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Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | s 4,492,523,476 | ...coovvvrrrerenriieinne (VN I 4,492,523 476 | ............ 4,386,347,507
2. Stocks:
2.1 Preferred SHOCKS. ..ottt | sesneniesesnas 236,800,652 | ...ooonrerciinieerieinne (VN I 236,800,652 | ....cocvvvneen 222,197,061
2.2 COMMON SOCKS.....ouuvvrerirecirrisecsiensseesisss et sss st snenes | sesesssenes 1,016,788,248 | .......ccocevene. 15,446,714 | ..ccccvenne. 1,001,341,534 | .....ccocounne 979,671,342
3. Mortgage loans on real estate:
Bl FIISEIENS. oottt | eenneneesenans 517,393,932 | ..o (VN I 517,393,932 | ...coovvvrernn 486,472,365
3.2 Other than firStHENS........cc.eiiiiiieiiiererere s | eriesiesi s ssiees 0 | oo 0 | oo 0 | oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES).....- oo cereereseeseeeeseesesseesseeesseese ettt st s b bbbt s s e bsssnnsas | sebeesessessastasssnesestensanens [0 (01 O [0 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ocvviveiteiercieie ettt bbbttt s s bessesaesans | sesbessesssssssns 37,529,695 | .....oooviieiereeeeieian {1 37,529,695 | .....cccveveenne 37,886,932
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......ceoeeeereireireeiceeeeireeeneiseiseees | reeeeseesssssseseesessesssneees [0 R (01 O (01 R 0
5. Cash ($....100,651,028), cash equivalents ($.....676,818,067)
and short-term investments (3.....386,815,346)............cc.vevureverererereiereesseseseeeseeessessessssesssesseens | covveneeennes 1,164,284,441 | oo (1] 1,164,284,441 | ............. 1,049,550,643
6. Contract loans (including §.......... 0 PrEMIUM NOES).....veereeeeeereerrerreeeeeeseseeeseeeesesssneseeeesns | cereesesessessssssssessessanenn [0 (01 (0 I R 0
T DEIIVALIVES. ...oovverereraeeseeeseesseeeseessssees st ses st eses st aesssssssnsssnsssans | sssesssmsesssssssnns 1,106,002 | oo (0 I 1,106,092 | oo 401,946
8. OtherinVeStEd @SSELS.........cviuiveiviiieeictsee ettt sessnns | evsesassinsanen 990,671,882 | ...coovverererereereiiee {1 990,671,882 | ................ 926,464,890
9. RECEIVADIES fOF SECUIMHES. .......cvuevrieiecierscees ettt st sstes e snss | eevssessesssssssessesas 21,063 | oo {1 TR 21,063 | oo 5,990,812
10.  Securities lending reinvested COllateral @SSELS...........ccwrrrirriririenrirrisieensireeeesseesessesssees | cereeessssessssessssesssssssens (0 0 | o 0 | o 0
11, Aggregate Write-ing for INVESIEA @SSELS..........ovrurerirririnirrinriesiesssiseessssissee e ssesssssssens | srssssessssessssssssssssanssssans 0 | o {0 (R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouuemeererririrerieireessere e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccceveees | covvevverrinnn. 408,122,830 | ...cccoovvernee. 33,867,483 | .....cccoue. 374,255,347 | ..oovvenne. 386,529,084
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cccevvvveierees | cevrrirerennns 315,264,620 | ..oovevereeieeeeian {1 I 315,264,620 | ..o 342,211,913
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt ettt | eestest sttt sttt (01 (01 R (0 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............c.ccueireieviesieesee e ssssnes | esvesssssisans 84,817,277 | oo {1 84,817,277 | oo 126,954,023
16.2 Funds held by or deposited with reinsured COMPANIES. ..o | coreereereereesssenseeeseeeeenn [0 (01 O (01 O 0
16.3 Other amounts receivable under reinSUraNCe CONMIACES..............vueurverveereimenerinerinenines | cereereereeresereseneereenens (01 [0 T [0 T 0
17. Amounts receivable relating to UNINSUTEd PIANS..........c.oveverurirrineineieinneseieesesseseessesessees | cereeeesssessnsesssesssssenenn {1 (1 0 | o 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........cocvrvvrvrniins | covverreensenseseersiesnnennns (1 (1 (0 I 0
18.2 Net deferred taX @SSEL...... ..ottt sess s ssssssssnssa | sesssssessssssans 85,807,716 | ..o (VN IO 85,807,716 | ..ocoevvverne 149,581,575
19.  Guaranty funds receivable O ON AEPOSIL..........cc.vrurieririrririerssissieisssssseesresesssssessessessens | sessesesssssesssssessesssssessnns (0 (0 I TR (01 0
20. Electronic data processing equipment and SOtWAre...........ccocvveevevreverevereeeeeeeee e | erveveeseiinens 79,151,181 | oo, 67,493,453 | ....cccvvveine 11,657,728 | oo 10,677,932
21.  Furniture and equipment, including health care delivery assets (§.......... (1) ISR ISR 7,511,990 | covovvrevcreine, 7,511,990 | oo 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............covrverrnrrerees | cevvrrereisensneseiessnens (0 (1 (0 I N 0
23. Receivables from parent, subsidiaries and affiliates 17,388,770 17,303,241 13,340,599
24. Health care (§.......... 0) and other amounts receivable 15,722,640 15,722,640 15,230,761
25. Aggregate write-ins for other than invested assets...........ocvveeiniieeiceceee s | e 576,025,327 | .cccoervrenna 39,478,920 | ................ 536,546,407 | ................ 646,284,512
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........cccvermevmmreemerieesseeseessssessessssssssesesssssssssssesssnes | seseesnnes 10,086,334,290 | .....corvevene. 163,884,089 | ............. 9,922,450,202 | ............. 9,822,296,458
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvverrerees | overeeeisieneeneineineineenns [0 O (01 O 0 | oo 0
28, Total (LINES 26 @N 27)......ccoureerrrireeereeereeeseesseestssesnessssesssesssssessssessssessssssssssssssssssassssnsssns | sessssenns 10,086,334,290 | .....corvveene. 163,884,089 | ............. 9,922,450,202 | ............ 9,822,296,458
DETAILS OF WRITE-INS
0 OO DO O TSSOSO ISP (1 R (0 O (0 O 0
1102, oot ees e ettt | reeet ettt (0 (0 (0 0
1103, oottt | eeeet ettt (0 R (0 (1 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cvvvererenirnrnrineininnens | corereesessnsesessesssessnnenees (0 (0 (01 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......crureriarrrriisiiriisnessessessisessnesneees | rsessessessnsssessessssnsssenses 0 | o (O] P {01 P 0
2501. Receivable from Federal Crop Insurance COrporation..............ccccceveueeeeeeverresveessesesesiesesens | cvsveevinsenens 302,826,017 | oveeveereeeeeeceeian {1 302,826,017 | oovvevernne. 398,733,386
2502. Company OWNEd life INSUIANCE...........c..cvueuirireeieriees ettt sssses s sssses e sessesssans | svssssesissanes 192,519,053 | .ocvvvcvicereereins {1 I 192,519,053 | ....coovvevevee 191,104,977
2503. Other assets and reCeIVaDIES............cc.rerirrrerenereseess s sessssensesssnnss | cessesssnsessens 40,660,632 | .......cccoouue. 39,478,920 | ....occvvvvrrnnn. 181,712 | 10,191,587
2598. Summary of remaining write-ins for Line 25 from overflow page..........cc.oceceeevecvveeveeveeienes | cevvevereereninns 40,019,625 | ...oocvcveeees {1 40,019,625 | .....ccoovveen 46,254,562
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 bOVE).........cvweurrerreeencrirseresssesseresssesnnnes | eovnseressneenns 576,025,327 | ...ccoovvcrenens 39,478,920 | ...ococvvrene. 536,546,407 | .....ccocceunce 646,284,512




Statement for March 31, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....437,304,990)...........ccccrirmrirerieriesise ettt sttt ss st se st sasssaentes | ertssisssiessesians 3,662,951,687 | .ovverrerrriernnnn. 3,622,506,763
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES........c.curiuriurririeeneireineieressieesess e ssesssssssssesssssessness | sreesssssssessessnssssesenes 5,623,651 | covvvererereireieieeene 6,703,189
3. LOSS AUJUSIMENT EXPENSES. .....cuevieieiiiiiieiiisiie sttt ss et s bbbt sttt bbbt n st n s s st | eeesentessesntensesanes 894,249,352 873,474,571
4. Commissions payable, contingent commissions and other SiMilar ChArges...........coovvvuevciiveiereeereee s eesenes | evvessesesssseesessessenes 83,460,803 | ..oocvevereriiiinns 105,842,616
5. Other expenses (excluding taxes, lICENSES AN fEES).........cc.viiieiiiiicieieee sttt ss s ssenes | sbesssesssssessessesaens 179,108,545 | ..ecovevverereinn 181,048,260
6. Taxes, licenses and fees (excluding federal and forgign iNCOME tAXES).........c.cveuieererverrireieieieee e sesaes e sens | crevresiesessesessssnens 19,646,268 | .....coccvvevevrercrn 27,576,564
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......ccovvverrerrererrerreseereriesiens | crvevseseiieiie e 21,587,786 | oovevereeeereierin, 2,109,834
7.2 Net defErred taX IADIIILY...........c.ceviviereieieese ettt b sttt ss st aes et b s s bas s s s ssessnsnes | sbsstessesessssssssesns st es et bensesanes L0 U 0
8.  Borrowed money§$.......... 0 and interest thereon §.......... 0ttt sttt sttt et a st sttt st ssentans | eestesstesseeste sttt s s ssentan 0 [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....677,061,862 and including
warranty reserves of $.....3,708,389 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)........cocueireerrurieinirereieeneneeeseeneiseeenins | ceeessseneineeenenes 1,599,430,444 | ..ooovvoirine 1,583,390,092
10, AQVANCE PIBMIUM....oucvveeveirieieetsesieessssetes et tes s b s s s s st s s st es s st s e s s b s s b sse st e st s et bes e bee b s s ss s st st et et st es e santensesssssnsnes | nesssessesssssssessnsstessesansansassesand L0 U 0
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ... ..o bbbttt enb e | Eaenbenb sttt sttt (O [ 0
11,2 POICYNOIAETS. ... oottt £ttt enb e nts | eebeebsbessessaste b et st st s tsnnsesen 0 | 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccueveirrriirieieiiseeiessss s sssesseses | eessesessesssssissenens 183,849,355 178,445,021
13.  Funds held by company under reiNSUrANCE trEALIES...........cccvvueviiireeieieieeese s saes s sssaenes || evesssssesesissessesanes 504,192,063 | .covverrerirrirrne. 571,592,513
14, Amounts withheld or retained by company for aCCOUNt Of OETS.........c..ccieiriiicicccsee et senes | erveesesiesssssesenans 182,614,399 | .coocvvereriiinnns 123,523,362
15.  Remittances and iteMS NOt @lIOCALEM.............c.euiuiveiciceieceee ettt bbbt bbb ssntens | stesassssessesassssasseesa 4,591,663 [ ..ooocveerricriiiinns 5,479,163
16.  Provision for reinsurance (including $.....1,000 CEIHfIEA)...........ccovurvurieeiieie ettt ss st s s sasstassses | esssesssesssesseesseeniens 41,319,000 | .ovevererereriiinan 41,319,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE ratES.........ccc.cveviveiecicieie e esssens | cvevteseessses s 24,320,515 | covevereeeeeins 23,790,877
18, Drafts OULSIANAING.......coiveieciciecee sttt bbbt b s bbb st s s bbbt stenbants | ebbestnsassaes st s s b st seenaa 0 [ e 0
19.  Payable to parent, subsidiaries and affiliates...........ccccuriiieiiiieiece ettt s | sreseesestese st 2,420,162 | wovoveeeeeeeeeeeee 382,349
20, DEIIVALIVES. ...eueerieeercireiseeseeeesee sttt es et s b s b8 b s8££ 1R RS e£E bR E R AR E bRttt nn st bnns | £iesbesbsb Rttt bbbt (U1 R 8,375
271, PaYADIE fOr SBCUMEIES......coucveevieieciee ettt bbb bbb s et et es s s et s s s sas s s sesssssnsessesetentessnsas | eesessesssssssessessnsanees 11,027,657 | coovereeeeea 13,454,018
22, Payable for SECUMHIES IENAING.......c.cveieicieiieciis ettt bbbttt s s s ssesassnts | sesbestessesssessessessssassessssntesesa 0 | oo 0
23.  Liability for amounts held under uninsured plans
24.  Capital notes §......... 0 and iNtereSt thEreoN $.........0..veeecvveeceee ettt
25, Aggregate WHte-iNS fOr lIADIIIHES. ...........cvveierieriseieiesssicie sttt s st es s ssenns | sbessasssssesssnssnseses (89,064,604) .....ccoovvvrernnen. (94,260,616)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........ciriniineecnseeeseeeiseessieesessseseesessessseees | coesseessseseessssnnes 7,331,328,744 | ..o 7,266,385,950
27, ProteCted CEIl lIADIIES. .......cvuevvierereiseieiciitec ittt | femb sttt 0 [, 0
28.  Total liabilities (LINES 26 @NG 27).........covuuieeierrieiieeieciee ittt st sttt st sttt st esssssssssnssnssnssnnss | ssssssssssssssasssns 7,331,328,744 | oo, 7,266,385,950
29.  Aggregate write-ins for Special SUMPIUS fUNAS...........cccveiiiicieisee sttt b s ssensans | sessessesssssessessansnes 82,011,472 | oo 83,566,748
30, COMMON CAPIAl STOCK.........oueveiviieiicictecccteee ettt sttt bbb se bbb s st en s bnae s sanns | bensessessseseesiessaenes 15,440,600 | ..ooocvcvereicicins 15,440,600
31, PrEfErred CAPIHAl SLOCK........ccuiveeieiecicieiteeisc ettt bbbt bbb bbb bbb e bbb bbbt s s bannas | sbiesaeste s s sttt en b saen e L0 TR 0
32.  Aggregate write-ins for other than Special SUMPIUS FUNGAS...........ovririeiirrir ettt stssssessessens | sesessessssssnsssssesssssestessssssnssessnd L0 O 0
33, SUIPIUS NOLES......cvuveeiecisciecietie sttt st bbb et s sttt s s st bbbt sb st enbans s | sbiesssssssses s ten s st st b saen e 0 [ e 0
34, Gross paid in and CONTDULBA SUIPIUS...........c.cvieieeiciieeicect ettt sttt st sse s st s s sessssassenaens | seesesssssessssssesensan 881,685,559 | .ovvvvvererne. 880,010,977
35, UN@SSIGNEA fUNAS (SUMPIUS).......uuoveiieeieiecieiieeeeie ettt sttt bbbt bbbttt sa s st st ssesssntassaens | sbeessssssssssasssns 1,611,983,827 | ..covvvvrrirae 1,576,892,184
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 30 §......... 0) vttt ettt tenanes | sbtent ettt 0 | 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt ettt s s enteseens | aerinrinres st s s s snrenan 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cvueicuirieieiiireieieissis et sssesses s sssesesssse s | ssssssssesssssssasaens 2,591,121,457 [ .o 2,555,910,508
38, Totals (Page 2, LIN 28, C0l. 3)......urvuuiriiriiiiirierieiteeiestiestestisss sttt | eeninenieeni s 9,922,450,202 | ..ocvvrrvrrrrnen. 9,822,296,458
2501. Accounts payable and Other HADIIIHES. ............ccevevcueieeieeeieeee ettt sttt ss s ssstessnsansas | sevssssesnssssesessssenes 16,726,719 | ...... ....13,401,288
2502. Retroactive reiNSUIANCE CEABM. .........cvuuririeiieiiesieie ettt sttt bbb s bbb s s 105,791,323)
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page. .0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE)...........cuvuieiiiiiiiiieiiieiiese s sesssssssesssssssssssssssssesssssnssssssnees 89,064,604)
2901. RetroaCtive reINSUIANCE GAIN........euevrieireieieieiseiseissie ettt se s st b et s s se bbbt b st es s ensansesnsnntensns | sessessesssnssessesnsenns 82,011,472
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEIfIOW PAGJE........ccoiveiuiicieieieesee ettt st | svsessessssssssssssesss s ssessss s saesaa 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)........cuiuiieeiiiiiieieiieiiiesi it ssess st sessnssns s sssensessessnsenesssensenses | srnsossessesssssssessessssassessssnsessesas 0 e 0
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Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct......oecennee (WIIEEN §.....483,888,168)..........crerrvrererrrernsisessrssesessssssssssss st sssesssssssssssssssssssssssssssssessssensssas | sesssssssanees 501,974,405 | .............. 442,646,425 | ........... 2,537,441,636
1.2 Assumed......... (written $ ..670,621,251 | .. ...619,045,107 | ...........2,534,833,593
1.3 Ceded............. (WIIEEN §.....363,812,383).....ccuvuriirrireiissisesssss st s sss s sssss s sssss st enssses |_sssssssssaees 375,251,062 | .....coo.cc... 321,497,071 | ........... 1,761,586,446
14 Net.....oocovrennee. (WIIEEN §.....813,384,945).........ooriirirei sttt esssnssias | svssesssnnes 797,344594 | ............. 740,194,460 | ........... 3,310,688,783
DEDUCTIONS:
2. Losses incurred (current accident year $.....467,675,534):
2.1 DIFECL. ettt | enbienienneeas 189,535,789 | ...ovvvunee. 136,331,111 | ..cceeeee. 1,365,234,668
2.2 Assumed. ..303,255,323 | .. ....329,958,726 | ...........1,345,353,690
2.3 CARG. ...ttt ssessssnsssissssssssssssssssesssnsessensennes |eoneeeennn 149,130,140 | i, 167,620,183 | ........... 1,129,765,148
2ANBL .ottt sttt sttt sttt st sssssssss st sssnssnssnssnnnns | snenienenne s 383,000,971 | i, 298,669,654 | ........... 1,580,823,211
3. Loss adjustment eXpenses INCUITEM............cccveviveieiernieieeeses ettt sssssssessessssessessssessessssessesssssssessenss | aosereeensnnsnnn 36, 182,902 | vvvnenn... 103,187,807 | ... 441,144,857
4. Other underwriting expenses incurred 1,066,820,532
5. Aggregate write-ins for underwriting deductions.... w0 |0 | 0
6. Total underwriting deductions (LInes 2 through 5).........c.cvevevcirieiiesiecseee e essesessssesessssessessesssssnes | cvnnieneennnna 110,219,400 | .............679,206,862 | ........... 3,088,788,600
7. Netincome of ProteCted CEIIS.........ciiiiieiciee et ssse s sesse s sssssessesssssssnsensens | srssrenssnessenesensnsansensensd | cerversessnaneresssnsessnsensed | sossesssssssesesessessessssanes 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cvviurierrieinineireieeneineiseiesiseessieeesssssssssessesssssssssssnnes | eoneennennnennnn80,129,194 | .............60,987,598 | ............. 221,900,184
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............c.ccuieiieiiieeseee ettt bbb sss st st s s snsesas | svessissessesanes 63,784,541 |..ccverennnnn 66,024,269 | .............. 281,003,281
10. Net realized capital gains (losses) less capital gains tax of $.....1,229,725............cccovmrvrerrereriineeesiseseessssssseesssens [ 22,249,736 | oo (95,246,221)| ...ovovvenne (89,053,079)
11. Netinvestment gain (10SS) (LINES 9 + 10)......c.cuiuiiiiieineiinsiise ittt sttt sttt sss st st ss st st sssssssssenss | sessesssesssnees 86,034,277 | oo (29,221,952)| ...vvvvnve. 191,950,202
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....619,532)......cceuumirmiiriieiieeieeeee st ssssssss | evvessssssssieses (619,532)..cvvcrerririne. (UETEE1S)] I— (3,379,956)
13. Finance and service charges not included in premiums . 425,970 |.. ..419,874 1,511,182
14. Aggregate write-ins for MiSCEIlANEOUS INCOME.........c.cvruivieieieiise ettt es s ssestenens | sesssesssssssans (1,024.277)] oo (1,594,638)] ............... (21,744,764)
15. Total other income (LINES 12 thIOUGN 14)........cuieiiiieieisecee sttt ess st essssssssessens | sessssssssssssans (1,217,839)[ oo (1,250,120)f ..ovcvvnveen (23,613,538)
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt stes st esssssassans | evesaessneens 171,941,632 | .covvrerrrnes 30,515,526 | ....coouee. 390,236,848
17. DiVIdENds t0 PONICYNOIABTS. ..ottt | fnrbers s 364,681 | ..o 288,215 | ..o 1,701,740
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) 171,576,951 30,227,311 388,535,108
19. Federal and foreign inCOME taXES INCUITET.........c..cuoiueireiiiieeicietseie ettt sns s snbens | arensssseessnnas 19,042,014 |... . 17,047,018 ....82,602,857
20. Netincome (Line 18 minus Line 19) (to Line 22 152,534,937 |..oovvvnne 13,180,293 | .............. 305,932,251
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIOT YEAT........ccccviviieieeieireeeiesetese s ssssessesnnes | cvessesnns 2,555,910,508 | ........... 2,334,676,735 | ........... 2,334,676,735
22. Netincome (from Line 20) .152,534,937 |... .13,180,293 ..305,932,251
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....23,319,316.........c.ccoevvrrrrirerrrerrveniens [ coriresirinninns 96,869,441 | ............ (146,979,047 ...ovvvvrenee 22,003,416
25. Change in net unrealized foreign exchange capital gain (loss) IS (6,969,190) 2,325,170
26. Change in net deferred iINCOME taX.........cccivieriiriieeiceeeees e sesssssssessssessessssesssssssessessnsenss | evenvenseneees($0,454,543) | coivrnae. 18,692,939 |....ccovvveee. 17,400,729
27. Change in NONAAMItEd @SSELS.......cuurvueereeireireeireireieiseieiese st sessstsessessssesssssssssssesssssssssessessssssessessessensns | senseessesneene( 23,939,007 | oveeereirnienns (8,772,803)| ..ovovvveereenne (7,248,976)
28. Change in provision fOr FEINSUIANCE...........c.ewururerirreineireieeseeeieesssesese e sssesssese e sesssssssssssesssssssssssessssssesssssesssnssnsnss | sesssssssssssesssssesssessesseessQ. | vevveensensesnsssssnesnnesnneensQ [ oees ..2,910,000
29. Change in Surplus NOES.........overerevrrernreeeeerseensereeneens .0
30. Surplus (contributed to) withdrawn from protected cells .0
31. Cumulative effect of changes in accounting PriNCIDIES........c.ovuvereririreireineirereieeireereesesstseesesseesssesesseesesssesseessssenssnes | seennesessnsssessesssssessnneness0 | cvrreernennnennnnenseneenn0 [ e, 0
32. Capital changes:
3201 P MMttt sttt sttt | esssensess ettt enns (U1 [P (U [P 0
32.2 Transferred from surplus (StOCK DIVIAENA)..........c.rueriierrirriiecneire et ssessssssessesss | sssssssssessasssssesssssessanens (01 U [0 OO 0
32.3 TranSfErred 10 SUMPIUS.......cvuiurirrirreririe ittt ss s as st ss s st ess s sessessensessessassnssnssessons | sessssssssassnsssssnssensnssnes (01 U [0 SR 0
33. Surplus adjustments:
331 P MMttt R Rttt

34.
35.
36.
37.
38.
39.

33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital
Net remittances from or (t0) HOME OffiCE..........cceevireieciece ettt nn
DivIdENdS t0 STOCKNOIABTS..........vucvceeicicteee ettt sttt se s snee
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...................

Change in surplus as regards policyholders (Lines 22 through 37
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

....................... 0].. cornerrnnnennni0
..... (10,307,146)| ...................1,233,695
b 221,233,773
........... 2,555,910,508

0501.
0502. ..
0503.
0598.

Summary of remaining write-ins for Line 5 from oVerflow PAge..........c.ccvuvririieieiiesiece e

0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @D0VE)........iuiiiviiiieiiiiiiieiciiciesess e esessesssssssessesssssssessssenssssnss | srsessssssessssssensssessnsans 0

1401. Company owned life insurance 1,414,076 |.. .

1402. Miscellaneous (EXPENSE)INCOME...........ccvueurrrinriiieiesiessseiesiess e sss s sse bbbttt es s ssessenss s ssensensnses | stessssessessnssanes 577,387 (527,066)
1403, REtrOaCtivVe MEINSUIANCE I0SS........cvuivcireririsciseissis sttt st s s es s s sse st st essssssssssstenssnssnns | avsssssssssssesssssssesssssanns (01 OO | I ESTRRON (15,000,000)
1498. Summary of remaining write-ins for Line 14 from overflow page... . . ...(11,987,951)
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)..........ouiviveireiiieiieiii s esssssesssssensssssssssssessssnseseses | cosseesessessenes (1,024,277)] ...............(1,594,638)] ............... (21,744,764)
3701. Change in foreign EXChANGE FESEIVE..........c.uvuiieiierieic ettt bbbt en s essastssnsas | essesssesssssansas (529,638) .........e.....(10,307,146) | ..o 1,233,695
3702.

3703.

3798. Summary of remaining write-ins for Ling 37 from OVEMIOW PAGE.........cc.vuiucieiieeeeieeseete ettt | steesesisssssse e ssensesas 0

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE)..........crieiieieiieiieeieiisesiessceesssesesssssssssssssssssssssesssssssnssssssens | eesessesssssensans (529,638)
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Statement for March 31, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye?ar Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............ccevevieceece ettt s seenans | evnsessesanes 851,400,842 | ............... 746,407,035 | ............ 3,395,161,323
2. NetiNVESIMENT INCOME. ....cuiiiiiiicieii ettt esinens | sbetineisensnna 61,093,383 | ...ccovvrennen 62,855,617 | ..oovvvvnnen. 285,479,193
3. Miscellaneous income ...(2,344,544) | ... ...(2,386,489) ....(13,076,307)
4. Total (LINES 1 thTOUGN 3).....ieuieeiii bbbttt | seeetnntnees 910,149,681 | ...ccooovvne 806,876,163 | ............ 3,667,564,209
5. Benefit and 10SS related PAYMENLS...........covveicvireieecese ettt a sttt sssessesensenaenes | ssssssseesans 260,288,257 | ............... 389,462,316 | ............ 1,351,344,977
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cveuvrverrciereieiierieens | e 0 | oo 0 | oo 0
7.  Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c..c.evevreeevcvicveece e | ceveesseenans 376,026,660 | ............... 384,250,891 | ............ 1,379,559,228
8. Dividends paid t0 POICYNOIETS............cvueveieiieiciceie ettt sttt sssntes | sbessessssessesnsnes 364,681 | oo, 288,215 | oo 1,701,740
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........cccovreverrrrererirs | correrrsrreresrenines 793,786 | .o, 311,432 | . 76,230,164
10.  Total (Lines 5 through 9) 637,473,384 ...774,312,854 2,808,836,109
11.  Net cash from operations (Line 4 MINUS LiNE 10).......cccuiuiriiiieiiiieisieeeeee et ssae e ssssesns | onsesesssesens 272,676,297 | .ccvvrerernnn 32,563,309 | ...cccoveveee 858,728,099
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..eeeeeeeeteee ettt st R Attt ettt st | seenirsientns 302,663,557 | .oeovverenee 201,345,915 | ..oovveenee 917,476,993
1202 SHOCKS. .. ceeeeeeieie ettt tnntas | seenientenia 67,726,763 | ......cconne 46,177,886 | ...cccovvvenee 340,939,400
12.3 MOMGAGE I0ANS........oveivieiecieee ettt sttt s e b s s saennens | evsesssessesaesas 1,178,626 | ...cocvvverene 761,054 | .oovevree. 34,698,450
12,4 REAIESIALE. ...t | eesenb ettt (0 TN (01 OO 0
12.5  Other iNVESIEA @SSELS.......c.cvieiieciiiicictee ettt bbb bbbt ssebanns | evsssnssseesans 11,334,622 | ..o 5,172,640 | .cocovvvreeee 74,771,095
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMENtS..........cccoceveirieienieieneeieies | e, 1,088,493 | ..oovvviiinne 1,758,299 | ...coovvevrne (5,745,145)
12.7  MISCEIANEOUS PIOCEEAS.........cvuivvieiriieisicte ettt bbb s s s st et s s esessssetesnsesessnsnsesensnnes | setsssssesesssssssssnsesessnsnnas [ I 4,251,056 | oo 0
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviiieiirieieiseeie sttt sse s ssessssessessnses | sesssssssesaes 383,992,062 | ............... 259,466,850 | ............ 1,362,140,792
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 406,360,367 ...314,764,568 1,135,234,929
1312 SHOCKS .. rveivecteitet ettt | ieent sttt 8,775,251 | oo 101,868,106 | ......covnen. 237,800,129
13.3 MOMGAGE I08NS.......ceereeiieitciieii sttt nnins | seentaentnneaa 32,100,193 | oo 13,654,841 | ..o 149,656,115
134 REAIESIALE. ...ttt ettt st | Stensessestensansines 330,090 | oo 710,939 | oo 1,380,418
13.5  Other INVESIEA @SSELS. ........cuuieeiiiiiieiiceie ettt s bbbt ss st sssnntns | stssstssssnseans 32,644,269 | ................. 49,344,123 | oo 205,481,686
13.6  MiSCEllan€OoUS APPIICALIONS..........ccveviecrirciiieiiee et bbb b et s s s saebesnseaessnes | devsssetesssssaessnnes 793,291 | oo (L 1,466,008
13.7 Total investments acquired (LINES 13.110 13.6).......ceuiiieiieiiiieiie ettt ssessssssenes | ssessssassssaas 481,003,461 | ............... 480,342,577 | ............ 1,731,019,285
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14).......c.ceviueieiiriireiieeceie et e
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAl MOTES..... .. eerereeriereecercir ettt sttt ettt | eesestenssessessensenssnesessanes 0 | oo [0 U 0
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY SEOCK..........ccuevueriiiiieicisiieiecese ettt sse s | seesessessesssssssessessnsessenas L0 [0 0
16.3 BOITOWED fUNGAS......coveuveiecieeeie ettt sttt st | eesastenssessessensanssessessanes L0 R (0 0
16.4 Net deposits on deposit-type contracts and other insurance lIabiliIES...........cocveeirieeenieesse s | e L0 [0 0
16.5 Dividends t0 SOCKNOIAETS..........ccururirrirecireieie ettt sttt esse st ssessensansns | sesssssssessons 150,000,000 | ......ccenv... 120,000,000 | ....cooeveve. 131,500,000
16.6 Other cash provided (applied)... ...89,068,901 55,650,836 ...(61,773,224)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | .coccvernins (60,931,099) | ..oovvvernenns (64,349,164) | .... (193,273,224)
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).......ccoevevvvvens | ovrvvvriennes 114,733,799 | oo (252,661,581) | ...ccovveve 296,576,382
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT .....vuieriet ettt | sbnstanneas 1,049,550,643 | ............... 752,974,261 | ..o 752,974,261
19.2 End of period (Line 18 pIUS LINE 19.1)......euuiuriiiiiisiisisiesissiesi sttt sttt essensnens | seseneaenens 1,164,284,441 | ............... 500,312,680 | ............ 1,049,550,643
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of dEbt SECUMHES. .........c.uriuurieriiriiriiecieeete ettt | stnstssssnian 16,978,131 | oo 5,794,266 | ......ccoo....... 16,590,399
20.0002  RECEIVADIE fOr SECUIIES........coeeeeeeeeeeee e es et ee st st st s st s st sese st e st st st st st st seessssn st snensnsnenensesnensnsnes | eeeeeeeeeeseseenens 5,969,749 | ....ccccoeenn 6,607,695 | ....c.ccvovneee 2,954,550
20.0003  Payable for securities el e 2,426,362 ..1,611,699 | ... ...9,181,251
20.0004  Stock based COMPENSALION...........ccciveieiiiieciciet ettt sttt nanes | stessesansesaesanes 1,674,582 1,891,060 | ..ocveverenne 8,177,488
20.0005  EXChange Of @QUILY SECUMEIES.........c..cuiuiveiciiieie ettt sb bbb nsenns | stessesssessasanes 1,585,856
20.0006 Company owned life insurance el e 1,414,076
20.0007  Equity security acquired @S @ AIVIAENG. ..ot stess st ss e ssensnes | sressesssesessnnes 1,306,806
20.0008  Securities acquired in paid in kind iNtErest PAYMENL...........cvveruriiereireireeereereee ettt ese s ssessees | seneeessesenseseneens 612,213 | oo 401,956
20.0009  Amortization of intangibles............cccccvuirrvirrierrerennn. ....285,722 ..316,614
20.0010  Transferred from other invested assets to debt securities.... .0 2,428,196
20.0011  Exchange of other invested assets to equity securities.... .0 1,013,603
20.0012  Miscellaneous €Xpense (PUIChASE BCCTUAI)........c.wurrurrerrererrereireesreieiseessssseessesesseessssssssesssssssssesessessassssssessassns | sressesssssssssssnsnsssessesens [0 I 2,100
20.0013  Transferred from real estate to 0ther iINVESEd ASSEES. ... vrrriirurarireiriisi e ssessns s ssesse s snrssssssssssensssssssssnssnes | eressesssssssssssesssnssssseneas (O P 0

Qo5




Statement for March 31, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

SSAP FIS FIS
# Page | Line# | Current Year to Date 2020
NET INCOME
(1)  The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 152,534,937 |$ 305,932,251
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | E 0s 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 013 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 152,534,937 |$ 305,932,251
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 2,591,121,457 |$ 2,555,910,508
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | B 0s 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 013 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 2,591,121,457 |$ 2,555,910,508
C. Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all others are stated at the lower of amortized cost or fair
value. The Company does not own any SVO Identified Exchange Traded Funds.
(6) Basis for Loan-Backed Securities and Adjustment Methodology
For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and loan-backed and structured securities
(LBASS), the NAIC has retained a third-party investment management firm to assist in the determination of the appropriate NAIC designations and
Book Adjusted Carrying Values based on not only the probability of loss, but also the severity of loss. Those RMBS, CMBS and LBASS securities that
are not modeled but receive a current year NAIC Credit Rating Provider (CRP) rating equal to NAIC 1 and 2 are stated at amortized cost and NAIC 3-6
are stated at lower of amortized cost or fair value. Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the
NAIC designation.
D. Going Concern

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

Note 2 — Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

D. Loan-Backed Securities

(1)

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

Securities with Recognized Other-Than-Temporary Impairment

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to sell or lack of intent to hold
to recovery during the current year.
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Statement for March 31, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

(3) Recognized OTTI Securities
The following table shows each loan-backed security with a credit-related other-than-temporary impairment (“OTTI") recognized during the current
year.
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUsIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
675923 AG 1 |$ 7,529,833 |$ 7,518,411 |$ 11,422 |$ 7518411 |§ 7,786,003 03/31/2021
Total $ 11,422
(4) Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):
a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ (3,999,388)
2. 12 Months or Longer $ (3,206,125)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 366,332,428
2. 12 Months or Longer $ 308,948,447
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and geographic
concentration), implied cash flows inherent in security ratings and analysis of historical payment data, management believes that the Company will
recover its cost basis in all securities with unrealized losses as of March 31, 2021. The Company has the intent to hold such securities until they
recover in value or mature.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions

The Company did not engage in dollar repurchase agreements or securities lending transactions.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions
The Company did not engage in reverse repurchase transactions accounted for as secured borrowing.
H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions
The Company did not engage in repurchase transactions accounted for as a sale.
Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions
The Company did not engage in reverse repurchase transactions accounted for as a sale.
M. Working Capital Finance Investments
The Company does not have any investment in working capital finance securities.
N. Offsetting and Netting of Assets and Liabilities
Not applicable
0. 5GI Securities
Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Investment Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds-AC $ 719 8 |$ 6,791,052 $ 7,608,267 $ 9,005,916 § 9,774,252
(2) Bonds-FV 1 5 2,439 1,112,655 2,457 1,112,655
(3) LB&SS-AC 14 17 636,392 1,985,242 6,467,446 9,298,422
(4 LB&SS-FV 2 1 607,085 9 607,085 9
(5) Preferred Stock — AC 8 21 2,532,871 16,424,744 3,607,573 20,191,314
(6) Preferred Stock — FV 19 5 48,678,179 7,543,470 48,678,179 7,543,470
(7) Total (1+2+3+4+5+6) $ 51 1% 57 |$ 59,248,018 $ 34,674,387 $ 68,368,656 § 47,920,122
AC - Amortized Cost FV — Fair Value
Q. Prepayment Penalty and Acceleration Fees
General Account Protected Cell
(1)  Number of CUSIPs 7 0
(2) Aggregate Amount of Investment Income $ 680,077 |$ 0
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Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

R. Reporting Entity’s Share of Cash Pool by Asset Type
The Company does not participate in any cash pools.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes
Note 7 - Investment Income
No significant changes
Note 8 — Derivative Instruments
In 2021, the Company entered into foreign currency forward contracts to hedge the foreign currency exchange risk associated with Canadian branch operations. These
foreign currency forward contracts qualify for hedge accounting. The fair value of open foreign currency forward contracts is reported as either a derivative asset or a
derivative liability as appropriate for each contract. Any change in fair value of these open contracts is reported in change in net unrealized capital gains/(losses) until

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

The notional amount of the open contract is $100,000,000 with a book adjusted carrying value and fair value of $1,100,717. The open contract expires on June 30,
2021.

In 2021, the Company entered into commodity futures contracts to hedge the commodity price risk associated with the price component of certain multi-peril crop
insurance products. These futures contracts require the company to place funds in a margin account as collateral. The balance of this margin account at March 31,
2021 was $37,388. These futures contracts do not qualify for hedge accounting. The fair value of open futures contracts is reported as either a derivative asset or a
derivative liability as appropriate. Any change in fair value of these open contracts is reported in change in net unrealized capital gains/(losses) until settled. Any
realized capital gains/(losses) at settlement are reported in net realized capital gains/(losses).

The net unrealized capital gains/(losses) recognized during the reporting period resulting from derivatives was $712,520. The net realized capital gains/(losses)
recognized during the reporting period resulting from settlement of derivatives was $(793,291).

Note 9 — Income Taxes
No significant changes
Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A. No significant changes
B. On February 24, 2021, the Company paid a $150 million ordinary dividend to American Financial Group, Inc. in the form of cash.
C-0. Nosignificant changes
Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
The Company does not have any agreements with the Federal Home Loan Bank.
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined Benefit Plan
The Company does not have any defined benefit plans.
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
D. Dates and Amounts of Dividends Paid
On February 24, 2021, the Company paid a $150 million ordinary dividend to American Financial Group, Inc. in the form of cash.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
Not applicable
C. Wash Sales
The Company was not involved in any wash sales during the current year.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
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NOTES TO FINANCIAL STATEMENTS

No significant changes

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

No significant changes

Note 20 - Fair Value Measurements

A Fair Value Measurements

(1)

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

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

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

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

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

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

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Residential MBS $ 0|$ 3,071,664 |$ 0 |$ 0% 3,071,664
Collateralized loan obligations $ 01% 0 |$ 1,004,509 |$ 0|$ 1,004,509
Asset backed securities $ 01% 4191521 |$ 3,073,659 |$ 0|$ 7,265,180
All other bonds $ 0 [$ 52,581,938 |$ 710,396 |$ 0 |$ 53,292,334
Preferred stocks $ 89,139,085 |$§ 9494130 |$ 68,482,187 |$ 0 |$ 167,115,402
Common stocks § 283,031,654 |$ 154,525 |$ 106,161,289 |$ 0 [$ 389,347,468
Derivatives $ 0|$ 1,106,092 |$ 0 |($ 0 |($ 1,106,092
Total $ 372,170,739 |$ 70,599,870 |$ 179,432,040 |$ 0 |$ 622,202,649
Liabilities at Fair Value
$ 0$ 0 |$ 018 01$ 0
Total $ 0% 0 |$ 0% 0% 0
Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains Total Gains
and (Losses) | and (Losses) Ending Balance
Beginning Transfers Into | Transfers Out | Included in Net | Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Collateralized loan
obligations § 1,357,475 |$ 0 [$ (401,458) |$ (1,263) |$ 49,755 |$ 0 |$ 0 |$ 0 |$ 0 |$ 1,004,509
Asset backed securiies  [$ 2,466,584 |$ 607,556 |$ 0 [$ 32939 [$  (31,841) |$ 0 |$ 0 |$ (1,579) |$ 0 |$ 3,073,659
All other bonds § 1464695 [§ 722,806 [§ (113,501) |§ (495889) [$ 297424 |$ 49,852 |$ 0 [$ (1,214,991) |$ 0 |$ 710,39
Preferred stocks $ 24,989,994 |$ 23,006,526 |$ 0 [$ (240,075) |$ 33,129,201 [$ 361,821 |$ 0 |$(12,765,280) |$ 0 |$ 68,482,187
Common stocks $ 98,200,837 |$ 0 1$(10,472,659) |$ 0 |$ 19463792 |$ 0 [$ 0 |[$ (1,030,681) |$ 0 [$106,161,289
Total $128,479,585 |$ 24,336,888 |$(10,987,618) |§ (704,288) |$ 52,908,331 |§ 411,673 |$ 0 |$(15,012,531) |$ 0 |$179,432,040
b. Liabilities
$ 0 |[$ 0 |[$ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0 [$ 0 |$ 0
Total $ 0 1% 0 1% 0 [$ 0 |$ 0 [$ 0|8 0 |$ 0 1% 0 |$ 0

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

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

Fair Value Disclosures for Derivative Assets and Liabilities
The Company's derivative assets and liabilities are not material and are included in Note 20A. (1) - (4).
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Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
The Company has no additional fair value disclosures.
C. Fair Value Level
The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for
under the equity method (subsidiaries, joint ventures, partnerships and limited liability corporations). The fair values are also categorized into the three-level
fair value hierarchy as described above in Note 20A.
Aggregate Fair Net Asset Value| Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
U.S. Government and
government agencies $ 20,771,962 |$ 20,904,470 |$ 20,771,962 |$ 0 |$ 01$ 0 |$ 0
States, municipalities and
political subdivisions $1,066,571,246 [$1,018,488,471 |$ 0 |$1,045,686,946 |$ 20,884,300 |$ 0% 0
Foreign government $ 189,879,682 |$ 225,577,043 |$ 0 |$ 189,879,683 |$ 0% 0 ($ 0
Residential MBS $ 397,271,654 |$ 361,006,988 |$ 0 |$ 374,584,560 |$ 22,687,094 |$ 0% 0
Commercial MBS $ 50,409,935 |$ 48,593,945 |$ 0 ($ 50,409,935 |$ 0$ 0% 0
Collateralized loan obligations  |$ 561,043,441 |$§ 558,946,491 |$ 0 |$ 545,021,705 |§ 16,021,736 |$ 0 |$ 0
Asset backed securities $1,096,911,733 |$1,087,701,487 |$ 0 [$ 919,378,281 |§ 177,533,452 |$ 0 |$ 0
All other bonds $1,213,431,572 |$1,171,304,581 |$ 13,238,050 |$1,048,546,247 |$ 151,647,275 |$ 0% 0
Preferred stocks $ 245,312,565 |$ 236,800,652 |$ 145,242,337 |$ 21,980,468 |$ 78,089,760 |$ 0% 0
Common stocks $ 400,147,273 |$ 400,147,273 |$ 283,031,655 |$ 481,670 |$ 116,633,948 |$ 0 |$ 0
Derivatives $ 1,106,092 |$ 1,106,092 |$ 0 |$ 1,106,092 |$ 0|$ 0 |$ 0
Mortgage loans $ 519,516,000 |$ 517,393,932 |$ 0 1|$ 0 |$ 519,516,000 |$ 0% 0
Cash and short term $1,164,284,441 $1,164,284,441 |$1,164,284,441 |$ 0% 0 $ 0% 0
D. Not Practicable to Estimate Fair Value
The Company has no financial instruments that fall under this classification.
E. NAV Practical Expedient Investments

Not applicable
Note 21 - Other Items
A. Unusual or Infrequent ltems

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

Workers' Compensation $ 574,136
General Liability 1,155,591
Commercial Auto 121,942
Total Refunds $ 1,851,669

Note 22 — Events Subsequent
There have been no events subsequent to March 31, 2021, which the Company believes will have a material effect on the financial condition of the Company.
Note 23 - Reinsurance
No significant changes
Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
F. Risk Sharing Provisions of the Affordable Care Act
Not applicable
Note 25 - Change in Incurred Losses and Loss Adjustment Expenses
A. Change in Incurred Losses and Loss Adjustment Expenses
Incurred losses and loss adjustment expenses attributable to insured events of prior years’ decreased by $25 million during 2021 as a result of reexamination

of unpaid losses and loss adjustment expenses. The favorable development was primarily driven by allied lines, credit, aircraft, products

liability-occurrence, workers' compensation lines of businesses partially offset by commercial auto liability, other liability-claims made and other

liability-occurrence.

The improvement in allied lines was driven by actual losses lower than expected from the multi-peril crop insurance. The improvement in credit is primarily

to lower frequency in mortgage protection insurance. The improvement in aircraft is primarily due to lower than anticipated frequency emergence from AY

and lower severity in AY 2019. The improvement in products liability-occurrence is primarily due to improved results in our products excess and surplus lines

business where we observed lower than anticipated severity in AY 2019 and reduced frequency in AY 2020. The improvement in workers’
primarily due lower severity than initial projections.

due
2020

compensation is

Higher than expected loss experience in commercial auto liability is primarily due to higher than expected severity in 2018 accident year. Higher than
expected loss experience in other liability-claims made is primarily due to higher than expected severity in RY 2020 on our healthcare excess and surplus business
and increased severity on our professional liability-real estate business. Higher than expected loss experience in other liability-occurrence is primarily
dueto higher than expected severity in the excess and umbrella products.

The remaining changes are generally the result of ongoing analyses of recent loss data and trends.
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B. Information about Significant Changes in Methodologies and Assumptions

There have been no changes in methodologies and assumptions used in calculating the liability for unpaid losses and loss adjustment expenses.
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NOTES TO FINANCIAL STATEMENTS

Note 26 - Intercompany Pooling Arrangements

Effective January 1, 2021, the pooling agreement was amended to remove Great American Contemporary Insurance Company from the pooling agreement and to add

Great American Underwriters Insurance Company to the agreement.

The effect of the pooling agreement is to transfer all direct and assumed liabilities of the participating companies to the Company. The Company retains 100% of the

pooled business, as illustrated below:

Lead Entity and all Affiliated Entities

Great American Insurance Company

American Empire Insurance Company

American Empire Surplus Lines Insurance Company
Great American Alliance Insurance Company
Great American Assurance Company

Great American Casualty Insurance Company
Great American E & S Insurance Company

Great American Fidelity Insurance Company
Great American Insurance Company of New York
Great American Protection Insurance Company
Great American Security Insurance Company
Great American Spirit Insurance Company

Great American Underwriters Insurance Company

Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 - Premium Deficiency Reserves
No significant changes

Note 31 - High Deductibles

No significant changes

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

No significant changes

Note 33 - Asbestos/Environmental Reserves
No significant changes

Note 34 - Subscriber Savings Accounts

No significant changes

Note 35 — Multiple Peril Crop Insurance

No significant changes

Note 36 - Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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Statement for March 31, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
2.1 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]
2.2 If yes, date of change:
3.1 s 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] Nof[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nof ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
Great American Holding. Inc. contributed Republic Indemnity Company of America and Bridgefield Employers Insurance Company to Great American Contemporary Insurance Company
effective 1/1/2021.
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
3.5 |Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
4.1 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.
4.2 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0
5. 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]
Not applicable
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
6.2 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
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 02/26/2018
6.4 By what department or departments?
Ohio Department of Insurance
6.5 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]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 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]
7.2 |If yes, give full information:
Not applicable
8.1 s the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 If response to 8.1 is yes, please identify the name of the bank holding company.
Not applicable
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
8.4 If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
9.1 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:
Not applicable
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).

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Not applicable

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).

Not applicable
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 357,515
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 If yes, give full and complete information relating thereto:
Not applicable
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 538,809,792
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 608,508,678 616,640,975
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 38,867,179 38,716,839
14.26 All Other 28,153,536 26,459,894
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 675,529,393 $ 681,817,708
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] Nof[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, 11l - General Examination Considerations, F. Outsourcing

of Crit
171

17.2

17.3
174

17.5

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

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

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

If yes, give full and complete information relating thereto:

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

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

1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A
ARES Capital Management LLC U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management Corporation 54930048Y5YTQDRCSM84 SEC DS
131619 ARES Capital Management LLC 549300R4YHRZ8JUZU385 SEC NO

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19.

20.

21.

Not applicable

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
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.
Issuer or obligor is current on all contracted interest and principal payments.

The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities?

a.

b.
c.

