciiiens | 002,022 | v | 02,622 [ | s 3,757,619 06/17/2048.
20267U AA 7 |CBSLT 2016-B A1-ABS .. | 09/25/2020. | Paydown... crevtereseeessennens | e 205,791 | .......... 295,791 295,711 295,725 | ..vvvverrernne | eeerneeennnB8 [ s |86 | s | 295,791 10/25/2040.
205887 BL 5 |CONAGRABRANDS INC.......cooooriririniirerirerirnenns .| 08/15/2020. | Maturity @ 100.00.........cccorervreuinns [ | e 1,207,000 | ....... 1,207,000 | ....... 1,279,806 | ....... 1,213,865 | ..oooovvcericnes | 20eeer(6,865) | oo | eerrennn(6,865) | oo | e 1,207,000 08/15/2020.
21075W CJ 2 |CONHE 1996-1 A7 - RMBS . .. | 09/01/2020. | Paydown I (- 174 | 1,174 | ... 1136 [ e | 38 e 38 | | v 1,174 03/15/2027.
212015 AH 4 |CONTINENTAL RESOURCES INC.......cccosverrrirnerinns .| 07/13/2020. | GOLDMAN........cevvrrvnrrierineinenins [ eovmeeneeirseirseeinnnns | 003,494,780 | ..cco 3,548,000 3,169,796 ,380,463 | ..o [ 030,754 | s [ 100 30,754 | | e 3,411,217 09/15/2022.
212168 AA 6 |CONTINENTAL WIND LLC. .. | 08/31/2020. | Paydown.........ccvvevererinriinninniiens [ cvverierinniinnineii | e 248,004 | i, 248,064 248,064 248,064 248,064 02/28/2033.
21872F AA 5 |CAFL2019-1A-CMBS .. 1 09/01/2020. | PaYdOWN.......couevvrrererrrrinerinriinnns [ eererrnerienisennnninns | crrnernneni20,338 | civiiiinee 20,338 20,337 20,335 /2 TN BT~ TR O 20,338 03/15/2052.
21872M  AA 0 |CAFL 182 A-CMBS.... .1 09/01/2020. | Paydown..........ccoovvverinricniinniiinns [ e | e 260,319 | i 260,319 260,317 260,308 | ..oovocrieries | e 11 260,319 11/15/2052.
21872N  AA 8 |CAFL2019-3A-CMB:! .| 09/01/2020. | Paydown... . ..28,567 | . 28,566 28,566 1 ..28,567 10/17/2052.
219023 AF 5 |INGREDION INC .. |..107/09/2020. | Call @ 100.00........cccreerrremrrrcrerens [ ererrreernerrerirseinns | 004,052,225 | oo 4,000,000 | ....... 3,984,000 999,443 11/01/2020.
22160@ AA 6 |COSTCO (MONTEREY PARK CA) CONTROL....... .| 09/15/2020. | Paydown.........ccoovvverevinrinrieniiinnns [ everiverirenisnieniens | cvvererneni0,805 | i 27,805 | . 27,805 | voereeernn 27,803 | oo | ] | [T [ | i 27,805 06/20/2043.
22163# AA 1 |COSTCO (OCEANSIDE NY) LEASE-BACKED ........ .. | 09/15/2020. | PAYOWN........cvereremrereerenirneernnnns [ eoverimrennerineesennens | cvvnerernr893,994 | i 69,994 | ...l 69,994 | .oiiiin89,994 | i | s | e |0 s | 69,994 11/30/2041.
22541Q CZ 3 |CSFB2003-AR154M2 - RMBS .. | 09/25/2020. | Paydown... 98,014 98,014 | 97,864 | oo | o180 | | 180 [ | 98,014 06/25/2033.
22541Q FV 9 |CSFB2003-17 1A4 - CMO/RMBS .| 09/01/2020. | Paydown... 43,714 43,311 06/25/2033.
22541Q XS 6 |CSFB2003-23 DB1- CMO/RMBS... .| 09/01/2020. | Paydown... 21,681 | o 21,881 | e | e (13) | e | e (13) [ | v 21,667 09/25/2033.
225418 PJ 1 |CSFB2004-AR6 CB1 - CMO/RMBS.... .. | 09/25/2020. | Paydown... 88,875 | e | 9,944 | i | 9,944 | [ 56,819 10/25/2034.
225458 LD 8 |CSFB 2005-3 6A1 - CMO/RMBS .. | .| 09/01/2020. | Paydown... 166,582 | .o [0 18,959 [ s [ e 18,959 | | s 185,541 07/25/2035.
22546Q AF 4 |CREDIT SUISSE AG (NEW YORK BRANCH)........... .. | 08/05/2020. | Maturity @ 100.00..........cccccovvvverrine [ coverirerinricsiinenens | +....12,000,000 | .....12,000,000 | .....12,216,392 | ..... 12,016,985 1(16,985) | oo [ eeenn(16,985) [ oo | 12,000,000 08/05/2020.
22549N  AA 9 |CREDIT SUISSE ABS REPACKAGING TRUST.. 07/27/2020. | Paydown... 67,056 | ..oovoreverirs | e 1,831 01/01/2037.
2254W0 FJ 9 [CSFB2003-1 1A1- CMO/RMBS........cccovvvmrrrrrirnens .| 09/01/2020. | Paydown... ceerreennnn 8,820 8,717 02/25/2033.
227170 AE 7 |CRNN 2013-1 NTS - RMBS. 09/18/2020. | PaydOWN.........evvvevererernrinrinnirens [ ceverieriseesnninenns | e 183,250 | ... 183,250 | .......... 180,983 | .......... 181,841 04/18/2028.
227170 AF 4 |CRNN 2014-1 NTS - RMBS. 09/18/2020. | PaydOWN........covvvrrrrrerneireriinnreens | eeverineineesneinnenns | e 280,374 | oo 271,349 274,868 08/20/2029.
22942M  BF 2 |CSMC 2006-8 5A1 - CMO/RMBS .| 09/01/2020. | Paydown... ...38,734 10/25/2026.
22944P  AA 5 |CSMC 2013-TH1 A1 - CMO/RMBS .. | .. | 09/01/2020. | Paydown... ..468,255 02/25/2043.
22960* AA 0 |PVTPL OCHSNER CLINIC FOUNDATION - CMO.... | .. | 09/15/2020. | Paydown 201,694 12/15/2028.
22965@ AA 3 |WAG (EDINA, MINNESOTA) CONTROL .| 09/15/2020. | Paydown... 07/15/2037.
22969* AA 1 |WAL-MART (GREENVILLE PENNSYLVANIA) .. | .. | 09/15/2020. | Paydown... 12/15/2029.
22970*  AA 8 | BNSF (DAYTON, TEXAS) CONTROL PASS-THR.... |.. | 09/15/2020. | Paydown... 05/15/2034.
22973@ AA 3 |PVTPL GREAT WEST CASUALTY....ccovvvvrrererireenne .| 09/15/2020. | Paydown... 12/15/2037.
22977@ AA 9 |CTL PASS-THRU TRUST SERIES 2016 (CRIC BL... | .. | 09/15/2020. | Paydown 12/15/2038.
23242L  AB 9 |CWHEL 2006-F 2A1 - RMBS... .| 09/15/2020. | Paydown... 07/15/2036.
23248A AJ 0 |CWL 2007-SEA1 2A1 - RMBS. .. 1 09/25/2020. | PaYAOWN........ourrerrirrernriseirnnriinnns [ erverinerineeisensnsnnns | crvernnen 33,455 | i 20,742 05/25/2037.
233046 AE 1 |DNKN 2017-1 A2l - ABS.. .. | 08/20/2020. | Paydown.........cccovvverevimrinrinniinnns [ evmniverrerisniennins | cvverernend8,000 | i .45,000 11/20/2047.
233046 AF 8 |DNKN 2017-1 All - ABS... .. | 08/20/2020. | PaYdOWN........cucvvrrererrrrirserrnrinnnns [ eererrnerieneseensninns | crnerennend2,500 | i .52,500 11/20/2047.
233046  AH 4 |DNKN 2017-1 All - ABS.......ccoovrvrrrnns . | 08/20/2020. | PAYdOWN...........ccvverirrrineinniiinnins | ceveneriiserseinnsienns | crerererenn30,000 | woiiinecs 29,986 11/20/2047. | 1FE............
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233046 AM 3 | DNKN 2019-1 A23 - RMBS .. | 08/20/2020. | PaYdOWN........ouvvvvrvierirririiierinnns [ e | cveerieeas 45,000 | ............ 45,000 O I 45,000 [ ..oovvoceieniens [ | e | i 1,351 | 05/20/2049. [ 1FE............
23305U AA 5 |DBRR 2011-LC2 A4A - CMBS. .| 07/01/2020. | PaYAOWN.......ovurvrrereeineirneiinerinens [ eeeresnensssiseesesins | eeens 5,081,190 | ....... 5,081,190 | .......5,352,121 IO 5,081,190 07/14/2044. | 1FM....
233320 AD 6 |DSLA 2004-AR1 A2B - CMO/RMBS.... .1 09/21/2020. | PaydOown.........covmvvreririnriiniicnnns [ e | e 71791 | e 71791 | 62,975 B I 71,791 09/19/2044. | 1FM....
23341B AC 9 |DRB2016-B A2 - ABS .. | 09/25/2020. | Paydown... SRR 361,647 | .......... 361,647 361,537 | 1 361,569 | oo | e 7T e [ v /T | e | s 361,647 06/25/2040.
233851 EA 8 |DAIMLER FINANCE NORTH AMERICALLC............ .| 09/16/2020. | RBC CAPITAL MARKETS.....ccccoovvs [ cormrrneerneinninninns | 0000.2,073,740 | .......2,000,000 | .......1,991,620 | ...cooovromrirmrrnnins | rvrrmnrrnniinns | vereernnn385 [ v | cereenennn 385 | o | v 1,992,005 03/10/2030.
24023# AA 7 |WASHINGTON STATE DEPARTMENT OF CORR... |.. | 09/15/2020. | PAydOWN.........cccnvvemrrmmrirerierinnnes [ enrriemnrnenireninnenne | vvvereer84,680 | ciiirenn64,843 | 1o 64,843 | 184,956 [ oo | e @T7) e v RTT) | e | v 64,680 03/15/2033.
247367 BH 7 |DELTAAIRLINES INC - ABS.......cccovvemrrrmmrirneirnneins .. 1 08/10/2020. | PaYdOWN.......coocvvrrerrrireirnnrisnnnens [ cerveeieeisennnsinsenns | cereeeenn 149,705 | 1110 149,705 | .. 149,706 | e 149,744 | s [ i (B9) [ s [ ereereeeene(B39) | i | v 149,705 02/10/2024.
24736X AA 6 |DELTA AIRLINES INC - ABS. .. | 07/30/2020. | Paydown.........ccoveveerinrinnicnninens [ v | e 153,409 | 0.0 153,409 | ... 153,409 | ... 153,420 | v [ e (1) [ [ (1) | s | v 153,409 01/30/2029.
24736Y AA 4 |DELTA AIRLINES INC - ABS. oo |+ [ 07/30/2020. [ PAYAOWN.........oouverrrrcrircirceinnins | cervnerneeienenneinnens | verreeeene 16,708 | ittt 76,705 | e 76,705 | e 76,684 | i | 22 | e | crnvrinennn22 [ | e 76,705 01/30/2029.
24763L FN 5 |DELHE 1999-2 A7F - RMBS........c.cocoonivimnriniiiinniens .1 09/01/2020. | Paydown.........cccovvverinrinnicnniinens [ evveiveniinnieniinnins | e 730 | i 730 | e B574 | 3,635 | s | 1,098 [ s [ e 1,096 | [ i 4,730 08/15/2030.
25150M AC 0 |DBALT 2007-RAMP1 A2 - RMBS .. | 09/25/2020. | Paydown..........cvveverrenernerinerirens | coverirveeneninnennens | eeerneeeenn 91,865 | 191,865 | oo 72,344 | 79,241 | [0 12,625 [ [ 12,625 | | s 91,865 12/25/2036.
25150N AB 0 |DBALT 2006-AR5 1A2 - RMBS.... .. | 09/25/2020. | PaydOWN........oevvrrerrierinnrinernens [ ceveerseinennnsinnnnns | ceereeennn 90,843 | 100r1.90,843 | .. 36,837 | oo 91,161 [ | 01,065 | 11,383 [ (B18) | e | s 90,843 10/25/2036.
25150R AD 7 |DBALT 2006-AR6 A4 - RMBS .. | 09/25/2020. | Paydown... . e | e 201,671 02/25/2037.
251510 CV 3 |DBALT 2005-1 1A1 - CMO/RMBS .. | 09/25/2020. | PAYAOWN.......courvrrvrerirrireererinnns [ eeveerrseeiesiseesneninns | crrverinees 98,573 | ovvvrnenn 98,573 71,589 IO I 98,573 02/25/2035.
251510 EP 4 |DBALT 2005-3 5A1 - CMO/RMBS .. | 09/25/2020. | Paydown..........ccovviirinriicniiiniinns [ e | e 129,971 | e 129,971 .79,099 B 129,971 06/25/2035.
251510 LM 3 |DBALT 2006-AR1 5A1 - CMO/RMBS.. .| 09/01/2020. | Paydown... .8,962 8,799 8,962 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A - RMBS .| 09/01/2020. | Paydown... ...36,602 37,639 | ... . ..36,602 02/25/2036.
25272K AD 5 |DELL INTERNATIONAL LLC .| 09/17/2020. | Call @ 100.00... ,236,617 | ....... 4,126,000 | ....... 4,124,803 B 4,125,835 06/15/2021.
25470D AQ 2 |DISCOVERY COMMUNICATIONS LLC.. .| 07/01/2020. | Adjustment 03/20/2023.
25755T AE 0 |DPABS 2015-1 A2 - ABS .| 07/25/2020. | Paydown.........cccoevvrevivnrinnicnicnnns [ evnriiverirerisniiniens | cvrennen40,000 | ..........40,000 | ... 40,000 10/25/2045.
25755T AH 3 |DPABS 2017-1A23 - ABS... .| 07/25/2020. | Paydown... 52,500 07/25/2047.
25755T AJ 9 |DPABS 2018-1 A21 - ABS... .. | 07/25/2020. | Paydown.........ccceomevnerineenernneirnnns [ evmerineereeiseennnnns | cvvvernnen 17,500 | i 17,500 | oo 17,500 07/27/2048.
25755T AK 6 |DPABS 2018-1A22 - ABS... .| 07/25/2020. | Paydown... ..8,747 07/27/2048.
25755T AL 4 |DPABS 2019-1 A2 - ABS .| 07/25/2020. | Paydown... .18,750 10/25/2049.
25755T AM 2 |DPABS 2019-1 A2 - ABS .| 07/25/2020. | Paydown... 53,777 ..B3,777 10/25/2049.
26067 AA 3 |DOW (MIDLAND MI) CONTROL .| 09/15/2020. | Paydown... 16,542 .116,413 03/15/2034.
26208L AA 6 |HONK2015-1 A2 - RMBS .| 07/20/2020. | Paydown... 07/20/2045.
26208L AC 2 |HONK2018-1A2-ABS... . | 07/20/2020. | Paydown... 04/20/2048.
26224H AA 5 |DRUGC 161 A - ABS. .| €| 07/15/2020. | PAYAOWN.......coonrvrmrireirerinerineiiene | cereriseisnesiissssenins | cerneenns 235,147 | .......... 235,147 235,144 235,127 04/15/2027.
26224H AE 7 |DRUGC 2017-1 A2 - ABS C | 07/15/2020. | Paydown wo | e 678,168 | .......... 678,168 | .......... 678,055 | .......... 678,125 04/15/2027.
26441Y AW 7 |DUKE REALTY PARTNERSHIP LTD.. .| 07/01/2020. | Adjustment.... N (191,861) | vevrvrerirerercens e 10/15/2022.
26443@ AA 6 |DULLES DISCOVERY 1 CONTROL......ccocvvrrvrrirnns .. | 09/05/2020. | PAYAOWN.......coorvvrirrrireiiniieeiinens | o | ceveneens 135,900 | .ocvvneee 133,505 | ..coovenee 133,505 | ..covonee 133,505 | .ooovvevrrreens | 200002,395 | i [ e00e02,395 [ i | i 135,900 06/05/2037.
26847@ AA 8 |EDXGE CTL 3.2504/15/2028..........cccvvvrmrreniricrin .. | 07/15/2020. | PaYdOWN.......coourvrrerirrirrrinrrneriens | cererireesseeinssinenin | cevveenns 357,249 | .......... 357,249 357,249 357,253 e | s 357,249 04/15/2028.
26848# AA 5 |EDX/GE INVENTORY SUPPLY AGREEMENT......... |.. | 07/15/2020. | PAYAOWN........ovemrermrererrerinerinnenns | oneerersssnsensenenes | eoverins 296,386 | .......... 296,386 296,386 296,392 e | s 296,386 01/15/2029.
26848* AA 9 |EDX/GE VII CTL 3.29 01/15/2030.... .. | 07/15/2020. | PaydOwN.........cvverirrinriniineiirens [ o | e 177,709 | v 177,709 | .. 177,709 e | s 177,709 01/15/2030.
26857E AA 6 |ELFI19AA-ABS oo |+ 09/25/2020. | PAYOWN.......cooveemreervierieirneirinees [ eoverineeiesissesssninns | eeeens 1,240,827 | ....... 1,240,827 | ....... 1,240,572 | ....... 1,240,575 | ..ccoovvrrrirnnee B 1,240,827 03/25/2044.
28108P AA 4 |ESLFT 2012-A AP - ABS.....coooiiieriniieeineineeineins .| 07/01/2020. | PAYAOWN......cooorernirrireiiniieniiiens | e | cereneenns 106,091 | .ccveeeee 106,092 | ...coooue. 106,622 | .......... 106,112 | oo | errerreene 1) | e e 21) [ | i 106,091 10/01/2025.
28108 AB 2 |ESLFT 2012-A AT - ABS .| 07/01/2020. | PaYAOWN........ourvrrvrerirrireeierinens [ eemrrieeienessesseins | cveverieend 61,893 | .o 61,893 ....61,944 coe | s 61,893 10/01/2025.
28618W AA 2 [ERL2014-1A1-ABS .1 09/19/2020. | PAYAOWN......ccourerrrireirerinrineriiens | cereeiseissesissssnensn | ceveneinns 160,013 | ovvvneee 160,013 | ... ..158,156 IO I 160,013 04/19/2044.
28851Q AE 3 |ECLO 1RAR-CDO .| 07/15/2020. | PaydOWN........oovvvirirririniineiirens [ o | e 432,515 | .......... 432,515 | ......... 432,515 | .......... 432,463 | ... e | s 432,515 10/15/2029.
28852E AA 7 |ECLOIIA-CDO. .. | 08/17/2020. | PAYAOWN......ccoorvrrrereirerisrineriens | cereeinseessesiinsssnenins | ceveneenns 281,622 | .......... 281,622 281,622 281,567 B - 281,622 02/15/2029.
28852L  AA 1 |ECLO Il A1-CDO...ccovvrvrrieriirrirrinns . 1 07/20/2020. [ PAYAOWN..........ooovvvririieireiiniies | ceveeeiieeiseesssniinnes | oeveveeens 227,902 | .......... 227,902 227,902 227,896 (51 SOOI IO B | v | i 227,902 07/22/2030. | 1FE............
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28852L AE 3 |ECLO I A2 - CDO.....oovvvmriirirerirrnnne .. | 07/20/2020. | PaYdOWN........oovvvririrrirriierinniiens [ o | oo 303,870 | .......... 303,870 303,870 303,797 IO I 303,870 07/22/2030.

28932M  AA 3 | ELM ROAD GENERATING STATION.......c.covvurrrrnnns .. | 08/11/2020. | PAYAOWN......ccourvrrrirrireiinrineriens [ cereeiseisnenisssinensn | ceveneinne 174,945 | .......... 174,945 | .......... 174,945 | .......... 174,955 [ 174,945 02/11/2030.

29278N  AQ 6 |ENERGY TRANSFER OPERATING LP... .1 09/10/2020. | CITIGROUP..........cooorvirriniiciinnis [ | s 9,871,800 | ..... 10,000,000 | ....... 9,984,300 | ...oocvviiiiriiians IV 9,984,733 05/15/2030.

29365P AQ 5 |ENTERGY UTILITY AFFILIATES LLC .. | .. | 08/20/2020. | Call @ 100.00... reevereseenennerens | e 5,000,000 | ....... 5,000,000 | ...... 4,993,050 | ....... 4,999,487 B 4,999,921 10/01/2020.

29379V AP 8 |ENTERPRISE PRODUCTS OPERATINGLLC.......... .1 09/01/2020. | Maturity @ 100.00.........cccovevvrevinns [ | s 4,000,000 | ....... 4,000,000 | ....... 3,988,040 | ....... 3,999,118 | oo | o882 | i [ 882 [ | s 4,000,000 09/01/2020.

29717P  AD 9 |ESSEX PORTFOLIO LP. . 109/14/2020. [ Call @ 100.00.........cervurvrrererrerrnes | covrirerererererinninens | v 8,477,582 | ...... 8,000,000 | ....... 7,919,200 | ....... 7,976,028 e | e 7,982,235 08/15/2022.

299670 AC 3 |XAN 2018-RS06 B - CMBS. .1 09/17/2020. | Call @ 100.00.........cooeremrrrererneeraes [ eererrrnerirenirseeieninns | e 7,200,000 | ....... 7,200,000 | ....... 7,200,000 | ....... 7,195,994 I 7,200,084 06/15/2035.

30069L AA 6 | XAN 2019-RSO7 A-CDO... C | 09/15/2020. [ PaydowN...........ccueveurevriinrineiirenins | vevirerirnsiiessineiiens | cvviene 1,396,361 | ....... 1,396,361 | ....... 1,396,361 | ....... 1,396,361 B 1,396,361 04/17/2036.

30212P AH 8 |EXPEDIA GROUP INC .. | 08/15/2020. | Maturity @ 100.00..........everrvererne | corremerreererinerrenis | v 10,000,000 | ..... 10,000,000 | ....... 9,989,300 | ....... 9,995,224 | .oovvvvvrrans | e TTE | s | e TT6 | | e 08/15/2020.

30292* AA 2 |CTL-FBIBRONX TRUST 2018.......ccccovmrvrrrrrrirnnnns .. | 09/15/2020. | PAYAOWN......coooervvriirrireiiniieeiinens | e | cereneenns 119,084 | .......... 119,084 | .......... 119,084 | .......... 119,084 | .oooovvviieeis | e [ e [0 [ | v 07/15/2033.

30296W AG 4 |FREMF 2018-KF47 B - CMBS .. | 07/25/2020. | PaydOWN.........vvvreririrererrnninerrens [ ceverirneernenienniinenins | e 470,342 | i 470,342 | .......... 442,710 | oo | v | 0o 0,833 | v | 027,833 [ e | s 05/25/2025.

30296W AG 4 |FREMF 2018-KF47 B - CMBS .. | 09/25/2020. | Paydown.........ccooevuerinriiniinniicnns [ e | e 3,895 | i 3,895 3,666 | .ovvoevereecieenies | eenreerrieeienns | ceeeeeni 229 | e |29 [ e | e 05/25/2025.

30306M AG 4 |FREMF 2018-KF42 B - CMBS .. | 07/25/2020. | Paydown..........cocovvvrevimrinrinniinnns [ evmniveriveninnienniens | cvverernen84,270 | i 84,270 79,925 BN I 12/25/2024.

30306M AG 4 |FREMF 2018-KF42 B - CMBS .. | 09/25/2020. | PaydOWN........ovvvurereririserineiinnns [ eererrnenienisennennns | cvvnerennen 8T | s 78117 | ... 74,089 |..... IO I 78,117 12/25/2024.

30308X AA 1 |FREED 191 A-ABS......cccoomirmmrrrmrrnnnns .. | 09/18/2020. | Paydown.........cccoevuevierinricniiinnns [ | 21,231,334 | 1,231,334 | ...... 1,231,253 | ....... 1,231,272 B 1,231,334 06/18/2026.

31307# AA 9 |FDL-CCLLC .| 09/15/2020. | Paydown... 29,610 29,609 02/15/2035.

31307# AC 5 |FDL-CCLLC o[+ 09/15/2020. | PaydOowN.........cvvemrveeerrieerrirenniis [ e | e 16,921 | 016,921 | i 16,922 | ..o 16,922 . 06/15/2037.

31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A | .. | 09/01/2020. | PaydOown..........ccoevemrrirevierinriinnns [ woverrnnrvenieniiniens | 002,545,936 | ..o 2,545,936 2,525,652 e | e 2,545,936 07/25/2030.

317579 AA 8 |FINS 151 A - ABS......ocoiriirierierieeieeiseiseisesins .| 07/30/2020. | Paydown... OO I 2,591,772 | ....... 2,591,772 | ....... 2,591,772 | ....... 2,591,908 e | e 2,591,772 07/30/2026.

32027L AE 5 |FFML 2006-FF14 A5 - RMBS.. .. | 09/25/2020. | Paydown... I [ 91,451 | oo 91,451 80,063 ....84,926 B I 91,451 10/25/2036.

32027N  ZL 8 |FFML 2006-FFH1 A4 - RMBS.. .. | 09/25/2020. | Paydown... . .202,497 202,497 ..156,429 ..204,524 202,497 01/25/2036.

32051G  SQ 9 |FHAMS 2005-AA7 2A1 - CMO/RMBS.. .. 1 09/01/2020. | PAYAOWN......cooorerreirrireiisriseiiens | cereeineisnesiinsinennns | ceveneinns 160,480 170,857 ..158,139 | s 160,480 09/25/2035.

32051G  XQ 3 |FHASI 2005-AR5 2A1 - CMO/RMBS... .. | 09/01/2020. | PaYdOWN.......coorvvrrirrirriierinnrirens [ corerirerisnniissinenin | e 131,873 | oo 131,395 | .covvenee 121,416 | ...oo..e. 128,951 e | s 131,873 11/25/2035.

32051G XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... .. 1 09/01/2020. | PAYAOWN......cooorevrcrrneireiinrineiiiens [ cereeineisnesinessnennn | cerneenns 302,855 | .......... 301,756 288,366 288,923 B 302,855 11/25/2035.

32051G XV 2 |FHASI 2005-AR5 4A1 - CMO/RMBS... .. 1 09/01/2020. | Paydown.........couivirinriiniinniiens [ e | e 188,782 | ..coouue. 188,929 ...186,229 .187,234 188,782 11/25/2035.

32052E AA 7 |FHASI 2006-AR3 1A1 - CMO/RMBS... .| 09/01/2020. | Paydown... 1,789 ,978 1,789 11/25/2036.

32056 AA 2 |FHASI 2007-AR3 1A1 - CMO/RMBS... .| 09/01/2020. | Paydown... reennnn 253,512 ..342,148 . 354,008 11/25/2037.

337932 AH 0 |FIRSTENERGY CORP .. | 07/22/2020. | JP MOIgaNn...........cevveverevenrvrnninens [ wovverrerireeiseinnnins | 25,425,450 | .......5,000,000 | ...... 4,983,350 | ....... 4,987,112 B 4,987,948 07/15/2027.

33803W AA 7 [FISHERS LANE ASSOCIATES LLC.... .. | 09/05/2020. | Paydown 223,424 223824 | ..o | rerienend(0) [ | e (0) | e | s 08/05/2030.

33972P  AA 7 |FLNGLIQUEFACTION 2 LLC......cevvvrricrrrcrinrirs .. | 09/30/2020. | PaydOWN.........ovvvrvenrineinnrieninens | ceveerseisnnnnniienis | everereensn82,000 | viiirrr0082,000 | 1vere082,000 | 81,992 [ oo [ e i L8 e | s 03/31/2038.

340711 AT 7 |FLORIDA GAS TRANSMISSION COMPANY LLC.....|.. | 07/15/2020. | Maturity @ 100.00. 07/15/2020.

34417M  AA 5 |FOCUS 2017-1 A21 - RMBS.......cooovirimrineirreineni .| 07/30/2020. | Paydown.........coceneeeneesernnrirnniinens | cerveerneirsensneisens | sereeeenni30,000 | 1iri00030,000 | 1verr0030,000 | 130,000 [ oo [ [ [0 e | s 04/30/2047.

34417M AB 3 |FOCUS 2017-1 A22 - RMBS .. | 07/30/2020. | Paydown.........ccvrevernrenernnrrnerinens [ corveriseenennserinenis | seerneeensn 18,000 | iiii00015,000 | 105,000 | 115,000 [ oo [ [ [0 v | v, 04/30/2047.

34417Q AA 6 |FOCUS 2018-1A2-ABS.... .. | 07/30/2020. | PaydOWN.......c..ovvvreeerernerinerinerinens [ cerverineenerinnsiinenins | seernenensni30,000 | 1ir00030,000 | 030,000 | 130,002 [ oo [ i) [ | e 2) | e | e 10/30/2048.

34417Q AB 4 |FOCUS BRANDS FUNDING LLC - ABS .. | 07/30/2020. | Paydown [V I 10/30/2048.

345397 YG 2 |FORD MOTOR CREDIT COMPANY LLC.... o[+ 1 09/11/2020. | GOLDMAN.........coooeirmrierierinrinnes [ eovereeeeiesissesseninns | eeeens 4,007,500 | ....... 4,000,000 B 4,000,000 |..oooorimrencrins | e 7,500 | e 7,500 | e 180,075 | 01/09/2024.

345397 ZU 0 |FORD MOTOR CREDIT COMPANY LLC.................. .1 09/10/2020. | VAMOUS........ccvourieriiciiriiriiniinnns [ e | s 8,945,338 | ....... 9,000,000 | .......8,995,320 | .......8,995,621 | ...ccovovrrirers | w1012 | o [ e 1,012 [ | s 8,996,632 | ...cccovvrirnrrn | c0eenr(51,295) | .......(51,295) | ..... 255,260 | 11/01/2022.

347466 AE 4 |FORT IRWIN LAND LLC. L[ 07/01/2020. [ PAYAOWN.......covvurvicrircrircenirinnine | cevvrersenissesseinens | erveriesinseseninee | cenessessiensnnenes | eovnernessnsseenns | aernesessnssensns | s | svvnesessinees | eomesenennees | evvnerenneeienns0 [ o | e | e | sovesesensnnenes | seeeessnnerinen0 [ e 2 | 12/15/2035.

34955Y AL 3 |FCBSL VIB2R-CDO. .. 1 08/25/2020. | Call @ 100.00.........coomrvrerereerrrins | corerereererisnrienens | e 16,000,000 | ..... 16,000,000 | ..... 16,000,000 | ..... 16,003,233 | ..oooreriveiinne | erereeen 785 | s | e 765 [ e | 16,003,998 | ....ovvvverenres | ceeern(3,998) | . (3,998) | ... 660,540 |07/23/2031.

34960N AQ 9 |FCBSL3RB2R-CDO. C|09/03/2020. | Call @ 100.00..........ceveerverriermriens [ evrrrerinnrirenieninns | e 12,000,000 | ..... 12,000,000 | ..... 12,000,000 | ..... 12,000,000 | ..o | cerernrinnines | e | cernerienenen0 [ | 12,000,000 | ..oooveerieenns | e | v [ s 469,350 | 04/18/2031.

34961 AE 4 |FCO IXA1F-CDO .. | 08/17/2020. | Paydown (SOOI RV 36,000,000 | ..... 36,000,000 | ..... 36,000,000 | ..... 36,003,039 | ...oovreevrrners | eeerd(3,039) | oo [ ereerne(3,039) [ o | 36,000,000 | ..ooocveuererneenns [ errenrrneninenins [ 0 [ i 985,500 | 11/15/2029.

34961P AE 0 |FCBSLVB2-CDO.......ccoovvvurmrinriiniins . 109/22/2020. | Call @ 100.00.........covvverveeiieririins | coviveiieriseiiniennns | v 16,000,000 | ..... 16,000,000 | ..... 15,895,000 | ..... 15,913,437 | .o |00 10,282 | i | 0000 10,282 | s | e 15,923,720 | ...covvvvviven | 0. 76,280 | ........76,280 | ..... 598,644 | 07/11/2030. | 1FE............
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34961W AQ 8 [FCO 11 BF-CDO. .1 08/31/2020. | Call @ 100.00.........comrvmmrirerererernns [ v | s 8,700,000 | ....... 8,700,000 | ....... 8,700,000 | ....... 8,701,245 e | e 8,701,582 | ..ooevvvvrerins | e (1,582) | ..o (1,582) | .....339,832 | 04/15/2031.
350400 AA 9 |FFIN2017-1 A- ABS .. | 09/15/2020. | PAYAOWN.......oourerrcrrrrircirnrineiiens [ cereeineesneniisssnensn | ceveneinns 710,339 | ..o 710,339 | .......... 710,236 | .......... 710,280 e | s 710,339 | oo | evrrnenieninees | eervverienenn0 | i 15,639 | 07/15/2033.
350410 AA 3 |FFIN 2019-1 A- ABS. .| 09/15/2020. | Paydown.........ccuvveirinricniinniiens [ e | e 420,085 | ......... 420,085 | ......... 420,020 e | s 420,085 | ....ooovvivirens | e | e | 10,792 | 11/15/2034.
35709B AC 9 |FREMF 2018-KF50 B - CMBS. .. | 07/25/2020. | PaYAOWN.......coorvrrrerrercrisirnerinens | corerireesneeisssnenin | cevvveenne 138,779 | v 138,779 | v 127,460 . 11,319 B - 138,779 | oo | e | cvverirneernenn0 [ 241 | 07/25/2028.
35709B AC 9 |FREMF 2018-KF50 B - CMBS........ccccovvvumrirriinirinns .. | 08/25/2020. | PaYAOWN........oorvviiirrireiiniieniinens | e | cevneenns 352,415 | .......... 352,415 323,671 | oo | e | e 28,744 | oo | e 28,744 | ..o | e 352,415 | oo e | e 0| e 1,237 | 07/25/2028.
35824# AA 4 |FRESNO COUNTY CONTROL .| 09/15/2020. | Paydown... ..4513 .(41) 05/15/2040.
35826@ AA 4 |FRESNO COUNTY CALIFORNIA - ABS. .| 09/15/2020. | Paydown... 78,115 06/15/2038.
36157N  FL 3 |GECMS 1997 HE4 A6 - RMBS .| 09/01/2020. | Paydown... ....2,093 11/25/2027.
36185M AJ 1 | GMACM 2005-AF1 A2 - CMO/RMBS... . | .. [ 09/25/2020. | Paydown... ...37,499 42,194 | ... . v 934 07/25/2035.
36185N 6N 5 | GMACM 2005-AR2 2A - CMO/RMBS.............ccocuvuuee .1 09/01/2020. | Paydown.........couivirinriniinniiiens [ e | e 518,929 | ........ 518,929 | ........ 470,041 | ...coooeee 35,275 | .o [ 49,229 05/25/2035.
36191Y BA 5 |GSMS 2011-GC5 A3 - CMBS .. | 09/01/2020. | PaYAOWN.......coourvrrrirrerrrisrrnerinens | corerireesnneissrinenin | ceveniens 380,881 | .......... 380,881 384,675 380,487 394 08/12/2044.
36228F UJ 3 | GSR 2003-7F 4A1 - CMO/RMBS. .. 1 09/01/2020. | PAYAOWN.......oourvrrirnrieirerisirinens [ eerneeiesiseesnssinsins | ceveerenenns 6,845 | ..ooovon. 6,845 | ..oooverneen. 6,676 | ..coovvrnnens 6,673 | oo | e 171 10/25/2032.
3622EA AA 8 | GSAA 2007-3 1AA - RMBS .. | 09/25/2020. | PaydOown.........cvvveverririnrineiiens [ e | e 264,100 | .......... 264,100 | .......... 175,191 258,235 5,865 03/25/2037.
362341 4A 4 |GSR 2006-AR1 2A1- CMO/RMBS.. .1 09/01/2020. | PAYAOWN........oourvrrererirrereirerinnns [ eeeersneesesirseessnins | evvverenees 30,076 | .ocooneee. 31,983 30,601 29,894 | .o | e 181 B I 30,076 01/25/2036.
362341 4F 3 | GSR 2006-AR1 3A1- CMO/RMBS.. .1 09/01/2020. | Paydown..........ccovvirinriicniiiniiens [ e | e 124,779 125,002 122,971 124,779 01/25/2036.
362341 DP 1 |GSR 2005-6F 1A5 - CMO/RMBS. .| 09/01/2020. | Paydown... .143,508 143,508 ...144,046 143,508 07/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 - CMO/RMBS.. .. 109/01/2020. [ PaydOWN..........corveerreirriierriiennns | cevvieneiiesesineeiiens | eeveeenes 183,695 175,503 149,162 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1- CMO/RMBS. .| 09/01/2020. | Paydown.........coomvverevinrinrinniinnns [ evnriverirenisniinniens | crrerernen83,220 | i 62,097 A9TT5 | 83,227 | v | e D) | e (O) | e (7) i | v 11/25/2035.
362341 XE 4 |GSR 2005-AR7 5A1 - CMO/RMBS. .. 1 09/01/2020. | PaYAOWN.......coorvrrrrrireriinrinerinens [ ceneeiseirseniensinenens | cereennn 108,682 | covnnccne 104,482 .89,251 106,662 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1- CMO/RMBS. .| 09/01/2020. | Paydown... 33,958 .32,294 B I 33,958 11/25/2035.
36242D 4W 0 |GSR 2005-AR3 6A1- CMO/RMBS.. .| 09/01/2020. | Paydown... . ..78,074 .73,360 ..78,074 05/25/2035.
36242D BZ 5 |GSR 2004-9B1- CMO/RMBS .. 1 09/01/2020. | PAYAOWN.......coorvrcrrrrirerinnrieniinens [ ceneeiseiserianninnnnn | cerennennn 218,475 | s 218,475 212,194 218,475 08/25/2034.
36242D FS 7 |GSR 2004-11 2A1 - CMO/RMBS .. | 09/01/2020. | PaydOWN.........evvvevirrerrirnrinniirens [ eeverierinnienninenins | cerennen 134,275 | i, 134,275 134,985 09/25/2034.
36242D FX 6 |GSR 2004-11 3A1- CMO/RMBS .| 09/01/2020. | PaYdOWN.......couevvrrerrrineirerinninens [ eemerneniseennnisnnins | cerveennen 171 | s 471 | s AAT8 | e 167 | s | e [ L3 e | s 09/25/2034.
36242D H4 8 |GSR 2005-AR2 1A1- CMO/RMBS .| 09/01/2020. | Paydown... 14,981 | oo 13,745 | 113,692 [ e | e 1,289 | e | e 1,289 | [ e 04/25/2035.
36242D H9 7 |GSR 2005-AR2 4A1- CMO/RMBS.. .| 09/01/2020. | Paydown... ..30,652 29,790 04/25/2035.
36242D QY 2 |GSR 2004-15F 2A2 - CMO/RMBS .| 09/01/2020. | Paydown... 18,406 | ....ccovnce. 18,154 12/25/2034.
36244S AD 0 | GSAA2006-13 AF4 - RMBS.........coocommvienrrierinniienns .| 09/01/2020. | Paydown... 229,028 | ......... 158,029 07/25/2036.
362484 AA 0 |ANCHORAGE AK - HD CTL PASS-THROUGH......... .| 09/15/2020. | Paydown... 315,391 | ......... 318,230 11/15/2030.
362480 AD 7 |GSCC 2006-2 A1-RMBS... .. | 09/25/2020. | Paydown... 50,507 38,969 | .oiererern56,582 | oo | 2,114 | | e 2114 | | i 05/25/2036.
36248E AB 1 | GSMS 2010-C2 A2 - CMBS. .. | .. | 09/14/2020. | Paydown... 19,017,000 | ..... 19,871,279 12/10/2043.
36248F AG 7 |GSMS 2011-GC3 Ad - CMBS.........ovverirriciiniis .| 09/01/2020. | Paydown.........ccorvrmrereirriieniinns 3,576,415 | ....... 3,647,029 03/10/2044.
36248G AC 4 |GSMS 2013-GCJ16 A3 - CMBS .| 08/01/2020. | Paydown... 598,741 ...616,666 11/13/2046.
36249@ AA 1 [GSAGTHIU S GOVERNMENT. .| 09/15/2020. | Paydown... 73,518 73,518 | oo 73,518 | i | 0 | e |0 s | e 05/15/2038.
36255# AA 0 |GSO STONE STREET LLC .. | 07/09/2020. | Redemption @ 100.00.. 824,079 824,079 11/11/2023.
362669 AV 5 | GSR 2007-4F 6A1 - CMO/RMBS. .. | 09/01/2020. | Paydown 13,920 | .ooovrrenees 9,464 | ... 1,468 | .......5,269 | ....d,550 | | 0,820 [ | e 06/25/2027.
36298G AA 7 |GSPALO 2006-1 CTF - CMBS.........coovemrirrriieirniens .. | 08/09/2020. | Paydown..........c.ccoveerinriiniinniins 107,259 | .......... 108,760 10/09/2029.
36298G AA 7 |GSPALO 2006-1 CTF - CMBS. .. | 09/09/2020. | Paydown... 54,060 54,817 54,478 [N I 54,060 10/09/2029.
36655L AB 1 |GRMML 182 ATR - CDO .. | 08/20/2020. | PAYAOWN.......courvrrerreineireiierinens [ eeeresnersesisseessninns | ceeens 1,694,057 | ....... 1,694,057 | ....... 1,694,057 | ....... 1,694,155 IO 1,694,057 11/20/2029.
36655Y AB 3 |GARR 2018-1 A1T - CDO .1 09/21/2020. | PaydOWN........covvveriiirirrinricerinnns [ e | s 4,862,850 | ....... 4,862,850 | ....... 4,842,080 | ....... 4,357,357 IOV I 4,862,850 03/22/2027.
368504 AA 9 | JENKS TOWNSHIP PENNSYLVANIA. . 109/15/2020. [ PAYAOWN.........ovurerrererireirerinrins | cervrerseesseesneniinnes | oeverneens 107,000 | ..ccvoneee 107,000 | ..oovonee 107,000 | ...covonee 107,000 | oo | v 0 B - 107,000 12/15/2033.
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369622 SM 8 | GENERAL ELECTRIC CO... .. 1 07/01/2020. | Adjustment I (16,534) | ....covvreirri (1 PO O 02/11/2021. | 2FE.

36962G 4R 2 | GENERAL ELECTRIC CO... .. | 09/16/2020. | Maturity @ 100.00. JOVR O 2,864,000 | ....... 2,864,000 | ....... 2,841,575 | ....... 2,862,147 | oo | v 1,853 | e [ e 1,853 | e | e 2,864,000 09/16/2020. | 2FE.

36962G 4Y 7 |GENERAL ELECTRIC CO .1 07/01/2020. | Adjustment...........c.ccoocvriverinricnns B [ (43,702) | ..o (U RPN IO 01/07/2021.

38141G WQ 3 | GOLDMAN SACHS GROUP INC .. | .. | 09/16/2020. | Bank of America Merrill Lynch........ [V 2,013,799 | ....... 1,850,000 | ....... 1,850,000 | ....... 1,850,000 | ..ooovverrries [ e | e | e (U OO 1,850,000 09/29/2025.

390556 AL 2 |GRTLK 141R AR = CDO.....cccoommrrirrriorriirnnrienninns ++ | 07/15/2020. | PAYAOWN. ..o | cevvineeiiessiiessniees | cevvirenees 31,962 | .ocvveennn 31,962 | oo 31,962 | oo 31,969 | oo | e (1) — (14| —— . 31,962 10/15/2029.

39678W AA 6 |GREENWICH CAPITAL .. | 09/01/2020. | Paydown 29,591 | ....... 29,591 | . 29,443 36,671 | covevvreverciene | ceend(7,081) | oo | e (7,081 [ . 29,591 09/01/2034.

40414L  AJ 8 |HEALTHPEAK PROPERTIES INC.. .. 1 07/01/2020. | Call @ 100.00... I (77,236) | ..o (U RPN IO 11/15/2023.

40423X AB 8 |NZES 2018-PLS1 A- CMO/RMBS... .. | 09/25/2020. | PaydOwn.........cvvrviirierinriieninnns [ e | s 1,372,637 | ....... 1,372,637 | ....... 1,372,620 | ....... 1,372,630 | ..coovvrirrianee OO 1,372,637 01/27/2048.

40423X AC 6 |NZES2018-PLS1B - CMO/RMBS... .. | .| 09/25/2020. | Paydown... JEO I 274,527 | .......... 274,527 274,527 274,528 B I 274,527 01/27/2048.

404280 AK 5 |HSBC HOLDINGS PLC......ocmmrverrrienriinseiinseiiens C| 07/01/2020. | AdJUSIMENL. ..o [ e (27,200) [ cooovverrrierreniens | e | e e | e | e | ceeennennnen0. | s | 04/05/2021.

40428H PB 2 |HSBC USAINC .. 109/27/2020. | Maturity @ 100.00...........cccovumverns | coverereiiereireniiiins | v 7,000,000 | ....... 7,000,000 | ....... 6,942,460 | ....... 6,994,959 B I 7,000,000 09/27/2020.

4042Q1 AE 7 |HSBC BANK USANA.. . | 08/24/2020. | Maturity @ 100.00.........c.coovvveeriis | oemeeeerereeceiireneiis | e 8,000,000 | ....... 8,000,000 | ....... 7,995,600 | ....... 7,999,844 | e 8,000,000 08/24/2020.

40538C AU 4 |HLA2014-1B2R - CDO 07/18/2020. | Paydown.........cocvvvrevererinninniinnns [ e | s 1,291,450 | ....... 1,291,450 | ....... 1,291,450 | ....... 1,291,478 OO 1,291,450 04/18/2026.

41138P AB 9 |HAPPY BANCSHARES INC .. 1 08/01/2020. | Call @ 100.00...........orveerrerererrrerns | crveerereriererieneiiens | v 5,000,000 | ....... 5,000,000 | ....... 5,000,000 B 4,999,782 08/01/2025.

41161G  AC 7 |HVMLT 2006-8 A1A - RMBS... .| 07/21/2020. | Paydown... 4,446 07/21/2036.

41161G  AC 7 |HVMLT 2006-8 A1A - RMBS... .. 1 09/21/2020. | Paydown... 7,280 07/21/2036.

41161P  CX 9 |HVMLT 2004-1 1A - CMO/RMBS. .. 1 09/19/2020. | Paydown... . ...44,650 04/19/2034.

41161P  EX 7 |HVMLT 2004-5 2A6 - CMO/RMBS... .| 09/01/2020. | Paydown... P [ 4,554 06/19/2034.

41161P  EZ 2 |HVMLT 2004-5 3A - CMO/RMBS, o[- 09/01/2020. | PaYOWN........ocveoceeeceiiceiieceiins [ o | e 158,084 ..156,964 BN I 158,084 06/19/2034.

41161P  FV 0 |HVMLT 2004-6 5A - CMO/RMBS. o[+ [09/01/2020. [ PaYdOWN..........occvveiicririnnicniins | cevveniienierisniiennns | e 108,434 110,434 | | n(2,000) [ s [ eeennn(2,000) | i | s 108,434 08/19/2034.

41161P MV 2 |HVMLT 2005-4 1A - CMO/RMBS. .. | 09/01/2020. | Paydown... 6,995 07/19/2035.

41161P MV 2 |HVMLT 2005-4 1A - CMO/RMBS. .+ 109/01/2020. [ PAYAOWN. ... | eeviiereiieneiieneiiens | oereeieessisensinns | coresiesesieseseenens (1 SRR IO 07/19/2035.

41161P TN 3 |HVMLT 2005-10 2AA - CMO/RMBS.... .. 1 09/21/2020. | Paydown... 49,706 | ............ 49,706 31,308 | oo ATTTA | | 1,933 N IS 49,706 11/19/2035.

41161P UK 7 |HVMLT 2005-11 2A - CMO/RMBS .. 1 09/21/2020. | Paydown... 12722 | 72,722 | ... .51,289 B I 72,722 08/19/2045.

41161V AC 4 |HVMLT 2006-7 2AA - RMBS... .| 09/21/2020. | Paydown... I [ 22,745 | ............ 24557 | oo 15,290 22,745 09/19/2036.

41162G AA 0 |HVMLT 2006-11 A1A - RMBS. .. 1 09/21/2020. | Paydown... .227,700 222,710 | oo 224,750 | v | 00002,950 [ e 2,950 | [ i 227,700 12/19/2036.

411707 AB 8 |HNGRY 2018-1 A1-ABS .. 109/20/2020. [ PaydOWN..........crveerrriicriierriinnens | ceviiereiieseiieesiiens | cevvieeees 31,500 | ...........31,500 | ........... 31,467 31,500 06/22/2048.

411707 AD 4 |HNGRY 2018-1 A2 - ABS .. 109/20/2020. [ PaydOwN............cooirvirriinriiienens | e | v 35,000 . 35,000 . (O . 35,000 06/22/2048.

419838 AA 5 |HAWAIIAN AIRLINES INC - ABS, wo || 07/15/2020. | PAYOWN........ooveerrriicriiereiierniis [ oo | e 111,879 | oo 111,879 | ..o 11,879 | ...cccoe. 111,889 | oo | eereeeenne(10) s [ e (1) RN IS 111,879 07/15/2027.

422250 AB 0 |HEALTHCARE TRUST OF AMERICA HOLDINGS....|.. | 09/28/2020. | Call @ 100.00..........ccccoemmrererirmrenns [ rovmrrrerierisiiinniens | s 6,494,266 | ....... 6,000,000 | ....... 5,951,160 | ....... 5,982,200 | ..ooovrveriien | e 3818 | i [ 3,818 [ | e 5,986,017 04/15/2023.

42770Q AA 0 |[HERO2014-2 A-ABS......ccoooiiiriiiriieceeereriesenenns .. 1 09/20/2020. | Paydown JO I 325,160 | .......... 325,160 324,938 324,962 | ... 198 | oo . 325,160 09/21/2040.

42770R  AA 8 |HEROFDG TR 2014-1- ABS........cccoovemmrrrrnrrririnnnes .. 109/21/2020. [ PaydOWN..........corveerriirriinrriiinnns | cevieenseieeeiineeiiins | eeveienes 230,433 | .......c.. 230,433 230,431 230,433 | oo [ e | e | e 0 [ e [ e 230,433 09/20/2038.

42806D CH 0 |HERTZ192A-ABS .. 109/25/2020. [ PaydOwN............cooorvvirriieneiiinnns [ o | v 4,569,100 | ....... 4,569,100 | ....... 4,567,753 | ....... 4,567,891 B I 4,569,100 05/25/2025.

431282 AN 2 |HIGHWOODS REALTY LP.. .. | 08/14/2020. | Tender Offer............cccocvureevmmeernens | covvrereirereireneiiens | v 3,454,022 | ....... 3,372,000 | ....... 3,337,707 | ....... 3,364,291 B 3,367,524 06/15/2021.

43132A  AA 6 |HILDENE COLL MGMT COLLC. . 107/01/2020. | Redemption @ 100.00..........cocrvens | corvrrrirerierinricnnns | e 338,722 | .......... 338,722 | .......... 338,722 . 338,785 12/28/2042.

43133A  AA 5 [HITR2018-1A1-CDO ..| €| 07/10/2020. | Paydown [V 102,477 | ... 102,477 | ... 100,427 ..100,584 w1893 [ [ e 1,893 || s 102,477 10/11/2038.

431571 AA 6 |HILLENBRAND INC......cocoovvvimerriirrrriianns .. 1 07/15/2020. | Maturity @ 100.00...........ccvvemrrvenes | coveoereriereiireeniiries | e 8,000,000 | ....... 8,000,000 | ....... 7,912,080 | ....... 7,994,024 | ..oovoiis | 5,976 | oo | e 5,976 | oo | e 8,000,000 07/15/2020.

43285H AA 6 |HGVT 2020-AA-RMBS........ccooooiivviiiriiiiriiiris .. | 09/25/2020. | Paydown... | e 156,475 | .......... 156,475 | s 156,475 02/25/2039.

43722# AA 1 |HOME DEPOT (MONTEREY PARK, CA ) CONTROL|.. | 09/15/2020. | Paydown... B 48,501 | ..ooooeve 48,501 0N IOV 48,501 06/15/2038.

43739E AP 2 |HMBT 2005-1 A1-RMBS........coovevriirrirerinnirerienens .. | 09/25/2020. | Paydown... O I 112,719 | oo 112,719 , e | s 112,719 03/25/2035.

43739E  CL 9 |HMBT 2006-1 1A1 - RMBS .. 1 09/01/2020. | Paydown... JOV 5732 | oo 6,313 | ... 5,509 | . 5,596 JOVON O 136 [ B I 5,732 04/25/2037. -

43739H AA 8 |HMBT 2006-2 A1 - RMBS.......coovvvimrrirrrirerriineniens .. 109/25/2020. | PaYAOWN..........oorvierrreirriinrriinnnns | ceveieesiineeesinseiinns | eeviennd 608,465 | .......... 608,465 | .......... 532,161 | cooooonee 556,773 | ..o | e 51,692 | ooovvvererrins | e 51,692 | i | 608,465 12/25/2036. | 1FM...........




16030

Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond
0 Current Year's Interest / NAIC
r Unrealized | Year's |Other-Than- Total Total Foreign| Book/Adjusted |  Foreign Stock Stated | Designation
ei Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange | Carrying Value | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Impairment | B./A.C.V. Change in at Disposal | Gain (Loss) | 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./A.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Symbol

440405 AE 8 |HORZN 181 A- ABS .| 09/15/2020. | Paydown.... ..5,872 ..5,872 ..5,872 ..5,872 . 12/15/2038. | 1FE....

44040H AA 0 |HORZN 2019 A - ABS .| 09/15/2020. | Paydown.... 15,243 | ... .15,243 15,243 | ... .15,243 ..426 |07/15/2039. | 1FE....

44329H AG 9 |HP CMNTYSLLC.....cocosvviviinriverirciiens .. | 09/15/2020. | Paydown.........couevirinriniinniiens [ e | e 308,954 | .......... 308,954 | ......... 302,675 | .......... 307,444 15,509 | 03/15/2023.

44329H AS 3 |HP CMNTYSLLC .. | 09/15/2020. | Paydown.... 52,553 | ....... 52,553 51,696 52,345 03/15/2023.

45112A  AA 5 |ICONX2012-1 A2 - ABS. .| 07/25/2020. | Paydown..........ccoevueevinrinricniinnns [ | crvennennd8,192 | i 45192 | ........... 45192 | ............ 45,192 01/26/2043.

45138L  AX 1 |IDAHO POWER CO.....cccovurieriiriiririisrineriereenes .. | 08/03/2020. | Call @ 100.00 2,998,607 11/01/2020.

45138L AZ 6 |IDAHO POWER CO .| 07/29/2020. | Call @ 100.00 6,997,108 04/01/2022.

45254N  JB 4 |IMM 2004-4 2A1 - CMO/RMBS... .. | 09/01/2020. | Paydown 09/25/2034.

45254N KX 4 |IMM 2004-9 1A1 - CMO/RMBS .. | 09/25/2020. | Paydown.... 01/25/2035.

45254N  MZ 7 |IMM 2005-2 1A2 - RMBS. . [ 09/25/2020. | Paydown 04/25/2035.

45254N  NT 0 |IMM 2005-3 M1 - RMBS .. | 08/25/2020. | Paydown.... 08/25/2035.

452547 TN 4 |IMSA 2006-1 2A1 - RMBS... .. | 09/25/2020. | Paydown 4 |05/25/2036.

45632@ AA 7 |INDUSTRIAL PIPING, INC.. . | 09/18/2020. | Distribution of Funds. .21,192 .| 12/13/2018.

45660K AA 9 |INDX 2006-AR39 A1 - RMBS.. .. | 09/25/2020. | Paydown 02/25/2037.

45660L CK 3 |INDX 2005-AR2 1A1 - CMO/RMBS. .. | 09/25/2020. | Paydown.... 02/25/2035.

45660L DB 2 |INDX 2005-AR1 1A1 - CMO/RMBS. .. | 09/01/2020. | Paydown 03/25/2035.

45660L V9 7 |INDX 2005-AR31 1A1 - CMO/RMBS... .. 1 07/01/2020. | Paydown.... 1,341 01/25/2036.

45660L ZM 4 |INDA 2005-AR1 3A1 - CMO/RMBS. .| 09/01/2020. | Paydown.... 275,505 11/25/2035.

45660N X9 1 |INDX 2004-AR6 5A2 - CMO/RMBS. .. | 09/01/2020. | Paydown 10/25/2034.

456618 AF 4 |INDX 2006-AR8 A3A - RMBS .. | 09/25/2020. | Paydown.... 07/25/2046.

45661X AB 8 |INDX 2006-AR13 A2 - CMO/RMBS. .. | 09/25/2020. | Paydown.... 07/25/2036.

45669A AD 6 |INDA 2007-AR12A1 - CMO/RMBS. ... | . | 07/01/2020. | Paydown.... 03/25/2037.

45686@ AB 0 |INFRASTRIPE LLC......c.cootuiriririiieirnerienierenenens .. | 09/30/2020. | Direct 09/30/2024.

460146 CL 5 |INTERNATIONAL PAPER CO. .| 09/23/2020. | Tender Offer..........cccooeeneerseernnennes [ evmeerneenserseissnnns | 0..5,096,291 | .......4,392,000 | ....... 4,373,070 01/15/2026.

46187V AA 7 |IHSFR 18SFR3 A - RMBS .| 09/17/2020. | Paydown 36,988 07/17/2037.

46187X AA 3 |IHSFR 18SFR4 A - RMBS .| 09/17/2020. | PaYdOWN.......coorvrerirrircrirernecrinens [ eeverirseeserisssnnens | e 114,887 | i 114,587 | e, 103,702 | ovvooeverrireinne 01/19/2038.

46591K  AC 7 |JPMMT 198 A3 - CMO/RMBS. .1 09/01/2020. | PaydOWN........oucvvrrirerineineiiniiinnns [ eeveeinennseiseinnnnns | e 1,724,545 | ...1,724,545 | ...... 1,746,910 | ....... 1,738,909 03/25/2050.

46616M AA 8 |HENDR 2010-3 A - ABS wo | . | 09/15/2020. | Paydown.... 51,533 51,245 12/15/2048.

46616M AB 6 |HENDR 2010-3B - ABS......coovvverircerreierinrinenis .| 09/15/2020. | PaydOWN.........ccvernrererinrisernnniinnns [ eevmrrneeieniseinnninns | cevverernes 19,896 | v 19,896 | oo 19,896 | ..oocvennee 19,897 12/15/2050.

46616P AA 1 [HENDR2011-1A-ABS.. .. | 09/15/2020. | Paydown.... 81,463 81,459 10/15/2056.

46616Q AA 9 |HENDR2011-2A-ABS.. .. | 09/15/2020. | Paydown.... ...128,284 ...128,277 09/15/2056.

46616V AA 8 |HENDR2012-1A-ABS .| 09/15/2020. | Paydown.........cvvrvrmrereirriieninnns 02/16/2065.

46617A AA 3 |HENDR 123 A-RMBS.... .. | 09/15/2020. | Paydown.... 09/15/2065.

46617F AA 2 |HENDR2013-1A - ABS.. .. | 09/15/2020. | Paydown.... . - 04/15/2067.

46617J AA 4 |HENDR2013-2A-ABS .| 09/15/2020. | Paydown.........ccovvevemrinrivnniiniiinens [ cvverireninniesninenns | e 107,652 | 1000000 107,652 | ... 107,626 | .......... 107,653 03/15/2062.

46617L AA 9 |HENDR 133 A- ABS . | 09/15/2020. | Paydown.... ...191,837 ...191,844 01/17/2073.

46617N  AS 6 |JFIN 142R 1BR - CDO 07/20/2020. | Paydown.... ...802,610 | ..........802,629 07/20/2026.

46617T AA 2 |HENDR 2014-1 A - ABS . 109/15/2020. [ PaydOWN...........ovvvvrvierierenrriniins | cevvverinerirenenseennns | e 123,281 | 10000 123,251 | e 123,181 | v 123,180 03/15/2063.

46617Y AP 8 |JFIN 2015R A2R - CDO... 09/15/2020. | Paydown.... ...295,202 ...295,202 295,202 295,106 03/16/2026.

46618A AA 2 |HENDR2014-2A-ABS.. .. | 09/15/2020. | Paydown.... 204,794 204,804 01/17/2073.

46618H AA 7 |HENDR 2014-3A - ABS.. .. | 09/15/2020. | Paydown.... 390,010 390,029 06/15/2077.

46618L AA 8 |HENDR2015-1A-ABS.. . | 09/15/2020. | Paydown.... ...360,712 ...360,925 09/15/2072.
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46619R AA 4 |HENDR 2015-2A - ABS.. .| 09/15/2020. | Paydown.... ...187,952 ...188,241 ...188,192 03/15/2058. | 1FE....

46619U AB 5 |APEXC 2017 AF - CDO... .| 08/17/2020. | Various. 9,926,096 | .......9,926,096 | .......9,926,754 |.... 04/24/2029. | 1FE....

46619X 1 |HENDR 2015-3 A - ABS........covviniivciinnieniniiiinii .| 09/15/2020. | Paydown.........cccovvuermvinrinnicniinnns [ e | creeenenenn 97,199 | i 97,199 | e 97,114 | e 97,119 | 03/17/2070.

46620) AA 9 |HENDR 171 A-RMBS.... .. | 09/15/2020. | Paydown.... 114,914 ...114,825 ...114,835 08/16/2060.

46620V 2 |HENDR 172 A-RMBS.... .| 09/15/2020. | Paydown.... | I [ I 162,707 162,714 L . . B - . . 09/15/2072.

466247 L6 8 |JPMMT 2006-A2 2B1 - CMO/RMBS..........cccovvvevrrnnes .1 09/01/2020. | PaydOwn.........cvvveveirenrirnrineirens [ ceverierinerennnnenns | e 71,924 | i 71,924 | ....68,553 | ...........69,381 | ..o 08/25/2034.

466247 PW 7 | JPMMT 2005-A3 2A1 - CMO/RMBS... .| 09/01/2020. | Paydown.... e I [ - ceeri . B . . 06/25/2035.

466247 QP 1 | JPMMT 2005-A3 7A1 - CMO/RMBS... .| 09/01/2020. | Paydown.... o . 38773 | 31,200 | 37,730 | N . 06/25/2035.

466247 RP 0 |JPMMT 2005-HYB4 2A1 - CMO/RMBS... .. | 09/01/2020. | Paydown.... 07/25/2035.

466247 UG 6 | JPMMT 2005-A6 7A1 - CMO/RMBS. . [ 09/01/2020. | Paydown 08/25/2035.

46627M AD 9 | JPALT 2005-S1 1A4 - CMO/RMBS .| 09/01/2020. | Paydown.... 12/25/2035.

46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS .| 09/01/2020. | Paydown.... 03/25/2036.

46627M CY 1 | JPALT 2006-A1 3A1 - CMO/RMBS. . [ 09/01/2020. | Paydown . 12,318 . 03/25/2036.

46627M EC 7 |JPALT 2006-S1 1A6 - CMO/RMBS .. | 09/01/2020. | Paydown.... | e L I O N . 03/25/2036.

46628K AC 4 |JPMMT 2006-A3 2A1 - CMO/RMBS... .| 09/01/2020. | Paydown.... 05/25/2036.

46628L AB 4 | JPMMT 2006-A4 1A2 - CMO/RMBS. . 1 09/01/2020. | Paydown 06/25/2036.

46628V AH 9 |JPALT 2006-S3 A5 - RMBS .. 1 09/01/2020. | Paydown.... 08/25/2036.

466308 AE 3 |JPALT 2008-R3 3A1- CMO/RMBS .| 09/01/2020. | Paydown.... 05/26/2037.

46630G AN 5 |JPMMT 2007-A1 4A2 - CMO/RMBS .1 09/01/2020. | Paydown 07/25/2035.

46630P AP 0 |JPMMT 2007-A2 3A1 - CMO/RMBS... .| 09/01/2020. | Paydown.... 04/25/2037.

46631IN DT 3 | JPMMT 2007-S3 A90 - CMO/RMBS... .. | 09/01/2020. | Paydown.... 08/25/2037.

46632T AA 3 | JPMMT 2008-R2 1A1 - CMO/RMBS... .| 09/01/2020. | Paydown.... 263,511 281,289 | .ovvvcierins [ e 46,060 . 07/29/2037.

46632Y AB 0 |JPMMT 2008-R3 1A2 - CMO/RMBS .| 09/01/2020. | Paydown 31,162 245942 | ..coovirreins [ 18,341 | .o 11/26/2038.

46632Y AD 6 |JPMMT 2008-R3 2A2 - CMO/RMBS... .| 09/01/2020. | Paydown.... . . L0 . . 11/26/2038.

46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS... .. | 09/01/2020. | Paydown.........cccovvvemrinricniinnirens [ ceveviisrisniisniseins | e 133,479 | 101 133,479 | ... 103,530 | ... 133,461 [ [ e . . A9 .. . . 11/26/2036.

46633M  AM 1 | JPMRR 2009-6 2A2 - CMO/RMBS..........cocovvrrrerrrnns .1 09/01/2020. | PaydOWN.......coovvvrerrrieererinirreriens [ ceveriseernernenennenins | cevennnens 150,666 | 1 152,967 | v 15,451 [ oo [ e 10 150,666 | oo | e 150,666 04/26/2035.

46633P AU 6 |JPMRR 2009-7 111 - CMO/RMBS.. .| 09/01/2020. | Paydown.... ...951 09/27/2036.

46634D AX 6 |JPMRR 2010-1 3A2 - CMO/RMBS.. .| 09/01/2020. | Paydown.... v | 5,973 04/26/2037.

466358 AD 3 |J.P. MORGAN RESECURITIZATION TRUST........... .. 1 09/01/2020. | PaYAOWN......ccoorvrrereireirnnrinennnens [ ceveeiseiseninsniinennns | cereenernn 238,736 | 100 234,737 | ... 162,445 | ... 190,687 | oo [ v 44,049 | .o [ s 44,049 03/01/2039.

46635T CG 5 |JPMCC 2011-C3 Ad - CMBS......c.ovveivririieris .| 09/01/2020. | Paydown.........ccoovvveerenrivnncniiinens [ eeverrerisnienniennnns | eeenn,379,392 | 1.....4,379,392 | ......4,282,909 | ......4,359,624 | ......ccccomvrne [ 19,768 .19,768 02/16/2046.

466365 AA 1 |JACK2019-1 A2 - RMBS . .. | 08/25/2020. | Paydown.... 08/25/2049.

466365 AB 9 |JACK2019-1 A2l - RMBS.........cccovvvinriiniiniiicis .. | 08/25/2020. | Paydown 08/25/2049.

46636V AC 0 [JPMCC 2011-C5 A3 - CMBS .| 07/01/2020. | Paydown.... 08/17/2046.

46645A AB 7 |J P MORGAN RESECURITIZATION TRUST. .. | 09/25/2020. | Paydown.... | e . 263,896 279,093 06/26/2047.

46651G  AC 3 |JPMMT 2019-7 A3 - CMO/RMBS........cocovvvvrriiciinns .. | 09/01/2020. | PaydOWN........oovvvrerirririinrineiiiens [ o | e 447,821 | .......... 447,821 | .......... 453,419 | .......... 453,369 02/25/2050.

46651N 2 | JOLAR 2019-1 A - ABS . | C| 09/15/2020. | Paydown.... 132,474 132,773 ..132,740 04/15/2044.

472320 AA 8 |JMAC 08R1A - CMO/RMBS... ... .. | 09/01/2020. | Paydown.... ..148,174 114,609 | .........141,625 06/25/2047.

472321 6 | JMAC 2008-R2 1A1 - CMO/RMBS........ccovvvrmrriririnns .. | 09/01/2020. | Paydown 21,180 24,610 09/30/2035.

472321 AC 2 |JMAC 2010-R8 2A1 - CMO/RMBS.. .| 09/01/2020. | Paydown.... 94,447 | ... . 07/27/2037.

472321 AG 3 | JMAC 2008-R2 1A3 - CMO/RMBS.. .. | 09/30/2020. | Paydown.... L(17791) ) ...(18,878) ... 09/30/2035.

472321 AJ 7 |JMAC 2008-R2 3A1 - CMO/RMBS.. .. | 09/01/2020. | Paydown.... 344342 | ... 351,342 .0 01/25/2039.

472321 AK 4 | JMAC 2008-R2 3A2 - CMO/RMBS.. .| 07/01/2020. | Paydown.... .(1,016) | .... 02/25/2037.
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47232A  AA 6 |JMAC 2008-R3 1A1 - CMO/RMBS.. .| 07/21/2020. | Paydown.... ...116,997 ..107,729 ..729 | 03/21/2036. | 1FM...
47232A AB 4 |JMAC 2008-R3 1A2 - CMO/RMBS.. .| 09/01/2020. | Paydown.... 03/21/2036. | 1FM...........
47232A  AC 2 |JMAC 2008-R3 1A3 - CMO/RMBS. .| 09/01/2020. | Paydown 03/21/2036. | 1FM...........
47232A  AD 0 [JMAC 2008-R3 2A1 - CMO/RMBS.. .| 09/01/2020. | Paydown.... 292,148 06/26/2036. | 1FM...
47232A  AH 1 |JMAC 2008-R3 3A2 - CMO/RMBS.. «.. | .. [ 09/01/2020. | Paydown.... WBAAT | L2772 116,095 | ...ccovvvcris 05/01/2037. | 1FM...........
47232C AH 7 |JMAC 2009-R1 4A2 - CMO/RMBS........cccovvvrrririinns .. | 09/01/2020. | PaydOWN.........evvvevirrirrirnrienrirens [ eeverieninnriennineiin | ceeenrn.841,226 | i, 843,442 820,764 864,749 06/21/2037. | 1FM..........
47232D AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 45,151 45,151 09/01/2036. | 1FM...
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... ...9,500 09/01/2036. | 1FM...
47232D AQ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 07/28/2020. | Paydown.... .5,725 01/01/2047.
47232D AR 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown .17,200 01/01/2047.
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 09/01/2036.
47232D AV 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 07/01/2020. | Paydown.... 09/01/2036.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown 27,858 01/01/2036.
47232D BD 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | PaydOWN.........ovververerrrrenerireninee | cornveirnerisernensnenens | vevenennn 45,583 | i 45,653 | ooeivad 22,139 02/01/2037.
47232D BF 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 02/01/2037.
47232D BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 07/28/2020. | Paydown 09/25/2036.
47232D BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/25/2020. | Paydown.... 09/25/2036.
47232D BM 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/25/2020. | Paydown.... 09/25/2036.
47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 07/01/2037.
47232D BZ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 06/01/2037.
47232D CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 02/01/2047.
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown 05/01/2036.
47232D CQ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/25/2020. | Paydown.... 12/25/2036.
47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/25/2020. | Paydown.... 12/25/2036.
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | PaydOWN.........ovververeererenerrerirens | cerrerernernssensernenins | veerereerse84,508 | i 84,508 | v 8,471 | 79,128 | v [ D377 [ [ e 5377 | i | s 04/01/2047.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 04/01/2047.
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 06/01/2037.
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown 08/01/2037.
47232D DG 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 08/01/2020. | Paydown.... 08/01/2037.
47232D DK 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 08/25/2037.
47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 08/01/2020. | Paydown 08/01/2037.
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 09/01/2035.
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 09/01/2035.
47232D DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown 04/01/2037.
47232D EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 04/01/2037.
47232D EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 04/01/2037.
47232D EJ 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown 02/01/2037.
47232D EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 07/01/2020. | Paydown.... 02/01/2037.
47232D ER 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | PaydOwn.........ccccvvvunrimmricnnirerirene | coverinriivsnivennenins | e 230,404 | ..........230,404 | ............ 73,897 | oo 213477 | e [ 16,927 ..16,927 05/01/2037.
47232D EX 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 07/01/2020. | PaydOWN.........oceervererrnrrnnrrnerirnne | cervveenersmsrinernenins | ververersei 22,857 | viiiiieeni22,857 | 108,362 | i 18,508 | oo | v 4,349 08/01/2037.
47232D EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.... 08/01/2037.
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47232D EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 08/01/2020. | Paydown... 6,388 | oo | s LT ..(15) 08/01/2037.

47232D EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown... . T0T | s [ e 2 . (2) 08/01/2037.

47232D FD 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | Paydown.........cccooevevrinmivniiineiirens | e | e 508,382 | i 508,382 e 34,292 11/01/2036.

47232D FE 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | PAYAOWN........ouvvvmmvrrrireerrrinirinens [ erreriereseesseinsnins | cveveessseeessensneens | cevvseeeinenes 1,348 | viieenenn289 | (1) s | v 41 11/01/2036.

47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 09/01/2020. | PAYAOWN.........vvvrrereiiniireriierinne | corseisesiinsisensienens | crveneins 37,573 | oo 37,573 | cooierern26,310 | oo B7,133 | e | e840 | i | 880 | | i 37,573 12/01/2036.

47232Q AA 1 |JMAC 2009-R2 1A - CMO/RMBS.... oo [+ 1 09/01/2020. | PAYOWN........oovvmiieierrierirenirneins [ evreierinsiinenienenee | v 502,484 | .......... 502,484 | .........489,083 | ........463,290 |....ccccoimues [.39,194 | s [ 039194 [ i | i 502,484 11/26/2037.

47232T AB 3 |JMAC 09R3 1A2 - CMO/RMBS v |+ [09/01/2020. [ PAYAOWN.........oourerrirerieireirniins | cereeeesenississeeienees | oevereens 151,270 | oovveenee 151,270 | oo 132,361 | 1iiri150,259 | oo | e 0T | i | e 1,011 [ | s 151,270 12/25/2035.

47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 02/01/2037.

47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 02/01/2037.

47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown 02/01/2037.

47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 02/01/2037.

47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 07/01/2037.

47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 07/01/2037.

47232V AS 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 09/01/2036.

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

47232V AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 09/01/2035.

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

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

47232V BE 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 11,511 09/01/2035.

47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 52,852 | ...e....52,852 | 052,783 | 11/01/2036.

47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 08/01/2020. | Paydown... 11/01/2036.

47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 11/01/2037.

47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 07/01/2036.

47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 07/01/2036.

47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 31,565 ....36,684 04/01/2037.

47232V CM 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 32,114 ..132,009 11/01/2035.

47232V CP 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. | PAYAOWN..........ccvvrrerrerneirneiniinns | cerierirneniseiseninnnes | evnerennneseneeinne | conservennnnnn 134 | | e 11/01/2035.

47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. [ PaydOWN............cevvrrvererenrerriinirns | cervverirenirnneesniennns | cvevereenn 44,556 | i 44,656 | ..........39,107 | e 05/01/2036.

47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. [ PAYAOWN.........coovrvumrererrrnrirseirniinns | cervererneniseisensennes | evsersenrinenennennnne | cnserennnnen 289 [ i | e 05/01/2036.

47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 08/01/2020. | PaydOWN...........ccvvnrvrerirerirnriiniins | cevvmniirenieninniiennns [ svsnivervnninnnninns | evvsresnneene 1T [ [ 05/01/2036.

47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. [ PAYAOWN.........covrvmrvrrirrerneriniins | cerveerieniesenneninnns | ervverineniessnennnnns | eeenneessesneesenn | eovnvesnersnessnssnes | rovesnesssseensessen 05/01/2036.

47232V CV 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | PaydOwn...........ccccevuvevinrinricniins | cevvmeiveniveniisnienns | cerneenn 374,209 | 110100 374,20 | ........363,953 | ......... 11/01/2036.

47232V DC 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... ..84,232 09/01/2035.

47232V DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. [ PAYAOWN.........ccovrvmieririrrerrrinnins | cererneninnisensnnsinnns | erverineneneenssninnes | coveernneeenn8,887 | vvvveriveriincinennns | vvvvnersnnnnen1 | s 09/01/2035.

47232V DJ 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. [ PaydOwN............ccovnrveerenrinriicnnins | cervverirerinnisnnennns | verenennn 130,939 [ 110000.130,939 | ...rn.53,102 | ... 130,787 | e 04/01/2036.

47232V DM 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 04/01/2036.

47232V DP 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. [ Paydown...........ccoovvveevinrinniicnniins | ceviveivesiisniennennns | e 12,401 | 012,401 | 10,610 | 112,098 | e 02/01/2036.

47232V DQ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 02/01/2036.

47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. [ PAYdOWN.........c.cvvvrrrrerineirerirnnins | cerernerineisenssnninnnns | cveverneern 83,642 | v 43,642 | i 43,642 | i 43,434 | 04/01/2036.

47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 04/01/2036.

47232V DX 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown... 21,478 28,921 90 07/01/2036.
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47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown.... 2,162 | e | e 49 |, .(49) . (49) ... 07/01/2036. | 1FM...
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 07/01/2020. | Paydown.... 07/01/2036. | 1FM...........
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown 07/01/2036. | 1FM...........
47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. | Paydown.... 03/01/2036. | 1FM...
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/30/2020. | Paydown.... 03/01/2036. | 1FM...........
47232V ED 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown 03/01/2037. | 1FM...........
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown.... 03/01/2037. | 1FM...
47232V EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 08/26/2020. | Paydown.... 16,155 | ... 16,155 | ..o 15,429 | ..cccvuenee 16,043 | .o | e 112 .16,155 04/01/2037. | 1FM...
47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. | Paydown.... 10,722 | ... 10722 | e 8799 | 10,549 | .o | i 10,722 04/01/2037.
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown 04/01/2037.
47232V EU 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. | Paydown.... 01/01/2036.
47232V EV 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. | Paydown.... 01/01/2036.
47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown 02/01/2036.
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. | Paydown.... 02/01/2036.
47232V FP 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. | Paydown.... 11/01/2036.
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown 01/01/2047.
47232V FY 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown.... 07/01/2037.
47232V GA 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. | Paydown.... ..1,736 07/01/2037.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown .18,820 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 09/01/2020. | Paydown.... 02/01/2036.
47232V GM 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/01/2020. | Paydown.... 03/01/2036.
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 09/30/2020. | Paydown.... 01/01/2047.
47233D AB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R1. | .. | 09/01/2020. | PaydOwN.........ccccovverrreerimerrerirene | coverennrevsnrnenvenens | vvvereeeen 98,587 | 10000 96,687 | oo 19,559 09/01/2036.
47760Q AA 1 |JIMMY 2017-1 21 - ABS... .| 07/30/2020. | Paydown.... 22,500 22,500 07/30/2047.
47760Q AB 9 |JIMMY 2017-12Il - ABS.. wor | .+ | 07/30/2020. | Paydown.........cccoevuevierinricniinnns [ rvnriveireniisnieniens | cvverren 18,000 | e 18,000 | e 18,000 | ...cccvvueee 18,000 07/30/2047.
48244X  AA 0 |KDAC 2017-1 A= ABS....ooiireerreieriesrienieeeseeens C | 09/15/2020. | Paydown 84,270 84,271 12/15/2042.
48274W AE 7 |KVK2016-1D-CDO... ...| C| 07/20/2020. | RW Baird... 6,000,938 6,001,377 01/16/2029.
49255P AA 1 |KSTRL 2018-1 A - ABS ... | C| 09/15/2020. | Paydown.... I [ - reen 103,917 | ... 104,239 12/15/2038.
493268 AY 2 | KSLT 2000-B A2 - ABS.........oeveieririneirnriserienienes .| 07/27/2020. | PaydOowN.........covvnrerrrineenerinneinens [ evneeneniseinsennenns | eerneernen 713075 | i 11,075 | s 8,971 | oo 11,074 07/25/2029.
494368 BE 2 |KIMBERLY-CLARK CORP .. | 08/01/2020. | Maturity @ 100.00.........cccoreveveviens [ ervmerrerirerirnricsnins | +..3,000,000 | ......3,000,000 | ...... 2,991,000 2,999,407 | .ooovvvveriiens | D93 | i [ i 593 [ | 00000003,000,000 | s | s | e[ 108,750 | 08/01/2020.
494550 BE 5 |KINDER MORGAN ENERGY PARTNERS LP .. | 09/15/2020. | Maturity @ 100.00. - . 3,998,440 3,999,980 |.... 20 |. . . . . . 0 212,000 | 09/15/2020.
500255 AU 8 |KOHLS CORP.......cccomieririrnrinsiserieeiseeisesineiis .1 09/01/2020. | GOLDMAN........otvvrrvnriierierirneeinns [ eoreeirneeiesiseisinninns | reeens 4,200,000 | ....... 4,250,000 | ....... 4,248,980 | ....... 4,249,449 | ..o | v (610 [ SOOI IV (510 [ ST OO 4,249,509 | ...ocvovrieri | s (49,509) | ....... (49,509) | .....202,406 | 07/17/2025.
50196@ 5 | LCN NORTH AMERICAN FUND III-D LP. ... | .. | 07/29/2020. | Direct 581,630 272,082 .....15,027 | 07/24/2034.
50543L AA 0 |LAFL 2016 A1-ABS ... | C| 09/15/2020. | Paydown.........ccceuevrmrereerrrirnniens 229,011 230,535 01/15/2042.
50543L 0 |LAFL 2016 A1 - ABS......ccooviriieiirireriesiiesieninnins C | 09/15/2020. | Paydown 01/15/2042.
52518R BE 5 |LSSC 02GE1A -RMBS .. | 09/01/2020. | Paydown.... 01/30/2032.
52520M  CE 1 |LMT 2005-2 3A7 - CMO/RMBS... ... | .| 09/01/2020. | Paydown.... 115 . . 12/25/2035.
525221 EM 5 |LXS 2005-7N ATA - RMBS........ccconivimrrirerirerirerircens .. | 09/25/2020. | Paydown 15,613 [ | cvveeereeen 74,340 | 12/25/2035.
525221 GM 3 |LXS 2005-9N 1A1-RMBS... .. | 09/25/2020. | Paydown.... 02/25/2036.
52523M AD 2 |LXS 2006-15 A4 - RMBS .. | 09/25/2020. | Paydown.... 10/25/2036.
525241 AL 9 |LXS 2007-1 WF1-RMBS.... .. | 09/01/2020. | Paydown.... 01/25/2037.
525248 AC 4 |LXS 2007-5H APO - RMBS .| 09/01/2020. | Paydown.... .| 05/25/2037.
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526602 AA 5 |LEONARD WOOD FAMILY CMNTYS LLC.. .. | 07/05/2020. | PaydOWN........oovvvrivirriririerinnrinens [ coerirerisnniissinenin | ceveveiene 190,160 | ..ccvveuee 190,160 | ..ccovonee 190,160 | .oevreec 190,160 | ocvoveernirins | e | veverrriireiienns | cevverineniend 0 e | s 190,160 | ..vovverrirenee | ververinrrinnns | errvreenreeen0 [ e 8,839 | 07/15/2020.

53946M AA 5 |LNCR 2018-CRE1A-CDO C | 07/15/2020. | Paydown... IO I 1,213,574 | ....... 1,213,574 | ....... 1,078,564 IO 1,213,574 05/15/2028.

542514 EV 2 |LBMLT 2004-1 M2 - RMBS .. | 09/25/2020. | Paydown... B [ 14,520 | ...coooeeee 14,520 | ...coooece 14,208 | ............ 14,300 e | s 14,520 02/25/2034.

543190 AA 0 |LTRANIII A1-ABS .. | 08/15/2020. | PaydOwN..........ccovrveririnriiniiinns [ e | o 214,202 | .......... 214,202 207,262 209,455 B I 214,202 01/17/2045.

55265K 7C 7 |MASTR 2004-1B1- CMO/RMBS.........cccoouvvvviirnninns .1 09/01/2020. | Paydown.........cooviveririnriiniiinnns [ | e 28,988 | ..cooune. 28,988 | . 28,526 28,496 | oo | o892 | i | 892 [ | i 28,988 02/25/2034.

55274Q AK 1 |MASTR 2006-2 110 - CMO/RMBS .. | 09/01/2020. | PaYdOWN.......coorvvrerirriririnrinnrirens [ corerireresnniinsinenin | e 166,640 | .......... 185,201 | .covvenee 150,065 | .......... 172,167 e | s 166,640 06/25/2036.

55281T AA 8 |MCAIIA-CDO .. | 08/17/2020. | PAYAOWN......cooorvrrrrreireirneineiiiens | cereeiseisnenissinensns | cevneenns 291,754 | .......... 291,754 291,754 291,801 | s 291,754 08/15/2028.

55281T AB 6 |MCAIIB-CDO . | 08/17/2020. | Paydown... O I 129,684 | .......... 129,684 e | s 129,684 08/15/2028.

55312H AA 7 |MMCAP 17 A1-CDO, .| 09/01/2020. | Paydown... I (- 2,650 | covvrrrenne 2,650 B I 2,650 12/01/2035.

55446M AA 5 |[MAACH 1A-ABS....cccoooimimirneiiniis C | 09/15/2020. | PaydOWN..........couerrienrireniierineins | rneesensissiseenieneees | ovniinns 146,485 | .......... 146,485 | ........ 146,480 | ... 146,480 | .ovovvivviinne | v | | e [ | e 146,485 10/15/2039.

56501R AB 2 |MANULIFE FINANCIAL CORP.... 09/17/2020. | Maturity @ 100.00..........evererereerrne [ e | s 8,000,000 | ....... 8,000,000 B 8,000,000 09/17/2020.

576431 AJ 9 |MARM 2007-1 2A1 - CMO/RMBS .| 09/01/2020. | Paydown 11/25/2036.

576433 C5 3 |MARM 2005-6 5A2 - CMO/RMBS.... .| 09/01/2020. | Paydown... ...9,340 07/25/2035.

576433 D5 2 |MARM 2005-7 3A1 - CMO/RMBS.... .| 09/01/2020. | Paydown... .59,394 09/25/2035.

576433 GM 2 |MARM 2003-6 6A1 - CMO/RMBS.... .| 09/01/2020. | Paydown... 51,787 12/25/2033.

576433 HM 1 | MARM 2003-7 4A1 - CMO/RMBS .| 09/01/2020. | Paydown... 01/25/2034.

576433 QD 1 |MARM 2004-7 5A1 - CMO/RMBS.... .| 09/01/2020. | Paydown... 07/25/2034.

576433 XA 9 |MARM 2005-1 3A1 - CMO/RMBS.... .| 09/01/2020. | Paydown... ...2,951 02/25/2035.

576433 XW 1 |MARM 2005-2 3A1 - CMO/RMBS.... .| 09/01/2020. | Paydown... .88,807 w4544 03/25/2035.

576434 J7 0 | MALT 2005-2 4A3 - CMO/RMBS .. | 09/25/2020. | Paydown..........ccovevirinriniinniiens [ e | e 218,185 .16,985 03/25/2035.