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
The security was purchased prior to January 1, 2018.
The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
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.
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?

a.
b.
c.

d.

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.
b.
c.

d.
e.

f.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

The security was purchased prior to January 1, 2019.
The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
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.

The fund only or predominantly holds bonds in its portfolio.

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.
The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
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3.1
32

41

4.2

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NA[ ]
If yes, attach an explanation.

Effective 1/1/2021. the pooling agreement was amended to remove Great American Contemporary Insurance Company from the pooling agreement and to add Great American Underwriters
Insurance Company to the agreement. See Note 26.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

Not applicable

Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:

Not applicable

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:
5.1 A&H loss percent 25.300%
5.2 A&H cost containment percent 9.900%
5.3  A&H expense percent excluding cost containment expenses 34.600%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]
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Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

U.S. Insurers

86-2178342.......... Mangrove Insurace Solutions PCC Cell 22 Unauthorized....| .......... 0.vevereens | e
. 85-13724271.......... Prime Protect Insurance Co Unauthorized.... | ....

All Other Insurers
00000........... AA-1780116......... Chaucer INSUraNCe CO DAC.........ouuuirieieieeesiseese ettt bbbt baen IRL...ccoovenne Unauthorized....| .......... (0SSR IR
00000........... AA-3191435......... CONAUIE RE....ovvtrrirrisreisri ittt bbbttt bbbt bbb BMU.......... Unauthorized....| .......... 0uvrerines | erreeinereeresesineene
00000........... 00-0000000.......... EChO REINSUIANCE LEG.......oceieiiciicicie ittt CHE.......... Unauthorized....| .......... (0SSR IR
00000........... AA-5760024......... Liberty INSUraNCe PTE LTD......cccvicuiiicieitice sttt be s nas SGP.......... Unauthorized....| .......... 0.veveveens | e
00000........... AA-1120198......... Lloyd's Syndicate NUMDET 16818.............oouuiuieiiiiiineieeiieeiieeeieisee ittt sttt GBR.......... Authorized........ | ccoeec.... (0SSR DU
00000........... AA-2232001......... Mapfre SEQUIOS GEIAIS S/A........coueveieeereieteee ettt ettt sssaaes BRA.......... Unauthorized.... | .......... (0SSO SO
00000........... AA-3191432......... Vantage RISK LTD.........cocviuieiciiiectccieees ettt nann BMU.......... Unauthorized.... | .......... (0TS U TR
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Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccovveveninienee AL|.... Lo | e 5,089,062 | ..ooverrerrenn 4,985,561 | ...ccc0.esrn 32,919,765 | oo 7,601,815 | o 26,108,388 | .....ccvvvenee 19,751,730
2. Alaska...... 1,962,563 | oo 156,443 | ..oooviieee 433,389 | 107,092 | ..o 9,638,647 ...8,667,801
3. Arizona 6,794,662 7,975,100 5,120,275 | .covcvvrrrnne 20,086,457 60,010,416
4. Arkansas...........oonnins AR |...... Lo | e 2,450,813 | .o 2,146,232 | ..o 11,429,528 | 2,068,923 | ...cccvvrnenne 10,134,874 | ...ccvvvvrenee 9,857,529
5. California.. LCA ... [ ...59,377,187 56,360,765 ..12,342,403 | ... .26,805,704 248,936,504 | ... ..214,779,971
6. Colorado.......cccvuereerernirninnns CO | Lo | e 6,844,192 | ..o 6,576,066 | ......ccovrrnenee 3,171,382 | e 1,937,849 | ...covvvnee 21,800,152 | ...covvvrenee 31,445,070
7. ConnecticUt.........coceuevrcrecnnnes CT| . Lo | e 4,877,646 | ....coocvvnne. 3,854,724 | ......covvn. 1,293,754 | oo 5,645,232 | ..covvvvvnne. 13,816,114 | .ccovvvne. 13,636,855
8. Delaware........cccoeonerervniineene DE | oL | e 2,000,807 | ..covveeerrenne 1,358,170 | .cooveveinne 3,862,040 | ..oovvrreirenee 7,575,027 | oo 50,413,953 | ...covvrrrenee 64,725,777
9.  District of Columbia..............DC | ool | o 2125517 | oo 2,194,286 | ..ococvvrriinnes 262,304 | ..o 2,923,509 | ...cocvvrvinne. 7,967,058 | ..covvvvrnenee 7,295,551
10, Florida. ... FL [....... Lo | e 38,415,487 | ..overeeene 28,073,365 | ..ocovvrnenee 10,610,349 | ..ccvvrrennee 13,996,149 | .o 112,891,338 | ......cc..c.. 107,671,125
11, GEOMGia. .o GA |... Lo | e 18,012,364 | .....ccovvnee. 14,215,683 | ..ccvvvevnne. 11,594,220 | ...covvvvenee. 10,334,021 | oo 103,716,009 | ...ccovvvenee 59,817,598
12, Hawaii......ooovrverrerernee Hif....... Lo | e 2,182,834 | ..o 2,233,674 | oo 73,530 | oo 134,999 | oo 10,281,428 | ..cooovvrene 8,220,734
13, 1daho.....occcrerce ID|..... Lo | e 2,851,582 | oo 3,220,108 | ..cvcvieiiinee 191,387 | oo 615,102 | ..covvercrrrenee 6,926,954 | ......cccevvnenee 6,989,564
14, MNOIS.....cvueeeeeeeeeereereireeieeeeene [ L | s 14,659,098 | .....ccccveeee. 13,200,923 | ..coovvirnne. 10,878,472 | .o 41,390,545 | ..o 84,900,129 | ...oovvrenee 74,422 457
15, Indiana.......cccovvrerviveiniireirenins IN|....... Lo | v 11,533,438 | .o 8,363,467 | ...coocvvenne. 35,389,446 | .....ccovnene. 30,409,001 | ..oovvrevreenee 28,793,649 | ....covvvvennn. 5,301,593
16, 1OWa. .o A ... L | e 4,331,683 | oo 5,286,075 | .ovevvereeenee 1,514,212 | oo 12,449,313 | oo 20,962,609 | ...coovrrrennn. 9,698,556
17, Kansas.......ccovneneneeneinerines KS|....... Lo | e 9,981,742 | oo 6,343,682 6,981,801 | .ocveveinne 18,652,817 | .oevvvvenne 17,229,837
18, Kentucky.....cooooverereirinieneanee KY|....... L | e 4,700,204 | ....ooovrrenne. 5,261,226 1,290,240 | ...cooovennvne 22,023,868 | ..o 20,576,999
19, LouiSiana.........coceveveneerieerenes LA|..... Lo | e 4,461,522 | .....covvvenne. 5,095,182 | ..ccovviener 1,308,644 | oo 820,600 | .....covvvnenne 14,210,493 | oo 13,361,892
20.  Main€....overerererieiireneereias ME | ....... NN 863,570 | ..ovoverierreinns 463,658 | ..oovvrrenrnnnn 288,443 | 466,857 | oo 3,529,481 | oo 3,468,828
21.  Maryland.. .MD|...... Lo | v 6,040,516 ...5,545,020 ...1,370,600 ...24,387,936 | ... .30,404,939
22.  Massachusetts........coc.erennn. MA|...... Lo | v 10,690,993 11,564,217 5,336,129 39,065,806 | .....ccoounnn. 34,730,861
23. Michigan........cocooeonvemencnevee MU | il | e 11,044,155 | .....ccceenee. 11,740,084 10,571,790 | cvvvrevinnes 48,585,344 32,289,835
24, Minnesota..........couemrveeere MN | L | e 5,978,456 ...4,946,690 .13,586,546 ...25,769,560 24,497 AT7
25, MiSSISSIPPL.....ouevererereneerereenced MS | il | e 3,126,097 2,623,651 | .ovvoveernnnn 9,319,518 | i 1,884,080 19,521,281 11,628,945
26, MiSSOUN....c.overrerrererrernrreeee MO | ol | s 7,295,246 | ..ooovvrrerenn 8,801,618 | oovvvvverenns 7,337,845 | ..o 16,514,682 | ..covvvenee. 34,323,214 | ..o 28,238,028
27.  Montana........ccoeeereeneereerneeneen. MT |....... Lo | e 1,413,931 | oo 939,353 | i 226,428 | ..cooveririneinn 627,941 | oo 3,057,219 | oo 3,786,625
28.  Nebraska.........cocoerrerereerennen. NE|....... [N ISR 3,549,944 | ..o 3,904,899 | ..ccovvvrnenne 5,441,600 | .oovvrrrrrnenns 4,813,186 | .cocovvverrnne 15,576,652 | ..ocvvvrrnne. 14,260,672
29.  Nevada......commneeneeneneen. NV ... Lo | e 3,689,115 | oo 3,520,710 | oo 4444130 | .o 2,599,017 | covvvreeene 15,310,139 | oo 26,952,193
30.  New Hampshire.........cccoocuvnene NH|....... Lo | v 825,639 | ..o 881,320 | .oovrvririrenne 244285 | ... 315,827 | .o 6,042,131 | oo 5,529,495
31, New Jersey....ooonvrernennns NJ o Lo | v 12472147 | e 9,428,003 | ..coovvrerenee 3,514,993 | .o 5,609,933 | .o 76,020,474 | ... 74,000,445
32, New Mexico.......cocrvvrerrenne NM | ...... Lo | e 1,662,167 | ..oovvvvrrenne. 1,370,039 | .o 1,869,065 | .....covvrernne 2,899,208 | ....ocovvrernne 19,255,575 | .oovvviane 28,824,419
33, New YOrK....oooneneinencireieinns NY|...... Lo | e 38,344,028 | ................ 38,132,231 | v 10,214,361 | oo 9,123,915 | .o 144,198,929 | ............. 112,229,142
34. North Carolina.........cocoeeeese NC | ol | v 14,769,705 | ......c.ccc.... 12,818,101 | oo 3,164,791 | oo 6,178,394 | ......cccco.ue. 40,083,594 | .....ccovvenee. 30,683,235
35.  North Dakota.........cccooereeneceee ND | oL | e 716,357 | v 1,009,305 | .oooverrrrrienen 689,231 | .oovrrin. 10,111,869 | ..ocvvveenne 10,579,387 | oo 13,142,902
36, Ohi0..ovvrercreerenerersrnene OH |l | i 7,460,711 | oo 1274724 | ..o 3425248 | ..o 6,370,656 | .....ccovennes 44,685,474 | ...covvennne. 32,021,522
37. Oklahoma.........cocovvnrrrrnee. OK | ol | e 6,500,636 | ..ooverrrrenn 5,884,926 | ....ccccovvrnene. 1,057,253 | oo 1,909,751 | coverienee 12,204,895 | .....ccoovvenee. 12,196,038
38, 0regon......ocveneenernrneneneen OR | il | e 4,685,160 | .....cocevvenne. 3,879,699 | ..o 3,004,529 | ..o 1,517,786 | .ooovvne 21,228,055 | ...cooovvenee 19,494,751
39.  Pennsylvania..........ccoooeerecee PA | ol | e 16,898,780 | ..covvvrenne. 12,905,096 | ..ooovvvrrnenee 2,593,408 | .cocovrrrene 2,195,718 | oo 55,318,592 | ...ovvvrrenne 51,069,181
40. 1,629,730 ...2,116,430 87456 | 943,600 | ..covvererrrinee 6,645,351 ...5,688,634
41.  South Carolina.......c.cocerreeeee.SC | oL | i 5,484,761 3,354,048 1,019,048 2,931,597 33,874,804 20,866,745
42.  South Dakota.......ccccoeevereeireenSD [l | i 1,415,626 | oo 1,355,827 2,441,886 | ..ccooevvrenee 5,324,825 | ....cccoovnenee 6,793,719 | oo 5,337,555
43, ..4,764,775 2,096,128 ..1,012,667 ..20,256,344 | ............... 23,151,311
44, 36,047,713 15,600,775 19,102,954 153,252,343 104,568,381
45, Ut UT L | 3,979,269 | ..ooovvrvienenn 3,465,675 | .ovvvrerenne 2,548,007 | .cocvvrrerrrrnes 3,892,873 | .o 10,406,819 | .cocvvvvrene. 11,137,274
46, Vermont........coocoveneeenenecneeeee VT [l | i 385,407 | oo 298,221 | v 5,938 | .o 112,522 | oo 642,594 | ..o 546,313
47, Virginia....cooeveeveeeersrneineeenes VA|...... Lo | e 7,069,582 | ..coovvveininn 6,606,724 | ............... 20,570,350 | ..oocvovvrriiree 326,311 | oo 27,443,252 | .....ovoevene. 26,385,553
48.  Washington..........ccocevrrieninnee WA|...... (TR TR 10,420,238 | ....ccoovenne. 11,170,602 | ..covevriines 935,974 | oo 3,581,080 | ..oceverrenne 31,907,059 | ...covvrnenee 35,052,677
49, West Virginia........cocooereveeee WV [l | i 2,024,145 | ..o 1,963,343 | oo 563,794 | .o 182,601 | .ovovvevrinne 3,816,149 | oo 4,167,854
50.  Wisconsin........cooeeveveneeneeneeence WH el | e 9,130,990 | ..oovivreirene 7,395,973 | oo 2,027,284 | ..o 8,672,375 | .ooveene 29,051,430 | .oeovvvvrrenee 16,728,247
51, Wyoming.......ooeeverereemeeneeee WY |l | i 1,982,621 | 1,681,001 | oo 299,390 | oo 362,688 | ....cocrerrerinne 2924947 | oo 2,582,783
52.  American Samoa..........coeeeer e AS | oo Nuc | 0 | e 0 | cerrreerreernererneerneeen0 [ e (0 SR (0 SO 0
53, GUaM...covcrrerrcrncrnernerineenGU [l [ 851 | 863 | .o |0 | 0 | 0
54. Puerto RicO.......coevvevvnrcneeed PR |l | e 125,710 | e 296,546 | ..ocovorrerrerennn959,596 | o 8,128 | 914453 | 965,034
55.  USVirginlIslands.........ccccooeee VI | ol | i 100 | e 0 [ o0 | e [0 | e, 0
56.  Northern Mariana Islands....... 0 0 | 0
57. Canada......c.ccooemervrnnininnes 23,398,969 | .....ccvevenee 19,301,868 54,783,966 | .......ccvene. 34,412,824
58.  Aggregate Other Alien XXXeoe | s 8,170,129 | oo 7,695,896 | .o 2,789,914 | i 2,040,604 | ...ccoovernns 54,848,173 | ..o 48,756,676
59.  TotalS.....ccouereerriririrereiscireieinns XXX 333,186,765 1,928,466,584 1,683,258,449
58001. SGP SINGAPORE............cccconnenn. (.00, G IS T773,242 | ..o 7,500,203 |..covverirenne 2,789,914 | .o 2,029,989 |....ccoovunne. 49,912,015 | ..o 44,041,022
58002. GBR UNITED KINGDOM............ XXX [ 232,202 | .o 75,501 | oo (0 (01 3,070,059 |..covvrrirrrnns 3,640,224
58003. NLD NETHERLANDS................. XXX [ (R ) (0 [0 10,615 | 1,635,864 |..coovrerrenee. 1,062,185
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | cooeoviereriinnnns 168,316 | ..ovvvvrvererne 120,192 | oo [0 TR [0 I 230,235 | oo 13,245
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | 8,170,129 | oo 7,695,896 | .ooovierenenns 2,789,914 | .o, 2,040,604 | ....cccoones 54,848,173 | ..oovovvnenns 48,756,676
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 55 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrEr............c.vvereenniernerierireeens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 2
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile..... 0
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Statement for March 31, 2021 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.

American Financial Enterprises, Inc.

American Money Management Corporation
American Real Estate Capital Company, LLC

Mid-Market Capital Partners, LLC

APU Holding Company

American Premier Underwriters, Inc.

Lehigh Valley Railroad Company

Pennsylvania Lehigh Oil & Gas Holdings LLC

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC

Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Technical Industries, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
GAl Insurance Company, Ltd. *
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
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 »

Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.

Manhattan National Holding Corporation

Mountain View Grand Holding Company, LLC
Skipjack Holding Company, LLC
Skipjack Marina Corp.
Helium Holdings Limited
GAI Australia Pty Ltd
One East Fourth, Inc.

Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

Three East Fourth, Inc.

* Denotes insurer

@ Entity affiliated but not owned

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

Manhattan National Life Insurance Company *

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)

Q11

Domiciliary

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

BMU

AUS
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




Statement for March 31, 2021 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

Dl'_)c';';'i'?nry FEIN  |NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Holding, Inc. OH 42-1575938
ABA Insurance Services, Inc. OH 80-0333563
Agricultural Services, LLC OH 27-3062314
Great American Contemporary Insurance Company * OH 36-4079497 10646
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
Great American Holding (Europe) Limited GBR
Great American Europe Limited GBR
Great American International Insurance (EU) Designated Activity Company * IRL
Great American International Insurance (UK) Limited* GBR
Great American Specialty & Affinity Limited GBR
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * OH 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.
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Statement for March 31, 2021 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

Dl'_)c')“c”a:t'i'g"nry FEIN NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. X 59-1671722
American Empire Surplus Lines Insurance Company * OH 31-0912199 35351
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crop Managers Insurance Agency, Inc. KS 31-1277904
CropSurance Agency, LLC OH 83-1767590
Dempsey & Siders Agency, Inc. OH 31-0589001
Human and Social Services Risk Purchasing Group, LLC OH 84-2358400
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
GAI Warranty Company of Florida FL 31-1765544
Global Premier Finance Company OH 61-1329718
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American E & S Insurance Company * OH 31-0954439 37532
Great American Fidelity Insurance Company * OH 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Great American Underwriters Insurance Company * OH 83-1694393 16618
Key Largo Group, Inc. FL 59-1263251
PLLS Canada Insurance Brokers Inc. CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Shelter Rock Holdings, LLC OH
Westline Industrial, LLC OH

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number |RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YN) [*
31-1544320 | ....... 0 0001042046 American Financial Group, INC.........cccoceveveerierrensienesennnsiesessiensessessessesnns | OHuviiiiies [UDP s [t s Ownership........ | ... 0.000 [ .o | e N...... 0
. 131-0996797 | ....... 0 . |American Financial Enterprises, Inc... . | American Financial Group, Inc... . | Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
31-0828578 | ....... 0 . American Money Management Corporation American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
27-1577326 | ....... (01 S 0. American Real Estate Capital Company, LLC.........ccccocvrurrininrenrirrirsiecnneneenns American Money Management Corporation............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
27-2829629 | ....... (01 I 0. Mid-Market Capital Partners, LLC...........cccovevrieeinieieesieeseeesee e American Money Management Corporation............... Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
41-2112001 | ....... (01 I (0] IS APU Holding COMPANY.........vuerieeereririiereneereiseessssssseesessesssssssssessssesssssssssessns American Financial Group, INC...........cccovervenrerrerninns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
23-6000765 | ....... (01 I 0. American Premier Underwriters, INC.........cccoveieienieienieieeesese s nes APU Holding Company..........ccccovruereenieneensinnennnens Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
13-6400464 | ....... (01 I 0. Lehigh Valley Railroad COMPany............couveuereenrenremeeneeeeneensessessesessssesseeenns American Premier Underwriters, INC..........ccccocvreuniene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
46-1665396 | ....... (01 I (0] IS Pennsylvania Lehigh Oil & Gas Holdings LLC..........cccccvveieirieienesieiessiennns Lehigh Valley Railroad Company..........ccccccccevevrnnne. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
20-1548213 | ....... (01 S 0. Magnolia Alabama Holdings, INC........c.ccvieiiriererrerieescse e American Premier Underwriters, INC..........cccovvvreuneene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
20-157409% | ....... (01 I 0. Magnolia Alabama Holdings LLC..........cccovieieiniieieiisieesssssesssseesss s Magnolia Alabama Holdings, INC.........ccccoueveniirnnnns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
46-1852532 | ....... (01 I (0] IS Michigan Oil & Gas Holdings, LLC...........ccovernrerrininenrineis e American Premier Underwriters, INC..........ccccocvreeniene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
46-1480078 | ....... (01 I 0. Ohio Oil & Gas Holdings, LLC........c.cccoeueieieirinieeisieiessiesess e snens American Premier Underwriters, INC...........cccocvrevnene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
13-6021353 | ....... (01 I 0. The Owasco River Railway, INC..........cc.vrerrririnrneneeseesseeseeesssesseeeees American Premier Underwriters, INC..........ccccocvreeniene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
76-0080537 | ....... (01 I (0] IS PCC Technical INQUSEHES, INC.......vvvvveieirreieireieieesseesssse s American Premier Underwriters, INC..........ccccvvvreunnene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
46-3246684 | ....... 0 Pennsylvania Oil & Gas Holdings, LLC..........cccoenrurireenreeneineireieceseeneieen American Premier Underwriters, INC..........ccccocvneuneene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
23-6000766 | ....... 0 Pennsylvania-Reading S€ashore LiNeS...........cccoevivieienisiesisseessesenns American Premier Underwriters, INC........c.ccccovvrevnens Ownership........ |..... 66.670 | American Financial Group, Inc.. | ...... N...... 0
98-1073776 | ....... 0 GAI Insurance Company, Ltd.........ccoeuerrerremrnineneieinenesesseeseseessiessesessseenns APU Holding Company............cceeereeerenrereenesneeneeneens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
. 131-1446308 | ....... 0 . |Hangar Acquisition Corp.... . |APU Holding Company.. Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
91-1242743 | ....... 0 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company............cccreemeeeeeneereereesseeneeneens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
91-1508644 | ....... 0 Premier Lease & Loan Services of Canada, Inc.... APU Holding Company..........ccccevvueureenmemeenseneinnens Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
. 1310823725 | ....... 0 . | Dixie Terminal Corporation..... . | American Financial Group, Inc... . | Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
06-1356481 | ....... 0 . Great American Financial RESOUICES, INC.........cccovuvveieiriieiieinssieiesssiesinnens American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O O (O 311422717 | ....... (01 S 0. AAG INSUraNCe AGENCY, INC......cvuverrerririinrereieiieeisseeese st ssessssesens Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uees s [ 34-1017531 | ....... [0} I 0. CereS GroUP, INC.....cucveviecicicicteie ettt bbb Great American Financial Resources, Inc.................. Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
0 [ et (O 47-0717079 | ....... (01 IS (V1N I Continental General Corporation................eeeeereereesernesneereesnseneieessseseseeseenees Ceres Group, INC........oceveeeereneeneireesineeneireieeseeneenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0urvees e [0 S 34-1947042 | ....... (01 I 0. QQAGENCY Of TEXAS, INCe.ovvivviriirieieieieieiseie e nnes Ceres Group, INCe....cveeurreeineeeesseiessesseessisnees Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O OO (O 31-1395344 | ....... (01 S 0. Great American AdVISOrS, INC.......c..cueurererereeeeeeneieeeesseeseeseessseese s Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |63312... [13-1935920 | ....... [0} [0 Great American Life Insurance Company............ccocceeeeeereieererenseienesssessnenenns Great American Financial Resources, Inc.................. Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |93661... |31-1021738 | ....... (01 S 0. Annuity Investors Life Insurance Company Great American Life Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uveres e [ S 84-4395026 | ....... [0} I 01. Bay Bridge Holding Company, LLC Great American Life Insurance Company. . | Ownership........ |..... 65.000 |American Financial Group, Inc.. | ...... N...... 1
O U (O 84-4395026 | ....... (01 IS (V18 I Bay Bridge Holding Company, LLC..........cccovumireeninerniineireeseinsineeseisessseeseieenns Great American Insurance Company...........cccceeueenne Ownership........ |..... 35.000 | American Financial Group, Inc.. | ...... N..... 1
0uvvres s [ S 27-4078277 | ....... [0} I 0. Bay Bridge Marina Hemingway's Restaurant, LLC............cccccovevevivcveenieennnnen. Bay Bridge Holding Company, LLC.............ccecvurnneee Ownership........ | ... 85.000 |American Financial Group, Inc.. | ...... N...... 0
O O (O JS— 27-0513333 | ....... (01 S 0. Bay Bridge Marina Management, LLC..........c.cocoovnrunrninieneneieieeeseeseeseeseeeeene Bay Bridge Holding Company, LLC..........cccocvvurrennce. Ownership........ |..... 85.000 | American Financial Group, Inc.. | ...... N...... 0
0uvvves e [ S 20-1246122 | ....... [0} I [0 Brothers Management, LLC............ccooevieiiinicreieiccsce e Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureee e s [0 S 81-3737639 | ....... (0] I (0] IO Charleston Harbor Fishing, LLC..........ccccoeviveieiiiisicesiee s Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
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20-4604276 | ....... (01 I GALIC - Bay Bridge Maring, LLC........ccccevumrerrerninirnrinrieersessesseseesessssssseseeens Great American Life Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
311391777 | ... (0] I GALIC Brothers, INC........ccveuiiriieieiiieieicsse st ssessnsnees Great American Life Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
26-3260520 | ....... [0 RN | N R Manhattan National Holding Corporation..............cccevnienrnsininsensesessisnsennens Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... Y.... 0
45-0252531 | ....... 0 Manhattan National Life Insurance COMPany..........ccovuevererrererereesienennnienens Manhattan National Holding Corporation . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
84-4574243 | ....... 0 Mountain View Grand Holding Company, LLC Great American Life Insurance Company . | Ownership........ |..... 65.000 | American Financial Group, Inc.. | ...... N...... 1
84-4574243 | ....... 0 Mountain View Grand Holding Company, LLC Great American Insurance Company Ownership........ |..... 35.000 |American Financial Group, Inc.. | ...... N...... 1
. |84-2654660 | ....... 0 . | Skipjack Holding Company, LLC.... . | Great American Life Insurance Company.. Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
52-2179330 | ....... 0 SKIpjack Marina COmp........ccueuieriieieireieieisese st nans Skipjack Holding Company, LLC...........cccccovrvererennnn. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
....... 0 Helium Holdings Limited.........ccccovovrvrrrnniinenrnnrnnenesessessssseissssssnneennes | BMU.c [NIAL......... | American Financial Group, InC..........cccoocvvereerneencnen. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N...... |0
....... 0 . | GAI Australia Pty Ltd . | Helium Holdings Limited........ .| Ownership ...100.000 | American Financial Group, Inc.. |.....N......|0
31-068619%4 | ....... 0 One East Fourth, Inc American Financial Group, INC.........c..cccovervenrereerniens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureees e [0 S 31-0883227 | ....... (01 I Pioneer Carpet Mills, INC.........coeveveiciiieicesieieseiese s OH.......... NIA.......... American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueeen [ e [0 S— 31-1119320 | ....... (01 I TEJ HOIAINGS, INCe.oviie et OH.......... NIA........... American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0urvees e [0 S 31-0728327 | ....... [0 ISR | I ORN Three East FOUh, INC.....cvucviieieiiiicecsee et OH.......... NIA.......... American Financial Group, INC.........ccoeveererreverennens Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O O (O 42-1575938 | ....... (01 S Great American Holding, INC.........cuevuiurereincineciecs e OH.......... NIA.......... American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureens e [0 S 80-0333563 | ....... (0] I ABA INSUranCe SErViCeS, INC........covirerreiirrieeiieie s sesessenns OH.......... NIA......... Great American Holding, Inc. . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O OO (O 27-3062314 | ....... (01 SR | I SRS Agricultural SErVICES, LLC........ovuriieirereeeensieiss s OH.......... NIA.......... Great American Holding, INC........c.cocovvevrrncenrenrenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 10646... | 36-4079497 | ....... [0} Great American Contemporary Insurance Company...........c.cccoveeerrevcereneennnas OH.......... A Great American Holding, INC.........cccccovecveveiicniiicnne Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. |10701... |59-1835212 | ....... (01 I Bridgefield Employers Insurance Company...........ocvveeereeeerneeneenseeesesnseneens FLotriiis A Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 10335... [59-3269531 | ....... [0 PSRN | I SR Bridgefield Casualty Insurance COmMPaNY..........ccoceveeenrinieienierssisseseessinnens | A Bridgefield Employers Insurance Company............... Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. |22179... |95-2801326 | ....... (01 S Republic Indemnity Company of AMENCa...........ocrureeenrerrereirneneeneeeeseeeeeeneens CA....... A Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. [43753... [31-1054123 | ....... (01 I Republic Indemnity Company of California............cccccvveenieenesieiesisneens CA.... A Republic Indemnity Company of America.................. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O TR [0S USRI IS 0 | e [ Great American Holding (Europe) LImited...........ccovervenrerrunrnrinriniseeneiseeneinnes GBR........ NIA.......... Great American Holding, INC........c.cocovvevrirnienreneenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ueres s 0 eereeveieeines | e [0} I Great American Europe LIMited..........ccovecveeieenicceceeeeee s GBR........ NIA........... Great Amerian Holding (Europe) Limted.... Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
e [ ettt (O AA-1784136 ....... (01 IS Great American International Insurance (EU) Designated Activity Company.... | IRL.......... A Great American Europe Limited . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0urees e [0 S AA-1120817] ....... (01 I Great American International Insurance (UK) Limited Great American Europe Limited.... . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uveee [ eeereerereeeeneereereeeesneesssssessnsensenens | Qeeneeneens [ eoeerneeneennenenes | ceveees 0 . | Great American Specialty & Affinity Limited... . | Great American Europe Limited Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |23418... | 73-0556513 | ....... 0 Mid-Continent Casualty Company Great American Holding, Inc . | Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 15380... | 73-1406844 | ....... 0 Mid-Continent AsSurance COMPANY..........c.ouwererrurrerneereeresesssenseseesessessssseenns Mid-Continent Casualty Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 13794... | 38-3803661 | ....... 0 . | Mid-Continent Excess and Surplus Insurance Company... . | Mid-Continent Casualty Company. Ownership ..100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO [0 30-0571535 | ....... 0 Mid-Continent Specialty Insurance Services, INC...........cocveinieneereirninineinees Mid-Continent Casualty Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |23426... | 73-0773259 | ....... [0} I Oklahoma Surety COMPANY.........ccccviereiriieeirieiee s Mid-Continent Casualty Company.........c.cccccoevvrrievenns Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO (O 34-16073% | ....... (01 IS National Interstate COrporation............c.ovueeeerereneenseeesieneinersseieeseeseeseeseeeees OH.......... NIA.......... Great American Holding, INC..........cocoovreurineenieneenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ueeves s [ S 34-1899058 | ....... 0 [ veierieenn0 |, American Highways Insurance Agency, INC.........ccoeveeviveeeieieeseceesceenens OH.......... NIA........... National Interstate Corporation............cccccevvierivennee Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO (O 31-1548235 | ....... (01 S Explorer RV Insurance Agency, Inc National Interstate Corporation..............ccocveereerrurnenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uveres e [ S 98-0191335 | ....... [0} I Hudson Indemnity, Ltd National Interstate Corporation............cccceevevrreeriennnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
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0ueees [ e [0 S 66-0660039 | ....... (01 I 0 .. Hudson Management Group, Ltd.........cccereernreeinrneensenensinssssesessssssesseseeens National Interstate Corporation............cc.ceueeereerrennene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0urvees e [0 S 34-160739%6 | ....... (0] I 0. National Interstate Insurance AGeNCY, INC........ccoevererreerieieriiese s National Interstate Corporation...........cccceevrevriirnnnes Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0uees [ e [0 S 36-4670968 | ....... (01 I (0] IS Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc.................. Management..... | ....... 0.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 32620... |34-1607395 | ....... 0 National Interstate Insurance COMPAaNY..........cccoveveierieieseeiessiesesse s National Interstate Corporation...........ccccceevveriirennnes Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. | 11051... |99-0345306 | ....... 0 National Interstate Insurance Company of Hawaii, INC.........c..cocvvvnrrrerrirninienne National Interstate Insurance Company..................... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0urees e [0 S~ 43-1254631 | ....... 0 TransProtection Service CoOmMPaNY..........ccccueivrieeriseiensese e National Interstate Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. . 195-3623282 | ....... 0 . | Triumphe Casualty Company . | National Interstate Insurance Company. Ownership ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. . 186-01142%4 | ....... 0 Vanliner Insurance Company. National Interstate Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0...... 20-5546054 | ....... 0 Safety Claims & Litigation Services, LLC.........cocourrumrmrnrirrirnineneneseisesneennes National Interstate Corporation..............c.cocveerrerrernenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0..... . |46-4570914 | ....... 0 . | Safety, Claims and Litigation Services, LLC.. . | National Interstate Corporation.. Ownership ...100.000 | American Financial Group, Inc.. |...... N......
0...... 59-1683711 | ....... 0 Summit Consulting, LLC Great American Holding, INC..........covvvereurrncrnreneenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0ureees e [0 S 59-3385208 | ....... (01 I 0. Heritage Summit Healthcare, LLC............ocooveiivieieiecseese s Summit Consulting, LLC........c.cccoevevirieierieresiiennns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. | 16691... |31-0501234 | ....... (01 I 0 .. Great American INSUranCe COMPANY..........curerrerrerrerrresereeseeessssessesessesssseseenns OH.......... RE............ American Financial Group, INC...........cccovervenrerrirniens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. {37990... [31-0973761 | ....... (0] I (0] IS American Empire Insurance COMPANY.........c.ccvvuevreeiiereernsesesssessesessssesseens OH.......... DS...coovee Great American Insurance Company..........cccoceveeene. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
59-1671722 | ....... (01 S 0. American Empire Underwriters, Inc American Empire Insurance Company..........c..c.ccce.e... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
. 131-0912199 | ....... (0] I 0. American Empire Surplus Lines Insurance Company Great American Insurance Company...........cccoueveeene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
31-1463075 | ....... (01 S (V1 I American Signature Underwriters, INC..........cccveueerrerrereerrininsneiseiecseeseeeeees Great American Insurance Company...........ccccceeeenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
59-2840291 | ....... [0} 0. Brothers Property Corporation Great American Insurance Company............c..cc.cue.... Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N.....
25-1754638 | ....... (01 I 0. Brothers Pennsylvanian Corporation Brothers Property Corporation.............cccoeueeeeerrernenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
59-284029% | ....... (01 I (0] IS Brothers Property Management COrporation.............cccceveveenieenennenneennns Brothers Property Corporation............cccceveveenieieins Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
311277904 | ....... (01 S 0. Crop Managers Insurance AgeNnCY, INC..........ocurereirnreneenrineneineiseesseeeeseeseeees Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
83-1767590 | ....... (01 I 0. CropSurance AGENCY, LLC ..ot Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
31-0589001 | ....... (01 S (018 IR Dempsey & Siders AGENCY, INC......c.vererrenrirriiincineire e ssesseseees Great American Insurance Company...........ccccoeeeenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
84-2358400 | ....... 0 Human and Social Services Risk Purchasing Group, LLC Dempsey & Siders Agency, InC.........cccoevvevivcrerernnen. Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N.....
31-1341668 | ....... 0 Eden Park Insurance Brokers, Inc. Great American Insurance Company...........cccceeeeenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
.......................... 0 El Aguila, Compaiiia de Seguros, S.A. de C.V......cccccoevevevivivcnineieneseienene. | MEX...o.... | DS........... | Great American Insurance Company. Ownership........ |...100.000 | American Financial Group, Inc.. | ......Y......
. 139-1404033 | ....... 0 . | Farmers Crop Insurance Alliance, Inc.... . . . | Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.. | ...... N......
13-3628555 | ....... 0 FCIA Management Company, INC.........cccccvurveeriersieereieieeeeee e Great American Insurance Company. Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N......
.......................... 0 Foreign Credit Insurance ASSOCIAtION. ...........ccorurererrienciniinrneneieeseeneeseeseieees Great American Insurance Company. Management..... |.......0.000 |American Financial Group, Inc.. | ......N......
. 181-0814136 | ....... 0 . | GAI Mexico Holdings, LLC . | Great American Insurance Company. . | Ownership... ..100.000 | American Financial Group, Inc.. | ...... N......
31-1753938 | ....... 0 GAI Warranty COMPANY.........cc.euureerieneesereesessneeseiseessssssssesessessssssssssssessesssens Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... Y.
0uveres s [ S 31-1765544 | ....... [0} I 0. GAIl Warranty Company of FIOrida............ccccoceeriieeiiceeieeseee s GAIl Warranty Company. . | Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N......
O OO (O 61-1329718 | ....... (01 IS 0. Global Premier Finance COmMPany............ccueieeirereneeneeneiseesneeseeeesessesseens Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. |26832... |95-1542353 | ....... [0} I [0 Great American Alliance Insurance COmpany..........cccccoveeeveceneeeersreererensenns OH.......... DS...cc... Great American Insurance Company............cccc.cue... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 26344... | 15-6020948 | ....... (01 S 0. Great American ASSUrance COMPANY..........cccurrerreeeenmesreeeeeeessessseesesseesesenees OH.......... DS...ccc.. Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 39896... |61-0983091 | ....... (0 I 0. Great American Casualty Insurance Company............coceveeeeeevreveresiereseseesnes OH.......... DS......... Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
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0084 | American Financial Group, Inc.. | 37532... |31-0954439 | ....... (01 I 0. Great American E & S Insurance CoOmMpany...........coveueeneenrenmesesnssnsensesessesennes Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. [41858... |31-1036473 | ....... (0] I 0. Great American Fidelity Insurance COmpany.........ccccceuenieerneeeesseenersseenns Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0uees [ e [0 S 31-1652643 | ....... (01 I (0] IS Great American InSUrance AgeNCY, INC..........overrrereeinreneeeissesessisssessessieenns Great American Insurance Company............cc.oeueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. [ 22136... |13-5539046 | ....... 0 Great American Insurance Company of New York Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueees s [ S 31-0856644 | ....... 0 Great American Management Services, Inc Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 38580... |31-1288778 | ....... 0 Great American Protection Insurance Company............cceveeeereinieneesssnnnens Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0urees s [ — 31-0918893 | ....... 0 . | Great American Re INC..........ccoccvevvvvevcrinnnes . | Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. [31135... [31-1209419 | ....... 0 Great American Security Insurance COMPaNY.........ccceveeierrerseererssessensseenes Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 33723... {31-1237970 | ....... 0 Great American Spirit Insurance Company Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 16618... |83-1694393 | ....... 0 . | Great American Underwriters Insurance Company. . | Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueen [ e [0 S 59-1263251 | ....... 0 . Key Largo Group, INC......c.eeririeineineiss e ssessssssssssssessesssens Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureees e [0 S 871850814. | ....... (01 I 0. PLLS Canada Insurance Brokers INC...........cocoveeuneieieieniienessissesesssesenes Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueeen [ e [0 S— 31-1293064 | ....... (01 I 0. Professional Risk BroKers, INC..........ccoveeinrnrerenineensensiseesssesseseesseeseeseeees Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0urvees e 0o v [ e (0] I (0] IS Shelter Rock HoldiNgs, LLC........c.coviueieiiieieeeie e snnes Great American Insurance Company..........cccoceveeene. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O O [0S SRR ISP (01 S (018 I Westling Industrial, LLC..........c.ovurrererereireireersieeeeceseeseeseesseeseeseesssessssesseessnes Great American Insurance Company...........cccccocueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
Aster Explanation
1 The entity is owned by more than one company within the AFG Group.
2 Entity is affiliated but not owned.




Statement for March 31, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

PART 1 - LOSS EXPERIENCE

Current Year to Date

i

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
R =TSO O USRS URURPRURURUR ENSUSURORTRORORt 4377854 | oo, 5,034,486
2. AlIBA INES....o.voeveecvceeee ettt bes s ssssns | svessessesessinssssesas 81,191,533 | oo (21,894,364)
3. Farmowners multiple peril 6,259,482 ..5,039,075
4. Homeowners MUItiple Peril..........cooeernrnrneenirererersenensennnnneenienes | cernensensensesssnenneneensendh 007 | i, (778)
5. Commercial multiple peril..... 22,095,608
6. MOrtgage QUATANLY........coeueerireieirirrreeiseeee e sssessessssessessessssens | sonsseesessessssesssssssessessnsnssensesQ | eonsenssesnsensemssnessssesnesnssesnes 0
8. Ocean marine....... ..38,754,011 ....13,056,202
9. Inland marine........ ..41,156,038 ....10,678,133
10. Financial guaranty............ccccoeevvievierennn
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made.

. Earthquake..........cccoevvvevinieiceccce
. Group accident and health..............c.cccvuveee.
. Credit accident and health....
. Other accident and health
. Workers' compensation.............ccccceeevievennn
Other liability-occurrence...........c.cceevevernnes

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

Products liability-occurrence..............cc.cou.....
Products liability-claims made.......................

19.2 Private passenger auto liability

L Warranty.......ooeveeeeeeie e
. Reinsurance-nonproportional assumed property.

..26,134,843
..25,785,693
...251,501
....1,749,212
..21,685,538

........................ 57,213,946
....36,843,048 | ..
...(913,559) | ..

..391,104

34. Aggregate write-ins for other lines of BUSINESS..........ccccueviveieicieiiceeeiens | i 1 349 611
35, TOtAIS.....cuieeiieiteictsce ettt snins | sebensenstnasnienas 501,974,405
DETAILS OF WRITE-INS
3401. Collateral proteCtion..........c.oveverveererreeiernnireinsssssesssssssssssssesssssssssnsssssessens | ssnessssensnnssessnssnnes 1,049,811 | 83,025 | b 670 | s (25.053)
3402. Supplemental unemployment... .323.450
3403, e .0.000
3498. Sum. of remaining write-ins for Line 34 from overflow page............cccoeevvveveies | covvrveesnveesieeeerieieisieneens0 | e 0 [ 0.000 [, ). 9.0 G
3499. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34).........cccovvreeevvecereeeriereniens | corivrierenerierenennen 1,349,611 | ciiiiiiiiiiie0083,025 | e b 670 | e (23.260)
PART 2 - DIRECT PREMIUMS WRITTEN
2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1.

2. Allied lines........

3. Farmowners multiple peri

4. Homeowners multiple peril...

5. Commercial MUILPIE PETl........ovvererirrierireieieeseis et sssessees

6. MOrtgage GUAIANTY........eveeeereeeirceiciei ettt

8. Ocean marine....... .36,078,333 .36,078,333 .32,607,502

9. Inland marine.... 47,130,384 47,130,384 140,065,020

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

. International..
L Warmanty.....cocceeceecesee e
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability.
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business
L TOtAlS e

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

Products liability-occurrence...............c.cc......
Products liability-claims made.......................

19.2 Private passenger auto liability

.................................... 1,913,287

.................................... 1,913,287

.................................... 1,210,053

................................ 483,888,168

................................ 483,888,168

................................ 431,949,578

3401.
3402.
3403.
3498.
3499.

Collateral protection..........cc.cceeeveveerreenieennns

Supplemental unemployment...