576434 W5 9 | MALT 2005-6 3A1 - CMO/RMBS. .| 07/01/2020. | Paydown... .8,498 118 . 8,498 11/25/2020.

576434 W5 9 | MALT 2005-6 3A1 - CMO/RMBS .| 09/01/2020. | Paydown... ..42,291 42,291 11/25/2020.

57643L LC 8 |MABS 2005-AB1 A4 - RMBS .. | 09/01/2020. | PaYdOWN.......coorvvrrirriririerinniirens [ coerirresnniissinenin | e 562,602 | ..........562,602 | .........547,723 | .........544,025 | .....ccccvevues | 18,578 | oo | e 18,578 [ i | i 562,602 11/25/2035.

57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. .1 09/01/2020. | PaYdOWN.......coorerrerrrirerinrinerinens [ cerveeineineninnninennns | ceerneeennn 8,159 [ 100054,925 | 35,049 | it 54374 | s | o215 [ e (215) | | s 54,159 05/25/2036.

57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. .1 09/01/2020. | Paydown.........cccovvveerinrinnicnniinens [ evveireninrieniinnins | cerverenenn,026 | ciiiieinnnn9,154 | 5,849 | 9,062 | s | veieennd(36) [ s [ verieeend(36) | e [ i 9,026 05/25/2036.

57645T AA 5 |MARM 2007-HF2 A1 - RMBS.. .. | 09/25/2020. | Paydow . 205,547 09/25/2037.

58013M EJ 9 |MCDONALD'S CORP .1 07/15/2020. | Maturity @ 100.00.........ocvverernreenns [ rormrrrmerierineiriniinns | e 4,000,000 . 4,000,000 07/15/2020.

58503F 40 3 |MEDLEY CAPITAL CORP. 1 [ 09/16/2020. | PIPR.......ooviriririirieiinerienienisnns [ e | e 3,627,012 B 3,722,355 01/30/2021.

590200 V7 7 |MLMI 2005-A9 1A1 - CMO/RMBS... .1 09/01/2020. | PAYAOWN.......oourvrrireririreererinnns [ eenrerneesesiseesnsninns | cvserianees 40,668 | ...........40,668 | ...........38,413 | ...........39,638 | .ooorvvrvniins | e 1107 | il T | 1,029 | e | s 40,668 12/25/2035.

590200 W4 3 |MLMI 2005-A9 4A1 - CMO/RMBS .| 09/01/2020. | PaydOWN.........cvvrirrerirririiericenis [ e | e 39,343 | .ii.39,306 | i 34,676 | 39,279 | i | B8 | i | i85 [ | 39,343 12/25/2035.

590200 ZE 8 |MLMI 2005-A6 1A1 - RMBS o |+ [09/25/2020. [ PAYAOWN.........oourvrerrrireirrrisinns | ceerreerieesssesneeinnns | oeverneens 463,216 | ..........463,216 | ........431,804 | ........ 445970 | ...ccooornine [0 17,248 | i [ e 17,246 | s | s 463,216 08/25/2035.

59023P AB 9 |MLCC 2006-S3 2A1 - CMO/RMBS.........c.ccccovvvinnnecas .1 09/01/2020. | PaydOown..........cooeriiieiiriniiiniiinnis [ | e 47155 | oo AT155 | 2,204 | 81,582 | | e BBTS | | e D573 | i | e 47,155 10/25/2036.

59048@ AA 6 |MESA AIRLINES PASS THROUGH TRUST 2015-1.. | .. [ 07/15/2020. [ PAYdOWN..........oevvumivrmerirrerrrinnins | cevveverieriresesseeienens | veverneens 198,499 | .........198,499 | .........198,499 | ... 198,543 | ..o | vorrrerernc(d) | o | e (4) [ | s 198,499 07/15/2029.

595481 AA 0 |MDST2005-1 A-ABS........cccoovmviimnirnnns .1 09/01/2020. | PAYAOWN........vvuivrrererireireererinens [ eeeerrseeseniseessnins | cvrerinees 40,179 | vovorre80,179 | 138,572 | 039,526 | oo | 883 [ 853 | e | s 40,179 01/15/2040.

59549W AA 1 [MDSTXIA-ABS.... .| 09/15/2020. | PaydOWN........cucvvuriierirririericenis [ oo | e 69,283 BV I 69,283 07/15/2038.

59560W AA 5 [MDST 2010 -1 A-ABS....cocrieceireierieerienines .. 1 09/01/2020. | PAYAOWN......ccoorvrrrrrrererinrineriens | cereriseesseiinsinenin | ceveneinne 146,352 | .ccvennee 146,352 ..145,588 B - 146,352 12/15/2045.

59748T AA 7 |MIDLAND COGENERATION VENTURELP.............. .. | 09/15/2020. | PAYAOWN......ccoorvrrienrireiinrieeiiiens [ cereeineisneeiissineinns | cevneenns 280,000 | .......... 280,000 280,026 | ..ovvvrriverirne | eerreenn(26) [ v [ 26) | e | e 280,000 03/15/2025.

59748T AB 5 |MIDLAND COGENERATION VENTURELP.............. .. | 09/15/2020. | PAYAOWN.......coourvrrrerrerrrinirneriens | cererireesneeissrinenin | ceveeiens 514,232 | .......... 514,232 | ........514,232 | ......... 514,269 IO I 514,232 03/15/2025.

611254 AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23...... 1+ 09/28/2020. | DIFECL........cvvurerirncrerrererernenineinnes [ eoeresnersesisseesssins | eeens 8,841,600 | ....... 8,841,600 | ....... 8,835,627 | ....... 7,938,369 B 8,841,600 10/30/2023.

61690P AM 3 |MSRR 13R7 6B - CMO/RMBS. .| 07/01/2020. | PAYAOWN........ouriiiirririniieiinens [ i | o | coreiessnsssenssenens 12/27/2046.

61690P AM 3 |MSRR 13R7 6B - CMO/RMBS. o |+ [ 08/25/2020. [ PAYAOWN.........oourerrerceirircrineins | cervreeerensseesneninnns | oeverneens 507,124 | .......... 504,217 | .......... 447,589 | .......... 486,216 | ...cocvrcrennes 12/27/2046.

61690P AM 3 |MSRR 13R7 6B - CMO/RMBS.........cccoovvvvrrrirriniinnns .. | 09/25/2020. | PaYdOWN........oorvvnriirrireiinrieninens | e | cevneenns 247,116 | .......... 247,113 219,361 234,952 12/127/2046. [ 1Z..............
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61690Q AD 1 |MSBAM 2015-C23 A3 - CMBS .. | 09/01/2020. | PaYdOWN.......coorvvririrrirriierinnriens [ o | e 308,076 | .......... 308,076 | .......... 319,722 | ........314,950 | oo | e (6,874) | covovvrererns | ererend(8,874) [ v | eereen 308,076 | e | e | evvrieenennn0 [ s 7,974 | 07/15/2050. | 1FM....
61748H AW 1 |MSM 2004-5AR 4A - CMO/RMBS... .. 1 09/01/2020. | PAYAOWN......coourvrrerirrireeinrineiiiens | cereeineisseniissinennn | cereneenne 170,726 | ....oee. 170,726 | .......... 172,643 . 07/25/2034. | 1FM....
61748H FK 2 |MSM 2004-10AR B1 - CMO/RMBS. .| 09/01/2020. | Paydown... 40,415 | 40,630 11/25/2034. [ 1FM....
61748H UF 6 |MSM 2006-1AR 1A1- RMBS ..| .. | 09/25/2020. | Paydown... 17,754 28,800 02/25/2036. | 1FM...........
61749L AP 6 | MSM 2006-8AR 5A4 - CMO/RMBS............cccoevurinane .1 09/01/2020. | Paydown..........cccveveniinnicnniveiiens [ ceverisnisnicsiiiein | veeernenn 39,842 | 39,842 | ...29,159 | Lo 30,201 06/25/2036. | 1FM...........
61749L BM 2 |MSM 2006-8AR 6A2 - CMO/RMBS. .| 09/01/2020. | Paydown... ...8,011 06/25/2036. | 1FM....
61751D AE 4 |MSM 2006-17XS A3A - RMBS .| 09/01/2020. | Paydown... 114,971 10/25/2046. | 1FM....
61751M AU 8 | MSM 2007-10XS A18 - RMBS. .| 09/01/2020. | Paydown.........cvveveerenriiniinnirens [ ceverieninnienninnins | e 144,449 | (144,449 | 131,584 | 126,612 02/25/2037. | 1FM....
61751Q AB 1 |MSHEL 2007-1 A2 - RMBS . |.. | 09/25/2020. | Paydown... 59,220 12/25/2036. | 1FM...........
617526 AD 0 |MSAC 2007-HE1 A2B - RMBS.........ccoooommrinriinnrians .. | 09/25/2020. | Paydown.........ccocovvueeriniiiniinniiens [ e | e 128,927 | 1.0n128,927 | ..........80,580 | .......... 126,095 11/25/2036. [ 1FM...........
61758M AA 5 | MSRR 2009-R2 A1 - CMO/RMBS.... .| 09/01/2020. | Paydown... ..380,339 04/26/2036. | 1FM....
61758V AQ 0 |MSRR 2010-R2 3B2 - CMO/RMBS.. ..| .| 08/01/2020. | Paydown... rerenenn:88,798 10/26/2037. [ 1FM....
61759X AC 6 |MORGAN STANLEY RE-REMIC TRUST 2010-R8 -.. | .. | 09/01/2020. | Paydown 212,172 252,828 01/01/2037. | 1FM....
617610 3R 8 |MORGAN STANLEY.......ccocommrrmerierererrssenerinnniens .| 09/16/2020. | MORGAN STANLEY CO......ccocvvens [ wormerrerrrneernerinnnns | 022,226,860 | .......2,000,000 | ...... 1,986,400 | ....... 1,990,620 07/27/2026.
61915R AK 2 |MHL 2005-3 A1 - RMBS. .. | 09/25/2020. | Paydown... 1,373 08/27/2035.
61915R AU 0 |MHL 2005-5 A1 - RMBS...... .. | 09/25/2020. | Paydown... 100,481 | [ s 31,119 131,599 12/25/2035.
620076 BC 2 |MOTOROLA SOLUTIONSINC.... .. | 08/25/2020. | Tender Offer.. . 5,979,968 03/01/2023.
620076 BF 5 | MOTOROLA SOLUTIONS INC .. | 08/25/2020. | Tender Offer.. . e | s 827,697 09/01/2024.
628788 AA 9 |NASPASS THRU TR 2016 1B - ABS.. .| 07/10/2020. | PaYdOWN.......couvvvrrereririrersenrseinnns [ eorerrnerinerisenssennns | cvverernen 1,430 | i 47431 | ... cevenenn 47,439 IO I 47,430 11/10/2029.
62942K AA 4 |NRPMT 2013-1 A1 - CMO/RMBS.... .1 09/01/2020. | Paydown.........ccoorvvievieriniiiniiinnns [ | s 1,228,301 | ....... 1,228,302 | ....... 1,174,432 | ....... 1,180,719 [ oo | s 47,583 B 1,228,301 07/25/2043.
62946A AA 2 |NPRL 161 A1-ABS.... .. | 09/20/2020. | Paydown... . .355,572 355,572 355,572 355,575 355,572 04/30/2046.
62946A AC 8 |NPRL2017-1A1-ABS... .. | 09/20/2020. | PAYAOWN......ccoorvrrrrreirerinrineriens | cereeiseisnesissssnenins | ceveneenns 292,737 292,737 292,735 292,737 292,737 10/21/2047.
62947A AB 9 |NPRL2019-2 A2- ABS... .1 09/19/2020. | PaYdOWN.......coovvvririrrirriinrinniiens [ cererirerisnniissinenin | ceveniene 224379 | .......... 224,379 224,370 224,370 224,379 11/19/2049.
62954) AA 2 |NPRL2019-1 A1-ABS... .. | 09/20/2020. | PAYAOWN.......oourvrrrrrrirerinrineriens | cereeineesnenissisnennns | cerneennsd 420,781 | .......... 420,781 | .......... 420,726 | .......... 411,722 420,781 09/20/2049.
63939E  AB 9 |NAVSL 2015-A A2A - ABS .| 09/15/2020. | Paydown..........ccureveirinriiniinniiens [ e | e 141,180 | wccvveeee 141,180 141,180 12/15/2028.
643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS. .| 09/01/2020. | Paydown... 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS. .| 09/01/2020. | Paydown... 10/25/2036.
64829T AA 9 |NZES 18FNT1A- CMO/RMBS... .. | 09/25/2020. | Paydown... 212,814 212,826 05/25/2023.
64829T AB 7 |NZES 18FNT1B- CMO/RMBS... .. | 09/25/2020. | PAYAOWN.......coorerrrrreireirnrinerinens | cereeiseesneniinsenensn | cerneenns 266,073 | .......... 266,073 266,051 266,058 05/25/2023.
64829T AH 4 |NZES18FNT2A- ABS.....ccoooiivmiirerinriiininsineiinns .. | 09/25/2020. | Paydown.........cvvreveirinriniineiiiens [ o | e 294,865 | .......... 294,865 294,783 294,755 294,865 07/25/2054.
64829T AJ 0 |NZES18FNT2B-ABS .. | .. | 09/25/2020. | Paydown... woo | e 423,868 | ......... 423,868 | ......... 423,810 | ..covonn 423,766 423,868 07/25/2054.
650119 AA 8 |NEW YORK UNIVERSITY.....cocomiirmrinerrnrineiiniinenns .1 07/01/2020. | Call @ 100.00.........cocervrerrreirrnrins [ corerineirneiiineinenin | cerreenns 337,000 | .......... 337,000 | .......... 365,645 | ......... 356,801 356,206 07/01/2032.
65120F AC 8 |NEWCREST FINANCE PTY LTD.... C|07/01/2020. | Adjustment.... B [ (VA I £<10) | 10/01/2022.
65130P AW 0 |NEWFL 2016-1 A2R - CDO. C | 07/20/2020. | PQydOWN..........vvmemmreerereeierirneens | rveeserissssnenienennee | eoneiiens 706,725 | .......... 706,725 | .......... 706,725 | .......... 706,625 | ...cvorrernenns 04/20/2028.
65444# AA 1 |9 CAMPUS CIRCLE WESTLAKE LLC .| 09/11/2020. | Paydown... O I 133,664 | .......... 133,664 07/01/2024.
65535V KX 5 |NAA 2005-WF1 2A5 - RMBS .| 09/01/2020. | Paydown... woe | e 9,428 | oo 9,428 03/25/2035.
65535V MJ 4 |NAA 2005-AR3 1A1-RMBS.......coovvvvmrirnriirnirinciienes .| 09/25/2020. | PAYAOWN........oouivrrireririseireriinnns [ e | cvveeeeees 47,332 | oo 47,332 07/25/2035.
65535V NL 8 |NAA 2005-AR4 5A3 - RMBS .. | 09/25/2020. | PaYAOWN........courvrrvrerirrireeierinins [ eeerrinerienessessseins | eveverieees 11,048 | oo 11,048 08/25/2035.
65539C AK 2 |NMRR 2011-4R 110 - CMO/RMBS.. .. 1 09/01/2020. | PAYAOWN......ccoorvrrrrreireirnrineiiens | cereeineisnenissssnenin | cevereinns 129,420 | .coveeeee 131,644 IO I 129,420 12/29/2036.
65540E BR 9 |NMRR 141R 3A8 - CMO/RMBS .. | 08/25/2020. | PaydOwN.........cvvvevirririiniineiiiens [ o | e 525,210 | .......... 525,210 e | s 525,210 07/26/2036.
65540E BR 9 |NMRR 141R 3A8 - CMO/RMBS .. | .. | 09/25/2020. | Paydown... B0 I 407,886 | .......... 407,886 | .......... 340,585 |..... [ IO I 407,886 07/26/2036.
655664 AP 5 |NORDSTROM INC......ccocovvvvmirirnrirriinnns .| 08/27/2020. | SEAPORT.......ovvvvrrimiirerierirnneinns | eoveeineeinssiseisensinns | reeens 3,980,000 | ....... 4,000,000 | ....... 3,993,120 | ....... 3,998,695 | ...ovvevriieis | e AT4 | s | i A4 | e | e 3,999,169 10/15/2021.
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67059T AB 1 |NUSTARLOGISTICS LP. .| 09/01/2020. | Maturity @ 100.00..........ccvvrererereree [ romrrrerireniiniieiiens | s 5,000,000 | ....... 5,000,000 | ...... 4,990,350 B 5,000,000 | .coooevenrerrenins | ervmrrrenienins [ 0 [ e 240,000 |09/01/2020.

67087T DE 8 |OAK 2002-A A3 - ABS .. | 09/01/2020. | Paydown e esissnens | s 20,020 | .o 20,020 | .oovvreereeinennns | e 18,333 | i | e 1887 | i | e 1,887 [ | eeee0020,020 | s | e | 0 [, 789 | 05/15/2024.

67113A AP 5 |OBX 2019-EXP3 1A8 - CMO/RMBS .| 09/01/2020. | Paydown.........ccccovvererinriiniinniiens ceevrerrnnsens | s 127,909 | oo 127,909 | ..coooee. 128,109 | oo | errveernniinne | eeeeeena(200) | v | cerirennenn(200) [ oo | e 127,909 | i [ | e | i 1,910 | 09/25/2059.

67114* AA 0 |ORCC FINANCING IV LLC .. | .. | 07/24/2020. | Direct | 2 877,778 | ... 2,677,778 | ...... 2,677,778 . RSSO | I I 121,955 | 08/02/2029.

674135 EM 6 |OAK 1999-A M2 - ABS........cccovvimmiimrierineiriseinninns .. | 09/01/2020. | PAYAOWN.......coorvrnirrrireirniiniiieens [ eeeeriesineisnsinsins | seevsessseesssseinnsins | oeveenesnnns 1,048 | oo, 524 | oo T [ [T s [ (T11) | s e | e [ e | i 0 | 100 | 04/15/2029.

67448Q AC 5 |OBX 19EXP1 1A3 - CMO/RMBS .. | 09/25/2020. | PaYdOWN.......coorvvrerirrirriierinniirens [ e | e 784,881 | .......... 784,881 | .......... 780,956 e | s 784,881 | oo [ v | e 0. 13,280 | 01/25/2059.

674599 CC 7 |OCCIDENTAL PETROLEUM CORP... v |+ [ 08/13/2020. | GOLDMAN.......oourerrerrrirerierienens | seernerissesnensenineens | cevees 3,975,000 | ....... 4,000,000 | ....... 3,923,720 | ....... 3,982,434 I 3,987,498 (12,498) | ....... (12,498) | ..... 125,694 | 02/15/2022.

674599 CE 3 |OCCIDENTAL PETROLEUM CORP........ccccvvvurinane .| 09/16/2020. | VAMOUS.......ccrvvurveriierirerirriiniinnns [ ceeeiienienisniiensins | e 9,433,212 | ..... 10,000,000 | ....... 9,246,000 | ....... 9,726,826 B 9,786,103 .(322,123) | ..... (322,123) | .....260,949 | 02/15/2023.

67575N  BL 6 |OMART 19T1 AT1 - ABS .. | 08/17/2020. | Call @ 100.00 . | e 16,000,000 | ..... 16,000,000 | ..... 15,999,998 | ..... 16,000,027 e 16,000,000 | ..o [ e | v | 268,139 | 08/15/2050.

67575N  BR 3 |OMART 19T2 AT2 - ABS .1 08/17/2020. | Call @ 100.00..........coevvmmrrerirnrinns [ e | s 6,000,000 | ....... 6,000,000 | ....... 5,999,990 | ....... 6,000,003 | ...covvvirien | 28 | i |24 [ | e 6,000,027 | ...ocvvvvvveni | cererereeenn27) | v (27) | i 96,748 | 08/15/2051.

67590L AS 7 |OCT19 19RB2R - CDO.. 07/15/2020. | PaYdOWN.......coorvrrrirrircrinirnerinens | e | ceveneons 331,504 | .......... 331,504 331,504 330,676 [0 I 331,504 | .o e | v | 8,670 | 04/15/2026.

68268L AA 5 |OMFIT 2015-3 A-ABS.... .. | 09/18/2020. | PAYAOWN.......coorvrrrrrrireiinrineriiens | cereeiseisneninsiinennns | cevneennd 673,087 | .......... 673,087 | .......... 662,184 | .......... 670,200 | 673,087 11/18/2028.

68504R AA 6 |ONGLT 2014-AA-RMBS... .. | 09/09/2020. | PaydOWN.........ovvvrerirrirriinrineiiiens [ e | e 526,728 | .......... 526,728 526,635 526,691 |.... 37 e | s 526,728 07/09/2029.

690732 AE 2 |OWENS & MINOR INC 1+ | 09/30/2020. | VAIOUS.....ccouvrnrerrrserereeseeseninens [ eoeersnessesessensssins | eoneens 8,897,500 | ....... 9,000,000 | ....... 8,965,980 | ....... 8,981,517 | oo | v 2,532 B 8,984,049 | ..o | enn(86,549) | ... (86,549) | .....311,111 | 12/15/2024.

693456 AA 3 |PMTLT 2013-J1 A1- CMO/RMBS... .1 09/01/2020. | Paydown.........ccooevieevierinricniiinnns [ e | s 1,868,736 1,868,736 | ....... 1,820,850 | ....... 1,821,812 s 46,924 | ..o [ s 46,924 1,868,736 | ....coovvvnriens [ [ o0 | s 43,666 | 09/25/2043.

69346T AA 2 |PFP2019-5A-CDO... .. | 09/16/2020. | PaYAOWN.......oorvrvrrrireererierinens [ eeeerieriesesneesenins | cveens 5,399,064 .5,399,064 | .......5,228,553 424,070 ...170,511 .| e 170,511 5,399,084 | ....ooverreren | e | 0 [ 43,090 |04/14/2036.

693684 AA 0 |PSMC 201 A1- CMO/RMBS... .. 109/01/2020. [ PaydOWN..........crveerrreeerrirnrriiennns | ceviieceiineeiinneiiens | v 2,354,662 2,354,662 | ....... 2,407,274 10(32,805) | covvvoreeis [ s (32,805) . 2,354,662 | ..o | e | 0 [ e 27,787 | 01/25/2050.

69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS .1 09/01/2020. | PaydOWN........cvvveriiirierirrierinins [ e | s 3,084,962 | ....... 3,084,962 | ....... 3,146,662 | ....... 3,125,294 . (40,331) | o [ (40,331) OO 3,084,962 | ....cvvvvrirenins | e | e 0 [ 44,721 | 10/25/2049.

69375B AA 5 |PSMC 2019-3 A1 - CMO/RMBS .1 09/01/2020. | PaYAOWN.......courvrrererireirerinrinens [ eeeerineniesensenssnins | eneens 2,116,287 | ....... 2,116,287 | ....... 2,147,039 | ...... 2,135,425 v | eee(19,138) | oo | v (19,138) B 2,116,287 | oo | e | cerverirnennnnn0 [ e 30,688 | 11/26/2049.

69403W AA 5 [PACBEA 2006 - AAA-ABS........ccooovviinriiniircis .| 07/15/2020. | Paydown..........coovvirinriniinniiens [ e | e 304,952 | .......... 304,952 | ... 336,380 | .......... 323,025 | ..o L (18,073) | oo [ (18,073) 304,952 | ... e | e | 16,403 | 07/15/2026.

702154 AA 8 | PARTSTAT (VARIAN 2020 | ) SUPPLY AGREEME.. |.. | 09/15/2020. | Paydown... .265,280 265,280 265,280 265,280 . 0. 03/15/2030.

70469Q AL 3 |PEAKS 1 A2R - CDO.....ovverrereerierieeerseiseissnins .| 07/27/2020. | Paydown... IO I 07/25/2030.

70469X AN 4 |PEAKS 2R 1AR - CDO......oovvurrirricrinreienissisnnins C| 07/20/2020. B I , 07/21/2031.

70807# AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23.... | .. | 09/25/2020. 05/02/2023.

72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER,. |.. | 08/24/2020. | Adjustment.... 12/31/2031.

72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS... 09/15/2020. | Paydown... 06/15/2044.

72703P 1 | PLNT 2018-1 A21 - ABS .. | 09/05/2020. | Various. 09/08/2048.

72703P AC 7 |PLNT 191 A2-ABS .. | 09/05/2020. | Paydown... 12/05/2049.

74040T AC 7 |PRETSL4 MNT-CDO .. | 09/23/2020. | Paydown... 12/23/2031.

74040Y AB 8 |PRETSL 10A2-CDO. .| 07/03/2020. | Paydown... . 07/03/2033.

74041C 7 |PRETSL XV A1-CDO.... oo |+ [09/28/2020. [ PAYAOWN.........oomrerrvrcrirrirceinnrins | cerveerivenieeiseeisnnns | vevernenn 453,542 | i 453,542 O I \ 09/26/2034.

74041E  AA 3 |PRETSL XVIIAT-CDO....covirveirivirriireneiereienes .. | 09/23/2020. | Paydown..........cooivirinriiniieniiens [ e | e 436,815 | .......... 436,815 | ..........362,333 | .......372,041 | oo [ BATTE | [ e BATTE | i | s 03/23/2035.

74041N 3 | PRETSL XII A1 - CDO. C | 09/24/2020. | Paydown... JOR I 331,610 | .......... 362,979 12/24/2033.

74041N AL 9 |PRETSL XII A1-CDO. C | 09/24/2020. | Paydown... I (- 3,664 | .o 3,664 12/24/2033.

74042E 2 | PRETSL XVII A1 - CDO.. 09/23/2020. | Paydown..........coveveerenrinniiinniinens | e | e 118,613 | i, 118,613 . 06/23/2035.

74042F AA 9 |PRETSL 25A1-CDO. . 09/22/2020. | PaydOWN.........cvvrrvreriieenernnrinens [ eevmerneenerinseesnninns | eronererned0,993 | i 50,993 B I 06/22/2037.

74042H 5 |PRETSL XIXAT - CDO.....ooevoririniiciiericeiens .. | 09/22/2020. | Paydown..........ccoovveerinnicniinniiens [ e | e 236,793 | i 236,793 12/22/2035.

74042H AB 3 |PRETSLXIXA2-CDO... .. 1 09/22/2020. | PaydOwN.........vvvrererirrernerincrinnns [ erveerverrereseensnnns | crrerennen 1,116 | i 21,116 17,964 [N I , 12/22/2035.

74042T AA 9 |PRETSL XXVII A1 -CDO . 109/22/2020. [ PaYdOWN..........covrerrerrrineineriisnins | cererneninneisensnninens | verennenn 16,601 | i, 16,601 11,621 B I 12/22/2037.

74042W  AA 2 [PRETSL XVIII A1-CDO 07/01/2020. | PaYAOWN........cuvvuriirrirriniiiniinnns [ e | o | oo 09/23/2035.

74043A AC 5 |PRETSL XXIIl AFP - CDO... .. | .. [ 09/22/2020. | Paydown... O I 110,290 | wovvvneee 110,290 | .ovvvenee 126,826 | ............ 61,789 | .ovvvrerirnnns 110,290 12/22/2036.

74043A  AD 3 | PRETSL XXIIA1=CDO....coorriirrerirerirneissinniins .1 09/22/2020. | PaYdOWN........oovvrrireiriseinerienns [ e | eeens 1,560,884 | ....... 1,560,884 | ....... 1,448,695 | ... 1,461,767 | .o 1,560,884 12/22/2036. | 1FE............
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74043C AA 5 |PRETSL 24 A1-CDO. .| €| 09/22/2020. | Paydown...........ccocouumvinmiiiiniii 232,298 239,759 | ..o [ 64,354 ..64,354 03/22/2037. | 1FE....

74166Y AA 8 |PROSE 2019-1 A2 - ABS. ... |.. | 07/20/2020. | CREDIT SUISSE SECURITIES...... | .cccoccvuvvvrerrrirannn | ... 10,254,770 | .......9,950,050 | ....... 9,950,050 | ....... 9,950,050 |.......ccc... 07/30/2049.

74331M  AA 4 |PROG 2018-SFR3 A - RMBS........cccoosvvimrinriverins .1 08/01/2020. | Paydown.........cccovvueevierinniicnniinens [ e | cevverreenh 879 | 579 | s 4578 | v 4576 |............ 10/18/2035.

74332W  AA 1 |PROG 2019-SFR3 A - RMBS.. .. | 09/01/2020. | Paydown.... 20,669 20,640 |.... 09/17/2036.

74333N  AA 0 |PROG 19SFR2 A - RMBS veo | [ 09/01/2020. [ Paydown..........ccverienriecniinniienns | veviverinnienniinninens | cvvrienneid2,572 | 82,572 | 42,572 | oo 42,570 | oo 05/19/2036.

74338* AA 6 |PROJECT AXIS GARNER NC SENIOR NOTE......... .. | 09/15/2020. | Paydown 87,200 87,200 11/15/2039.

74351@ AA 6 |PROJECT ARROW OAK CREEK... .. 1 09/10/2020. | Paydown.... . 07/10/2040.

743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS .| 09/01/2020. | Paydown.... ..(19,979) . (19,979)] ... .....21,175 | 02/25/2050.

74387L AC 5 |PFMT 2019-1 A2 - CMO/RMBS .. | 09/01/2020. | Paydown ...(63,110) | . .(53,110) | ... 70,204 | 12/27/2049.

747262 AH 6 |QVCINC. .. | 08/20/2020. | Tender Offer.. 21,750 | 07/02/2022.

747525 AF 0 |QUALCOMM INC .. | 08/07/2020. | MITSUBISHI UFJ SECURITIES 05/20/2025.

74922M  AA 9 | RALI 2006-QA6 A1 - RMBS. .. 1 09/25/2020. | Paydown.... 07/25/2036.

74922Q AA 0 |RALI2006-QA8 A1 - RMBS. . | 09/25/2020. | Paydown 09/25/2036.

74923G  AC 7 |RALI2007-QA1 A3 - RMBS. .. | 09/25/2020. | Paydown.... 01/25/2037.

74927B  AK 6 |RBSSP 2009-8 7A1 - CMO/RMBS.. .. 07/01/2020. | Paydown.... 09/26/2037.

74927T AC 5 |RBSSP 2010-9 3A2 - CMO/RMBS.. . | 09/26/2020. | Paydown 10/26/2034.

74928D AV 7 |RBSSP 2009-1A 7A2 - CMO/RMBS.... .| 09/01/2020. | Paydown.... 06/01/2037.

74928F AY 6 |RBSSP 2009-3 6A3 - CMO/RMBS .| 09/01/2020. | Paydown.... 43,534 03/25/2036.

74928R  AB 0 |RBSSP 2009-10 1A2 - CMO/RMBS . | 09/01/2020. | Paydown .53,577 08/26/2035.

749280 AM 9 |RBSSP 2009-12 5A2 - CMO/RMBS.... .| 09/01/2020. | Paydown.... 167,422 | 08/26/2036.

749280 AX 5 |RBSSP 2009-12 8A2 - CMO/RMBS.... .. | 09/01/2020. | Paydown.... 90,492 205,586 06/26/2036.

749280 BV 8 |RBSSP 2009-12 162 - CMO/RMBS .. | 08/25/2020. | Paydown.... 538,725 10/26/2035.

749280 BV 8 |RBSSP2009-12 162 - CMO/RMBS............cccoovvvvnnnee .. 109/25/2020. | Paydown............c.coovvveimvieinniinens 226,214 10/26/2035.

74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS.. .. | 09/25/2020. | Paydown.... 546,781 | [ 13,653 | .....4,347 | ... 9,306 02/26/2051.

T4929F AK 5 |RBSSP 2010-3 4A2 - CMO/RMBS.. .| 09/01/2020. | Paydown.... 120,999 | | 2,344 | i | e 2,344 12/26/2035.

74930X BB 2 |RBSSP RESECURITIZATION TRUST 2012-1 - MB.. | .. | 09/01/2020. | Paydown 01/01/2029.

74931T AG 0 |RBSSP 2012-6 4A1- CMO/RMBS.. .. | 08/26/2020. | Paydown.... . 02/26/2036.

749357 AA 7 |RCKT 191 A1- CMO/RMBS .. | 09/01/2020. | Paydown.... ...(29,926) | . .(29,926) | ... 09/27/2049.

749389 AA 0 |RCKT 201 A1-CMO/RMBS........ccooomrriinriiieriirans .. 109/01/2020. [ PaydOwn...........coovvrverervireriirnnins | cevereneirecninenninins | e 1,554,105 | 001,654,106 | ... 1,484,171 | i | e [ e 41,943 | e [ e 41,943 02/25/2050.

74951P  DQ 8 |RESIF 2005-A B3 - CMO/RMBS .. | 08/10/2020. | Paydown.... 57,700 | ovovrrverrenes | v 1,720 .(57,700) | ... 03/10/2037.

749574 AC 3 |RFMSI2006-SA2 2A1 - CMO/RMBS.. .. | 08/01/2020. [ PaydOwN............cooovrverarrerenrrrenens | ceverenerrenerinnniinns | eerereenni20,912 | 1100000 31,666 | i 16,457 | 119,936 | i | 976 [ | 08/25/2036.

74958T AB 9 |RFMSI2007-SA3 2A1 - CMO/RMBS..........cccocoevvnnee .1 09/01/2020. | Paydown.........ccooovueeeinrienicnniinnns [ eoveeiieniinniiniinnies | e 124,255 | 10000 125,773 | 110,879 | 123,370 [ | 885 [ | 885 | | 1124255 | 07/27/2037.

74958W AC 0 |RFMSI2007-SA1 2A2 - CMO/RMBS.. .. | 09/01/2020. | Paydown.... 02/25/2037.

74958X AF 1 |RFMSI 2007-SA2 4A - CMO/RMBS.... .. 1 09/01/2020. | Paydown.... 04/25/2037.

74968R  AA 3 |RPIT 191 A- CMO/RMBS........cccoovvvmirrerieriniiiinins .. | 09/25/2020. | Paydown . 10/25/2063.

74969B AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS..... .. 109/01/2020. | PaydOwN...........coovrvearrireceirenens | cevireniireneiienniens | 23,487,563 | .......3,487,564 | ....... 3,486,561 | ... | e 06/25/2030.

74969M AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES.. | .. | 08/25/2020. | Paydown.... 9,340 04/26/2060.

74969M AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES.. | .. | 09/25/2020. | Paydown 82,577 | coveeveerenerrerinns | wevenrrnerrenes | eevverineeinens | eevvnernseinnn | evvvseernnnieeen0 [ | eernneenen 02,8577 | s 04/26/2060.

75086# AA 3 |RAINIER GSA PORTFOLIO |, LLC. .. | 09/15/2020. | Paydown.... 06/15/2036.

75114R AD 7 |RALI2006-QA3 A1- RMBS .. | 09/25/2020. | Paydown.... 04/25/2036.

751158 AC 3 |RALI2006-QA5 2A1 - CMO/RMBS. .. 1 09/01/2020. | Paydown.... 07/25/2036.

75115  AA 5 |RALI2007-QH7 1A1 - RMBS.. . | 09/25/2020. | Paydown.... 08/25/2037.
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75156V AD 7 |RAMP 2006-RS3 A4 - RMBS... .. | 09/25/2020. | PaydOWN........oovvvrirerririiinrinniinens [ coerirerisnneissiinenin | e 261,635 | .......... 263,310 207,151 255,280 6,355 | .o | e 6,355 | ..o | e 261,635 | ..o e | e | 2,461 | 05/25/2036. | 1FM....

75406E AD 3 |RASC 2006-KS4 A4 - RMBS... .. | 09/25/2020. | PaYAOWN.......coorvvreerreireiisrineiiiens | coreeineisnesiissinensns | cereneenns 232,603 | .......... 232,603 | .......... 115,136 | ..ccovone 253,468 | ...ccovvrinns 11:(20,866) | ..voovrerrerin [ s (20,866) e | s 232,603 | ..o | s | o0 | (1,949) | 06/25/2036.

75524R  AA 7 |CITIZENS FINANCIAL GROUP INC .1 09/30/2020. | UNKNOWN.........ccoomviiriiciinniiciins [ | s 8,557,120 | ....... 8,000,000 | ....... 7,969,520 | ....... 7,990,686 566,434 | i [ 566,434 B 8,557,120 | .ooocvvevivcni [ e [0 [ 335,689 | 09/28/2022.

75574W  AA 5 |RCMT 18FL2 A - CDO o |+ [ 08/25/2020. [ PAYAOWN.........oourvierncrirrirrriniins | cervieerieesesesneeinens | oeverneens 311,905 | .......... 311,905 | .......... 311,905 | .......... 312,001 [ ovvverrernne | verreeens(97) [ [everrneeeae(97) | s | s 311,905 | oo | evrrverireninens | eerverreennnd0 | s (5,521) | 06/25/2035.

75574W  AC 1 |RCMT 18FL2B - CDO.....cooooverirriririeinrineirenines .. 1 09/25/2020. | PAYAOWN........oovvrrireirirsriinniinens [ eoeeiineeiesiseisensinns | ceeens 2,903,905 | ....... 2,903,905 | ....... 2,903,905 | ...... 2,903,790 | ccoevreeriiei | e LS TS IR { ST RTINS I 2,903,905 | ..oocreerineiins | e | s 0| 43,110 | 06/25/2035.

759676 AF 6 |RAMC 2006-2 AF3 - RMBS .| 08/01/2020. | Paydown... 08/25/2036.

759676 AF 6 |RAMC 2006-2 AF3 - RMBS .. | 08/01/2020. | PAYAOWN.......coorvrerrrirerinrinneiiens | cerneriseisnnrinnnnnenins | eeveeeereenens:D08 [ v 508 [ o, 173 | e 514 08/25/2036.

75971F  AY 9 |RAMC 2007-3 AF6 - RMBS .| 09/01/2020. | Paydown... \ 24,275 26,437 09/25/2037.

759950 EM 6 |RAMC 2004-4 AF5 - RMBS .. | 09/01/2020. | PAYAOWN.......coumrvrrrereercrinrrineriens | corerisseesseeisesinenins | cevveenns 239,138 | coooneee. 239,138 215,897 224,079 02/25/2035.

760985 S6 9 |RFSC 04RP1M3-RMBS........cccovvvvriinerinriiciins .. | 08/25/2020. | Paydown..........cccoevverevinrinricniinnns [ e | e 14,932 | i 14,932 | .o 13,248 | ....cco..ee. 16,527 11/25/2042.

76110H H8 5 |RALI2004-QA6 NB4 - CMO/RMBS .| 09/01/2020. | Paydown... ..47,863 41,607 44,071 12/26/2034.

76110H T9 0 |RALI2005-QA2 NB2 - CMO/RMBS .| 09/01/2020. | Paydown... ...8,416 ...4,015 8,070 02/25/2035.

76110V RX 8 |RFMS22005-HS1 1A4 - RMBS .. | 09/01/2020. | PaydOWN........oovvverirririniineiiiens [ e | e 214,789 | .......... 214,789 4,901 206,080 09/25/2035.

761118 BU 1 |RALI2005-QA8 NB2 - CMO/RMBS .. | 09/01/2020. | PAYAOWN.......courvrrrrmrireirerenirinens [ evrmerieniseesesinninns | cereesernenes 8,202 | .ovvernen 18,158 | ..ovvrenee 14,443 | .o 8,685 07/25/2035.

761118 FL 7 |RALI2005-QA9 CB3 - CMO/RMBS .| 09/01/2020. | Paydown... 175,290 | ..ccoveeee 162,845 | .......... 171,288 08/25/2035.

761118 FM 5 |RALI 2005-QA9 N41 - CMO/RMBS.. .| 09/01/2020. | Paydown... 08/25/2035.

761118 KH 0 |RALI2005-QS15 2A - CMO/RMBS.. .| 09/01/2020. | Paydown... 10/25/2035.

761118  UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS .| 09/01/2020. | Paydown... . 02/25/2036.

76111X TF 0 |RFMSI 2005-SA1 3A - CMO/RMBS .| 09/01/2020. | Paydown... 3,849 03/25/2035.

76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS. .| 09/01/2020. | Paydown... ..403,868 05/18/2035.

76112B NN 6 | GMACM 2005-AA1 2A1 - CMO/RMBS. . [ 09/01/2020. | Paydown... 05/18/2035.

77587A  AS 5 |RMRKWM-R B2 -CDO. 09/24/2020. | Call @ 100.00... 04/21/2031.

77879R AB 2 |ROTOR2011-11A-ABS.... D| 09/15/2020. | Paydown... 06/15/2046.

78386N  BC 2 |SACO 1993-3 1B1- RMBS.. .| 09/01/2020. | Paydown... .9, 04/25/2039.

78390X AA 9 |LEIDOS HOLDINGS INC. .1 09/02/2020. | Call @ 100.00.........ccoevummrrerirerinns [ e | s 4,000,000 4,000,000 | ....... 3,985,480 12/01/2020.

78396Y AA 1 |SESAC 2019-1 A2 - ABS. <+ | 09/04/2020. | VAIOUS.......ouvemrvrrrrerereereesrrinens [ eoreerinersenesseesensns | eneens 3,163,200 .2,985,000 | .......2,985,000 | .......2,985,000 .2,985,000 07/25/2049.

78397A  AA 2 | SCFET 2019-1 A1- ABS .. | 09/20/2020. JEST P UUOPRROTORTOR PFURPTORPIURURRIRTOTE ISP 2,133,599 2,133,599 | ... 2,133,530 | ....... 2,133,460 . 2,133,599 03/20/2023.

784012 AA 4 |SCFET 172 A- ABS. .. 1 09/21/2020. | Paydown 2,260,796 2,260,796 2,252,701 2,255,095 I 2,260,796 12/20/2023.

784030 AJ 9 |SBATOW 2015-1C - ABS... .| 07/14/2020. | Call @ 100.00.........cooererrrrerereeerans [ eererrrnerireeiseiieninns | reeens 7,000,000 | ....... 7,000,000 | ....... 7,000,000 | ....... 6,999,378 B 6,999,358 | ..oovrenrincri | o842 | i 642 | 128,256 | 10/10/2045.

78409V  AK 0 |S&P GLOBAL INC...... .. | 09/14/2020. | Call @ 100.00.........coomvveererrrirrrins | corerireriiniinnivenis | s 17,984,681 | ..... 15,000,000 | ..... 14,947,650 | ..... 14,967,130 N 14,970,474 | ..ovvvvvvivns | 2000 29,526 | ..o 29,526 | ..3,694,181 | 02/15/2026.

78410T AA 4 |SCFET 2017-1 A - ABS . .. 1 09/20/2020. | PaYAOWN.......courvrrvrerireererierinens [ eoeerinerieserseesennns | erneens 1,202,056 | ....... 1,202,056 | ....... 1,201,802 | ....... 1,201,725 B 1,202,056 01/20/2023.

78411K  AB 0 |SCFET 2018-1 A2 - ABS.....oooirieirreincrierieerinens .. 1 09/20/2020. | PAYAOWN.......coorvrrierireiinrieeiiiens [ cereeiseisseiiissinenin | cevneenn 831,240 | .......... 831,240 | .......... 831,233 | .......... 831,081 | .ovveververnne | o189 s o189 | | s 831,240 10/21/2024.

78443C BN 3 |SLMA 2004-B A3 - ABS... .. | 09/15/2020. | PaYdOWN.......coourvrrrirrircrinirneriens [ cererireesneeinsrinenin | cevrneend 657,346 | .......... 657,346 | .......... 522,590 | .......... 618,256 IO I 657,346 03/15/2024.

78447V AD 0 |SLMA2013-BB-ABS .1 09/15/2020. | PaYAOWN.......courvrrerrirneerserierinens [ eeeerinesiesisseessnins | erneens 1,671,826 | ....... 1,671,826 | ....... 1,584,721 | ....... 1,665,507 B 1,671,826 05/16/2044.

78448Q AB 4 |SMB2015-BA2A - ABS.........ccoooviiierirerierinniinins .. | 09/15/2020. | PaydOWN.........cvvvevirririniineiiiens [ e | e 195,191 | ccvveeee 195,191 | ccvvenee 194,291 194,886 | | 305 [ [ 305 | [ s 195,191 07/15/2027.

78471D AA 5 [SCLP 161 A-ABS..... . .. | 09/25/2020. | PAYAOWN.......coourverrrrrirerinrineriens | cereeiseesneniinssnnenin | cerneennsd 404,663 | ......... 404,663 | ......... 404,619 LA04,640 | | 23 [ [ 28 | [ s 404,663 08/25/2025.

78471F  AA 0 |SCLP 2016-3 A= ABS.......oovviiririineiierieeeiseissiins + | 07/27/2020. | PAYAOWN......cooorivirneireiiniineiiiens [ ceeeiseisneeiinsinenin | ceveneens 105,534 | ..ccooueee 105,534 | ........c. 105,532 | ..ccovenee 105,534 | ooovvevvrnens | e (0) [ e | e (0) i | i 105,534 12/26/2025.

78473T AJ 9 | STARM 2007-2 4A1 - CMO/RMBS.. . [09/01/2020. [ PAYAOWN.........ooureerrinrirrireernniins | cevieerierieninsesnnens | onerierinns 5,862 | .ooovrrrns 5,862 | covrernens 5,074 | oo, 5,908 | .o | erereeeenee(88) | e [ e (5) [ e | e 5,862 04/25/2037.

80306A AA 8 |SAPA2018-1A-ABS 09/15/2020. | PaYAOWN.......courvrnrerrrireernreneiiens | cerveeineiseeinssinenins | ceveneenns 267,981 | .......... 267,981 269,783 269,487 e | s 267,981 12/15/2040.

803111 AS 2 |HILLSHIRE BRANDS CO.... .| 09/15/2020. | Maturity @ 100.00.........cccvvererenines [ eevmrrverireniiriinniens | e 2,658,000 | ....... 2,658,000 | ....... 2,656,033 | ....... 2,657,893 B 2,658,000 09/15/2020.

803169 AQ 4 |SRANC 3RAFR-CDO. C | 09/22/2020. | PAYAOWN........ouvvrremmrvnrrierieririeens | rseeseressssnersenennee | eveieens 142,858 | ...coooue. 142,858 | .......... 142,858 | .......... 142,862 | .coovvvevvrnen | i) | e | e (@) [ | i 142,858 06/24/2030.
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805564 EM 9 |SAST 1999-3 BFA - RMBS . [ 09/01/2020. | Paydown... L1778 T287 | | e (7,287) (7,287) 12/25/2032.

805564 KR 1 |SAST 2002-1 AF6 - RMBS. .| 09/01/2020. | Paydown... 1,247 ...1,250 1,225 10/25/2030.

806854 AB 1 |SCHLUMBERGER INVESTMENT SA. C | 07/01/2020. | Call @ 100.00 B (146,814) | ...ooovvvriins 09/14/2021.

808513 AD 7 |CHARLES SCHWAB CORP. .. | 07/22/2020. | Maturity @ 100.00..........evvreverremerse [ eormrrrrerirenirieerenins | v 6,475,000 | ....... 6,475,000 | ....... 6,700,927 | ....... 6,491,896 | ....cccovnn 07/22/2020.

81375F CM 3 | SASI 1993-7 TAB - CMO/RMBS........cccoovvrvrirerirnnns .1 09/01/2020. | PAYAOWN......ovvrvreiirireiseiiniienns [ i | oreeseesinsinnns 49 [ 49 |89 | s 49 |, 12/25/2023.

81378E AA 1 | SABR 2007-BR4 A2A - RMBS .. | 09/25/2020. | PaydOWN.......coovvvrevirrirriierinniirens [ e | e 152,029 | .ccovenee 152,029 | ...........65,876 | ......... 145,982 e | s 152,029 05/26/2037.

81743A AA 7 |SEMT 2019-5A1- CMO/RMBS... .1 09/01/2020. | PAYAOWN.......cvurvrrererreirerinrinens [ eeeeesnerississensnsinns | creeens 1,867,688 | ....... 1,867,688 | .......1,900,372 | ....... 1,900,266 I 1,867,688 12/27/2049.

81745A AB 3 | SEMT 2013-5 A2 - CMO/RMBS... .1 09/01/2020. | PaydOwN.........cvvrvririerinrierinnns [ e | s 1,134,869 | ....... 1,134,869 | ....... 1,074,402 | ....... 1,082,325 B 1,134,869 05/25/2043.

81745C AA 1 |SEMT 2013-7 A1 - CMO/RMBS... oo+ 1 09/01/2020. | PAYAOWN.......cvvmvrrrireererinirireriens | cereeirseessessnsrinenins | cevneinne 789,811 | .......... 789,811 | ...t 71,701 | .o 721,320 | .ovvvcrrernne [ 20nn068,492 [ s [ 088,492 | s | s 789,811 06/25/2043.

817450 AA 6 |SEMT 2013-11 A1-CMO/RMBS........cccccovvvvrivcrirs .. 1 09/01/2020. | Paydown.........ccuivirinriniinniiens [ e | e 462,359 | ......... 462,359 | ......... 456,146 | .......... 456,984 | ......cocoovcennr | 005,376 | i | e B.3T6 [ | s 462,359 09/25/2043.

81745M AA 9 |SEMT 2013-2 A - CMO/RMBS .. 1 09/01/2020. | PaYAOWN......courvrrvrrrireerrrierinens [ eeeerierieserseesenins | ereeens 1,061,506 | ....... 1,061,506 | .......... 950,899 | .......... 962,063 IO 1,061,506 02/25/2043.

81745R AB 6 |SEMT 2013-3 A2 - CMO/RMBS... .1 09/01/2020. | PAYAOWN.......ovurvrrireeireireiierinens [ eeeresneniesiseesnninns | eeeens 1,304,324 | ....... 1,304,324 | ....... 1,205,956 | ....... 1,208,882 I 1,304,324 03/25/2043.

81748 AA 3 |SEMT 2019-4 A1 - CMO/RMBS .1 09/01/2020. | PaydOWN.........cvvriiirieriniierinnns [ e | s 2,526,488 | ....... 2,526,488 | ... 2,579,386 | ....... 2,555,885 ...(29,397) e | e 2,526,488 11/25/2049.

81748K AA 0 |SEMT 202 A1 - CMO/RMBS.... .. 1 09/25/2020. | PaYAOWN.......courvvrerririeererinrinens [ eoeersnersenisseesssins | oneens 1,878,867 | ....... 1,878,867 | ....... 1,925,252 ...(25,071) IO 1,878,867 03/25/2050.

81748M AA 6 |SEMT 2020-1 A1 - CMO/RMBS... .| 09/01/2020. | Paydown... 2,353,098 2,353,098 2,407,145 2(53,843) | oo [ B 2,353,098 02/25/2050.

817743 AA 5 |SPRO 2019-1 A2 - ABS .| 07/25/2020. | Paydown... 45,739 .(284)|. 10/25/2049.

81788Y AA 1 |767LLC...ccovirrircinriins .. | 08/05/2020. | Paydown... . 10/05/2022.

81788Y AA 1 |767LLC.....ccoovvvrriccris .. | 09/05/2020. | Paydown... . 84,723 10/05/2022.

82817* AA 9 |SILVER SPRING METRO CENTER III LIMITED ...... .. | 09/05/2020. | PaYAOWN.......coorvrrerrrrirerinrineninens [ cerneniseirseniinsinenen | cenennn 126,684 | coinivcn. 126,684 | .......... 126,684 | .......... 126,684 |............ 126,684 01/05/2029.

82817@ AA 7 [SILVER SPRING METRO CENTER IV LIMITED ...... .. | 09/05/2020. | Paydown 56,229 | ............ 56,229 | ..o 56,229 | ..ocvverivries [ e s [ i | e 56,229 01/05/2029.

82922T AA 7 |SINAIHEALTH SYSTEM. .. | 07/20/2020. | Call @ 100.00. . ..95,000 | . 95,000 95,000 ..95,000 01/20/2036.

831490 AC 5 |SLMA2011-B A3 - ABS... .. | 09/15/2020. | PaYAOWN.......coovvrrrrrireriinrieniinens [ cenerineineniinsineinn | cereenennc 435,675 | i 435,675 | .......... 407,628 | .......... 435219 | .o 435,675 06/16/2042.

83402Q AA 0 |SCLP162A-ABS..... . .. | 08/25/2020. | PaydOwN.........ccvvvevirreriinnieniens [ ceverierinnniinninnin | cereenenn 281,489 | e 281,489 281,445 281,529 281,489 10/27/2025.

83404) AA 4 |SCLP 2017-3 A= ABS.....coomiirieeiinriseriesinenieeens .. | 09/25/2020. | PaYdOWN........ocvvrrrrrirerisnrieninens [ ceveeinneiseriinsiinnenns | cereenenn: 304,208 | covnnvcne 304,208 | ......... 304,208 | ......... 304,209 | ..o 304,208 05/26/2026.

83405A AA 2 |SCLP 2017-1 A- ABS .| 09/25/2020. | Paydown..........ccccooevvrinrivniiniiinens [ covvernerisniisiiisei | cevene....665,888 | ..........665,888 | .......... 665,831 ..665,863 665,888 01/26/2026.

83405R AB 3 |SCLP2018-1 A2 - ABS .. | 09/25/2020. | Paydown... ...949,692 ..949,805 02/25/2027.

83416W AB 9 |SOLAR STAR FUNDING LLC. .| 07/01/2020. | Paydown... 06/30/2035.

83417E  AA 0 |SOCTY 2014-1 A- ABS... .| 09/20/2020. | Paydown... 29,259 29,258 04/20/2044.

83417F AA 7 |SOCTY 20142 A- ABS... .| 07/20/2020. | Paydown... 07/20/2044.

83417P  AA 5 |SOCTY 2015-1 A - ABS .. | 08/20/2020. | Paydown... 08/21/2045.

83438) AA 4 |SLOSO 2007-1 ALA - CDO.. ..| .1 07/07/2020. | Paydown... 10/07/2037.

83546D AF 5 |SONIC 2018-1 A2 - ABS........cccosvviriiniiiciisciienins .. | 09/20/2020. | Paydown 02/20/2048.

83546D AL 2 |SONIC CAPITAL LLC., SERIES 2020-1 - ABS .| 09/20/2020. | Paydown... 01/20/2050.

83546D AM 0 [SONIC CAPITALLLC - ABS .| 09/20/2020. | Paydown... 01/20/2050.

83611M HM 3 | SVHE 2005-B M2 - RMBS .| 09/01/2020. | Paydown... 05/25/2035.

83611M JX 7 |SVHE 2005-OPT4 2A4 - RMBS... .. | 09/25/2020. | PaYAOWN.......coorvrrerirrirerinrineriiens [ cenerineerseniinsinenens | cereennnn 248,851 | i 243,851 | ..........186,546 | ..........228,464 | ......ccccuirne [0 15,387 [ [ e 15,387 | s | v 243,851 12/25/2035.

84474Y AA 4 | SOUTHWEST AIRLINES CO ......cccoovrivirirriiciirs .| 08/01/2020. | Paydown..........ccoeeveerinriiniicnniiinns [ e | e 502,575 | i 502,575 | .......... 503,892 | ..........503,028 | ....ccooivurnee | vereeenn(53) i i (453) | i | s 502,575 02/01/2024.

84858W AA 4 [SPIRIT AIRLINES CLASS AA PASS THROUGH CE. | .. | 08/15/2020. [ PaydOWN............cccevrveverrenreneeins | cerveervenirecenennnnns | verennenn 170,638 | i 170,538 | ........e. 170,538 e | s 170,538 08/15/2031.

85172M  AA 2 |SLFT2015-BA - ABS......ccomtrirrierieeireeiseiseessninns .. | 09/15/2020. | PaydOWN.........cvvrrereririreriineinnns [ eevneenenineiseesnninns | 002,080,800 | ... 2,060,800 | ....... 2,061,122 B 2,060,800 05/15/2028.

85208H AA 1 |SPRTE 2017-1A-ABS 09/15/2020. | Paydown..........coovvvrevierenrivnncnnns [ rvnniverirenisriinniens | cvoverrnn90,242 | i 50,242 | . 50,054 50170 | oo | e T2 | i | rvvnrieeneen T2 [ | v 50,242 12/15/2037.

85208N AA 8 [SPRNTS 2016-1 A1 -ABS... o |+ 109/20/2020. [ PAYAOWN..........oourvererrieireriniinns | cervreeerensseesneniinnes | ceverneens 312,500 | ......c... 312,500 | .......... 312,495 | ......... 312,506 | ..ovveerrrerine | everrrenenna(B) [ | everineiinenn(6) | e | s 312,500 03/20/2023.

85235* AA 6 |STLOUIS COUNTY CONTROL......cocorvvrrerariiriirnns .. | 09/15/2020. | PaYAOWN.......coorvvnirrrireiiniieniinens | e | cevireins 192,362 | .ooveneee 192,362 | oo 192,362 | .ooovenee 192,362 | .oovvvvvrrenns | eevreirennd(0) | o | e (0) [ | i 192,362 12/15/2036. [ 1....ovvvernvn.
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855541 AC 2 |STARM 2007-S1 3A1- CMO/RMBS. .. | 09/01/2020. | PaYdOWN.........cvvvrevirrirrirnnieniirens [ eeverierinneiennineni | e 129,684 | coinivcn. 180,302 | ..........154,542 | .........140,664 |........ccoceeen | ... ,081 | Lo 12,062 | ......(10,981) | cevoouvvevrrvrrne | v 129,684 | ..o | e | errnrrenneenn0 [ s 4,845 | 01/25/2037.

86212V AA 2 |STR2016-1A1- .1 09/20/2020. | PaYAOWN........ourvvrrirrernrirneirnrinnns [ ervenernensneeisensnnnnns | crnerennen 2,718 | i 52,718 | oeeerer52,690 | 1ooerrnin52,698 | v | 20 | e |20 [ | e 10/22/2046.

86212V AD 6 |STR2018-1A1- .| 09/20/2020. | Paydown..........cccovvuerevinrinricniiinnns [ e | cvvennnnd1,653 | i 51,653 51,640 | e 51,643 | |1 | | 1T i | 10/20/2048.

86212V AE 4 |STR2018-1A2- .. 1 09/20/2020. | PaYAOWN.......courvrrerrcrrrrererierinnns [ ereernerieeiseesnnnnns | crevennnen88,441 | (i 68,441 | ... .68,415 eB8ANT | e | 2B | e e 28 | [ 10/20/2048.

86213C AA 3 |STR2015-1A1- .| 09/20/2020. | Paydown..........ccccoevuvevinrinnicniinnns [ evnrivernenisniiniens | cvrennen 10,375 | i 10,375 | oo 10,389 | ..cccvvaeee 10,380 [ .oovvovviennines | vvrierieens(B) [ o | evrreieend(8) [ e | v 04/20/2045.

86213C AB 1 |[STR2015-1A2- .. | 09/20/2020. | PaydOWN.........cvvervrerirrirnrinrinnns [ erverrirerieneneennnins | crrererneni28,875 | o 26,875 26,739 26,791 O I 04/20/2045.

863222 ZZ 1 |STRIPES 20131 LIBOR + 350 4/5/2023.. .| 09/20/2020. | Call @ 100.00... [ [ 485,745 | .......... 485,745 | .......... 489,640 | .......... 485,775 [ - 485,745 04/05/2023.

863572 LV 3 |SASC 1996-4 A - CMO/RMBS. .| 09/01/2020. | Paydown... P [ 2,236 | coovriene 2,236 2,110 B I 2,236 09/25/2031.

863579 C3 0 |SARM 2005-21 6A3 - CMO/RMBS... v | [09/01/2020. [ PAYAOWN.........oourvrrrrcrireireeiniins | verveeerieriesesseeinens | vevereens 194,110 | oovvvnnee 194,148 | ......... ..189,846 . 194,110 11/25/2035.

863579 J9 0 |SARM 2005-22 1A4 - CMO/RMBS........ccovvvvniriniinns .1 09/01/2020. | PAYAOWN........ouivrirerirrireiriniinins [ eovneiresiieeissisnnninns | cvreeriennd 69,597 | oo 69,932 | ocvenne. 57,496 | ..coooone 68,875 | ..ovvverrnvies | wrreeen 722 [ [ ovrieeennn 722 | i | s 69,597 12/25/2035.

863579 RP 5 | SARM 2005-11 1A1 - CMO/RMBS... .| 09/01/2020. | Paydown... 33,565 32,751 05/25/2035.

863579 SU 3 | SARM 2005-12 3A1 - CMO/RMBS... .| 09/01/2020. | Paydown... 06/25/2035.

863579 UL 0 |SARM 2005-15 1A1 - CMO/RMBS... .| 09/01/2020. | Paydown... 07/25/2035.

863579 UU 0 |SARM 2005-15 4A1 - CMO/RMBS... .. 1 09/01/2020. | PaYAOWN.......coorvrerrreirerinrinnniens [ ceveriseiseninnsinens | cernenenn 107,721 | e 108,641 | ... .95,772 107,721 07/25/2035.

863579 VH 8 |SARM 2005-17 1A1 - CMO/RMBS... .| 09/01/2020. | Paydown... 17,395 | oo 16,651 B I 17,395 08/25/2035.

863579 VW 5 | SARM 2005-17 5A2 - CMO/RMB: .. | 09/25/2020. | Paydown... . ..58,805 | . 27,555 25,143 ..26,896 08/25/2035.

863579 XR 4 |SARM 2005-18 8A1- CMO/RMBS... .. 109/01/2020. [ PaydOWN...........cvveerreerrierrirnnnns | ceviiereiirenniineniinnns | cereeen 736,081 | s 764,211 | oo 702,171 | e 730,734 | .o 736,051 09/25/2035.

863579 ZL 5 |SARM 2005-20 3A3 - .. | 09/01/2020. | PaydOWN.........evvvevirririnrineiiiens [ o | e 164,278 | .......... 164,678 | .......... 139,893 10/25/2035.

86358R DX 2 [SASC 2001-SB1 A5 - .. 1 09/01/2020. | PAYAOWN......ccovmrvrrrerrererinrineriens [ cereesneessseiinssnenin | ceveneinne 129,480 | .ocvvneee 143,974 | .......... 134,704 08/25/2031.

86358R DX 2 [SASC 2001-SB1 A5 - .| 09/01/2020. | Paydown.........ccovvuierinrinnicnniinens [ e | e 8,178 | i 7,806 BT | | e (1) L | e 1) | e | v 08/25/2031.

86358R XY 8 |SASC 2002-AL1 A2 - .| 09/01/2020. | Paydown... 124,965 ..109,063 02/25/2032.

86358R XZ 5 |SASC 2002-AL1 A3 - .| 09/01/2020. | Paydown... 120,623 02/25/2032.

86358R YB 7 |SASC 2002-AL1 APO - RMBS. .| 09/01/2020. | PaydOwN.........cvvervrerirrinriinrinnns [ eevnrrverierineennnens | cvrererneni0,683 | o 20,653 IO I 02/25/2032.

86359A ME 0 |SASC 2003-AL1 A - RMBS .| 09/01/2020. | Paydown... ..46,606 | ........... 46,606 IO I 46,606 04/25/2031.

86359A MG 5 | SASC 2003-AL1 APO - RMBS. .| 09/01/2020. | Paydown... B [ 14,320 | ..ooovveeee 14,320 B I 14,320 04/25/2031.

86359A WR 0 |SASC 2003-AL2 A - RMBS.. .| 09/01/2020. | Paydown... .292,763 292,763 01/25/2031.

86359A WT 6 | SASC 2003-AL2 APO - RMBS. .| 09/01/2020. | Paydown... 01/25/2031.

86359B 4U 2 | SASC 2005-4XS 14A - RMBS .| 09/01/2020. | Paydown... 03/25/2035.

86359B LE 9 | SARM 2004-1 4A1 - CMO/RMBS .| 09/01/2020. | Paydown... 03/25/2034.

86359F AB 8 | SASC 2006-S2 A2 - CMO/RMBS .. | 09/30/2020. | Paydown.........ccovvveevirerenriinniinnns [ evenervenireninniennins | cvvernne 19,694 | i 19,694 | i 06/25/2036.

86359L NA 3 | SAMI 2005-AR6 2A1 - CMO/RMBS. .. | .. | 09/25/2020. | Paydown... 82,139 09/25/2045.

86360B AG 3 | SARM 2006-4 4A1 - CMO/RMBS...........cccoccvvvrrinnn .| 09/01/2020. | Paydown 245,408 294,251 05/25/2036.

86360B AJ 7 | SARM 2006-4 5A1 - CMO/RMBS.... .| 09/01/2020. | Paydown... 21,725 25,402 | oo | e8| i | BT [ | i 05/25/2036.

86363B AA 3 | SASC 2007-RM1 A1 - CMO/RMBS. .. | 09/25/2020. | PaydOWN........ovvvrrereriieeerisiinens [ errverneeinseiseeiissins | e 3,687,667 | .......3,687,667 | ....... 3,484,845 | ... | e 05/25/2047.

86909# AA 5 | SUSQUEHANNA (18 PROPERTIES ) .| 09/23/2020. | Paydown... 31,182 31182 | o | evverrren(0) | s | e (0) e | i 12/23/2036.

86934N  AA 7 |SCML 2018-SBC7 A - CMBS/CMO, v |+ [09/01/2020. | PAYdOWN........coovemrerrierierisennne | wevrnerisernerisenensenns | 21,086,627 | .......1,086,627 | ....... 1,086,580 | ....... 1,089,667 | ....oovvvrrrnnee 05/25/2039.

869507 AA 1 |SPSS2017-1A-ABS.....cocooiiiiiiciiciieciinisi .| 09/15/2020. | Paydown..........cccovevemrinrivcniceniinns [ e | crernenn 56,969 | 1000056,969 | ... 56,940 | 56,944 | | 25 [ L2 | | 01/15/2071.

872400 AJ 9 [TCW 2018-1A2B - CDO. . | 07/27/2020. | Paydown... 04/25/2031.

87267 AA 1 |TFINS 2018-2 A1-CDO.. 09/30/2020. | Paydown... 09/30/2039.

87271L AU 6 |TIA1B2R-CDO 09/17/2020. | Call @ 100.00... 07/21/2031.

87305N AV 0 [TTXCO-ABS .. | 07/02/2020. | Paydown (0) [ e | 823 e | e | 0 [ 01/02/2022.

87342R  AB 0 |BELL2016-1A22 - ABS.......ccoovvemrimienerieriesirinninns .. | 08/25/2020. | Paydown..........ccovvvnererneinninnniienns | evnernnrrseieninsnins | evreennnne30,000 | 10i000.30,000 | ...err030,000 | 30,000 | oo [ v e | e [0 ST ISR 30,000 | oo | e | s 0 | 985 | 05/25/2046.
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87342R AC 8 |BELL 2016-1A23 - ABS.. .. | 08/25/2020. | Paydown... 29,625 | ..o 29,625 29,852 29,812 (187) | v | v (18T) | s [ v 29,625 | ..covvvvrnnnns [ e [ 0 | s 1,104 | 05/25/2046.

87342R AF 1 |BELL 181 A22- ABS .. | 08/25/2020. | Paydown... 27,500 | e 17,500 | oo 17,500 | oooovvennee 17,501 [ .o . M) ] e | e (1) [ | v 17,500 11/25/2048.

874074 AA 5 |TAL171A-ABS...ooiiciiereieeenns .1 09/21/2020. | Paydown.........ccovrviivierinricniicnnns [ | s 5,422,861 ....(47,333) IO 5,422,861 04/20/2042.

87407P AA 8 |TAL2013-1A-ABS. .1 09/21/2020. | PaYAOWN......cvvrvrrvrcririrererierinens [ eoeerinerienenseesseins | eneens 6,986,667 | ....... 6,986,667 | ....... 6,920,793 | ....... 6,956,650 B 6,986,667 02/22/2038.

87407P AE 0 |TAL2013-2A-ABS. .1 09/21/2020. | Paydown.........covervvivierinricniiinnns [ | s 5,888,625 | ....... 5,888,625 | ....... 5,837,478 | ...... 5,861,966 | ....ccooverirens | 200n26,659 | oo | 000000026,659 [ i | s 5,888,625 11/22/2038.

87407P AJ 9 |TAL141A-RMBS .1 09/21/2020. | PaYdOWN.......coovrvervirirrinriierinens [ i | s 4723767 | ... 4,723,767 | ....... 4,653,632 | ....... 4,684,658 OO 4,723,767 02/22/2039.

87407P AP 5 |TAL2014-2A2 - RMBS... .1 09/21/2020. | PAYAOWN.......oourvrrereineiseiinerinens [ eeeeeseessesisseesnnins | ceeens 1,844,792 | ....... 1,844,792 | ....... 1,837,438 | ...... 1,842,481 I 1,844,792 05/20/2039.

87407P AR 1 |TAL2014-3A-ABS. . .1 09/21/2020. | PaydOwN.........cvvriiirierinriierinnns [ e | s 2,650,000 | ....... 2,650,000 | ....... 2,649,100 | ....... 2,649,573 B 2,650,000 11/21/2039.

87819# AA 2 | TD BANK MIAMI, FLORIDA.......ccovverrreririerirnerirenes .. | 09/15/2020. | PaYAOWN........vourvrrrrerirrereeierinens [ eeeerineeienirssesssnins | eveeeinees 33,545 | ..coonnee. 33,545 33,545 33,545 | oo | e (0) | e | e (0) e | i 33,545 01/15/2038.

878237 AH 9 |TECHDATA CORP......cccovvvimrrirrinnes .. 1 07/01/2020. | AJUSIMENL. ..o [ e | cevienes (198,693) | ...vvvevrnrrrrircins | ereirerierireeisinens | oneiseersnsssenssnnes | rsessnnsienninns | onersessiinnens | enseenssennne | semnneneeeeien0 | eriinsinneisnins [ 02/15/2027.

881561 LE 2 | TMTS 2004-11HE A - RMBS, .. | 09/25/2020. | Paydown... 10/25/2035.

881561 LR 3 | TMTS 2004-19HE A1 - RMBS .| 09/25/2020. | Paydown... ..2,873 10/25/2034.

881561 LS 1 |TMTS 2004-19HE M1 - RMBS .| 07/25/2020. | Paydown... 51,223 10/25/2034.

881561 VY 7 |TMTS 2005-12ALT AF4 - RMBS.. .. | 09/01/2020. | PAYAOWN.......coourvrrrrrrirerinrineriens | cereeiseesnseisssssnenins | cerneenns 365,181 | .......... 365,181 352,594 351,539 365,181 07/25/2036.

88156E AB 2 | TMTS 2006-17HE AB1- RMBS... .. | 09/25/2020. | Paydown..........ccooevvinrinricniinniinns [ e | e 394,445 394,415 ..380,265 394,445 01/25/2038.

88157V AB 3 | TMTS 2007-6ALT A2 - RMBS.. . | 09/25/2020. | Paydown... . .149,508 149,508 ..145,155 149,508 08/25/2038.

88159T AA 8 |TES2017-2A-ABS .. | 08/20/2020. | PAYAOWN.......coorvriereireiiniieniinees [ e | cerneenns 553,238 | .......... 553,238 ..553,255 . 553,238 02/20/2048.

88315F AA 9 |TMCL 2017-1 A- RMBS.. C | 08/20/2020. [ Paydown...........ccvveureeriinrineiirenins | verirenernniissiseiiiens | cvvvens 2,146,979 | ....... 2,146,979 | .....2,155,701 | ....... 2,153,262 | ..ocovvrveris B 2,146,979 05/20/2042.

88315L AC 2 |TMCL 2019-1 A- ABS. C | 09/20/2020. | PaydOWN........c.vvmermreerrnerieririeens | rveeseressrsensesinnee | eversnees 240,000 | .......... 240,000 239,921 239,924 240,000 04/20/2044.

885220 DX 8 |TMST 2003-4 M1- RMBS .. | 09/25/2020. | Paydown... 28,665 24,222 24,732 B I 28,665 09/25/2043.

885220 GB 3 | TMST 2004-4 1A - CMO/RMBS... .. | 09/25/2020. | Paydown... .14,201 12/25/2044.

885220 GK 3 | TMST 2004-4 5A - CMO/RMBS... .| 09/01/2020. | Paydown... .20,859 12/25/2044.

885220 HM 8 |TMST 2005-2 A1 - CMO/RMBS... .. | 09/25/2020. | Paydown... . 85,162 07/25/2045.

885220 KW 2 | TMST 2006-2 A2B - CMO/RMBS. .. | 09/25/2020. | PaydOWN........ovvvrerieieirnrincinens [ cerveriseiserisseiineis | creernn. 598,672 | ..........598,672 | ... 573,824 04/25/2036.

88522R AB 0 |TMST 2006-5 A2 - CMO/RMBS, . [ 09/25/2020. | Paydown... ..710 08/25/2036.

88606W AA 0 |TBOLT 2017 A- ABS.. 09/15/2020. | Paydown... 29,242 .129,272 05/17/2032.

88607A AA 7 |TBOLT 2019 A-ABS.. 08/15/2020. | Paydown... 927,197 927,200 11/15/2039.

89412K AA 8 |TRAP XIA1-CDO.... .1 07/10/2020. | PaydOown.........cvvveverreniirenineinens [ ceverirerisnivsniinenns | cereenen:578,091 | 1.r..578,091 | ..o 547,019 10/10/2041.

89412R  AB 1 |TRAP5A1B-CDO.....cccconvrerrrrrrrrrrnns .| 07/15/2020. | PaYdOWN........oovvvrerreicinriecinens [ ceveriseisersseiinenns | e 198,474 | (198,474 | ... 165,147 07/15/2034.

89412W  AA 2 [TRAP VII AT -CDO....ccoorrirrirrirerierierireriseiisnians .| 07/27/2020. | Paydown... 81,852 01/25/2035.

89413A AA 9 |TRAPIXA1-CDO.... .| 07/27/2020. | Paydown... RN 73 01/27/2040.

89413C AA 5 |[TRAPXA1-CDO..... .| 07/06/2020. | Paydown..........ccooeuenrinricniiniiiinns [ e | e 334,632 | 1....334,631 | e 311,625 07/08/2041.

894136 AA 6 |TRAP 12 A1-CDO....ccovvrviriirernrriiinins .| 07/06/2020. | Paydown... .20,810 04/06/2042.

89441# AA 4 | TRAVERSE CITY CONTROL TRUST -2018 - ABS... | .. | 09/15/2020. | PAYOWN.........vereremrererrerineernnees [ eonerimnrnnerineinsennens | evverernri83,095 | civiviinns 83,095 | ... .83,926 B I 83,095 11/15/2039.

89655Y AA 4 |TRL2009-1 A- ABS .. | 09/16/2020. | Paydown.........ccouvevererinriinninniiens [ cvverierinniinniineiins | ceennen 105,602 | i, 105,602 | .......... 107,912 105,602 11/16/2039.

89656C AA 1 |TRL2010-1 NTS-RMBS.... .. | 09/16/2020. | PAYAOWN.......coorvrrrrrrererinrineriens | cereeiseesseeiissssnenins | cerneenns 217,069 | .......... 217,069 227,444 225174 217,069 10/16/2040.

89656F AA 4 |TRL2012-1 AT-ABS....oiiiiriereiierieeiseesse s .. | 09/15/2020. | PAYAOWN......cooorerrirrirciiniieniiiens [ coreeiseirsesiissinnnin | cerneenn 815,091 | ......... 815,002 | .......... 810,402 | .......... 811,800 815,091 01/15/2043.

89656F AC 0 |TRL2013-1 A1-ABS .. | 09/15/2020. | PAYAOWN.......coourvrrrerrerrrinrineriens | cererireesseeinssinenins | cevneinne 130,779 | v 130,779 | wovvvenee 133,002 .132,436 130,779 07/15/2043.

89657B AA 2 |TRL 191 A1-ABS. .| 09/17/2020. | PAYAOWN......ccoorvrrrireirerinrineiiiens [ cereeiseisnesiissinennn | cerneennd 680,388 | .......... 680,388 ..200,301 680,388 04/17/2049.

89657B AB 0 |TRL2019-2 A1-ABS.. . [09/17/2020. [ PaYdOWN.........oouiveiirirrinriiniins | cerveiieniesisnsinnns | cevereens 506,174 | .......... 506,174 506,174 10/18/2049.

89679H AA 3 |TCF 171 A-RMBS o]+ 1 09/21/2020. | PAYAOWN. .....cvvrvvrrirerinrrierierinee | ceereireeisesssenieeens | cveene 1,755,988 | ....... 1,755,988 B 1,755,988 06/20/2042.

89707Y AA 2 |TROPC 4B A1L - CDO....coorrerrereireriesiieriesirneens C | 07/15/2020. | PAYAOWN..........cooererrireiiniieniinenins | oeerseisneissssinsisenns | evereeens 83,225 | ..ccoonee. 83,225 | .ocoer84,614 | 50,020 | i | 2000033,205 | i | 0000033,205 [ s | i 83,225 04/15/2035. | 1FE............
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897088 AA 1 |TROPC 5 AL1-CDO.....c.cooevrvrerrnene C | 07/15/2020. | PAydOWN........c.vvmeemieeriierirerirnnins [ evresesinerinenienennee | v 448,807 | .......... 448,807 | ......... 404,230 51,301 e | s 448,807 | ..o | v | e | 6,746 | 07/15/2036.

89788K AA 4 | TRUIST BANK.....coooirrerinrireeiseiseeiniins .| 09/16/2020. | BARCLAYS CAPITAL INC......ovvoves [ corerrrnerinrirsceiinrinns | s 6,262,550 | ....... 6,000,000 | ....... 5,990,400 I 5,990,831 | .cooervvvriienns | 271,719 | 271,719 | L 67,063 |03/11/2030.

898203 AA 2 |TFINS 2017-2 A1 - CDO.. 09/21/2020. | Paydown... 87,500 | ..o 87,500 | ..ocovrnes 85,750 | ..ccvvenee 85,786 B I 87,500 | ..oevveerieni [ e [ v | s 1,795 | 09/20/2039.

898203 AB 0 |TFINS 2017-2 A2 - CDO.. ..| C| 09/20/2020. | Paydown... ..40,000 | ... 40,000 | . 39,200 39,109 I 40,000 | .... SRS o I I 715 | 09/20/2039.

899896 AC 8 | TUPPERWARE BRANDS CORP.........ccccvverinriinnns .1 07/29/2020. | IMPERIAL CAPITAL......ccovvimriienns [ | e 9,668,500 | ..... 11,000,000 | ....... 6,710,000 .(4,295,400) | ..o | 6,710,000 | ..oovrvrrirnnnns ..2,958,500 |....2,958,500 | ..... 348,333 | 06/01/2021.

90187B  AA 9 | TWO HARBORS INVESTMENT CORP .. | 09/30/2020. | VAMOUS........ourvemrvrnrrirerirrirrissrinnns [ coeerirerienesssessnins | eoneens 3,593,500 | ....... 3,600,000 | ...... 3,712,500 | .......3,662,316 | ..cccveveriveres | 0r(22,029) | covorircrierns [ s (22,029) B 3,640,287 (46,787) | ....... (46,787) | .....271,215 | 01/15/2022.

90253@ AA 1 |UAPASS THROUGH TRUST, SERIES A1. .. | .. | 09/15/2020. | Paydown... 52,254 | ....... 52,254 | . 52,770 02/15/2032.

90272* AA 0 |UHC (SENIOR NOTE) . .| 09/15/2020. | PaydOWN........ccvvurvierirriniieriinnns [ e | e 48,424 | ... 48,424 05/15/2033.

902752 AA 2 |PVTPLUIRC-GSAV LLC.....cccosverrrrririerrnerirenireenns .. | 09/05/2020. | Paydown... B I 101,521 | ovvennee 101,521 | covevene 12/05/2035.

90342W  AA 5 [USCAP VAT -CDO....oooviriieirnrineirnsieseieeisseenns .| 07/10/2020. | PAYAOWN........ouivrrireririrseirierinins [ eermeereeiiseiseessssinns | cvveerienes 20,478 | v 20478 | v 16,997 10/10/2040.

90352W AA 2 [STEAM2018-1 A1 -ABS . .. | 09/25/2020. | Paydown.........coveeverreririnrinnriens ceevirereeeeseesnnnens | e 185,607 | ..cvvveee 185,607 | ..covvenee 185,607 04/27/2048.

90368# AA 1 |UST-ALDETEC HOLDING COMPANY, LLC.............. 1 07/09/2020. | DIFECL........cvvererrrncrvrererenernenienines [ eeeeesnessesisseesssinns | eeeens 1,866,667 | ....... 1,866,667 | ....... 1,829,333 07/17/2021.

90378@ AA 1 |U.S. DEPARTMENT OF AGRICULTURE FOREST .. | .. | 09/15/2020. | Paydown... 49,319 | L 49,319 49,319 04/15/2038.

90390K AB 0 |USCAPIIA2-CDO.... . .| 08/03/2020. | Paydown... 39,903 | oo 39,903 .39,297 \ . IO I 39,903 08/01/2034.

909287 AA 2 |UNITED AIR LINES INC 2007 1 PASS THROUGH... | .. | 07/02/2020. | PaydOown..........cccoovumrinmiicnninniiens [ corvenisniiniiissiseiin | oo 108,789 | .......... 108,789 104,144 108,789 01/02/2024.

909319 AA 3 |UNITED AIRLINES PASS THROUGH TRUST 2013. | .. | 08/15/2020. | Paydown... 174,453 174,453 174,453 174,453 02/15/2027.

90932L AA 5 |UNITED AIRLINES INC - ABS......ccoooomvrrimarriiinniinns .. 1 07/01/2020. | Paydown... 06/01/2029.

90932Q AA 4 |UNITED AIRLINES INC - ABS .. | 09/03/2020. | PaydOWN.........cvvverirririnrineiirens [ e | e 110,873 | e 110,873 | oo 110,873 110,873 | oo | oo | v 0 | s 4,158 | 03/03/2028.

911365 BK 9 |UNITED RENTALS (NORTH AMERICA) INC.. .1 08/10/2020. | Call @ 100.00.........cooervrmrrrerereeres [ eoeerrreriesiseererinns | v 6,665,306 | ....... 6,000,000 | ....... 6,012,500 IO 6,011,992 | .ooovvvvrncrns | c0eenn(11,992) | ...l (11,992) | ... 919,890 | 12/15/2026.

91529Y AH 9 |UNUM GROUP .| 09/15/2020. | Maturity @ 100.00..........cccorererevinns [ | s 8,000,000 8,000,000 | ....... 8,041,200 | ....... 8,003,981 | ...cccovverinnn B 8,000,000 | ..oocvverirerins | crvmrirenienins [ 0 [ 450,000 | 09/15/2020.

918236 AA 6 |VCO 181 A-CDO. .| 07/20/2020. | Paydown... .252,006 | ..........252,006 251,483 251,561 |.... 252,006 07/20/2030.

91832Y AA 6 |VMC 2018-FL2A-CDO .. | 08/17/2020. | PaYdOWN........oovvrrvrerireirerinrinnns [ eeveeerneniseiseeinninns | 002,492,998 | oo 2,492,998 | ....... 2,494,167 | covoveernerneinns | v I 2,492,998 10/15/2035.

918454 AA 2 |VZ(SENIOR NOTE)... .| 09/15/2020. | Paydown.........cccvvrvrerirerinrinnriennns [ eevnriverrenirseennniens | crrerernen80,227 | i 80,227 | . 80,227 80,228 |.... . IO I 80,227 05/15/2035.

91854* AA 4 |VZ(SENIOR NOTE)... .| 09/15/2020. | PaYdOWN.......coovvvrrerrernrineirnriinnns [ erveninenineeisensnsninns | ceverenne 12,989 | i 72,989 | .o 72,989 | .ocve 72,989 | .o . IO I 72,989 08/15/2036.

92211MM AC 7 |VDC 2018-1 A2 - ABS .| 09/15/2020. | Paydown.........ccccoevurevinrinricniinnns [ evnniiveineniinniiniens | crrerreni28,000 | i 25,000 | . 25,000 25,000 |.... BV I 25,000 02/16/2043.

92212K AA 4 |VDC 2019-1 A2 - ABS. .| 09/15/2020. | Paydown... .22,500 | . 22,500 22,500 ..22,500 07/15/2044.

92257C AA 8 [VCC2019-1 A-CMBS.... .| 09/01/2020. | Paydown... 233,213 233,160 232,606 |.... 233,213 03/25/2049.

92257L AB 6 |VCC 171 AFX - CMBS .| 09/01/2020. | PaydOWN.........evvrevererinrinniinnirens [ ceverienerneeenninnnns | corerneen 11971 | i ATT,971 | L ATT,843 | 474,425 | ....covois 477,971 05/25/2047.

92259L AB 4 |VCC 201 AFX - CMBS/RMBS .. | 08/01/2020. | PaydOWN.........cvvreerrireirnnrirnnniens [ eerverineeisennnninnenns | creeeennn 122,005 | 10000000122,005 | 10000 122,004 | oo [ rvrrineeiennns | e [ [ | [ s 122,005 02/25/2050.

92259 AB 4 |VCC 201 AFX - CMBS, .| 09/01/2020. | Paydown... [N I 73,527 02/25/2050.

92259L AB 4 |VCC 201 AFX - CMBS, . .| 09/01/2020. | Paydown... O I 124,319 | v 124,319 B - 124,319 02/25/2050.

92331A  AG 9 |VENTR XXVIII BF = CDO.....coorrvrrerrirreieircrieniiens C | 08/18/2020. [ Call @ 100.00.........ccrermrereerrrinens | ervrreirserserieeiiiens | cvvenns 4,237,500 | ....... 4,237,500 | .......4,237,500 | ....... 4,202,629 | ..oocoovvvrniins | 003,539 [ [ e 3,839 | i | e 4,206,168 07/22/2030.

92331D  AG 3 |VENTR 28A BF - CDO.....ccoovvvrrrerrrrerinerierieneneenns .| 08/18/2020. | Paydown... O I 9,000,000 | ....... 9,000,000 | ....... 9,000,000 | ...... 8,930,791 | oo OO 9,000,000 10/22/2029.

92535V AA 0 |VBTOW 2016-2 A - RMBS .| 09/15/2020. | Paydown... I [ 22,503 | oo 22,503 | . 22,502 22,503 |.... IO I 22,503 10/15/2046.

92535V AA 0 |VBTOW 2016-2 A - RMBS .. | 09/24/2020. | Various. O I 7,674,512 | ....... 7,654,956 | ...... 7,654,684 | ... 7,654,987 | ...ccoovviris B 7,654,956 10/15/2046.

92553P AJ 1 |VIACOMCBS INC ..| .| 07/01/2020. | Adjustment [V I (YA5K <) | 12/15/2021.

92553P AT 9 |VIACOMCBS INC......coomrerinerierieeereenseiseisenis .1 07/01/2020. | AJUSIMENL. ..o [ e | e (51,354) [ .oovevrrireriniinns USSP RVPURIURPRRPRN IOPPURTRRTORRTORN IO (0 TR ISP 09/01/2023.