Sum. of remaining write-ins for Line 34 from overflow page....
Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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Statement for March 31,

aw10ite. GREAT AMERICAN INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 3 4 5 6 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2021 2021 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2021 LAE Reserves on Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (Cols. 4+7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2018 + Prior....co.. | o 840,703 | .o 1,379,538 | oo, 2,220,241 | oo 101,228 | oo 1,591 [ oo, 102,819 | v 813,957 | oo 3,052 | o 1,298,608 | ...cccooeeeeen. 2,115,616 | oo T4481 | (76,287) | oo (1,806)
2. 2019 e [ e 268,156 | .ocvoocrineennnn 563,896 | v 832,052 | .o 49,079 | oo 867 | o 49,945 | oo, 257,530 | oo 3,296 | oo 529,493 | .o 790,320 | i, 38,453 | .o (30,240 | ... 8,214
3. Subtotals
2019 + PriOr....coo. | covsvinrisninnns 1,108,859 | ..o 1,943,434 | 3,052,293 | .o 150,306 | .oooovverieiiniis 2,458 | i 152,765 | .ooovvevrinens 1,071,487 | oo 6,348 | oo 1,828,101 | .ooiviieer2,905,936 | v 112,935 | .o (106,527) [ .oovenreneinain 6,408
4, 2020 | s 403,738 | ..o 1,039,950 | i 1,443,688 | ..oovviviniis 133,812 | oo 64,277 | oo 198,089 | oo 284,827 | oo 23,009 | oo 906,124 | .o 1,213,960 | oo, 14,902 | ..o (46,541) | .ooovvvniniiens (31,640)
5. Subtotals
2020 + PriOr....coo. | covevnriniinnns 1,512,597 | oo 2,983,384 | i 4,495,981 | .o 284,119 | oo 66,735 | oo 350,854 | ..o 1,356,315 | oo, 29,357 | v 2,734,225 | .o 4,119,896 | i 127,836 |.ovovrirrennens (153,088) | ..ccovvrerrrinns (25,232)
6. 2021, [ XXX D ., SO PO D, S 30,371 | oo 30,371 [ ) .0 T [P 84,970 | oo 352,334 | oo 437,305 | D, SO )., SRR XXX
7. Totals....ooovvvvens | o, 1,512,597 | ... 2,983,384 | i 4,495,981 | .oooovivvcinne 284,119 | oo, 97,105 | oo, 381,224 | oo 1,356,315 | .oovvvrerin, 114,327 | oo, 3,086,559 | ......ccocoerrrn. 4,557,201 | oo, 127,836 |.coovvrecrennen. (153,068) | ...coovvvreireirnes (25,232)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ...ccoovenenee. 2,555,911
1. s 85 % (2. v (51)% 3. oo (0.6)%

Col. 13, Line 7

Line 8

...... (1.00%




Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> owN

Bar Code:

* 1 6 6 912021490000 O01 =

* 1 6 6 9120213650000 1 =

Q15

Response

NO

YES

NO

YES




Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. FUNAEA AEAUCHDIES.........cvoieceecieci ettt sesas | sbessassasssnsans 25,408,487 | .o (0] IO 25,408,487 | .coevvrrnn 30,751,380
2505. Equities and deposits in pools and associations.. ....8,132,149 8,132,149 | ... 9,144,901
2506. Funds held as COlAtETal.............c.cuueiueiueieieieieeeee ettt seesssstssaens | cvesssesesaessseas 6,478,989 | ..o (0] IO 6,478,989 | ....ccoeverrennn 6,358,281
2597. Summary of remaining write-ins for LINE 25.........ciiieiiiiieiieiiciesessseisissiesesssiesesssrenseserns | oersseessssssenas 40,019,625 | ..ooveriereceieciaa [\ 40,019,625 | ..ooverrrnas 46,254,562
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. AmOrtization Of INTANGIDIES...........cc.cveeieeeeccee ettt ssen st seenns | stensssassaessneas (285,722)( wevorerern (316,614) oo (1,307,484)
1405. Interest eXpense 0N fUNAS NEIG............c.cviveiecieece ettt ssseessesessennsanes | coessesssinsenes (2,730,019)] ovovvevrreeee (3,018,117)] vevevreree. (10,680,467)
1497. Summary of remaining Write-inS fOr LINE 14.........oviiieiiicei ettt ss s sssensessntensenssssnsens | srsssessssnsenes (3,015,741 ] oo (3,334,731)] ooveree. (11,987,951)
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date

58004. VGB BRITISH VIRGIN ISLANDS | .. XXX...
58005. DEU GERMANY........cccocvmrirrnnee XXX
58006. HKG HONG KONG, SPECIAL AL| .. XXX...
58007. AUS AUSTRALIA............coovrrnenne XXX
58008. LUX LUXEMBOURG. XXX
58009. EGY EGYPT...... XXX
58010. GTM GUATEMALA.............ccc...... XXX
58997. Summary of remaining write-

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

Q16




Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI ... esstsesse st ssssse st ess s sssssesssssssssessens | sesessessassssssesssssssnsssessns 37,886,932 | ..o 57,455,615
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........c.uevrerereririirresr st ssesssssssssessessnssssessesssnssessnsss | soesssssssssnssessessssssnssessasssnssnssessensnnssQ | sssessssssessessassssssnssassenssssessessanssnssn 0
2.2 Additional investment made after aCQUISIION. ........c.cccevriveiiiieccse e sesssssssessssssesessssensenes | sessensesssssssesssssssessessssenses s 390,090 | coviverrerieiiseseiesseneinees 1,380,418
3. Current year Change in BNCUMDIANCES.........c.evrurririrreresissssssess s sssssesse e ssesssssssssessssssssessessesssssssssesssssssssessessesssssessessansss | sessessassssssnssnssessassnssessssssnssnsessensnld | sessssssssessossnnsssssesssssnssnssessnsanssens 0
4. Total gain (I0SS) ON QISPOSAIS........civveiriiiieieicteiie ettt ettt sttt s s st st stesssssensanes | essesssssssessessnsessessssessesssssnssssensessnsad | eviesissessesesssssssessessssessessssessesssenes 0
5. Deduct amounts reCeiVEd ON QISPOSAIS.........ccvieriiiriieiirersiseie et s e s st bbb ss s ssssesessssnsesessssessssnsesans | sessessssssessssnsesesssnssssssesessnsssessnseessQ | sressesesssesesssesesssssessnnes 17,293,978
6. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cceieieviirieicseceee e sssieses | stessssssessesssssssesesssssssesssssssessessnsensQ | sressesssssssesessssesessssessesssssessessssns 0
7. Deduct current year's other-than-temporary impairment rECOGNIZEM............coeuiirieieirieirrrreses e ieseeseesssssseees | eesseesssessesssssssesesssssssessessssessessesesQ | woesesssssssessesnssesessessssessssssssessesns 0
8. Deduct current year's depreciation..............cc.ceveeereviereisieseseeeee s ...3,655,123
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .37,886,932
10.  Deduct total NONAAMILEEA BMOUNLS..........c.riueieieriseiiececeeee ettt se ettt st enssessessensenes | sessessssssssssssensansssssnssenssnsssssnsssnsansssld | dosmesssssssmssnssssssssssssnesssessesssnsnssnes 0
11. Statement value at end of current period (Ling 9 MiNUS LINE 10)........cccoeeririierciirereereesisiesisseesessesessesenssssessssssssssessssssenss | sressessessnssssessessnsessnssnsesed [3D29,095 | tovitevierivrererisrissssrinnns 37,886,932
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAI..........c.ocureierrerrinnienereireireseeneenees | creirsenseseeseseeeseeeeseeens 486,472,365 | oo 370,715,151
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............covviieeicicreieecee ettt b et s et sesans | ssesssssssessssessesaesssenseseees 30,900,000 | .oovevvrerereeieieiein 125,920,832
2.2 Additional investment made after @CQUISIION. ........c.cuieiciiiec et ssesns | stessessstessessbensesse s santenas 1,200,193 | covoveeeeee e 24,534,832
3. Capitalized deferred iNErESt ANG ONET.........c.oi ittt sttt sentas | sessessestessaessesses s st s s es st s s st s 0 | oo 0
4. ACCTUAL OF QISCOUNL........oveieactr itttk f bbbt en bt biees | Sbsebsees st e b seb s b et bbb s bbbt L0 OO 0
5. Unrealized valuation INCIEASE (AECIEASE).........cvuurrrrrerisreressseesessessassssssessasssssssssessessssssessessassssssessassessssssessessassssssessassansans | sessessessossssssessesssssssssessassnssnssessessns 0 [ oo 0
6. Total gain (I0SS) ON GISPOSAS........c..ceireieiiriiiiieieiseieie ettt s bbb st b b s e b s st st s s s e bnbens | Sbnsassessssastes et st es e s e bensense s sansenas 0 | oo 0
7. Deduct amounts reCIVEA ON QISPOSAIS.........cvvireuiireieieiieisiiesee ettt b bbb s s s s s b s s s s s e b snsesessnsnsesns | ssetessssssessssssesasesesssansesens 1,178,626 | oo 34,698,450
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........coveviiiiveiiieieieceeee e | s 0 | o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INtErESt..........ocvevrrirrieiernrnrieens | e 0 | oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEM. ..o sesssessessssessenes | eressssssessesssssssssesssssssesssssssensesserensQ | wieriesisssssessssssessessssessesessnsassassesans 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)......... | cocovsreriinrsressessiisnenns 517,393,932 | .o 486,472,365
12, TOtal VAlUBLION GIOWANCE...........ceueerereieieceeie ettt st f s8££k s s en bt es | oeEAeEAesEeebseb s b ee bbbttt 0 [ oo 0
13, SUDLOtal (LINE 11 PIUS LINE 12)....euveuierireieiseiseie st | stbbsent sttt 517,393,932 | ..o 486,472,365
14, Deduct total NONAAMITIEA BMOUNLS..........cc.eiuieeieeereieereeree ettt ss e s e sb et f s st enbs | oeEAeEAesEsebsebesten bbb en sttt [0 O 0
15. Statement value at end of current period (Line 13 MINUS LINE 14).......cccuiiiiiiiiiiieeiiiesiccteesee st esssse s besssssaessssssens | sresesssissesssssesessnsesasnns 517,393,932 | oo 486,472,365
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........ceviieireiiiiicieieissieie ettt s st s sbnss | essstessesssssssessesssssnsesaes 926,464,890 | .....oovvvereieieieieiens 766,437,556
2. Cost of acquired:
2.1 Actual cost at time of CQUISIION.........c.eiirieieiceie et ssssssessessssensesssssnsenes | sressesssssssenessessssensessnensns2gBO 1,017 | wovireierisieseriesesseseseens 90,622,851
2.2 Additional investment made after aCQUISIION. ...........ccvueveviriieeec ettt nan 134,509,745
3. Capitalized deferred iNtreSt ANA OB ..ot sse st ssessssantes | stesssssstessessssessessesssssssessessssessessnsesD. | sressesisssssesessstesessssessesssssessessesns 0
4. ACCTUAL OF QISCOUNL........ooveicececietctee ettt bbbttt b s s s s s st s s sassessnsnsessesssssssesanes | essesssssssessessnsessessnsessessessnssssessnssnsa | evesessessesaessssssesssssssessessnsessesssanes 0
5. Unrealized valuation increase (decrease). 41,186,294
6. Total gain (I0SS) ON AISPOSAS..........ceveveerieiieeieisieie ettt b s sssssssessesssssssessssessesssssssssssssessnssnsens | sessnssssessnssnsessesessessessessnssee{ TTDAB) | tovieerieiieese e 10,739,747
7. Deduct amounts received on disposals............. .78,426,240
8.  Deduct amortization of premium and depreciation ...2,321,499
9. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cceveieviirieicsiceeeee e sssienes | stesisssssesessssessessesssssssesssssssessessesensQ | sievsesssssssesessssesessssessesssssessessssns 0
10. Deduct current year's other-than-temporary impairment recognized .36,283,562
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... . ...926,464,890
12.  Deduct total NONAAMIttEd @MOUNLS...........civirirircreiieriri ittt nseninens | rensesssnesssensenssnsnensensensnnrsessensensenened | donmromsessenesnesensensenssssssesensenssnenensns 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).......ceiiiiuiieieiieicissiet sttt naes 926,464,890
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF YEAI..........c.ciueiciciirieieeiseie s sesssiens | evesessssse s 5,598,224,297 | c.oovveeveereieeieis 5,536,808,147
2. Cost of bonds and SOCKS ACQUIMET..........c.cvvveevecieeeiecteee ettt st s st s st s senas s sssanas | sesssssssesssssssessesessssenes 433,192,262 | ..o 1,436,493,732
3. ACCTUAL OF GISCOUNL.......vueeieeeieis iRt b bt s | oebsebsenb et b en bbbt 3,260,034 | ..o 11,316,875
4. Unrealized valuation iNCrEASE (ABCTEASE)......v.rurrrrrerrerrerereressissasessssesessesssssssesessessssssessessssssssessassssssssessessessassssssessessnsnssess | sssessessasssessessanssessessassans 73,520,740 | oo (13,130,300)
5. Total gain (I0SS) ON QISPOSAIS.........cevueviviiericiiisiie ettt ettt bbb st s st n s bnaebsnss | ssebsssestessessntenses e snsasans 26,828,013 | oo 104,487,446
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.cueveeiriiirieiriee ettt s bt esssssns | seessssssesssssssessessesssenes 383,664,635 | ..coevevierecee 1,313,177,551
7. Deduct amortization Of PrEMIUM..........ccieieiiieieieesie ettt bbbt s e st st ensessbnaas | stebsesstessessssnsassesssssnsenses 3794312 | e 10,950,790
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........c.cveeveiiieeieiereee ettt st esse s s senass | evenssssessesissessesessssssessessnes (988,422) | ..o 1,095,007
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c..cuu ittt enis | essessesseessessestesssessessessanes 1,145,678 | oo 155,567,236
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s...........ccouveeveereereeieies | cvriieiesiecerees s 680,077 | oo 848,968
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........cocevririrririieiereieieseeieseiesiens | coveresiesesissessese s 5,746,112,376 | c.cooeveveereecias 5,598,224,297
12, Deduct total NONAAMItIEA BMOUNLS...........eu it bbbttt | emiens bbb 15,446,714 | .o 10,008,388
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ciueiiiiiiiiieiiieisietee sttt sssssaessssssessans | ersssssesssssssssssssessseaes 5,730,665,662 | ....coovvvrrererciiinas 5,588,215,909




Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISO

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (2)-erurvererermrrirerireriessseesesss st eessssssessesessssssnssesssses | eeseesesnesesesssen 3,903,905,164 | ...coovvvvrerrrerrinns 386,599,513 | ..ooovvvrrrircirinens 273,725,613 | cooooeeereirininne (66,956,124) | ....oovrrrrrinnn 3,949,822,941 | ..o | s | et 3,903,905,164
NAIC 2 (). eeuvrvrrereernrirerireeisesssesssesssesss st sesessssnsssssssssssesinns | sesseessssnssessssssenes 735,175,629 | .ooovvrnrerncrrrcrinn 40,077,498 | .cooovveirrrirrinne 53,967,508 | .....ovvvrrrrirrrirnens 53,212,107 | coovorcrercrrrereienns TTABIT,T26 | oo rieeciseninenes | cresseessessssess s sessssnnine | soeessssesssensssesesnes 735,175,629
NAIC 3 (). erurvrrerermerieesieiseeressss s esss st seestessssessessssees | sesesssssessssessesesnns 96,265,692 | ... 407,111 | oo 8,123,776 | ..oevervvecricerieninne 8,887,735 | v 97,436,787 | ovoovereeercrieeeiesinesiesisennes | eersenesinesssess st | e 96,265,692
NAIC 4 (2).couvvvrrerrrrireieeiee it sestessseees | sersssessessseessesesaes 43,065,883 | ... 56,900 | ..ovooererrirerireiinnn 4,355,740 | .oovvorvcrrininne 3,483,910 | oo 42,250,953 [ ..ooovirriiienieenieni s ennes | et | e 43,065,883
NAIC 5 (). evuvrverereerrrireesseiseresessee s sessssess st sessssessesssnnns | sevesssssesssssssesesnns 27,447,232 | oo, 2,125,023 | ..o 7,997,455 | oo 485,852 | ...covorrririeriiens 22,080,852 [ ...voouvererierncnireeiieninenienisennes | eerieneni s | e 27,447,232
NAIC B (). cvvvrvererrerrrirerererieesesessseessesss e esss st sesssssensenesses | sessnssssnesssesssnesssssssenes 955,028 | ..o 18,768 | ... 0 | 160,449 | ..o 1,134,245 | oo | s | e e 955,028
TOtAl BONGS.....vvoeesiiiriii i s s eses | sesnsssenesnsssenes 4,806,814,628 | ......cocovvvrniriniiens 429,284,813 | ..o, 348,170,092 | ...ovvviviinirrriricninnns (726,070) | ..ooovvvvrerrernens 4,887,203,279 | ..o 0 s O IR 4,806,814,628
PREFERRED STOCK
NAIC 1ottt | resisnestesesnnne s 2,166,400 | ..oovvvrrererrirrienens 5,250,000 | ..ocvormrercrirerieeiienieeeeenens (U R (5,416,400) [ ...vvvrevvernrirrrircrinnes 2,000,000 | ..ouvevererreencnireesienerenienesens | e | e 2,166,400
NAIC 2.ttt esntensseenieness | oeesiesssesseseseseenes 158,150,537 | ..oovvvrrreerrrirrirenens 3,000,000 | ..oocverneirrirriirnes 14,455,696 | ......covocrirrrrirninnn. (8,737,580) | c.vovvverererrrirnnens 137,957,261 | .oooveoerieceierieirierieeniesesens | e | e 158,150,537
10, NAIC 3uciiei sttt eenins | senisnese s 24,616,433 |...coorvrererieeenns (O R 4,917,550 | ..ovvervecrieirincninne 2,109,203 | ..o 21,808,085 | ...coouvirerernrirrieieniseenienisennes | eeeieeni s | e 24,616,433
1. 3,844,865 | ... 0 1,963,984 5,808,848 3,844,865
12 NAIC Bt | eerinese s 33,418,827 | oo 811,821 [ oo (U 35,195,809 | ..ovvvncrerriieriinens 89,226,457 | ...voovirrirerineieienrenienisennes | et | e 33,418,827
13, NAIC Bttt |ttt 0 | s 0 s 0 | 0 | s 0 | ettt | oo | et st 0
14. 222,197,061 | oo 8,861,821 19,373,246 | ...ovvvviciniecis 25,115,016 236,800,652 |.....ocvvvvrinnnrnnrinnrnnninnnnnn0 o0 | . 222,197,061
15, Total Bonds and Preferred SOCK..........cuurimiiiniminsieninnsissenesssnrensnes | covesnesnssnessesnns 5,029,011,689 | ..ovvvveivriiriens 438,146,634 | ..o 367,543,338 | ..o, 24,388,946 | ....cocoovvrnirinnn, 5,124,003,931 [ ..o 0 ] s 0 | i, 5,029,011,689

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§.....393,644,426; NAIC 2§............ 0; NAIC38$...5643; NAIC48$...45067, NAIC58S...984,667; NAIC6S......... 0.




Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1dj usted ’ Act3ual Interest 4Collected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......c0ucuierieeenreerees | e 386,815,346 |.......ccocvnene. D ,0, GO BTN 386,761,175 | ..o 2,719,450 | ..o 2
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c..cuuiurerieireereteieeesieeeseeeeseesssesseseesssesass s essestssssssestas | stessssssessesssssssssssessessnens 419,506,791 | ooveveereeeee e 216,456,484
2. Cost of short-term INVESIMENES BCAUITEH. ........vueireiiieie st ss st snsanns | eesessstessessstessesssssnsessesnsansesses 315,702 | oo 635,477,595
3. ACCTUAL OF GISCOUNL........oveceieeiee ettt ettt s e et s s st e tensseetsseaetessnsnessseastasssnssssssnsssenans | eesesssessssesesnsssasesesesssnanessanenenes 95,923 | oo 889,018
4. Unrealized valuation iNCrEASE (ABCTBASE).........vevreuiirirersiiiiseiseisisessessessstes et sesse s sssesses st st s st s st essessessssesssssnsansesans | ssessssassessessstessesssessesssssnsassesnes 12,285 | oo (12,697)
5. Total gain (I0SS) ON GISPOSAIS........c.ceverurrerrerierrirriseiiesississessess e ssessess s ese st sss e st st ss st ss e sttt sses s st ssessantas | Ssestessssessessassssssnssastensessessanens (100 1,371,796
6. Deduct consideration reCeived 0N dISPOSAIS..........cccvuiueuiieiriiiieiieieisse ettt bbb ss st sntessena | ebsssestesesentes et en e ann 33,082,510 | ovovrereiieeeseea 434,674,661
7. Deduct amOrtization Of PIEMIUM.........c.eeierereeirerirseressesssssessssessessssesssessessssssessess s s sssses st st s ssessensssssessassassssssessessanss | sssessassssssmssessassssssessassassnssessessasssnssns 0 [ e 744
8. Total foreign exchange change in book/adjusted CarTYING VAIUE...........cocuiveieiiiriieieiiissieistss e ssssssessssstesseses | sssessessssssessssssessesssssssessessssssessessnsen 0 | oo 0
9. Deduct current year's other-than-temporary impairment reCOGNIZEA. ...........ovuvururirriririeeieeeissee et esssseens | sessssssesssssssssesssssssasssessssnsesssens 25,945 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)..........cccouiieiirieieiieieie e | covssiesesssiesiessssesss s sssns 386,815,346 | ..o 419,506,791
11. Deduct total nonadmitted @MOUNLS.............cciuiiiii s s s s | shnst s 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuviveiiiieiiiiieieiei sttt stesessstesie s ssssssnsenss | onsessessssssessssssessessssnaans 386,815,346 | ..o 419,506,791

Qslo3




Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

10.
1.
12.

3.1

3.2

33
4.1
42

43

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIO YEAT)......... v ruuiurureeireeereereeeesessseseese s sses s st essse s et esee s ssess s ss st sess st st sssssssessassnsseens 401,946
Cost paid/(consideration reCeiVEd) ON AAAIIONS. ........c.cuieiriiiieieieirieieise ettt bbb bbb s s bbb s bbbt n st 0
Unrealized valuation increase/(decrease) 0
SSAP NO. 108 AQJUSIMENES. ..ottt st b a8 s8R 188228818 b b s Ak n bbb n bbb d bt s s st 0
Total gain (I0SS) ON tErMINALON FECOGNIZEW. .......vuurerrrrrerirereiieresseeeseesssessesessesssss e ssessessssssee e ssess s ss st ess s e s s s s s 88 en s E a8 ee st es st (779,429)
Considerations received/(paid) ON tEIMINALONS. ..........ccviueieiiiieiieie ettt bbbt s bbb s bbb st n bbb s bbb s bbbt (779,429)
AAMOIEZATION. .......v. ettt ettt a st s e s s b s s s s s s s s s e s s e b2 e b b e s R e e s e AR s s E s s e AR R AR RS e AR R e AR s e AR A s e AR AR s s bR b s a b na et n et et anaen 0
Adjustment to the book/adjusted carrying Valug 0f NEAGE IHEM.........cccviuiiieic ettt bbbttt a s 0
Total foreign exchange change in booK/adjUSLEA CAITYING VAIUE..............c.cvuveveriieeiectsie ettt ettt a et st en s s sa s senes 698,770
Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 +5 -6+ 7 8+ 9)...cuiiiiiiiiiiececiree ettt ss ettt 1,100,717
DEAUCE NONAAMILEA @SSEES......vvveeeririreiiiseieieiseeie ettt s stk e 8RS8 AR R8s s bRttt 0
Statement value at end of current period (LINE 10 MINUS LINE 11)......c.iurierririreieeeeeeseeeseeeeeeseeseeess e ss s s sse st esesessses s se s s st s et es s s s st s st e sestensas 1,100,717
Futures Contracts

Book/adjusted carrying value, December 31, prior Yar (LINE B, PHOT YEAI)...........cueueuiueieeiieiieiieise ettt sesas st s s bbb e s e sse bt s bbb s sssenas (8,375)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........cccoeveicvereereierie et 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............cc.cc........ 0
3.12 Section 1, Column 15, PriOr YEar.........ccccovevererererieeerere e 0 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cccoeueeee. 5,375
3.14 Section 1, Column 18, PriOr YEar........ccvvueverrereerrerreereerreneeseessesenes (8,375) 13,750 13,750
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.............ccccoveveee 0
3.22 Section 1, Column 17, PriOr YT .......c.eveererrrrererenreeeessesssssessensnes 0 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............cceevevneee 0
3.24 Section 1, Column 19, prior year plus..........cceuevevrerieresieiieinnens 0
3.25 SSAP No. 108 adiuStmENts..........ccccvvevriresieieiseeseeeeeseses s 0 0 0
SUDEOAL (LINE 3.1 MINUS LINE 3.2)....cu.ceueireirieeeieiseite ettt sttt ee st s s8££ 84288 £ £ 18£8 £ A bbb bbbt 13,750
Cumulative variation margin on terminated contracts during the Year...........c..ccceevververeeresresieeees e (13,863)
Less:
4.21 Amount used to adjust basis of hedged item............cccecevvrerriennnnes 0
4.22  AMOUNE FECOGNIZEM. ... ceurererceeereireieeeireiseeseeesese et ssenene (13,863)
4.23 SSAP No. 108 adjuStMENLS.......c.ovvvriiriieiieiieiireiesecseeiseeisesis 0 (13,863)
Subtotal (Line 4.1 minus Line 4.2)..... 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAtIONS IN PHOT YEAI..........vurrueririeririreireeersieieiesseseesse st ese et st ees st s et b sttt s s s trnsnns 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHIOF YEAI..........ccieieiiiicieese ettt 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2) ...ttt sttt een 5,375
DEAUCE NONAAMILEA @SSELS..........uiveieieeiiciiieiciet et s bbb s s s A2 s bbb s s b st t e s bbb e bbbt 0
Statement value at end of current PEriod (LINE B MINUS LINE 7)........cvcveveeieieeicieees ettt sssse st s ettt s s e ss s bt es e b s s bt a s se st s s bbbt en s sassanenn 5,375
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Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY

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

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

QSI105, QSI06



Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4 ...ttt et bbb se ettt et neen 1,100,717
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeveveevierererererrereenne 0
3. TOtAl (LINE 1 PIUS LINE 2)...euveieeeeerriseeseensisisessesssseseesessssssssessessessssssessessesssessessessesssessessessasssessessessasssessesssssssessessessssssnssessassssssessssassnssessessanssessessassnssnssessessnssnssns 1,100,717
4. PartD, SECHON 1, COIUMN B........voreirerireriereieesiesese st 1,106,092
5. Part D, SECHON 1, COIUMN 7.....oovecicectet ettt st b s bbb s e b e ettt 0
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....oucvuieieeieciiceeieiietese sttt sttt ettt b st b et ettt s bbb s st ettt s e bbb b st e bt tes st et en st b s sets (5,375)
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. bbb 1,100,717
8. Part B, SECHON 1, COIUMN 13.......iiiiiiiiiiiiii bbb bbb bbb 5,375
9. TOAI (LINE 7 PIUS LINE 8)..vuvuveieireisiiieieiseisstesse sttt s s s sk s8R s 280 b 0818t s bRt s bbb 1,106,092
10. Part D, SeCtion 1, COIUMN O........ouuiiiiiiiiiciii bbb 1,106,092
1. Part D, Section 1, COIUMN 10.........cuuiiiiiiiiciiiii bbb 0
12, Total (Line 9 MIinUS LiNE 10 MINUS LINE T1).. .. cuiiieiciiieieieisiie ettt sttt sttt 1811 s bbb s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21......oiiiiii s 250,000
14, Part B, SECtON 1, COIUMN 20........c.iuiiiiiinireiise ettt 21,250
15, Part D, SECHON 1, COIUMN 12.......iieieieeeiee ettt ettt s ettt es st a et s et st en st e s s s saesan et et s e e s s et e tenanaes s nee 271,250
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........couiiiriieeieiiieiie ettt sttt sttt st b bbb bbbt bbbt bbbt en 0
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Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 O PHIOr YEAI.........cvvirererierinrireiseieesssisesesessessssssessessssssssssssessens | sesessesssssssssessessssssssessessesssnes 605,853,060 | ..o 493,020,095
2. Cost of Cash eQUIVAIENTS ACQUIME............coevivireieeicieee ettt ss st s st s s bensssaess | essesssssssesssssssesssssesassessnsans 562,423,555 | .ocvvcreeieeeee e 2,052,231,008
3. ACCIUAL OF QISCOUNL........voviieiecie ettt ettt sttt s st s s ssesassntas | oebistessesassssessssssssaes st st es et st eseebanes 1,227 | oo 35,894
4. Unrealized valuation iNCrEASE (ABCTEASE)..........vvrrurerrererierireieiseessssseeessssesssssessesssssssssessessesssssssssessassssssssessesss | sesssssessessssssssessasssssssssessesssssnssnssassanssnses 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cucverricrireierctese ettt es st es s s s st s s st sss s sssassssssssensns | ebsesssssssesssssssessssessessesssssessessnsassessssnean [0 O 356,261
6. Deduct consideration received 0N ISPOSAIS............ccccuiriieiiicriiiiee ettt sssebessnaess | ebsssstesesssesssssesessseaebesssee s 491,436,104 | oo 1,939,699,173
7. Deduct amortization Of PrEMIUM..........c.ciiiirieesee ettt ettt sssans | ebsessssassessessstessessntesses e sssessessesansensesnsan 0 | o 0
8. Total foreign exchange change in book/ adjusted Carrying VAIUE...........cccueiiuiieieiiinieicssie s issiessesens | crssresiessssesessssesse s ssssessessssssesenns (23,872) | oo (91,024)
9. Deduct current year's other-than-temporary impairment rECOGNIZET...........c.euiueieieiiieieiieeieessesessiesesseses | ererssssssesssesssesessssessesssssssessesssssnsensessneas 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccvuereriirnieriiiisieiins | coereinssnesssssese s 676,818,066 | ...oocvvvrrereririecsrieeead 605,853,060
11. Deduct total NONAAMItIEd @MOUNTS...........cvuuiiiiiiii bbb | otbenb bbb 0 | i 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....iueiiiiuiieiicieissisieiieissieseissiesessiessesssssssnes | evsessssssssssesssssssesssssssessessssenes 676,818,066 | ...ooovcvieercriesecsreeiead 605,853,060

Qslo8
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Office Building, Land, and Improvements St. Louis MO.. | 11/30/1999.... | Worldwide Building, St. Louis 0 0 86,819
Building, Land, and IMProvemMeNES...........coiiiieieei et neennes Charleston........cocvvienisiescsesseeas SC... | 05/01/2002.... | Charleston Harbor Resort and Maring...........cooveeeerenensinnieiiiescs s 0 0 243,270
0199999. Totals 0 330,090
0399999. Totals 0 330,090
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./AC.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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
12991Z774.... Austin 01/27/2021.... 2.991 30,900,000 0 51,000,000
797241772 Miramar BEACK. ..o | Flnsnnssnisssnissnesnnnns | coneesnnienneees 11/01/2018.... 5.985 0 | s 1,200,193 45,522,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All O . ... ittt eb ek es bbbttt sennnsnes | snrees XXXovene XXX 30,900,000 96,522,000
0899999. Total - MOrtgages iN GO0 SEAMAING. ... e eereieetetiee ettt ses ettt es ettt es e 8 ee 8o E e e8e28 e E 18421 h et E et e sehen et en st ens | febseesssessesesansanserssesesensensessnsansensesnsanss | oseren XXX XXX 30,900,000 96,522,000
3399999, TOAl MOMGAGES. ...kttt et eiieeei et | e XXX....... XXX 30,900,000 96,522,000
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
030211ZZ2....covveeerveeereene. Lehi .1 09/22/2016.... 88,062 0 0 0 0 0 0 88,062 .88,062 0 0 0
114840ZA2.........covcev Coral Gables.................... .108/12/2016.... 80,531 0 0 0 0 0 0 80,531 0 0 0

. | Cape Cod.. .| 05/06/2016.... ..175,824 0 0 0 0 0 0 175,824 0 0 0

. | Cincinnati... .| 12/04/2018.... 75,170 0 0 0 0 0 0 75,170 0 0 0
560222ZA2.... . | Lincolnshire. IL .| 01/24/2019.... 70,115 0 0 0 0 0 0 70,115 0 0 0
682544277 Cincinnati... OH .| 12/04/2018.... 75,170 0 0 0 0 0 0 75,170 0 0 0
696551226 Carlsbad CA .[10M17/2013.... 49,162 0 0 0 0 0 0 49,162 0 0 0
797241ZB5.... . | Miramar Beach. Fl .1 06/17/2019.... 34,463 0 0 0 0 0 0 34,463 0 0 0
797241772.... . | Miramar Beach FL .| 11/01/2018.... ...455,064 0 0 0 0 0 0 455,064 0 0 0
983444776..........ccocovcvannenn. Lehi 02/24/2014.... 75,065 0 0 0 0 0 0 75,065 0 0 0
0299999. Total - Mortgages With Partial Repayment: 1,178,626 0 0 0 0 0 [\ 1,178,626 | ... 0 0 0
0599999, Total MOMGAGES.........cvvvieriieiriieiciiissei s s 1,178,626 0 0 0 0 0 0| 1,178,626 | ........... 1,178,626 0 0 0




Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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

€030

1 2 Location 5 6 7 8 9 10 1" 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 O I Global Premier Finance Company LOC............c........ Cincinnati | OH... | Global Premier Finance Company Board of DIreCtors.........oeveininrieiscnieiscriisnianns 0. o 02/01/1999.... | oo | eiiiiiiiiicinen0 890,158 0 0. 100.000
1499999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed INCOME INSIUMENLS = AffIBEEA. ... ...ie ittt ettt enssnnsnenssnnns | enensssnennsenssenenssnsneneesd | arveees 890,158 0 0. XXX
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... | Cyprium V Management LLC. 0. e | 08/15/2019.... | v | 0 [ 261,972 0 0
000000 00 0O|NB Direct Access Insurance SPV, LLC . s New York.. . | NB Direct Access Associates LP . 0. voveveeer [08/21/2020.... [ o0 | el | e 453,551 0 0
000000 00 0|NB Private Equity Credit Opportunities Fund LP...........cccccocvviiriunnee NEW YOrK. ..o NY.... | NB Private Equity Credit Opportunities Associates, L.P...........cccocrvirerircrinnnciniinenns [ 06/07/2017.... | .oevevreeeen0 | e 0 | e 7,329 0 0
000000 00 0|Northcreek Mezzanine Fund Ill, LP Cincinnati OH... INMF GP Il LLC.......... 0. v [09/10/2019.... | o2 | e 0 [ e 92,466 0 0
000000 00 0| SAAS Capital FUND I (B) LP......coiveiireireireieeiseiieeiseisesissiissssess e essssssesens CiNCINNGL...cvvvevveieienae OH... |SCGPIIl, LLC 0. ceovveeer | 08126/2020.... | .cvevevrec | 0 [ 375,000 0 0
000000 00 O|TTGA C-1 MMF,LP Cincinnati OH... | TTGA C-I MMF GP LLC [ 1211812017 [ o0 | e | s 7,602 0 0
000000 00 0] Yukon Capital Partners II, LP MiInNEAPONIS.....vvvvereeri s MN... | Yukon Partners II, LLC., [0 07M17/12014.... | covevevecece | o0 | e 19,396 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated...........c.ccoovieniicrinnenns 1,217,316 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Partners II, LP Greenwhich.. ... |CT.... | A&M Capital-GP II, LP.........c.ccuvvuuee 0... . 106/25/2018.... | coovvrreern3 | 0 | s 183,475 0 0
000000 00 0|A&M Capital Opportunities Fund, LP. ... | Greenwhich.. ... | CT.... | A&M Capital Opportunities-GP, L.P.........covuuiuiiriirnincireinrseieessi e 0. vovveveeer [10721/2016.... [ i3 | o0 | e 365,637 0 0
000000 00 O|ALLOSII-Q, LP. CiNCINNGL...cvveeirieeeeee OH... | ALLOS Ventures IIl LLC [ 12119/2018.... [ oovveveen | e [ 280,000 0 0
000000 00 O0|Blackstone Tactical Opportunities Ill, LP New York.. ....|NY.... | Blackstone Tactical Opportunities Associates Il LLC............cccccorrrrirennce. 0. oo [02/08/2019.... [ o0 | 0 | 543,556 0 0
000000 00 0|Bridge Growth Partners, LP New York.. ... NY.... | Bridge Growth Partners GP L.P 0. o [07/15/2014. . [ i3 | s 0 | 26,116 0 0
000000 00 0|Bridge Growth Partners-Accedian Holdings II, LLC New York.. NY.... | Bridge Growth Partners GP L.P [0 R 03/08/2019.... 1,000,000 0 0
000000 00 0| Cintrifuse Syndicate Fund II, LLC Cincinnati OH... | Cintrifuse Fund Management II, LLC 0.. 10911812017 | v | s [ 150,969 0 0
000000 00 O] Corsair Blade Investors, LP...........ccccccueeeiuiieiiicierereccieeieeeae NeW YOrK.....ccooveeieiececeiecceees NY.... | Corsair Blade Management, LP............cccoviiiiniiinireeeseerssiscenissssesenens 0... 12/116/2019.... | o0 | o0 | s 15,576 0 0
000000 00 0| Corsair Boomer Investors, LP. NEW YOrK......ovveveveinicienieieisciene NY.... | Corsair Boomer Management, LP...........ccocviviiininieririneeicsesessiseeee s 0. e 06/25/2018.... | .vevovrcerern0 | o0 | 20,998 0 0
000000 00 0|Corsair V Financial Services Capital Partners LP New York. ... |NY.... | Corsair V Management, LP 0... ... | 06/25/2018.... | ool | 0 | 678,204 0 0
000000 00 0|Cross Creek Capital Ill, LP. Salt Lake City. ... |UT.... | Cross Creek Capital Il GP, LP. 0. covveeeeen [03/09/2021.... [ o0 | e 300,000 | e 0 0 0
000000 00 O|Energy Impact Fund LP......c.cccoocvvrneirirnrins NEW YOrK. ..o NY.... | Energy Impact Partners, LLC [ 05/19/2017.... [ oevevreneen0 | o0 | e 329,403 0 0
000000 00 O|Foresite Capital Fund V, LP. San Francisco. . | CA.... | Foresite Capital Management V, LLC . 10. ............ | 06/08/2020.... |.... 1,120,000 0 0
000000 00 0|Foresite Capital Opportunity FUNA V, LP.........covuririririieeecrce e San Francisco ... | CA.... | Foresite Capital Opportunity Management V, LLC, e [ 0e e 06/29/2020.... | v | 0 | 300,000 0 0
000000 00 O|Gallant Capital Partners I, L.P. Los Angeles. CA.... | Gallant Capital Partners GP I, L.P. 0. o 05/29/2020.... 0 0
000000 00 O] Goldner Hawn Fund VII L.P......... Minneapolis .. |[MN... | Goldner Hawn GP, LLC.... 0... ... | 04/29/2019.... | .... . 0 0
000000 00 0| Greenspring Opportunities V, LP. . Owings Mills ... |MD... | Greenspring Opportunities General Partner V, LP 0. oo | 01/22/2018.... | ... A ..30,000 0 0
000000 00 0| Greenspring Opportunities VI, LP...........ccoceiiriirireiereceiseeeeeeee s Owings Mills.........c.ovvevrenrinieirieens MD... | Greenspring Opportunities VI, L.P........ccoiririirieeeie e [ R 01/21/2020.... | .covrerneee. L 0 [ 350,000 0 0
000000 00 0|Greenspring Global Partners IX-B, LP...........ccccovvvinrennn. Owings Mills . |MD... | Greenspring General Partner IX, L.P.........ccccoovrivrnrinns ... |02/08/2019.... | .ccovrrrinee O T 0 | 123,790 0 0
000000 00 0| Greenspring Global Partners X-B, LP. weeneer | Owings Mills . | Greenspring General Partner X, L.P.........ccccovvrvirinnnae ... | 03/26/2021.... 0 0
000000 00 0|GreyLion Capital LP. New York.. . | GreyLion Capital GP LLP. . 1 08/20/2014.... | .... 0 0
000000 00 0O|GreyLion Capital Il LP. ... New York.. . | GreyLion Capital Il GP LLP. 02/28/2018.... 0 0
000000 00 0|ManchesterStory Venture Fund, L.P Des Moines IA..... ManchesterStory GP1, LLC, . 103/23/2017.... | .... LA . 0 0
000000 00 0|Medley Credit Opportunitiy Delaware Fund, L.P..........cccccoerrmrvnerunnnns NEW YOrK. ..o NY....|MCOF GP, LLC 07/15/2016.... | ccvvoeverecs Y A I (V1 ISR 22,832 0 0
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000000 00 O|NBDyal IV US INVESOrS, LP......cc.ovrimriiiriiiereiiseiereeiseesiss e NeW YOrK.....oovoveeeveeeieeeiccieeens .| NB Dyal Associates IV, LP..........cocovvirernincirciniens [0 R 06/11/2018.... | coeveveveeee0 | el 0 | e 120,253 0 0 0.110
000000 00 0|NB Secondary Opportunities FUN 1T L.P. .......ccoooveiiiiirierirecseeeeseeeeees NEW YOK......ovoeervernicienieeisciene . | NB Secondary Opportunities Associates lll L.P. .........c.ccccoeverrcrinnene 0.. e 10612312013, [ 3 | 0 | e 35,000 0 0 0.290
000000 00 0|NB Secondary Opportunities Fund IV LP...........c.cccccvvriniivniiiniinenns New York . |NB Secondary Opportunities Associates IV L.P. ... 0.. . [04/1972017 . | o3 | 0 | 514,750 0 0 0.210
000000 00 O|NB Strategic Capital LP New York . | NB Strategic Capital Associates LP. 0. o 03/05/2020..... 1,562,500 0 (1] I 1.000
000000 00 0|NB Strategic Co-Investment Partners Il LP..........ccccoevovnirereinirerienneines New York . | NB Strategic Co-Investment Associates [l GP LLC ........cccocrevmirorinrirernincneierneins 0.. v [01/28/2016.... [ .ovvvreennd | o0 | 17,856 0 0 0.380
000000 00 O|NB Strategic Co-Investment Partners IV L.P. .......cccccocovverrirnnnne New York .| NB Alternatives Advisors, LLC..........ccocoevrvriveeerennees 0.. . 101/29/2020.... | v 3 | 0 [ 557,508 0 0 0.400
000000 00 O] Nutraceutical INVESICO, LP .........ccoeiicicieeeeeecece et Riverside..........ccocoeeverecieieieennaes .|M&S GP LLC [0 R 10/18/2019.... | ceveeceeeen0 | 0 [ 6,875 0 0
000000 00 0| Patriot Financial Partners Ill, L.P. Philadelphia.. . | Patriot Financial Partners GP IlI, L.P. 0.. 0772112017 | 3 | 0 [ 375,000 0 0
000000 00 0| Private Equity Solutions SCSp Munsbach |LUX.. [ DWS INVESIMENt S.A ... 0.. 12/16/2019.... | .... " 1,171,949 0 0
000000 00 O|Refinery Venture Fund I, LP..........ocoooivriinierninereseeeeens CinCiNNAti.......coovevereeeeeerereeens . | Refinery Management, LLC 0 e 11/2012017... | oo 0 0 0
000000 00 O|Refinery Venture Fund II, LP Cincinnati... . | Refinery Management, LLC .10.. . [02/19/2021.... 0 . 0 0
000000 00 O|Revelstoke Single Asset Fund |, LP Denver . | RCP Single Asset Fund | GP, LLC 0.. L 11119/2019.... | e (1 R 0 ..4,033 0 0
000000 00 O|River Cities Capital Fund VI, LP Cincinnati . | River Cities Management VI, LLC. [0 R 02/15/2018.... | ..cocveccee. 0 | oo 0. 240,000 0 0
000000 00 O|Rivercrest Capital Partners, LP..........ccccoveiunirveernenirereeresieeenens Fort Worth.......cooveeneireeccin . | Rivercrest Capital GP, LLC 0.. . | 04/02/2018.... | covvvieeen0 | 0 [ 128,559 0 0
000000 00 0|Roark Capital Partners Fund V, LP Atlanta .| Roark Capital GenPar V, LP. 0.. 11/01/2018.... | covvvierend0 | 0 [ 22,378 0 0
000000 00 0|Snow Phipps Il LP .....c.cvvevrvririrs .| Snow Phipps GP II, L.P. ....cccorvernvn. 0. o 01/08/2010.... | covvoverirered | o0 [ e 25,257 0 0
000000 00 0| Snow Phipps I, L.P. .| Snow Phipps GP Ill, LLC 0.. v | 06/08/2016.... [ oo | 0 [ 180,551 0 0
000000 00 O|Solamere Capital Fund II, LP ... | Solamere Capital Fund Il, GP LP .......ccocvvvirivrirrercinns 0.. . 108/19/2013.... | ... . w0 24,835 0 0
000000 00 0| Solamere Capital FUN [1-A, LP........cvviiieriieirieieistiereriseeesissi s esesssseenes BOStON ..o MA... | Solamere Capital Fund II-A, GP LP [0 R 08/19/2013.... | .coevereee. 3| e 0 | oo 7,398 0 0
000000 00 0| Solamere Capital FUNA T, LP ......cvvivririeiiiieieisiesesisissse e sssssessessssssnees BOSION. ... MA... | Solamere Capital Fund Il GP, LP........cccccrvrvrrrrirnrinnn. 0.. ... [11/20/2018.... | .... 0 | 350,000 0 0
000000 00 O] Trilantic Capital Partners VI, LP New York NY.... | Trilantic Capital Partners Associates VI L.P..........ccccvuuiuniniiminiiinieisercneienineens 0.. . |07/25/2018.... | .... L0 0 [ 114,573 0 0
000000 00 0] Vivo Capital Fund IX, LP. Palo Alto. CA.... | Vivo Capital IX, LLC.....ouuiiiiiniiniiieni st sssssssns 0. oo 09/09/2019.... | ccoovvrienns 0 | i 0 [ 512,593 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SOCKS = UNGHfIAEEA. ... et ittt 14888 E L8 £ E bbb bbb 565,190 11,706,803 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0]Hillpointe Workforce Housing Partnership I, LP..........c.cccccoveenec. Charlotte .| Hillpointe Fund | GP, LLC [ 03/17/2020.... | oo | 0 | 317,244 0
000000 00 O|Hillpointe Workforce Housing Partnership II, LP Charlotte .| Hillpointe Fund Il GP, LLC 0.. 11/03/2020.... | .cvvvveeen0 | i 0 | e 270,000 0
000000 00 0|L-A Battery QOF Fund, LP Philadelphia . | L-A Battery Group, LLC 0.. 12/24/2019.... | ... 3,132,533 0
000000 00 O|LCN NA Fund Ill-D, LP New York . |LCN North American GP III, L.P 0. v 08/23/2019.... | covveveriee0 | o0 [ 4,903 0
000000 00 O|Lubert-Adler Real Estate FUNd VI, LP.........cooourimeereeinineiierisciseise e Philadelphia . | Lubert-Adler Group VII, LP 0., 10/15/2013.... [ oo | 0 [ 625,000 0
000000 00 0|NB Real Estate Secondary Opportunities Fund LP...........cccccocvvirvinrenne New York . | NB Real Estate Secondary Opportunities Associates, LP. . 10.. 12/05/2018.... | ccoveeeec0 | 0 | 555,000 0
000000 00 0|PRCP-Atlanta Canopy Partners, LP..........c.coirrnrinieinieeeseece s NOFCFOSS....eocveeereierireineseie e .| PRCP-Atlanta Canopy Partners Managers, LP [ R 04/02/2019.... 181,200 0
000000 00 0|PRCP-Aurora Partners, LP. Denver. . | PRCP-Aurora Partners Managers, LP...........cccvvnrernnnninreieinnienns 0.. . 108/22/2016.... | covreriren0 | 0 41,105 0
000000 00 O0|PRCP-Boca Raton Partners, LP........ Boca Rato PRCP-Boca Raton Partners Managers, LP............ccoonirinirnenecneeeeseeseiennns 0.. . | 1112712017 | ... 121,600 0
000000 00 0|PRCP-CO Deer Crest Partners, LP Broomfield . | PRCP-CO Deer Crest Partners Managers, LP...........cccovvinnineneinninnenesneenens 0.. L 105/15/2019.... | cvovvieeren0 | e 90,000 0
000000 00 O0|PRCP-CO Governor's Park, LP. Fort Collins . | PRCP-CO Governor's Park Managers, LP.. 11/18/2019.... 107,600 0
000000 00 0|PRCP-CO Spyglass Creek, LP Denver. . | PRCP-CO Spyglass Creek Managers, LP... 10/23/2019.... | ccoviveeren0 | cviieiscieen0 s 89,200 0
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000000 00 O|PRCP-Del Coronado Partners, LP...........ccccociriririnininrinieieeis s esisseenses PhOBNIX. .....vvreeriierieieee s AZ.... | PRCP-Del Coronado Partners Managers, LP..........ccccoveveininiinenn. 0. o 05/15/2018.... | coeevevreend0 | 0 | 100,400 0 0
000000 00 O|PRCP-FL Lakeside Partners, LP Melbourne FL..... PRCP-FL Lakeside Managers, LP...........ccccocvivrneenenne 0. oo [02/16/2021.... | o0 | 1,200,000 | e 796,432 0 0
000000 00 O|PRCP-KY Park Place Partners, LP ..........c.cccovereeiieeeeereieeeeeeeeseeennne Louisville..........cccovervvereieriieernns . | PRCP-KY Park Place Managers, LLC.........c.ccccouumirrvenrirerneiriienns 0... . 104/29/2020.... | oveeeenn0 | 0 65,200 0 0
000000 00 O|PRCP-MD Water's Landing Partners, LP...........ccccccoeviriernernieninnnnns Germantown..........coveveeeereereennes . | PRCP-MD Water's Landing Managers, LP...........ccccocvvvrreineernieninns 0. o 8/5/819...ccs | o0 | 0 | 142,800 0 0
000000 00 O|PRCP-Missouri Partners, L.P St. Charles. . | PRCP-Missouri Partners Managers, LP............cccocvivenininiin 0. .cooeveeeen [ 10/15/2015.... | ... ..62,800 0 0
000000 00 O|PRCP-Murietta Partners, LP Phoenix . | PRCP-Murietta Partners Managers, LP............ccccooveririrnnnce. .10 .. . | 05/15/2018.... | .... . ..37,200 0 0
000000 00 0|PRCP-NC University Ridge Partners, LP Durham .| PRCP — University Village Managers, LP ..o [ 12/23/2020.... | coovvrrere. (0 RO 0 6,597,403 0 0
000000 00 0|PRCP-NC Wilmington Partners I, LP Wilmington.... .| PRCP-NC Wilmington Partners Il Managers, LP ..o 0. ovvveeeerer [05/08/2018.... [ o0 | e 0 | 45,600 0 0
000000 00 0|PRCP-NV Hidden Valley Partners, LP Wilmington.... .| PRCP-NV Hidden Valley Managers, LP ..........ccccveeinniieiicersees s 0.. . 105/09/2018.... | o0 | i [ 867,433 0 0
000000 00 O|PRCP-NV Villa Serena Partners, LP..........ccccocovrernenierrinenne Henderson...........cvveeeneveerncennnns .| PRCP-NV Villa Serena Managers, LP...........cccoorervvrernnen 0. o 03/17/2021..... | coeevereeend0 | iiinn...865,827 | ... 0 0 0
000000 00 0|PRCP-Orlando Whisper Lake Partners, LP..........ccccccovivrvrniinne . | Orlando PRCP-Orlando Whisper Lake Partners Managers, LP.............cccccccveiniiiniicniicciens 0. e | 12/18/2019.... | ... . 0 0
000000 00 O|PRCP-Raleigh | Partners LP. Raleigh .| PRCP-Raleigh | Partners Managers, LP............ccocovueininiireniincnences 0... . | 04/20/2017.... | .... ..37,200 0 0
000000 00 O|PRCP-St. John's Forest Partners, LP ............ccococueveiecievicereieccene, Jacksonville..........c.cccvevieeiiiennae. PRCP-St. John's Forest Partners Managers, LP .......c.cccocvnininieinice s [0 R 03/20/2019.... | coeveveveeee0 | eeeeeeeeeeieeeenl0 | e 190,800 0 0
000000 00 O|PRCP-Sunrise Water's Edge Partners, LP...........ccccovrevivrerernceninnnns Sunrise PRCP-Sunrise Water’'s Edge Partners Managers, LP. {00 e [ 0812972018 [ 0 | 0 | 81,600 0 0
000000 00 0|PRCP-Tampa Arbor Partners, LP. Tampa PRCP-Tampa Arbor Partners Managers, LP .10... . 108/29/2018.... | o0 | 0 | 104,000 0 0
000000 00 O|PRCP-Tempe/Mesa Partners.............ccovurireimeueenineseiniineseisessinsssesesssssssessessesessnseens PhOENIX. ... . | PRCP-Tempe/Mesa Partners Managers, LP............ccoerenieenrniniseneseneseenineens 0. o 05/15/2018.... | coeeveveend0 | eirverereeennd0 | 130,800 0 0
000000 00 0|PRCP-Woodland Hills, LP Colorado Springs.. . | PRCP-Woodland Hills Managers, LP e [ 1312018 . [0 | 0 | 85,500 0 0
000000 00 0| Student Housing Joint Venture, LP................. Philadelphia . | Student Housing Joint Venture GP, LLC. . | 09/30/2014.... | .... . 0] 829,069 0 0
000000 00 0| Water Street O'Connor Venture, LLC ettt ettt en s Atlanta .| LG Residential Services, LLC............... 10/26/2015.... | .............. O | oo 0 ... 103,518 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REaI ESTAtE = UNGFfIIALEN. .......viiiriiiiiiiisisiieiisiiis cooitisissssseersss s esss st es sttt ees a0 8081088840888 0848280810818ttt 2,065,827 15,863,139 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 0|Bay Bridge Holding Company, LLC.........cccccvuuniimrnininrinericeeesenienns Stevensville MD... | Bay Bridge Holding Company, LLC. 0. e 04/01/2020.... 0 0 35.000
000000 00 0|Mountain View Grand Holding Company, LLC Whitefield NH.... | Mountain View Grand Holding Company, LLC.........cccoouniiiniinniinniinniins 0. oo 06/01/2020.... | ... 0 [V . 35.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........c.coovieniniininnisiinns 0 0. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 O|LPI Noteholder, LLC Philadelphia.. . | L-A LPI Management, LLC 0... . 108/28/2020.... | c.coerreeind0 | o0 | 17,546 0 0 0.000
000000 00 O|Pretium Mortgage Credit Partners |, LP...........ccccccovvrrinnrnrninnnns New York . | Pretium Mortgage Credit Partners | GP, LLC..........ccoooeernrsirrnricnans 0... 12/04/2014.... |.... (10,308) 0 0 0.510
2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage LOANS = UNGFIIBIE. ... it oottt e840 81808812808 b ettt en sttt ensen et snsensns | botiessesssesssensesesansansns (O 7,238 0 0 [ XXX
Any Other Class of Asset - Unaffiliated
000000 00 0] Monza Energy, LLC HOUSION. ..o [7X.... [ Monza Energy, LLC 0. o 0417/2018.... | oo 0 | e 0. 306,574 0 0 2.040
4699999. Total - ANy Other Class Of ASSEE - UNGFTIIAIEA. ...........c.ev oottt et et etes etsetssesstessetsesssessesessesenseseeeesessessessssessesanies  Sfaeiessesssssssessessesassassesssesesessessetaesassesssssesessessesaeseesetssssesessessesassessetssssesessessetaesessetasssesessessetaesessetaesessessessesassessetassessessesnsansessesansessess | snsessessssssessesnsessessesan 0.... 306,574 0 0 ... XXX.......
4899999. Subtotal - Unaffiliated 2,631,017 29,101,069 0 0 [ XXXeioene
4999999, SUDEOLAI = AFFIIETEA. ...ttt etttk t etk f e E 88k EE R E 188 4EEE4£EEoEE R R LA EE4LEE LR LR E LR 4L R HEEE AR 1EEf1eEE e £EEfeLEfeeEEoeLEeLEE LR oL eLEE1EEE LR EE LR oL LA R LR R eLE LA E LR LA EEE LRttt enntens | snrsssnsenssnessnnsennsensens0 | e 912,182 0 [V XXXerooee
5099999, TOAIS. ........vevereieresirisitieseieeiseess et eee etk eE ek ee ket s SLEEeeEEeeEf e Lo E e E LR eE e LR E R eeE et SLkieLE LR Lo LR oL E LR E LR E LR LR 2,631,017 30,013,251 0 0 ... XXX.ovoo
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
SUSIP Identificatio Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Other Fixed Income Instr ts - Affiliated
000000 00 O | Global Premier Finance Company LOC. | Cincinnati | OH. | Return of Capital | 02/01/1999 | 03/25/2021 | ........ 2,583,800 0 0 0 0 0 0 2,583,800 | ...... 2,583,800 0 0 0 225,158
1499999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income InStruments-Affiliated...........c.cueuiiiiriiiniisisisiseissiseississisesssessisseessisssssssssesens | asssae 2,583,800 0 0 0 0 0 0 2,583,800 |..... 2,583,800 0 0 0 225,158
Joint Venture or Partnership Interests That Have Underlying Ch istics of Fixed Income - NAIC D tion Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O |Cyprium Parallel Investors V, LP. Cleveland OH. | Return of Capital 08/15/2019 {01/15/2021 62,505 0 0 0 0 0 0 62,505 62,505 0 0
000000 00 O |Great American Capital Partners Fund II, LP. Los Angeles. CA.. | Return of Capital 01/12/2018 {03/11/2021 272,002 0 0 0 0 0 0 272,002 0 0
000000 00 O |NB Direct Access Insurance SPV, LLC New York........cccceueune NY.. | Return of Capital 08/21/2020 |02/16/2021 41,907 0 0 0 0 0 0 0 0
000000 00 0|NB Private Equity Credit Opportunities Fund LP..........cc.c.cooevmmrvernriennens New York.......cccoeeeune NY.. | Return of Capital 06/07/2017 | 02/12/2021 | ..oovveene 109,647 0 0 0 0 0 0 0 0
000000 00 0| PineBridge Private Credit Feeder, LP New York NY.. | Retumn of Capital 11/28/2018 | 03/31/2021 16,450 0 0 0 0 0 0 0 0
000000 00 0| SAAS Capital Fund Il Cincinnati OH. |Return of Capital 08/09/2018 | 03/05/2021 | ........... 167,245 0 0 0 0 0 0 o 0 0
000000 00 0| SAAS Capital Fund Il (B) LP. Cincinnati OH. |Return of Capital 08/26/2020 | 01/13/2021 11,928 0 0 0 0 0 0 {11,928 | e 11,928 0 0
000000 00 0|Sagard Credit Partners, LP Toronto. CAN | Return of Capital 10/09/2018 | 03/24/2021 213,594 0 0 0 0 0 0 213,594 | ........ 213,594 0 0
000000 00 O|TTGA C-1 MMF, LP. Cincinnati OH. | Return of Capital 12/18/2017 |01/20/2021 | ........... 502,632 0 0 0 0 0 (U I 502,632 | ........ 502,632 0 0
000000 00 0| World Trade Finance, LLC Burbank CA.. | Return of Capital 04/20/2020 |01/29/2021 | ........... 175,605 0 0 0 0 0 (U I 175,605 | ......... 175,605 0 0
000000 00 0] Yukon Capital Partners I, LP Minneapolis.............. MN. | Return of Capital 07/17/2014 | 03/09/2021 219,660 0 0 0 0 0 0 219,660 | ......... 219,660 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated..........occcosrvessrensnrcrsncessnrerns | conneees 1,793,175 0 0 0 0 0 0 | 1,793,175 | ...... 1,793,175 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Partners I, LP Greenwhich.............. | CT.. | Return of Capital 05/25/2018 |01/22/2021 | ........... 447,963 0 0 0 0 0 (VN IO 447,963 | ......... 447,963 0 0 0 221,977
000000 00 0|A&M Capital Opportunities Fund, LP Greenwhich.. . | CT.. | Return of Capital 10/21/2016 | 01/14/2021 255,593 0 0 0 0 0 0 255,593 255,593 0 0 (V] 444,191
000000 00 O |ArcLight Energy Partners Fund VI, LP Boston MA. | Retumn of Capital 08/04/2015 | 03/31/2021 855 0 0 0 0 0 0 855 855 0 0 0 0
000000 00 0|BGP FS Holdco, LLC New York NY.. | Return of Capital 11/08/2016 | 03/26/2021 125,194 0 0 0 0 0 0 125,194 | ......... 125,194 0 0 0 | 143,643
000000 00 0| Blackstone Tactical Opportunities Ill, LP. New York NY.. | Return of Capital 02/08/2019 | 03/08/2021 | .. 101,792 0 0 0 0 0 0. 101,792 | ......... 101,792 0 0 (V] IO 162,599
000000 00 0| Corsair V Financial Services Capital Partners LP ...........ccccooevererennreenne New York.......c.ooeeeene NY.. | Retumn of Capital 06/25/2018 | 01/29/2021 | ........... 741,366 0 0 0 0 0 (V1 I 741,366 | ......... 741,366 0 0 ([ 100,712
000000 00 O |Energy Impact Fund LP. New York. NY.. | Retumn of Capital 05/19/2017 | 03/25/2021 232,965 0 0 0 0 0 0 232,965 232,965 0 0 0 0
000000 00 0| Foresite Capital Fund IV, LP. San Francisco .| CA.. | Return of Capital 04/16/2018 | 03/17/2021 500,035 0 0 0 0 0 (U I 500,035 | ......... 500,035 0 0 0 0
000000 00 0| Gallant Capital Partners I, L.P. Los Angele CA.. | Return of Capital 05/29/2020 | 03/26/2021 301,932 0 0 0 0 0 0 301,932 | ........ 301,932 0 0 (V)N 498,923
000000 00 0| Greenspring Global Partners IX-B, LP. Owings Mills............. MD. | Return of Capital 02/08/2019 | 03/12/2021 2,781 0 0 0 0 0 0 2,781 2,781 0 0 (V1 I 49,245
000000 00 0| GreyLion Capital LP New York NY.. | Return of Capital 08/20/2014 | 01/19/2021 27,175 0 0 0 0 0 0 27,175 27,175 0 0 0 0
000000 00 0| GreyLion Capital Il LP. New York NY.. | Return of Capital 02/28/2018 | 01/20/2021 16,000 0 0 0 0 0 (VN I 16,000 0 0 0 0
000000 00 0| Harvest Intrexon Enterprise Fund I, LP. San Francisco .| CA.. | Retumn of Capital 09/04/2015 | 01/25/2021 41,400 0 0 0 0 0 (V] I 41,400 0 0 0 0
000000 00 0|Medley Credit Opportunitiy Delaware Fund, L.P.......cccoccrmveennrrernveennnns New York. NY.. | Return of Capital 07/15/2016 | 03/01/2021 278,618 0 0 0 0 0 0 278,618 0 0 0 0
000000 00 O|NBDyal IVUS Investors, LP New YOrK.........coeeveeee NY.. | Return of Capital 06/11/2018 | 03/01/2021 | ........... 439,459 0 0 0 0 0 0 0 0 0 0
000000 00 0| NB Secondary Opportunities FUNd [V LP............cccocvemmmrrveennerreernnernenns New York.. ... |NY.. | Return of Capital 04/19/2017 | 03/16/2021 | ........... 180,187 0 0 0 0 0 0...180,187 | ... 180,187 0 0 0 0
000000 00 O|NB Strategic Capital LP New York.. ... |NY.. | Return of Capital 03/05/2020 | 03/11/2021 392,540 0 0 0 0 0 0 392,540 0 0 0 0
000000 00 0|NB Strategic Co-Investment Partners Il LP...........cooccovveemreernmreenrrernneens New YOrk.......c.coveveene NY.. | Retumn of Capital 01/28/2016 | 02/19/2021 35,518 0 0 0 0 0 0 35,518 0 0 (V[ I 88,633
000000 00 0| Patriot Financial Partners II, LP. Philadelphia.............. PA.. | Return of Capital 04/30/2014 | 03/18/2021 | ........... 727,335 0 0 0 0 0 (U I 727,335 | ......... 727,335 0 0 0 60,165
000000 00 O|River Cities Capital Fund V, LP Cincinnati OH. |Return of Capital 12/31/2012 | 01/06/2021 88,736 0 0 0 0 0 0 88,736 88,736 0 0 0 238,341
000000 00 0|Roark Capital Partners Fund V, LP Atlanta GA.. | Return of Capital 11/01/2018 | 02/10/2021 1,511 0 0 0 0 0 0 1511 | 1,511 0 0 0 0
000000 00 0| Solamere Capital Fund II, LP. Boston MA. | Return of Capital 08/19/2013 | 03/01/2021 24,613 0 0 0 0 0 0 24,613 24,613 0 0 0 98,424
000000 00 0| Solamere Capital Fund II-A, LP Boston MA. | Return of Capital 08/19/2013 | 03/01/2021 48,992 0 0 0 0 0 (VN I 48,992 | ........... 48,992 0 0 (V1 I 10,279
000000 00 0| Solamere Portfolio Company Investments II, LLC (Vivint) Boston MA. | Return of Capital 04/18/2016 | 03/01/2021 22,493 0 0 0 0 0 0 22,493 22,493 0 0 0 35,246
000000 00 0] Vivo Capital Fund IX, LP Palo Alto CA.. | Return of Capital 09/09/2019 |03/17/2021 | ........... 722,472 0 0 0 0 0 0 [ 722472 |......... 722,472 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated. ... sssisssseesssessssssssnesssssssssnssssssssssssssssssssnses | onseees 5,757,525 0 0 0 0 0 [V 5,757,525 |...... 5,757,525 0 0 0. 2,152,378
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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