92849T AJ 7 |VITERRAINC (ONTARIO)......ooeverrerrreirierirnerienes C | 08/01/2020. | Maturity @ 100.00.........ccrvverrvrene | rerererererivnrverrens | cvvvene 7,500,000 | ....... 7,500,000 | ...... 7,461,075 | ....... 7,493,705 | oo | v 6,295 | ..o | e 6,295 IO 7,500,000 08/01/2020.

928670 AB 4 |VOLKSWAGEN INTERNATIONAL FINANCE NV...... C | 08/12/2020. | Maturity @ 100.00. wo | e 3,400,000 | ....... 3,400,000 | ....... 3,577,990 | ....... 3,414,819 B 3,400,000 08/12/2020.

929227 4T 0 |WAMU 2003-S4 2A1 - CMO/RMBS .| 09/01/2020. | Paydown... I [ 58,892 | ..o 58,892 | . 59,131 58,953 | .ovevviverien | ervereenn(B81) | e [ (B1) [ | i 58,892 06/25/2033.

929227 R5 7 |WAMU 2003-AR5 A6 - CMO/RMBS .. | .. | 08/01/2020. | Paydown... B I 650,431 | .......... 650,431 531,728 | oo | eervvrsnninenes [ T18704 | s [ 118,704 | | i 650,431 06/25/2033.

929227 R5 7 |WAMU 2003-AR5 A6 - CMO/RMBS..........ccoovvvrrinne .1 09/01/2020. | PAYAOWN........oovvvrirerirrineirenrinnnns [ eermeereeiiseiseissnsinns | cvreeiiennd 66,446 | ............ 66,446 | . 54,319 | oo | v | e 18 | s |18 | | 66,446 06/25/2033. | 2FE............
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92922F 3N 6 |WAMU 2005-AR12 1A8 - CMO/RMBS.... .| 09/01/2020. | Paydown.... ...193,146 ...136,893 10/25/2035. | 1FM...
92922F 3Q 9 |WAMU 2005-AR12 2A1 - CMO/RMBS.... .| 09/01/2020. | Paydown.... 10/25/2035. [ 1FM...........
92922F 7C 6 |WAMU 2005-AR16 2A1 - CMO/RMBS...........c.cccovuuee .| 09/01/2020. | Paydown 12/25/2035. [ 1FM...........
92922F 8T 8 |WAMU 2005-AR18 3A1 - CMO/RMBS .| 09/01/2020. | Paydown.... | B v 185,020 | ... 179,238 | .......... . e B - . 01/25/2036. | 1FM...
92922F GY 8 |WAMU 2003-S11 3A3 - CMO/RMBS... w.o | . | 09/25/2020. | Paydown.... 20,938 11/25/2033. [ 1FM...........
92922F J5 8 |WAMU 2005-AR6 2AC - CMO/RMBS...........ccccovverne .. | 09/25/2020. | PaydOown.........covveveririnrinniinninens [ ceverieresniessinnii | ceene.550,648 | ..........550,648 | .........457,898 | ......... 461,843 04/25/2045. | 1FM............
92925C CC 4 |WAMU 2006-AR1 1AA - CMO/RMBS .| 09/01/2020. | Paydown.... 22,097 01/25/2046. | 1FM...
929256 AD 5 |WAMU 2006-AR16 2A2 - CMO/RMBS.... .| 09/01/2020. | Paydown.... 12/25/2036. | 1FM...
92925V AF 7 |WAMU 2007-HY1 2A3 - CMO/RMBS.. .. | 09/01/2020. | Paydown.... 02/25/2037.
92927X AC 8 |WAMU 2007-HY6 2A1 - CMO/RMBS.. .| 09/01/2020. | Paydown 06/25/2037.
92935) BC 8 |WFRBS2011-C2 A4 - CMBS .| 09/01/2020. | Paydown.... 02/15/2044.
92938E AM 5 |WFRBS 2013-C16 A4 - CMBS.... .| 09/01/2020. | Paydown.... 09/17/2046.
92939F AT 6 |WFRBS 2014-C21 A4 - CMBS.... .| 09/01/2020. | Paydown 08/16/2047.
92977Y BW 0 |WMLT 2005-B 2A4 - CMO/RMBS... .. | 09/01/2020. | Paydown.... 10/20/2035.
929790 AC 9 |WMLT 2007-A 2A1 - CMO/RMBS. .. 07/01/2020. | Paydown.... 03/20/2037.
92990G AG 8 |WAMU 2007-HY5 2A5 - CMO/RMBS.. .. | 09/01/2020. | Paydown 05/25/2037.
92990G  AJ 2 |WAMU 2007-HY5 3A1 - CMO/RMBS.. .. 1 09/01/2020. | Paydown.... 05/26/2037.
93147# AA 3 | WALGREENS (MARICOPA AZ) .. | 09/15/2020. | Paydown.... 10/31/2034.
933636 AA 0 |WAMU 2007-HY4 1A1 - CMO/RMBS.. .. | 09/01/2020. | Paydown 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 - CMO/RMBS.. .| 09/01/2020. | Paydown.... 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 - CMO/RMBS. .. | 09/01/2020. | Paydown.... 11/25/2036.
93363E AB 1 |WAMU 2006-AR10 1A2 - CMO/RMBS.... <. |- [ 09/01/2020. | Paydown.... 09/25/2036.
93363N  AB 1 | WAMU 2006-AR12 1A2 - CMO/RMBS...........ccoceonece. .| 09/01/2020. | Paydown 10/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 - CMO/RMBS.... .| 09/01/2020. | Paydown.... 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS.... .| 09/01/2020. | Paydown.... 11/25/2036.
93363P AD 2 |WAMU 2006-AR14 1A4 - CMO/RMBS...........cocovvvrnee .. | 09/01/2020. | Paydown 11/25/2036.
939336 TX 1 | WAMMS 2003-MS7 P - CMO/RMBS... .| 09/01/2020. | Paydown.... 03/25/2033.
939336 X9 9 |WAMU 2005-AR1 A2B - CMO/RMBS.. «.. | . | 09/25/2020. | Paydown.... 01/25/2045.
93934N AR 6 | WMALT 2006-52C2 - CMO/RMBS..........cocovverrrrnnens .. | 09/25/2020. | Paydown 07/25/2036.
94353W  AA 3 |WAAV171A-ABS.. .| 09/15/2020. | Paydown..........covevemrinrivninniinens [ e | e 111,431 | 111,431 | 111,430 11/15/2042.
94354K AA 8 |WAAV 191 A-ABS.. o | .. [ 09/15/2020. | Paydown.... | N 51,566 09/15/2044.
94945P  AA 3 |WLKRG 2017-A A= ABS......ovvrumirerieririneiseieiinns .. | 09/15/2020. | PAYAOWN......ccoorvvriineireiisiinniiiens [ cereeiseisseiiissinenins | cevneennsd 462,345 | .......... 462,345 | .......... 462,299 462,345 06/15/2033.
94974B  FY 1 |WELLS FARGO & CO .| 07/15/2020. | WELLS FARGO SECURITIES LLC |... 565,055 500,000 499,485 06/03/2026.
94980G AR 2 |WFHET 2004-2 M4 - RMBS ... | .| 07/01/2020. | Paydown 12/25/2033.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS............coccouee. .. 1 09/01/2020. | PaydOWN........ooevvvivreririniiceninnns [ e | ceervernninnnennis | cereennenen8934 | 8,316 | e (M7) [ | e 17 i | e 17 | [ 09/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 - CMO/RMBS.... .. | 09/01/2020. | Paydown.... 10/25/2036.
94986M AA 0 |WFMBS 2007-AR10 1A1 - CMO/RMBS.. .| 09/01/2020. | Paydown.... 01/25/2038.
94986M AF 9 |WFMBS 2007-AR10 2A3 - CMO/RMBS..........cccovvvvune .. | 09/01/2020. | Paydown 01/25/2038.
94986M AF 9 | WFMBS 2007-AR10 2A3 - CMO/RMBS.. .| 09/01/2020. | Paydown.... 01/25/2038.
94989Q AV 2 |WFCM 2015-SG1 A4 - CMBS .| 08/01/2020. | Paydown.... | e 34,167 | ... 34,167 | . 35,197 34,779 |.... 34,167 |.... [ . .0 09/17/2048.
950000 2A 0 |WELLS FARGO & CO.....ovvvmmrirrererrrireriserserinenes .| 09/16/2020. | WELLS FARGO SECURITIES LLC | ...ccvoevvrrereiririns | e 2,244,400 | ....... 2,000,000 | ....... 2,000,000 | ...... 2,000,000 | .ooovvrrncrirnns 2,000,000 | .cooeveererenene | e 244,400 | ...... 244,400 05/22/2028. | 2FE............
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95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS... .1 09/01/2020. | PaYdOWN........ooevvervrrerirreriierinens [ eeeerienieniseeinnins | s 1,121,805 | ....... 1,121,805 | ....... 1,141,787 | ....... 1,133,896 ...(12,091) (12,091) OO 1,121,805 09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. | 09/25/2020. | PaydOWN.........cvvurererieirerinnriinnns [ eevneerneniiseiseeennnns | e 1,413,392 | i 1,413,392 | ....... 1,430,176 ...(10,873) (10,873) B 1,413,392 12/27/2049.
95058X AC 2 |WEN 2015-1 A23 - ABS... .| 09/15/2020. | Paydown.........cccovvurevinrinnicniiinnns [ e | e 94,375 | i 54,375 .53,917 54,375 06/15/2045.
95058X AE 8 |WEN 2018-1 A22- ABS... ..| .| 09/15/2020. | Paydown... | 20,000 | e 20,000 | ... 19123 | e 03/16/2048.
95058X AG 3 |WEN 2019-1 A21 - ABS.....cooomiririririneineisiieniiens .| 09/15/2020. | PAYAOWN........ooivvrirerireineirinrinins [ eorneireeiissiseisnnninns | crveeeiennd 62,500 | .ocoonnes 62,500 | .ooovrnes 62,500 | .oovvrnee 62,500 62,500 06/15/2049.
95168W AR 8 [WSTC 2014-2 ABR - CDO... .| 07/16/2020. | PaydOWN........oovvvririrrirriierinerirens | o | ceveeiens 207,058 | ......... 207,058 207,058 207,062 207,058 01/16/2027.
960330 AA 8 |WESTR171A- .. 1 09/01/2020. | PAYAOWN......cooorerrrireirerinriseriiens | cereeineisnenissisnenin | cerneeansd 422,697 | .......... 422,697 | .......... 422,186 | .......... 422,100 422,697 12/20/2030.
960330 AB 6 |WESTR171B-ABS.. .. | 09/01/2020. | PaydOwN.........cvvevirririniineiiiens [ o | e 126,809 | .......... 126,809 | .......... 126,621 | .......... 126,585 126,809 12/20/2030.
96033W AA 6 |WESTR181A-ABS.. .. | 09/01/2020. | PAYAOWN.......coumrvrrrereercrinrrineriens | corerisseesseeisesinenins | cevveenns 256,104 | .......... 256,104 255,654 255,651 256,104 12/20/2031.
96033W AB 4 [WESTR181B-ABS.......ccccovvmriveiinriicirersninii .1 09/01/2020. | Paydown.........ccovvvierinriiniinniiens [ e | e 358,545 | L, 358,545 | ......... 356,752 | .......... 357,246 12/20/2031.
96034L AA 9 |[WESTR201A-RMBS.........cccooovmrririrrin .. | 09/01/2020. | PaYdOWN........oovvrrcrirrererinrinerirens [ ceverineerseeiensinenins | cereennni 305,088 | coinnvcne 305,038 304,638 03/20/2034.
96038# AA 8 |WESTIN STATE LOUIS MO SUBORDINATE NOTE. | .. | 09/15/2020. | Paydown... 07/15/2047.
96042@ AA 4 |WESTKIN PORTFOLIO (LAS & FLP) LEASE-BACK. |.. [ 09/15/2020. | Paydown... 11/15/2038.
96928* CQ 8 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/15/2020. | Paydown... 06/15/2033.
96928* CR 6 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/15/2020. | Paydown... 05/15/2034.
96928* CX 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/15/2020. | Paydown... . 01/15/2035.
96928* DA 2 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/15/2020. [ PaydOWN...........ccoormrvererrerennirnnnns | ceverereireneirennirnns | cerereen 1TT4T52 | il 174,752 | 176,634 | .......... 175,867 08/15/2031.
96928* DE 4 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/25/2020. | Paydown..........c.covveeiemminerierinnins [ onriveriinnivenreninne | wenereenn 207,484 | i 207,484 209,413 208,542 01/25/2029.
96928* DJ 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/15/2020. | PAYOWN..........ccouerrerenrrrcrienirnenns | erneernerisnnrnenienennee | wonerenen 123,255 | i 123,255 | .coovnnee 123,255 | ..ccoonee 123,255 123,255 09/15/2031.
96928* DZ 7 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/15/2020. | Paydown............cocceueievmrinevireniinnins [ wonrivniiinnivenveniinns | wovereeen 147,627 | e 147,627 | ... 148,984 ..148,398 147,627 10/15/2029.
96928* EN 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/15/2020. | Paydown... ..103,948 103,228 02/15/2034.
96928* EZ 6 |WILLIAM BLAIR & COMPANY CONTROL PASS - T. | .. | 09/15/2020. | Paydown... ...93,534 09/15/2033.
96928* FH 5 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/15/2020. | Paydown... | 271,584 | 271,584 271,584 271,585 04/15/2025.
96928* FK 8 |WILLIAM BLAIR & CO. CONTROL PASS - THROU.. | .. | 09/15/2020. | Paydown... I [ 91,904 | ..o 91,904 | ..ccoooneet 91,904 | oo 91,906 91,904 11/15/2032.
96928* FQ 5 |WILLIAM BLAIR & CO. CONTROL PASS - THROU.. | .. | 09/15/2020. | PAydOWN.........ccccvvveuriimniicrierinnin [ eovriieiinniivesieninns | v 120,264 | .......... 120,264 | .......... 120,264 | .......... 120,265 120,264 09/15/2033.
96928* FV 4 |WILLIAM BLAIR & COMPANY CONTROL PASS - T. | .. | 09/15/2020. | Paydown... 3,975 . 53,976 53,976 09/15/2044.
96928* FX 0 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU. | .. | 09/15/2020. | Paydown... 198,263 | .........198,263 | .......... 198,263 | .......... 198,264 02/15/2036.
96928* FY 8 |WILLIAM BLAIR & COMPANY CONTROL PASS - T. | .. | 09/15/2020. | PAYAOWN.........c.cvemereerieenireriririinnes [ eoverinerienienesnnnins | crverienns 74,627 627 | v 74,627 | oo 74,627 01/15/2035.
96928@ AA 3 |WILLIAM BLAIR CONTROL SERIES 2004 PASS T.. | .. [ 09/15/2020. [ PAYAOWN........c.oervuerererrrrircrinrinns | cervrseeseesseessessnees | ceverneens 221,740 | .......... 221,740 221,740 221,740 06/15/2023.
96930@ AA 9 |WILLIAM BLAIR & CO, WALGREEN CO (FRANKLL.. | .. [ 09/15/2020. [ PaYdOWN............ccouriverrirnriiiniiniins | covvierirenisnsiisninens | v 58,074 | ............ 58,074 58,074 58,074 08/15/2035.
97063Q AA 0 |WESTF 2017-AA-ABS .. | 09/15/2020. | PAYAOWN......ccoovrvrrrerrercrinrrneriens | cererirseessesisssinenin | cevveenns 293,846 | .......... 293,846 293,596 293,644 08/15/2042.
97064E  AA 6 |WESTF 2018-AA-ABS......ooiiiiirireceiieenirerceies .| 09/15/2020. | Paydown.........ccooievirinriniiiniiens [ e | e 193,584 | ......... 193,584 | .......... 193,574 | .......... 193,580 09/15/2043.
97064F AA 3 |WESTF 2020-A A - ABS . [09/15/2020. [ PAYAOWN.........courvrrrrrerirrerrrinrins | cevveerienieeesnseinnns | everneens 161,106 | .......... 161,106 | .......... 161,103 03/15/2045.
97652P AL 5 |WIN 2014-1 A11 - CMO/RMBS.... o]+ 1 09/01/2020. | PAYAOWN.......cvvmerrrirrirerinrireriens | cereriseeseninsrnnenin | cerneennd 629,487 | .......... 629,487 625,552 625,788 06/20/2044.
980888 AD 3 |WOOLWORTHS GROUP LTD......ccccvvvurrrirrrierirnes C | 09/22/2020. | Maturity @ 100.00.........ccocvvrererernns [ evrirrmrrnnrivenirerrnns | oo 13,000,000 | ..... 13,000,000 09/22/2020.
98875L  AA 7 |ZAIS5V AT - CDO....oiverreceirireriseieesessienseens . [ 07/15/2020. [ PAYAOWN.........cvourvrrinrireirerinnnis | ceverenseeissensssnnens | oneereeens 56,973 | .oovvvrnenn 56,973 10/16/2028.
98886Y AR 9 |ZAIS22ABR - CDO......cooovreriireririinnas .| 07/25/2020. | PaYAOWN.......coovvrririieeieieeriinnns [ eeeeeineeiesiseisensinns | eeens 1,100,283 | ....... 1,100,283 07/27/2026.
98944P AB 3 |ZCAP2018-1A-ABS .| 09/15/2020. | Paydown... O I 195,117 | v 195,117 10/15/2038.
G7256K AB 0 |PROP 2017-1 A- ABS .| 07/01/2020. | Paydown... JOOR IOV 2,042 | oo 2,042 03/15/2042.
G7256K AB 0 |PROP 2017-1 A - ABS . | 08/01/2020. | Paydown o | s 1,847 | oo 1,847 03/15/2042. | 2FE............
3899999. Total - Bonds - Industrial and Miscellaneous... ..|.1,081,148,136 |.1,068,378,224 |.1,043,851,010 |....978,716,908 13,115,000 |..5,853,823 | ...7,269,298 .1,064,112,063 ..8,178,064 |...8,178,064 | 44,323,014 XXX XXX

Bonds - Unaffilited Bank Loans
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00216C AD 5 |AQ Sunshine, Inc./Term Loan 3/19 .+ | 09/30/2020. | DIFECE........courvenrererrineriennierirerennes [ erverierinrinnninnnns | evnrnernennnend9 | 99 | 7 |93 i | 2 [ e | e . - 0 [ 04/15/2025.

00448F AH 9 |Achilles Acquisition LLC/Closing date Te 1+ 09/30/2020. | DIFECL........vvureenreererrerenereniseennes [ eenerienineisnninsnnns | cnsnennennnnnnneedd | v | e [T [ | o0 e {0 | e . . 10/13/2025.

00797  AA 5 | Aero Operating LLC/Term Loan 1/20.............ccccoouue. .. 08/25/2020. | DIFECL........covurercrrniererireneieeineinens | cereernneiseisansinnnies | eerverereen 765 | iiiieiieccd 1765 | e 1,785 | s v | o | verennensninns | envnsrnneneens0 | e [ v 1,765 | i 02/07/2026.

00797 AB 3 |Aero Operating LLC/Delayed Draw Term Loa. .. [ 08/25/2020. [ DIFECL........voeveeeereereeeereeneenereeeeneens [ eerreereerennereeneenenens | eonerrereineeneee D06 | iiviiiiiiiecnB08 | 508 | s [ e | e | e | cererereienen 0 [ | e . . 02/07/2026.

00843@ AA 7 |AffiniPay Midco, LLC/Term Loan 2/20 .| 07/01/2020. | Direct e . . i 0 e | 1,883 | o 20 .. 83 | 03/02/2026.

01370# AA 4 | Alcami Corporation/First Lien Term Loan.................. .. 1 09/30/2020. | Direct v e | 3,516 [ 3,516 | 3419 | 3505 [ | e T L e 1T [ . 07/14/2025.

04685Y AK 5 |Athenahealth, Inc./First Lien Term Loan .. 1 09/30/2020. | DIr€Ct.....cocvecveeerirererereiereneieneeeienes | eevereereneerenieeenes | ceveverereeen2y297 | eiiiiieeeei2,297 | i 2,047 | 1,058 [ i | 22 | | eveeieeeieni22 | e | e . . . 02/11/2026.

05464# AA 2 | Axiom Merger Sub Inc./Facility B Term Lo.. .. 07/01/2020. | Adjustment . e [V T IO . 04/08/2026.

07384D  AC 6 [BelK INC...oovererercieereeeeinne .. | 08/03/2020. | DIFECE.........couuevemrererrrenreneienirseenns [ cerverieeisersessninenns | cernenen 103,692 | ... 103,692 | ... 52,173 | ... 126,409 | oo | 23,024 | e 25,741 | ....... (V2 A )| R I 103,692 | oo 07/31/2025.

07386* AA 7 |Bearcat Buyer, Inc./First Lien Term Loan . | 09/30/2020. | Direct 5,336 07/09/2026.

07386 AB 5 |Bearcat Buyer, Inc./First Lien Delayed D.... .. | 09/30/2020. | Direct 07/09/2026.

07386 AD 1 |Bearcat Buyer, Inc./2019 Incremental Fir.... .. 1 09/30/2020. | Direct 07/09/2026.

09523@ AA 5 |Blue Angel Buyer 1, LLC/First Amendment. . | 09/30/2020. | Direct 01/02/2026.

09523C AC 6 |BLUE ANGEL BUYER 1LLC .| 07/01/2020. | Direct 01/02/2026.

09523C AC 6 |BLUE ANGELBUYER 1LLC .. | 09/30/2020. | Direct 01/02/2026.

09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18. . | 09/30/2020. | Direct 01/02/2026.

10483* 3 | Bragg Live Food Products LLC/Term Loan 3.. .. 07/17/2020. | Direct 03/11/2024.

127024 AA 0 |BakeMark Holdings, Inc./Term Loan 08/17 .. | 09/30/2020. | Direct 08/14/2023.

12713@ AA 9 [CST Buyer Company/Tranche B Term Loan 03.. .| 09/03/2020. | Direct 10/03/2025.

127214 7 | CVP Holdco, Inc./Delayed Draw Term Loan .. | 09/30/2020. | Direct 10/31/2025.

12721% AB 5 |CVP Holdco, Inc./Term Loan 10/19. ... | .. | 09/30/2020. | Direct . . 10/31/2025.

14886M AM 3 |Checkout Holdings ... | .1 07/01/2020. | Adjustment . . i [0 e [ e . . L0 ...(9)| 02/15/2023.

16117L BW 8 |CHARTER COMMUNICATIONS OPERATING, LLC. |.. | 09/30/2020. | Direct ceevrerenneenne | e 128 | | 128 [ | 10,204 | 04/30/2025.

18512# AC 3 |Clearwater Analytics, LLC/Fourth Amendme... .. 1 07/01/2020. | Adjustment (01 . (286) 12/03/2025.

185124 AC 3 |Clearwater Analytics, LLC/Fourth Amendme... .. 1 09/30/2020. | Direct 12/03/2025.

18512# AD 1 |Clearwater Analytics, LLC/Third Amendmen.............. .. | 09/30/2020. | Direct 09/01/2022.

20602* AA 8 | CGP Buyer LLC/Term Loan 7/19 .. | 09/30/2020. | Direct 08/20/2025.

20602 AB 6 |Concert Golf Partners Holdco LLC/Delayed ... | .. | 09/30/2020. | Direct 08/20/2025.

21257@ AC 8 |Convey Health Solutions, Inc./Term Loan.................. .. | 09/30/2020. | Direct 09/04/2026.

21257@ AE 4 |Convey Health Solutions, Inc./2020 Incre.... .. | 09/30/2020. | Direct 09/04/2026.

22526@ AA 5 |Creation Holdings Inc./Term Loan 8/19 .. | 09/30/2020. | Direct 08/15/2025.

22526@ AB 3 |Creation Holdings Inc./Delayed Draw Tem............... .. 09/30/2020. | Direct 08/15/2025.

23361* AA 3 |DRB Holdings, LLC/Initial Term Loan 10/1.. .. | 09/30/2020. | Direct 10/06/2023.

23363# AB 5 |DRS Holdings Ill, Inc./Term Loan 11/19 .. | 09/30/2020. | Direct . | e | . L0 N . . 11/01/2025.

24521T AB 2 |Del Monte Foods Inc - First Lien Initial...............c....... .1 07/01/2020. [ ADJUSIMENL.......ovvreviririrericiininins [ eervrirernninrsnnnnns | vvrnernnee,382 | i 5,382 | 4,588 | i 4703 | | 200 | oo [ e 200 | o | e 4,903 | oo [ e 478 | 478 | ... (5,957) | 02/18/2021. | 5FE.............

25403# AN 6 | DILIGENT CORPORATION .. | 09/30/2020. | Direct 08/04/2025.

28619 AB 0 |Elemica Parent, Inc./Term Loan 9/19.. .. 1 09/30/2020. | Direct 09/18/2025.

29427 AA 2 | Goldcup 17308 AB/USD Term Loan 10/18................. .. | 09/30/2020. | Direct 10/09/2024.

30282# AA 0 |FWR Holding Corporation/Initial Term Loa.. .. | 09/25/2020. | Direct 08/21/2023.

30282# AB 8 |FWR Holding Corporation/Initial Delayed.... .. 1 09/25/2020. | Direct 08/21/2023. | 3FE....

30282# AB 8 |FWR Holding Corporation/Initial Delayed .. | 09/25/2020. | Direct 08/21/2023.

30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter.. . | 09/25/2020. | Direct 08/21/2023.
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30282# AD 4 |FWR Holding Corporation/New Delayed Draw. .. 1 09/25/2020. | Direct 08/21/2023.

30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter.. .. | 09/25/2020. | Direct 08/21/2023.

30282# AH 5 |FWR Holding Corporation/Delayed Draw Ter............. .. | 09/25/2020. | Direct 08/21/2023.

30282# AJ 1 |FWR Holding Corporation/Second Amendment.. .. | 09/25/2020. | Direct 08/21/2023.

31528# AC 8 |Ferraro Fine Foods Corp./Incremental Ter. .. 07/01/2020. | Adjustment 05/09/2024.

31528# AD 6 |Ferraro Fine Foods Corp./Second Amendmen........... .. 07/01/2020. | Adjustment 05/09/2024.

35041@ AA 3 |Foundation Risk Partners, Corp./Term Loa. .. | 09/30/2020. | Direct 11/10/2023.

35041@ AB 1 |Foundation Risk Partners, Corp./First Am... .. 1 09/30/2020. | Direct 11/10/2023.

35041@ AC 9 |Foundation Risk Partners, Corp./First Am... .. | 09/30/2020. | Direct 11/10/2023.

35041@ AD 7 |Foundation Risk Partners, Corp./Second A. .1 07/01/2020. | Direct 11/10/2023.

35041@ AD 7 |Foundation Risk Partners, Corp./Second A. .. | 09/30/2020. | Direct 11/10/2023.

35041@ AG 0 |Foundation Risk Partners, Corp./Third Am.. .. 1 07/01/2020. | Direct 11/10/2023.

35041@ AG 0 |Foundation Risk Partners, Corp./Third Am.. . | 09/30/2020. | Direct 11/10/2023.

35921# AA 6 |Frontline Technologies Intermediate Hold... .. | 09/30/2020. | Direct 09/18/2023.

35921@ AC 4 |Frontline Technologies Intermediate Hold... .. 09/30/2020. | Direct 09/18/2023.

36198M AD 9 |Term Loan A : Gaming & Leisure.... .| 09/08/2020. | Direct 04/28/2021.

36221@ AA 3 |GPM Investments, LLC/Term Loan 2/20. .. 07/01/2020. | Adjustment 03/01/2027.

36221@ AA 3 |GPM Investments, LLC/Term Loan 2/20. .. 1 09/30/2020. | Direct 03/01/2027.

36850@ AB 9 [Gehl Foods, LLC/Term Loan 1/18... . | 08/03/2020. | Direct 01/25/2024.

39341# AA 0 | Green Street Parent, LLC and Green Stree. .. 1 09/30/2020. | Direct 08/27/2026.

40406# AD 4 |HAI Acquisition Corporation/Term Loan 10. .. | 09/30/2020. | Direct 11/01/2024. .

404122 BB 8 |HCA INC TRANCHE B-13 TERM LOAN .. | .. | 09/30/2020. | Direct 03/18/2026. | 2FE....

41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17........... .. 1 09/30/2020. | Direct 10/14/2024.

41781@ AB 3 |Harvey Tool Company, LLC/Delayed Term Lo .. | 09/30/2020. | Direct 10/11/2024.

41902@ AA 9 |Sigma Electric Manufacturing Corporation. . [ 09/30/2020. | Direct 10/31/2023.

41902@ AB 7 |Sigma Electric Manufacturing Corporation................. .. | 09/30/2020. | Direct 10/31/2023.

44903L  AD 1 |Hygiena Borrower LLC/First Amendment Inc.. .. | 07/20/2020. | Direct. 08/26/2022.

44961* AB 1 |Implus Footcare, LLC/Initial Term Loan 0 ... | .. | 09/30/2020. | Direct 04/30/2024.

45004K  AC 0 |IRIHoldings, Inc./Term Loan 11/18.........ccccocunerrncn. .. | 09/30/2020. | Direct 12/01/2025.

45259# AA 7 |IMPACT SALES TL L+650 06/27/2023 MD. .. 1 09/30/2020. | Direct 06/27/2023.

45320  AA 6 |Revint Intermediate Il, LLC (fka: Implem .. | 07/01/2020. | Adjustment...........ccovreerereeincenennns ST URRRRU SRR BSTRRRRRRTRY 12/13/2023.

45320  AA 6 |Revint Intermediate II, LLC (fka: Implem...........cc.c..... 1+ 09/30/2020. | DIFECL........cvvureemrenrereirenerenineines [ ceeeeieeineissssineinns | cereerereees 2,161 | e 2,161 | s 2,110 | v, 2,158 | oo 12/13/2023.

45320* AB 4 |Revint Intermediate Il, LLC (fka: Implem .. | 07/01/2020. | Adjustment...........ccovereeviverernceninne ST RRRRIRR PRSPPI ISTTRRRRRTRRY 12/13/2023.

45320  AB 4 |Revint Intermediate II, LLC (fka: Implem . | 09/30/2020. | Direct 12/13/2023.

45321 AA 5 |Implus Footcare, LLC/Spenco Incremental................ .. | 09/30/2020. | Direct 04/30/2024.

45763F AN 8 |Inmar, Inc./Initial Term Loan (First Lie .. | 09/30/2020. | Direct . . 05/01/2024.

46126# AA 6 |IntraPac International LLC/U.S. Term Lo: . | 09/30/2020. | Direct 3,701 | ... ..3,701 e 01/11/2026.

48234K AC 6 |Term Loan B : K&N Engineering...........cccceeverevernes ++ | 09/30/2020. | DIFECE........cvorreenrerreeersernierirerines [ eeneriserienerssesnnins | eveverieees 10,309 | .coovvveene 10,309 ceevrerenreenne | ererene239 e | 239 | | e 10,309 10/20/2023.

48240@ AA 5 |K2 Insurance Services, LLC/Term Loan 7/1.... .1 07/01/2020. | Adjustment...........ccoevererrereerirnenns (12,083)| ...........(12,083) | ... ..(12,051) | .... ..(12,083) | .... 07/01/2024.

48240@ AA 5 | K2 Insurance Services, LLC/Term Loan 7/1.... .. 1 09/30/2020. | Direct 12,083 12,083 12,034 . 12,083 07/01/2024.

48773# AA 8 |Kellermeyer Bergensons Services, LLC/Ter.... .. [ 09/30/2020. [ DIFECL........oooeererreirreeireennenernineeneens [ errereerninneneinennes | cenreneenneenen 900 [ 900 | i 891 | 899 | [ e 1 11/07/2026.

48773# AB 6 |Kellermeyer Bergensons Services, LLC/202... . | 09/30/2020. | Direct 11/07/2026.
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48773# AC 4 |KELLERMEYER BERGENSONS SERVICES, LLC... |.. | 09/30/2020. | Direct 11/07/2026.
48881# AB 5 |Kene Acquisition, Inc./Term Loan 8/19.........cccocuu.e.. .. | 07/01/2020. | Adjustment...........ccoovrrrririnrinnnnne 08/10/2026.
48881# AB 5 |Kene Acquisition, Inc./Term Loan 8/19............ccceu.uee .. | 09/30/2020. | Direct 08/10/2026.
48881# AC 3 |Kene Acquisition, Inc./Delayed Draw Term .. | 09/30/2020. | Direct 08/10/2026.
49314  AB 4 |Key Surgical LLC/Incremental Term Loan 1.... .. | 09/30/2020. | Direct 06/01/2023.
49314* AC 2 |Key Surgical LLC/Fourth Amendment Increm............ .. 1 07/01/2020. | AdjuStment...........ocvvvvrrererreirinnens 06/01/2023.
49314*  AC 2 |Key Surgical LLC/Fourth Amendment Increm. .. | 09/30/2020. | Direct 06/01/2023.
50541# AA 5 |Laboratories Bidco LLC/Term Loan 9/19. .. 1 09/30/2020. | Direct 06/25/2024.
50541# AB 3 |Laboratories Bidco LLC/Second Amendment.. .. 09/30/2020. | Direct 06/25/2024.
55371* AU 9 |MRI Software LLC/Term Loan 2/20. .. 07/01/2020. | Direct 02/10/2026.
55371* AU 9 |MRI Software LLC/Term Loan 2/20 .. | 09/30/2020. | Direct 02/10/2026.
55418# AA 4 |Mac Lean-Fogg Company/Term Loan 12/18 .. | 09/30/2020. | Direct 12/22/2025.
55418# AB 2 |Mac Lean-Fogg Company/Delayed Draw Term.. .. 1 09/30/2020. | Direct 12/22/2025.
57810J AC 2 | Amynta Agency Borrower Inc./Incremental .. | 09/30/2020. | Direct 02/28/2025.
59509# AA 6 | Micromeritics Instrument Corp./Term Loan .. 09/30/2020. | Direct 12/18/2025.
60367 AA 9 |Ministry Brands, LLC/Delayed Draw Term L. .. 1 07/01/2020. | Adjustment 12/02/2022.
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo ..107/01/2020. | Adjustment.... 12/02/2022.
60367 AD 3 |Ministry Brands, LLC/Delayed Draw Term L. .. 1 09/30/2020. | Direct 12/02/2022.
629294 AA 2 |NM GRC Holdco, LLC/Term Loan 1/18... . 1 07/01/2020. | Adjustment.... 02/09/2024.
62929# AA 2 |NM GRC Holdco, LLC/Term Loan 1/18... .. 1 09/30/2020. | Direct 02/09/2024.
62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa........ .. | 07/01/2020. | Adjustment...........ccovveerereeincenennne 02/09/2024.
629294 AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa........ .. | 09/30/2020. | Direct 02/09/2024.
62931*  AA 2 |NMC Skincare Intermediate Holdings I, L................. .. 1 09/30/2020. | Direct 10/31/2024.
62931 AC 8 |NMC Skincare Intermediate Holdings II, L .. 1 09/30/2020. | Direct 10/31/2024.
62976# AE 6 |NSM Insurance Group, LLC/Dollar Term Loa............. | .. | 09/30/2020. | Direct 05/11/2026.
64027 AA 3 |NELIPAK HOLDINGS US TL L+425 07/02/2026........ .. | 09/30/2020. | Direct 07/02/2026.
64027 AB 1 |NELIPAK HOLDING INC TL L+425 07/02/2026......... .. | 09/30/2020. | Direct 07/02/2026.
67113@ AB 7 |OTG Management, LLC/Fourth Amendment DDT..... .. 1 09/30/2020. | Direct 08/26/2021.
67113H AD 7 |OTG Management, LLC/Delayed Draw Term Lo........ .. | 09/30/2020. | Direct 08/26/2021.
69323 AA 3 |BakeMark Holdings, Inc./Additional Term. .. 1 09/30/2020. | Direct 08/14/2023.
69345Y AB 0 |PFC ACQUISITION CORP .. | 09/30/2020. | Direct 03/01/2026.
69398* AD 7 |PDI TA Holdings, Inc./First Lien Term Lo................... .. | 09/30/2020. | Direct 10/24/2024.
69406* AA 3 |PHNTM Holdings, Inc./Term Loan (First Li.. .. | 09/30/2020. | Direct 01/27/2023.
69406* AB 1 |PHNTM Holdings, Inc./Term Loan (First Li.. ... | .. | 09/30/2020. | Direct 01/27/2023.
69406* AD 7 |PHNTM Holdings, Inc./Fourth Amendment In............ .. | 09/30/2020. | Direct 01/27/2023.
70323K AC 2 |Pathway Vet Alliance LLC/First Lien Term.. .| 07/01/2020. | Adjustment.... 03/31/2027.
70323K AD 0 |Pathway Vet Alliance LLC .| 07/01/2020. | Adjustment..... 03/31/2027.
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD... | .. | 09/30/2020. | Direct 07/31/2022.
70476X AJ 4 |PetVet Care Centers, LLC/Second 2019 Del.. .. | 09/30/2020. | Direct 02/14/2025. | 4FE....
70559@ AA 4 |Pegasus Global Enterprise Holdings, LLC/. .. 1 09/30/2020. | Direct 05/29/2025.
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC/.. .. | 07/01/2020. | Adjustment...........ccovrreririerncennenne 05/29/2025.
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC!.. .| 09/30/2020. | Direct 05/29/2025.
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71639 AA 4 |PetlQ, LLC/Term Loan 01/18... .| 07/01/2020. | Adjustment...........c.ccovwvervrerierernenns 07/08/2025.

716394 AA 4 |PetlQ, LLC/Term Loan 01/18... . | 09/30/2020. | Direct 07/08/2025.

71667 AA 3 |Petroleum Service Group LLC/Delayed Draw............ .| 07/01/2020. | Direct 07/23/2025.

71667 AB 1 |Petroleum Service Group LLC/Term Loan 7/.. .. | 07/01/2020. | Direct 07/23/2025.

74140# AA 0 |Project Potter Buyer, LLC/Term Loan 4/20 . | 09/30/2020. | Direct 04/23/2027.

74719%# AA 1 | Pyramid Management Advisors, LLC/Term Lo........... .. 1 09/30/2020. | Direct 07/15/2023.

74719%% AB 9 |Pyramid Management Advisors, LLC/Delayed.... .. | 09/30/2020. | Direct 07/15/2023.

74719 AC 7 |Pyramid Management Advisors, LLC/Delayed.... .| 07/01/2020. | Adjustment...........cccoevcvvrverinriinns 07/15/2023.

74719%% AC 7 |Pyramid Management Advisors, LLC/Delayed .. | 09/30/2020. | Direct 07/15/2023.

74741@ AA 5 |Olympia Acquisition, Inc./Term Loan 9/19 . [ 09/30/2020. | Direct 09/24/2026.

74969A AC 5 |Term Loan B : RPI 2019 Inter. .. | 09/02/2020. | Direct 02/11/2027.

750004 AE 8 |RSC Acquisition, Inc./Term Loan 10/19... .1 07/01/2020. | AdjuStmeNnt..........cevrrvrirrcrierirens 10/30/2026.

75000# AE 8 |RSC Acquisition, Inc./Term Loan 10/1 .. 1 09/30/2020. | Direct 10/30/2026.

75000# AG 3 |RSC Acquisition, Inc./Initial Delayed Dr.. .. | 09/03/2020. | Ares Capital Management. 10/30/2026.

75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19 .. | 09/30/2020. | Direct 03/29/2025.

75734@ AB 9 |Reddy Ice Holdings, Inc./Term Loan 7/19... .. | 07/01/2020. | Direct 07/01/2025.

75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te. .. 07/01/2020. | Direct 07/01/2025.

76009W AT 7 |RENT-A-CENTER, INC .. 1 09/30/2020. | Direct 08/02/2026.

761504 AA 2 |Revint Intermediate II, LLC (fka: Implem. . 1 07/01/2020. | Adjustment.... 12/13/2023.

761504 AA 2 |Revint Intermediate II, LLC (fka: Implem. .. | 09/30/2020. | Direct 12/13/2023.

78411E  AC 2 |SCSG EA Acquisition Company, Inc./Initia.. .. | 07/01/2020. | Direct 09/01/2023.

78432@ AB 8 |SFE Intermediate HoldCo LLC/Incremental.... .| 09/30/2020. | Direct . 07/31/2024.

78433  AA 1 | SG Acquisition, Inc./Term Loan 1/20..........cccovvrrerns .. 07/01/2020. [ ADJUSIMENL.......oovvvveirieririrrienins | e | ceverenieeeninns (1] I 0 [V SOOI EUORURTIRUOUR IVORTOTRIRTRN DTSR (VI I (01 SOOI IUORTRRPRTORS ISR (V1 I 7 101/27/2027.

78433*  AA 1 |SG Acquisition, Inc./Term Loan 1/20. .. | 09/28/2020. | Direct 01/27/2027.

79400@ AA 6 |Saldon Holdings, Inc./First Amendment Te. .. | 09/30/2020. | Direct 03/13/2025.

79400@ AB 4 |[Saldon Holdings, Inc./Term Loan 3/19.......cccccoveuunne. .. | 09/30/2020. | Direct 03/13/2025.

80511@ AC 6 |SAVATREE INC TL L+5.25 06/01/2022 MD .. | 09/30/2020. | Direct 06/01/2022.

81389# AA 5 | SecurAmerica, LLC/Term Loan 12/18 . | 09/30/2020. | Direct 12/21/2023.

81389%# AB 3 |SecurAmerica, LLC/Delayed Draw Term Loan........... .. 1 09/30/2020. | Direct 12/21/2023.

81389# AC 1 |SecurAmerica, LLC/Delayed Draw Term Loan.... .. 1 09/30/2020. | Direct 12/21/2023.

81389%# AD 9 |SecurAmerica, LLC/Delayed Draw Term Loan.... .| 09/30/2020. | Direct 12/21/2023.

84650# AA 1 | SpareFoot, LLC/Incremental Term Loan 2/1.............. .| 07/01/2020. | Adjustment 04/13/2024.

84650# AA 1 |SpareFoot, LLC/Incremental Term Loan 2/1... .. [ 09/30/2020. [ DIFECL........ccoeveecenierereirernmeneinenrnees [ vrreeenernenienneenens | evvvenennnnnee 170 | i 170 | e 168 | oo 170 | e | e 0 04/13/2024.

84650# AB 9 |SpareFoot, LLC/First Lien ESS Incrementa.... ... |..107/01/2020. | Adjustment 576 04/13/2024.

84650# AB 9 |SpareFoot, LLC/First Lien ESS Incrementa............... .. 1 09/30/2020. | Direct 576 04/13/2024.

84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18.. .| 07/01/2020. | Adjustment 04/13/2024.

84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18.. . 1 09/30/2020. | DIFECL.......ocveveereerrriereiinreiieneiens | cvnrevienniiennnirsnenins | evneneenee 1,622 | 1,622 | i 1,597 | oo 1,618 [ s | e 4 04/13/2024.

84650H AD 1 |SpareFoot, LLC/Incremental Term Loan 8/1.............. . [ 09/30/2020. [ DIFECL........ccoeveecirierereerienneneinerreeens [ rrreeeneineiniennnnens | cvveenenennneen308 [ iiiviiineennn 308 | o 304 | K1 0 R T 1 04/13/2024.

84650H AF 6 |SpareFoot, LLC/First Lien Bader Incremen. .. 1 09/30/2020. | DIF€Ct.......cveeeeveeeieereiercerereneieeeeeieies | eeerereienieerereneenns | ceveeriniererenni222 | ovveeeieeeann222 | e, 219 | o 222 | oo | e 1 04/13/2024.

84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr... ... | .. | 07/01/2020. | Adjustment 04/13/2024.

84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr.................. 11 09/30/2020. | DIFECL........vvuererererrercnreeniseinenins | cerneniseinnsrissnnenins | veveneeeeneenc8 | i 45 | s 438 | 44 | e | e 1 04/13/2024.
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84650H AH 2 |SpareFoot, LLC/First Lien SBOA Increment .. 1 09/30/2020. | Direct 04/13/2024. | 3PL....
84756# AA 4 |Spectra Finance, LLC/Initial Term Loan 0... .. 1 09/30/2020. | Direct 04/02/2024.
866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD.... |.. | 09/30/2020. | VariOUS..........ccoervrrvrerrmirrernrirernnns 09/01/2022.
866110 ZZ 5 |SUMMIT COMPANIES 4A TL L+625 09/01/2022 .. | 09/30/2020. | Direct 09/01/2022.
86738 AA 6 | Sunk Rock Foundry Partners LP/Term Loan .. 09/30/2020. | Direct 10/31/2023.
86803@ 4 | Sunshine Sub, LLC/Term Loan 5/18..........ccccvurvirnnnne . | 09/30/2020. | Direct 05/27/2024.
86803@ AB 2 |Sunshine Sub, LLC/Delayed Draw Term Loan .. | 09/30/2020. | Direct 05/27/2024.
87296@ AA 6 |TPG VIII Elf Purchaser, LLC/U.S. Term Lo .. | 07/28/2020. | Direct 05/11/2026. | 3FE....
87296@ AA 6 |TDG Group Holding Company/Term Loan 5/18.. .. | 09/30/2020. | Direct 05/31/2024.
87296@ AB 4 | TDG Group Holding Company/Delayed Draw T.. . | 09/30/2020. | Direct 05/31/2024.
87296@ AE 8 |TDG Group Holding Company/Delayed Draw T.. .. | 07/01/2020. | Adjustment 08/24/2024.
87296@ AE 8 | TDG Group Holding Company/Delayed Draw T.. .. | 09/30/2020. | Direct 08/24/2024.
87300* AB 0 | THG Acquisition, LLC/Term Loan 12/19.. . | 09/30/2020. | Direct 12/02/2026.
87300 AC 8 | THG Acquisition, LLC/Delayed Draw Term L.. .. | 09/30/2020. | Direct 12/02/2026.
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment. .. 09/30/2020. | Direct 03/30/2025.
88084@ AC 6 |TerSera Therapeutics LLC/Second Amendmen.. .. | 09/30/2020. | Direct 03/30/2025.
88084@ AD 4 |TerSera Therapeutics LLC/First Amendment .. 1 09/30/2020. | Direct 03/30/2025.
88084@ AE 2 |TerSera Therapeutics LLC/Third Amendment .. 07/01/2020. | Adjustment 03/30/2025.
88084@ AE 2 |TerSera Therapeutics LLC/Third Amendment. .| 09/30/2020. | Direct 03/30/2025.
88732# AC 0 |TimeClock Plus, LLC/Term Loan 8/19 .. 1 09/30/2020. | Direct 08/28/2026.
89158 AC 7 |Touchstone Acquisition, Inc./Term Loan 1 .. | 09/30/2020. | Direct 11/17/2025.
90343K AR 3 |US Silica Company - Term Loan - Assignme.. ... | .. | 09/30/2020. | Direct 05/01/2025. | 5FE....
90385P AC 4 | The Ultimus Group Midco, LLC/First Lien................. .. 1 09/30/2020. | Direct 02/01/2026.
91727# AA 5 |Urology Management Associates, LLC/First... .. | 09/30/2020. | Direct 08/31/2024.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10/.. ... | .. | 07/01/2020. | Direct 10/17/2023.
91830@ AF 0 |VLS Recovery Services, LLC/Delayed Draw.............. .| 07/01/2020. | Direct 10/17/2023.
91830@ AH 6 |VLS Recovery Services, LLC/Second Amendm.. .. 1 07/01/2020. | Direct 10/17/2023.
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 . | 09/30/2020. | Direct 04/30/2022.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0................ .. | 09/30/2020. | Direct 08/31/2022.
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra................ .. | 09/30/2020. | Direct 08/31/2022.
92974* AA 7 |WSHP FC ACQUISITION 2A TL L+625 03/30/20...... . | 07/01/2020. | Adjustment 03/30/2024.
92974* AA 7 |WSHP FC ACQUISITION 2A TL L+625 03/30/20...... . | 09/30/2020. | Direct 03/30/2024.
92974* AC 3 |WSHP FC Acquisition LLC/Third Amendment............ | .. 09/30/2020. | Direct 03/30/2024.
92974* AD 1 |WSHP FC ACQUISITION 1A TL L+650 03/30/20...... . | 07/01/2020. | Adjustment 03/30/2024.
92974*  AD 1 |WSHP FC ACQUISITION 1A TL L+650 03/30/20...... . | 09/30/2020. | Direct 03/30/2024.
92974* AE 9 |WSHP FC ACQUISITION 1A DDTL L+625 03/30!..... . | 07/01/2020. | Adjustment 03/30/2024.
92974* AE 9 |WSHP FC ACQUISITION 1A DDTL L+625 03/301..... . | 09/30/2020. | Direct 03/30/2024.
92975@ AA 4 |TA/WEG Holdings, LLC/Term Loan 9/19..........c........ .| 07/01/2020. | Direct 10/02/2025.
92975@ AB 2 |TA/WEG Holdings, LLC/Initial Delayed Dra. .| 07/01/2020. | Direct .315 315 10/02/2025.
93710@ AA 2 |Wash Multifamily Acquisition Inc./2019 | .. 1 09/30/2020. | Direct 13,627 | oo 13,627 | 13,422 | ............ 13,571 | o 13,627 05/16/2022.
958100 AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023... .| 07/31/2020. | Direct 322,065 | ..........322,065 | .......... 295,522 | .......... 143,656 | ...covvcrinns ...322,065 04/29/2023. | 2FE....
96811* AA 5 | Wildcat BuyerCo, Inc./Term Loan 2/20.... . | 09/30/2020. | Direct .615 615 .615 02/27/2026.
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96811* AB 3 | Wildcat BuyerCo, Inc./Delayed Draw Term. .. 1 09/30/2020. | Direct 17 02/27/2026.
98379E AE 6 |XPO LOGISTICS INC .1 07/01/2020. | AdjuStment...........coveererrereerircens 02/24/2025.
984150 A@ 3 |XIFIN, Inc./Term Loan 02/20..........cccccvvvvnrireiiniiinns .1 07/01/2020. | Adjustment...........c.ccoocvriverinricnns 813 02/06/2026.
98415D A@ 3 |[XIFIN, Inc./Term Loan 02/20 .. | 09/30/2020. | Direct 813 02/06/2026.
98422B AB 5 | XPERIHOLDING CO 6/1/2025 TL B L+400 . | 09/30/2020. | Direct 67,875 06/01/2025.
C3324# AA 4 |Entertainment Partners Canada ULC/Canadi............. A |[07/01/2020. | Adjustment..........ccrvvvvevrernrerernninns 05/11/2026.
C3324# AA 4 |Entertainment Partners Canada ULC/Canadi.. ..| A|09/30/2020. | Direct ..2,408 05/11/2026.
C4800# AA 5 |IntraPac Canada Corporation/Canadian Ter... .. 1 09/30/2020. | Direct 1,843 | . 01/11/2026.
G7349* AA 6 |Radius Aerospace Europe Limited/U.K. Ter.... .| D] 07/01/2020. | Adjustment.............ccovurerererrereenenns L(1,017) ] ... 03/29/2025.
G7349* AA 6 |Radius Aerospace Europe Limited/U.K. Ter. D 09/30/2020. | Direct ..1,017 03/29/2025.
L2324E AE 1 |Term Loan B : Delos Finance SaRL. .| D[ 07/20/2020. | DEUTSCHE BANK SECURITIES... | ... 215,040 10/01/2023.
N1603L  AD 9 |BRIGBITL B 1L USD.....ccoosvurirerirnnninnas . | 09/30/2020. | Direct . . 06/30/2024.
8299999. Total - Bonds - Unaffiliated Bank Loans o 1,877,893 ...648,128 | ... 25741 | ... 622,386 |......coocee.0 | .. 13,519,931 |0 | s 29,532 | .......29,532 XXX
8399997. Total - Bonds = Part 4.......ccoviiiiiniiniiennscssiisninns .1.1,228,616,680 |.1,215,974,890 |.1,191,768,020 |.1,115,517,275 13,358,736 |..5,879,565 | ...7,487,292 .0 |.1,211,580,291 .0 |..8,178,381 |....8,178,381 | 49,511,525 XXX
8399999. TOHAL = BOMAS. ... bt s .1,228,616,680 |.1,215,974,890 |.1,191,768,020 |.1,115517,275 13,358,736 |..5,879,565 | ...7,487,292 | ....ccccoouu 0 ].1,211,580,291 | ..o 0 ]..8,178,381 |...8,178,381 | 49,511,525 XXX
Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred
001011 ZZ 1 |ANCHORAGE CREDIT FUNDING 3, LTD........c........ .1 08/10/2020. | Adjustment...........ccoocevvvrnervcrinnns | 20.299,995.064 | ......4,999,999 | ...oooiiiiiiiniiiiins | s 4,999,999 4,999,999 XXX 47,
23281# 12 4 |CYPRIUM PARALLEL INVESTORS V LP.......cc.cccenu. .1 09/01/2020. [ DIrECt.......vovveeerereririrrrrerrernninrinnns | cevernenen 154,650 | 10000 2,442,648 | oo | s 2,442,648 2,442,648 XXX 1PL...
606366 ZZ 8 |MOD Pizza e .. | 09/01/2020. | Reclassification..... 3,499,929 3,499,929 . 0 . XXX 47..
77926L 30 0 |ROUNDPOINT MORTGAGE SERVICING........ccooeuu .. 1 08/19/2020. | CORPORATE ACTION. 5,000,000 I 402,581 | ... 402,581 | ..... 448,500 XXX 5GI.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred..........cocooovvvininninsininsnnisisinineene | . 16,3451156 | XXX | ....15942,576 | ...13,499,928 | .....occ...0 | v l0 [0 0 [ 0 | 15,942,576 | ...............0 | ... 402,581 | ...... 402,581 | ... 448,851 XXX
8999997. Total - Preferred Stocks = Part 4.......ociiiiiisississnissi s eoserssssssesnnes L0 ] 15,942,576 0 ... 402,581 | ...... 402,581 | ..... 448,851 XXX
8999999. Total - Preferred Stocks....... s st | e 10,040,158 [ XXX [.....15,942,576 | .....13,499,928 | ..o | i | i 0 [ [( 0] ... 15,942,576 | ... 0. 402,581 | ...... 402,581 | ..... 448,851 XXX
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00287Y 10 9 | ABBVIE ORD......ccovvviriiirriernnieiesiseississsssssinnine .. | 07/27/2020. | CORNERSTONE MACRO......cccouvv | evener 10,000.000 | .......... 971,905 XXX ] 637,203 | .......... 885,400 | ...(248,197) | ..oovervrvvrnns | eoververnrrenins | (248,197 [ v | 00000 837,203 | oo | 334,702 | L....334,702 | ... 35,400 XXX [
001747  AE 4 |AMMC 11 SN..civvmiierieeieeceee e .| 07/31/2020. | Distribution of Funds XXX | | e | eevvnenenenees | vevvsseinennne | seenssenennnens | seessensnnnnen0 [ | e 984 | | | e | e, XXX [
00176N AG 2 |AMMC 22 SUB .| 07/31/2020. | Distribution of Funds XXX XXX
00177C AC 4 |AMMC 20 SN .| 07/31/2020. | Distribution of Funds XXX XXX
00179T  AB 7 |AMMOC 21 SN...coiiiireireierieeieeiseessssisenienes .| 07/31/2020. | Distribution of Funds XXX ceevnereneeenne | oevenennneinee | v | sernereneen0 [ | e 78,580 [ e [ | e 0 XXX
156504 30 0 [CENTURY COMMUNITIES ORD .. | 08/27/2020. [ VarIOUS.......oovvrerreeirrieierseerensnes . 2,307,883 XXX | e 1,002,500 | ....... 1,709,375 | ...(706,875) | ..ocvvvvvvrrvre [ ervevrrvernnnns | erer (706,875) | ... . | .1,305,383 |....1,305,383 |... XXX
174610 10 5 |CITIZENS FINANCIAL GROUP ORD. .. | 09/02/2020. | KEEFE BRUYETTE & WOODS...... ..65,701.000 | .......1,696,870 XXX | e 1,708,079 | ....... 1,263,012 | ...(383,942) | .. . o (383,942) | ... B (11,209) | ....... (11,209) | ....... XXX
19626G 10 8 |COLONY CAPITAL CL A ORD....coovverrvrrircrinnirs .. | 09/04/2020. | VaIIOUS.......c.cvvurerrirerirrirseriseienns | cev 259,346.000 | ......... 725,321 XXX | s 453,856 | ....... 1,231,894 | .o [ v [ 778,038 | ..... (778,038) | ...ooovvvvverrerirs | rerren 853,856 | oo | e 271,466 | ...... 271,466 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD .| 08/13/2020. | WOLFE TRAHAN SECURITIES ....127,500.000 2,696,727 XXX OO I 743,822 | ...... 743,822 XXX
35180X 10 5 |FRANCHISE GROUP ORD. .. | 09/18/2020. | VaIIOUS. ......ourvrrvrrrerrererseriserenens 46,288.000 | .......1,234,767 XXX | 967,595 | e 938,683 | ...(938,683) | ...covovvrneenn . o (938,683)| ... B 267,172 | ...... 267,172 XXX
46131B 10 0 [INVESCO MORTGAGE CAPITAL REIT ORD........... .. | 08/11/2020. | BLAIR WILLIAM AND COMPANY.. | ...... 134,915.000 | .......... 449,122 XXX ] s 473,679 | ... 2,046,285 | ...(254,980) | .....covverirne 21,372,216 | .(1,627,196) | coovvvvverrcirens | v BT3679 | | s (24,557) | ....... (24,557) | ..... 125,358 XXX
58503F 10 6 |MEDLEY CAPITAL ORD .| 07/27/2020. | Adjustment.... XXX e | e 1,578,722 |....473,972 | oo 2,052,694 | ..(1,578,722) | ...covvrrvrrnans | e .0 XXX
58503F 50 2 |MEDLEY CAPITAL CORPORATION.. .. | 07/27/2020. | Adjustment.... ol A XXX L I 1 [ s [ e [ e . (U . 1 . L0 .0 XXX
682143 10 2 |OMEROS ORD........ccovvrieririeririrrescriserieniseneseeans .1 08/10/2020. | ISI GROUP INC........oovvvrrrieresrenns | v 108,000.000 | ....... 2,421,911 XXX | 1,022,820 | ....... 1,521,720 | ...(498,900) | .....ocvvvervrre | worrrrrerireriies | cenee (498,900) | ...ovovrrrerrens | v 1,022,820 | ...ocoovvveririnne 1,399,092 |...1,399,092 |.....ccocomurrnnee XXX
811054 40 2 |EW SCRIPPS CL A ORD .| 09/17/2020. | Various. ....114,856.000 1,356,733 XXX | e 1,519,692 | ....... 1,664,569 | ...(256,947) | ..coovervvrirns | e | e (256,947) | ..voovvererrerins | v 1,519,692 | ..ocvvvvvieri ....(162,959) XXX
88606X 10 0 |TBOLT18AG .. | 07/31/2020. | Distribution of Funds. XXX 0 XXX
88607B AA 5 |TBOLT2019E .. | 07/31/2020. | Distribution of FUNDS...........coeveererne [ roverrneriiririeniinni XXX | e | vevieeenesnnsinenns | cenvneniensnens | ceveneeenines | sesnsenensinnns | seesessinenind 0 | ovrververineens | reeereenB06,740 | oo | e | e 0 XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD... .| 08/11/2020. | BLAIR WILLIAM AND COMPANY.. 161,000.000 XXX ..613,410 | ... 2,353,820 1,733,621 | (1,740,410) | v | 813,410 | i | 1. 312,607 | 312,607 | ....... 94,990 XXX
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond

0 Current Year's Interest / NAIC

r Unrealized | Year's |Other-Than- Total Total Foreign| Book/Adjusted |  Foreign Stock Stated | Designation

ei Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange | Carrying Value | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-

g| Disposal Number of Book/Adjusted | Increase on)/ Impairment | B./A.C.V. Change in at Disposal | Gain (Loss) | 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./A.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Symbol
92276F 10 0 |VENTAS REIT ORD .| 07/27/2020. | CORNERSTONE MACRO.... 50,000.000 | ....... 1,781,701 XX ] 1,311,498 OO 1,311,498 470,203 | ...... 470,203 | ....... 62,125 XXX
G0684D 10 7 |ATHENE HOLDING CL A ORD... C | 08/13/2020. | Stifel, Nicolaus & Co., Inc. . 90,000.000 | ....... 3,269,448 XXX | e 3,552,411 | ....... 4,232,700 | ...(680,290) | ......vvvvneens B 3,552,411 ..(282,963) | ..... (282,963) | ...ooocvvvrrrnns XXX
G9001E 13 6 |LIBERTY LATIN AMERICA SUBSRTS........ccccocuuuuu .. 109/23/2020. | PIPR........oviiiiiniiiniisniienisnisniins | o 33,625.000 | ............ 14,922 XXX N 14922 | ... 14,922 | .o XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded . [ 20,829,247 XXX | . 15,215,648 | ..... 19,426,180 | (3,501,631) | ..ovvvevvead 0 |..5,936,569 |..(9,438,199) | ..o | o 16,191,567 | .... ..4,637,680 |...4,637,680 | ..... 519,091 XXX XXX
9799997. Total - Common Stocks - Part 4....... OO OO OO OO OO PO PP PPP PP PO OO PPPORTOTRTORPIT IFTOOR 20,829,247 XXX | 15,215,648 | ..... 19,426,180 | (3,501,631) | ...ccooeuvad 0 ]..5936,569 |..(9,438,199) | ...ccccccee0 | oo 16,191,567 | ...cocvuunnad 0 |..4,637,680 |...4,637,680 | ... 519,091 XXX XXX
9799999. Total - Common Stocks........ovwvnirririneens o 20,829,247 XXX | 15,215,648 | ..... 19,426,180 | (3,501,631) | . .0 ..5,936,569 |..(9,438,199) | ..cccovveinen | i 16,191,567 ..4,637,680 |...4,637,680 | ... 519,091 XXX XXX
9899999. Total - Preferred and Common Stocks . e 37,174,404 XXX | . 31,158,223 | ..... 32,926,108 | (3,501,631) .0 |..5,936,569 | ..(9,438,199) 20 32,134,143 |.... ..5,040,261 |...5,040,261 | ..... 967,942 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks et et .1,265,791,084 XXX 1,222,926,243 |.1,148,443,383 | (3,493,510)[13,358,736 | 11,816,134 | ..(1,950,908) | ...ccccovvvvuc 0 ].1,243714,434 | ............. 0 | 13,218,642 |..13,218,642 | 50,479,467 XXX XXX
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1 2 4 6 7 8 9 1 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Hedge

Type(s) Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness

of Date of Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Premium Book/Adjusted d Increase Change in Value of Potential | Reference | and at Year-

Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Amount (Received) Paid Carrying Value e Fair Value (Decrease) B./A.CV. Hedged tems| Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants

EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO 10/11/2019.... | 10/11/2020.... | oovvvrvrninne ...1,746,752 93,551 124,389 |.....| ..o 124,389 |....... (54,264) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO 11/15/2019.... | 11/15/2020.... | coovvrrirrinne ....1,464,852 59,314 36,189 | ... | oo 36,189 |........ (50,634) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CREDIT SUISSE 12/13/2019.... | 12/11/2020.... ...2,579,876 109,693 35,896 35,89 |...... (101,710) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 01/10/2020.... | 01/08/2021.... ...1,049,778 5,600 | ... | e 5,600 |....... (34,232) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS SOCIETE GENERALE 02/14/2020.... | 02/13/2021.... | cveovvvvrverns ..1,502,262 | 3,376.89 ....... | cooveeerenciceni [ 49,203 | s | e 1,046 | | 1,046 |....... (48,157) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BNP PARIBAS NY 03/13/2020.... | 03/12/2021.... ..1,560,003 | 2,767.35 ....... | coveevereniieni [ 0000 86,356 | e | 268,307 | | 258,307 | ....... 171,952 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO 04/13/2020.... | 04/09/2021.... .....1,610,812 e L317,392 || 317,392 | ....... 199,268 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BNP PARIBAS NY 05/15/2020.... | 05/14/2021.... 1,423,899 | 2,820.21 . [ s [ e 99,988 [ [ i 251514 | .| 251,514 | ... 151,526 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MERRILL LYNCH 06/12/2020.... | 06/11/2021.... ....1,295,925 84,330 | ... | oot 84,330 | ......... 28,885 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA........cccccoee wormeruvmnerienennnnes | 07/10/2020.... | 07/09/2021.... .| ...1,484,028 117,838 | ..o | coveee. 117,838 32,605 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........cccccoee womerivnnerinenennes | 08/14/2020.... | 08/13/2021.... 1,440,226 | 3,377.90 ... [ covveenrrneriinenns [ e TOANT | s [ e 60,780 | ..... | .coeenene 60,780 |....... (12,637) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO. 09/11/2020.... | 09/10/2021.... ..1,115,472 47,866 |..... | ..o 47,866 |.......... (7,264) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 04/05/2019.... | 10/06/2020.... ...8,624,425 313,929 593,965 | ..... [ ... 593,965 | ....... 136,436 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE 04/18/2019.... | 10/20/2020.... ....1,843,581 291,881 528,515 528,515 | ... 107,669 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BARCLAYS 05/06/2019.... | 11/06/2020.... ....8,534,591 324,303 548,890 | ... [...... 548,890 | ......... 94,576 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BARCLAYS 05/20/2019.... | 11/20/2020.... ...6,301,763 233,165 407,401 | ... | ..o 407,401 60,419 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 06/06/2019.... | 12/06/2020.... ....5,083,446 299,622 | ... | ... 299,622 32,012 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... SOCIETE GENERALE 06/20/2019.... | 12/20/2020.... ...5,761,921 342,011 | | e 342,011 | ........ 34,385 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... MERRILL LYNCH 07/05/2019.... | 01/06/2021.... ....7,036,482 402,733 | ..o | oo 402,733 35,894 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MORGAN STANLEY 07/19/2019.... | 01/20/2021.... ....5,348,880 302,172 302,172 23,476 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MORGAN STANLEY 08/06/2019.... | 02/05/2021.... ...7,725,342 400,931 | ... | .o 400,931 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MORGAN STANLEY 08/20/2019.... | 02/19/2021.... ...4,774,902 251,218 | .. | oo 251,218 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... SCOTIA BANK 09/06/2019.... | 03/06/2021.... | . ....5,238,769 263,932 | .o | oo 263,932 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CREDIT SUISSE 09/20/2019.... | 03/20/2021.... ..7,312,945 .266,191 364,049 364,049 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO 10/04/2019.... | 10/06/2020.... ..86,204,230 2,051,661 3,836,036 ....3,836,036 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 10/04/2019.... | 10/06/2020.... | . ..32,113,096 725,756 ...(1,618,708) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CREDIT SUISSE 10/04/2019.... | 10/06/2020.... 36,808,977 ..1,604,871 2,154,844 ...2,154,844 |..(1,265,082) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... UBS SECURITIES 10/04/2019.... | 10/06/2020.... ....5,062,340 191,863 27 27 | ... (186,864) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BNP PARIBAS NY 10/04/2019.... | 10/06/2020.... | . ..25,192,893 503,858 | ..o | e [ i 1,360,397 ...1,360,397 | ....... 857,157 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | UBS SECURITIES 10/04/2019.... | 10/06/2020.... 13,775,329 369,179 0 0. (285,656) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CREDIT SUISSE 10/04/2019.... | 10/06/2020.... B [ 411,809 9,678 2,692 2,692 (9,341) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA.........ccccoes wormerevneeenreneenes | 10/04/2019.... | 04/06/2021.... | . ...6,128,554 223,692 311,706 |..... | ..oeoe. 311,706 | ......... 11,046 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS BNP PARIBAS NY 10/04/2019.... | 10/06/2020.... ..58,513,233 ..1,164,393 ....1,986,540 ....1,986,540 60,213 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BARCLAYS 10/04/2019.... | 10/06/2020.... ... | 74,757,556 1,611,025 2,761,455 ..2,761,455 | ....... 645,841 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... BARCLAYS 10/04/2019.... | 10/06/2020.... . |..67,323,752 1,521,517 2,620,910 ..2,620,910 | ....... 616,862 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS BARCLAYS 10/04/2019.... | 10/06/2020.... 144,869,257 ..3,469,619 6,000,095 ...6,000,095 | ....1,423,386 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BARCLAYS 10/04/2019.... | 10/06/2020.... ... | 126,486,867 3,225,415 5,615,953 ...5,615,953 | ....1,344,902 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BARCLAYS 10/04/2019.... | 10/06/2020.... .1..73,196,689 1,943,372 3,395,285 ...3,395,285 | ....... 818,218 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS BARCLAYS 10/04/2019.... | 10/06/2020.... ..46,099,258 1,286,169 2,252,698 2,252,698 547,129 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA.......ccccouvs wevrmmerverernenenees | 10/04/2019.... | 10/06/2020.... . |..87,225,349 2,555,703 | ..o [ e | e 4,564,833 ...4,564,833 | ....1,120,809 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO 10/04/2019.... | 10/06/2020.... | ...vvvevrvninae ..47,785,658 1,567,370 2,831,115 2,831,115 | ... 710,165 0002.
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Type(s) Cost of Initial Cost of Unrealized | Total Foreign Adjustment to Credit | Effectiveness
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A MORGAN STANLEY 10/04/2019.... | 10/06/2020.... ..68,839,034 2,395,598 | ..o | e 4,382,912 ..4,382912 |...1,114,297 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A WELLS FARGO 10/18/2019.... | 10/20/2020.... ..68,286,045 2,938,678 ..2,938,678 | ....... 610,171 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A..... CITIBANK 10/18/2019.... | 10/20/2020.... ..24,823,296 583,347 ...(1,057,987) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... WELLS FARGO 10/18/2019.... | 10/20/2020.... ..39,398,489 1,705,955 | ..o | e 1,965,809 ...1,965,809 |...(1,445,483) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A.... UBS SECURITIES 10/18/2019.... | 10/20/2020.... ...4,818,872 185,527 3191 || 3,191 | ... (191,826) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... SOCIETE GENERALE 10/18/2019.... | 10/20/2020.... ..21,081,624 | 14046 ..........| ......... 419,524 | oo | e 1,157,657 1,167,657 | L 683,155 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..14,059,569 355,707 338 338 | ... (250,029) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A.... BARCLAYS 10/18/2019.... | 10/20/2020.... . 517,244 2,014 2,014 |....... (10,612) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... UBS SECURITIES 10/18/2019.... | 04/20/2021.... ....7,344,335 363,820 | ..... | .o 363,820 | ......... 14,186 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BARCLAYS 10/18/2019.... | 10/20/2020.... ..54,225,950 | 2,986.20 ....... [ ..... 1,085,540 | ..oovorririrerirnes | cerrrerrirnenrienens 1,723,684 . 1,723,684 | 364,689 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... WELLS FARGO. 10/18/2019.... | 10/20/2020.... .|.67,731,414 2,371,961 2,371,961 | ...... 504,578 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..72,544,684 2,673,868 ...2,673,868 | ....... 570,530 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A BARCLAYS 10/18/2019.... | 10/20/2020.... .73,312,418 1,748,501 2,869,873 ...2,869,873 | ....... 614,632 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..68,406,965 1,669,130 2,740,217 2,740,217 | ....... 587,722 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..60,562,182 | 2,986.20 ....... | ...... 1,520,111 2,508,585 ...2,508,585 | ....... 539,206 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..74,592,842 1,931,955 3,191,177 3191177 687,383 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A... UBS SECURITIES 10/18/2019.... | 10/20/2020.... ..71,043,482 2,024,739 3,390,651 ...3,390,651 | ....... 735,807 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE... .......cccoouvvuuunnne 10/18/2019.... | 10/20/2020.... ..53,751,600 | 2,986.20 ....... | ...... 1,752,915 2,968,780 ...2,968,780 | ....... 650,910 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 10/18/2019.... | 10/20/2020.... ..56,737,800 1,963,729 3,354,834 ...3,354,834 | ... 739,052 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... WELLS FARGO. 11/06/2019.... | 11/06/2020.... ..97,445,992 2,143,812 3,070,960 ...3,070,960 | ....... 171,872 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A WELLS FARGO. 11/06/2019.... | 11/06/2020.... ..33,842,857 | 3,076.78 ....... | ceoouee 778,386 ...(1,356,395) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... JP MORGAN CHASE 11/06/2019.... | 11/06/2020.... 44512193 1,909,573 | .ovooorviieeenns | e 1,339,957 ...1,339,957 |...(1,753,976) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A UBS SECURITIES 11/06/2019.... | 11/06/2020.... ....7,257,379 277,958 10,971 | | o 10,971 |...... (281,373) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A BNP PARIBAS NY 11/06/2019.... | 11/06/2020.... | . ..26,226,397 | 14045 .......... [ 514,053 | oo | e 1,430,724 .. 1,430,724 | ... 841,665 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS .. BNP PARIBAS NY 11/06/2019.... | 11/06/2020.... 17,437,872 9,397 9,397 |...... (395,259) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A BARCLAYS 11/06/2019.... | 11/06/2020.... 543,914 1,364 | .o | oo 1,364 (9,778) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... SOCIETE GENERALE 11/06/2019.... | 05/06/2021.... | . .10,694,734 518,982 | ... [ ... 518,982 30,260 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ....... | CHICAGO BOARD OF EXCHANGE. 11/06/2019.... | 11/06/2020.... ..32,409,907 881,472 881,472 161,528 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 11/06/2019.... | 11/06/2020.... ..53,635,972 1,108,801 | oo | e [ e 1,629,059 ...1,629,059 | ....... 299,377 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 11/06/2019.... | 11/06/2020.... | . ..80,613,726 1,734,070 2,549,794 ..2,549,794 | ... 469,047 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE... 11/06/2019.... | 11/06/2020.... ..80,138,817 ..1,763,966 2,598,630 ....2,598,630 78,334 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO. 11/06/2019.... | 11/06/2020.... ..31,961,283 T28, 717 | cooeeveeeerreeenns | vevvrneerirsesisnnnes [ cveviiinns 1,074,425 ..1,074,425 | ... 197,951 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... .....cccccomurernenns 11/06/2019.... | 11/06/2020.... | . ..79,380,924 1,874,220 2,762,433 2,762,433 | ....... 509,387 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS .eee.. | MORGAN STANLEY 11/06/2019.... | 11/06/2020.... ..50,729,825 ..1,209,399 1,785,317 ...1,785,317 329,299 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... ......ccccoourimnenns 11/06/2019.... | 11/06/2020.... ..45,691,582 1,124,538 ....1,661,663 ...1,661,663 | ....... 306,735 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... ......ccoocvienenns 11/06/2019.... | 11/06/2020.... ..69,842,906 1,733,013 2,567,205 ..2,567,205 | ....... 474,013 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ..coee.. | WELLS FARGO. 11/06/2019.... | 11/06/2020.... ..46,559,374 1,177,952 ...1,747 575 ..1,747 575 322,833 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... ......cccocvunnnnns 11/06/2019.... | 11/06/2020.... ..60,920,244 1,590,815 2,357,292 ..2,357,292 | ....... 435,767 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 11/06/2019.... | 11/06/2020.... ..50,151,514 1,389,806 2,074,981 ..2,074981 | ... 384,113 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE. 11/06/2019.... | 11/06/2020.... ..71,688,974 ..2,158,609 3,235,400 ....3,235,400 04,928 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 11/06/2019.... | 11/06/2020.... . |.-47,382,412 1,635,752 2,312,242 2,312,242 | ... 435,799 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 11/06/2019.... | 11/06/2020.... ..80,919,314 | 3,076.78 ....... | ...... 2,760,295 | ...cvveeeerriiens | e | s 4,180,869 ...4,180,869 | ...... 792,023 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BARCLAYS 11/20/2019.... | 11/20/2020.... ..75,930,000 | 3,108.46 1,735,001 | ovveerveiiieeees | v | cevviins 1,045,735 | ..... ...1,045,735 |...(1,102,920) 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CITIBANK 11/20/2019.... | 11/20/2020.... 125,552,926 | 3,108.46 ....... [ et 810,715 | oo | e | e | e [ e | e (882,178) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... JP MORGAN CHASE 11/20/2019.... | 11/20/2020.... ..37,164,072 | 1,002.17 924,783 | ... | ..o 924,783 |...(1,434,162) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ UBS SECURITIES 11/20/2019.... | 11/20/2020.... ...5,257,131 | 501.80 . 13,237 | | e 13,237 |..... (205,870) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BNP PARIBAS NY 11/20/2019.... | 11/20/2020.... 126,063,011 | 138.76 ...ccoeoe | 10rerenD31,481 | i | i | v 1,454,852 | ..... ..1,454,852 | ... 786,853 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... BARCLAYS 11/20/2019.... | 11/20/2020.... .13,645,271 | 93.27 ............ 338,403 11,676 | .o | o 11,676 |...... (275,045) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ BARCLAYS 11/20/2019.... | 11/20/2020.... I [ 568,896 | 67.88 ... ..12,800 2,484 | .. 2,484 (9,476) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ UBS SECURITIES 11/20/2019.... | 05/20/2021.... .1...8,903,111 | 3,108.46 .. .333,867 425439 | ... | .. 425439 | ......... 27,830 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..23,711,530 | 3,108.46 620,609 |..... | ... 620,609 |....... 102,333 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..38,532,216 | 3,108.46 LMT4 OO0 I T 0 O 183,780 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... MERRILL LYNCH 11/20/2019.... | 11/20/2020.... . |..53,443,060 | 3,108.46 ...1,601,623 | ..... ...1,601,623 |....... 265,227 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A MERRILL LYNCH 11/20/2019.... | 11/20/2020.... | ovvorveninne 51,933,752 | 3,108.46 .......| ... 1,178,896 | ..ocoouvviecriecns | o | v 1,634,198 | ..... ...1,634,198 | ....... 271,171 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... . 109,348,242 | 3,108.46 3,603,393 |..... ...3,603,393 | ....... 602,078 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ MERRILL LYNCH 11/20/2019.... | 11/20/2020.... 35,704,118 | 3,108.46 ....... | .ccct BTATET | i | e | v 1,216,091 | ..... ..1,216,001 | ...... 204,172 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A MERRILL LYNCH 11/20/2019.... | 11/20/2020.... | covvvnrvrniene ..68,038,508 | 3,108.46 2,367,355 | ..... ..2,367,355 | ....... 398,674 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..58,029,728 | 3,108.46 2,061,526 |..... ..2,061,526 | ....... 348,188 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..53,045,983 | 3,108.46 1,405,719 | oo | e [ e 1,961,527 | ..... ...1,961,527 333,131 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... MERRILL LYNCH 11/20/2019.... | 11/20/2020.... 51,682,239 | 3,10846 .......| ..... 1,428,828 2,000,125 | ..... ...2,000,125 | ....... 341,842 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..63,551,546 | 3,108.46 1,855,705 2,599,598 | ..... ...2,599,598 | ....... 447,350 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... MERRILL LYNCH 11/20/2019.... | 11/20/2020.... .47,829,731 | 3,108.46 1,497,071 2,106,539 | ..... ....2,106,539 365,759 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..50,685,252 | 3,108.46 .......| ...... 1,697,956 2,404,676 | ..... ..2,404,676 | ....... 421,016 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... WELLS FARGO. 11/20/2019.... | 11/20/2020.... ..30,748,908 | 3,108.46 1,088,511 ...1,630,322 | ... ..1,630,322 | ....... 269,257 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BARCLAYS 12/06/2019.... | 12/06/2020.... ..70,549,546 | 3,145.91 1,650,859 LG1147,284 1147284 ) (681,320) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ SOCIETE GENERALE 12/06/2019.... | 12/06/2020.... | . .23,952,114 | 314591 ....... 582,036 | ..ooorvieeriierniins | eerieriiinniienins [ s | e | e | (767,930) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ...oee.. | JP MORGAN CHASE 12/06/2019.... | 12/06/2020.... 40,216,076 | 1,013.88 .. 1,737,334 800,204 |..... 800,204 |...(1,469,056) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ UBS SECURITIES 12/06/2019.... | 12/06/2020.... ...1,591,188 | 503.75. 289,225 20,678 | ... | .. 20,678 |...... (281,094) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ WELLS FARGO 12/06/2019.... | 12/06/2020.... | . ..56,618,008 | 3,145.91 .. 1,958,983 2,462,225 | ..... ..2,462,225 | ....... 347,276 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ... | SOCIETE GENERALE 12/06/2019.... | 12/06/2020.... ..27,096,224 | 137.62. 558,182 ..1,612,002 | ..... ...1,512,002 781,232 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......cccovevvvuunnne 12/06/2019.... | 12/06/2020.... ...|..61,030,654 | 3,145.91 .. 1,850,065 2,307,712 | ..... ...2,307,712 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BNP PARIBAS NY 12/06/2019.... | 12/06/2020.... | . B [ 625,850 | 68.69 ... 12,955 2,582 | ... 2,582 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | WELLS FARGO 12/06/2019.... | 12/06/2020.... .48,231,991 | 3,14591 .. ..1,572,363 ...1,969,554 | ..... ....1,969,554 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... .....cccccomurunnenns 12/06/2019.... | 12/06/2020.... ..64,176,564 | 3,145.91 1,759,177 2,187,428 | ... ..2,187,428 | ....... 301,616 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 12/06/2019.... | 12/06/2020.... | . ..58,199,335 | 3,145.91 1,542,977 ...1,909,994 | ..... ...1,909,994 262,529 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 12/06/2019.... | 12/06/2020.... ..45,930,286 | 3,145.91 .. .1,314,207 1,637,457 | ..... ...1,637,457 226,655 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/06/2019.... | 12/06/2020.... ..52,851,288 | 3,145.91 ...1,632,932 | ..... ..1,632,932 | ... 223,349 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... 12/06/2019.... | 12/06/2020.... ..55,682,607 | 3,145.91 ...1,648,285 | ..... ...1,648,285 | ....... 224,686 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 12/06/2019.... | 12/06/2020.... ..59,457,699 | 3,145.91 .. ..1,320,622 1,623,644 | ..... ..1,623,644 19,955 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 12/06/2019.... | 12/06/2020.... ..49,701,922 | 3,145.91 1,138,851 ...1,406,308 | ..... ...1,406,308 | ....... 191,030 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/06/2019.... | 12/06/2020.... ..54,109,652 | 3,145.91 1,126,156 | oo | e [ e 1,387,818 |..... ..1,387,818 | ... 187,124 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 12/06/2019.... | 12/06/2020.... ..27,998,599 | 3,145.91 .. .781,546 971,924 | ... 971,924 34,224 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 12/06/2019.... | 12/06/2020.... .1..28,313,190 | 3,145.91 893,000 |..... | ... 893,000 |....... 122,345 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 12/06/2019.... | 12/06/2020.... | .vvvevrrninae LA7135,627 | 314591 ... | e 919,728 | oo | cerverienenniinnens | ceveiin 1,129,933 | ..... ..1,129933 | ... 151,593 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... ......ccccouevimnenns 12/06/2019.... | 12/06/2020.... ..30,331,455 | 3,145.91 .......| oo 743,500 917,542 | ... | .ooeee. 917,542 | ....... 125,289 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BNP PARIBAS NY 12/06/2019.... | 06/06/2021.... .10,334,559 | 3,145.91 ....... 389,613 471,716 | .o | oo 471,716 | ......... 24,194 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... BARCLAYS 12/06/2019.... | 12/06/2020.... | ovvvrrivniene 16,249,747 | 92.98 ........... 399,744 24,884 | ... | .o 24,884 ... (319,254) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BARCLAYS 12/20/2019.... | 12/20/2020.... ..69,937,642 1,510,653 155,479 | ... | e 155,479 |...(1,277,193) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CITIBANK 12/20/2019.... | 12/20/2020.... ..25,927,082 806,694 | ... [ e [ | e | e [ (656,927) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... UBS SECURITIES 12/20/2019.... | 12/20/2020.... | covvvervrninae ...6,469,936 | 507.44 ..........| ......c.. 249,093 14,136 | .o | o 14,136 |..... (217,282) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ JP MORGAN CHASE 12/20/2019.... | 12/20/2020.... | ovvvnvrrninne 41,115,981 | 1,038.15 1,784,434 458,375 | ... | ... 458,375 |...(1,325,083) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 12/20/2019.... | 12/20/2020 52,828,008 | 3,221.22 1,817,844 2,051,826 |..... ...2,051,826 |...... 297,546 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 12/20/2019.... | 12/20/2020.... | ovvvecrrnrinae ..53,150,130 | 3,221.22 .......  ...... 1,605,684 | ....ooooorvvriennns | e | e 1,806,374 | ..... ...1,808,374 | ...... 260,145 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... MORGAN STANLEY 12/20/2019.... | 12/20/2020.... .45,428,002 | 3,221.22 1,476,411 ...1,661,633 | ..... ...1,661,633 | ....... 240,002 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... .....cccccouerimnenns 12/20/2019.... | 12/20/2020.... .1..71,188,962 | 3,221.22 1,759,252 ..1,973.29 | ..... 1,973,296 | ...... 284,109 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......cccccouerimnenns 12/20/2019.... | 12/20/2020.... .49,284,666 | 322122 .......| ..... 1,341,109 1,503,120 | ..... ...1,503,120 | ....... 216,277 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 12/20/2019.... | 12/20/2020.... 44,774,958 | 3,221.22 1,281,082 ...1,438,392 | ..... 1,438,392 | ....... 206,955 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 12/20/2019.... | 12/20/2020.... ..49,284,666 | 3,221.22 1,291,843 ...1,448,920 | ..... ...1,448920 | ....... 208,588 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 12/20/2019.... | 12/20/2020.... 52,321,759 | 322122 ......| ..... 1,198,789 | oo | e [ e 1,343,859 | ..... ...1,343,859 | ....... 191,959 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/20/2019.... | 12/20/2020.... .46,309,102 | 322122 .......| ..... 111,920 | oo | e, L1243 477 L1243 477 . 178,425 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/20/2019.... | 12/20/2020.... 35,111,298 | 3,221.22 ....... 902,784 ..1,012,768 | ..... 1,012,768 | ... 145,861 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccoouvvuuunnne 12/20/2019.... | 12/20/2020.... ..29,957,346 | 322122 .......| oo 836,202 938,125 | ... | .coo.. 938,125 | ....... 134,965 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 12/20/2019.... | 12/120/2020.... .42,520,104 | 3221.22 ....... 952,963 ...1,067,103 | ..... ..1,067,103 | ....... 152,084 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... JP MORGAN CHASE 12/20/2019.... | 12/20/2020.... 45985754 | 322122 ....... | oot 970,299 | covooveereereniens [ e ...1,085,874 | ..... ...1,085,874 | ....... 153,890 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... .....cccccommvinnenns 12/20/2019.... | 12/20/2020.... | .cvvovvenerene 45899914 | 3221.22....... | oo 909,303 | cvvooreererrerereire | reerrrenreeeniiennes [ s 1,014,929 | ..... ..1,014929 | ... 143,030 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... BNP PARIBAS NY 12/20/2019.... | 12/20/2020.... ..24,548,569 | 139.52. 505,702 | cooooreeeerierereine | vererenrieesiinennes [ v 1,354,316 | ..... ..1,354,316 | ....... 763,906 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BNP PARIBAS NY 12/20/2019.... | 12/20/2020.... ... |..15,581,187 | 92.00... 403,553 44,783 | .o | 44,783 (333,753) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ WELLS FARGO 12/20/2019.... | 12/20/2020.... | . B = 301,284 | 69.18 ... 6,869 1,202 |..... ..(4,249) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. .. BARCLAYS 12/20/2019.... | 06/20/2021.... ..8,381,419 | 3,221.22 .. .310,113 347,983 |..... .24,029 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BARCLAYS 01/06/2020.... | 01/06/2021.... ..54,072,830 | 3,246.28 1,251,786 | ..o | e 268,336 | ... | ... 268,336 |...... (983,451) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 01/06/2020.... | 01/06/2021.... | . 27,667,374 | 3,246.28 ...... | oo [ e 897,218 | oo [ e | e [ e | e (697,218) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A oo | WELLS FARGO 01/06/2020.... | 01/06/2021.... 41,125,207 | 1,046.23 .. 1,784,834 | ..ovvviins | e 423,423 | 423423 |..(1,361,411) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ UBS SECURITIES 01/06/2020.... | 01/06/2021.... ..0,482,467 | 507.73 .ooevvo | e [ v 246,982 | ...oovvviriieni [ e 18,309 | [ 18,309 (228,673) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ SOCIETE GENERALE 01/06/2020.... | 01/06/2021.... | . 124,300,482 | 147.39 .ocoovvo | v [ e Y474 R [ I 1,285,108 | ..... ...1,285,108 | ....... 806,388 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | SOCIETE GENERALE 01/06/2020.... | 01/06/2021.... 13,338,991 | 92.79 322,804 40,326 | ... (282,478) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... BARCLAYS 01/06/2020.... | 01/06/2021.... B [ 697,974 | 69.54 ... N OO OO 16,682 2,816 | .o | 2,816 | (13,866) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... MORGAN STANLEY 01/06/2020.... | 07/06/2021.... | . ...6,380,271 | 3,246.28 ....... 230,335 254,180 | ..o | e 254,180 23,845 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | BARCLAYS 01/06/2020.... | 01/06/2021.... L37,179,002 | 3,246.28 ....... | cooveverenerennns [ e TIBTAT | s | e 797,951 | 797,951 59,204 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... ......ccccoourimnenns 01/06/2020.... | 01/06/2021.... ..55,828,368 | 3,246.28 ....... | ccooorrvccrnnrriienns [ 0000 1,240,022 | i | 1,341,990 | ..1,341999 | ... 101,977 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ BARCLAYS 01/06/2020.... | 01/06/2021.... ..50,281,680 | 3,246.28 1,180,111 | oo | e 1,278,546 | .. ...1,278,546 98,435 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . BARCLAYS 01/06/2020.... | 01/06/2021.... ..54,963,387 | 3,246.28 .. 1,374,085 | ..ooovvierininins | e 1,487,958 | L ....1,487,958 113,874 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... ......cccocvunnnnns 01/06/2020.... | 01/06/2021.... ..78,559,976 | 3,246.28 2,059,037 | .o [ 20002,232,839 | ... ..2,232,839 | ....... 173,802 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ BARCLAYS 01/06/2020.... | 01/06/2021.... ..35,064,515 | 3,246.28 ....... 939,729 | ..o | eern 1,015,367 | .. 1,015367 | ......... 75,639 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 01/06/2020.... | 01/06/2021.... ..68,821,136 | 3,246.28 .. 11,886,465 | ..o | e 2,047,716 | ...2,047,716 61,251 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 01/06/2020.... | 01/06/2021.... . 160,705,436 | 3,246.28 1724779 | oo | 200 1,870,128 | ..1,870,128 | ...... 145,349 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS BARCLAYS 01/06/2020.... | 01/06/2021.... | cveovvvvvernns 63,812,949 | 3246.28 ....... | oo | e 1,911,198 | oo | 202,081,563 | ... ...2,081,563 | ....... 170,365 0002
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