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

000000 00 O|LCN NA Fund IIIl-D, LP New YOrK.........ooeeveee. NY.. | Return of Capital 08/23/2019 | 03/19/2021 47,014 0 0 0 0 0 (VN IO 47,014 | ..o 47,014 0 0 0 2,060

000000 00 O |Lubert-Adler Real Estate Fund VII-B, LP........ccccovueervvvemererieecrriirecnenns Philadelphia.............. PA.. | Return of Capital 04/07/2017 | 02/26/2021 55,994 0 0 0 0 0 0 55,994 55,994 0 0 (V] IO 160,177

000000 00 0] NB Real Estate Secondary Opportunities Fund LP New York NY.. | Return of Capital. 12/05/2018 | 03/29/2021 | .....ccenee 105,174 0 0 0 0 0 0 [ 105174 | ......... 105,174 0 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 208,182 0 0 0 0 0 0 208,182 | ......... 208,182 0 0 0 | 162,237
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............cc..couees 04/01/2020 | 03/31/2020 12,251 0 0 0 0 0 (VN IO 12,251 | e 12,251 0 0 0 (8,215)

000000 00 0|Mountain View Grand Holding Company, LLC Whitefield NH.. | Mountain View Grand Holding Company, LLC...... 06/01/2020 | 03/31/2020 | ........... 172,877 0 0 0 0 0 0 | 172,877 | ..o 172,877 0 0 0 [ (154,889)
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIlIAIEA. ... ..o sssssssnssssssssesssssssssensssssessssnsssnse | assesaseees 185,128 0 0 0 0 0 0 | 185,128 |........ 185,128 0 0 0 [ (163,104)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 O|LPI Noteholder, LLC Philadelphia.............. PA.. | DISSOIULON........vcorrveeeeareeseerresieresseesressenenneees 08/28/2020 | 01/28/2021 (17,546) 0 0 0 0 0 (V8 I (17,546) | ..oovvrrernnnn (VI (VI I (17,546) | .......... (AT — 0

000000 00 0] Pretium Mortgage Credit Partners |, LP New York NY.. | Return of Capital 12/04/2014 | 03/05/2021 | ........ 1,005,643 0 0 0 0 0 0 [ 1,005,643 | ...... 1,005,643 0 0 0 0
2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated 988,097 0 0 0 0 0 0 | 988,097 |...... 1,005,643 | ..o 0 | (17,546) | .......... (EATL)) — 0
Collateral Loans - Unaffiliated

755999 ZZ 5|COREY ERTL CROP LOAN 5.00 1/31/2027 Appleton WL.. | Return of Capital 08/01/2020 |01/29/2021 30,287 0 0 0 0 0 0 30,287 0 0 0 7,288

482666 ZZ 0 [K2 INSURANCE SERV 5.00 01/02/2024. San Diego CA.. | Return of Capital 12/15/2020 | 03/30/2021 250,000 0 0 0 0 0 0 250,000 0 0 0 98,584

211999 ZZ 5] READ BROS. INSURANCE GROUP CROP LOAN 5.00 1/31/2027........ Metamora ..o IL.... | Return of Capital. 08/03/2020 |01/30/2021 | ........... 150,118 0 0 0 0 0 0 [ 150,118 0 0 0 29,420
2999999. Total - Collateral LOANS = UNGIAIEA. .........urriueseriiressieiiies i ietiisssesessssssesssss s sssss s SeEEE R £t s s | cessssened 430,405 0 0 0 0 0 0 [ 430,405 0 0 0 [ 135,292
Any Other Class of Asset - Unaffiliated

000000 00 O | Monza Energy, LLC Houston | TX.. | Return of Capital 04/17/2018 | 03/29/2021 14,242 0 0 0 0 0 0 [ 14,242 | ... 14,242 0 0 0 0
4699999. Total - Any Other Class of Asset - Unaffiliated 14,242 0 0 0 0 0 0 [ 14,242 | ... 14,242 0 0 0 0
4899999, SUDLOLAL = UNGITIIAIEA. ... rvvvveeerieesserieisssee s eess s esss s 0Lt | eerneees 9,191,625 0 0 0 0 0 0 [ 9,191,625 | ...... 9,209,171 | oo 0 [ (17,546) | .......... (17,546) | ....... 2,695,903
4999999, SUDLOLAI = AFFIIBEEM. ....v..errvesserriesseereiis e ress e eess sS04 et | eenneies 2,768,928 0 0 0 0 0 0 [ 2,768,928 | ... 2,768,928 0 0 0 62,054
5099999, TOHAIS.......vveereserresssseesesseerses e esss s Re LEEE SRR LRt | e 11,960,553 0 0 0 0 0 0. 11,960,553 |...11,978,099 | ....ccooirmunnnnnl 0 [ (17,546) | .......... (17,546) | ....... 2,757,957
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Government
38382H  YB 0 | GNR 2020-116 El - CMO/RMBS..........cooviirerinririireriircienirnne 01/15/2021........ CANTOR FITZGERALD # CO....ovvuveiiirreiieiesiscienisiseesisssesssiensssssienes | eeesessnsiees 3,621,083 | ..o 0 36,166 | 1.A oo
38382K  SY 0 | GNR 2020-154 10 - CMO/RMBS 01/26/2021. CANTOR FITZGERALD + CO 2,337,869 0 37,784 |1A...
38382M N3 9 |GNR 2021-001 ST - CMO/RMBS 01/20/2021. J P MORGAN SECURITIES.........ooomiiiimriirniniierersciresesiseeesieniees 8,106,018 0 42,244 |1.A ..
38382M 76 9 |GNR 2021-015 SQ - CMO/RMBS........cooovinririrniinnirnnes 01/08/2021........ Amherst Securities Group LLC........oooiiiirniessnssrsrsnsensnssesseenssneees | sereeseneenes 3,309,722 | ..o 0 17,446 [1A i
0599999. Total - BondS - U.S. GOVEIMMENL. ..........ouoiuiiriiiteieeiiiiteieiete ettt sttt ess et stessesses stessesssssssessessesansessesssssnsensessnsensens 17,374,692 | ..o 0 133,639 XXX
Bonds - All Other Government
13509P  EF 6 | CANADA HOUSING TRUST NO 1 02/24/2021........ RBC DOMINION SECS INC.....couvvrriiieriieisiisierssssiesssisesessssissssesssssssesins | ovesessnssnes 24762,950 | .ooovvvriverienieenn 23,000,000 | ooovrrireriieieee s 129,745 |1 AFE....ccoocvirninne
Y31714  AE 1 [HOUSING & DEVELOPMENT BOARD. B 03/24/2021. ANZ BANKING GROUP LTD....ccoiiiiiiiiiinmiiisiississnsisssissesnsssssssssssssssnssssenss | sorsssssnsnnes 6,455,059 ...6,328,172 ...10,454 [1AFE ...
1099999. Total - Bonds - All Other Government. 31,218,009 29,328,172 XXX
Bonds - U.S. Political Subdivisions of States
590111  ZG 8 |MJXVENTURE 41 SENIOR L+3.19 1/11/2034........ccocovvrmrririrriniens 02/11/2021. AFG Private Placement 10,252,325 110,252,325 0[1EZ
590111 ZH 6 |MJXVENTURE 41 JUNIOR L+7.34 1/11/2034.........ccccovvinnnn. 02/11/2021. AFG Private Placement 1,170,000 ...1,187,500 02CZ i,
2499999. Total - Bonds - U.S. Political SUbdiVISIONS Of SEALES..............ccciveiiiiiiiiiiiecieccceeceeeeeveieiee vttt 11,422,325 | oo 11,439,825 0 XXX
Bonds - Industrial and Miscell
000823  AJ 3 |ABPCI2017-1AA1R-CDO (SR 02/19/2021........ INGEIXIS. 11| eeeenieniees 2,000,000 | .ooeererrirererieerieeenene 2,000,000
000823 AN 4 |ABPCIDIRECT LENDING FUND CLO IILTD - C...coovvvvirerrrirerirans [CRT 02/19/2021........ INGEIXIS. ... | e 1,000,000 | ..ooorverieeeeis 1,000,000
00833M  AA 2 |AFFRM 21A A- ABS 02/09/2021. BARCLAYS CAPITAL INC FIXED INC.....covvrviirriiirereeiseirererineines 2,999,557 ...3,000,000
03666H AC 5 | ANTARES HOLDINGS LP.......cocovveririirriniirersinninee (SR 01/21/2021. SMBC SECURITIES INC......coovvvireerriveeieeinee 3,457,860 ...3,500,000
03879y  AC 1 |ARCLO 2019-FL1 AS - CDO (SR 01/06/2021........ MORGAN STANLEY & COMPANY .....cvoutirriiireirirerssineierississiesississeesissssssens | eeeseninsinces 3,009,375 | oo 3,000,000
03880W  AC 2 | ARCLO 2020-FL1 AS - CDO. C... 01/05/2021. MORGAN STANLEY & COMPANY. 5,012,500 ...5,000,000
05492K  AA 7 |BDS 2019-FL4 A- CDO 01/08/2021. WELLS FARGO SECURITIES LLC 4,002,500 ...4,000,000
05492Q  AA 4 |BDS 2020-FL5 A - CDO . | 01/12/2021. WELLS FARGO SECURITIES LLC 6,762,656 ...6,750,000
05580M 83 5 |B.RILEY FINANCIAL INC. .| 01/21/2021. B.RILEY & CO., LLC 10,000,000 .10,000,000
05608V AA 4 [ BX2TMFM1T A - CMBS.........oiiiiicinirinccne s 01/05/2021. MORGAN STANLEY & COMPANY 5,000,000
088555 ZE 0 |BIDTELLECT INC 10.00 06/30/2022........ 03/01/2021. Various 4,927
08888#  AA 4 |BIDTELLECT, INC .| 03/01/2021. Various 22,343 .
09259E  AB 4 |BLACKROCK TCP CAPITAL CORP........cocovvrriirerrrircirerinines 02/02/2021. Bank of America Merrill Lynch 9,959,400 .10,000,000
09261M  AA 4 |BLKMM 4 A - CDO Curovrvr 02/08/2021. BARCLAYS CAPITAL INC FIXED INC 12,000,000 | wovovvniiieieieies 12,000,000
10240# AA 3 |BOWHUNTER HOLDINGS, LLC 03/17/2021. Various 116,446 116,446
11135F  BE 0 |BROADCOMINC................ 01/04/2021. SMBC SECURITIES INC 997,430 | oo 1,000,000
11135F  BL 4 |BROADCOMINC................ 03/31/2021. EXCHANGE 6,066,420
12529K  AA 0 |CFMT 21GRN1 A - RMBS. 02/11/2021. GOLDMAN 5,999,944
12641P  CK 8 | CSMC 2009-R 9A5 - CMO/RMBS.........oooirmriniirerierincirerinines 03/01/2021. Direct.....ccvevecrvrinnn. 0
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS... 03/01/2021. Direct. 0
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS 03/01/2021. Direct 0
12641Q  DP 4 |CSMC 2009-7R 153 - CMBS/RMBS...........cccouvemieeriinrrirerienes 03/01/2021. Direct 0
12668A  4C 6 | CWALT 2005-IM1 A2 - RMBS 01/25/2021. Various 0
12737*  AA 3 | CGA Capital Series 2020-CTL-10. 03/03/2021. CGA Capital 10,850,000 .10,850,000
14856G  AA 8 [CLAST 211 A= ABS......ooiiiceitieeneeene et 01/20/2021. GOLDMAN 2,999,916 ...3,000,000
15672R  AA 3 |CERB 24 A1-CDO. Cuvvrvr 02/04/2021. CANTOR FITZGERALD + CO 3,998,200 ...4,000,000
15674@ AA 9 |CERBERUS SWC I TL L+225 11/20/2026...........ceoovererrrereirrirrerinnenns 02/25/2021. AFG Private Placement 7,268,419 ...7,268,419
15674@ AA 9 |CERBERUS SWC Il TL L+225 11/20/2026...........cvvveerernrvireririreeiians 03/29/2021........ AFG Private PlaCemeNt............cc.oviiiiiiiiiciseisscce s einssiennnes | e 1,231,581 | oo ,231,581
17259U  A* 6 |CION INVESTMENT CORPORATION 4.50 SENIOR 02/11/2021. AFG Private Placement 15,000,000 .15,000,000
225655 A@ 8 | CRESCENT CAPITAL BDC INC SERIES 2021A SE.........ccovvvvvivirnirninns 02/17/2021. AFG Private Placement 5,000,000 ...5,000,000
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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, NAIC
Designation Modifier and
SVO Administrative

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol

23802W  AA 9 |COLO 211 A2- ABS......ooereeeereeceeeiereesenienee 02/24/2021........ DEUTSCHE BANK SECURITIES, INC......c.oviriririreinirerniseiesnersesserersninees. | v 4,999,036 | ..ooovereirerirreeeerni 5,000,000 0 [1.GFE

26113*  AA 7 |DYAL CAP PARTNERS IV B SER B NT 3.65 02/......ccvvurrviereriiirieiniiersniesisiseinsiens | ceeveeerinsies 02/22/2021........ AFG Private PIAaCEMENL..........cviiiiiricieieiscieeseee e ssssiens | eneesiesinsins 2,450,000 | .ooceeverrireeicereenen 2,450,000 0 [1.FPL

26113@ AA 5 |DYAL CAP PARTNERS IV A SER A SR NT 3.65 02/22/2021. AFG Private Placement 4,550,000 ...4,550,000 0 [1.FPL

28852L AN 3 |ELLINGTON CLOIll, LTD. - CDO . 03/23/2021. CITIGROUP....c.ooitiriiitieriesi s | oo 3,846,297 . ...3,846,297 0 [1.AFE

28853R AA 7 [ECLO 4 A - CDO...oooiiiieeietiieieteici ettt 01/27/2021........ BARCLAYS CAPITAL INC FIXED INC......ovvvierreireirernrisceerinniseesesienenssnienes | v 6,000,000 | ..oourerrirerieririerieieenend 6,000,000 | ooovrreeeere s 4,856 | 1. AFE...oiiciinnne

30070R  AC 6 | XAN 20RSO8 AS - CDO . | 01/14/2021. MORGAN STANLEY & COMPANY 4,011,250 ...4,000,000 701 |1.AFE

34960)  AS 4 |FCO BRRATR = CDO.....cooiiiirriiirirsieisiisieissis e sssssseneon .| 01/21/2021. CREDIT SUISSE SECURITIES........ccccoererriiiersnirienieens 999,375 . ...1,000,000 616 |1.AFE

36143L  2A 2 | GA GLOBAL FUNDING TRUST......coimirnriiireriiisiresiersesssiesesieines 01/08/2021........ WELLS FARGO SECURITIES LLC.....ccovvtiviiiiiisienisisesiersssseiesisssserens | evesesessnsin 6,991,950 | oo 7,000,000 0 |1.GFE

36242D UQ 4 | GSR 2005-AR1 4A1 - CMO/RMBS. 02/17/2021. ODEON CAPITAL 200,691 205,837 276 | 1.D FM..coiinee

371877  ZC 8 | GENETESIS CONVERTIBLE BRIDGE NOTE 8.00 0.......cvuevueireririierericiseieieieenes 03/11/2021. AFG Private Placement 1,000,000 | .oocorviiiiereceis 1,000,000 0 |5.BGI

38175B  AA 2 | GOCAP 36 A- CDO [CRT 02/03/2021........ CANTOR FITZGERALD + CO....ccoovvririiirrieiriieinsiseesssiesesesieisssssierssines. | covnvssssnienes SAT3,756 | oo 5,500,000 | .oooovrrieiirene s 7,941 |1AFE ...

38175C  AA 0 | GOCAP 21MR AR - CDO 01/04/2021. RAYMOND JAMES & ASSOCIATES INC..... 597,600 600,000 2,022 |[1.AFE

39809L  AC 8 | GSTNE 19FL2 B - CDO.....coureiiiicriiieieeieeesie et [CRT 01/08/2021. MORGAN STANLEY & COMPANY. 3,008,438

45783N  AA 5 |INSTAR LEASING llII LLC = ABS.......oiiiiiiieiirieieissiscie e 02/03/2021........ CREDIT SUISSE SECURITIES (USA)......cooiieirireriniierisieienisssesssiesessssens | eonnieensinenns 2,998,369

47232D AV 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5 02/01/2021. Direct. 0

47232D  CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5 02/25/2021. Direct 0

47232D  CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 03/01/2021........ DIMECE. .o 0

47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5 03/01/2021. DITECE. ..ottt 0

47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 01/01/2021. JEFFRIES & CO 0

47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4 02/01/2021........ DIFECE. .o 0

55282L  AA 4 |MF119FL2 A-CDO. C... 01/12/2021. WELLS FARGO SECURITIES LLC 1,001,563

55282L  AC 0 |MF119FL2 AS - CDO C.... 01/05/2021. MORGAN STANLEY & COMPANY. 4,008,750

55283A  AA 7 |MCA FUND Il HOLDING LLC - ABS 02/01/2021. BARCLAYS CAPITAL INC FIXED INC 6,173 6

56035L  AE 4 |MAIN STREET CAPITAL CORP 01/12/2021. RBC CAPITAL MARKETS... 3,960,160 0

58550L  AA 3 |MWST 211 A- CMO/RMBS 01/29/2021. Jefferie 6,000,000 ...6,000,000 0 [1.AFE

590111  ZG 8 |MJXVENTURE 41 SENIOR L+3.19 1/11/2034 02/11/2021. AFG Private PIACEMENL...........ouiiieieieieieei ettt sesseses | setsssessessssssassesssessessessssssessesnsensessns | siebssssssessassessssansessessnsees (10,252,325) ..(10,252,325) 0[1EZ

590111 ZG 8 |MJXVENTURE 41 SENIOR L+3.19 1/11/2034 02/11/2021. AFG Private Placement 10,252,325 .10,252,325 0[1EZ

590111 ZH 6 |MJXVENTURE 41 JUNIOR L+7.34 1/11/2034.........ccccovvvvnnee 02/11/2021. AFG Private PIACEMENE..........cvuiiriiiiieiiciei et eniens | estsbssssss bbbt seens | enbebsessnsb st (1,170,000) .(1,187,500) 0 [2CZiiirii,

590111 ZH 6 |MJXVENTURE 41 JUNIOR L+7.34 1/11/2034...........cccccevnuce. 02/11/2021. AFG Private Placement 1,170,000 . 0 [2CZiiiinn,

610335 AB 7 | MONROE CAPITAL CORP 01/15/2021. RAYMOND JAMES & ASSOCIATES INC..... 7,458,150 ,500,000 0 [2.APL

62947A  AF 0 [NPRL 2021-TA AT - ABS......ooiiiiicecneeee e sssnennss | aveeeeesinnins 03/03/2021. WELLS FARGO SECURITIES LLC 16,991,667 .17,000,000 0 [1.FFE

63946T  AA 9 |NB Direct Access Ins SPB Senior 5.00 07/..........cceverererenieieniicrnsnnienns 03/19/2021. AFG Private Placement 1,814,202 ..1,814,202 0 [2.APL

647551 C* 9 |NEW MOUNTAIN FINANCE CORPORATION... 01/29/2021. AFG Private Placement 12,500,000 .12,500,000 0(2BZ

64831  AA 7 |NRART 20T1 AT1- RMBS. 01/01/2021. Reclassification 19,999,977 .20,000,000 0 [1.AFE

67114*  AA 0 |ORCC FINANCING IV LLC......... 01/15/2021. AFG Private Placement. 1,166,667 0 [1.DPL

67190A AA 4 | OAKIG 211 A1-RMBS 01/20/2021. CREDIT SUISSE SECURITIES. 3,999,380 0 [1.AFE

67190A AB 2 | OAKIG 211 A2 - RMBS 01/20/2021. CREDIT SUISSE SECURITIES. 3,999,460 0 [1.AFE

70469Q AL 3 |PEAKS 1A2R-CDO 01/19/2021. CANTOR FITZGERALD + CO 1,435,060 . 5,645 [1.AFE

70807#  AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23.........cccovvvvrerimrireririieiis 01/22/2021. AFG Private Placement. 1,079,365 ,079,365 0 [1.DFE

75574U 60 6 |READY CAPITAL CORP 02/08/2021. Stifel, Nicolaus & Co., Inc. 10,000,000 .10,000,000 0 [2APL

80349B  BD 8 | SARATOGA INVESTMENT CORP. CLO 2013-1 LTD......cvvvmriiricriereienirreserieneninens 02/11/2021. GOLDMAN 4,000,000 ...4,000,000 0 [1.AFE

83012A  AA 7 | SIXTH STREET SPECIALTY LENDING INC.......ccoovvvirrerniiniireriniins 01/27/2021. Bank of America Merrill Lynch 12,408,500 .12,500,000 0 [2.CFE

84470P  AF 6 | SOUTHSIDE BANCSHARES INC....... 03/08/2021........ EXCHANGE.......c.oiiiiiniiecn s | coesienissnines 7,500,000 | ..o 7,500,000 98,490 |2.BFE

85816B DE 7 |STCR 151RR BR2-CDO 03/05/2021........ BNP PariDas..........cuueiiiiieiiiiincierisesiiesissiese s sssesisesssssseensnsens | sonsiessenienns 2,000,000 | oo 2,000,000 2,822 |1.BFE
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol

88122Z  ZZ 6 |36TH STREET CAPITAL TERM LOAN CLASS A 2 03/03/2021........ AFG Private PIaCEMENL..........cocvirierieireeierssee e enenees | cereeseneenes 24,000,000 | ..oooverreerirerieieieiene 24,000,000 0(1BZ

90352W  AD 6 | STEAM 211 A- RMBS 01/15/2021........ CREDIT SUISSE SECURITIES.........coitiriiiririnisiesieisisssiesesissisesessssiennes | eeesessnssees 7,999,810 | oo 8,000,000 0 [1.FFE

95003L  AA 8 |WFCM 21SAVE A - CMBS 01/29/2021. WELLS FARGO SECURITIES LLC 5,000,000 ...5,000,000 0 [1.AFE

98955R  AG 4 |OR 2R AFR - CDO. (SR 03/10/2021. DEUTSCHE BANK SECURITIES, INC........cccoviuirniniirerinins 6,000,000 ...6,000,000 0 [1AFE

Y166AT  GD 3 | CLIFFORD CAPITAL PTE LTD....cciiiiiiieriinriisnissrssssse s sesssesensensensns Do 03/16/2021........ HSBC SECURITIES. ...ttt snssnssesenssnssensenss | ovesensensanes 1,700,000 | oo ,700,000 0 |1.AFE

3899999. Total - BoNdS - INAUSEHIAl @MU MISCEIBNEOUS..............c.cveuieieeiiicieieeeieeeeee ettt et tiet eeteteteeeae et s et e e e e eetes s ae s et e s ee e et s et e s s sae s et s aese e s eae s et s et e e s eae s et s e s et ensee et et s eetesensnsesesenerassannsesesenasasssnsnsesesesassssanss | evevsssssassesesesasassssassssesesesassssasssssesesns | eoeeietesesssesesseesesesaesasan 337,915,118 | oo 338,122,972 | oo 198,380 XXX

Bonds - Unaffiliated Bank Loans

00216C  AE 3 | AQ SUNSHINE, INC. - DELAYED DRAW TERM LO......... 03/30/2021........ DIRECT ...ttt | eeesensenianes 10,551 0 [3.BPL

00216C  AF 0 | AQ SUNSHINE, INC. - TERM LOAN B 01/29/2021. DIRECT 56,191 0 [3.BPL

00228*  AB 2 |ATI RESTORATION, LLC = INITIAL DDTL.....vuuiireriiieirerieisiresiersesssiesissiseesesssninens | aeeesesinsenes 01/18/2021. DIRECT 70,297 01(2BZ

00452#  AA 7 | Accommodations Plus Technologies LLC/TET ..o 03/31/2021........ CAPITALIZED INTEREST.......oiiiiieririeiiseisiesieeisesesiesssissiesssssssessssssssssses | ovesessennenes 17,908 0 [2.CPL

00843@ AB 5 | AFFINIPAY MIDCO, LLC - INCREMENTAL TERM 01/28/2021. DIRECT 25,235 ...25,235 0[3AZ

10483  AC 9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN 01/01/2021. EXCHANGE........coooiieiicies et 1,299,335 ,299,335 0 [2CZiiiis

12740@ AB 4 |CV INTERMEDIATE HOLDCO CORP. - CLOSING D 03/30/2021........ DIRECT ...ttt | eeseninniaees 2,918,919 0(1.2

127400 ZZ 5 |CVINTERMEDIATE HOLDCO CORP. - DELAYED D 03/31/2021. Unknown 1,081,081 0112

13054P AW 2 | CALIFORNIA PIZZA KITCHEN, INC. - LOAN (S 03/23/2021. PAYMENT IN KIND.....covoiiirnriniicriniis 3,870 0 |5.CFE

14886M AN 1 | Checkout Holding Dip - Catalina Last Out............ccccoevvererniverininninen. 01/29/2021........ PAYMENT IN KIND. ...ttt sessisesesssesnssenes. | ovesessessenes 676 0(4BZ

14886M AN 1 | Checkout Holding Dip - Catalina Last Out.............cccreverirnrereririrciniinnns 03/26/2021. PAYMENT IN KIND 1,277 0 |5.CPL

15644G ~ A# 1 |CENTRIC BRANDS 1LEXIT TL L+1000 10/09/20. 01/11/2021. CAPITALIZED INTEREST. 33,375 0 [4.CPL

15644G ~ B* 4 | CENTRIC BRANDS INC. - REVOLVING LOAN (FIRST LIEN).....ccovuriermireriririieiins | ceereveiinnins 02/22/2021........ Ares Capital Management 16,430 0(4BZ

21079%#  AA 6 | CONTINENTAL ACQUISITION HOLDINGS,INC. - 01/19/2021. Ares Capital Management 203,472 0 [3APL

21257@ AF 1 |CONVEY HEALTH SOLUTIONS, INC. - 2021 INC......c.oevvrerririrnrirrirerirerseneirerenineins | cveereeeniens 02/10/2021. DIRECT 74,084 0 |2.CPL

233440  AC 4 |DS ADMIRAL BIDCO, LLC - TERM LOAN... 03/15/2021. Ares Capital Management 750,000 750,000 0 [3AZ

23361 AC 9 |DRBHOLDINGS, LLC - INCREMENTAL TERM LOA 03/17/2021. Ares Capital Management 62,500 62,500 0[3AZ

25403# AT 3 |DILIGENT CORPORATION (FKA DIAMOND MERGER 03/04/2021. DIRECT 61,875 62,500 0 [3.CZiii.

28619*  AD 6 |ELEMICA PARENT, INC. - AMENDMENT NO. 1D 03/02/2021. DIRECT 114,431 114,431 0(3BZ

28622@ AB 3 | ELEVATION SERVICES PARENT HOLDINGS, LLC 02/01/2021. DIRECT 76,058 0 [3AZ

29359@ AB 0 |ENTACT ENVIRONMENTAL SERVICES,INC. - INI 02/08/2021. DIRECT 2,500,000 0 [1.CZuiii,

29668# AB 4 |ESSENTIAL SERVICES HOLDING CORPORATION -......cccvvvriiniieriiiniieneiiniisninnes 03/01/2021. DIRECT 80,951 0 [3.BPL

30282# AA 0 | FWR Holding Corporation/Initial Term Loa.......... 03/26/2021. PAYMENT IN KIND 2,490 0 |3.CPL

30282# AB 8 | FWR Holding Corporation/Initial Delayed............c.cccccovuevinnnne 03/26/2021. PAYMENT IN KIND 331 0 |3.CPL

30282# AC 6 | FWR Holding Corporation/Delayed Draw Ter...........ccourenreernriceerincencin 03/26/2021. PAYMENT IN KIND 524 0 |3.CPL

30282# AD 4 |FWR Holding Corporation/New Delayed Draw.. 03/26/2021. PAYMENT IN KIND 314 03B

30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter...........ccourenreernriceerineeniines 03/26/2021. PAYMENT IN KIND 312 0 |3.CPL

30282# AH 5 | FWR Holding Corporation/Delayed Draw Ter..........ccvurernreernereererennennenns 03/26/2021. PAYMENT IN KIND 417 0 |3.CPL

30282#  AJ 1 |FWR Holding Corporation/Second AMendment............cceuevieremriernnineiereneinseenines 03/26/2021. PAYMENT IN KIND 1,105 0 |3.CPL

35042# AC 6 |FOUNDATION CONSUMER BRANDS, LLC - TERM L 02/11/2021. DIRECT 172,737 0 [3APL

36147@ AA 4 | GB Auto Service, Inc./First Amendment De...........cvvuiuiniiceniniiiensnerseienssinsienes | coveeeeieniees 03/31/2021. DIRECT 14,421 0 |3.CPL

36147@ AB 2 |GBAUTO SERVICE, INC. - TERM LOAN 03/30/2021. DIRECT 8,915 01(3BZ

36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18 01/04/2021. CAPITALIZED INTEREST.......covviirnrrrirerirercerenienns 4,743 0 |3.CPL

36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18 03/01/2021. CAPITALIZED INTEREST......ccoovriiririennisnies 78 0 [4APL

51206# AA 9 |LAKERS BUYER, INC. - TERM LOAN 03/18/2021. DIRECT 156,919 03Bz

55371*  AY 1 |MRISOFTWARE LLC - SECOND AMENMENT TERM 03/12/2021........ DIRECT ...ttt snsnes | seresessennanes 5,396 0 [4APL

60937@ AA 8 |MONICA HOLDCO (US), INC. - TERM LOAN......cccevrtiiririrrinrirererineereninsiseenisennnis | coveeenieniens 01/07/2021. Ares Capital Management 527,716 0 [2CZiiiiis

62900*  AA 9 |[NCWS INTERMEDIATE, INC. - DELAYED DRAW T. 02/01/2021. DIRECT 9,000 0 [3APL
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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, NAIC
Designation Modifier and
SVO Administrative

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
62929#  AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 03/31/2021........ CAPITALIZED INTEREST.......oviiereeiriieriseisrieeesssisessesessssssessesssssessessssssenses | oresessessnes 3,557 0 |5.CPL
62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term LO@.........cceerermierenriernrieieieeiseerennes 03/31/2021........ PAYMENT IN KIND......oooiiiiiiiiiiniisiiesiesisisissssissssnsississsiesssisines | cesisessinions 990 0 |5.CPL
65716*  AB 4 | NORTH AMERICAN SCIENCE ASSOCIATES, INC 02/24/2021. DIRECT 16,536 0

67096@ AC 6 | OMH-HEALTHEDGE HOLDINGS, LLC - FIRST AME . 03/08/2021. DIRECT 66,629 0

68144#  AA 8 | OLYMPIA ACQUISITION, INC. - PIK TERM LOA.......c.coviierinriiieirniinnirerenssireseninns | ceeeenerinnins 02/26/2021........ PAYMENT IN KIND. ..ot sssisessesessssesessesssssenes. | ovesessensanes 279 0

68144#  AA 8 | OLYMPIA ACQUISITION, INC. - PIK TERM LOA. .. | 02/26/2021. Various 510 0

68144#  AA 8 | OLYMPIA ACQUISITION, INC. - PIK TERM LOA. .| 03/31/2021. PAYMENT IN KIND....c..cvviiirniniieniiis 1 0

70451H  AF 6 | PAYSIMPLE, INC. - ADDITIONAL DELAYED DRA.........cocvvvvirrernnn. 03/16/2021........ Ares Capital Management...............ccociieiiiiiiniinisieessisssiesiesiens | ssiieesienes 103,647 0

71571E  AD 1 |PES HOLDINGS LLC PHIENE PIK-TERM C-EXIT 02/26/2021. PAYMENT IN KIND....c.ocvvviiirnincireriiins 2,690 0

74309%# AA 7 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA 03/30/2021. Various 70,690 0

74309%%# AB 5 |PRG9/20 Last Out........cccoovvvevnriniierinnans 01/15/2021........ PIKBUY .| eresensennanes 10,711 0

74719%#  AA 1 |Pyramid Management Advisors, LLC/Term Lo...........cccccocuinrinniinnnicniins 03/31/2021. Various 2,316 0

74719  AB 9 |Pyramid Management Advisors, LLC/Delayed 03/31/2021. Various 876 0

74719  AC 7 |Pyramid Management Advisors, LLC/Delayed 03/31/2021........ VBIOUS. ...t | eebeesenienes 199 0

75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te 03/31/2021. DIRECT 44133 0

816307 A@ 1 |SelectQuote, Inc./Term Loan 10/19. 02/22/2021. DIRECT 92,891 0

84756#  AA 4 | Spectra Finance, LLC/Initial Term Loan 0 RO 03/31/2021........ CAPITALIZED INTEREST.......cooiirrirervereieinne 1,694 0

85789#  AA 2 |STEALTH HOLDING LLC - U.S. INITIAL TERM 02/26/2021. DIRECT 76,299 0

85913#  AB 9 | STEPPING STONES HEALTHCARE SERVICES, LLC........ccvovvviirviiicecies 03/08/2021. DIRECT 3,422,449 0

866111  ZZ 3 |SFP HOLDING, INC. - SEVENTH AMENDMENT TERM LOAN 02/22/2021........ DITECE... e 2,112,376 0

87221#  AA 4 | TAUC MANAGEMENT, LLC - INITIAL TERM LOAN 02/11/2021. DIRECT 1,392,000 0

87300 AE 4 | THG ACQUISITION, LLC - DELAYED TERM LOAN..... 03/01/2021. DIRECT 14,976 0

87326# AA 8 | TAIWEG HOLDINGS, LLC - DELAYED DRAW INCR.. .. | 02/26/2021. DIRECT 23,147 0

87326# AA 8 | TAIWEG HOLDINGS, LLC - DELAYED DRAW INCR.. .| 03/31/2021. DIRECT 24,015 0

91830@ AJ 2 |VLS RECOVERY SERVICES, LLC - DELAYED DRA.......ccccovurirmriiniririniins 01/28/2021. DIRECT 40,146 0

91839*  AE 6 | VPROP OPERATING, LLC - TRANCHE A. 03/01/2021. CAPITALIZED INTEREST. 8,523 0

91839*  AF 3 |VPROP OPERATING, LLC - TRANCHE B LOAN 03/01/2021. PAYMENT IN KIND 1,113 0

91839*  AG 1 |VPROP OPERATING, LLC - TRANCHE C LOAN........ccccovvmruneen 01/29/2021. PAYMENT IN KIND 4,852 0

91839*  AG 1 |VPROP OPERATING, LLC - TRANCHE C LOAN.........cccocvvvruee 03/01/2021. PAYMENT IN KIND 1,589 0

92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 01/29/2021. CAPITALIZED INTEREST. 1,698 0

92840@ AC 3 |VistaPharm, Inc./Term B-1Loans 10/17.......c.cccccovvvvvernriennen. 03/01/2021. CAPITALIZED INTEREST... (1,698) 0

928432  A* 4 |Visual Edge Technology, Inc./Term Loan 0.........cccoeuvvrriverencercrnnne 02/26/2021. CAPITALIZED INTEREST... 2,726 0

928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra .. | 02/26/2021. CAPITALIZED INTEREST... 3,032 0

92975@ AB 2 | TA/WEG Holdings, LLC/Initial Delayed Dra. .| 03/31/2021. DIRECT 44,817 0

94979@ AA 6 |WELLNESS ACQUISITIONCO, INC. - TERM LOAN 01/19/2021. DIRECT 142,875 142,875 0

BL3545 92 0 |RCIITLB 1L USD . | 02/04/2021. JP Morgan, 4,975,000 ..5,000,000 0

C9300# AA 9 [STEALTH HOLDING LLC - CANADIAN INITIAL T 03/05/2021. DIRECT 92,870 ..93,727 0

8299999. Total - Bonds - Unaffiliated Bank Loans.................ccccccevcuevereriererinnnnns 23,165,089 23,201,604 0

8399997. Total - Bonds - Part 3....

..402,092,572

472,218

8399999. Total - Bonds.

Pre

eferred Stocks - Industrial and Mi (Unaffiliated) Perpetual Preferred

00288Z  ZZ 1 |ACLAMATION SERIES B........ccccoouvmrimririirinnicciiens
009522  ZB 2 | AIRWAY THERAPEUTICS INC (SAFE)......cccoovvmriniinriiniinciininas
009522  ZB 2 | AIRWAY THERAPEUTICS INC (SAFE)......cccoovumiiiniinriieiiecinns

03/17/2021.
01/15/2021.
03/15/2021.

....... AFG Private Placement. 2,204,828.000 1,000,000 | ..oovvvnererererncirnerineineirnerienene.0.00
....... AFG Private Placement ..250,000.000 250,000 ceverrenenennnenennnn0.00
....... AFG Private Placement. ..250,000.000 250,000 ceevnerensennensensenennn0.00

(=}

o
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
29402T  2# 5 |ENVEN ENERGY CORPORATION 03/31/2021........ Capitalized INTErESt..........cvvurierrieeireere e 29,321.000 361,821 | oo 0.00 0 [5.C e
929162  ZZ 8 |VOYAGER SPACE HOLDINGS INC CLASS A-1......coocvviiinniciicniins 02/18/2021........ AFG Private Placement ..400,000.000 | ..vourerrmeriereieiernie 4,000,000 | ooocorreriiree s 0.00 0(4BZ
949746 TD 3 |WELLS FARGO & CO....cvoiviriririrniisiienissisisninnes 01/19/2021. WELLS FARGO SECURITIES LLC.....ccoviiiiniiiiiissersnissisensnissesnissnsnssniens | envenes 3,000,000.000 3,000,000 | oo 0.00 0 |2.BFE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 8,861,821 XXX 0 XXX
8999997. Total - Preferred STOCKS = Part 3.t e st 8,861,821 XXX 0 XXX
8999999,  TOtal - PrefErTed SEOCKS............cucveveeieeeeiieceeeeeeeeeeteee ettt aene evraeteses e et es s aesennae et enaeassanreeen 8,861,821 XXX 0 XXX
Common Stocks - Industrial and Mi (Unaffliated) Publicly Traded