Type(s) Cost of Initial Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness

Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential | Reference | and at Year-

Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged Items| Exposure Entity end (b)

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 01/06/2020.... | 01/06/2021.... .18,828,424 | 3,246.28 ....... 598,932 652,346 | ..... 652,346 53,414 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 01/06/2020.... | 01/06/2021.... ..64,600,972 | 3,246.28 ....... | oo [ 2,184,307 | oo [ e 2,381,781 | ..... ..2,381,781 | ... 197,474 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... GOLDMAN SACHS 01/13/2020.... | 01/06/2021.... 14,748,619 | 3,246.28 ....... 320,741 71,439 | .o | . 71,439 |...... (249,302) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BARCLAYS 01/13/2020.... | 01/06/2021.... 54,951,135 | 3,246.28 ....... | coovoovreireriiecis [ 1,280,390 | .ooorvveeriiinniins | e 1,320,913 | .... .. 1,320913 | ......... 40,523 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 01/17/2020.... | 01/20/2021.... 57,706,548 | 3,329.62 ....... | ccoveoeeriereriienins [ e 1,229,150 33,827 |..... 33,827 |...(1,195,323) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CITIBANK 01/17/2020.... | 01/20/2021.... | cvoovvvvrrvrns 24,997,672 | 3,329.62 ....... | cooeoovereenriienis [ e 834,941 | oo e | e [ e | e (634,941) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ JP MORGAN CHASE 01/17/2020.... | 01/20/2021.... ..36,587,994 | 1,073.09 ....... | e [ 1,562,307 | oo | e 198,527 |.....| e 198,527 |...(1,363,781) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ UBS SECURITIES 01/17/2020.... | 01/20/2021.... 4,872,040 | 51349 oot | s | i 187,574 8,689 | ... | oo 8,689 | ... (178,885) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CREDIT SUISSE 01/17/2020.... | 01/20/2021.... | cvoovvvrvirns ..20,538,300 | 146.58 .......... | ccoorerrererrerriins [ e A3T466 | ..oooooevvvevcinins [ o 1,098,802 | ..... ...1,098,802 | ....... 661,336 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... UBS SECURITIES 01/17/2020.... | 01/20/2021.... | 12,213,670 | 95.19 oo | cererrererereinenees [ e 295571 | oo [ e 24935 | ... | .. 24,935 | ...... (270,636) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO 01/17/2020.... | 01/20/2021.... B 253,772 6,471 821 |..... 821 | .o (5,650) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A MORGAN STANLEY 01/17/2020.... | 07/20/2021.... | cooovvvrivnnne ..4,668,614 | 3,329.62 ....... | ccooorerierriirenis [ e AT1,241 | i [ e 174,667 |.....| .o 174,667 3,426 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 01/17/2020.... | 01/20/2021.... 51,518,078 | 3,329.62 ....... | ccooorrvercinrrriiins [ e 1,035,959 ...1,000,476 | ..... ...1,000,476 (35,484) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 01/17/2020.... | 01/20/2021.... ..64,594,628 | 3,329.62 ....... | ccoveoeerieneriicnns [ e 1,382,913 ...1,334,706 |..... 1,334,706 | ........ (48,207) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 01/17/2020.... | 01/20/2021.... ..54,408,570 | 3,329.62 ....... | ccoveoeerieerericenis [ e 1,235,594 1,190,847 | ..... ...1,190,847 |........ (44,747) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 01/17/2020.... | 01/20/2021.... ..62,480,974 | 3,329.62 ....... | ccoooeereireriienins [ e 1,537,699 ...1,487483 | ... ...1,487,483 | ... (50,216) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 01/17/2020.... | 01/20/2021.... ..77,580,146 | 3,329.62 ....... | ccoooeererericcnnns [ e 2,002,266 ...1,938,126 | ..... ..1,938,126 | ........ (64,141) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccoouvvuuunnne 01/17/2020.... | 01/20/2021.... .43,618,022 | 3,329.62 ....... | ccovceereirrriienins [ 1,169,361 1,130,086 | ..... ....1,130,086 (39,275) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ MORGAN STANLEY 01/17/2020.... | 01/20/2021.... 61,211,484 | 3,329.62 ....... | ccoveceererrriienis [ 1,714,062 ...1,655,735 | ..... ...1,655,735 | ........ (58,327) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... .....cccccomerennenns 01/17/2020.... | 01/20/2021.... 050,277,262 | 3,329.62 ....... | ceoverereereriieenns | e 1,453,438 ...1,405,152 | ..... ...1,405,152 | ........ (48,286) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... .....cccccommvinnenns 01/17/2020.... | 01/20/2021.... 49,611,338 | 3,329.62 ....... | ceoverrererrrerireenns [ e 1,518,521 | oo | cvvveeees 1,473,847 | ..... LAA4T3,847 | (44,674) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... ......ccccomerimnenns 01/17/2020.... | 01/20/2021.... ..67,258,324 | 3,32962 ....... 2,226,952 2,169,284 | ..... ..2,169,284 | ....... (57,668) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BARCLAYS 02/06/2020.... | 02/06/2021.... 75,773,831 | 3,345.78 ....... | cooveerrericnens [ e 1,613,983 | oo | e 144,736 |..... | cooeee. 144,736 |...(1,469,247) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CITIBANK 02/06/2020.... | 02/06/2021.... | . 36,173,381 | 3,345.78 ... | coveoeriecnis [ e 911,569 | oo [ e | coves [ e | e (911,569) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ...oee.. | JP MORGAN CHASE 02/06/2020.... | 02/06/2021.... 55,765,057 | 1,076.57 .. 2,314,250 ..327,861 | ..... 327,861 |...(1,986,389) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ UBS SECURITIES 02/06/2020.... | 02/06/2021.... ...8,705,326 | 515.04 . 326,450 16,906 |.....| . oo 16,906 |...... (309,544) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BNP PARIBAS NY 02/06/2020.... | 02/06/2021.... | . ..35,522,156 | 147.40 ...cccooo. | coverveeicricicnis [ e 745,965 | ..ooovvvriieciis [ e 1,872,238 |..... ...1,872,238 |...1,126,273 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A e | JP MORGAN CHASE 02/06/2020.... | 02/06/2021.... 22,104,263 | 96.21 523,872 | oo [ e 44,415 L 44,415 ..(479,457) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ WELLS FARGO. 02/06/2020.... | 02/06/2021.... B [ 894,750 | 89.62 ......ccvve. | coverrreriienins [ e 19,237 | oo | e 4,389 | 4,389 | (14,848) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BARCLAYS 02/06/2020.... | 08/06/2021.... | . .10,646,465 | 3,345.78 ....... | oo [ e 398,604 | ....ccooviriinii [ e 412,682 | L | 412,582 | ......... 13,978 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 02/06/2020.... | 02/06/2021.... 59,074,747 | 3,345.78 .. 1,128,853 | ..o | 1,085,934 | L ....1,085,934 (42,920) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... 02/06/2020.... | 02/06/2021.... ..54,536,214 | 3,345.78 1,123,953 | oo | e 1,083,824 | . ...1,083,824 |........ (40,129) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 02/06/2020.... | 02/06/2021.... | . 47,510,076 | 3,345.78 1,002,863 | ...oovvvvervrriiinins | cerveeennnn 967,536 | s | s 967,536 (35,327) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. .....e.. | CHICAGO BOARD OF EXCHANGE. 02/06/2020.... | 02/06/2021.... .46,171,764 | 3,345.78 .. 1,011,598 | ..o | v 974,069 | ... 974,069 (37,528) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 02/06/2020.... | 02/06/2021.... ..58,483,054 | 3,345.78 1,322.234 | oo | 201,276,219 | L 1,276,219 (46,015) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... 02/06/2020.... | 02/06/2021.... ..54,459,659 | 3,345.78 1,296,703 | ...ooovvvvvvriiinnens | cvvenenn 1,253,479 | L. ..1,253479 | ... (43,224) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE... 02/06/2020.... | 02/06/2021.... ..73,272,582 | 3,345.78 .. 1,832,464 | ..o | e 1,772,703 | . A772,703 (59,762) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BNP PARIBAS NY 02/06/2020.... | 02/06/2021.... ..96,236,313 | 3,345.78 2,559,886 ....2,483,853 |..... ...2,483,853 |....... (76,033) 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ BARCLAYS 02/06/2020.... | 02/06/2021.... ..83,125,581 | 3,345.78 ....... 2,292,603 2,220,917 | ..... 12,220917 |........ (71,686) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | WELLS FARGO 02/06/2020.... | 02/06/2021.... ..63,610,412 | 3,345.78 .. ....1,901,951 1,854,406 | ..... ....1,854,406 (47,546) 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BARCLAYS 02/06/2020.... | 02/06/2021.... .|..54,451,014 | 3,345.78 1,724,464 ...1,680,711 | ..... ...1,680,711 | ... (43,753) 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS BARCLAYS 02/06/2020.... | 02/06/2021.... | cveovvvvverns 83,864,775 | 3,345.78 ....... | ccoveevvecrecrniins | o 2,808,631 | ...ovvvveerrrriins | v 2,745/453 | ... ....2,745,453 (63,178) 0002
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

Type(s) Cost of Initial Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness

Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential | Reference | and at Year-

Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged Items| Exposure Entity end (b)

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. WELLS FARGO. 02/20/2020.... | 02/20/2021.... ..57,969,791 | 3,373.23 B 1,269,538 | ...oovorerviiinnnns | e 52,724 | ... | coooeee. 52,724 |..(1,216,815) 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 02/20/2020.... | 02/20/2021.... ..29,028,521 | 3,373.23 . T14102 | oo [ e | v [ e | e (714,102) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... JP MORGAN CHASE 02/20/2020.... | 02/20/2021.... .46,288,808 | 1,083.25 ....... | cooveeereeeneriienis [ e 1,916,357 | .oooveeierieriiies | e 259,270 | ... | e 259,270 |...(1,657,087) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ UBS SECURITIES 02/20/2020.... | 02/20/2021.... ...1,384,743 | 519.80. 273,235 | .o | cieeneeen 10,393 | | 10,393 |..... (262,843) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ JP MORGAN CHASE 02/20/2020.... | 02/20/2021.... | wveovvvrverns ..26,443,449 | 152.41. . 560,601 | ...oovvvreriinnis | cerenn 1,289,367 | ..o ..1,289,367 | ....... 728,766 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... UBS SECURITIES 02/20/2020.... | 02/20/2021.... | cvvovvevrvvrns 18,673,738 | 100.02 ..o | o [ e 448,173 23,818 |..... 23,818 |...... (424,355) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CREDIT SUISSE 02/20/2020.... | 02/20/2021.... | cvvoevvenrrennis [ eeveee 287,808 | 68.58 ... 6,044 2,213 |.... 2,213 (3,831) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ SOCIETE GENERALE 02/20/2020.... | 08/20/2021.... ...9,734,278 | 3,373.23 .. 359,195 358,874 | ... | ... 358,874 (321) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO 02/20/2020.... | 02/20/2021.... 50,476,754 | 3,373.23 ..o... | coovrerrerrrerriin [ e 974,201 | oo | e 897,148 | ... | ....o.. 897,148 | ........ (77,054) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 02/20/2020.... | 02/20/2021.... ..50,935,773 | 3,373.23 ..978,980 | ... | ccoeen. 978,980 |........ (80,952) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 02/20/2020.... | 02/20/2021.... ..56,320,972 | 3,373.23 1,102,752 | ..... ...1,102,752 (92,713) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... 02/20/2020.... | 02/20/2021.... ..57,920,684 | 3,373.23 1,209,133 | ..... ..1,209,133 |..... (100,547) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 02/20/2020.... | 02/20/2021.... ..61,422,073 | 3,373.23 . 1,367,713 .. .1.367,713 ... (113,275) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 02/20/2020.... | 02/20/2021.... ..73,873,737 | 3,373.23 % . 1,745,907 | ... . 1,745907 ... (138,680) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A WELLS FARGO 02/20/2020.... | 02/20/2021.... | vveovvvvvvrnns 91,072,605 | 3,373.23 ....... | cooveeerrcriienis [ 2,449,853 | ... [ e 2,274,450 | ..... ..2,274,450 |...... (175,403) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 02/20/2020.... | 02/20/2021.... ..60,043,494 | 3,373.23 JOO 1,699,796 ...1578,444 | ... ..1,578,444 | ... (121,352) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......cccomurvuuunnns 02/20/2020.... | 02/20/2021.... | wveovverrverns ..66,115,308 | 3,373.23 B 2,017,118 ...1,879,023 | ..... ...1,879,023 |..... (138,094) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... SOCIETE GENERALE 02/20/2020.... | 02/20/2021.... ..81,626,710 | 3,373.23 ....... | covverererreriicnans [ 2,669,195 | ..oooooiviiiciinis [ e 2,487,862 | ..... ...2,487,862 |...... (181,334) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ BARCLAYS 03/06/2020.... | 03/05/2021.... ..65,970,884 | 2,972.37 JOO I 1,510,733 | oo | e 2,486,682 | ..... ...2,486,682 | ....... 975,949 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CITIBANK 03/06/2020.... | 03/05/2021.... .27,572,995 | 2,972.37 I [P 483,226 | ..o | cernerinsenisensinnnes | e | ceeeererenneninens | ceeees (463,226) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A BNP PARIBAS NY 03/06/2020.... | 03/05/2021.... 44,971,946 | 1,001.62 ....... | cooverrererrerirrenns [ e 1,722,426 | oo | v 1,586,477 | ..... ...1,586,477 | ...... (135,949) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... UBS SECURITIES 03/06/2020.... | 03/05/2021.... o[ ...7,392,002 | 501.30. B I 237,283 | oo | ceveeeeeenn 88,773 | | 65,773 |...... (171,510) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BNP PARIBAS NY 03/06/2020.... | 03/05/2021.... .29,292,121 | 157.55. 597,559 | oo | 001,207,657 | ...1,207,657 | ....... 610,098 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 03/06/2020.... | 03/05/2021.... | . 123,666,636 | 9147 ..o | v [ e 721,834 | i | 176,619 | | 176,519 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . MORGAN STANLEY 03/06/2020.... | 03/05/2021.... 852,228 | B1.75 v | e | e 15,780 | | e 14773 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BARCLAYS 03/06/2020.... | 09/03/2021.... 0,814,527 | 297237 oo | o [ 0000000 288,356 | i | 0. 386,734 | 386,734 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 03/06/2020.... | 03/05/2021.... | . .12,417877 | 2,972.37 1,369,584 | ...cccoooviniirinins | e 1,864,875 | ....1,864,875 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ....... | CHICAGO BOARD OF EXCHANGE. 03/06/2020.... | 03/05/2021.... 51,422,001 | 2,972.37 .. ...1,065,060 | ..ocovieriiieniians | v 1,457,610 | e ..1,457,610 392,550 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 03/06/2020.... | 03/05/2021.... ..58,258,452 | 2,972.37 1,270,750 | cooovvvveriivenins | e 1,737,337 | L AT37,337 466,587 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 03/06/2020.... | 03/05/2021.... | . ..54,661,056 | 2,972.37 1,252,417 | oo | 201,710,396 | . ..1,710,396 | ....... 457,980 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 03/06/2020.... | 03/05/2021.... ..43,099,365 | 2,972.37 .. 1,009,116 | .oovvvervvrrienens | e 1,380,204 | ...1,380,204 371,089 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... 03/06/2020.... | 03/05/2021.... ..76,165,999 | 2,972.37 1,851,746 | cooovvvvecrrecins | 2000 2,522,650 | ..... ..2,522,650 | ....... 670,904 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 03/06/2020.... | 03/05/2021.... | . ..81,740,175 | 2,972.37 2,093,690 | ...ooovcrivrriiiiins | 02,856,101 | ...2,856,101 | ....... 762,411 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ....... | CHICAGO BOARD OF EXCHANGE... 03/06/2020.... | 03/05/2021.... ..58,852,926 | 2,972.37 .. 1,583,885 | ..o | 2000 2,163,036 | ... ....2,163,036 579,151 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO. 03/06/2020.... | 03/05/2021.... .|..57,468,341 | 2,972.37 1,649,341 | oo | 20000.2,257,076 | ... ..2,257,076 | ....... 607,735 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ WELLS FARGO 03/06/2020.... | 03/05/2021.... .42,340,921 | 2,972.37 1,312,569 | oovvvvereviiiniens | 1,799,128 | 1,799,128 | 486,559 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ..coee.. | WELLS FARGO. 03/06/2020.... | 03/05/2021.... ..61,185,023 | 2,972.37 .. 1,957,921 | oo | 2000e2,686,719 | ... ....2,686,719 728,799 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CITIBANK 03/06/2020.... | 03/05/2021.... .| .80,441,567 | 2,972.37 ..cc.. | cevvevrmerviinnnens | 02y 718,925 | i | 2000002 3,759,298 | ... ...3,759,298 | ....1,040,373 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ BARCLAYS 03/20/2020.... | 03/19/2021.... ..63,854,473 | 2,304.92 ....... | oo [ 1,713,854 | i | 2,808,674 | .. ...2,808,674 | ....1,094,820 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CITIBANK 03/20/2020.... | 03/19/2021.... L21,722,687 | 2,304.92 ....... | oo [ 015,840 | i | 1,964,896 | ...1,964,896 | ....1,549,056 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 03/20/2020.... | 03/19/2021.... | -44141172 | 95285 . | e |l LTBTTAT | i [ 00000.3,239,015 | L. ...3,239,015 | ....1,451,298 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS UBS SECURITIES 03/20/2020.... | 03/19/2021.... | cvvovvvrvirns ....7,536,866 | 482.58 ......... | oo | 00280426 [ i | 225,514 | L 225514 | ........ (14,912) 0002
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Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential | Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged Items| Exposure Entity end (b)
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BARCLAYS 03/20/2020.... | 03/19/2021.... ..26,183,917 | 140.11. SO 777,662 ...1,351,539 | ..... ...1,351,539 | ... 573,877 0002.
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 03/20/2020.... | 03/19/2021.... ... |..19,488,187 | 60.92 ... o [ 779,527 |.... e | 1,024,914 | ..1,024914 | ... 245,386 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... WELLS FARGO 03/20/2020.... | 03/19/2021.... | cevouvvvnrivnnis [ eeneead 600,406 | 47.05 .....ovvves | covermerireniieenins [ e 13,689 | oo | e 20,161 | .. | oo 20,161 6,471 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ WELLS FARGO 03/20/2020.... | 09/20/2021.... ...1,738,049 | 2,304.92 306,427 LA485738 | ... ... 485,738 | ....... 179,312 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......ccccoocvunnenns 03/20/2020.... | 03/19/2021.... 51,027,739 | 2,304.92 970,428 |.... | 1,536,213 | ..... ...1,536,213 565,785 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccouurvuuunnne 03/20/2020.... | 03/19/2021.... .67,764,648 | 2,304.92 ....... | oo [ 1,437,783 2,288,809 | ..... 2,288,809 | ....... 851,027 0002.

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... CHICAGO BOARD OF EXCHANGE... 03/20/2020.... | 03/19/2021.... ..59,927,920 | 2,304.92 I 1,337,289 | .ovvvervriiinnens | 20000n2,133,970 | .. ..2,133970 | ....... 796,681 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... CHICAGO BOARD OF EXCHANGE... 03/20/2020.... | 03/19/2021.... .|.60,477,664 | 2,304.92 I 1,416,202 | ... v [ 2,264,320 | ... ...2,264,320 | ....... 848,118 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 03/20/2020.... | 03/19/2021.... ..50,369,303 | 2,304.92 ....... | ccoooovrsrrrnrrrecinins | e 1,208,863 | .....oorrvvvviis [ o 1,931,959 |..... ...1,931,959 | ....... 723,096 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... ........ccccoovvuuune 03/20/2020.... | 03/19/2021.... ..80,975,618 | 2,304.92....... 2,025,486 3,254,036 | ..... ....3,254,036 | ...1,228,550 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO 03/20/2020.... | 03/19/2021.... . [.62,514,344 | 2,304.92 ....... | oo | e 1,631,624 | .oovoiiieiens | e 2,626,441 | ... ..2,626,441 | ... 994,817 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... NA........ A... WELLS FARGO 03/20/2020.... | 03/19/2021.... ..85,204,321 | 2,304.92 ....... | ccoooevvercinerrii [ 2,385,721 | oo [ s 3,851,998 |..... ....3,851,998 |....1,466,277 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A....... | A........ WELLS FARGO 03/20/2020.... | 03/19/2021.... ..53,983,952 | 2,304.92 O 1,662,706 2,711,144 ..2,711,144 | ...1,048,439 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [ A........ WELLS FARGO. 03/20/2020.... | 03/19/2021.... ..49,046,780 | 2,304.92 0 1,598,925 |.... o | 2,619,345 | . ...2,619,345 | ....1,020,420 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... NA........ A... WELLS FARGO. 03/20/2020.... | 03/19/2021.... ..82,596,837 | 2,304.92 ....... | ccooorrrerrienrrii [ e 2,849,501 | oo [ e 4,711,145 | ... ..4,711,145 | ...1,861,554 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS........... |N/A........ | A........ WELLS FARGO. 04/06/2020.... | 04/06/2021.... ..80,974,006 | 2,663.68 I 2,000,058 ..3417,684 | ... ...3,417,684 |....1,417,625 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS........... | N/A........ | A....... CITIBANK 04/06/2020.... | 04/06/2021.... ..31,315,791 532,368 |.... e [ 1,518,170 | ..1,618,170 | ....... 985,802 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... BNP PARIBAS NY 04/06/2020.... | 04/06/2021.... ..50,567,561 | 970.04 .......oo. | oo [ e VAIKY(R Y N B 3,008,025 |..... ....3,008,025 |....... 970,153 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... UBS SECURITIES 04/06/2020.... | 04/06/2021.... ....8,975,340 +.230,287 | oo | oo 230,287 (56,924) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BNP PARIBAS NY 04/06/2020.... | 04/06/2021.... ..28,661,021 JOO [ 636,689 1,184,800 | ..... ...1,184,800 | ....... 548,112 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A.... JP MORGAN CHASE 04/06/2020.... | 04/06/2021.... 21,450,126 | 69.06 .....occvv. [ o [ i 673,534 | ..oovviriiiennns | e 979,155 | | 979,155 | ....... 305,621 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO 04/06/2020.... | 04/06/2021.... IV 147,213 | 5360 c.ooooves [ o [ s AA37 | s | e 4,884 | | 4,884 747 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ BNP PARIBAS NY 04/06/2020.... | 10/06/2021.... ....7,344,308 | 2,663.68 .. 280,553 | oo [ v 410,674 | L | 410,674 | ... 130,121 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A...... [ A........ CHICAGO BOARD OF EXCHANGE... 04/06/2020.... | 04/06/2021.... | - ..80,416,756 | 2,663.68 1,496,649 | ..ooovvvrvviiiniens | 20000 2,268,452 | ... ....2,268,452 | ....... 771,803 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ........ | CHICAGO BOARD OF EXCHANGE. 04/06/2020.... | 04/06/2021.... ..95,626,112 | 2,663.68 .. 1,980,753 | | 03,014,200 | ....3,014,200 |....1,033,447 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 04/06/2020.... | 04/06/2021.... ..60,465,536 | 2,663.68 1,330,996 | .ovvvivnrrriiinnens | 202,030,715 | ....2,030,715 699,719 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ [ A........ CHICAGO BOARD OF EXCHANGE... 04/06/2020.... | 04/06/2021.... | - ..72,185,728 | 2,663.68 1,646,709 | ...coovvevvvriiinnens | crrrnnn2,513,667 | ... ...2,513,567 | ....... 866,858 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A cc.....| CHICAGO BOARD OF EXCHANGE. 04/06/2020.... | 04/06/2021.... ..87,783,691 | 2,663.68 .. 2,090,194 | .oovvviiirrriiens | 003,201,157 | ....3,201,157 |....1,110,962 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... CHICAGO BOARD OF EXCHANGE... 04/06/2020.... | 04/06/2021.... ..87,043,627 | 2,663.68 277142 | s | 00000....3,352,846 | ..... ....3,352,846 |....1,175,704 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... WELLS FARGO, 04/06/2020.... | 04/06/2021.... | . ..76,858,726 | 2,663.68 2,021,385 | .oorvvriiennrrins | 03,117,935 | ....3,117,935 |....1,096,551 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | WELLS FARGO 04/06/2020.... | 04/06/2021.... ..58,249,622 | 2,663.68 .. 1,619,340 | .o [ 200000..2,505,798 | ... ....2,505,798 886,459 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO 04/06/2020.... | 04/06/2021.... .44,336,414 | 2,663.68 1,330,092 | .ovvvverniiriniens | 002,089,707 | .. ...2,089,707 | ....... 739,614 0002

. | EQUITY INDEX PRODUCTS.......... | N/A....

EQUITY INDEX OPTIONS.. WELLS FARGO 04/06/2020.... | 04/06/2021.... | . ..58,089,657 | 2,663.68 1,824,015 | .o [ 20000.....2,853,006 | ..., ....2,853,095 | ...1,029,079 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A oo | WELLS FARGO 04/06/2020.... | 04/06/2021.... 93,702,460 | 2,663.68 ....... | .ccoooorrrrrrrrrriiiis | 1000 3,101,652 [ oo | 4,867,403 ...4,867,403 |....1,765,852 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A....... | A........ WELLS FARGO 04/20/2020.... | 04/20/2021.... ..58,495,629 | 2,823.16 ....... [ ccocvvrirrrennerririis | 1000 1,362,948 [ oo | 1000000..2,306,072 | ... ...2,306,072 | ....... 943,124 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... | A........ CITIBANK 04/20/2020.... | 04/20/2021.... 24,453,172 | 2,823.16 .. 364,352 | oo [ 1,242,808 | ...1,242,808 | ...... 878,455 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A coueene | JP MORGAN CHASE 04/20/2020.... | 04/20/2021.... 39,843,749 | 976.79. 1,593,750 | oovvveienerviiiniens | 2,193,071 | 599,321 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A...... | A........ UBS SECURITIES 04/20/2020.... | 04/20/2021.... ...6,274,755 | 488.21. JOO [ 197,655 | .ooovvvviinecriin [ e 150,450 | oo | .. 150,450 | ... (47,205) 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS........... | N/A........ | A....... BNP PARIBAS NY 04/20/2020.... | 04/20/2021.... ..23,083,172 | 159.70 .......... 526,296 | .....ccooonvrvviinnens | wevviennnn861,505 | s | .....861,505 | ... 335,209 0002

EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS
EQUITY INDEX OPTIONS.. ... | EQUITY INDEX PRODUCTS...
EQUITY INDEX OPTIONS.............ccoccoe EQUITY INDEX PRODUCTS

N/A . | JP MORGAN CHASE 04/20/2020.... | 04/20/2021.... 15,725,062 | 73.33
WELLS FARGO. 04/20/2020.... | 04/20/2021.... s 153,889 | 54.91...

MERRILL LYNCH 04/20/2020.... [ 10/20/2021.... | cvvvvvvvvennnns L1543 111 | 282316 i | s | s 303,308

22,828 0002.
10 0002.
....... 113,834 0002
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Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged Items| Exposure Entity end (b)
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 04/20/2020.... | 04/20/2021.... .48,964,401 | 2,823.16 ....... | ccoovrrvereinerrii [ s 573,459 | ccovvviiicriiin . 797,609 || 797,609 | ... 224,149 0002

. | EQUITY INDEX PRODUCTS.......... | N/A....

EQUITY INDEX OPTIONS.. . A... CHICAGO BOARD OF EXCHANGE... 04/20/2020.... | 04/20/2021.... ..45,959,888 | 2,823.16 ....... 869,073 . 1,232,262 | ..... ...1,232,262 363,189 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... NA........ A... CHICAGO BOARD OF EXCHANGE... ........cccoovrvvvunnes 04/20/2020.... | 04/20/2021.... ..64,351,602 | 2,823.16 ....... | ccooerrrerrieerriin [ e 1,339,253 | .ovvvevviinnens | e 1,899,127 | ..... ....1,899,127 550,874 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccooomrrviunnes 04/20/2020.... | 04/20/2021.... ..45,452,876 | 2,823.16 IS0 1,009,537 ..1,428,726 | ..... 1428726 | ...... 419,189 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ [ A........ BARCLAYS 04/20/2020.... | 04/20/2021.... ..50,058,175 | 2,823.16 I 1,150,837 |.... e [ oo 1,631,048 | .. ...1,631,048 |....... 480,210 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE.. .....cccooovvvvuvveeeas 04/20/2020.... | 04/20/2021.... ..59,568,676 | 2,823.16 ....... | ccooorrrerrenrriin [ 1,430,246 2,032,058 |..... ...2,032,068 |....... 601,812 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... WELLS FARGO, 04/20/2020.... | 04/20/2021.... ..68,997,422 | 2,823.16 I 1,752,534 | .ovvrvviiinens | 02,485,257 | ... ...2,485,257 | ....... 732,723 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... WELLS FARGO, 04/20/2020.... | 04/20/2021.... .| 62,894,427 | 2,823.16 I 1,672,992 | oo [ 102,384,961 | ...2,384,961 | ....... 711,969 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 04/20/2020.... | 04/20/2021.... ..53,546,878 | 2,823.16 ....... | ccoccevrrrrrrrrrrciiins | e 1,520,731 | oo [ 2,172,408 | e ..2,172,408 | ....... 651,676 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... WELLS FARGO 04/20/2020.... | 04/20/2021.... ..70,524,463 | 2,823.16 IO [ 2,186,258 | .....cccoommmnrrrrrirns | creeennnn 3,126,663 | ... ....3,126,663 | ....... 940,404 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... | N/A.... BARCLAYS 04/20/2020.... | 04/20/2021.... .| ..68,967,557 | 2,823.16 SOOIV 2,331,103 | oo | 3,341,142 | L ....3,341,142 | ....1,010,039 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... NA........ A... WELLS FARGO 05/06/2020.... | 05/06/2021.... ..72,383,159 | 2,848.42 ... | ccoooovveceeren [ 1,534,523 | .oovvirviiiiens | 002,582,044 | L ...2,582,044 | ....1,047,521 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A....... | A........ MORGAN STANLEY. 05/06/2020.... | 05/06/2021.... ..30,105,542 | 2,848.42 .. 406,425 | ...ccooovvvviinnnnrins | e 852,724 | L | L 852,724 | ....... 446,299 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [ A........ CREDIT SUISSE 05/06/2020.... | 05/06/2021.... ... |..46,066,031 | 978.39 . 0 1,824215 | oo | 002,521,819 | L ..2,521,819 | ... 697,604 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... NA........ A... UBS SECURITIES 05/06/2020.... [ 05/06/2021.... | cvvvvvvrrnnnres 18,240,168 | 48717 ..o | e [ e 248,853 | ..o [ 215,278 | | 215,278 (33,575) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS........... |N/A........ | A........ SOCIETE GENERALE 05/06/2020.... | 05/06/2021.... ..27,584,985 | 158.95 .....oov. | v [ s 573,768 | ovvvvvererriiinnns | eerrreennnn 991,366 | oons | e 991,366 |....... 417,598 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS........... | N/A........ | A....... BNP PARIBAS NY 05/06/2020.... | 05/06/2021.... ... | 16,775,244 528,420 | .ovvvvivenerriiinnns | cerviennnn 862,478 | | 662,478 | ....... 134,058 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... BARCLAYS 05/06/2020.... | 05/06/2021.... | cvvvvvvvnrrrens | wovenee 209,848 S5 414 | o [ e 6,937 | 6,937 | .oevveen. 1,523 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... MERRILL LYNCH 05/06/2020.... | 11/05/2021.... o |..9,813,324 | 2,848.42 266,922 | ...ooovoenerrnnns | e 358,364 | | 358,364 | ......... 91,441 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... .......cccccoovvuu 05/06/2020.... | 05/06/2021.... ... |..61,995495 | 2,848.42 725,949 | oo [ e 968,747 | | 968,747 | ....... 242,798 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A.... MORGAN STANLEY 05/06/2020.... | 05/06/2021... | cvvvvvervnnnnes 100,665,609 | 2,848.42 .......| coooovverrcivienrnins | e 1,731,448 | oo | 2000 2,345918 | ..2,345918 | ... 614,470 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... ........ccccoovvuuuunae 05/06/2020.... | 05/06/2021.... ..66,368,186 | 2,848.42 1,288,354 | ..occoorrrvrvvviiin [ e 1,748,733 | L LA1748,733 460,378 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ MERRILL LYNCH 05/06/2020.... | 05/06/2021.... ..58,862,922 | 2,848.42 1,230,026 | ..ccooorrrrrrriis | e 1,684,521 | L ....1,684,521 | ....... 454,495 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A...... [ A........ MORGAN STANLEY. 05/06/2020.... | 05/06/2021.... | - ..57,569,393 | 2,848.42 1,347,124 | i [ 0 1,843,172 | L 1,843,172 | L 496,048 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ....... | MORGAN STANLEY 05/06/2020.... | 05/06/2021.... 67,172,079 | 2,848.42 .. 1652433 | | 2000 2,276,692 | ....2,276,692 24,259 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......cccoomvrvvunnes 05/06/2020.... | 05/06/2021.... ..73,345,009 | 2,848.42 1,915,088 | ..oovoierrvviiiniens | 2,623,119 | L 2,623,119 | ... 708,031 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ [ A........ MORGAN STANLEY. 05/06/2020.... | 05/06/2021.... | - ..61,669,300 | 2,848.42 1,695,906 | ...oooovvrnvriiinnens | e 2,343,471 | . 2,343 471 | 647,565 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ... | MORGAN STANLEY. 05/06/2020.... | 05/06/2021.... ..62,171,990 | 2,848.42 .. 1,802,988 | ....ooovenrvriiinnnns | c0rrnnn2,501,062 | .. ....2,501,062 98,064 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... MORGAN STANLEY. 05/06/2020.... | 05/06/2021.... 71,594,944 | 284842 ....... 2,255,241 | oo | 003,118,072 | 3,118,072 | .. 862,831 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... CITIBANK 05/06/2020.... | 05/06/2021.... | - ..84,473,948 | 2,848.42 I 2,901,680 | ..covvrviiercrriiins | 4,061,145 | ....4,051,145 | ....1,149,464 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | WELLS FARGO 05/20/2020.... | 05/20/2021.... ..65,215,808 | 2,971.61 .. 1,421,705 | oo [ 200 2,157,327 | 2,157,327 735,623 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... | N/A.... CITIBANK 05/20/2020.... | 05/20/2021.... ..25,675,205 | 2,971.61 B I 364,588 | .....ccooovvviiiinins | cevvernnn.850,838 | s | 850,838 |....... 486,250 0002

. | EQUITY INDEX PRODUCTS.......... | N/A.... i . 1,609,065

EQUITY INDEX OPTIONS.. WELLS FARGO 05/20/2020.... | 05/20/2021.... | . .40,026,500 | 987.23 .......... | ccovevvsrrrnrrrrvirnins | 00000 1,609,085 [ oo | 01,975,420 ..1,975420 | ....... 366,355 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ... | UBS SECURITIES 05/20/2020.... | 05/20/2021.... ..7,186,678 | 488.95. 214,882 | ..oovvvccviicennenenns | v 176,964 76,964 37,918) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A....... | A........ SOCIETE GENERALE 05/20/2020.... | 05/20/2021.... ..22,458,154 | 164.65 . 473,868 | ....coooovvviiinrnrins | o 101,455 | | 701,455 | ....... 227,587 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... | A........ BARCLAYS 05/20/2020.... | 05/20/2021.... ..16,078,754 | 72.86 ... 524,168 | ...ooovivereviiiinens | eereieennnn865,126 | s | 655,126 | ....... 130,958 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A oo | WELLS FARGO 05/20/2020.... | 05/20/2021.... 264,778 | 57.78 8,367 8,540 |..... 8,540 172 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A...... | A........ CHICAGO BOARD OF EXCHANGE... .......cccoomrrvuunnes 05/20/2020.... | 11/19/2021.... 731,864 | 297161 s | e [ 201,898 | ..ocoionrrvvieneniins [ cornieenien 254,167 | ... | cooeeee 254,167 | ......... 52,269 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS........... | N/A........ | A....... CHICAGO BOARD OF EXCHANGE... 05/20/2020.... | 05/20/2021.... ..63,889,615 | 2,971.61 JOO [ 754,740 942,710 | | e 942,710 | ....... 187,970 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE... 05/20/2020.... | 05/20/2021.... ..73,691,019 | 2,971.61.. ...1,290,610 1,632,071 |..... ....1,632,071 341,462 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... BNP PARIBAS NY 05/20/2020.... | 05/20/2021.... ..57,053,637 | 2,971.61 1,123,957 ...1,430,610 | ... ....1,430,610 | ....... 306,654 0002

EQUITY INDEX OPTIONS.............ccoccoe EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .....cccoovvvvvvvveeees 05/20/2020.... | 05/20/2021.... | cevvvvvvsnnnnns 64,186,776 | 2,971.61 ...cc. | oo | e 1,368,018 | ..o [ o 1,749,665 | ..... ..1,749,665 | ....... 381,647 0002
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Current Year Hedge

Type(s) Initial Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness

of Date of Strike Price, Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception

Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index Premium Current Year Book/Adjusted d Increase Change in Value of Potential | Reference | and at Year-

Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration Amount Received (Paid) (Received) Paid Income Carrying Value e (Decrease) B./A.CV. Hedged tems| Exposure Entity end (b)