0556EL 10 9 | BP MIDSTREAM PARTNERS UNT.....ccovvoirriiiirerinieierisiseisenisies 01/21/2021........ VE CAPITAL 1,000.000 12,195 XXX 0 XXX
05591L 10 7 |BM TECHNOLOGIES ORD 01/05/2021. CORPORATE ACTION 51,262.000 663,330 XXX 0 XXX
22758A 10 5 | CROSSAMERICA PARTNERS UNT 03/12/2021. VE CAPITAL 1,000.000 18,365 XXX 0 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT.......cccovvvriirirrans 03/31/2021........ VE CAPITAL 4,000.000 89,373 XXX 0 XXX
428103 10 5 |HESS MIDSTREAM CL A ORD 03/11/2021. VE CAPITAL 1,000.000 21,838 XXX 0 XXX
55336V 10 0 [MPLX COM UNT.....oviiiiiriiiireieeersesee e 03/24/2021. VE CAPITAL 1,500.000 38,618 XXX 0 XXX
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT.......ccovimimiimiricrnricirerieniseiesiesieessssesens | ovvensinieins 03/26/2021........ VE CAPITAL 2,000.000 85,611 XXX 0 XXX
67080M 10 3 |NURIX THERAPEUTICS ORD 03/17/2021. NON-CASH BROKER.. 7,442.000 342,034 XXX 0 XXX
68062P 10 6 | OLEMA PHARMACEUTICALS ORD................. 03/17/2021. NON-CASH BROKER.. 3,181.000 158,000 XXX 0 XXX
682680 10 3 | ONEOK ORD......cooiiuiiiiiririiiiieiienistiesisisesess s ssssssssssssssnsens. | osseessnssnnne 02/25/2021........ VE CAPITAL 1,000.000 45,090 XXX 0 XXX
755740 10 1 |READY CAPITAL ORD......c.cccovvirieriiiriisissiesiesieas 03/22/2021. Various 112,631,800 | oo 1,585,856 XXX 0 XXX
771049 10 3 |ROBLOX CL A ORD 03/17/2021. NON-CASH BROKER...........ccotiiiiniiernisiieressseseni i 704.000 52,026 XXX 0 XXX
90290N 10 9 | USA COMPRESSION PARTNERS COM UNT 03/26/2021........ VE CAPITAL 2,000.000 31,457 XXX 0 XXX
928542 10 9 |VIVINT SMART HOME CL A ORD 03/03/2021. NON-CASH BROKER.......ccoiiiiiiiiniiiiisisiissisesssissi s 4,631.000 91,416 XXX 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 3,235,209 XXX 0 XXX
9799997. Total - Common Stocks - Part 3. 3,235,209 XXX 0 XXX
9799999. Total - Common Stocks 3,235,209 XXX 0 XXX
9899999. Total - Preferred and Common StOCKS.........cvvviviiniiiiiiisniiisisnies 12,097,030 XXX 0 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS..........c.cciciiiiiieieiiete ittt ettt ete et stetes etetesssesesesssaeses s seeeses s setes s ses et s e sesesseseeetessssetes s sees b s seses s s eeetebessetes e ses et b s set et s see et s s setes s eteteb s sesesmsssetebassssesanse  ebsetesessssesetessssesesssesesesssetesansesetesnans | eeiesetesessesesnsesessssnsesas s 433,192,262 XXX e 472,218 XXX
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Current
Year's
Other- Foreign NAIC
Than- Exchan Bond Designation,
F Temporar ge Interest / NAIC
0 Current y Total Gain Stock Designation
r Unrealized Year's | Impairme Total Foreign | Book/Adjusted| (Loss) Dividends |  Stated Modifier and
ei Number of Prior Year Valuation | (Amortizati nt Change in | Exchange | Carrying Value| on Realized Total Gain | Received | Contractual | SVO Admini-
g| Disposal Shares of Book/Adjusted Increase on)/ Recogniz| B.JA.C.V. |Changein| atDisposal | Dispos | Gain(Loss)| (Loss)on During Maturity strative
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | Accretion ed (11+12-13) | B/A.C.V. Date al | onDisposal | Disposal Year Date Symbol
Bonds - U.S. Government
313838 RS 1 |FN 511797 - RMBS .. | 03/01/2021. | Paydown 419 419 A9 | 12 [0 ] 8 | 0 8 0 | 419 0 0 0 4 105/01/2031. [1A......
31388D ZU 5 |FN 602055 - RMBS .. | 03/01/2021. | Paydown 1,345 1,345 1,372 | e 1327 |0 |18 |0 18 | 0 ] 1,345 | LV 0 [ e 0 [ 14 {09/01/2031. [1.A .....
31388G VW 8 |FN 604629 - RMBS .. | 03/01/2021. | Paydown 210 210 209 | o8 [0 161 | 0 161 0 ] 210 | 0 0 0 2 109/01/2031. | 1.A .....cco.oec.
31388K WT 5 |FN 607358 - RMBS .. | 03/01/2021. | Paydown 260 260 267 260 | ........ 0 0 0 3 [10/01/2031. [1A .....
31390V ER 1 |FN 657244 - RMBS .. | 03/01/2021. | Paydown 309 309 313 . 2309 | . 0 0 0 3 109/01/2032. | 1.A .....
912828 PX 2 |UNITED STATES TREASURY.... .. | 02/15/2021. | Maturity @ 100.00.........ccccoorumvveerrrirnnnens I 5,049,000 | ...... 5,049,000 | ...... 5,221,770 | .........5,056,399 | ......cccce.c..0 | coe(7,399) | o0 | cieienr(7,399) | e l0 | 5,049,000 02/15/2021. [ 1A .....
912828 ZF 0 |UNITED STATES TREASURY. . | 03/17/2021. [ NOMURA SECURITIES/FIXED INCOME. | ... 1,692,894 1,701,000 1,710,103 ....1,708,512 03/31/2025.
0599999. Total - BoNds - U.S. GOVEIMMENL. ........oueieiieiiiiesiie s eoeisssss st | cnnieed 6,744,437 | ... 6,752,543 | ....... 6,934,454 | .........6,767,539 | .................0 | ...(7,485)| ..........0 | .o (7,485) | o0 | 6,760,055 | .......0 | .....(15,618)] ........(15,618) ] ..... XXX
Bonds - All Other Government
EI6055 46 7 |HOUSING & DEVELOPMENT BOARD B | 03/18/2021. | Maturity @ 100.00. ..365,668 ..371,168 ..373,163 378,957 0 .(638) ..(12,651)] ........ 365,668 .......5,845 | 03/18/2021.
EK1392 74 6 |HOUSING & DEVELOPMENT BOARD... . | B]03/26/2021. | Maturity @ 100.00.........cccomiiniiinniinniians | o | s 12,067,023 | ... 12,231,736 | ... 12,396,286 | ......... 12,504,645 | ...occoounvncd 0]..(20,103)] ... .(417,519) | ....12,067,023 ...0 |..184,410 | 03/26/2021.
1099999. Total - Bonds - All Other GOVEMMENL...........ou.iriiriiirii i ssniees arsissssss s | s 12,432,691 | ..... 12,602,903 | ..... 12,769,449 | ......... 12,883,602 | .....coccoceeee. 0 | ...(20,741) .(430,170)]....12,432,691 | ........ 0 [ 0 | e 0 |..190,255 XXX
Bonds - U.S. States, Territories and P ion
13063C XS 4 { CALIFORNIA ST I . | 03/01/2021 | DIMECL.....voivviriirissrieri e | seessersssnsnnessnnes | ooveneees 750,000 | .......... 750,000 | .......... 750,000 750,000 0 [ s (0) 0 (0) [V 750,000 | ........ (VI [ P [ 643 | 12/01/2031.
1799999. Total - Bonds - U.S. States, TErHories & POSSESSIONS............uruesuiiesiriisaiisiiiis eoiiesaiesssesess s seess e ness st | enniesies 750,000 | .......... 750,000 | ......... 750,000 | ..coovennnne 750,000 | ..ooviinnieens (O [ (0)] oo 0 [ i [(1)] I 0] 750,000 | ........ 0 | 0 | 0. 643 XXX
Bonds - U.S. Political Subdivisions of States
605341 AF 3 | MISSISSIPPI DEV BK........ccoovorrrireririeiereiieceiieceiieeens .. 101/01/2021. | Maturity @ 100.00...........coweurvweemeerereeins [ e | cviee 1,285,000 | ....... 1,285,000 | ....... 1,458,899 | ........... 1,285,000 0 0 0 01/01/2021.
68609T HV 3 |OREGONST... 1+ 1 03/01/2021. | DIFECE........vveeverrirerercereeissrierisssieniine | cevessessenissersnenins | everiens 165,000 | .......... 165,000 | .......... 174,326 165,145 0 (145) 0 06/01/2049.
68609T SH 2 |OREGON ST . | 03/01/2021. | Direct. 50,000 50,000 54,009 .50,062 0 (62) 0 12/01/2049.
2499999. Total - Bonds - U.S. Political SUDdiVISIONS Of STAES. ......cv.reireiiieiiisieiieeieiiins it enensensnsenns | eonsees 1,500,000 | ....... 1,500,000 | ....... 1,687,233 1,500,207 0 (207) 0 XXX
Bonds - U.S. Special Revenue and Special A
01039W AZ 5 |ALABAMA PUB HSG AUTHS CAP PROGRAM REV. .. | 01/04/2021. | Direct ..750,000 ..750,000 749,993 0 | covvvceencee? | o0 [ | eviiiennn0 | 000 750,000 | e 01/01/2024.
041083 VB 9 |ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M........ .. | 03/01/2021. | Paydown 85,166 85,166 185,166 | .coovonne 85,166 | ...oooooverreen. 0 [ coovereran(0) [ o0 | iiiieis(0) | 0 | 85,166 | o 07/01/2043.
051687 DB 4 |AURORAILL SINGLE FAMILY MTG REV - MBS.............. . [ 03/01/2021. | PaYdOWN. ... [ e | covviinees 16,435 | ........... 16,435 .16,682 16,624 | .o 0 [ coorea(189) [ 0 | e (189) | ciiinl0 | 16,435 | 12/01/2039.
13079P  FG 3 | CALIFORNIA STATEWIDE CMNTYS DEV AUTH MUL.... | .. | 01/15/2021. [ DifeCt..........ovvverrrrirrrriirerieceiieereeereceeens 20,000 20,000 .19,300 .19,996 0 4 0 4 0 20,000 | ........ 0 01/15/2040.
196479 E6 2 |COLORADOHSG & FIN AUTH.......ccocoviirviiiriiiniiens 1 [ 03/01/2021. [ DIFECE......vvvvevrerrvereereeerienrisseressnsinns | eevereesesnssssnnnens | eevesnnes 210,000 | .......... 210,000 228,016 210,514 [V (514) | v 0 [ (T I (VN [ 210,000 | ........ 0 05/01/2048.
196479 N9 6 |COLORADOHSG & FIN AUTH.......coocvvrricriienieinns 1+ 1 03/05/2021. | DIFECE........cvvunverrirerereeseriseissersssesnensnne | cevesnessssissessnenens | eonersnes 240,000 | .......... 240,000 | .......... 254,194 ..240,332 X 0 (332) (V] I 240,000 | ........ 0 11/01/2048.
19647P  BA 0 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ .. | 03/02/2021. | Various 23,139 23,139 23,087 123,060 | o0 | 79 | 0 79 0 23,139 | ........ 0 02/01/2044.
19647P BH 5 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ <. [ 03/02/2021. [ VAIIOUS........ovvvrerverrireceiieceiieceeieseiis 7,318 7,318 7,318 | oo 7,318 0 0 0 0 0 | 7,318 | i 0 06/01/2056.
19647P BK 8 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ .. | 03/02/2021. | Call @ 100.00... ....14,408 ....14,408 214,408 | 13,648 | .o 0 | e 1T (V1 IR L 0] . 13,649 | 0 09/01/2056.
19647P BQ 5 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ .. 1 03/02/2021. | Call @ 100.00... . 640,577 0 0 0 0 0| ...640,577 | ........ 0 11/01/2045.
19647P BU 6 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ .. 103/02/2021. | Call @ 100.00.........ccoovvimriiimriiimiinriins [ ervisriiiisniisneii | covreeernnn8,608 | oiiiiii.6,608 | ............6,608 | ....... 6,608 0 (U I 0 0 0....5608]... 0 08/01/2057.
196480 DQ 7 |COLORADO HSG & FIN AUTH.. .. | 03/01/2021. | Direct. 45,070 .0 0 (70) 0].....45000 | ..... 0 0 0 8 | 05/01/2050.
196480 EW 3 |COLORADO HSG & FIN AUTH.. ... | .| 03/01/2021. | Direct 50,000 50,000 52,809 .50,040 0] e (40) | 0 (40) 0 50,000 | ........ 0 0 0 6 | 05/01/2050.
196480 EX 1 |COLORADOHSG & FIN AUTH.......ccoooviriiiriieniicnienns .. | 03/01/2021. | Paydown 534,750 534,750 | .......... 534,750 | . 534,750 0 0 0 0 (VN I 534,750 | ........ LV (U IO 0 .. 2,729 | 01/01/2050.
207758 D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG... .. | 03/30/2021. | Direct 80,000 80,000 81,252 | oo 80,104 | ..ccooovnn. 0 [ e (104) | o 0 (104) 0 80,000 | ........ (VN SPOOPPORPPUONN | N ISVUUPPOPPOTOOON ) I IO 167 | 11/15/2035.
207758 N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG... <. | .- | 03/30/2021. | Direct 255,000 255,000 | .......... 271,445 255,481 0 X 0 (481) (V] I 255,000 | ........ 0 w0 | 1,174 | 11/15/2032.
20775C B6 0 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... 1+ 1 03/30/2021. | DIFECE........vveeverrirerirrerseisnieerinsiieniene | ceveresssenisnssinenins | eoverinns 105,000 | .......... 105,000 | .......... 110,566 105,132 [V (132) | v 0 | (7] I 0] . 105,000 | ........ (VI [ [V A 0| 161 | 11/15/2039.
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20775C N3 4 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... .. [ 03/30/2021. [ DIfECL.......cvvoecveeereeeeeser e 290,000 290,000 | .......... 306,585 290,380 0 0 (380) 0 290,000 05/15/2042.
20775C XL 3 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... .. 1 03/30/2021. | DIrECt........oooricricrieririicniicsiicsnieeiiens | cevivsrieciissicnnis | eneeee70,000 | .......570,000 | ..........621,095 | ... 570,532 | oo 0| coeenna(532) | o (V1 IO (532) | oo 0 05/15/2047.
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......... .. | 03/30/2021. | Direct 170,207 0 0 (207) 0 11/15/2041.
23410B CH 2 |DAKOTA CNTY MINN CMNTY DEV AGY SINGLE FA..... .. 1 03/01/2021. | DIrECt........ooeicricriririicsiicssiisnieciiiens | cevieriinsiissinniens | cennieennn40,000 | iiiir40,000 | 42,968 | 40,000 | ..ccoovverrnnees 0 | o0 | e (V1N IR (V1 I 0 06/01/2035.
246395 WY 9 |DELAWARE STHSGAUTHREV.......ccooovvvivviiriiriccii o [ 01/04/2021. [ DIfECL.......cvoooeveeeveseeeeresev e weeennn 15,000 | ... 15,000 | ........... 15,594 ....15,001 0 1) 0 07/01/2029.
3133N3 U9 3 |FHRE6008 - RMBS .. | 03/01/2021. | Paydown 1,421,662 | ......1,421,662 | .......1,445,347 1,439,907 ..(18,245) | ........... 0] (18,245) | ............ 0 11/01/2049.
3133N3 VG 6 |FHREG015-RMBS .. 1 03/01/2021. | PaYAOWN........oovvviriciriniinsisniieiinnies | cevvesiiesiisseinni | v 1,015,769 | ....... 1,015,769 | ....... 1,030,529 1,027,122 (11,383) | 0 | (11,353) [ ovvevenc 0 09/01/2049.
31392C EM 2 |FNW 2002-W2 AF5 - CMO/RMBS.. .. | 03/01/2021. | Paydown 5,760 5,760 5532 | ... .5,516 06/25/2032.
31392H FC 2 |FNR0297E SR - CMO/RMBS. .. [ 03/30/2021. [ DIfECL.......cvvvoveeereseeseres e 0 0 87,148 |. (2,209) 01/25/2033.
31397P PN 4 |FHM MO012 AA2 - CMBS .. 1 02/01/2021. | PaYdOWN........oouviiiiiriciiciciinninnies | e | s 196,090 | .......... 196,090 | .......... 186,776 193,423 | o0 ] 02,668 | o0 [ 2,668 08/15/2051.
31397P PN 4 |FHM MO012 AA2 - CMBS .. | 03/01/2021. | Paydown 6,374 6,374 6,071 | ....... 6,287 6,374 08/15/2051.
31397P PP 9 |FHM MO012 AA3 - CMBS .. | 02/01/2021. | Paydown 522,907 522,907 522,907 522,907 522,907 08/15/2051.
31397P PP 9 |FHM M012 AA3 - CMBS .. 1 03/01/2021. | PAYAOWN.......ooovviririririnisiinniniinnins | e | v 16,996 | ....ccco..c. 16,996 | ...cccoovee. 16,996 .16,996 .16,996 08/15/2051.
31397P PV 6 |FHM MO012 A31 - CMBS .. | 02/01/2021. | Paydown 98,045 98,045 98,498 .98,180 08/15/2051.
31397P PV 6 |FHM MO012A31 - CMBS .. | 03/01/2021. | Paydown 3,187 3,187 3202 | ... 3,191 08/15/2051.
3140K0  EL 8 |FNBO4638 - RMBS..........cooovvviiiiiciiesississicis .. | 03/01/2021. | Paydown 520,612 520,612 | .........521,507 | ... 521,268 11/01/2049.
3140QB N5 3 |FN CA4011-RMBS. .. | 03/01/2021. | Paydown 537,745 537,745 544,203 08/01/2049.
3140QC DT 0 |FN CA4613-RMBS. .. | 03/01/2021. | Paydown 805,120 805,120 | ..........818,078 | .............. 814,939 11/01/2049.
31418D JW 3 |FN MA3876 - RMBS .. [ 03/01/2021. | PaydOWN. ..o [ e | 1,427,674 | 1,427,674 | 1,431,243 | L. 1,430,424 12/01/2049.
34074H EE 8 |FLORIDA HSG FIN CORP MULTIFAMILY MTG REV....... .. | 01/04/2021. | Direct. 165,000 07/01/2022.
34074H EW 8 |FLORIDA HSG FIN CORP MULTIFAMILY MTG REV....... .. | 01/04/2021. | Direct 150,000 07/01/2022.
34074M  GX 3 |FLORIDA HSG FIN CORP REV.. .. | 01/04/2021. | Direct. 275,000 07/01/2026.
34074M GZ 8 |FLORIDA HSG FIN CORP REV.. .. | 01/04/2021. | Direct 110,000 01/01/2029.
34074M KB 6 |FLORIDA HSG FIN CORP REV.. oo [ 01/04/2021. [ DIfECE.........oovvirrreeriieeeriseerirseseiisneiis | eeviveneinnniinnniins | eereeeen 195,000 | ... 195,000 | .........209,586 | ............. 195,014 07/01/2035.
34074M LZ 2 |FLORIDA HSG FIN CORP REV.. .. | 01/04/2021. | Direct 200,006 07/01/2046.
34074M MY 4 |FLORIDA HSG FIN CORP REV.. <. | . | 01/04/2021. | Direct 225,000 225,000 | ..........244,555 | .............. 225,013 0 225,000 01/01/2047.
34074M  PA 3 |FLORIDAHSG FIN CORP REV.........ccccoommrimriiriiriiniins o [ 01/04/2021. | DIFECE........oooorverieiriseieneissneiieniis [ eevisniisnniisnniins | e 155,000 | .......... 155,000 155,000 | .oovvvcerreennn0 | o0 | 0 [0 | 0] e 155,000 07/01/2031.
34074M QB 0 |FLORIDA HSG FIN CORP REV oo [ 01/04/2021. | DIFECL.........ooorveeerieeiieeerieeeeiseseiieceiis [ eeeiieneiieniineneins | cviees 1,205,000 | ....... 1,205,000 | .......1,205,000 | ........... 1,205,000 0] ... 1,205,000 07/01/2037.
373539 2E 4 | GEORGIA ST HSG & FIN AUTH REV. ... | .. | 03/01/2021. | Direct 235,000 235,000 235,148 0 235,000 12/01/2045.
373539 5F 8 |GEORGIASTHSG & FINAUTHREV..........cocvvviiiris o+ [ 03/01/2021. [ DIFECL.........ooorveerrierrierriiesevirseneiieneins | eeviveneineniineniins | cervenenee 10,000 | o 70,000 | .o 74,598 | 70,058 | 0 | (58 [ 0 | e(58) | 0 | 06/01/2039.
373539 Y2 5 |GEORGIA ST HSG & FIN AUTHREV.... .. 1 03/01/2021. | DIFECE........vverierierierirriisnisniinnireniens | cevveeniennienninenins | orereeen 178,000 | i 175,000 | oo 187,737 | 175,120 | 0 | et (120) | evieind0 | e (120) [ e 06/01/2045.
373539 ZB 4 |GEORGIA ST HSG & FIN AUTHREV.... ... |..|03/01/2021. | Call @ 100.00............... 35,000 | .o 37,422 | 35,000 | i [0 | 0 0 [0 | 06/01/2029.
419818 HM 4 |HAWAII ST HSG FIN & DEV CORP SINGLE FAMI........... .. | 03/01/2021. | Paydown 96,962 | .........96,962 | ......cc....96,962 | o0 | 0 | 0 0 0] 07/01/2037.
45129Y F4 3 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.......... [ .. | 01/04/2021. | DireCt........ccoouuverimriiriiriicnrissiiiesiienins 115,000 | .........121,034 | .............. 115,008 | ..o 07/01/2034.
45201L  WF 8 |ILLINOIS HSG DEV AUTH - MBS........c.cocoovmviiirriinniins .. | 03/01/2021. | Paydown R ..218,078 218,078 | o0 | i (0) [ o0 | i (0) | 12/01/2043.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS..........cccccovvvvriranns .. 1 03/01/2021. | PaYdOWN........oouveieiiriniiniiciecisninies | cevvisssssissiiiniens | i 193,736 | ......ce. 193,736 193,736 | .ooovvvcvrieeenn0 [ 02/01/2047.
45201Y R3 3 |ILLINOIS HSG DEV AUTH REV.. .. | 01/04/2021. | Direct 390,000 390,000 390,029 | o0 | iiie(29) [ 0 e (29) | 10/01/2048.
45201Y X8 5 |ILLINOIS HSG DEV AUTH REV.. [ 01/04/2021. | DIFECL........ooooveoevieiieeeiieneeiseceiieneiis | ceviieneineneiieniins | eeveoeees 460,000 | .......... 460,000 460,025 | ...occoooceeenn0 | i (25) (25) 10/01/2048.
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45201Y YK 7 |ILLINOIS HSG DEV AUTHREV - MBS..........ccccccovvvrirnns .. | 03/01/2021. | Paydown 33,857 33,857 32,099 | ... 32,252 0 e 1,605 | ........... (V)N I 1,605 0 33,857 | ........ 0 0 [ 132 | 06/01/2043.
45203L BS 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 03/01/2021. | Paydown 6,234 6,234 6,234 | ..o 6,234 | (V1 I ((0)] . 0 0) 0 6,234 | ........ 0 0 0 33 | 02/01/2031.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE......... | .. | 03/01/2021. | PAYAOWN........ccovvmririrnrinriniinninnirnnis | e | e, 10,109 | .oocvvvenes 10,109 | ....ccceee. 10,109 0 9 0 9 0 | oo 10,109 | ........ 0 0 0 50 | 07/01/2032.
45203L CE 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE......... .. | 03/01/2021. | Paydown 21,238 21,238 21,238 | oieeennn21,238 | 0| v 0 | o 0 0 0 21,238 | ........ (VN PO | N ESPUOPPORPROOROON ) I IO 104 | 07/01/2032.
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE......... .. | 03/01/2021. | Call @ 100.00............... 20,020 20,020 20,020 0 0 0 0 0 20,020 | ........ (VN RO (1) ) INRURUIRSNN (1) i IR 135 | 03/01/2059.
45505T GP 0 |INDIANA ST HSG & CMNTY DEV AUTH SINGLEF......... .. | 01/04/2021. | DIFECE........coourieieiieiiiisieesienis 95,000 95,000 95,000 | ..ccocc0erenn95,000 | oo 0 | v [V I (V18 IR (V1 I 0 | oo 95,000 | ........ (VN OPPORPPORPPPON | I ISVPOPPPOOPPOOOON | I OO 1,354 {07/01/2031.
45505T JA 0 |INDIANA ST HSG & CMNTY DEV AUTH SINGLEF......... oo [ 01/04/2021. | DIFECE.......vevecrererirenriseeessssrsesseessneenns | eeveseeeessessnnnsens | cvennn 2,000,000 | ....... 2,000,000 | ....... 2,000,000 0 29 0 29 0 . 2,000,000 | .0 | o0 | il | 36,000 | 07/01/2032.
45505T JC 6 |INDIANA ST HSG & CMNTY DEV AUTH SINGLE F. .. | 01/04/2021. | Direct. 255,000 255,000 269,953 255,011 (1) 0 255,000 .5,100 | 01/01/2039.
45505T LC 3 |INDIANA ST HSG & CMNTY DEV AUTH SINGLEF......... .. | 01/04/2021. | Direct 235,000 235,000 235,010 (10) 0 235,000 01/01/2037.
462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTG REV.... .1 03/01/2021. | Call @ 100.00..........cccvvveremrinrirriiniiienis | cevveiieniesiiiniins | i 65,000 | ............ 65,000 02/01/2042.
462467 VD 0 |IOWAFIN AUTH SINGLE FAMILY MTG REV.... .. | 03/25/2021. | Direct 290,000 290,000 07/01/2047.
46940Y BL 4 |JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL. .. | 03/01/2021. | Paydown 8,174 8,174 02/01/2033.
49118N  DP 7 |KENTUCKY ASSET /LIABILITY COMMN AGY FD .| 01/15/2021. | Call @ 100.00............... ....3,000,000 09/01/2022.
49130T ME 3 |KENTUCKY HSG CORP HSG REV .. | 02/25/2021. | Direct .15,000 16,158 01/01/2028.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.... .. | 02/25/2021. | Direct ..140,000 . core 145,327 07/01/2033.
49130T VQ 6 |KENTUCKY HSG CORP HSG REV.........ccccoovcrciirinas o+ 1 02/25/2021. | DIFECE........cveeiiciiericinissississiieiiiens | e | i 185,000 | .......... 185,000 | .......... 192,530 07/01/2037.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV. .. | 03/01/2021. | Paydown 89,118 89,118 87,187 12/01/2038.
555555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/2025................ 103/31/2021. | DIFECL. ..o 2,500 2,500 2,475 03/06/2025.
57419P K2 4 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 03/01/2021. | Call @ 100.00............... 100,121 (121) 0 03/01/2041.
57419R 3B 9 |MARYLAND ST CMNTY DEV ADMIN DEPTHSG & C..... |.. | 02/19/2021. | Direct ..720,580 (580) 0 09/01/2048.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPTHSG & C..... | .. | 03/01/2021. | Call @ 100.00............... 5,033 0 0 11/01/2058.
57419R  JY 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 02/19/2021. | DIf€Ct........rverrreereeeereeiereeneeeineeesnnees | coreeieneesnnessnnees | oeneeenn 140,000 | ........140,000 | .......... 144,823 | oo 140,073 | o0 | (T3 | iien0 | ((£)] . 0] oo 140,000 09/01/2044.
57419R  YB 5 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 03/01/2021. | Call @ 100.00... 75,000 . 285,724 (352) 0 285,372 09/01/2045.
57419T EN 7 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 02/26/2021. | Di€Ct..........covurrieciierieririniicsiisnis ..70,000 | ........... 70,000 | ooooririrnnee 70,000 | o0 | ciiviinend0 | 0 [ (1 I 0| oo 70,000 03/01/2050.
57586P 8H 2 |MASSACHUSETTS ST HSG FIN AGY HSG REV. o [ 01/15/2021. | DFEC........ooorvecrieceiennieseiissniiisnnis [ e | evreeennnn 10,000 | i, 70,000 70,022 | 0 | in(22) | 0 [ (V2] 0 .70,000 12/01/2043.
57586P Y5 9 |MASSACHUSETTS ST HSG FIN AGY HSG REV. weer || 01/15/2021. | Direct 30,000 30,000 | .... .30,006 (6) 01......30,000 06/01/2034.
57587A A8 1 |MASSACHUSETTS ST HSG FIN AGY HSGREV............. o [ 01/15/2021. | DIFECE.......oooovirieceineieneissseiennis [ e | e 185,000 | .......... 185,000 | .......... 195,171 185,038 | ..ovvcvvreeenn0 | cirieena(38) | 0 [ (38) [ vvverienn 0] e 185,000 12/01/2048.
57587A FR 4 |MASSACHUSETTS ST HSG FIN AGY HSG REV. .. | 01/15/2021. | Direct: ..455,000 ..455,000 455,000 0 0 0 0 0 455,000 12/01/2029.
57587A FT 0 |MASSACHUSETTS ST HSG FIN AGY HSG REV. w.er | .| 01/15/2021. | Direct ..165,000 ..165,000 | ......... . 165,069 (U S [(CIS) (U R [(S) ] — 0 165,000 06/01/2045.
57587A  JD 1 |MASSACHUSETTS ST HSG FIN AGY HSGREV............. o [ 01/15/2021. [ DIFECL. ..o 325,000 325,000 | .......... 343418 | ....cccooue 325,047 | .ccoiiis 0| e (47) 0 (47) 0 325,000 06/01/2042.
57587A L3 0 |MASSACHUSETTS ST HSG FIN AGY HSG REV. o | 01/15/2021. | DIFECE.......ovveeierrieririiriisniseiiesiieniene | cevviessssisniinenins | i 170,000 | .ocveeeee 170,000 | ........ 181,630 | .cc0ooeeern 170,046 | i | e (46) | e (V1 IR (46) [ ..ovvoenn 0 12/01/2048.
57587A TX 6 |MASSACHUSETTS ST HSG FIN AGY HSG REV. «. | .. [ 01/15/2021. | Direct 335,000 335,000 | .......... . X 0 (102) 0 06/01/2039.
57587A VM 7 |MASSACHUSETTS ST HSG FIN AGY HSGREV............. o [ 01/15/2021. | DIFECE.......oooevervicriseineissssisnnis [ e | e 960,000 | .......... 960,000 | .......... 960,000 | .............. 960,000 | ..coocvvvnnces (VN I ((0) - (V8 I ((1)] p— 0 12/01/2032.
592113 AV 6 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C..... | .. | 03/15/2021. | Call @ 100.00............... 35,000 35,000 .34,475 .34,703 0 7 0 7 0 .34,710 03/15/2028.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2021. | PAYAOWN...........ccoverriirriinriiniiisniiinns [ crviinniiisniiinniies | cenveinnees 48,152 | ............ 48,152 | ............47,052 46,990 | .o 0 e 1,163 | oo 0 | 1,163 | 0 48,152 09/01/2044.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. [ 03/01/2021. | PaydOWN..........cccoovririiniinniieiiicinniinis | ceveseississiiiniins | e 714,586 | .......... 714,586 | .......... 713,423 713,242 0 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2021. | PaYdOWN..........cccoooimvierriiniiiiniiisniiinns | covinniiinniiinniins | ceveeees 546,609 | ......... 546,609 546,119 0 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |.. | 03/01/2021. | Paydown 236,106 236,106 234,741 0 04/01/2045.
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60416Q GF 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2021. | Paydown 244670 | .......... 244,670 244,670 0 0 0 0 (V] I 244670 | ........ 0 |0 [0 | 1,236 | 11/01/2045. | 1.AFE.
60416Q GG 3 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2021. | Paydown . 601,998 | ......... 601,998 601,998 0 [V I (V18 IR (V1 IR 0] o 601,998 02/01/2046. | 1.AFE.
60416Q GJ 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2021. | Paydown 221,185 221,185 | .......... 221,185 221,185 0 0 0 0 (V] I 221,185 08/01/2046. | 1.AFE.
60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2021. | Paydown 473,734 LAT3734 | . 454,744 L AB3973 | 0 [ 19,761 | o0 | e 19,761 v 473,734 10/01/2046. | 1.AFE.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2021. | Paydown 209,041 209,041 | .......... 209,041 209,041 (01 (0) 0 (0) 0 209,041 03/01/2047. | 1.AFE.
60416Q GY 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2021. | Paydown 256,620 256,620 | ........ 256,620 256,620 0 [V I (V18 IR (V1 I (V1N IO 256,620 12/01/2047. | 1.AFE.
60416Q HS 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. [ 03/01/2021. | PaYdOWN..........coooiririinrienireiicinniinins | v | e 615,423 | ......... 615423 | ......... 615,423 615,423 0 0 0 0 (V) I 615,423 12/01/2049. | 1.AFE.
60416Q HT 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 03/01/2021. | Call @ 100.00............... ...154,163 154,163 0 [V I (V1 IR (1 IR 0] oo 154,163 01/01/2050. | 1.AFE.
60416S 5F 3 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Direct 40,000 | ...........40,000 | ...........40,000 | ....cccccc...... 0 0 0 0 0 140,000 07/01/2050. | 1.B FE.
60416S 6P 0 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Direct: 80,000 80,000 | .ovooerreree80,000 | a0 | 0 [ oo (U (VI (V1N I 80,000 07/01/2035. | 1.B FE.
60416S B6 6 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Direct 555,000 555,000 | .......... 586,430 (650) 0 555,000 01/01/2049. | 1.B FE.
60416S BE 9 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Direct 30,000 30,000 31,921 | 30,063 | 0 | i (B3) | 0 | (K 0| oo 30,000 07/01/2040. | 1.B FE.
60416S BU 3 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Direct 50,000 50,000 51,592 (34) 0 50,000 07/01/2031.|1.B FE.
604168 HX 1 |MINNESOTA ST HSG FIN AGY. o+ 1 03/01/2021. | DIFECE........ccveeieiiericiinissississiciinns | v | i 215,000 | ........... 215,000 | .......... 234,296 | .............215,204 | o0 | e (204) | 0 (204) | ..o (V] IO 215,000 01/01/2045. | 1.BFE.........
60416S  JB 7 |MINNESOTA STHSG FINAGY.....cccooirvirrirriieiieciinens o+ | 01/04/2021. | DIFECL.........cvoieiieciceriissisieniecinns | v | i 140,000 | .......... 140,000 | .......... 139,475 0 0] e 140,000 01/01/2032. | 1.BFE.........
60416S KD 1 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Direct 30,000 30,000 31,667 | oo 30,045 | 0 | e (85) | 0 [ (G (V1N I 30,000 01/01/2041.|1.B FE.
604168 MZ 0 |MINNESOTA ST HSG FIN AGY. 1 [ 03/01/2021. [ DIFECE......vveververerereneesseeiseneissessssnnens | aevesneresnssssnnnnens | eevesneees 345,000 | .......... 345,000 | .......... 362,930 | . 345,373 0 (373) (V] I 345,000 01/01/2046. | 1.B FE.
60416S PH 7 |MINNESOTA ST HSG FIN AGY. 1+ 1 03/01/2021. | DIFECE........vvueercrecrireeernerresriserssnineninns | cerevneensninseisseenns | onereneni210,000 | 100000i210,000 | covecece 210,000 | ..coovenneee 210,000 | ..oooovvvennnd 0 (0) 0 | oo 210,000 07/01/2031.|1.B FE.
60416S TB 6 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Direct - .410,000 | .......... 410,000 | . 410,002 0 (2) (V)N I 410,000 01/01/2031.|1.BFE.........
60416S TC 4 |MINNESOTA STHSG FINAGY....ccocovimiiiiirriiciieriens o1 03/01/2021. | DIFECL........ccvoieciiericinissississiiiciiens | v | i 105,000 | .......... 105,000 | .......... 111224 | e 105,105 | ..coovvernnne 0 (105) 0] oo 105,000 01/01/2047.|1.BFE.........
60416S UA 6 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Direct 250,000 250,000 | .......... 250,000 250,000 0 (0) (VN I 250,000 07/01/2030. | 1.B FE.
60416S WB 2 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Direct. 90,000 90,000 90,000 | ..ccovvriinnn 90,000 | ..ccovvvrinnees (V8 EUPPOORPROON (1)  EUORPPOROOR | I TR [(0)] . 0] o 90,000 01/01/2030. | 1.B FE.
60416S WD 8 |MINNESOTA STHSG FINAGY.....cccooomiviiimriiineiiiniii, .. [ 03/01/2021. [ DiFECE........oooorierircsesrseas 320,000 320,000 | .......... 343,898 | . 320,463 0 (463) 0 320,000 01/01/2048. | 1.B FE.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......... .. 1 03/01/2021. | Paydown.........cccovvvvevinrinriccinnicniinnis | cevvenieniesseniens | e TETAT | 1477 | 14717 | 14717 | 0 | o0 | i [ (1 I (V1N I 14,7117 12/01/2032. [1.AFE.........
60535Q ND 8 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......... o [ 03/01/2021. | DFECE........oooorveecienrisnriessissnniinnei [ ervisniissniisnniis | cereeennn88,000 | <.onn.65,000 | oo 69,023 | ...l 65,063 | .....ooocvneeen. 0 [ ciieeenc(B3) | verienn0 | ((CX) ] (VN I 65,000 12/01/2038. [1.AFE.........
60637B CR 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. 1 03/22/2021. | Paydown.........cccovvvierinriiciinniiciinniinnis | e | e 974,219 | 1000974,219 | i 969,684 | ............. 969,322 | ..coccvviune. 0] .4,898 | o0 | 4,898 0] 974,219 , 10/01/2034. [ 1.B FE.
60637B EZ 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. 1 03/01/2021. | DIFECE........vvvevecrierirererserinrinsrisnrineniens | cervineesenisnineiins | onereeen 120,000 | 1ern120,000 | v 131,948 120,234 0| overne(234) | e [ (234) 0] e 120,000 | ........ 0 0 0 85 | 11/01/2040. | 1.B FE.
60637B  FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. | 03/01/2021. | Paydown 0 0 (V1 I 30,564 | ........ (V] IO (V1 0 | s 149 | 08/01/2036. | 1.B FE.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. 1 02/01/2021. | Call @ 100.00............... 30,000 30,000 30,954 | .o 30,013 | o 0 (13) 0 30,000 | ........ 0 0 0 7| 05/01/2038. | 1.BFE.........
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ 101 02/01/2021. | DIFECE.......ocvvereeeveerierireeerseesseiserisniiees | sersssiesesnessissinns | cneesenens 15,000 | .ocovvenee 15,000 (9) 0 0 0 11/01/2045. [1.B FE.........
60637B HV 5 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. | 03/01/2021. | Call @ 100.00............... 230,000 230,000 | .........249,495 | ............230,374 | .cccocciien0 | e (B74) [ 0 | (374) | oo 0 0 0 11/01/2036. | 1.B FE.
60637B PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ 1+ 1 03/01/2021. | DIFECE......o.cveeeverrirerireereeississerississeninne | ceresnessssissensnenens | eonerines 140,000 | .......... 140,000 (196) 0 0 0 05/01/2047.|1.B FE.
60637B SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. | 03/01/2021. | Direct 95,000 95,000 | ..........100,546 | ...............95,108 | ......cccee....0 | ceeeeins(108) | o0 | (L) E— 0 05/01/2049. | 1.B FE.
63968M EV 7 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........ 101 03/01/2021. | DIFECL......o.vvureeereerierireeerseiseeiserissinees | sersssssesesnessessins | coneesenens 40,000 | ............ 40,000 (52) 0 03/01/2043. | 1.B FE.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG o [ 03/01/2021. | DIFECE........ooooveriiiriineineissseisnnis [ eeviieniiisniisnniins | eevienes 110,000 | ......... 110,000 | .oooooee 117,021 | i 110,431 | 0| (131) | 0 [ (131) [ o 0 09/01/2048. | 1.B FE.
647200 2F 0 |NEW MEXICO MTG FIN AUTH... .. | 03/01/2021. | Direct 35,000 35,000 (51) 0 03/01/2044.|1.B FE.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS, .. |..103/01/2021. | Paydown 27,577 27,577 867 0 12/01/2035. | 1.AFE.
647200 3H 5 |[NEW MEXICO MTG FIN AUTH.....coovvvriricricciiccis .. 1 03/01/2021. | DIFECt........oooriinieicicssisinis 90,000 90,000 (68) 0 03/01/2045. | 1.AFE.........
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647200 3M 4 |NEW MEXICO MTG FIN AUTH.......coovvririnricriiecis .. | 03/01/2021. | Call @ 100.00............... 205,000 205,000 | .......... 205,000 204,564 0 2 0 2 (V) I 204,566 | ........ (V1N I 434 | 434 | ... 1,125 {09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS... .. | 03/01/2021. | Paydown 43,653 43,653 42,671 A2775 | 0| oo 877 | oo (1 IR 877 | oo 0 43,653 | ........ 0 | (V1 N 0 | e 157 | 02/01/2037.
647200 3P 7 |NEW MEXICO MTG FIN AUTH - MBS... ... | .| 03/01/2021. | Paydown 72,579 72,579 72,579 72,579 09/01/2037.
647200 4R 2 |NEW MEXICO MTG FIN AUTH.....c.coevviiricricciiccis .. 1 03/01/2021. | DIrECt........oouiiiciieiiriricscsiienis 30,000 30,000 | ..........31,003 | .ccoovirins 30,019 03/01/2046.
647200 5P 5 |NEW MEXICO MTG FIN AUTH.. .. | 03/01/2021. | Direct ....40,000 ....40,000 ....40,000 09/01/2031.
647200 6V 1 |NEW MEXICO MTG FIN AUTH.. .. | 03/01/2021. | Direct v 115,000 | ......... 115,000 ..115,000 09/01/2037.
647200 6Z 2 |NEW MEXICO MTG FIN AUTH.. o [ 03/01/2021. [ DIFECE........oooorveicreeireiieseisersisnsis [ cevieniiisniisnniins | ceveenes 185,000 | .......... 185,000 185,209 03/01/2048.
647200 7V 0 |NEW MEXICO MTG FIN AUTH.. .. | 01/04/2021. | Direct. 205,000 205,000 . ..205,011 01/01/2049.
647200 N4 2 |NEW MEXICO MTG FIN AUTH.. .. | 03/01/2021. | Direct 230,000 230,000 238,126 230,000 03/01/2030.
647200 P6 5 |NEW MEXICO MTG FIN AUTH.. .. | 03/01/2021. | Call @ 100.00............... ....45,000 ....45,000 49,428 | L 45,097 09/01/2028.
647200 P8 1 |NEW MEXICO MTG FIN AUTH.. .. | 03/01/2021. | Direct ..110,000 ..110,000 115,855 | . 110,110 03/01/2028.
647200 V3 5 |NEW MEXICO MTG FIN AUTH.. .. | 03/01/2021. | Direct 55,000 55,000 58,233 | ..covieiis 55,046 03/01/2043.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS... .. 1 03/01/2021. | PAYAOWN.......ooovviririririnisiinniniinnins | e | v 11,685 | oo 11,685 | oo 11,231 1,266 | 0 | 18 | 0 [ A8 | (VN I 11,685 | ... 0 02/01/2043.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS .. | 03/01/2021. | Paydown 92,009 92,009 89,432 89,945 2,063 0 92,009 07/01/2043.
647200 X5 8 |NEW MEXICO MTG FIN AUTH - MBS... .. | 03/01/2021. | Paydown 28,103 28,103 28,103 28,103 0 0 0 28,103 | ........ 0 10/01/2034.
647201 DM 1 |NEW MEXICO MTG FIN AUTH.. .. | 01/04/2021. | Direct 85,000 85,000 89,884 85,004 | .0 | (4) [ 0 85,000 | ........ 0 07/01/2049.
647201 JJ 2 |NEW MEXICO MTG FIN AUTH.. .. | 01/04/2021. | Direct 50,000 50,000 53,855 .50,003 0 50,000 07/01/2050.
64966T AX 2 |NEWYORKNY CITY HSG DEV CORP MULTIFAMI....... .. | 01/15/2021. | Direct. 95,000 95,000 91,934 | ... 94,991 | 0 | 9 | 0 9 0 | 95,000 | ........ 0 01/15/2026.
649883 2W 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV...... .. | 02/18/2021. | Direct ...75,000 | ..........81,035 | .o 75,075 10/01/2037.
649883 5R 2 |NEW YORK ST MTG AGY HOMEOWNER MTG RE .. | 02/18/2021. | Direct. 370,273 10/01/2047.
649883 D8 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV...... 1+ 1 02/18/2021. | DIFECE........veervecrierererererisrinsriennneninene | cereneesneninssenenins | eenernneree 10,000 | 1iiieeea 70,000 | 1o 70,000 | ovonvinninnee 70,000 | o0 | eiiiiiin0 [0 0 | 0 ] 170,000 {0 | (V1 (U IO 48 (10/01/2034.
649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV...... oo [ 02/18/2021. [ DFECL.........ooorveecrricriiirerieseiirseneiieneins | ervieveneiisnniinnniis | eeveeeen 118,000 | 10 115,000 | oo 118,511 | i 115,061 | oo | i (81) | iiiin0 (1) | o0 | 115,000 | 0 | (V1 RN 0 | e 178 | 10/01/2035.
649883 T6 2 |NEW YORK ST MTG AGY HOMEOWNER MTG RE .. | 02/18/2021. | Direct 00,000 00,000 . 100,078 0 0 98 | 10/01/2045.
64988R FL 1 |[NEW YORK STMTG AGY REV......cccccoeuvviiiiiviiinrinni .. | 02/18/2021. | Call @ 100.00............... 85,000 85,000 | .........87,977 | .cccovicrerns 85,139 85,128 | ........ 0 | (VX)) - ()] p—. 109 | 04/01/2041.
64988R  GY 2 |[NEW YORK STMTGAGY REV.......ccccovmrinriiniiiriiniis .. | 02/18/2021. | Direct 20,000 20,000 | ............20,604 | ......c......... 20,010 20,000 | ........ 0 0 0 25 | 10/01/2030.
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. | 03/01/2021. | Direct 305,000 | . 305,000 322,367 305,506 | ..ccoovrinernc0 | coierene(506) | 0 | iiene(B06) | o0 | e 305,000 | ........ (VI R (V1 N 0. 5,464 | 07/01/2039.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..| .. [ 03/01/2021. | DIf€CL.........cocovvvieriririiniinnicniiesieiincinns | v | i 150,000 | .......... 150,000 | ...covoc 162,161 150,310 | covvvcereeenn0 | eercen(310) | i [ ieens(310) 0 | 150,000 | ........ 0 0 0 3,052 | 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. [ 03/01/2021. | DIfECL.........coovviririiiiiniinsissiiiciiiciieniens | v | e 420,000 | ......... 420,000 | .......... 443,885 420,640 | .....cccoccein0 | iinn(640) | i 0 | i (640) | 0| 420,000 | ........ (U FOPOORPRORPOO | I ISVPOPPORPOROOON | I OO 9,032 | 07/01/2047.
658877 EZ 4 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R..|.. | 01/04/2021. | Direct 80,000 80,000 82,477 ....80,000 80,000 | ........ (VN SSPOOPPPORPPPON 4 I ISVPOPPOTPPOOPON | I IOOOON 1,700 {07/01/2028.
658909 KS 4 |NORTH DAKOTA STHSG FINAGY.....ccccovvviinrinriiciis oo [ 01/04/2021. [ DIFECL........oooeveeviceviereeieceiieeseiieneiis | eeeiieneiiiesiineniins | eevereees 145,000 | ......... 145,000 | .......... 136,354 144,996 | ..cooovveeenl0 | e | 0 [ 0] 145,000 |0 [0 | 0| 2,139 | 07/01/2031.
658909 KT 2 |NORTH DAKOTA ST HSG FIN AGY.. .. | 01/04/2021. | Direct 90,000 90,000 84,263 89,998 | 0 | 2 | 0 [ 0] 100090,000 | 0 [0 |0 [ 1,440 |01/01/2035.
658909 PF 7 |NORTH DAKOTA ST HSG FIN AGY.. ceve [ | 01/0472021. | DIFECL. ... [ e | o 145,000 | ......... 145,000 | .......... 155,608 | ... 145,008 | 0 | (8 | 0 | ii(8) [0 | 145,000 | 0 | 0 | 0 | 2,900 | 07/01/2048.
67756Q NM 5 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. | 03/01/2021. | Paydown 205,989 205,989 | .......... 210,520 | ... 208,845 | ..cccocceeen0 | 100(2,856) | o0 | i n(2,856) | o0 ] 205,989 | L0 0 | 0 | 1,417 | 02/01/2044.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 03/01/2021. | Paydown ...62,864 ...62,864 80,572 | 60,839 285 | 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV...........| .. | 03/01/2021. | Paydown v 388,845 | ..........388,845 | .........388,630 388,645 | ...coccovierni0 | 000200 | vieein0 | o200 | iiiin0 | 388,845 |0 |0 | 0 [ 1,775 | 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. 1 03/01/2021. | PaYdOWN........oouveieiiriniiniiciecisninies | cevvisssssissiiiniens | i 121,375 | e 121,375 | e 119,325 119,436 | .0 | 1,940 | 0 | 1,940 | 0] 120375 |0 [0 |0 [ 418 | 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... 1+ 1 03/01/2021. | DIFECE.......ovvenieeiierisesissiessisesiseniisssiens | cevssesssssissssssnsins | coeniinns 315,000 | .......... 315,000 315,000 | .ooovvcinnen0 [ i (0) | o0 | i (0) | 0 ] 315,000 {0 0 | 0 4,410 |09/01/2031.
67756Q UV 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .1 03/01/2021. | Direct 255,000 255,000 255,000 | ..coovvcvenen0 | veiceans(0) | o0 | iii(0) | 0 ] 10255,000 {0 | 0 | 0| 4,718 | 03/01/2032.
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67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .|..103/01/2021. | Direct 20,000 20,000 21,734 | o 20,025 0 (25) 0 (25) 0 20,000 03/01/2047. | 1.AFE.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. ..|.. 1 03/01/2021. | Direct 235,000 235,000 | ..........235,000 235,000 0 235,000 09/01/2037. | 1.AFE.
67756Q XP 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. | 03/01/2021. | Paydown 381,038 381,038 | .......... 381,038 381,039 (O EUPUURRPRUR (1) EURROORON o ESURROPRORPPOON (1) ) VPRORRPOOIN | I VPR 381,038 04/01/2040. | 1.AFE.
67886M PT 0 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R. .. | 03/01/2021. | Call @ 100.00... 267,343 267,343 .267,343 267,343 0 ...267,343 03/01/2044. | 1.AFE.
67886M PU 7 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTGR...... .1 03/01/2021. | Call @ 100.00... 89,916 89,916 89,916 | ..coovvvrrrs 89,916 0 89,916 09/01/2035. | 1.AFE.
68450W CA 7 |ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER M.. | .. | 03/01/2021. | Call @ 100.00............... 255,000 255,000 | .......... 273,819 | oo 255,503 | ....ovvvnnd 0 255,000 03/01/2031. | 1.A FE.
684907 SZ 2 |ORANGE CNTY FLA HSG FIN AUTH HOMEOWNERR.. | .. [ 03/01/2021. | DIf€CL.........coovvveriiriiicinnieniiisisisiieninns | v | s 135,000 | .......... 135,000 | .......... 140,850 | . 135,187 0 | oo (187) [ a0 | e (187) | ieienl0 | 135,000 | ....... LV [ (V1 0 ... 2,700 | 09/01/2040. [ 1.AFE.
684907 UE 6 |ORANGE CNTY FLAHSG FIN AUTH HOMEOWNERR.. | .. [ 03/01/2021. | DIr€C.........cococieririiiriiniissiicsiieiiieninns | eveiesissinsiiiniins | i 175,000 | .......... 175,000 | .......... 188,781 | .oovvceae 175,309 | coocvvvcrn 0| ceeena(309) | o0 [ ieiees(309) | o0 | 175,000 | ........ 0 09/01/2048. | 1.AFE.
684907 VJ 4 |ORANGE CNTY FLA HSG FIN AUTH HOMEOWNERR.. | .. | 03/01/2021. | Direct 285,000 285,000 .301,006 285,272 0 09/01/2049. | 1.AFE.
686087 B6 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .. | 01/04/2021. | Direct. 85,000 85,000 91,786 | ..ccovvciinns 85,006 | ....occocvvuncs 0 01/01/2050.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .. | 01/04/2021. | Direct 25,000 25,000 25,000 | ........ 25,000 0 07/01/2034.
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... oo | 01/04/2021. | DIFECL........oooiiiieciieriecinicniissisnienis | e | s 70,000 | ............ 70,000 | ............ 75,246 | .....occcoenee 70,005 | ..ccovviiinnees 0 | covveeeen(B) | a0 | viieicccn(8) | a0 | 70,000 | ........ 0 07/01/2043.
686087 RY 5 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... 1o | 0170412021, | DIFECE......oovveeieciieriesissiessisesisesissssiens | cevesenssssissssssnsins | coeniianes 375,000 | .......... 375,000 393,923 | . 375,007 (O EUURRRPRURN ' EURROORON o I ESUORPPOORRPOON (/4 i ISPOURPOOON | I OO 375,000 | ........ 0 07/01/2044.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .. | 01/04/2021. | Direct 35,000 35,000 36,460 | ..coovcrianne 35,002 | .ocoiviinnes (V0 ERUUSURRRRO {72 RSOOSR o ) ESUUSRRISUOROON 17 ISP | OO 35,000 | ........ 0 07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... o+ | 01/04/20271. | DIFECE........vverrerrirerercereeissiiserisssineninne | cevessessenissesinenins | everiens 115,000 | .......... 115,000 | .......... 111,610 | . 114,999 0 | v 0 i |0 | 115,000 | ........ 0 01/01/2038.
686087 WV 5 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .. | 01/04/2021. | Direct 295,000 295,000 | .......... 295,000 | .....ccooouee 295,000 | ovvverrrinnen (V8 UPUORPROOON (1) ) ESVOUPPOROR | R EPPORPPRORPOOROR (1) i IVPOPPORPPON | B OO 295,000 | ........ 0 01/01/2033.
686087 YJ 0 |OREGON STHSG & CMNTY SVCS DEPT MTG REV..... o+ | 010412021, | DIFECE........cvvenverrirerercereeisniierisssieniene | cevvssensenisserinenins | eoveriens 190,000 | .......... 190,000 | .......... 205,208 | . 190,012 0 [ oeec(12) [ o0 e (12) | 0 | 190,000 | ........ 0 01/01/2049.
68608N DG 4 |OREGON ST HSG & CMNTY SVCS DEPT HSG REV...... oo [ 01/04/2021. [ DIFECL.......oooeveevieeieeseiieeeeiesseiiereiis | eeeiieceiieseinnniins | cereeieeend 60,000 | ............ 60,000 | ............ 65,873 | ..ccovvvein 60,000 0 | o0 | i 0 | 0 | 60,000 | ........ 0 07/01/2028.
72316W ZE 0 |PINELLAS CNTY FLAHSG FIN AUTH SINGLE FA.......... .. | 03/01/2021. | Call @ 100.00............... 265,000 265,000 | .......... 270,400 | . 268,467 0 ciieene29) | a0 [ ieie(29) | 0 ] 268,438 | ........ 0 01/01/2046.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... oo [ 01/04/2021. | DIFECE.......coooeveeviceiieceeieseeiseseiieneiis | eeviieneiiieniiseneins | ceveeees 110,000 | ..ccooeeee 110,000 | ..cooece. 120,790 | oo 110,007 | oo (VN UPURRPROONR 4 T ESVORPPOUOR | R EUPORPPOORPOOOR 1 4 i ISOOPPORPPON | I OO 110,000 | ........ 0 01/01/2050.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... .. | 01/04/2021. | Direct ...110,000 | .........110,000 | .......... 116,529 110,007 (O ESUUURRPRUR ' N EOSROOROR o I ESUOROPRORRPOON (/4 i IVPRORPOOIN | I VPR 110,000 | ........ 0 07/01/2043.
83712D XF 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... .. | 01/04/2021. | Direct. ...100,000 ..100,000 | .......... 100,000 100,000 0 | o0 | i [0 0 ] 100,000 | ........ 0 01/01/2032.
83712D XJ 0 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG....... .. | 01/04/2021. | Direct 65,000 65,000 | ...........69,766 | ..ocvrerree85,003 | oo | iieedB) [ o0 | s (B) [0 [ 65,000 | ........ 0 01/01/2047.
83755N DR 0 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY....... oo [ 02/11/2021. | DIFECE. ... | erviieseiinseinnniins | cereeieeend 60,000 | ............ 60,000 . 60,000 | ... 20 0 [0 | 60,000 | ........ 0 05/01/2028.
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY....... oo | 02/11/2021. | DIFECE......oovvveeverrierierereisniieiiessieniene | ceveiessenisseninenins | coveriens 110,000 | ......... 110,000 | ...coveeee 114,191 110,173 [V I (173) [ oo 0 | (V)] - 0] e 110,000 | ........ 0 05/01/2032.
83755N EZ 1 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY....... 1o | 02/11/2021. | DIFECE......oueveeverierieeereeississeesssesnensnee | ceresnessssissensnenins | enerines 170,000 | .......... 170,000 0 (57) 0| e 170,000 | ........ 0 11/01/2041.
83756C DH 5 |SOUTH DAKOTAHSG DEV AUTH......ccoovvinriniriiiiins .. | 02/11/2021. | Direct v | (82) | (VN IO (GO — (VN I 60,000 | ........ 0 11/01/2030.
83756C HG 3 |SOUTH DAKOTA HSG DEV AUTH .. [ 02/11/2021. | Direct: ...640,000 | ..........640,000 | ......... 640,000 640,000 0 0 0 0 (V] I 640,000 | ........ 0 11/01/2028.
83756C HX 6 |SOUTH DAKOTA HSG DEV AUTH .. | 02/11/2021. | Direct ...155,000 ..165,000 | ......... 163,262 | . 155,104 [V I (104) | .......ec [V R (104) ] oo 0] e 155,000 | ........ 0 05/01/2034.
83756C LL 7 |SOUTH DAKOTAHSG DEV AUTH.....ccoocvviiiriiriiniis o | 02/11/2021. | DIFECE........oveiiicieiccssinis 205,000 205,000 | .......... 223,200 | ..occevenee 205,142 | ..o 0 e (142) 0 (142) (V1N I 205,000 | ........ 0 11/01/2045.
83756C TC 9 |SOUTH DAKOTA HSG DEV AUTH oo [ 02/11/2021. | DIFECE.......ovveeieriieriiinissiseiissiieniene | cevviessenissiineiins | i 405,000 | .......... 405,000 | .......... 441,620 | ............405,375 | ..ccocceieennl0 | e (K16)] [ (V1 I (KY6)) [ (VN IO 405,000 | ........ 0 11/01/2047.
83756C TX 3 |SOUTH DAKOTA HSG DEV AUTH .. | 02/11/2021. | Direct. 225,000 225,000 | .......... 239,087 | .cooceen225,148 | o0 | (148) 0 (148) 0 225,000 | ........ 0 05/01/2039.
88045R B7 6 | TENNESSEE HSG DEV AGY. .. | 03/01/2021. | Direct 35,000 35,000 36,688 | ....cc...c...35,036 | o0 | e (36) | 0 (36) 0 35,000 | ........ 0 07/01/2045.
88045R C6 7 | TENNESSEE HSG DEV AGY. 101 03/01/2021. | DIFECL........cvvereeereerierireeirseesseiserissinees | sevssssesesnessinsinns | cneesenens 60,000 | ............ 60,000 0 (0) 0 07/01/2031.
88045R UR 1 | TENNESSEE HSG DEV AGY. 1+ [ 01/01/2021. | DIFECE......oovveeieiieriesissiessisesisesiisnsiens | cevssessssnisssissnsens | coesiines 315,000 | .......... 315,000 315,000 0 0 [ o [V (VI [ 0 01/01/2028.
88045R WH 1 | TENNESSEE HSG DEV AGY. .| 01/01/2021. | Direct 335,000 335,000 335,000 0 0 0 0 0 07/01/2031.
880461 AR 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FINPR....... o [ 03/01/2021. | DIFECE.......ovooieirieeincieneissseinnni [ e | ceneeennnns 40,000 | ............ 40,000 | ............36,388 | ... 39,951 | oo, (V8 I 49 | ... (V) IR 49 | 0 01/01/2031.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... . [ 03/01/2021. | DIfCL.......cvveecveeereeeeceee e 25,000 25,000 | ..........26,598 | ....cccoounne 25,026 | ..ccovvviinnes 0| e (26) 0 (26) 0 07/01/2043.
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880461 DN 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FINPR....... .. | 02/01/2021. | Direct ...100,000 ..100,000 | .......... 110,090 | . 100,094 0 0 (94) 0| 100,000 | ........ 0 0 0 2,027 | 07/01/2045. | 1.B FE.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 03/01/2021. | Direct v, 160,000 | .........160,000 | ......... 173,725 | v 160,169 | ..ocovvvcrinnn 0 | coeeees(169) | o0 [ (169) | o 0] oo 160,000 01/01/2050. | 1.B FE.