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... ......ccccouevimnenns 05/20/2020.... | 05/20/2021.... ..44,488,623 | 2,971.61 1,054,935 ...1,357,642 | ..... 302,707 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A WELLS FARGO 05/20/2020.... | 05/20/2021.... ..55,359,287 | 2,971.61 1,389,518 ..1,789,025 | ..... 399,507 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A..... WELLS FARGO 05/20/2020.... | 05/20/2021.... ..68,129,632 | 2,971.61 1,798,622 2,323,872 | ..... 2,323,872 | ....... 525,250 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... WELLS FARGO 05/20/2020.... | 05/20/2021.... ..60,229,439 | 2,971.61 1,686,424 ...2,183,416 | .... ...2,183,416 | ....... 496,991 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A.... WELLS FARGO 05/20/2020.... | 05/20/2021.... ..55,026,858 | 2,971.61 1,623,292 2,112,110 | ... 22,112,110 | 488,817 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... BARCLAYS 05/20/2020.... | 05/20/2021.... ..59,633,867 | 2,971.61 1,932,137 | e 2,520,341 | ..... 2,520,341 | ....... 588,204 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... BARCLAYS 05/20/2020.... | 05/20/2021.... ..50,849,520 | 2,971.61 1,723,799 2,255,930 | ..... 532,131 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A.... BARCLAYS 05/20/2020.... | 05/20/2021.... . |.40,786,230 | 2,971.61 1476462 | ..o 1,937,182 | ..... ..1,937,182 | ... 460,721 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... WELLS FARGO 06/05/2020.... | 06/06/2021.... ..64,670,759 | 3,193.93 ...... 1377487 | i 1,613,788 | ..... ...1,613,788 | ....... 236,301 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MORGAN STANLEY 06/05/2020.... | 06/06/2021.... .23,101,852 | 3,193.93 ....... 360,389 333,172 |.....|......333,172 | ....... (27,217) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... WELLS FARGO. 06/05/2020.... | 06/06/2021.... . |.46,349,788 | 1,009.02........ 1,830,817 | oo 1,725,723 | ..... LGA1725723 (105,093) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A UBS SECURITIES 06/05/2020.... | 06/06/2021.... ...1,795578 233,867 | .oovvvrerrreniries | ceeeennn 154,734 | ] 154,734 ] (79,133) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A UBS SECURITIES 06/05/2020.... | 06/06/2021.... ..26,941,364 549,603 | ....cooovverrrerii [ cerreeen 978,716 | s [ 978,716 | ... 429,113 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A WELLS FARGO 06/05/2020.... | 06/06/2021.... ..18,029,482 S57, 111 | oo | v 362,037 | o [ ... 362,037 | ... (195,074) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A WELLS FARGO 06/05/2020.... | 06/06/2021.... 370,412 8,964 | ...oovirrieriins | e 138 | | el 7138 (1,826) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 12/06/2021.... ...9,581,790 | 3,193.93 268,393 | ..o [ e 307,783 | e 39,391 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... ..64,197,993 | 3,193.93 758,256 836,825 |....|.....836,825 | ........ 78,569 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE 06/05/2020.... | 06/06/2021.... 52,792,616 | 3,193.93 ...... 913,960 | ..ocvvvirins 1,019,939 | .... ...1,019,939 | ... 105,979 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... .49,035,245 | 3,193.93 912,625 ..1,023,147 | ... 21,023,147 110,522 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... ..72,821,604 | 3,193.93 1,435,355 ...1,608,975 | ..... ...1,608,975 |...... 173,619 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE 06/05/2020.... | 06/06/2021.... ..61,323,456 | 3,193.93 ...... 1,288,400 1,448,573 | ..... ... 1,448,573 | ... 160,173 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... ..61,507,852 | 3,193.93 1,439,981 ...1,620,361 | ..... ...1,620,361 | ....... 180,380 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... ..69,909,308 | 3,193.93 1,727,506 ...1,946,365 | ..... ...1,946,365 | ...... 218,859 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... | . ..57,490,740 | 3,193.93 1,489,575 ...1,686,075 |..... ...1,686,075 |....... 196,499 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... ..88,791,254 | 3,193.93 .. 2,460,416 2,787,193 | ..... L.2,787,193 | ....... 326,777 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... 53,977,417 | 3,193.93 1,538,985 LG1741,730 202,745 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... | . ..47,908,950 | 3,193.93 ....... 1,437,813 | oo | e 1,628,571 | ..... ..1,628,571 | ....... 190,759 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ....... | CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... ..86,236,110 | 3,193.93 .. 2,829,443 3,222,029 |..... 392,586 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... .46,311,985 | 3,193.93 ....... 1,630,731 | oo | v 1,858,052 | ..... ...1,868,052 | ...... 227,321 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... WELLS FARGO 06/19/2020.... | 06/20/2021.... | . ..63,242,419 | 3,097.74 ....... 1,403,982 | ..o | e 1,828,450 |..... ...1,828,450 | ....... 424,468 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CITIBANK 06/19/2020.... | 06/20/2021.... ..23,830,709 | 3,097.74 .. 321,715 599,178 | ..... 77,463 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO. 06/19/2020.... | 06/20/2021.... ..40,381,613 | 997.22. 1,607,188 | ..oovvverecrrrerrirne | wveenen 1,807,159 | .ol [ ...1,807,159 | ....... 199,971 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... UBS SECURITIES 06/19/2020.... | 06/20/2021.... | . ...6,352,197 | 490.61. 189,931 | .ovvvvvvrecrivenns [ everennn. 153,656 | ... (36,275) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS .cee.. | SOCIETE GENERALE 06/19/2020.... | 06/20/2021.... ..22,760,334 | 164.03. 466,588 | .....ccoooviiinnniiins [ 894,623 | ... 228,036 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A BARCLAYS 06/19/2020.... | 06/20/2021.... 218,853,239 | 79.75 oo | e [ e 603,304 | ...ccoovvreriirinin | veren.528,088 | ... | .......528,088 | ....... (75,216) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... WELLS FARGO 06/19/2020.... | 06/20/2021.... 632,711 | 61.04 ... 16,450 | ..cooorrvviinnrrins [ e 16,891 | 440 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE. 06/19/2020.... | 12/20/2021.... 9,912,768 | 3,097.74 .. 278,637 | ..oovvvveriinrririns | e 336,937 | e .58,300 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... 153,281,128 | 3,007.74 ..o | oo [ e 634,580 | ...oovvrreriiieni [ e 739,136 | e [ 1. 739,136 | e 104,556 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... ..56,808,681 | 3,007.74 ....... | coveeeveinriienis [ e 994,770 | oo [ e 1,171,166 | s [ 101,171,166 | 176,395 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE. 06/19/2020.... | 06/20/2021.... ..57,308,190 | 3,097.74 .. 1,146,892 | | 001,362,855 205,963 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... .1..79,798,474 | 3,097.74 1,724,497 | oo | 2,041,641 | [..2,041,641 | 317,144 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 06/19/2020.... | 06/20/2021.... ..66,196,989 | 3,097.74 ....... 1,536,552 | ..oovvvevviriiienins | e 1,828,771 | | 11,823,771 | 287,219 0002
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

Type(s) Cost of Initial Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness

Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential | Reference | and at Year-

Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged Items| Exposure Entity end (b)

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... ..49,563,840 | 3,097.74 PO I 1,234,627 .. 1,462,313 | ... 1,462,313 | ... 227,687 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... ..66,601,410 | 3,097.74 B 1,765,670 | cooovvveerrirerins | e 2,094,195 | ... ..2,094,195 | ... 328,525 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... CHICAGO BOARD OF EXCHANGE 06/19/2020.... | 06/20/2021.... ..63,503,670 | 3,007.74 ....... | cooverereereriieeis [ e 1,804,291 | oo | 202,139,478 | ... ...2,139,478 335,187 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... .46,775,874 | 3,007.74 JOO 1,389,716 ....1,650,465 | ..... ...1,650,465 | ....... 260,749 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... ..54,210,450 | 3,007.74 B 1,751,648 ...2,084,089 |..... ...2,084,089 | ....... 332,441 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 06/19/2020.... | 06/20/2021.... 291,387,213 | 3,007.74 cooo. | oo [ 3,207,691 | oo [ e 3,826,975 | ..... ...3,826,975 | ....... 619,284 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ WELLS FARGO 07/06/2020.... | 07/06/2021.... ..68,318,921 | 3179.72 cccoo. | oo [ 1,516,680 | ..o | e 1,777,338 | ..... LATT7,338 260,658 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CITIBANK 07/06/2020.... | 07/06/2021.... ..20,927,536 | 3,179.72 ....... 336,933 537,489 | ... | ... 537,489 | ... 200,556 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO 07/06/2020.... | 07/06/2021.... .40,322,529 | 1,005.73 ....oo. | v [ o 1,624,998 | ...ooooovrienens | v 1,642,309 | ..... .. 1,642,309 | ......... 17,311 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... UBS SECURITIES 07/06/2020.... | 07/06/2021.... ...8,276,555 | 492.09. SO I 246,641 192,695 || e 192,695 (53,946) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... UBS SECURITIES 07/06/2020.... | 07/06/2021.... .|..26,924,883 | 167.98 . B I 557,347 736,622 | ... | et 736,622 | ....... 179,275 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A UBS SECURITIES 07/06/2020.... | 07/06/2021.... 120,582,640 | 80.34 .....oovves | cerereriernirenis [ e 807,231 | covooeereriieniis [ cereiienians 537,334 | ... | oo 537,334 |........ (69,897) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BARCLAYS 07/06/2020.... | 07/06/2021.... B 725,789 19,596 | .oooverriieriiins | e 177 || 17,117 (2,479) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......cccocvunnenns 07/06/2020.... | 01/06/2022.... ...6,359,440 | 3,179.72 .. renenn201,028 232,586 |..... 232,586 | ......... 31,558 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A BARCLAYS 07/06/2020.... | 07/06/2021.... 164,925,412 | 3179.72 coooooo | oo [ e TT9,754 | oo [ e 854,766 |.....| ... 854,766 | ........ 75,011 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... .53,814,518 | 3,179.72 947,831 ...1,061,235 | ... ..1,051,235 | ... 103,403 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..63,513,808 | 3,179.72 B 1,277,463 ...1,419,646 | .... 1,419,646 | ... 142,184 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE 07/06/2020.... | 07/06/2021.... 156,812,961 | 3179.72 cccoo. | e [ 1,233,453 | ..o | e 1,375,602 | ..... ..1,375,602 | ....... 142,149 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..76,122,859 | 3,179.72 1,736,476 ....1,937,006 | ..... ....1,937,006 |...... 200,529 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..74,457,820 | 3,179.72 1,802,698 ....2,008,736 | ..... ....2,008,736 | ....... 206,039 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... .....cccccommvinnenns 07/06/2020.... | 07/06/2021.... 51,829,436 | 3,179.72 1,322,324 | .o | e 1,477,176 | ..... LAATTATE |, 154,852 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... BNP PARIBAS NY 07/06/2020.... | 07/06/2021.... ..47,893,957 | 3,179.72 1,259,611 ...1,408,535 | ... ...1,408,535 | ....... 148,924 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... ......cccouevimnenns 07/06/2020.... | 07/06/2021.... .46,741,884 | 3,179.72 1,281,313 ..1,431,025 | ... ..1,431,025 | ... 149,712 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......cccocvinnenns 07/06/2020.... | 07/06/2021.... | . ..50,557,548 | 3,179.72 1,421,208 ...1,593,360 |..... ...1,593,360 | ....... 172,152 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ... | MORGAN STANLEY 07/06/2020.... | 07/06/2021.... ..55,302,406 | 3,179.72 .. ...1,697,784 1,907,389 | ..... ...1,907,389 09,605 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... ......cccocvuinenns 07/06/2020.... | 07/06/2021.... 52,147,408 | 3,179.72 1,768,480 | ..oovvveriierins | e 1,994,922 | ..1,994,922 | ... 226,442 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......cccccoovunnenns 07/06/2020.... | 07/06/2021.... | . .59,778,736 | 3,179.72 2,146,851 | ..o [ 202,421,893 | . ..2,421,893 | ... 275,042 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A e | MERRILL LYNCH 07/20/2020.... | 07/20/2021.... ..59,434,749 | 3,251.84 .. 1,283,791 | oo | e 1,334,809 | 1,334,809 .51,019 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CITIBANK 07/20/2020.... | 07/20/2021.... .18,504,367 | 3,251.84 294219 | oo [ e 342,547 | L | 342,547 | ........ 48,328 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ JP MORGAN CHASE 07/20/2020.... | 07/20/2021.... | . ..31,529,855 | 1,014.76 .. B 1,280,112 | oo | e 1,168,005 | ...1,168,005 |..... (122,018) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A UBS SECURITIES 07/20/2020.... | 07/20/2021.... ..5,770,110 | 493.52 . 171,372 [ e | e 129,181 | 29,181 42,191) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... UBS SECURITIES 07/20/2020.... | 07/20/2021.... 124,210,703 | 170.94 ..oovovon | coverriernirenens [ e 496,309 | ..oovvveevrrrecrirnes | cerrereenn 573,089 | | s 573,069 | ......... 76,759 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... UBS SECURITIES 07/20/2020.... | 07/20/2021.... | . 215,196,928 | 7812 ..o | v | e 882,232 | s | e 438,870 | | 438,870 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ceeee. | JP MORGAN CHASE 07/20/2020.... | 07/20/2021.... 730,893 | 63.82 ..o | e | e 18,857 | | e 14,840 14,840 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... ......ccccoourimnenns 07/20/2020.... | 01/20/2022.... ..4,227392 | 3,251.84 .. . ..148,996 | ... ... 148,996 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... 07/20/2020.... | 07/20/2021.... 61,784,960 | 3,251.84 ....... | coveeveriieriiecnis [ e 735,949 | oo [ e 773461 | ... .. 773,461 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE... 07/20/2020.... | 07/20/2021.... ..53,498,964 | 3,251.84 .. 936,840 992,104 |..... 992,104 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ WELLS FARGO 07/20/2020.... | 07/20/2021.... ..67,854,353 | 3,251.84 ....... | cooveeericrcricenis [ e 1,357,087 | oo | v 1,438,439 | .... ...1,438,439 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccoouervuuunnne 07/20/2020.... | 07/20/2021.... ..58,731,554 | 3,251.84 1,269,223 ...1,345918 | ... ...1,345918 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | WELLS FARGO 07/20/2020.... | 07/20/2021.... ..69,867,402 | 3,251.84 .. ....1,599,964 1,700,296 | ..... ....1,700,296 00,332 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 07/20/2020.... | 07/20/2021.... 1..71,257,113 | 3,251.84 . 1,703,045 ..1,814,493 | ... ..1,814,493 | ... 111,448 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS WELLS FARGO 07/20/2020.... | 07/20/2021.... | cvoovvvrvirns ..65,053,384 | 3,251.84 ....... | ccooovvvercrecrniiins | o 1,645,851 | ..ovvooveviienens | o 1,747,614 | ..... LATATB14 | 101,764 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BNP PARIBAS NY 07/20/2020.... | 07/20/2021.... ..49,505,337 | 3,251.84 PO I 1,301,990 ...1,384,997 | ... ....1,384,997 83,007 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ WELLS FARGO 07/20/2020.... | 07/20/2021.... .1..55,120,902 | 3,251.84 N 1,504,801 ...1,603,033 |..... ...1,603,033 98,233 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... WELLS FARGO 07/20/2020.... | 07/20/2021.... 44,613,144 | 3251.84 .ooo.. | e [ 1,418,698 | ....oovoriirrinns | e 1515444 | ... ...1,515,444 96,747 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ WELLS FARGO 07/20/2020.... | 07/20/2021.... ..62,870,502 | 3,251.84 SO O 2,175,319 2,335,309 |..... 2,335,309 | ....... 159,990 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ MERRILL LYNCH 08/06/2020.... | 08/06/2021.... .1..78,970,394 | 3,349.16 B 1,679,700 | cooovvveriirniins | v 1,469,989 | ..... ..1,469,989 | ...... (209,711) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CITIBANK 08/06/2020.... | 08/06/2021.... | vveovvvvverns ..23,044,424 | 3,349.16 ....... 359,493 407,944 | ... | ... 407,944 | ......... 48,451 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CREDIT SUISSE 08/06/2020.... | 08/06/2021.... L37,737479 | 1,027.86 .o [ s [ e 1,513,261 | oo | e 1,187,496 | ... ...1,187,496 (325,765) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ UBS SECURITIES 08/06/2020.... | 08/06/2021.... .|....7,5689,554 | 496.79 . 223,892 150,837 | ... | vevene. 150,837 |........ (73,055) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... SOCIETE GENERALE 08/06/2020.... | 08/06/2021.... | vveovvvvverns ..30,402,510 | 193.89 ....coovv. [ vvrnvvervreerniiins [ eerrenneDTT,046 [ i [ e 287,541 | L | 287,541 | ...... (290,105) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... UBS SECURITIES 08/06/2020.... | 08/06/2021.... 219,868,717 | 8171 v | ceveevereenerinenens [ 0000eene800,049 | oo | e 489,145 | | 489,145 | ...... (110,904) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO. 08/06/2020.... | 08/06/2021.... | cevveevvnrrinens [ eveeed 677,693 | 63.89 ....ocooees | cvvvvnnrriicineniins | wiiennnnn 17,620 | v [ i 13,876 [ [ 13,876 (3,744) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......cccccouerimnenns 08/06/2020.... | 02/04/2022.... | ..oovvvvvvnnes ..9,377,648 | 3,349.16 ....... | s [ 0000000303,000 | oo | e 309,776 | 309,776 6,777 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... ..96,790,724 | 3,349.16 SO [P 1,152,651 | cooovvvveriirerins | e 1,103,636 | ... ...1,103,636 |........ (49,015) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... .1..58,016,971 | 3,349.16 N 1,015,883 | ..oovvverivininns | e 975,676 | | 975,576 |........ (40,307) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......ccccooviinenns 08/06/2020.... | 08/06/2021.... ..93,922,184 | 3,349.16 ....... | e [ e 1,870,056 | ..o | v 1,802,533 | ..... ...1,802,533 |........ (67,523) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......cccoouevvuvunnne 08/06/2020.... | 08/06/2021.... o | 45,320,695 | 3,349.16 ....... | coovoreinriens [ e 947,563 | ..oooovirinniis [ e 917,105 | ... | ....... 917,105 (30,459) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ MORGAN STANLEY. 08/06/2020.... | 08/06/2021.... . 108,132,119 | 3,349.16 ....... 2,323,759 2,244.207 | ..... 2,244.207 | ........ (79,462) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccoouvvuuunnne 08/06/2020.... | 08/06/2021.... | vvvovvvrvverns ..79,249,368 | 3,349.16 ....... | cooveeereeeicenns [ 1,807,673 | ..o | e 1,747,054 | ..... L ATA7,054 (60,618) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 08/06/2020.... | 08/06/2021.... .49,232,652 | 3,349.16 JOO I 1,162,389 ..1,123,158 | ... ..1,123,158 ... (39,231) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CREDIT SUISSE 08/06/2020.... | 08/06/2021.... ..73,564,986 | 3,349.16 B . 1,846,481 ...1,790,343 | ... ...1,790,343 (56,138) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A MERRILL LYNCH 08/06/2020.... | 08/06/2021.... ..60,564,791 | 3,349.16 ....... | cooocvverirecrniiens [ e 1,603,756 | ..oovvvercrirenrire | crvveeees 1,550,056 | ..... ....1,550,056 |........ (53,699) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... BNP PARIBAS NY 08/06/2020.... | 08/06/2021.... .|..59,594,454 | 3,349.16 JOO I 1,716,320 ...1,672,807 |..... ...1,672,807 |........ (43,513) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. WELLS FARGO. 08/06/2020.... | 08/06/2021.... ..45,285470 | 3,349.16 JOO I 1,494,420 ...1,456,674 | ... ...1,456,674 |....... (37,746) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ MERRILL LYNCH 08/06/2020.... | 08/06/2021.... | . ..47,007,989 | 3,349.16 N 1,638,699 | ...cooovvvrrirerins | e 1,600,342 | .. ....1,600,342 (38,356) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ..ceeee. | WELLS FARGO. 08/20/2020.... | 08/20/2021.... 59,774,481 | 3,385.51 .. 1,285,151 | oo | 01,021,224 | 1,021,224 ..(263,927) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ UBS SECURITIES 08/20/2020.... | 08/20/2021.... 19,781,279 | 3,385.51 310,566 | ..ooovvveriieriins [ e 264,413 | L | L 264,413 |........ (46,153) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ JP MORGAN CHASE 08/20/2020.... | 08/20/2021.... | . ..32,405,544 | 1,035.56 .. B 1,357,792 | oo | e 937,714 | | 937,714 |...... (420,078) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . UBS SECURITIES 08/20/2020.... | 08/20/2021.... ..6,025,194 | 495.86 . 178,346 | ..o [ e 128,782 | 28,782 49,564) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ UBS SECURITIES 08/20/2020.... | 08/20/2021.... ..27,5681,103 | 183.50 . 564,388 | ...coovveriienis [ e 389,440 | L | L 389,440 |...... (164,948) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BARCLAYS 08/20/2020.... | 08/20/2021.... | . .17,826,498 | 81.19... 522,317 | oo [ e 446,388 | L | L 446,388 |........ (75,929) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | JP MORGAN CHASE 08/20/2020.... | 08/20/2021.... 695,230 | 64.75 AT3M | e 13,739 | (3,572) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... .....cccccomurunnenns 08/20/2020.... | 02/18/2022.... ...1,786,673 | 3,385.51 .. 257,034 | s | v 255,575 | 255,575 |......... (1,460) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... | . ..65,340,343 | 3,385.51 ....... | cooveevvervnenrnicins [ oo 778,255 [ s [ e 719,780 | i | 719,780 ) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 08/20/2020.... | 08/20/2021.... 138,171,953 | 3,385.51 ....oo. | coovevvvevneerriiiens [ e00eenn064,601 [ i | n..620,462 | . 620,462 ) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... . 168,674,321 | 3,385.51 ....c.. | cevvvvvvenrcviinnnnns | 001,346,790 | i | 1000 1,256,570 | ...1,256,570 |........ (90, 220) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..35,068,883 | 3,385.51 ....... | coreererieriiienis [ e 733,322 685,913 | ... 685,913 |...... (47,409) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 08/20/2020.... | 08/20/2021.... 92,424,423 | 3,385.51 .. ....1,988,008 1,854,060 | ..... ..1,854,060 |...... (134,038) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... . 161,439,326 | 3,385.51 1,401,442 | ..o | 101,308,963 | ... ....1,308,963 (92,480) 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..74,766,486 | 3,385.51 1,780,303 | ..ooovvveriieni | e 1,666,693 | ... ...1,666,693 |...... (113,610) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... .41,303,222 | 3,385.51 .. 21,061,938 | | 991,295 | L 991,295 70,644) 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... 51,121,201 | 3,385.51 . 1,416,593 | ..covvviviinins | 201,325,229 | L ..1,325229 | ... (91,364) 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 08/20/2020.... | 08/20/2021.... | cvvovvvvverns ..55,183,813 | 3,385.51 ....... | v | o 1,705,862 | ...oovovevvvrrisnens | cvvennn 1,699,200 | ... ...1,599,200 | ...... (106,662) 0002
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1 2 4 5 6 7 10 14 15 16 18 20 21 22 23
Hedge

Type(s) c Total Foreign Adjustment to Credit | Effectiveness

of Date of Strike Price, 0 Exchange Carrying Quality of | at Inception

Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or Rate of Index Book/Adjusted d Change in Value of Potential | Reference | and at Year-

Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration Received (Paid) Carrying Value e Fair Value B./A.CV. Hedged tems| Exposure Entity end (b)

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A WELLS FARGO. 08/20/2020.... | 08/20/2021.... 3,385.51 ...2,031,107 | ..... ...2,031,107 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A BARCLAYS 09/04/2020.... | 09/03/2021.... 3,426.96 | e 1,056,175 | ... ...1,056,175 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A..... CITIBANK 09/04/2020.... | 09/03/2021.... 3/426.96 ....... [ coovrrreeienreriinns [ e 316,447 | i [ i 256,511 |..... 256,511 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... WELLS FARGO 09/04/2020.... | 09/03/2021.... 1,039.23 oot | o [ 0000 1,683,426 | oo | e 1,115,113 | 1,115,113 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A.... UBS SECURITIES 09/04/2020.... | 09/03/2021.... 49541 . L A85.917 || 185,917 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... UBS SECURITIES 09/04/2020.... | 09/03/2021.... 559,321 | ..... 559,321 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... UBS SECURITIES 09/04/2020.... | 09/03/2021.... 538,911 |..... 538,911 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A.... WELLS FARGO 09/04/2020.... | 09/03/2021.... | «vvoevvverrrenis | eereen 711,897 | 6452 oo | e el T8 i | s 12,823 | | 12,823 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE 09/04/2020.... | 03/04/2022.... 342696 ....... 225257 |..... 225,257 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... 3/426.96 ....... [ oo [ 001,108,991 [ [ 960,191 | ... | ..o.o.. 960,191 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... 342696 ....... 743,086 | ... | ... 743,086 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE 09/04/2020.... | 09/03/2021.... 3,426.96 ....... | coovreererienenienes | 1,083,698 [ o [ e 940,317 | .cce | v 940,317 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A MORGAN STANLEY 09/04/2020.... | 09/03/2021.... 3,426.96 ..1,343,.841 | ... ...1,343,841 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE 09/04/2020.... | 09/03/2021.... 3,426.96 ...1,155,853 | ..... ....1,155,853 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE 09/04/2020.... | 09/03/2021.... 3,426.96 855,943 |..... 855,943 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... MORGAN STANLEY. 09/04/2020.... | 09/03/2021.... 3,426.96 ...1,016,187 | ..... ...1,016,187 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE 09/04/2020.... | 09/03/2021.... 3,426.96 ...1,013,350 | ..... ...1,013,350 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... MORGAN STANLEY. 09/04/2020.... | 09/03/2021.... 3,426.96 1,113,039 | .... ...1,113,039 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE 09/04/2020.... | 09/03/2021.... 3,426.96 ...1,092,263 | ..... ....1,092,263 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... MORGAN STANLEY 09/04/2020.... | 09/03/2021.... 3,426.96 rer 1,376,385 | ....1,376,385 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE 09/04/2020.... | 09/03/2021.... 3,426.96 ....... | oo | 1,922,794 [ e | e 1,650,619 | ..... ...1,650,619 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... 3,426.96 ....... | coovreerereneriines | 002,039,730 [ i [ e 1,748,412 | ..1,748,412 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A ROYAL BANK OF CANADA 09/18/2020.... | 09/20/2021.... 331947 oo | oo [ 2000 1,316,470 | i | 1,247,606 | ...1,247,606 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CITIBANK 09/18/2020.... | 09/20/2021.... | . 3,319.47 oot | s | e 294,982 [ i | e 432,611 ] 432,611 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . BNP PARIBAS NY 09/18/2020.... | 09/20/2021.... 1,013.64 .o | o [ e TAB2ATT | i [ e 417,951 | 1,417,951 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A UBS SECURITIES 09/18/2020.... | 09/20/2021.... 49180 oo [ e | e 189,618 | i [ 172,270 | | 172,270 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... BNP PARIBAS NY 09/18/2020.... | 09/20/2021.... | . 183.20 oo | e [ 0000000 885,222 | i | e 441,328 | ] 441,328 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS oo | UBS SECURITIES 09/18/2020.... | 09/20/2021.... 80.79 oo | e | 2000eeen493,020 [ s [ 428,814 | 28,814 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... JP MORGAN CHASE 09/18/2020.... | 09/20/2021.... 65.13 oo [ e | e TABAT i | 10,628 [ | 10,628 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 03/18/2022.... | . 3,31947 ....... 333,859 | ... [ .o 333,859 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE. 09/18/2020.... | 09/20/2021.... 3,319.47 .. 983,622 |..... 983,622 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... 331947 (oo | e [ 000848567 | e [ e 844,229 |.... | ... 844,229 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... | . 3,319.47 ..909,206 |.....|...... 909,206 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE. 09/18/2020.... | 09/20/2021.... 3,319.47 .. 1,038,944 | ..... ...1,038,944 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... 3,319.47 1,227,798 ..1,227,798 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... 3,319.47 ...1,005,059 |..... ....1,005,059 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE. 09/18/2020.... | 09/20/2021.... 3,319.47 .. 1,093,148 | ..... ...1,093,148 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... 3,319.47 LG1179,831 ...1,179,831 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... 3,319.47 ...1,216,843 | ..... ...1,216,843 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... 3,319.47 .. 1,279,346 | ..... ...1,279,346 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... BNP PARIBAS NY 09/18/2020.... | 09/20/2021.... 3,319.47 e 1,612,767 | ...1,612,767 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE 09/18/2020.... | 09/20/2021.... 331947 oo | oo [ 001,664,541 | [ s 1,666,119 | ..... ....1,666,119 0002
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1 2 5 6 7 8 9 11 12 13 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of Unrealized | Total Foreign Adjustment to Credit | Effectiveness
Date of Undiscounted | Undiscounted Valuation Exchange Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or [ Number of Notional Premium Premium Current Year Book/Adjusted Increase Change in Value of Potential | Reference | and at Year-
Description Income Generation or Replicated or Central_Clearinghouse Date Expiration | Contracts Amount (Received) Paid | (Received) Paid Income Carrying Value Fair Value (Decrease) B./A.CV. Hedged tems| Exposure Entity end (b)

0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant: ..152,880,477 | ..410,630,568 | ... [ 669,496,032 669,496,032 | ..72,138,609 0 0 0 XXX XXX
0219999999. Total-Purchased Options-Hedging Other. ..1562,880,477 | ..410,630,568 | ... [ 669,496,032 669,496,032 | ..72,138,609 0 0 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant: ..1562,880,477 | ..410,630,568 | ... [ 669,496,032 669,496,032 | ..72,138,609 0 0 0 XXX XXX
0499999999. Total-Purchased Options ..162,880,477 | ..410,630,568 | ... [ i 669,496,032 669,496,032 | ..72,138,609 0 0 0 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Interest Rate
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccoovvveenn. Morgan Stanley. 09/23/2020.... | 06/23/2030.... | +veovvvrvirns ..94,000,000 950,542 | ....... 11,784,493 . 11,784,493 | ....7,921,289 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL......cccoconeveen. Morgan Stanley. 09/23/2020.... | 06/23/2030.... | c.eovververes 218,000,000 | 0.22325%...... | ceeererereerererennne | ceverrerrineereeeens | ereeennd 846,507 |........ 14,590,032 ..14,590,032 | ..18,155,372 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 1mL. Morgan Stanley. 09/25/2020.... | 12/26/2023.... | . . [-44,000,000 | 0.14813%...... | vereerereermrrirens | covrereeneniieriiis | ceveiens 208,556 ..984,092 | ... | ....... 984,092 | ....1,206,900
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........cccccceeee. Bank of America Merrill Lynch............. woocvvcriincninens 07/15/2020.... | 04/15/2024.... | ..oovvvvivnnes 491,000,000 | 0.27500%...... | ceeerereeereereries | coeriverniereniieenis | o 2,930,600 | ........ 19,266,677 .19,266,677 | ..14,823,861 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........ccccceee.. Morgan Stanley. 09/23/2020.... | 06/23/2030.... | w.eovvvvvvvrns ..89,000,000 | 0.22325%...... | covveecreerrerienrins [ e | e 897,053 |....... 10,491,887 ..10,491,887 |....7,073,629 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccoovvveene. Morgan Stanley. 07/27/2020.... | 10/25/2025.... | vveovvvvverns 143,000,000 | 0.24450%....... | ..oovveemremrmriiens | covrereiieriicenis [ oo 1,119,141 | ... 9,119,535 ...9,119,535 | ....6,223,286 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccooouveenn. Bank of America Merrill Lynch..........c.. weeoevvvvvevcnennenes 07/15/2020.... | 04/15/2024.... | ..covvvvvennns 239,000,000 [ 0.27500%...... | ceeeurerermrereeniens | covverereiinriiiennis [ o 3,050,845 | ........ 23,968,171 ..23,968,171 |..10,874,315 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL......ccccconeveen. Morgan Stanley. 07/15/2020.... | 04/15/2024.... | c.covververen. 211,000,000 | 0.27500%...... | cveeeeeerrereerrennens | ceereereemreeneernenns | o 2,806,564 | ........ 15,253,157 .15,253,157 | ....6,212,571 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL......cccoooneneen. Bank of America Merrill Lynch.......cccc. oo 08/17/2020.... | 05/15/2024.... | c.oovvvniinnns 122,000,000 | 0.28013% ... | wouvrvenmrninnriinnes | crvvnenissseiseniens [ ceeees 1,947,767 | .......... 8,693,608 ...8,693,608 | ....3,080,842 0004............
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Interest Rate. 0 0 ]...14,757,574 | ... 114,151,652 114,151,652 | ..75,572,066 0 0 0 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108. 0 0 |...14,757,574 | ..... 114,151,652 114,151,652 | ..75,572,066 0 0 0 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate. 0 0 |...14,757,574 | ...... 114,151,652 114,151,652 | ..75,572,066 0 0 0 XXX XXX
1409999999. Total-Swaps 0 0 |...14,757,574 | ...... 114,151,652 |XXX| 114,151,652 | ..75,572,066 0 0 0 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 ]..14,757,574 | ..... 114,151,652 114,151,652 | ..75,572,066 0 0 0 XXX XXX
1709999999. Total-Hedging Other ..152,880,477 |..410,630,568 | .......cc..ceec..0 | ..o 669,496,032 669,496,032 | ..72,138,609 0 0 0 XXX XXX
1759999999. TOTAL ..152,880,477 |..410,630,568 |....14,757,574 |...... 783,647,684 [XXX| 783,647,684 | 147,710,675 0 0 0 XXX XXX
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

NAIC 1 Desi

BARCLAYS..... et beeienienes Y Yo | e 64,000,000 | ...coovvrrvrernnes 70,211,743 | oo | e 6,211,743 | oo 70,211,743 [ oo | e 6,211,743 0
BINP PARIBAS NY.....ociiuiimiiiiiiiiiesieseseessses sttt sisenssnesns Y | (SO [PPSR 26,820,000 | ...occovvrrrerenns 31,271,830 | oo | e 4,451,830 | .cooviiirnns 31,271,830 [ .o | e 4,451,830 0
CHICAGO BOARD OF EXCHANGE..........ccccosimiimrirererireierncieninnines N N | e 279,570,199 |.. ....279,570,199 279,570,199 0
CITIBANK .1ttt Y. Yo | e 11,602,007 | ..ooveeririiinnne 15,963,435 4,361,429 4,361,429 0
CREDIT SUISSE.........oveeeeeeeeeeeereeeeeeienene Y Y ..8,064,042 | ..coooind 9,158,154 | .. ....1,094,113 .1,094,113 0
GOLDMAN SACHS.......coviriirniiieissiseeesissisess s Y Yo [ 71,439 | .. 71,439 0
JP MORGAN CHASE..........ooiviriiriirieriereiesssissesessessienes Y Y ....4,700,000 .12,654,041 ....7,954,041 0
MERRILL LYNCH..... Y Y .29,620,000 .86,119,178 ..56,499,178 0
MORGAN STANLEY ..ot Y. Y. 30,135,000 | .. .98,316,112 68,181,112 ..98,316,112 0
ROYAL BANK OF CANADA.........ootmriirriiiieriesiteesise s sesse s sesssssesensenes Y Y 4,740,000 | oo 6,302,763 ....1,562,763 6,302,763 0
SCOTIABANK ...ttt Y. Yoo | e 263,932 0
SOCIETE GENERALE..........ooiiiiiiisice et Y Y ....8,130,000 .10,378,753 0
UBS SECURITIES........ooieieriniininrire st Y Y .19,750,000 .23,726,382 0
WELLS FARGO. ...ttt Y. Y. ....134,490,000 5,149,722 0
0299999999. Total NAIC 1 DeSIgNAHON. .......cvvieirsiriserieiisreerisei s senssni e ....342,051,049 441,596,635 0
0999999999 GrOSS TOHAIS. ... verettsersisstesese sttt eh bk 50 feEseEE R b e bbbttt | erenbeneene s 342,051,049 783,647,684 441,596,635 0

1. Offset per SSAP No. 64

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

783,647,684




6030

Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged to Reporting Entity

BARCLAYS......oiiieieieieeeseieseisse s sssssessssssssnns svsssssssssessesssssssessesssssssessessessesnss | GASH ittt BANK OF NEW YORK (T41001)....0ucvvurveirirerisissiserssiessesssssssessesssssessesssesesssssssssesssesssssssssesss | soessssesessones 64,000,000 XXX e [ e

BNP PARIBAS NY.....ovvirirriieinierissseniesseessnnnnns enessssssensessssssssssssssnesssessneess | GASH ittt BANK OF NEW YORK (141001).....ouvvumvtrremeessermerieriseeesesssseesessesssesssessssssssssssssssesssessssessnssnns | sessenes 26,820,000 XXX

CITIBANK ....coviiriirieiniineiseiesiesesseississsssssssessnns ssssesssssssesssnssssssssssssseesonsns | GASH ittt BANK OF NEW YORK (141001).....ccvvuiiiriireirnieeiseiieeisesesssisss s sssessseessssssssssssssssssssssesssssssans | sessssssssssnns 11,602,007 XXX

CREDIT SUISSE BANK OF NEW YORK (141001) 8,064,042 XXX

JP MORGAN CHASE........ BANK OF NEW YORK (141001).. 14,700,000 XXX

MERRILL LYNCH..... BANK OF NEW YORK (141001).....ccvvuiveririrerisisisesisissssiesssssessesssissssssssssssssessessssssessssssssssnens | avseees 29,620,000 XXX

MORGAN STANLEY......covvieriiririeinseinerierinssneninnins cnesssssnsnsesssssssssssssssesssessneess | GASH ittt BANK OF NEW YORK (141001) ...30,135,000 XXX

ROYAL BANK OF CANADA........cocooveirririeirieseienienieinnns evseissssnsesessessssssesssssssessessessenns | GASH ittt BANK OF NEW YORK (141001) 14,740,000 XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001)....ceouuverraeessaeessnessssesssssssssssssssssssssssssssssssssssesssssesssssasssssansssss | covenns 8,130,000 | ..oovverrerernan 8,130,000 XXX

UBS SECURITIES, BANK OF NEW YORK (141001).. 19,750,000 .19,750,000 XXX

WELLS FARGO. BANK OF NEW YORK (141001) .134,490,000 | .... ...134,490,000 XXX

0299999999, TOAIS. ... veuvveervsseessrsseesseesseessessseeesees b ss s ees bbb e s s es ek s S48 1eEEsee R84 E e 4R R R 8oL E R R R R LR 8RR R AR R £ 1R R R R AR R AR AR R R AR AR eeE  LE8eE R R AR AR E LR LR B I 342,051,049 | .coovvrvrne 342,051,049 XXX




Statement as of September 30, 2020 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11, QE12



Statement as of September 30, 2020 of the

GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Bank of New York Mellon...........ccccveveinceernnns NEW YOrK, NY ..o [ eveveeeieees | cevnnd 0.010 104 5,531,181 377,336 | c.ccouve 14,466,891 | XXX
Charleston Harbor.........c.cvevvvvererneinences Charleston, SC........ccocveveinereeerenns 2,702,395 3,222,613 | oo 3,366,564 | XXX
Community Bank of the Bay...........cccc.ceuvriunnce 0akIand, CA..........cooverinieieieessenssienins | ossiseesiiesienes | ceneens 2.000 | ovrerrirriiens 505 | oo 170 | v 100,000 | coovvernnens 100,000 | ..ooovvvnnens 100,000 | XXX
FHLB . Cincinnati, OH.........c.ovvvmeenerineenernnirnerennee. | e | ceeend 0.020 | oo 1,293 [ v | e 27,656,868 | ......... 13,378,272 | ......... 13,083,325 | XXX
Huntington Bank: Columbus, OH ....21,415 20,020 18,642 | XXX
PNC BanK.......vveerirerereeirieieriessieeieneseenns PIttSDUIGN, PA......coooceericrieninereniseenseinsns [ o [ [ | s | v (40,422,799) | ........ (39,757,363) | ........ (35,733,461) | XXX
Raymond James . St Petersburg, FL.......coovivcrrirnreineneies [ e | e 0.010 | evevieeeeeeeereeees [ oo | e 23,225 | oo 114,457 | oo 62,678 | XXX
Cash Held With SecuritieS ON DEPOSIt........cccvies  werrerereireieirieirieseeeeeseieseeeeessssessensessssssesenssens | eseesesssssssenns | seerersesnsensees | oeresseenessmeesessssnses | soesseeresssseserssesssnnns | seeeeseeeesesnnes 4999 | s 4,999 | o 4,999 | XXX
Sailfish Marina...........cc.cccceveeeeeeieieereieceeieeens Palm Beach Shores, FL.........c.ccoevieeiiccreiecies | eveeeieiieieeies | ceveveeeeeinees [ eereeeeeesieeesesees | ceenveeiesesisessieienes | evereenn 1,890,001 | ... 1,919,930 | o 1,446,824 | XXX
Skipjack Cove . Georgetown, MD........ccooevrrrrereeirennns 1,006,290 | XXX
Wells Fargo Bank / Norwest Bank . Phoenix, AZ... .32,260 | XXX
0199999. Total Open Depositorie XXX XXX ,381) | ........(19,468,023) | .......... (2,144,989) | XXX
0399999. Total Cash on Deposit XXX XXX [ e 1798 | i 274 | (1,390,381) | ........ (19,468,023) | .......... (2,144,989) | XXX
0599999. Total Cash........ XXX XXX | e 1798 | e 274 | (1,390,381) 19,468,023) 2,144,989) | XXX

QE13
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Statement as of September 30, 2020 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
EOS ENERGY STORAGE LLC 3.00 2020...........cvuuucviuicsisiceiese st 00s | Shbs e s | connnsisnnsses 08/10/2020....... | covvvvvvvvieens 3.000 [ 10/31/2020.......| | 133,334 | ......... 3540 | .o,
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBE ODGAHONS................rvvviriiiiiriimiiecsiiii s 818000 44411108100 0L nssssisenns | 133,334 | ... 3540 | o 0
3899999. Total - Industrial & MISCENANEOUS (UNGMTIIBLEA)............rvvvuusiereiissieiis 88084 E 800 1888848118181 3R nsssssssssssses | 133,334 | ......... 3,540 | i) 0
Bonds - Unaffiliated Bank Loans - Acquired
VPROP OPERATING, LLC......ooccccvrscemrcivmnsnsmssmsesssesssooessesss oot sosesstssss oot sesss oot seses et 11.000 | 12/07/2020...... b X I 4 1 O [

6499999. Unaffiliated Bank LOANS = ACQUIMEA............cc.riiuiiiiiiiiiiicisisiis s (O I 0
6599999, TOtal - UNGMTIIALEA BANK LOBNS..........oovvvveeeessss st 1110 11411000 1R sssensssssss | g qq | (O PR 0
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. ..........cvvvevseeiiisssits L4844 0 100 8108181114181 001 HHL 0L | 133,334 | ......... 3540 | o 0
8299999, SUDLOLAIS - UNGMIBIEA BANK LOBNS..........oooovvvvvvvsssseieei e300 8181000141111 snssssssssss | g gqq 0
8309999, SUDLOAIS = BOMAS.......vvvv1oereiesssiiss s8££ 08 R0 818111481181 1808 155,044 | ......... .3,540
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 | FIRST AMERITRS OBG V......ouuiuuuriuriseesseessessseisseessessess s esss s s ess s s 4888418488488 4 18888 E R £ eeEs LeER iR R0t E R bRk SD..one 08/04/2020

825252 40 6 [INVESCO TREASURY INST.......oiiiiiiiiiciiiiiiisisiesiis st .. |09/30/2020 119,912

825252 40 6 [INVESCO TREASURY INST.......oiiiiriiriiniiiriiiisisssssis st sssssssssss st sssssssssssns - 0929/2020....... | oo 0010 | | 23532614 | 335 [, 4,004,032

94975H 29 6 [WELLSFARGO:TRSH MM L....ooovrorioiiioeiieereesesssssissssssssesssssssssssssses s ssssssssss s snsssssseess | soeeessssssns 08/0412020....... | ovvssoresssn0010 | eoiomseessenss | 0 | | eesssesssssessssesssesssssscessses 0
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..............ccocuuuiiiiici b Hats s b | A A OAB OA | o ABB3T | oo 4,123,944

All Other Money Market Mutual Funds

711997 00 0 | TD BANK DEPOSIT SWEEP. ... rccrervrerersersrrmsemseresemsemsmsemseseseeseeseseseesesesers et ees | oo D 0010112020, oo [ oo || 1
8699999. Total - All Other MONEY MArKet MULUAI FUNGS..............rviuiriiiicii 888802000 S04 ohebe b 1
8899999, Total-Cash Equivalents e 3 — 1,314,200,086 | ....... 4,123,976
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