880461 JR 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... 1+ 1 03/01/2021. | DIFECE......oovveeverrirerereeereeissrierisssieniene | cevessensenissessnenins | coveriens 735,000 | .......... 735,000 | .......... 691,451 | . 733,844 0] 1156 | 0 | 1,156 | 0 | 735,000 07/01/2036. | 1.B FE.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .. | 03/01/2021. | Direct 30,000 30,000 31,163 0. .30,000 01/01/2047.|1.B FE.
880461 NJ 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FINPR....... 1 [ 03/01/2021. [ DIFECE......vveververerereeeeseriseeessseesssnsens | aeveseeresnnsssnnneens | eeresneees 215,000 | .......... 215,000 | .......... 215,000 | . 215,000 0 0| 215,000 07/01/2032. | 1.B FE.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... 1.1 03/01/2021. | DIFECL........coouiieieciieririsriiniissiisninns | ceviesiesiieiiinsins | i 70,000 | ............ 70,000 | ............ 74,990 | oo 70,053 | .ccovivinnes 0 | civeeeee(83) | v [ (B3) | s (V1 I 70,000 07/01/2042. | 1.B FE.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FINPR....... .. | 02/01/2021. | Direct 35,000 35,000 37,777 | ... 35,020 0 0 35,000 01/01/2042. | 1.B FE.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 03/01/2021. | Direct. 95,000 95,000 94,184 | ..o 94,975 | .o 0| o8 | i [ iinn25 | (V1 I 95,000 07/01/2036. | 1.B FE.
880461 SC 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 02/01/2021. | Direct ...120,000 | .........120,000 | .......... 131,125 | . 120,091 0 0. 20,000 07/01/2048. | 1.B FE.
880461 XF 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR....... .. | 03/01/2021. | Direct: rerre 175,000 | .........175,000 | .......... 188,081 | ..ccoooeae 175,155 | oo 0 | coeeeea(185) | o0 [ (155) | o 0] oo 175,000 07/01/2049. | 1.B FE.
88275A CW 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... .. | 03/01/2021. | Paydown 26,415 26,415 26,680 | ........ 26,544 0 0 26,415 01/01/2032. | 1.AFE.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .1 03/01/2021. | Call @ 100.00..........ccoovrereirirrirriiniienis | cevveiiieeieniiniens | i 60,000 | ............ 60,000 | ............ 60,893 | ...coocccvnnn 60,607 | ..ccovvvvennee. 0 | coveren(d) | o0 | (@) | s (V1 I 60,603 03/01/2046. | 1.B FE.
88275F NW 5 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. | 03/01/2021. | Call @ 100.00............... 220,000 220,000 | ..........220,000 | . 220,000 0 0 0 220,000 03/01/2046. | 1.B FE.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. 1 03/01/2021. | PaydOwN.........coviiiiriiinriicienieciiniis | e | s 74,245 | ........... 74,245 | .......... 72,088 | ..ccooovviinnn 72,273 | oo, 0 JRVOUPOON | I IS 1,972 | v 0| oo 74,245 09/01/2047.|1.BFE.........
88275F SC 4 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... o+ | 01/04/2021. | DIFECE........cvvvreeririerireeererieeiserinnniens | ceveenienssneessnins | cveenenens 15,000 | ............ 15,000 | ..ocvvveeee 15,000 | oo 15,000 0 0 0 0 0 | oo 15,000 09/01/2035. | 1.BFE.........
88275F SC 4 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... o+ 1 02/01/2021. | DIFECL........coouieiieciieririricssissiisnienns | ceviesissiesiiiniins | i 15,000 | .oocovvenee 15,000 | ..occovvenee 15,000 | .o 15,000 | oo 0 | v [V I 0 [ oo (V1 I (V1 I 15,000 09/01/2035. | 1.B FE.
88275L AC 0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... .. | 01/26/2021. | Call @ 100.00............... 2,969 2,969 2,969 | ....... 2,969 0 0 0 0 0 2,969 07/01/2037. | 1.AFE.
88275L AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... .. | 03/26/2021. | Call @ 100.00... 6,650 6,650 6,650 | ....... 6,650 0 0 0 0 0 6,650 07/01/2037. | 1.AFE.
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... .| 01/26/2021. | Call @ 100.00... 2,969 2,969 2,969 | ... 2,969 0 0 0 0 0 2,969 07/01/2037. | 1.AFE.........
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF....... .. | 03/26/2021. | Call @ 100.00............... 6,650 6,650 6,650 | ....... 6,650 0 0 0 0 0 6,650 07/01/2037. | 1.AFE.........
91743P DD 4 |UTAHHSG CORP .. | 03/23/2021. | Call @ 100.00............... 693,891 693,891 | ......... 724,353 | . 723,843 0 0 (91) 0] s 723,752 02/21/2050. | 1.B FE.
91743P DE 2 |UTAHHSG CORP o | 0172172021, | PaydOWN........ooiviriciiiiriccissieciieiis | cevieeiiesiesiiniins | s 64,298 | ........... 64,298 | ............ 66,679 | ....ccccounu 66,646 | ................. 0] ..(2,348) | v | (2,348) | ............. 0 | o 64,298 03/21/2050. | 1.B FE.
91743 DE 2 |UTAHHSG CORP. .. [03/21/2021. | PaydOWN. ... [ e | ceveines 315,164 | ........ 315,164 | .......... 326,835 | . 326,673 0| ..(11,509) | ..ocooeein0 | v (11,509) | ........cc... (V)N [ 315,164 | ........ 0 0 0 2,393 | 03/21/2050. | 1.B FE.
928120 C3 0 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG............. .. | 01/01/2021. | Maturity @ 100.00..........cccvvvenrivcniiniiis 2,925,000 2,925,000 | ...... 2,859,188 | ...........2,925,000 0 0 0] ....2,925,000 |..... 0 | (V1 N 0 ... 27,056 | 01/01/2021. [1.AFE.........
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. 1 03/01/2021. | PAYAOWN........oovrvvirirrieniinniiniresinniinies | v | e 416,625 | .......... 416,625 | .......... 416,525 | . 416,525 0 [V I [V O (U} I (V)N [ 416,525 | ........ 0 0 0 2,398 | 10/25/2037. | 1.AFE.........
928120 Q5 0 |VASHSG 2015 SERIES AA-RMBS .. | 03/01/2021. | Paydown 261,951 261,951 | .......261,951 | ..............262,309 | ..cccocceeen0 | oo (358) 0 (358) 0 | oo 261,951 | ........ (VI R (V1 N 0. 1,517 {06/25/2042. | 1.AFE.
928120 Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.... .. | 03/25/2021. | PaYAOWN.......ooovvvririciriniinsienininnins | e | i 1,436,544 | ... 1,436,543 | ....... 1,436,643 | ......... 1,436,543 | ..ccooceeiin0 | e [V I (VN IR (VI (O 0]...1436544 | ... 0 0 0 6,290 | 10/25/2049. [ 1.AFE.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS .. | 03/01/2021. | Paydown 63,980 63,115 | 86,733 | 0 | (2,753) 0 (2,753) 0| e 63,980 | ........ 0 0 0 327 | 11/25/2039. | 1.A FE.
93978T H4 4 |WASHINGTON ST HSG FIN COMMN.... 1. [03/01/2021. [ DIfECL.......cvvoovervseseves s 75,000 | ... ..82,631 | oo 75,080 | o0 | (80) [ eveoene (VN I ((CIO) (VN I 75,000 | ........ (V] IR (V1 (U I 11 12/01/2049. | 1.AFE.........
93978T QX 0 |WASHINGTON ST HSG FIN COMMN.........cccovmiiriiniinas o1 03/01/2021. | DIFECL........oouiieriiciieiirinineicsiisnienis | e | i 70,000 | ............ 70,000 | ............ 72,511 | e 70,046 | 0 [ (46) 0 (46) 0| o 70,000 | ........ 0 | (V1 0 | s 122 | 06/01/2037. | 1.AFE.........
93978T VD 8 |WASHINGTON ST HSG FIN COMMN.... .. | 03/01/2021. | Direct 55,000 55,000 58,165 | ... 55,041 | o0 | (A1) | 0 (41) 0 55,000 | ........ 0 0 0 38 | 12/01/2046. [ 1.AFE.
93978T WE 5 |WASHINGTON ST HSG FIN COMMN.... .. | 03/01/2021. | Direct. 55,000 55,000 | ..coooevenn. 58,470 0 (54) 0 | e 55,000 | ........ 0 0 0 37 | 06/01/2039. [1.AFE.........
95662M T8 3 |WEST VIRGINIA STHSG DEV FD......cccooovvrviiirriirnenns .. [ 03/01/2021. | Call @ 100.00............... 30,000 30,000 30,000 | .ooerreeree30,000 | o0 | [V I 0 0 0 30,000 | ........ 0 O |0 [ 435 | 11/01/2027. | 1.AFE.........
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O... | .. [ 03/01/2021. | DIfECL........ccoocvveriiiiniinsissicciiiiciiieninns | eviississinsiiiniins | i 450,000 | .......... 450,000 | .......... 473,600 450,632 | 0 | (632) 0 (632) 0| oo 450,000 0 09/01/2045.|1.C FE.........
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O... | .. | 03/01/2021. | Call @ 100.00............... .. 115,000 | ... 115,000 | .....ooce. 118,870 | . 115,073 0| e ()] (VN I ((£)] — 0] e 115,000 0 03/01/2046. | 1.C FE.........
97689Q EF 9 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O... | .. | 03/01/2021. | Direct 1,825,000 1,825,000 | . 676,591 | ........... 1,824,038 0 962 0 962 0 . 1,825,000 0 09/01/2036. | 1.C FE.
97689Q FK 7 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O... | .. | 03/01/2021. | Direct coerr940,000 | .. 940,000 | ....... 1,019,656 | . 941,174 0 ... (1,174) | ..ol 0 | (1174) | oo 0] 940,000 0 03/01/2048. | 1.C FE.........
98322Q HV 2 |WYOMING CMNTY DEV AUTH HSG REV........cccoovvvvnnuc o 103/01/2021. | DIFECE........cvoieciieririniissississiieiiiens | v | i 170,000 | .......... 170,000 | .......... 177,755 | . 170,068 0| e (68) 0 (68) 0] s 170,000 0 12/01/2044. [1.BFE.........
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98322Q PM 3 [WYOMING CMNTY DEV AUTH HSG REV.......cc.coccouvnenae .. 1 03/01/2021. | DIFECE.......cvovrieeciisiricini s | o | cvneon 420,000 | .......... 420,000 | .......... 457,124 420,524 0] .. (524) 0 (524) 0] ... 420,000 | ........ 0 e [ P [ 498 | 12/01/2046. | 1.BFE.........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.........c.ccuiiiiiiii i ssssssisssisnnss | ones 59,483,428 | ... 59,483,428 | ... 60,902,061 | ......... 59,562,723 | ..ccoovvvnnnn. 0 ]...(38,597) ] ..cco..c 0] (38,597) | ..o 0]..59,524,126 | ........ 0] (40,698)] ........ (40,698) | ...616,975 XXX XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1 A-ABS......ccccoovvvinriiciis .1 03/16/2021. | Paydown 4,075 | oo 4,075 | 4,075 | oo, 0| v 0 | o (V1N IR (V1 I 0 | s 4,075 | ........ 0 0 0 32 | 05/16/2042.
00038R  AA 4 |AASET 2019-2A-ABS......cccocoimurrrarnnenas .. | 03/16/2021. | Paydown ceeennnnn 72,009 ...72,009 72,009 | ........ 0 0 0 391 | 10/16/2039.
000823 AA 2 |ABPCI Il A1-CDO. C| 03/18/2021. | Paydown ......2,000,000 v 1,999,026 | 0 | 974 |0 974 | 0] 1002,000,000 | 0 |0 [0 ] 07/20/2029.
000823 AC 8 |ABPCIIIA2-CDO. C| 03/18/2021. | Paydown ....1,500,000 | .......1,500,000 | .......... 1,499,011 | o0 | 1989 | 0] 989 | 0] 11,500,000 | o0 |0 | 0 07/20/2029.
00102D AC 2 |ACIS 145A2 - CDO .. 1 02/01/2021. | Paydown ..300,257 300,257 11/02/2026.
001406 AA 5 |DCAL 2015A1 - ABS D | 02/15/2021. | Paydown 841 | L B4 | 631 02/15/2040.
00175L  AJ 1 |AMMC XIV A2R - CDO .. [01/25/2021. | Call @ 100.00............... 622,000 622,000 622,000 621,710 07/25/2029.
00175L AL 6 |AMMC XIV A3R - CDO .. 1 01/27/2021. | Paydown ..249,000 ..249,000 ..249,000 248,865 0 ...135 07/25/2029.
00176 AM 8 |AMMC 16 BR - CDO .| 01/19/2021. | Paydown 829,000 829,000 829,000 | ........... 1,005,037 | ..coovvirenrenne 0 | ..(176,037) 04/16/2029.
00176J AP 1 |AMMC 16 CR-CDO... .. 1 01/19/2021. | Paydown 450,364 (364)] ... 04/16/2029.
00176J AR 7 |AMMC 16 DR-CDO.......... .. | 01/28/2021. | Paydown ..450,074 04/16/2029.
00214M  AA 1 |ARLFR 1406 A1 - RMBS .. | 03/15/2021. | Paydown 174,828 0 0 0 06/15/2044.
00255U AA 3 |AASET 2020-1 A-ABS.......cccooovviiverinnnnns .. | 03/15/2021. | Paydown .23,029 0 0 0 01/17/2040.
00443P  AA 7 |ACE 2007-HE2 A1 - RMBS .. | 03/25/2021. | Paydown .56,886 215,504 | 0 | 15,504 .0 0 0 12/25/2036.
006346 AS 9 |ADMSO 181 A- ABS .. | 03/15/2021. | Paydown 40,054 (54) 0 0 0 11/16/2048.
00703Q AD 4 |ARMT 2006-3 A11 - RMBS .. | 03/25/2021. | Paydown 52,861 52,861 31,949 | i 52,783 0 0 0 08/25/2036.
01448Q AA 8 |ALESCIVA1-CDO .. 102/01/2021. | Paydown 8,341 8,341 7,082 8,308 0 0 0 07/30/2034.
01450B  AA 6 |ALESC XV A1 - CDO.....ccccoviirriririircieseienesieseiiesenenns . 103/23/2021. | PaYAOWN. ... [ e | ceveinees 47781 | .......... 47781 | ... 390,756 417,006 12/23/2037.
02149M AB 5 | CWALT 2007-J1 1A2 - CMO/RMBS.........ooovvvvirrriicnninns - 103/01/2021. | PaYAOWN..........oooviemriieriiiereiieneiiereiiens | ceviiereineneineniins | ceveeeees 115,610 | ....c.... 115,422 103,032 03/25/2037.
02315Q AA 6 |AMBACLSNILLC .. | 03/30/2021. | Paydown 24 24 24 02/12/2023.
02660L AA 8 |AHMA 2006-4 A11- RMBS.........ccoovomurrirnnnes .. [ 03/25/2021. | PaYAOWN. ... | eeviiereiiieniineneins | ceveeienees 10,518 | oo 10,518 ...10,464 10/25/2046.
02660T AR 4 |AHM 2004-1 4A - RMBS .. | 03/01/2021. | Paydown 22,452 22,452 .21,956 04/25/2044.
02660T EK 5 |AHM 2005-2B 1A1 - RMBS. .. [ 03/25/2021. | PaYAOWN. ... | erviieneiiinsiinnniins | cereeoenens 47,119 | s 47,119 47,010 09/25/2045.
02665U AA 3 |AH4R 2014-SFR2A-RMBS.........cccoooimmriiiinriiiniiiiniis .| 03/01/2021. | Paydown 7,659 7,659 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A -RMBS... o [ 03/01/2021. | PAYAOWN.........ooovierreiiriiieceiiereireneiiiens | erviieneiiieneinnniins | cereiienend 67,685 | ............ 67,685 12/18/2036.
02666A AA 6 |AH4R 2015-SFR1 A -RMBS... .. | 03/01/2021. | Paydown 23,277 23,277 04/17/2052.
02666B AG 1 |AHAR 2015-SFR2 XS - RMBS......cccooiiiviiriiieniiiereiiees o+ [ 03/01/2021. [ DIFECL. ... 0 0 10/17/2052.
03235T AA 5 |ACEF 2014-1A-CMO .. | 01/20/2021. | Paydown 1,579 1,579 12/20/2024.
03674X AC 0 |ANTERO RESOURCES CORP..........c.ccoorvvmmririrrriiniiins . 102/10/2021. | Call @ 100.00...........cvwereeeerreerereireneins | erveereiiemeineniens | ceveeeees 400,000 | ......... 400,000 | .......... 216,000 216,000 12/01/2022.
03759C AL 4 |APID XXIV AFR - CDO < [ 03/11/2021. | PaYAOWN.........oooovvieicvieniisciisniiinns [ e | v 1,200,000 | ....... 1,200,000 | ....... 1,200,000 | ........... 1,199,605 10/21/2030.
038413 AA 8 |AQFIT 2020-AA- ABS .. | 03/17/2021. | Paydown 337,076 337,076 | .........337,014 | .............. 337,016 07/17/2046.
04002Q AA 0 |AREIT 18CRE2A-CMBS........cccccovvvvvirriannns [ 02/17/2021. | PaYAOWN. ... [ crvisniissniinniins | e 162,636 | .......... 162,636 | ..........162,636 162,636 0 0 [ o [V (VI [ 0]....162,636 | ... (V[ [V A 0 [ 318 | 11/16/2035.
04544N  AD 6 |ABSHE 2006-HE6 A4 - RMBS..........cooooommmvimnnrineririnnns | o 03/25/2021. | PAYAOWN........ooevereireiiceieereiieneiienees | eoiemeiieeneiseniens | e 609,042 | .......... 609,042 | .......... 511,595 583,187 0 25,855 (1 I 25,855 | ............ 0] . 609,042 | ........ 0 0 0 307 | 11/25/2036.
05492A AJ 0 |BFNSAR-CDO C| 01/25/2021. | Paydown 326,139 326,139 326,139 326,139 (V1 N ((0) R 0 (0) 0 326,139 | ........ (V[ [V AN 0 ... 2,650 |01/25/2029.
05530M AA 7 |BCAP 2006-AA2 A1-RMBS..........cccoovvvunnee .| 03/25/2021. | Paydown 97,305 94173 | oo 72,084 | ..coovvvn 96,684 0 621 0 621 (V1 IO 97,305 | ........ 0 0 0 34 | 01/25/2037.
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05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS...........ccocorvruvrririinns C| 03/01/2021. [ Paydown.........corieniinriiniicisnisniiinniis | covssisnisinssisnins | ceviieens 152,926 | .......... 150,780 | .......c.. 132,099 | . 152,550 (V1 R 377 0 377 |0 [ 152,926 | 0 [ 0 [ o0 | e 879 | 06/26/2037.
05545 AJ 8 |BCAP 15RR3 4A1- CMO/RMBS........c.oocooimiinriiciinciis .. 1 03/26/2021. | PaYdOWN.........oovviriiiiiiciinieiinsisnis | v | s 169,640 | .......... 169,640 | .......... 151,404 165,205 | ..o 0 .o 4435 | ... (V1N IR 4,435 | ..cceei0 | 169,640 | .oin0 | 0 | o0 [ 77 | 02/25/2037.
05584A AA 8 |HGVGI17A A-RMBS .. | 03/25/2021. | Paydown 51,188 51,188 51,175 | ... ..51,179 0 9 0 9 05/25/2029.
05586A AA 6 |BSPRT 2018-FL4 A-CDO. .. | 01/15/2021. | PaYdOWN. ... | e | i 465,208 | .......... 465,208 | .......... 462,222 | .............. 463,326 | ................ 0 ....1,882 | cccoonue (V1N I 1,882 09/17/2035.
05586A AA 6 |BSPRT 2018-FL4 A - CDO/CMBS .. | 03/15/2021. | Paydown 659,008 659,008 656,341 0 0 2,666 09/17/2035.
05596* AA 7 |BTC HOLDINGS FUND |, LLC - CDO. .. | 03/16/2021. | VATIOUS........rvveireciierieririiniisniiciienins | seveesiiesissiiniens | 002,588,971 | 1.....2,585,971 | .......2,585,971 | ........... 2,585,971 | oo 0 | o0 | e (V18 IR 0 03/25/2027.
056056 AJ 1 |B2R2015-2 B-RMBS .. | 03/01/2021. | Paydown 948,766 0 11/18/2048.
05946X H5 5 |BAFC 2005-H 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown 67,818 11/20/2035.
05946X YV 9 |BAFC 2005-F 2A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 09/20/2035.
059475 AG 8 |BOAA2007-2 2A2 - CMO/RMBS.... .. | 03/01/2021. | Paydown 06/25/2037.
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS. .. | 03/01/2021. | Paydown 11/25/2035.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS .| 01/01/2021. | Paydown 01/25/2036.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS .. | 03/01/2021. | Paydown 01/25/2036.
059510 AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS.. .. | 03/01/2021. | Paydown 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS.... .. | 03/01/2021. | Paydown 05/20/2036.
05952G AT 8 |BAFC 2007-D 3A1- CMO/RMBS.... .. | 03/01/2021. | Paydown 7,110 7,213 06/20/2037.
05952G AV 3 |BAFC 2007-D 3A3 - CMO/RMBS.... .. | 03/01/2021. | Paydown 10,633 coeenn 10,787 06/20/2037.
05953Y AH 4 |BAFC 2007-4 A1B - RMBS .. | 03/01/2021. | Paydown 21,219 21,071 6,946 | ..o 21,151 | 0 | BT | 0 | BT [0 ] 21,219 | 0 05/26/2037.
05990E AD 2 |BAFC 2012-R6 2A2 - CMO/RMBS.. .. | 03/26/2021. | Paydown 26,303 23,186 20,177 | ovvrireeren26,170 | 0 [ 133 | 0 [ 133 |0 [ 26,303 | e 0 07/28/2036.
07384M S8 6 |BSARM 2004-5 3A - CMO/RMBS .. | 03/01/2021. | Paydown 131 131 133 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A-RMBS..........cccoovvrurnns .. 1 03/01/2021. | PAYAOWN........oorvvnriricicirisisniicirienies | cevinsseeisssinsis | v 48971 | oo 48971 | ..o 49,491 09/25/2033.
07386H Qz 7 |BALTA 2005-2 2A3 - CMO/RMBS. . 103/01/2021. | PaydOwN..........covriiiirinniciisnicciienis | ceviveniesissiiniins | i 64,019 | ........... 62,662 | ............ 53,715 04/25/2035.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013- 03/20/2021. | Paydown 91,251 91,251 91,404 . 12/20/2025.
11134L  AF 6 |BROADCOM CORP woer | | 03/31/2021. | EXCHANGE 6,555,720 6,000,000 | ....... 5,993,760 ...200,583 | 01/15/2024.
12189P AL 6 | BNSF RAILWAY CO PASS THROUGH TRUST - ABS..... .1 01/15/2021. | Paydown 20,941 20,941 20,941 | 21,837 | 0 [ i (896) | 0 [ (896) | 0| 20,941 | 0 0 622 | 01/15/2022.
12327F AA 5 |BJETS 201 A-ABS .. | 03/16/2021. | PaydOWN.........ocvviiiiiiiciiciciissinnies | e | i 180,377 | v 180,377 | v 180,374 | .o 180,374 | a0 |3 | 0 i3 0 180,377 | (V] IO 0 [ o0 [ 948 | 11/15/2035.
12479R  AB 3 |CAUTO 2014-1 A- ABS .. [ 03/15/2021. | PaYdOWN...........orvveirricriresciisniinns [ e | conviinies 10,635 | .ocovveeee 10,635 | ..occvvveees 10,628 | oo 10,634 | 0 |t |0 i 0] 10,635 | 0 0 65 | 10/17/2044.
12479R  AE 7 |CAUTO 2017-1 A2 - ABS .. | 03/15/2021. | Paydown 4,176 4,176 4,206 | oo 194 | 0 | (19) [ 0 e (19) [0 | 4176 | 0 0 29 | 04/15/2047.
12480W QE 7 |CBASS 2005-CB8 AF3 - RMBS.. v |- 1 03/01/2021. | PAYAOWN.......oooriiriirireiicisniiniinniniin | e | v 107,047 | .......... 107,047 | .......... 103,300 | . 104,947 | oo | 102,100 | 0 | 2,100 | .0 | .. 107,047 | (V] IR [V PO | I [P 494 | 12/25/2035.
12510H AA 8 |CAUTO 2020-1 AT-ABS.....ccoooiiciirirricsiscicieces .. 1 03/15/2021. | PaydOWN.........cvvriiiricinriccienieciiniis | e | i 19,769 | ...cccveeee 19,769 | ....ccoooee. 19,764 | .....coouve. 19,764 0 5 |0 | 119,769 | 0 | 0 | o0 [ 74 | 02/15/2050.
12510H AB 6 |CAUTO 2020-1 A2 - ABS.... .. | 03/15/2021. | Paydown 15,376 15,376 15,373 A5373 | 0 | 2 [ (V1 IR 2 |0 | 15,376 | 0 0 65 | 02/15/2050.
12510H AC 4 |CAUTO 2020-1 A3 - ABS.... .. | 03/15/2021. | Paydown 16,474 16,474 | .........16,462 | ... .16,463 0 11 | 0 | 16,474 | L 0 0 90 | 02/15/2050.
12529k AA 0 |CFMT 21GRN1A - RMBS. .. | 03/01/2021. | Paydown 393,767 393,767 | .......... 393,764 0 [ 0 | i [ (U 4 10| 393,767 | (VN IR [V [RPURRURRON | I [PSRUONE 373 | 03/20/2041.
12529 AA 8 |CFMT 2020-HB4 A - RMBS! .. | 03/25/2021. | Paydown ....2,017,666 | ......2,017,666 | ......2,017,665 2,017,664 0 1 |0 | .2,017,666 | ........ (VI O 0 | o0 | 3,198 | 12/26/2030.
12530M  AB 1 |SORT 2020-1 A2 - ABS .|..103/15/2021. | Paydown ...11,870 L1870 11,864 L1864 | 0 | B | (V8 IR 6 |0 | e 11,870 | i 0 0 33 | 07/15/2060.
125431 AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS.............ccoccvnvinianns .. | 03/01/2021. | Paydown 32,963 33,210 | .o 13,820 | oo 32,786 0 176 | o0 | 132,963 | i 0 0 234 | 06/20/2036.
12563L AS 6 |CLIF 203 A-ABS .. | 03/18/2021. | Paydown 56,667 56,667 56,655 56,655 | oovvvvereenn0 | 12 | 0 12 |0 | 56,667 | ..o 0 .0 10/18/2045.
12641P  CJ 1 |CSMC 2009-R 9A4 - CMO/RMBS .1 03/01/2021. | Paydown 30,379 30,379 | ..o 15,011 .30,202 0 177 0] .30,379 | ..o 0 .0 09/27/2038.
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12641P  CK 8 | CSMC 2009-R 9A5 - CMO/RMBS...........cccoumrvriiriiriinn .. | 02/01/2021. | Paydown 0 2,638 | .o 0 0 0 0 0 0 (VN I 0 ... (V] I (V1 0 09/27/2038.
12641Q AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS .. | 03/01/2021. | Paydown 3,690 3,717 1,535 | ....... 3,687 0 I 0 3 0 3,690 | ... 0 0 0 09/26/2037.
12641Q AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS vee | [03/01/2021. | PAYAOWN........coooieiiriiciicicisinsienns [ veininiinnienins | v 71,975 | ........... 71,975 | ........... 55415 | oo 71,537 | oo 0 ] oo 439 0 439 0] o 71,975 | ....... (V] IR (V1 0. e 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS............covvvvviiciiciinns .| 01/01/2021. | Paydown 0 T | i 0 0 0 0 | o (V1N IR (V1 I (V1 I 0. 0 0 0 0 | 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS .. | 01/01/2021. | Paydown 0 07/26/2037.
12641Q BF 8 |CSMC 2009-7R 7A4 - CMO/RMBS .. | 03/25/2021. | Paydown 0 12/26/2036.
12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS .. | 03/01/2021. | Paydown 0 | o0 [ 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS. .. | 03/01/2021. | Paydown 0 01/26/2036.
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS .. | 03/01/2021. | Paydown 04/26/2037.
12641Q DM 1 |CSMC 2009-7R 151 - CMO/RMBS .. | 01/25/2021. | Paydown 04/26/2037.
12641Q DN 9 |CSMC 2009-7R 152 - CMO/RMBS. .. | 03/25/2021. | Paydown 04/26/2037.
12641Q DP 4 |CSMC 2009-7R 153 - CMBS/RMBS... .| 01/01/2021. | Paydown 04/26/2037.
12641Q DP 4 |CSMC 2009-7R 153 - CMBS/RMBS... .. | 02/01/2021. | Paydown 04/26/2037.
12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS. .. | 03/25/2021. | Paydown 03/25/2037.
12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS .. | 03/24/2021. | Adjustment............c.......... 03/25/2037.
12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS .. | 03/01/2021. | Paydown 111,528 03/26/2037.
12647H BC 9 |CSMC 2013-8R 4A2 - CMO/RMBS. .. | 03/25/2021. | Paydown .76,349 12/30/2036.
126670 CJ 5 |CWL 2005-11 AF4 - RMBS .. | 03/01/2021. | Paydown 98,679 | . 175,148 03/27/2034.
12667F 5E 1 |CWALT 2005-6CB 1A3 - CMO/RMBS. .. 1 03/01/2021. | PAYAOWN........ooovricircininniriiecininies | cevvieisssissisinsins | covniinns 164,771 | ..coeeee. 164,897 | .......... 149,380 | . 164,806 04/25/2035.
12667F RE 7 |CWALT 2004-J6 1A1 - CMO/RMBS .. | 03/01/2021. | Paydown 57,723 57,723 58,588 | .... 57,855 08/25/2024.
12667F UV 5 |CWALT 2004-J10 1A2 - CMO/RMBS.. .. | 03/25/2021. | Paydown 0 (I I 433,566 0 10/25/2034.
12667F VF 9 |CWALT 2004-J10 4B1 - CMO/RMBS.. .. | 02/01/2021. | Paydown 377 377 384 10/25/2034.
12667F VF 9 |CWALT 2004-J10 4B1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 808 808 822 10/25/2034.
12668A 4C 6 | CWALT 2005-IM1 A2 - RMBS. .. | 03/25/2021. | Paydown 8,769 6,662 | ...oocovvcins 0 01/25/2036.
126688 YA 5 | CWALT 2006-7CB 1A9 - CMO/RMBS.... .. | 03/01/2021. | Paydown 6,851 6,475 05/25/2036.
126694 D5 4 |CWHL 2006-HYB2 3A1 - CMO/RMBS.... .| .. [ 03/01/2021. | Paydown 3,479 3,479 04/22/2036.
126694 HN 1 |CWHL 2005-25 A9 - CMO/RMBS............ccoovvvmrirriiiniininns .. | 03/01/2021. | Paydown 2,225 2,225 11/25/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 - CMO/RMBS .. 1 02/01/2021. | PaydOWN........ocvviriiiniiricciesieciieiis | e | i 71,920 | ..o, 60,584 12/20/2035.
126694 UJ 5 |CWHL 2005-31 1A1 - CMO/RMBS w... | .- | 03/01/2021. | Paydown 8,118 8,118 01/25/2036.
12669F V8 3 | CWHL 2004-HYB4 3A - CMO/RMBS..........ccoconriinrinniinaes .. | 03/01/2021. | Paydown 31,138 31,138 | 31,186 | 30,916 | 0 ] 222 | 0] 222 | 0 | 31,138 | ....... 0 | (V1 0 | s 100 | 09/20/2034.
12669F VH 3 |CWHL 2004-6 2A1 - CMO/RMBS .. 1 03/01/2021. | PaYAOWN.......courveniirirriieiieniesiienis | ceviveiieneieesinsins | e 13,017 | v 13,017 13,017 | ... 0 0 0 80 | 05/25/2034.
12669G BY 6 |CWHL 2004-HYB7 1A1- CMO/RMBS .| .. [ 03/01/2021. | Paydown 25,461 25,461 25461 | ... 0 0 0 86 | 11/20/2034.
12669G BZ 3 |CWHL 2004-HYB7 1A2 - CMO/RMBS.............cocvvvvinriinnnee .. | 03/01/2021. | Paydown 36,722 | .o 36,882 | oo 34,951 | 0 |l 7T | 0 b TTT 0 | 36,722 | ........ 0 11/20/2034.
12673P AH 8 |CAINC .. | 01/20/2021. | Tender Offer. ...3,000,000 | ......2,999,484 | ..........2,999,951 | ..o | e | 0 [t 0] 2,999,952 | ........ 0 08/15/2022.
12803P AB 4 |CAJUN 2017-1A2-RMBS........c.cccoovvvvnnnee .. 1 02/20/2021. | Paydown weennnn 15,000 | ... 15,000 | i 14,884 | 14,988 | (V8 I 42 | (VN IR A2 | 0] o 15,000 | ........ 0 0 08/20/2047.
14576A  AA 0 |[CARM 201 AT-RMBS.......cccoovviiriiriniisniiniiesininii .. 1 03/15/2021. | PaydOwN.........cvvrivieicinisienicciineis | e | v 17,500 | .oocovveeee 17,500 | ..ocoovenee 17,493 0 7 0 7 (V1 I 17,500 | ........ 0 0 12/15/2050.
14576A AB 8 |CARM 201 A2 - RMBS .. | 03/15/2021. | Paydown 2,200 2,200 2,199 0 T 0 1 0 2,200 | ........ 0 0 0 9 | 12/15/2050.
14576A AC 6 |CARM 201 A3 - RMBS, .1 03/15/2021. | Paydown 1,562 1,563 1,562 0 1 0 1 0] s 1,562 | ... 0 0 0 8 | 12/15/2050.
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148550 AB 1 |CLAST161A-ABS....... .. | 03/15/2021. | Paydown 228,060 228,060 | .......... 227,805 227,860 (1 199 0 199 0 228,060 | ........ 0 0 0. 1,416 | 08/15/2041.
14856G  AA 8 |CLAST 2021-1 A- ABS.......ccccouue .1 03/15/2021. | Paydown 281,591 281,591 0 0 8 | (V1N IR 8 | s (VN IO 281,591 | ........ (VN OPOORPPORPPON | I ISVPOPPPOPPOPOON | I OO 1,283 | 01/15/2046.
15137K AN 9 | CECLO 24R B2R - CDO . |..102/18/2021. | Call @ 100.00..........ovvuriemrinrieririeciicis [ e | v 2,000,000 | ....... 2,000,000 | .......2,000,000 | ........... 2,000,000 0 0 0 0 0] ... 2,000,000 | ........ 0 0 32,702 | 10/15/2026.
15673L  AA 5 [CERBXXIA-CDO.....occoiiriisiiiciieciscsissiseienis C| 01/15/2021. | Paydown.........ccovvuuririieiiniieiinninniiens [ e | cvens 1,056,454 | ....... 1,056,454 | ......1,056,454 | ........... 1,056,003 | .....ccooovvnencd 0 | o852 | viicil0 | s 452 | . 0. 1,056,454 | ........ (V1N IO (V1 N 0. 4,554 110/15/2027.
15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026.... .. 1 01/07/2021. | Direct cerre 730,000 737,928 0 48 (V) I 730,000 | ........ 0 0 0 54 | 11/20/2026.
15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026.... .. | 02/23/2021. | Direct ....1,100,000 | .......1,099,169 | .............. 224,964 | ........cccc...u 0| .cci,057 | o0 [, 1,057 | .o 0. 1,100,000 | ........ (V1N IO (V1 R 0. 1,518 | 11/20/2026.
16159W AC 8 |CHASE 2019-1 A3 - CMO/RMBS.... .. 1 03/01/2021. | PaYdOWN.........ovvveciririnrieniieiiscinnies | cevvnivinsinninniins | eenenn00,237 | i 500,237 511,500 0| ..(11,263) | ..cc.....0 | oo (11,263) | ............. 0| 500,237 | ........ (V] I (V1 0. 3,074 | 03/25/2050.
16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS .. | 03/01/2021. | Paydown 5,940 6,226 0 31 0 6,256 29 | 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 - CMO/RMBS... .. | 03/25/2021. | Paydown 11/25/2036.
161630 BA 5 |CHASE 2007-A1 101 - CMO/RMBS .| 01/01/2021. | Paydown 02/25/2037.
16165Y AV 4 |CFLX 2007-M1 2F6 - RMBS .. | 03/01/2021. | Paydown 08/25/2037.
17181C  AA 6 |CIMLT 181 A-RMBS .. | 03/20/2021. | Paydown 03/20/2043.
17307G  4H 8 |CMLTI 2006-WF1 A2C - RMBS .. | 03/01/2021. | Paydown 03/25/2036.
17307G  TY 4 |CMLTI 2005-3 4A1 - CMO/RMBS .. | 03/01/2021. | Paydown 08/25/2035.
17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS .. | 03/01/2021. | Paydown 08/25/2035.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS... .| 01/01/2021. | Paydown 0 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS .. | 03/01/2021. | Paydown 0 04/25/2036.
17312V AA 6 |CMLTI 2007-6 11A - CMO/RMBS .. | 03/01/2021. | Paydown 5,098 .4,984 0 03/25/2037.
18976G AR 7 |CMALT 2007-A6 A16 - CMO/RMBS .. | 03/01/2021. | Paydown 59,297 | ...........62,251 | ..........36,139 | ..o 59,161 0 06/25/2037.
193051 AA 7 |COLD 2020-ICE5 A - CMBS... .. | 02/15/2021. | Paydown 127,571 127,571 0 11/16/2037.
19421U AA 2 |CASL 2019-A A1-ABS .. | 03/25/2021. | Paydown ceeennnn48,010 48,010 | e ATTT8 | 7790 | 0] 220 | 0 ] 220 | 0] 48,010 |0 | 0 12/28/2048.
19687Y AA 3 |COLT 2020-RPL1 A1 - RMBS .. 1 03/01/2021. | PaYdOWN........ooovviriiriciieieiinsisnies | e | i 125,589 | .......... 125,589 0 01/26/2065.
20267U AA 7 |CBSLT 2016-B A1 - ABS. . .. | 03/25/2021. | Paydown 63,145 63,145 .0 10/25/2040.
21075W  CJ 2 |CONHE 1996-1 A7 - RMBS.......coccoovviirieririnnicniicnis .. | 03/01/2021. | Paydown 291 291 . 0 03/15/2027.
21872M  AA 0 |CAFL 182 A-CMBS .. | 03/01/2021. | Paydown 94,604 94,604 | .........94,604 | .........94,598 | ... [V AN 6 .0 11/15/2052.
21872N  AA 8 |CAFL2019-3A - CMBS o [ 01/01/2021. | PaYAOWN. ... | crviieneiiiesiinnniins | cervieenees 19135 | o 19,135 0 1 .0 10/17/2052.
21872N  AA 8 |CAFL 2019-3A - CMBS .. | 03/01/2021. | Paydown 826,619 826,619 | ........ 826,598 826,581 0 39 | 0 |39 [0 826,619 | 0 | 0 10/17/2052.
23242L  AB 9 |CWHEL 2006-F 2A1-RMBS.......ccccocoumriiriniiiciiirinas .. | 03/15/2021. | Paydown 22,244 22,244 | .......... 15,543 22,219 0 25 0 07/15/2036.
233046 AH 4 | DNKN 2017-1 All - RMBS .. | 02/20/2021. | Paydown 7,500 7,500 7,496 0 11/20/2047.
233046 AJ 0 |DNKN 2019-1 A2 - RMBS .. 1 02/20/2021. | Paydown 25,000 25,000 25,000 0 05/20/2049.
233046 AM 3 | DNKN 2019-1 A23 - RMBS .. | 02/20/2021. | Paydown ...10,625 ...10,625 ...11,033 .0 05/20/2049.
23342K AC 8 |DRB2017-A A2B - ABS .. | 03/25/2021. | Paydown ..135,822 .0 05/27/2042.
25150M AC 0 |DBALT 2007-RAMP1 A2 -RMBS.........ccocoovmviimnriiinriinns .. | 03/25/2021. | Paydown 24779 | oo 19,513 | 21490 | 0] 103,289 | 0] 13,289 | 0] 24779 | 0 0 12/25/2036.
251510 DP 5 |DBALT 2005-2 1A7 - CMO/RMBS... .. | 03/01/2021. | Paydown 93,550 | ...........94,106 | ...............87,286 | ..cccoccoee0 | 6,264 | 0 | n8,264 | 0] 193,551 | L0 | e 0 04/25/2035.
251510 DQ 3 |DBALT 2005-2 2A1 - CMO/RMBS... <. | . | 03/25/2021. | Paydown 29 0 04/25/2035.
251510 MD 2 |DBALT 2006-AB1 ATA-RMBS.........ccccosrviivinriiniienis .. | 03/01/2021. | Paydown 8,517 8,388 | oo 98 | ... 8,483 0 34 0 02/25/2036.
25216A  AA 2 |DEXT 2020-1 A-ABS......ccoooiiriiiinriiiceiisneiieneisneinenes .. [ 03/15/2021. | PaYdOWN. ... [ e | e 109,011 | ocvveee 109,011 | ooveeee 109,009 109,009 0 2 | (VN IR 2 | s 0] e 109,011 | ........ 0 0 02/16/2027.
26208L AC 2 |HONK 2018-1 A2 - RMBS .. | 01/20/2021. | Paydown 2,500 2,500 2,500 | ....... 2,500 (V1 I (0) 0 (0) 0 2,500 | ........ 0 0 04/20/2048.
26224H AE 7 |DRUGC 2017-1 A2 - ABS C|01/15/2021. | Paydown 294,468 294,468 | ......... 294,419 294,467 0 (U I [V 0 | 0] . 294,468 | ........ (V] IR 0 04/15/2027.
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26829C AZ 0 |GLGU 2015-7 AX - CDO......ccoovvvvirririnrinnisiscinniens .. | 01/20/2021. | Paydown 50,000 50,000 | ..ccovernes 49,969 | ...cocovvvnns 49,947 50,000 04/22/2030.
26848* AA 9 |EDX/GE VII CTL 3.29 01/15/2030 .| 01/15/2021. | Paydown 208,974 208,974 | ......... 208,974 208,974 01/15/2030.
26857E AA 6 |ELFI19AA-ABS .. | 03/25/2021. | Paydown 391,503 391,503 | .......... 391,429 391,503 03/25/2044.
28852E AA 7 |ECLOIIA-CDO .. 1 02/16/2021. | PaYdOWN........oocivriiiriciiesiciinnisnies | e | s 116,828 | .......... 116,828 | .......... 116,828 | ..oovvreae 116,761 | o0 | a7 | 0 [ a7 |0 ] 116,828 02/15/2029.
28852L AA 1 |ECLOIIIA1-CDO. .. | 01/20/2021. | Paydown 30,350 30,350 30,350 .30,352 30,350 07/22/2030.
28852L AE 3 |ECLO Il A2-CDO. .. | 01/20/2021. | Paydown 60,691 | o0 | 8 | 0 8 0 | 60,699 07/22/2030.
294450 AB 1 |EQLS2007-1A2B-RMBS.........cccccosvvinrinnes . 1 03/25/2021. | Paydown 161,411 | ..oooeeerennn01.....20,898 | .......i0n0 [ ...20,898 | .0 | 182,309 04/25/2037.
29977A  A* 6 |EVERCORE INC .. | 03/26/2021. | Maturity @ 100.00.... ...2,500,000 ....2,500,000 03/30/2021.
30069L AA 6 | XAN 2019-RSO7 A - CDO/CMBS............ccocorviriniinriins C|03/17/2021. | Paydown 182,814 | a0 | 0 | 0 [0 0] 182,814 04/17/2036.
30070R  AA 0 | XAN 20RSO8 A - CDO/CMBS.........cccovvviciiiriririicnis C| 03/16/2021. | Paydown . 139,791 | cviieecnl0 | 0 | 0 [0 0] 139,791 03/16/2035.
30256W AA 5 |FDF1A-CDO C|02/18/2021. | Paydown 3,000,000 3,000,000 ....3,000,000 11/12/2030.
30256W AB 3 |FDF1B-CDO C|02/18/2021. | Call @ 100.00.........cvvririicrinrirciiinnis [ e | v 3,000,000 | ....... 3,000,000 ...3,000,000 11/12/2030.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........ .. 1 01/01/2021. | PAYAOWN.......oovivicirrinrinsiniieninninies | v | aoiniiens 112,454 | ... 112,454 111,595 07/25/2030.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........ .. | 03/01/2021. | Paydown 96,519 96,519 95,750 .95,782 07/25/2030.
317579 AA 8 |FINS 151 A-ABS .. [ 01/30/2021. | PAYAOWN.........ooooviririnriciisciisciinns [ e | e 215190 | .......... 215,190 | ......... 215,190 215,236 07/30/2026.
32027L AE 5 |FFML 2006-FF14 A5 - RMBS .. | 03/25/2021. | Paydown ..246,414 ..217,838 10/25/2036.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 12,349 12,349 10,497 . 12,349 02/25/2035.
32051G  XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 31,202 31,202 28,832 0 .31,202 11/25/2035.
32113J CG 8 |FNLC 2005-4 A4 -RMBS.... .. | 03/25/2021. | Paydown 0 02/25/2036.
337930 AC 5 |FLAGSTAR BANCORP INC .| 01/22/2021. | Call @ 100.00... 0 07/15/2021.
34417Q AA 6 |FOCUS 2018-1 A2 - RMBS, .. | 01/30/2021. | Paydown 0 10/30/2048.
34960Y AE 2 |FCOVIIA1F-CDO .. | 03/15/2021. | Paydown 0 12/15/2028.
34960Y AQ 5 |FCOVIIATR-CDO .. | 03/15/2021. | Paydown 263,857 263,857 0 0 12/15/2028.
350400 AA 9 |FFIN2017-1A-ABS .. 1 03/15/2021. | PaYdOWN........oouviiiiriiciiesieninnisni | e | s 110,821 110,816 0 0 07/15/2033.
35041 AA 3 |FFIN2019-1A-ABS .. | 03/15/2021. | Paydown 323,269 320,486 0] .i2,783 | o0 | 2,783 | 0] 100.323,269 0 0 0 2,081 | 11/15/2034.
360271 AK 6 |FULTON FINANCIAL CORP........cccoovsiinriiriinriieiicnis .. | 03/30/2021. | Tender Offer. 3,629,969 | ...... 3,423,000 0 659 0]...3,420,319 | ... 0 | 2,681 | .o 2,681 | ...157,253 | 03/16/2022.
361856 DX 2 | GMACM 2004-HE5 A5 - RMBS...........ccovvvrvinriicieciinnns .. | 03/01/2021. | Paydown 26,455 26,455 | ..o [ 18,862 | 0| 7,593 | 0 | 7,593 | oo 0. 26455 | ... 0 0 0 228 | 09/25/2034.
36185M AJ 1 | GMACM 2005-AF1 A2 - CMO/RMBS.. .. | 03/25/2021. | Paydown 17,092 18,857 0 104 0] 17,002 | e 0 0 0 21| 07/25/2035.
3622EA  AA 8 | GSAA 2007-3 1AA - RMBS ... | .. | 03/25/2021. | Paydown crrnnnnnnn 18,491 18,491 | 12,262 | e 18,378 | 0| 13| (VN I M3 | 0 18,491 | ........ 0 0 0 25 | 03/25/2037.
362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS...........cccccvvvriiciirriies .. 1 02/01/2021. | PaYdOWN........ooiviriiieiciricciesieciisiis | e | s 60,304 | ........... 84,804 | ............ 75,340 0 (45) 0 | e 60,304 | ........ 0 [0 [0 | 777 | 02/25/2036.
362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS .. 1 03/01/2021. | PaYAOWN......coonvvrririiieiieniieniisinnies | cevviessesiensiineiins | woveiiens 138,813 | oovveeeee 141,351 | oo 125,576 | .o 138,901 | 0 | ceiecnn(88) | e (V1 IR (88) [ vveeerene 0] oo 138,813 | ........ (VN SOPOORPPORPPPRN 4 I ISVPOPPPOOPPOOPON | I IOOOON 1,480 |02/25/2036.
36242D BZ 5 |GSR2004-9 B1- CMO/RMBS.... .. | 03/01/2021. | Paydown 8,460 8,460 8,217 0 208 0 8,460 | ....... 0 |0 [0 s 41 | 08/25/2034.
36242D PG 2 |GSR 2004-14 3A2 - CMO/RMBS............ccocouunuees .. | 03/01/2021. | Paydown 28,435 28,435 27,999 | oo 27,657 | o0 | el 778 | 0 778 0] 28435 | 0 |0 | 0 | 182 | 12/25/2034.
36242D UQ 4 |GSR2005-AR14A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 7,048 7,048 6,854 0 258 0 26 | 01/25/2035.
36242D VY 6 |GSR 2005-AR14A2 - CMO/RMBS. ... | .| 03/01/2021. | Paydown 917 917 871 | o864 | 0 | B | (VN IR 54 | s 0 3 |01/25/2035.
36655 AB 1 | GRMML 182 ATR - CDO......ccconriirrinriiniinisnissiisiiens .. | 02/22/2021. | PaydOWN........ooovviriiiririniniisniesiinnis | e | i 3,602,866 | ...... 3,602,866 | ....... 3,602,866 | ........... 3,602,875 | ...ccoveninnn (V1 I (9) 0 9) 0] ....3,602,866 |.....0 | .0 | coiiviiicnnnn0 | i 16,969 | 11/20/2029.
36655Y AB 3 | GARR 2018-1 A1T - CDO... .. | 03/22/2021. | Paydown 638,658 0 (VL) — (N R T2) ) — 0] ....638,630 | ..cc.0 | o0 | o0 | 2,726 |03/22/2027.
36656A AG 3 |SIX10181A3-CDO [ CL 011772021, [ Paydown...........cvvvrveeinrinniinnisciieeinns [ v | e 15,401 | 115,401 | 15,401 | 15,403 | oo (V1 IO (2) 0 (2) 0 | oo 15,401 | 0 [0 | 0 | e 150 | 07/17/2028.
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36828Q QH 2 |GECMC 2005-C4 AJ-CMBS.......c.coovviiviriiniieriniies < [02/11/2021. | PaydOWN. ... [ eeveveneisnniinnniens | eereeeenn 185,729 | 822,016 819,107 0| e 2,909 0 2,909 0 822,016 | ........ 0 |...(636,287) | ...... (636,287) | .....45,462 | 11/10/2045.
38522H AA 9 |GACM 2020-FL2 A-CDO ....| €| 01/19/2021. | Paydown ..965,924 965,924 0 0 [ oo (V18 IR (V1 IR 0] o 965,924 | ........ 0 03/16/2035.
38522H AA 9 | GACM 2020-FL2 A - CDO/CMBS ... | C| 03/16/2021. | PaydOwn.........ccovmvvirerecinriniinnienieens | ervvniinsiieninnenns | 201,019,071 111,019,071 | ......1,019,071 | .......... 1,019,071 0 0 0 0 0 . 1,019,071 | ........ 0 03/16/2035.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR. |.. | 03/01/2021. | Paydown.........c.ccccuvmrveuinrinrinniinninnins | cevenrivciinniieniens | cenreennn 18,308 | 1000000015,303 | 115,140 | e 15,310 | oo | v D) [ cevieenn0 | a0 e | 15,303 | 09/01/2034.
40432B  AZ 2 |HALO 2007-2 3A6 - CMO/RMBS .. | 02/01/2021. | Paydown 37,273 37271 | 21,394 | 37,273 | oo (O] o0 | iee(O) [ ienl0 | 37,273 | 09/25/2037.
41161P  EZ 2 |HVMLT 2004-5 3A - CMO/RMBS .. | 03/01/2021. | Paydown 2,224 2,224 2214 | ... 2,209 cevnnreeen 15 0 15 0 ] 2,224 | L 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A - CMO/RMBS .. 1 03/01/2021. | PaYdOWN.........ocvvvrirciciniinsisnireiiinnies | cevvnsienisnninnis | cvnriinneen 1,738 | e 1,738 | il 1762 | 1,760 08/19/2034.
41161V AC 4 |HVMLT 2006-7 2AA - RMBS... .. | 03/19/2021. | Paydown I [ 162,176 09/19/2036.
41162N  AC 1 |HVMLT 2006-14 A1A - RMBS. .. | 03/19/2021. | Paydown 258,248 258,248 | ......... . 201,463 02/19/2037.
411707 AD 4 |HNGRY 2018-1 A2 - RMBS. .. | 03/20/2021. | Paydown 5,000 5,000 06/22/2048.
411707  AH 5 |HNGRY 201 A -RMBS .. | 03/20/2021. | Paydown 7,500 7,500 12/20/2050.
42806D AH 2 |HERTZ2015-3A-ABS... v | | 03/25/2021. | PaydOWN. ..o [ e | e 218122 | .......... 218,122 09/27/2021.
43133A  AA 5 |HITR2018-1 A1-CDO C|01/11/2021. | Paydown 149,483 10/11/2038.
43133W  AA 7 |HITRA-CDO.. . C|01/04/2021. | Paydown .68,303 02/01/2038.
43283A AA 3 [HGVT 2017-AA-RMBS.......cccooovvivriniierninciiecs .. | 03/25/2021. | Paydown 140,534 12/26/2028.
43285H AA 6 |HGVT 2020-AA-RMBS.........ccoovieiiririiniscicsniccis .. | 03/25/2021. | Paydown 02/25/2039.
433674 AA 6 |HLSS HOLDINGS LLC .. | 03/25/2021. | Paydown R R R 12/25/2025.
43739E AP 2 |HMBT 2005-1 A1 - RMBS .. | 03/25/2021. | Paydown 30,924 30,924 27,173 03/25/2035.
43739H AA 8 |HMBT 2006-2 A1 - RMBS .. | 03/25/2021. | Paydown 76,813 76,813 67,211 12/25/2036.
440405 AE 8 |HORZN 181 A-ABS .. | 01/15/2021. | Paydown 42,965 42,965 42,964 12/15/2038.
44040H AA 0 |HORZN 2019 A-ABS........ccooirirririnrinsicisssisiniians .. | 01/15/2021. | Paydown 8,779 8,779 8,779 07/15/2039.
446150 AJ 3 |HUNTINGTON BANCSHARES INC........ccccccovumviinrircri .. 1 02/16/2021. | Call @ 100.00........c.covveerierirricciinriienis | ceviveeiesiieiicsiins | v 5,000,000 | ....... 5,000,000 | ....... 4,990,150 | ..........4,999,594 | ... | 1260 | o0 ] 260 | 0| L 4,999,853 | .......0 | 14T | 14T | 65,625 | 03/14/2021.
451102 BJ 5 |ICAHN ENTERPRISES LP. .. | 02/01/2021. | Call @ 100.00 2,800,000 2,800,000 2,856,944 ....2,800,000 . w0 0] 87,500 |02/01/2022.
45254N MZ 7 |IMM 2005-2 1A2 - RMBS .. | 03/25/2021. | Paydown 21,851 21,851 | ............18,355 21,851 | ...... 0 0 0 26 | 04/25/2035.
45254N NT 0 |IMM 2005-3 M1 - RMBS .. | 03/25/2021. | Paydown 7,964 7,965 | oo 0 | oo ,835 | 0| 430 | 0 | 430 | 0| 7,964 | (V] IR [V (U [ 10 | 08/25/2035.
45257E  AB 0 |IMSA2006-5 1AB - RMBS... woo | | 03/25/2021. | PaYAOWN.......oouiviiiiicniiisniciissiesiis | e | v 446,807 | .......... 446,807 | ........387,641 | ............438,432 | ..ccoccoeeel0 | 8375 | 0 ] 8375 | 0 | 446,807 | 0 0 0 261 | 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1-CMO/RMBS............cccoomnvinriinrinns .. | 03/25/2021. | PaYAOWN.......ooorviririiirririniienininnies | e | s 46,410 | ............ 43,581 | oo 32,140 | coiiiend6,119 | 0| 291 | 0 291 |0 | e 46,410 | 0 0 0 53 | 02/25/2035.
45660L LP 2 |INDX 2005-AR7 4A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 3977 3,997 0 8 0 | o 3,977 | 0 0 0 21 | 06/25/2035.
45660L LQ 0 |INDX 2005-AR7 5A1- CMO/RMBS.... w.o. | .- | 01/01/2021. | Paydown 1,230 1,249 920 | v 74 |56 | e (0) | [V 56 | s 0] 1,230 | e 0 0 0 0 | 06/25/2035.
45660L LQ 0 |INDX 2005-AR7 5A1- CMO/RMBS..........c.cocovvviinriciin .. 1 03/01/2021. | PaYdOWN........oocvviriiieiriricciissieciiniis | e | i 19,005 | .occeveeee 19,116 | oo 14,079 0 914 0| 19,095 | ..oeco 0 0 0 203 | 06/25/2035.
45660N X9 1 |INDX 2004-AR6 5A2 - CMO/RMBS. .. | 03/01/2021. | Paydown 688 688 564 | o800 | 108 | (V1 I 108 | .o 0] 688 | i 0 0 0 5 | 10/25/2034.
45686@ AB 0 |INFRASTRIPELLC cee | o+ { 03/31/2021. | DIFECL......oovveevcieerierireeireesssieriesenees 3,000 3,000 2,950 0 2 0 3,000 |........ 0 0 0 56 | 09/30/2024.
45780K AD 8 |INTOW 161A-ABS .. [ 02/08/2021. | PaydOWN...........ccvverrinrireisniisniiinns [ e | v 1,041,318 | ....... 1,000,000 | ....... 1,000,000 | ...........1,000,015 | .................0 {.....41,303 | ........... (VN I 41,303 | .o 0] ... 1,041,318 | ........ (VN IR [V 0. 2,403 | 11/15/2046.
45780K AE 6 |INTOW 161 B - ABS .. | 01/15/2021. | Paydown vr428,731 | .........1400,000 | ..........400,000 0 28,716 (V)N I 428731 | ........ 0 |0 [0 | 1,519 | 11/15/2046.
45780K AG 1 [INTOW 2018-1A - ABS .. | 01/15/2021. | Paydown ....2,885,430 | .......2,600,000 | .......2,600,000 | ...........2,600,000 | ................0 |....285,430 | ........... 0 ... 285,430 | ............. 0 ... 2,885,430 | ........ 0 8,890 | 12/15/2048.
45783N  AA 5 |INSTR2021-1 A-RMBS.........cccooovmimririiniisnisnicins .. | 03/15/2021. | Paydown 0 0 6 0 6 (V1 I 11,136 | ........ 0 23 | 02/16/2054.
46590B  AA 2 |J.P. MORGAN TAX EXEMPT PASS THROUGH TRUS.... | .. | 03/01/2021. | Paydown 128,729 0 [ 12 | (U 12 [ 0] e 128,742 | ........ 0 |0 |0 | 735 | 06/17/2041.
46591K  AC 7 |JPMMT 198 A3 - CMO/RMBS.........cooovvvririniinniciis .. 1 03/01/2021. | Paydown.........ccooevueeincinniiciisnieniiniis | cevessiissiesiisens | 1,168,668 | .......1,168,658 | .......1,183,814 | .......... 1,169,383 | ..ocvvvennnnd 0 0 (725) 0] ... 1,168,658 | ........ 0 a0 |0 | 6,470 | 03/25/2050.
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46617Y AP 8 |JFIN 2015R A2R - CDO......coocvverriricieccirissiciis C| 03/15/2021. | Paydown 297,621 297,621 | .......... 297,621 297,535 0 86 0 86 [V 297,621 | ........ (V1 ST o N SO o I IO 2,096 | 03/16/2026.
46619U AC 3 |APEXC 2017 B-CDO .. | 03/24/2021. | PaYdOWN........ooviriiiriciicieiinninnies | e | i 500,000 | .......... 500,000 | .......... 500,000 499,739 0 261 | ... (V1 IR 261 | e 0] oo 500,000 |........ (VN OPOORPPORPPPON | I ISVRORPPOPPPOOOON | I IO 4,482 | 04/24/2029.
46619X AA 1 |HENDR2015-3A-RMBS.........cccooovnrimriiniinriinininnis .. | 03/15/2021. | Paydown 27,499 27,499 27,475 0 0 22 0 27,499 | ... 0 w0 [ 156 | 03/17/2070.
466247 UG 6 |JPMMT 2005-A6 7A1 - CMO/RMBS...........coocovrverierirns .. | 03/01/2021. | Paydown 22,491 22,492 21,987 0| o585 | i 0 55 0 22,491 | ... (V1N IO (V1 N 0 | e 135 | 08/25/2035.
46627M  AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS .. | 03/01/2021. | Paydown 7,095 717 4,805 .0 0 9) 0| oo 7,09 | ... 0 0 0 64 | 12/25/2035.
46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown 35,766 35,807 2,785 | oo 35,569 | 0| 197 | 0 197 35,766 | ........ 0 0 0 203 | 03/25/2036.
46630P AP 0 |JPMMT 2007-A2 3A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 2,159 2,171 2,159 |0 [ 0 [ e (U I 11 | 04/25/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 - CMO/RMBS .. | 03/01/2021. | Paydown 48,592 07/29/2037.
46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 11/26/2036.
46633M AM 1 |JPMRR 2009-6 2A2 - CMO/RMBS.. .. | 03/01/2021. | Paydown 04/26/2035.
46637U AA 5 |JPTEP 2012-3 A- CMO/RMBS .. | 03/01/2021. | Paydown 497,518 10/27/2042.
46637V AA 3 |JPTEP A- CMO/RMBS v |+ 03/01/2021. | PaydOWN........ocvviiiiirinnicciinnieciinnis | cevvenieniiniiseins | e 101,414 | 10000101,414 100,704 | 100,769 09/17/2042.
46639A AA 7 |JPTEP A-CMO/RMBS........cccoovimririnininsicicns .. | 03/01/2021. | Paydown ...29,612 12127/2042.
46645A AB 7 |J P MORGAN RESECURITIZATION TRUST SERIE! .. | 03/25/2021. | Paydown 51,474 06/26/2047.
472320 AA 8 |JMAC 08R1A-CMO/RMBS..........cccooomvimmirriniinniniins .. | 03/01/2021. | Paydown ...63,147 06/25/2047.
472321 AA 6 |JMAC 2008-R2 1A1- CMO/RMBS.. .. 1 03/01/2021. | Paydown..........ccovvverinricciieniicisniinni | ceveniinsiissinniis | cvnnieeee3 1,057 | 137,657 | 128,861 | oo 33,883 09/30/2035.
472321 AG 3 |JMAC 2008-R2 1A3 - CMO/RMBS.. .. | 03/30/2021. | Paydown (4,527) 0 . 3,406 0 3,406 0 10/25/2020.
47232C AH 7 |JMAC 2009-R1 4A2 - CMO/RMBS.. .. | 03/01/2021. | Paydown 28,837 29,851 | ..on29,048 | oo 28,830 0 7 0 7 0 06/21/2037.
47232D AA 0 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 03/25/2021. | PAYAOWN........oocrvviciiriniinniiriiecinninies | cevivnisssisniiiniins | s 187,553 | .......... 187,553 187,483 (V1 I 70 0 70 0 04/25/2037.
47232D AE 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 03/25/2021. | Paydown 0 91,670 0 (531) 0 04/25/2037.
47232D AH 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/01/2021. | Paydown 7,011 7,011 0 18 0 09/01/2036.
47232D AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/01/2021. | Paydown .0 09/01/2036.
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 03/01/2021. | Paydown 0 09/01/2036.
47232D BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/25/2021. | Paydown 0 09/25/2036.
47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/25/2021. | Paydown 1 0 0 09/25/2036.
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 03/01/2021. | Paydown..........ccovvvvrinniiciicniiciiisniinnis | e | ceerieennn29,980 | 1000 25,980 | e 11475 | 25,801 | oo 0 0 25,980 | ........ (VI R 0 05/01/2036.
47232D CQ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 02/26/2021. | PaYdOWN.........ovvvvvriniiniieniecinninnies | cevieniineisninniens | cnnniennsn 15,688 | 100 15,685 | 1o 5,746 | oo 15,649 | oo (V8 I 36 | o (VN IR 36 | s (VN I 15,685 | ....... (V] IR 0 12/25/2036.
47232D CR 1 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ .+ 1 02/25/2021. | PAYAOWN......ccoorvrrerririrerierisnirnensnnins | sevvveeineenensnnninns | cvneerneeennn 3,946 | 3,546 | 1,314 | L 3,513 0 33 0 33 0 3,546 | ........ 0 0 12/25/2036.
47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/25/2021. | Paydown 0 0 [V I (U (U} I LV 0 .. 0 0 12/25/2036.
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 03/01/2021. | PaYdOWN........ooiviiiiriririciesiesiiniis | e | e ATA27 | e ATA27 | v 8,362 | ..oovovvrnns 46,430 | oo 0 | e 697 0 697 0 | e 47127 | ........ 0 0 04/01/2047.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 02/01/2021. | Paydown 0 167 | o 0 0 0 (U I (V1 IR (V1 I (VI I 0 .. 0 0 04/01/2047.
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/01/2021. | Paydown 5,672 5,672 | oo B AT | e BB1T | 0 | 85 | 0 |55 [0 | 5672 | 0 0 06/01/2037.
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-RS5........ .. 1 02/01/2021. | Paydown 0 I OSSO OPOPPOUOOP R EOPOUPPOOPPOOPPOPPOU o I EPPPOOPPOOPPOUPOOL N EPPUOPPOOPOOR B EPVPORPPPOR o I SUPOUPPOORPOUPOR B [SOPPURPPUROR N (SPOORPOORPPORPOOO | N IOVPPOOOR 0 0 06/01/2037.
47232D DF 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/01/2021. | Paydown .10,305 10,307 | 1,938 | 10,266 | 0 | 80 | 0 40 |01 10,305 0 .0 08/01/2037.
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/01/2021. | Paydown 42,831 42831 | 26,284 | 42,644 | 0| 287 | 0] 287 |0 42,831 L 0 .0 09/01/2035.
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 03/01/2021. | Paydown 0 157 | o7 | e () 0 i 0 i |0 |0 | 0 0 09/01/2035.
47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ | .. | 03/01/2021. | PAYAOWN...........crvvvirriireiiiniiniisniiiens [ ceviisniisniiinniins | covviinnies 14120 | .o 14,120 14,120 | ........ 0 0 12/01/2036.
47232Q AA 1 | JMAC 2009-R2 1A - CMO/RMBS...........ccomvvmriiriiniininns .. | 03/01/2021. | Paydown 26,311 26,311 25,571 26311 | ... (VI [ 0 11/26/2037.
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47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 103/01/2021. | PaYAOWN........ooriviiicicininsieniisisnnies | e | v 18,089 | ............ 18,089 | ...........18,089 | ...cccooorins 18,084 0 5 0 5 0 02/01/2037.
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 0 1,504 0 0 [V I (V18 IR (V1 IR 0 02/01/2037.
47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 103/01/2021. | PAYAOWN.......ooriiericriniinsieciieisnnies | cvvinsienissisneis | v 13,669 | .oocvvveeee 13,569 | ........... 13,569 | oo 13,565 0 4 0 4 0 02/01/2037.
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 0 1,128 1 (V1 I (] (V1 R ()] 0 02/01/2037.
47232V AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 26,831 26,831 | ..........10,897 | .ccovirnnnne 26,034 | ..o 0 oo 797 0 797 0 09/01/2035.
47232V AZ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 0 1,170 (3) 0 3| (U 3 | s (VI IO 0 .. 0 0 0 5 | 09/01/2035.
47232V BG 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 38,016 38,016 | .ooovreevrriveriren0 [ s 37,761 0 11/01/2036.
47232V BH 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 03/30/2021. | Adjustment 0 0 (1,597) 0 11/01/2036.
47232V BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/30/2021. | Adjustment..... 0 (0 TR 4 I OO 0 11/01/2036.
47232V BL 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2021. | Paydown 0 5,721 0 11/01/2036.
47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 03/01/2021. | Paydown 13,376 13,376 .0 11/01/2036.
47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2021. | Paydown 0 2,013 0 11/01/2036.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 02/01/2021. | Paydown 536 535 11/01/2037.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 03/01/2021. | Paydown 1,124 1,122 11/01/2037.
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 02/01/2021. | Paydown 26,474 26,474 07/01/2036.
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2021. | Paydown 0 5,447 07/01/2036.
47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 03/01/2021. | Paydown 26,729 26,729 04/01/2037.
47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2021. | Paydown 7,165 7,165 04/01/2036.
47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2021. | Paydown 0 699 04/01/2036.
47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 03/01/2021. | Paydown A7.419 A7.419 03/01/2036.
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/30/2021. | Paydown 0 26 03/01/2036.
47232V EE 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 03/01/2021. | Paydown 1,217 1,217 03/01/2037.
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 03/01/2021. | Paydown 0 3,659 03/01/2037.
47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 26,930 26,930 04/01/2037.
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 0 6,902 04/01/2037.
47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 22,653 22,653 02/01/2036.
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 0 4,263 02/01/2036.
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 103/01/2021. | PaydOWN........oovviriiiininicsiissisiinnis | e | s 66,981 | ............ 66,981 01/01/2047.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 5,572 5,572 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 101/01/2021. | Paydown 0 265 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 0 534 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 03/01/2021. | Paydown 0 129 . . 02/01/2036.
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4....... .. | 03/30/2021. | Paydown 0 335 | i 4 (2,614) (VN I ()] I (V8 I (()] [ (VN I (2,615)] ........ (V)N IR 2,615 | v 2,615 | .o 11 01/01/2047.
48244X AA 0 |KDAC2017-1A-ABS....... C| 02/15/2021. | Paydown 24,097 24,097 24,096 .24,097 0 0 0 0 0 24,097 | ....... 0 0 0 99 | 12/15/2042.
49255P  AA 1 |KSTRL2018-1A-ABS........cccccceceee C| 01/15/2021. | Paydown 20,802 20,802 20,216 20,333 | oo (V8 IR 470 | .o 0 470 0 20,802 | ........ (V[ [V A (U IR 74 | 12/15/2038.
493268 AY 2 |KSLT 2000-B A2 - ABS.......ccoooiiiriiriinirisniissiesis .. | 01/25/2021. | Paydown 4,798 4,798 3,886 | ..o 4,775 0 23 0 23 (V1 I 4798 | ... 0 0 0 6 | 07/25/2029.
50196@ AA 5 |LCNNORTHAMERICAN FUND [II-DLP........cccccocvuvvirnnnee 10 [ 03/19/2021. [ DIFECE......vvevevverrrereeresseriseerisesessssinn | aevesnesessssssnnsnens | eevesnees 379,292 456,653 379,292 0 (U I [V (VI [ 0]....379,292 | ....... 0 a0 |0 | 6,236 |07/24/2034.
50543L AA 0 |LAFL 2016 A1-ABS C| 03/15/2021. | Paydown 31,556 31,556 | ..........30,944 | ............... 31,223 0 333 0 333 0] oo 31,556 | ........ 0 i |0 | 147 | 01/15/2042.
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52520M  BS 1 |LMT 2005-2 2A1 - CMO/RMBS...............c....... .. [ 03/25/2021. | PaYAOWN. ... | crveieneiissnisnniens | ceeeeeenens 41129 | . 41129 | 24,493 | ..o 40,955 | ..cooocvvenne. 0 ] e 174 0 174 0| . 41,129 | (VI (V1 (U IR 45 | 12/25/2035.
52521R AC 5 |LMT 2007-5 1A1 - CMO/RMBS .. | 03/25/2021. | Paydown 33,642 32,955 23,291 | .o 32,047 0 695 | ..occoveen. (1 IR 695 | ... 0].....33,642 | ... 0 0 0 54 | 06/25/2037.
52522D AG 6 |LXS2006-16N AA1-RMBS.... ceee | o+ | 03/25/2021. | PaYAOWN.......oouiiiriiriincicicisisnienins | e | v 176,510 | ..covoeee 176,510 | .ccvveeee 137,064 | . 174,236 0| oo 2,275 0 2,275 0]....176,510 | ... (V1 I 0 [ e (U [P 106 | 11/25/2046.
525241 AL 9 |LXS 2007-1 WF1-RMBS.......cccoovvvririininnicciicnis .. 1 03/01/2021. | PaydOWN.........cvvriiciiiinniicisniiciieiis | e | i 17471 | o 17,746 | ............. 6,888 | ..o 17,448 | ..o 0| oo 22 | . (U I 22 | o, 0| oo 17,471 | 0 0 0 56 | 01/25/2037.
542514 EV 2 |LBMLT 2004-1 M2 - RMBS.........ccccosrvmmiimrinriincincinniis .. | 03/25/2021. | Paydown 22,762 22,762 22,306 | ....... 22,650 | cooovrcereeenn0 | 11 | 0 [ 1 |0 ] 22,762 0 0 0 32 | 02/25/2034.
543190 AA 0 |LTRANIIIA1-RMBS .. | 03/15/2021. | Paydown 299,930 299,930 | .......... 296,579 | . 297,638 | .0 | 1002292 | 0] 102,292 | 0| 299,930 01/17/2045.
565282 AA 4 |MF119FL2 A-CDO. 02/25/2021. | PaYAOWN........oomrvririiriiriniirirecincinies | cevornesnsissieniens | s 842,793 | ........ 842,793 | .......... 832,873 | . 551,845 | .oovviien0 | 009,578 | 0 | 9578 | 0| 842,793 11/27/2034.
55283A AA 7 |MCA FUND Il HOLDING LLC - ABS.. .1 02/15/2021. | Paydown 239,571 239,571 | ..........239,632 | . 239,623 239,571 11/15/2035.
55446M AA 5 |MAACH 1A-ABS 03/15/2021. | Paydown 63,912 63,912 10/15/2039.
55616X AN 7 |MACY'S RETAIL HOLDINGS LLC.......ccccovvvriiininiinnis .. | 01/15/2021. | Maturity @ 100.00. ...1,504,000 | ......1,502,481 | ...........1,502,120 | ........1,868 | ... 12 | 0 [ 01,880 | 0 | e 1,504,000 01/15/2021.
55818Y BL 4 |MDPKXVIIB2R - CDO. .1 02/12/2021. | Call @ 100.00... 00,000 .96,480 07/22/2030.
576433 GM 2 |MARM 2003-6 6A1 - CMO/RMBS..........c.cccoovviivciirins .. | 03/01/2021. | Paydown R ceennn 41,994 41,994 12/25/2033.
576433 XA 9 |MARM 2005-1 3A1 - CMO/RMBS... ... | .- | 03/01/2021. | Paydown 23,346 23,346 02/25/2035.
576433 XW 1 |MARM 2005-2 3A1 - CMO/RMBS... ... | .- 03/01/2021. | Paydown 5,556 5,556 03/25/2035.
576434 UH 5 |MALT 2004-9 A6 - RMBS .. | 03/01/2021. | Paydown 407 407 08/25/2034.
57643L LC 8 |MABS 2005-AB1A4-RMBS...........cccccevunue .. [ 03/01/2021. | PaydOWN...........ccvorviceieceieceiensiens [ eevieciisnnsisnniinn | eeviieees 125,093 | .......... 125,093 | .......... 124,937 | (e 122,782 | 0| 2311 | 0] 2311 | 0] 125,093 | 0 |0 | 0 | 11/25/2035.
590200 ZE 8 |MLMI2005-A6 1A1-RMBS.........c.cccoovvriunnns .. | 03/25/2021. | Paydown 94,346 94,346 87,948 192,183 08/25/2035.
611254 AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23.............. oo [ 03/11/2021. [ DIFECE. ... | crviiereiieniineneins | oo 12,816,000 | ..... 12,816,000 | ..... 12,809,415 | .........12,813,904 | ......ccecc....0 {11,359 | 0 [ 111,359 | nnn0]....12,816,000 | .0 [0 | 0 | 10/30/2023.
61690P AV 3 |MSRR 13R7 10B - CMO/RMBS.. .. 1 03/01/2021. | PAYAOWN........ooovricircininniriiecininies | cevvieisssissisinsins | covniinns 142473 | ..o 142473 | ... 142,295 | . 142,058 | .ooovveveeeenn0 | 15 | 0 [ 15 0] 142,478 |0 [0 |0 | 12/27/2046.
61748H QJ 3 |MSM 2005-8SL A2B - RMBS.. .. | 01/25/2021. | Paydown 1,429 1,429 1,320 11/25/2035.
61749L BM 2 |MSM 2006-8AR 6A2 - CMO/RMBS. .. | 03/01/2021. | Paydown 33,714 33,714 1,039 | i 16,633 | 0110 17,081 | 0] 17,081 0] 33714 0 0 | 0 06/25/2036.
61751D AE 4 |MSM 2006-17XS A3A - RMBS.... .. | 03/01/2021. | Paydown 82,816 82,816 43,249 10/25/2046.
61751M AU 8 |MSM 2007-10XS A18 - RMBS. .. | 03/01/2021. | Paydown 02/25/2037.
61758M AA 5 |MSRR 2009-R2 A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 116,819 | 0 102,565 | 0] 2,565 | 0] 119,384 | 0 0 | 0 ] 04/26/2036.
62946A AC 8 |NPRL2017-1A1-ABS .. | 03/20/2021. | Paydown ....94,681 10/21/2047.
62947A  AA 1 |NPRL2019-2 A1-ABS . . [ 03/19/2021. | PaYdOWN. ... | eevieneiieneineniins | oo 16,047,373 | ..... 16,047,373 | ..... 16,047,004 | ........16,047,241 | ... L0 182 | 0 ] 132 | 0 ]1016,047,373 |0 | (V1 N 0 |..114,333 | 11/19/2049.
62947A  AB 9 |NPRL2019-2A2-ABS........ccccooimmiimmiirniinriienisninniins .. | 03/19/2021. | Paydown 381,582 381,582 | .......... 381,566 | . 381,570 (V1 I 12 | (V) IR 12 0 0 0 2,332 | 11/19/2049.
62955M 4 |NRZ FHT EXCESS LLC - ABS .. | 01/25/2021. | Paydown ....13,694 ....13,694 73,692 | i 73,692 0 2 0 2 0 0 0 259 | 11/25/2025.
62955M 4 | NZES 2020-FHT1 A - ABS w.. | .| 03/25/2021. | Paydown v 142,868 | ... 142,868 | ..........142,865 | . 142,864 0 K2 (U 3 | 0] ...142,868 | ......0 | oo (V1 0. 1,251 | 11/25/2025.
63862X AA 0 |NHLT 2020-1 A- RMBS........cocooiiiiniinniieiiennisniceiis .. | 01/25/2021. | PaydOWN........oovviriiiiiisniccienieciiniis | e | i 49,626 | .......... 49,626 | ........... 49,626 | ..cooovrunns 49,626 0 0 0 0 0 0 0 52 | 09/25/2030.
63862X 0 |NHLT 2020-1 A - RMBS. .. | 03/25/2021. | Paydown 92,617 92,617 92,617 92,617 0 (U I 0 0 0 0 0 256 | 09/25/2030.
63939E AB 9 |NAVSL 2015-A A2A - ABS. .. 1 03/15/2021. | Paydown..........cccovvvinrinriiciinnicciiisniinnis | ceveriissiisniinnies | e 164,400 | i.l 164,400 | ... 164,339 | ... 164,383 | il (U 17 0 17 0| 164,400 | o0 | i (V1 0 | s 754 | 12/15/2028.
63946T AA 9 |NB Direct Access Ins SPB Senior 5.00 07/..........c.cc..ceee... . [01/29/2021. [ DiFEC........oooovericriceesrens 0 [V I (V8 IR (V] I 0] 167,629 | 1oin0 |0 | 0 | 544 | 07/29/2025.
643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS.... .. | 03/01/2021. | Paydown 0 9 0 9 0 » 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS.... ... .. 03/01/2021. | Paydown 6,458 6,458 4295 | ... 6,455 0 3| 0 3 0 . .0 .19 | 10/25/2036.
647551 A* 1 |NEW MOUNTAIN FINANCE CORPORATION.................. .. 1 02/12/2021. | AFG Redemption............ccccocvuineienicnniins | cevvimvieniiniincins | v 3,000,000 | ....... 3,000,000 | ....... 3,000,000 | ........... 3,000,015 | .ooovviennnn (V1 I (5) 0 (5) 0. 3,000,010 | ........ (1N I [(10) ) [p— (10)| .....40,290 |05/15/2021.
64829T AA 9 |NZES 18FNT1 A- CMO/RMBS... .. | 03/25/2021. | Paydown 44,507 44,507 44,498 44503 | . 0 | e 4] [V 4] 0 44507 | ........ 0 0 0 267 | 05/25/2023.
64829T AB 7 |NZES 18FNT1B - CMO/RMBS... . 1 03/25/2021. | Paydown 74,179 74,179 74173 4177 0 2 0 2 0 T4179 | (VI [ (U AN 0 | e 481 | 05/25/2023.
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64829T AH 4 |NZES18FNT2A-ABS.......cccooiiiiiririinisciieiecinins .. | 03/25/2021. | Paydown 30,540 30,540 30,531 | oo 30,529 | .o, 0| oo 1 0 1 0 30,540 | ........ 0 07/25/2054.
64829T AJ 0 [NZES18FNT2B-ABS.......ccooooiiiiiiinrinriicissicciiecinni .. | 03/25/2021. | Paydown 27,303 27,303 27,299 | oo 27,296 | ..ccovvvvinnes 0| v [ I 0 6 0 27,303 | ........ 0 07/25/2054.
65130P AW 0 |NEWFL 2016-1 A2R - CDO.......cc.cccvurvrirnene C|01/20/2021. | Paydown.........corieriinriieirnnininsinniis | covsnisniiinsisninns | oeviieens 107,668 | .......... 107,668 | .......... 107,668 107,662 0 6 0 6 (V] I 107,668 | ........ 0 04/20/2028.
65251X AN 6 |NSBKY 1 AR - CDO......cccoviiiiiriiniinsiciiesssisienis .. | 01/25/2021. | PaYdOWN........oouiiiiiiriciiericiinninnies | e | i 246,997 | .......... 246,997 | ......... 246,997 246,997 0 0 | o (V1N IR (V1 I (VN IO 246,997 | ........ 0 10/25/2028.
65535V MJ 4 |NAA2005-AR3 1A1-RMBS... .. | 03/25/2021. | Paydown 2,679 2,679 2227 | ....... 2,667 | v | 12 0 |12 0 | 2,679 | 07/25/2035.
65535V NL 8 |NAA2005-AR4 5A3 - RMBS... .. | 03/25/2021. | Paydown 484 484 08/25/2035.
65536H BW 7 |NHELI2006-FM1 2A3 - RMBS .. | 03/25/2021. | Paydown 73,535 73,535 11/25/2035.
65538 AA 6 |NAA2007-11AA-RMBS.... .. | 03/01/2021. | Paydown 03/25/2047.
65539C AK 2 |NMRR2011-4R 110 - CMO/RMBS. ... | .| 03/01/2021. | Paydown 168,652 12/29/2036.
67087T DE 8 |OAK2002-A A3 - ABS........ccooiiieririinisissicsenieas .. | 03/01/2021. | Paydown ....15,659 05/15/2024.
67114* AA 0 |ORCC FINANCING IVLLC .. | 01/06/2021. | Adjustment..... 1,666,667 1,666,667 08/02/2029.
67181D AA 9 | OAKIG 2020-1 A1 - CMBS/RMBS............cccooveririiiniinni .. | 03/20/2021. | Paydown ...19,619 ...19,619 ...19,618 ...19,618 11/21/2050.
67181D AB 7 |OAKIG 2020-1 A2 - CMBS/RMBS... .. | 03/20/2021. | Paydown 19,619 19,619 A9611 | e 19,611 19,619 | ... (V] IR (V1 (U [ 72 | 11/21/2050.
67190A AA 4 | OAKIG 2021-1 A1 - RMBS.. .. | 03/20/2021. | Paydown 17,423 17,420 0 17,423 0 0 27 | 01/20/2051.
67190A AB 2 | OAKIG 2021-1 A2 - RMBS.. .. | 03/20/2021. | Paydown 0 01/20/2051.
68267B AA 8 |OMFIT 2018-1 A- ABS.... .. | 03/14/2021. | Paydown 244773 03/14/2029.
68268L AA 5 |OMFIT 2015-3 A - ABS .. | 03/18/2021. | Paydown 624,921 11/18/2028.
68286# AA 6 |171 SAWMILLLLC .. 1 03/05/2021. | Paydown..........cccvvuvrinniciicniieiiinniinnins | e | cvenrieenn83, 748 | 183,745 | i W83 TAT | 83,747 07/05/2032.
69346T AA 2 |PFP2019-5A-CDO. .1 01/15/2021. | Paydown 409,684 04/14/2036.
69346T AA 2 |PFP2019-5A-CDO/CMBS .. | 03/16/2021. | Paydown 11,346 04/14/2036.
69346W AA 5 |PFP2019-6 A- CMBS ... | C|01/15/2021. | Paydown 167,051 04/16/2037.
69346W AA 5 [PFP2019-6 A- CMBS........ccoooiiiiiiiiirircicciieeecs C| 03/16/2021. | Paydown.........cccovueriierinniieiiinninniiciins | covvnniennieciinniens | conieennn 32,342 | c00000.32,342 | 131,998 | 32,003 04/16/2037.
693684 AA 0 |PSMC 201 A1 - CMO/RMBS .. | 03/01/2021. | Paydown 966,112 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1- CMO/RMBS..........ccccovvvimmriiiiinrinniis .. 1 03/01/2021. | Paydown.........ccoovvvevinrinnicciienicciieiis | e | 021,065,909 | .......1,065,909 | .......1,087,227 | ........... 1,067,473 10/25/2049.
69375B AA 5 |PSMC 2019-3 A1-CMO/RMBS.........ccccovvvimriiniiirinniinns .. 1 03/01/2021. | PaYdOWN........oovvvririririninsicnieciinnins | e | 000n:2,270,496 | .......2,275,496 | .......2,308,562 | ........... 2,277,635 11/26/2049.
69546T AA 0 |PAID 2020-3 A - ABS .. | 03/15/2021. | Paydown 525,207 525,207 . 525,204 0 3 0 3 0 525,207 | ........ 0 0 0. 1,576 | 05/17/2027.
70469Q AL 3 |PEAKS 1A2R-CDO.... .. | 01/25/2021. | Paydown 21,418 21,418 21,378 0 (V8 I 40 | . 0 40 0 21,418 | ... 0 0 0 88 | 07/25/2030.
70807# AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23. o | 0172712021, | DIFECL......ooveeevecveereveeeeseesses e 9,561,905 | ....... 9,561,905 | ......9,544,048 | ...........8,482,265 | ...............0 | .....9,001 | o0 [ .nn9,001 | 0] 19,561,905 | e 0 05/02/2023.
709599 AV 6 | PENSKE TRUCK LEASING CO LP v | [03/01/2021. | Call @ 100.00.........corvimricrireiinriciins [ | s 5,000,000 | ....... 5,000,000 | ......4,977,150 | ..........4,998,877 | ...cccoccereen0 | 1eriennn 736 | iiiiinnl0 | 736 |0 04,999,613 | e 0 04/01/2021.
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER,......... o [ 03/31/2021. [ DIFECL. ..o 1,333 1,333 | o 1,333 | 1,333 | 0 | 0 | 0 [0 [0 ] 1,333 0 12/31/2031.
72703P AA 1 |PLNT 2018-1 A21-ABS.......ccoevvvrirrrin .. | 03/05/2021. | Paydown 1,125 1,125 | 1,125 | 1125 | 0 ] i (0) | 0 | it (0) | 0 | 1,125 | 0 09/08/2048.
72703P  AC 7 |PLNT 191 A2 - ABS......ccooiiiiiriiinissicsiecisnissis . | 03/05/2021. | Paydown 7,500 7,500 | coooerrenn 7,500 | 7,500 | 0 | 0 | 0 0 | inl0 | 7,500 0 . 12/05/2049.
74042D AA 4 |PRETSL XX A1-CDO .. | 03/22/2021. | Paydown 69,743 69,743 | ...cern.64,207 | oiieinn89,621 | 0 | 122 | 0 | 122 | 0] 89,743 | (VOO I ESPOURRPORSOOON | I OO 107 | 03/22/2038.
74042M  AA 4 |PRETSL 22 A1-CDO....ccoooiviciirisicsiissicciesinisiis C| 03/22/2021. | Paydown 281,348 281,348 | .........265258 | ...........280,118 | ..cccocccnn0 | 1,230 | 0 [ 1,230 | 0] 281,348 | (VN PO | N ISPUOPPOPROOROO | I IO 391 | 09/22/2036.
74334A  AA 7 |PROG 2018-SFR1A-RMBS..............c...... .. [ 03/18/2021. | PaydOWN...........ccvveeicrieriissiisniiens [ e | v 7,990,276 | ....... 7,990,276 | .......7,990,238 | ..........7,985264 | ................0 | 5,012 | 0 ] 5,012 0] 1007,990,276 0 0 65,021 |03/19/2035.
74334A  AB 5 |PROG 2018-SFR1B-RMBS.............cc...... . [ 03/18/2021. | PaYAOWN..........coovooreiicriiereiieniiieniiiens [ ceviieneiieneiineiens | coeo 3,000,000 | ........ 3,000,000 | .......2,999,918 | ..........2,998,025 | .....c.cce.0 | 11,976 | 0] 1,975 | iin0].0023,000,000 e (V] I (V1 0 ... 26,130 | 03/19/2035.
74348T AS 1 |PROSPECT CAPITAL CORP........cccoomviirriiinriinriiinnienns .. [ 03/11/2021. | Tender Offer..........ccccooourvinrieiinmiinniiinns [ e | v 3,270,000 | ....... 3,000,000 | .......2,990,550 | ...........2,993,965 | ....c.ccceee.0 | 1000346 | o0 | 346 |00 002,994,312 | L (V)N IR 5688 | ... 5,688 | ...395,375 | 01/15/2024.
743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS .1 03/01/2021. | Paydown 325,569 325,569 330,027 0 0 325,569 | ........ 0 0 0. 1,592 | 02/25/2050.
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74387L  AC PFMT 2019-1 A2 - CMO/RMBS .. | 03/01/2021. | Paydown 852,318 852,318 | ......... 857,246 | . 856,922 0. (4,604) | .......... 0 0 852,318 | ........ (V8 [FPUROR | I ISPRORORROROON | I INOOO 4,099 | 12/127/2049.
74733V AB 6 |QEP RESOURCES INC .. | 03/24/2021. | Tender Offer...........cccovvvuvnriveiiniiinriinnins | coveeriesiseiiniens | v 1,905,750 1,800,000 | .......... 720,000 | . 720,000 0 [V I 0 [ [ 0] .....720,000 |........ 0 ..152,244 {10/01/2022.
74923G  AC 7 |RALI2007-QA1A3 - RMBS. .. | 03/25/2021. | Paydown 65,874 65,815 51,725 | oo 65,448 | ......ccc...ec.. (V8 I 427 0 0]....05874 /... 0 34 101/25/2037.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS...........ccccoevvmriirrinniinas .101/01/2021. | Paydown 0 (U IR 0 0 0 0 | o (U PPN | I IO 0 | o0 [ 0 0 | 02/26/2051.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS...........c.coovvuriirriiriinnne . 1 03/25/2021. | Paydown ...68,111 ....70,466 0 0 70,663 | ........ 0 f o0 [0 | 310 | 02/26/2051.
749357 AA 7 |RCKT 191 A1 - CMO/RMBS .. | 03/01/2021. | Paydown 1,065,491 | coovvvceeecn0 | (81 | e 0 | oo (B [ 0 1,064,679 | ........ (VN OPOOPPPORPPPON 4 I ISVPOPPPOORPOOOON | I PPN 6,049 | 09/27/2049.
74958W AC 0 |RFMSI2007-SA12A2 - CMO/RMBS.. .. | 03/01/2021. | Paydown 28,421 ....13,081 ...22,676 22,891 | ........ 0 208 | 02/25/2037.
74968Q AA 5 |RBIT 2020-1 A- ABS .. | 01/25/2021. | Paydown . . 130,512 | ... ..130,512 . 130,512 02/25/2030.
74968Q AA 5 |RBIT 2020-1 A- ABS... .. | 03/25/2021. | Paydown 282,493 282,493 | ..........282,493 | . 282,494 0 0 282,493 | ....... (V[P | ISR | I (OO 02/25/2030.
74969B AA 7 |RBIT202A-ABS .| 01/01/2021. | Paydown 255,036 255,036 254,952 | o0 | e84 | 0 0 255,036 | ........ 0 [0 [0 | 05/25/2030.
74969B AA 7 |RBIT202A-ABS .. | 03/01/2021. | Paydown 723,158 722,922 05/25/2030.
751158  AC 3 |RALI2006-QA5 2A1 - CMO/RMBS..........ccccoevvuriinrirciinas .. | 03/01/2021. | Paydown 284,890 | e 87,577 | i 71,260 07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 - RMBS.. .. | 03/25/2021. | Paydown 738,514 05/25/2036.
75156W AD 5 |RAMP 2006-RS4 A4 - RMBS.. .. | 03/25/2021. | Paydown 07/25/2036.
75575 AA 3 |RCMT 2020-FL4 A - CMBS .. | 01/25/2021. | Paydown 02/26/2035.
75575 AA 3 |RCMT 2020-FL4 A - CMBS .. | 03/25/2021. | Paydown 02/26/2035.
75620R  AC 6 |RCTTE 1SN -CDO .. | 01/26/2021. | Bank of America Merrill Lynch.. N 1,315,681 | ..........328,399 | . 328,399 0 10/20/2027.
758075 AC 9 |REDWOOD TRUSTINC......cccooviiiiiiriiniricsiissiicnis .1 01/22/2021. | CREDIT SUISSE SECURITIES 957,500 1,000,000 | .......... 550,000 | .............. 624,431 | oo 0 08/15/2023.
75970N  BE 6 |RAMC 2005-3 AF4 - RMBS .. | 03/01/2021. | Paydown 237,807 237,807 237,807 0 11/25/2035.
76110V QL 5 |RFMS2 2004-HS2 Al6 - RMBS... .. | 03/01/2021. | Paydown 4 06/25/2034.
76110V RX 8 |RFMS22005-HS1 1A4 - RMBS.. .. | 03/01/2021. | Paydown 66,983 09/25/2035.
761118 BU 1 |RALI 2005-QA8 NB2 - CMO/RMBS.... .. 1 03/01/2021. | PaYdOWN........ooovviriiriciieieiinsisnies | e | i 140,483 07/25/2035.
761118 DV 7 |RALI2005-QS12 A8 - CMO/RMBS. .. | 03/25/2021. | Paydown 34,022 08/25/2035.
761118 KH 0 |RALI2005-QS15 2A - CMO/RMBS .. 1 03/01/2021. | PaydOwN.........cvvriiiiiiinnicciisnieciieiis | cevieeiiesieniinins | i 13,826 | ... . 13,826 | ....... 0 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS .. 1 03/01/2021. | PAYAOWN.......ooovviriririciininiisniciisnins | e | e 10,480 | ...ccoovoeee 12,452 | oo 181 | 10,442 | 0] 38 | (VN UURRRNR: IR 0 10,480 | ........ 0 0 02/25/2036.
76111X TF 0 |RFMSI2005-SA1 3A - CMO/RMBS.... .. | 03/01/2021. | Paydown 1,086 1,086 0 0] 1,086 | .o 0 03/25/2035.
76112B HY 9 |RAMP 2005-RS1A16-RMBS.........c.cccocvvrirrinee .. | 03/01/2021. | Paydown 1,087 1,087 | oo 1,084 | 1,084 | 0 | 3| [V U IO 0] 1,087 | 0 11/25/2034.
76112B  JS 0 |RAAC 2005-RP1 M3 - RMBS .. | 03/25/2021. | Paydown 77,659 77,659 0 0] e 77,659 | ..o 0 07/25/2037.
76112B NM 8 |GMACM 2005-AA1 1A1 - CMO/RMBS .. | 03/01/2021. | Paydown cevenneenn 15,629 | 1 17,394 | 15,816 | 16,593 | 0| 36 | [V PR [ IR 0 15,629 | ........ 0 05/18/2035.
76117W AB 5 |RESOLUTE FOREST PRODUCTS INC........ccccovvvicrinns 02/18/2021. | Call @ 100.00..........coovveveiririciiiniiienis | e | v 1,095,000 1,095,000 | ..........552,600 | ..............836,480 | ................0 | ... 11,878 | ........... 0] 11,878 | 0 848,357 | ........ 0 05/15/2023.
76971E  AA 2 |RBIT 20HB1 A1- ABS. .. | 01/25/2021. | Paydown 54 54 | oD | 5 |0 | 0] (V1 POORORPOON | I PR 0 LB 0 0 | 10/25/2050.
76971E  AA 2 |RBIT 20HB1 A1-ABS. «.. | .. | 03/25/2021. | Paydown 325 325 0 0 2325 | . 0 1 {10/25/2050.
77775 BU 4 |ROSENTHAL & ROSENTHAL, INC. - ABS.........ccccooovueene. o [ 01/15/2021. | DIFECE........ooorieririscisssissneisnnis [ ceviisniiinsiisnniins | v 1,000,000 1,000,000 | ....... 1,000,000 | .............. 999,985 | ..o (V8 I 15 | 0 |18 | 0 1,000,000 |........ (VN [OOSR SOOI ) I IO 21,900 |01/15/2025.
784012 AA 4 |SCFET 172 A- ABS .. | 02/22/2021. | Paydown 269,753 269,753 | .......269,711 | .. 269,687 | ....cccoonnnd 0 0 0 269,753 | ........ 0 |0 [0 | 1,512 | 12/20/2023.
784054 AB 4 |SCFET 201 A2-ABS.......coooviirviiirriiinrisneisnsisnsinens . 103/22/2021. | PaydOWN. ... [ e | eeveee 438,287 | .......... 438,287 | ..........438,266 | . 438,273 0 A4 0 14 | 0 438,287 | ........ (VN [FSUUURRUIN ISSUUUSSRSORRN ) I IO 721 | 10/20/2025.
78471D AA 5 |SCLP 161A-ABS .. | 03/25/2021. | Paydown 89,045 89,045 | ............ 89,035 | ..ccocvviirs 89,041 0 4 0 0 89,045 | ........ 0 [0 [0 | 469 | 08/25/2025.
80281L AD 7 |SANTANDER UK GROUP HOLDINGS PLC.. .| €1 01/08/2021. | Maturity @ 100.00..........cccooummveemmiiamnis [ cevvismiiinniiiinni | cvv 7,000,000 7,000,000 | .......6,992,930 | ..........6,999,971 | .....ccoccc.0..0 | i, 29 | s 0 29 [ 0 7,000,000 | ........ 0 ...109,375 | 01/08/2021.
80306A AA 8 |SAPA2018-1A-ABS .| C|03/15/2021. | Paydown 38,193 38,193 0 0 38,193 | ........ 0 253 | 12/15/2040.
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80349B AP 2 |SARAT 2013-1 A2R - CDO.......ccevvrricriinicisriiniiniins .. | 02/26/2021. | PaYAOWN........oocvvvrerciriniinsinnieiinis | e | e 4,000,000 | ....... 4,000,000 | ....... 4,000,000 | ........... 4,000,274 | ..covvvvvnne. 0 e (274) 0 (274) 0] .. 4,000,000 01/22/2030.
81378E AA 1 |SABR2007-BR4 A2A-RMBS..........ccccoovveriimriiciiniicnii .. | 03/25/2021. | Paydown 30,691 30,690 AT | 30,510 | oo 0| o181 | (1 IR 181 | oo (V1 I 30,691 05/26/2037.
81441IN  AC 0 |SNMLT 062 A3 - RMBS .. | 03/01/2021. | Paydown 332,746 332,746 | ..........334,826 332,263 0 0 483 0 332,746 10/25/2036.
81743A AA 7 |SEMT 2019-5 A1 - CMO/RMBS..........cccovvviivinrinriiccii .. 1 03/01/2021. | PaydOWN.........cvviiieririricciiesiiciieiis | ceviveniesiseiinnins | v 3,101,533 | ...... 3,101,533 | ....... 3,155,810 | .cceveuee 3,153,928 | ..ccvvciinn 0 (52,394) | ........... 0] (52,394) | ... 0. 3,101,533 12/27/2049.
81748 AA 3 | SEMT 2019-4 A1 - CMO/RMBS.. .. 1 03/01/2021. | PaYAOWN........oovvvniriririninsinriisiinnies | ceviesiesisiscinnis | v 1,375,468 | ....... 1,375,468 | .......1,404,267 1,376,883 )| )| [ I 1,375,468 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS .. | 03/25/2021. | Paydown 655,587 655,587 | .........671,772 ..656,860 )| .. ) OO | I O 655,587 03/25/2050.
81748M AA 6 | SEMT 2020-1 A1 - CMO/RMBS.. .. 1 03/01/2021. | PaYAOWN........oovvviriciriniinsisniieiinnies | cevvesiiesiisseinni | v 1,631,501 | ....... 1,631,501 | ....... 1,668,975 1,667,623 )| - ) [ | R 1,631,501 02/25/2050.
817743 AA 5 |SPRO 2019-1 A2 - RMBS .. | 01/25/2021. | Paydown 7,963 7,963 8,039 ,024 )| .. )| - 7,963 10/25/2049.
81788Y AA 1 |767LLC .. 1 03/05/2021. | PaYAOWN........oovvvririreiciriinsieniiciinnies | e | e 74,223 | ... 74,223 | ... 74,223 74,223 ) ) 74,223 10/05/2022.
82652K AA 2 |SRFC 171 A-RMBS. .. 1 03/20/2021. | PaYdOWN........oovvriiiriiciirieiinsinnies | v | e 121,207 | oo 121,207 | .o 120,847 120,923 | covicviecnl0 | 284 | 0 [ 284 | 0] 121,207 03/20/2034.
83404 AA 4 |SCLP2017-3A-ABS.. .. | 03/25/2021. | Paydown 65,561 65,561 65,230 65,477 65,561 05/26/2026.
83405R AB 3 |SCLP 2018-1 A2-ABS.... .. 1 03/25/2021. | PaYdOWN........oovviiiiiniciiniciinnisni | e | i 348,686 | ........ 348,686 | .......... 348,625 348,678 | ..oovcvieenn0 | i | iennl0 7 |0 348,686 02/25/2027.
83546D AF 5 |SONIC 2018-1A2-RMBS..........ccccovvuunne. .. | 03/20/2021. | Paydown 3,750 3,750 3,750 . 3,750 02/20/2048.
83546D AL 2 |SONIC CAPITALLLC., SERIES 2020-1 - ABS .. | 03/20/2021. | Paydown 13,750 13,750 13,991 13,986 13,750 01/20/2050.
83546D AM 0 |SONIC CAPITALLLC - ABS .. | 03/20/2021. | Paydown 01/20/2050.
83611M HM 3 | SVHE 2005-B M2 - RMBS .. | 03/01/2021. | Paydown 05/25/2035.
84470P AD 1 |SOUTHSIDE BANCSHARES INC .. | 03/08/2021. | EXCHANGE 11/15/2030.
85022W AP 9 |SCFT 2020-A A-ABS . 1 03/25/2021. | Paydown N I . 496,150 09/26/2037.
85172M AA 2 |SLFT 2015-BA-ABS .. | 03/15/2021. | PaYAOWN........ooovviriririirininsinciieiinnins | e | v 1,370,620 | ....... 1,370,620 | ....... 1,370,834 | .......... 1,370,676 05/15/2028.
85208H AA 1 |SPRTE2017-1 A-ABS... .| C03/15/2021. | Paydown 2,170 2,169 2,161 2,166 12/15/2037.
85208N AA 8 |SPRNTS 2016-1A1-ABS........... .. 1 03/20/2021. | PAYAOWN........oovvvicirrieniinsiniiecininies | ceviveissnissisiniens | aoeniians 312,500 | .......... 312,500 | .......... 312,495 312,524 03/20/2023.
85816B CQ 1 |STCR2015-1 BR-CDO. .. 103/19/2021. | Call @ 100.00........cocovvvereirirriiciieriienis | ceviverieniisiiiniins | v 2,000,000 | ....... 2,000,000 | ....... 2,015,277 05/21/2029.
86206@ AA 7 |STONEHENGE CAPITAL FUND NEVADA Il LLC. .. | 01/31/2021. | Direct 172 172 172 01/31/2026.
86212V AA 2 |STR2016-1A1-ABS .. 1 03/20/2021. | PaydOWN.........covriiiriiinicisnieciieiis | ceviveiiinsieniiniins | s 10,244 | ............ 10,244 | ............ 10,239 | oo 10,241 | 0 | i3 | 0 i3 0] 10,244 |0 |0 ] 0 [ 10/22/2046.
86212V AD 6 |STR2018-1A1-ABS.. .. | 03/20/2021. | Paydown 7,500 7,500 TA98 | e 1,499 |0 ] | 0 1 | 10/20/2048.
86212V AE 4 |STR2018-1A2-ABS.. ... | .. | 03/20/2021. | Paydown 8,125 8,125 8,122 10/20/2048.
863579 C3 0 | SARM 2005-21 6A3 - CMO/RMBS............ccoooomvvnriniirnns .. | 03/01/2021. | Paydown 82,823 82,927 | oo 72,804 | .coiiei82,808 | o0 | 15 | 0 |15 | 11/25/2035.
863579 UL 0 | SARM 2005-15 1A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 5,153 5,210 4,160 07/25/2035.
863579 UU 0 | SARM 2005-15 4A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 26,790 28,644 25,251 | o268, 718 | 0 [ 72 | 26,790 | ........ (V[ 0 | e 0 | e 160 | 07/25/2035.
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS..........cccoocvvnvivriiiciinns .. 1 03/25/2021. | PaydOWN.........cvvriiiniriricieniciiniis | e | v 16,262 | .....cco..c. 16,322 | oo TB47 | 16,194 | 0] 88 | 0 | B8 |0 16,262 | ........ 0 0 0 7 | 08/25/2035.
863579 XR 4 | SARM 2005-18 8A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 57,554 57,629 52,335 57,356 | o0 | 198 | (V1 I 198 | . 0 57,554 | ........ 0 .0 .0 09/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 - CMO/RMBS.. .. | 03/01/2021. | Paydown 37,564 37,657 | oo 31,989 | ... .37,553 0 1 0 37,564 | ... 0 .0 .0 10/25/2035.
863587 AE 1 |SAIL2006-3A5-RMBS.........cccooevviirriinee .. [ 03/25/2021. | PaydOWN...........crvveieiriiirisriiisniiiens [ e | ceveines 188,863 | .......... 188,863 | .......... 152,933 | v 175,657 | coovvvevvreennn0 10013207 | 0 | 13,207 | .o 0| . 188,863 | ........ 0 0 0 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 - RMBS .. | 03/01/2021. | Paydown 9,107 9,107 8,529 ..9,108 (1) 0 9,107 | ....... 0 0 0 08/25/2031.
86359A MG 5 |SASC 2003-AL1APO - RMBS.... ... |.. | 03/01/2021. | Paydown 7,395 7,395 5208 | ... L1368 | 0 | 26 | 0 26 | s (VN IS 7,395 | ... 0 0 0 0 | 04/25/2031.
86359A WT 6 |SASC 2003-AL2 APO - RMBS.........ccocooviimiiiriiininciiniins .. 1 03/01/2021. | PaydOWN........oocvviriviriirinisissiciisiis | e | v 19,1562 | o 19,1562 | .o 14,889 | ..o 19,118 33 (V1 IO 19,152 | ....... 0 0 0 0 |01/25/2031.
86363B AA 3 |SASC 2007-RM1 A1 - CMO/RMBS. .. | 03/25/2021. | Paydown 522,612 522,612 494,384 28,229 0 522,612 | ....... 0 0 0 288 | 05/25/2047.
86934N AA 7 |SCML 2018-SBC7 A - CMBS/CMO. . 103/26/2021. | PaydOWN..........cvvririniiniciecisnisnies | v | i 730,799 | ......... 730,799 732,537 | o0 | e (1738) | 0 | (1,738) | v 0] s 730,799 | ....... 0 | (V1 0. 8,308 | 05/25/2039.
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87166V AG 3 |SYMP XXB2-CDO.....cccosrvririciniincininsissisines o+ [ 02/02/2021. | VAFIOUS........ovveeriecieiciiciisiisnississisnnies | cevvesissisisisnnis | conie 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 0 0 0 0 0] ... 1,500,000 01/16/2032.
87268R AA 2 |TFINS 192 A1-CDO .. | 03/01/2021. | Paydown 33,251 33,251 33,251 .33,251 0| o0 | (V18 IR (V1 IR (V1 I 33,251 02/28/2039.
87342R  AB 0 |BELL 2016-1 A22- RMBS.......ccccoovvriiirininnicieinnns .. | 02/25/2021. | Paydown 3,750 3,750 3,826 0 0 (37) 0 3,750 05/25/2046.
87342R  AC 8 |BELL 2016-1 A23 - RMBS.......ccocoevviiiniinriccniicicieas .. | 02/25/2021. | Paydown 5,500 5,500 5,500 0 | o3 | 0 3 0 5,500 05/25/2046.
87342R  AF 1 |BELL181A22-RMBS........cccccoovimrriiirininrienieens .. | 02/25/2021. | Paydown 5,000 5,000 5,000 .0 0 1) 0 5,000 11/25/2048.
881561 GQ 1 |TMTS 0415AL A1-RMBS.......cccooocvvviis .. [ 03/01/2021. | PaydOWN. ... [ eevinnsinnsinnniies | eevienees 366,825 | ......... 366,825 | ......... 359,947 0 | covvveerene(7) | e (V1 R (] s (V) IO 366,825 07/25/2034.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS.........cccovvcmriiririniirinninns .. | 03/25/2021. | PaYAOWN........oovvvriricicirinsissicirienis | e | e 75483 | ............ 75483 | ........... 64,431 0 75,483 01/25/2038.
88159T AA 8 |TES2017-2A-ABS .. | .1 02/20/2021. | Paydown 31,039 31,039 31,037 0 .31,039 02/20/2048.
885220 KW 2 | TMST 2006-2 A2B - CMO/RMBS...........coovvrviriinniniinns .. | 03/25/2021. | Paydown 35,234 35,234 33,772 0 . 035,234 04/25/2036.
89412K AA 8 |TRAP XIA1-CDO o | 0171172021, | PaydOwN........oovviiiririricciissieciiniis | cevvieeiesissiinnins | v 2,330,727 | ....... 2,330,727 | ...... 2,205,450 | ..........2,329,875 | ..o | 1852 | (1 IR 852 | ..o 0] ... 2,330,727 10/10/2041.
89412R AB 1 |TRAP5A1B-CDO. .. | 01/15/2021. | Paydown 38,525 38,526 31,109 ...349 0 349 0 38,525 07/15/2034.
89413A AA 9 |TRAPIXA1-CDO o | 0172712021, | PaYAOWN......cooniiiiiiiciiciciinnisnis | e | i 912,548 | ........912,548 | ......... 821,863 813,772 | ... L0 | 98,776 | .......... 0 | 98,776 | ...ccvouvee. 0] o 912,548 | ........ (V] IO (U1 N 0. 1,274 | 01/27/2040.
89656F AA 4 |TRL2012-1A1-ABS .. | 03/15/2021. | Paydown ..679,300 ..665,944 672,377 0 6,923 679,300 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS .. | 03/15/2021. | Paydown 16,109 .16,068 .15,993 .0 .16,109 07/15/2043.
89657A AC 0 |TRL2020-1 A-ABS.......ccooomiirriecicisnissicsiecsnnininas .. | 03/17/2021. | Paydown 56,690 56,677 56,677 0 56,690 06/17/2048.
89657B AA 2 |TRL191A1-ABS .. | 03/17/2021. | Paydown 22,574 22,563 22,564 0 22,574 04/17/2049.
89657B AB 0 |TRL2019-2A1-ABS .. | 03/17/2021. | Paydown 72,293 72,294 0 10/18/2049.
89690E AF 4 |TRMF 2017-1 A1-ABS......ccooiiiirinriiciicisssiinsisnis .. | 03/15/2021. | Paydown ceren. 483,835 ..487,558 0 08/15/2047.
89708B AA 1 |TROPC5AL1-CDO .| €1 01/15/2021. | PaYdOWN.........orvvrririnrinniciscinninies | v | 91,812 | 10000.291,812 | e 259,852 291,611 0 07/15/2036.
89822P AA 1 |TFINS 201 A1-CDO .| 01/15/2021. | Paydown 25,781 25,781 25,781 .25,781 0 25,781 04/16/2040.
90352W AA 2 |STEAM 2018-1A1-RMBS........cccoovvviirins .. | 02/25/2021. | PaYAOWN........oovvirirrirrininsisniisiinnies | cevvesieninsiinni | v 2,008,181 | ....... 1,956,410 | ....... 1,956,408 | ...........1,956,431 0] ... 2,008,181 04/27/2048.
90352W AB 0 |STEAM 2018-1 A2 - ABS .. | 02/25/2021. | PaydOown.........coovriiiriirinniiciienieciisiis | cevieeiesissiiniins | v 2,142,591 | ... 2,000,000 | ....... 1,999,929 | ........... 1,999,977 | o0 |.142,614 | 0] 142,614 | 0| 2,142,591 04/27/2048.
90352W AD 6 |STEAM 2021-1A-RMBS .. | 03/28/2021. | Paydown 34,534 34,534 34,533 0 0 .34,534 02/28/2051.
909319 AA 3 |UNITED AIRLINES PASS THROUGH TRUST 2013......... .. | 02/15/2021. | Paydown 24,923 24,923 24,923 | .o 24931 | i, 0 24,923 02/15/2027.
91832Y AA 6 |VMC 2018-FL2 A- CDO/CMBS...........cccoommrimmirniinrinninns .. | 03/17/2021. | Paydown . 771,142 0 10/15/2035.
92257A AB 0 |VCC 2018-1 A- CMBS .. | 03/01/2021. | Paydown [ . v 157,642 | 758,275 | ..ccovvines 0 X 04/27/2048.
92257C AA 8 |VCC 2019-1 A-CMBS .. 1 03/01/2021. | PAYAOWN........oovrvvicirriniiniiniecininies | v | s 116,580 | .......... 116,580 | .......... 116,554 116,283 0 297 | . 0 | s 297 | o 0| 116,580 03/25/2049.
92259L AB 4 |VCC 201 AFX - CMBS. .| 01/01/2021. | Paydown 110,112 110,112 110,111 110,106 0 6 0 6 0 110,112 02/25/2050.
92250L AB 4 |VCC 201 AFX - CMBS. ... | .. [ 03/01/2021. | Paydown ..168,757 168,757 | ..........168,756 | . 168,748 0 L (U 9 | 0 168,757 02/25/2050.
92922F 3N 6 |WAMU 2005-AR12 1A8 - CMO/RMBS...........cccooevvricrinnc .. | 03/01/2021. | Paydown 50,209 50,209 | ..cooovvenn: 47,620 | ..coovvciins 50,125 0 85 0 85 (V1 IO 50,209 10/25/2035.
92925C CC 4 |WAMU 2006-AR1 1AA - CMO/RMBS. .. | 03/01/2021. | Paydown .16,836 .16,836 11,282 A6,732 | 0 | 104 | (V1 I 104 | . 0 .16,836 01/25/2046.
92990G AG 8 | WAMU 2007-HY5 2A5 - CMO/RMBS.. ... |.. [ 03/01/2021. | Paydown 12,805 18,660 | ...........14,454 12,740 . 0 65 0 12,805 05/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 - CMO/RMBS..........cccoovvmmriinnnens .. | 03/01/2021. | Paydown 38,597 | oo 44,036 | ............ 41,699 | .............38,558 | ..occoriiinn (V8 I 39 | 0 39 0 38,597 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 - CMO/RMBS.. .. 1 03/01/2021. | PaydOWN.........cvviriiiriciniciieniciinnis | e | i 42,616 | ............ 43,115 | . 38,419 0 92 0 92 0 | e 42,616 11/25/2036.
93363N  AB 1 |WAMU 2006-AR12 1A2 - CMO/RMBS ... .. 03/01/2021. | Paydown 23,060 25,673 24,269 0 62 | e 0 62 0 23,060 | ........ 0 0 0 93 | 10/25/2036.
93364F AC 5 |WAMU 2007-HY7 2A1 - CMO/RMBS............cccvvvvvircrirnnes .. | 03/01/2021. | Paydown 94,383 95,120 | ...coouce. 80,676 | ... 94,281 | i 0| oo 102 0 102 0| e 94,383 | ........ (V] I (V1 0 | e 402 | 07/25/2037.
93934N AR 6 |WMALT 2006-5 2C2 - CMO/RMBS. .. | 03/25/2021. | Paydown 5,646 7482 | o0 | 5,573 | 0| 73| 0 73 0 5,646 | ... 0 0 0 8 | 07/25/2036.
94353W AA 3 |WAAV 171 A-ABS . 103/15/2021. | PaydOwn.........cooriviririininiineiiniinnis | e | v 13,926 | ...cccooee. 13,926 0 (0) 0 | oo 13,926 | ........ (VI [ (U AN 0 | 111 | 11/15/2042.
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94945P  AA 3 |WLKRG 2017-AA-RMBS.........cccooiiriiriiniinriniininiis .. 1 03/15/2021. | PaYAOWN........ooovviciririniiniecsnsinies | cevivnisssisssiiiniens | e 212,623 | ......... 212,523 212,316 0 207 (V) I 212,523 | ....... 0 0 0 933 | 06/15/2033.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS .. | 03/01/2021. | Paydown 2,221,107 2,221,107 | .......2,260,670 | ........... 2,223,269 | ..o 0] .c(2,163) | ovvrecn0 | (2,163) 0] 2,221,107 | ........ 0 .0 09/27/2049.
95002K AA 1 |WFMBS 201 A1- CMO/RMBS.... .. | 03/25/2021. | PAYAOWN........ooorvririciniinsiniiecinninnies | cevivnissnisiiniins | o 876,045 | .......... 876,045 877,131 0 | .ci(1,086) | coovvecin0 | (1,086) | ...occce0 | e 876,045 | ........ 0 .0 12/27/2049.
95058X AC 2 |WEN 2015-1 A23 - RMBS........ccoooiorriiemeiiereieceienniis .. | 03/15/2021. | Paydown 3,125 3125 | ............3,029 | ....... 3,068 0 57 0 3,125 | ........ 0 0 06/15/2045.
95058X AE 8 |WEN 2018-1 A22 - RMBS... .. | 03/15/2021. | Paydown 5,000 5,000 ..4,822 0 178 0 5,000 | ........ 0 0 03/16/2048.
95058X AG 3 |WEN 2019-1 A21- RMBS... .. | 03/15/2021. | Paydown 7,500 7,500 ..7,500 06/15/2049.
95168W AR 8 |WSTC 2014-2 ABR - CDO. .. | 01/16/2021. | PAYAOWN.......ooovviciciiinsieniecincinies | ceviveisssissiiniins | cevniian 214,200 | .......... 214,200 | .... . 214,212 01/16/2027.
95763P AJ 0 |WESTERN ALLIANCE BANK.. .. | 10/15/2020. | Call @ 100.00... 0 0 . 0 07/15/2025.
96033D AA 8 |[WESTR171A-RMBS ... | .- 03/01/2021. | Paydown 157,266 12/20/2030.
96033W AA 6 |[WESTR181A-RMBS.... v |1 03/01/2021. | PaydOown.........covviciiniinrincicciisnieeiis | eeivniienieniiniens | e 90,774 | 1000 90,774 | 90,615 | 90,614 12/20/2031.
96033W AB 4 |WESTR 181B-RMBS .. | 03/01/2021. | Paydown . 135,811 12/20/2031.
96034L AA 9 |WESTR201A-RMBS.... wee |1 03/01/2021. | Paydown.........ccovviieiirinniccisnieciiinnis | e | e 216,047 | 100 216,047 | L. 215,763 | il 215,920 03/20/2034.
97064E AA 6 |WESTF 2018-AA - ABS .. | 03/15/2021. | Paydown 22,391 09/15/2043.
97064F AA 3 |WESTF 2020-A A - ABS .. | 03/15/2021. | Paydown .58,321 03/15/2045.
974153  AA 6 |WING 18AA2-RMBS........cccovvvirirrinriiniinciciniinniins .. | 01/01/2021. | Paydown 0 12/05/2048.
98886Y AS 7 |ZAIS22A2R-CDO .. | 01/25/2021. | Paydown 07/27/2026.
98944P AB 3 |ZCAP2018-1A-ABS..... .1 03/15/2021. | Paydown 10/15/2038.
G3427*  AA 0 | GCPF LOAN FUNDING D GP, LTD C|01/21/2021. | AFG Redemption............... 10/11/2029.
G7256K AB 0 [PROP 2017-1 A-ABS......ccooiimiinmiinniinnissiisiisnisninnees .. | 03/01/2021. | Paydown 03/15/2042.
3899999. Total - Bonds - Industrial and Miscellaneous: ....223,608,885 |....223,598,454 | ....218,244,840 XXX
Bonds - Unaffilited Bank Loans
00216C AD 5 |AQ Sunshine, Inc./Term Loan 3/19 .. | 03/31/2021. | Direct. 958 958 941 04/15/2025.
00216C AE 3 |AQ SUNSHINE, INC. - DELAYED DRAW TERM LO. .. | 01/29/2021. | Direct 36,334 36,334 36,334 04/15/2025.
00228* 4 | AMERICAN TECHNOLOGIES LLC - TERM LOAN.... .. | 03/31/2021. | Direct. 1,856 1,856 1,856 07/31/2026.
00452# AA 7 |Accommodations Plus Technologies LLC/Ter. .. | 03/31/2021. | Direct. 4,227 4,227 4,227 05/11/2024.
00797* 5 | Aero Operating LLC/Term Loan 1/20 <o | .. | 01/04/2021. | Direct S 371 371 371 02/07/2026.
00797* AB 3 |Aero Operating LLC/Delayed Draw Term Loa............c.cc.... o | 01/04/2021. [ DIFECE.......eevrieieereicrirercree e 106 106 106 02/07/2026.
00843@ AA 7 |AffiniPay Midco, LLC/Term Loan 2/20 .. | 01/04/2021. | Direct. 628 628 628 03/02/2026.
01370# AA 4 |Alcami Corporation/First Lien Term Loan ....| .. | 03/31/2021. | Direct rerees 1,172 1,172 1,140 | ... 07/14/2025.
03979 AA 9 |RTISUIGICAL.......ccovuriiiiiriiriciecc s .. | 03/31/2021. | DIFECt........oourieiicieiicncsssiissis 2,589 2,589 2,589 | ....... 2,589 07/20/2026.
04685Y AK 5 |Athenahealth, Inc./First Lien Term Loan .. 1 01/07/2021. | DIRECT......cooiieiinrinieienisrineiiissinsiines | covvinessssinsiineiins | coveiiens 301,548 | .......... 301,037 | .......... 268,282 | . 272,829 02/11/2026.
05365@ AA 4 |Avetta, LLC/Term Loan 4/18 o o+ | 03/31/2021. | DIFECL......oovveeveereereereeeeeeressies e 1,752 1,752 17 | i 1,737 13 2 0 15 0 | o 1,752 | i 0 0 0 27 | 04/10/2024.
05365@ AD 8 |Avetta, LLC/Second Amendment Tranche BT.................. .. [ 03/31/2021. [ DiFECE........oooorveriiricseescneees 1,355 1,355 1,330 | oo 1,346 | oo 8 | s T (VN IR 10 | 0] 1,355 | 0 0 0 21| 04/10/2024.
05464# AA 2 | Axiom Merger Sub Inc./Facility B Term Lo..........cccoccuuuuce. .. | 03/31/2021. | Direct 1,172 1,172 1,130 10 1 0 12 0| oo 1172 | 0 0 0 1| 04/08/2026.
06683@ AA 7 |BANYAN SOFTWARE HOLDINGS, LLC - TERM LOA...... .. | 03/31/2021. | Direct ceerees 350 350 350 | ... 2350 | oo, (1N I [ E— (01 (I 0| overrennn350 | oo 0 0 0 8 | 10/30/2026.
07384D  AC 6 [Belk INC..oucoouiicicccs .. 102/01/2021. |NO BROKER.........oosvviriinriniiniiininiins | e | v 1,213,084 | ....... 3,465,955 | ...... 1,515,297 | ........... 1,209,376 | ...... 305,922 | ..........c.. (U I 0. 305,922 | ............. 0] ... 1,515,297 | ... 0 ]...(302,213) | ...... (302,213)| .....53,458 | 07/31/2025.
07386* AA 7 |Bearcat Buyer, Inc./First Lien Term Loan.... .. | 03/31/2021. | Direct 1,779 1,779 1,730 1,767 | v 10 | o 2 | (V) IR 12 0 LATT9 0 0 0 23 | 07/09/2026.
07386* AB 5 |Bearcat Buyer, Inc./First Lien Delayed D.... wo | .| 03/31/2021. | Direct s 616 616 616 | ... .616 0 0 0 0 0] 816 | 0 0 0 5 | 07/09/2026.
07386* AD 1 |Bearcat Buyer, Inc./2019 Incremental Fir..............cccccooouuue. .. [ 03/31/2021. | DfEC.......oooorvericriseesnrens 293 293 287 | oo 292 | s T [V [ (V8 IR 2 | s 0] 293 | 0 0 0 4 |07/09/2026.
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09523@ AA 5 |Blue Angel Buyer 1, LLC/First Amendment..............c..cc.c... <. [ 03/31/2021. [ DIFECE.......ooooveercrecevceeieceeceeens 144 144 144 1 0 0 1 0 | oo 144 | 0 0 0 2 |01/02/2026.
09523C AC 6 |BLUE ANGEL BUYER1LLC .. | 03/31/2021. | Direct 37 37 | s 37 0 0 [ oo (U O (VI 0 IO YA O 0 0 0 0 |01/02/2026.
09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18. w... | .| 03/31/2021. | Direct 262 262 258 0 0 0 0 0 262 | ........ 0 0 0 3 |01/02/2026.
10483* AA 3 |Bragg Live Food Products LLC/Term Loan 3...........ccc..ue. - [01/01/2021. | AUSIMEN........ovovvvecrireiieceieciiienies [ e | e 1,299,335 1,299,335 | ....... 1,257,931 | 001,272,933 | (U S (V) ] — (VN R (V) [— 0 ... 1,272,911 | ... 0 .. 26,424 | ......... 26,424 | .............. 0 |12/28/2025.
10483* AC 9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN...... .. | 03/31/2021. | Direct 3,443 3,443 3,443 0 0 0 0 0 3,443 | ... 0 0 0 63 | 12/28/2025.
127024 AA 0 |BakeMark Holdings, Inc./Term Loan 08/17.........ccccouueevnnee .. | 03/31/2021. | Direct 2,042 2,042 1,981 32 KT — 0 35 0 2,042 | ... 0 0 0 32 | 08/14/2023.
12721# AA 7 |CVP Holdco, Inc./Delayed Draw Term Loan .. | 03/31/2021. | Direct 297 297 297 0 0 0 5 | 10/31/2025.
12721# AB 5 |CVP Holdco, Inc./Term Loan 10/19. .. | 03/31/2021. | Direct: 629 629 629 .0 .0 .0 . 10/31/2025.
15644G  B* 4 |CENTRIC BRANDS INC. - REVOLVING LOAN (FI .. [02/01/2021. | AdUSIMENL........ooooeiviririeceieriienies [ e | e 13,387 | oo (U A 0 0 0 0 0 | 10/09/2024.
185124 AC 3 |Clearwater Analytics, LLC/Fourth Amendme.. .. | 03/31/2021. | Direct 95 95 | oo 95 0 0 2 |10/31/2025.
18512# AD 1 |Clearwater Analytics, LLC/Third Amendmen... .. | 03/31/2021. | Direct 537 537 524 0 0 10/31/2025.
18512# AE 9 |CLEARWATER ANALYTICS, LLC - INCREMENTAL. .. | 03/31/2021. | Direct. 867 867 867 .0 .0 . 10/31/2025.
20602 AA 8 |CGP Buyer LLC/Term Loan 7/19 .. | 03/31/2021. | Direct 1,614 1,614 1,579 0 0 20 | 08/20/2025.
20602* AB 6 |Concert Golf Partners Holdco LLC/Delayed. .. | 03/31/2021. | Direct. 188 188 188 0 0 2 | 08/20/2025.
21257@ AC 8 |Convey Health Solutions, Inc./Term Loan... .. | 03/31/2021. | Direct 1,345 1,345 1,345 0 0 27 | 09/04/2026.
21257@ AE 4 |Convey Health Solutions, Inc./2020 Incre .. | 03/31/2021. | Direct 157 157 157 0 0 7 | 09/04/2026.
21257@ AF 1 |CONVEY HEALTH SOLUTIONS, INC. - 2021 INC. .. | 03/31/2021. | Direct 188 188 188 0 0 0 4 | 09/04/2026.
22526@ AA 5 |Creation Holdings Inc./Term Loan 8/19 .. | 03/31/2021. | Direct. 674 674 658 | ..o 674 | o0 | e | 0 i L0 | 874 | 0 [ 0 [ e (U I 11 | 08/15/2025.
22526@ AB 3 |Creation Holdings Inc./Delayed Draw Term.... .. | 03/31/2021. | Direct. 126 126 126 | o 126 0 0 2 | 08/15/2025.
23361 AA 3 |DRB Holdings, LLC/Initial Term Loan 10/1.. .. | 03/31/2021. | Direct. 3,125 3,125 3,047 3,080 0 0 51 | 10/06/2023.
23361 AB 1 |DRBHOLDINGS, LLC - TERM LOAN ... | .. | 03/31/2021. | Direct 677 677 877 | o 677 10/06/2023.
23363# AB 5 |DRS Holdings Ill, Inc./Term Loan 11/19........ccccouvvvennnnenn. o+ [ 03/31/2021. [ DIFECE.......oeoevercreeecei e 572 572 | oo BT2 | s 572 11/01/2025.
24702N  BE 9 |Term Loan B: Dell Intl .. | 02/18/2021. | DIRECT 391,980 391,980 380,376 09/19/2025.
25403# AN 6 |DILIGENT CORPORATION (FKA DIAMOND MERGER... |.. | 03/31/2021. | DIF€Ct........coovveurrrerrrrirrrrirreriscesiieseiis 2,350 2,350 | cooernnn2,350 | ... 2,291 08/04/2025.
26887@ AA 9 |EP WEALTHADVISORS, LLC - TERM LOAN.................. .. | 03/31/2021. | Direct 425 425 425 0 0 7 | 09/04/2026.
26887@ AB 7 |EP WEALTH ADVISORS, LLC - DELAYED DRAW T........ .. | 03/31/2021. | Direct 102 102 102 . 0 0 3 | 09/04/2026.
28619 AA 2 |ELEMICA PARENT, INC. - DELAYED DRAW TERM........ .. [ 03/31/2021. [ DFECE........ooooriericricreccrens 197 197 197 | 197 0 0 3 | 09/18/2025.
28619 AB 0 |Elemica Parent, Inc./Term Loan 9/19 .. | 03/31/2021. | Direct: 1,020 1,020 | o995 | 1,014 | B | i | 0 T 0] 1,020 | 0 [ (U IO (U I 18 | 09/18/2025.
28619 AC 8 |ELEMICA PARENT, INC. - AMENDMENTNO. 1 T........... | .. | 03/31/2021. | Direct 111 111 0 0 2 | 09/18/2025.
28622@ AB 3 |ELEVATION SERVICES PARENT HOLDINGS, LLC........ o [ 03/31/2021. [ DIFECL. ..o 190 190 0 0 0 | 12/18/2026.
29427*  AA 2 | Goldcup 17308 AB/USD Term Loan 10/18.........ccccovevvunee .. | 03/31/2021. | Direct. 1,224 1,224 0 0 20 | 10/09/2024.
29668# AA 6 |ESSENTIAL SERVICES HOLDING CORPORATION -...... .. | 03/31/2021. | Direct: 2,183 2,183 0 0 38 | 11/16/2026.
29668# AB 4 |ESSENTIAL SERVICES HOLDING CORPORATION -..... 1. [ 03/31/2021. [ DIfECL.......cvvvovevsiesevesseeeenn 411 411 0 0 7 | 11/16/2026.
30282# AA 0 |FWR Holding Corporation/Initial Term Loa.. .. | 03/26/2021. | Direct. 1,676 1,676 0 0 34 | 08/21/2023.
30282# AB 8 | FWR Holding Corporation/Initial Delayed.... v | .. | 03/26/2021. | Direct 222 222 . 0 0 5 108/21/2023.
30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter.................... .. [ 03/26/2021. [ DfEC..........oorverereerriererieceiieeceeceeens 347 347 347 | s 346 0 0 7 | 08/21/2023.
30282# AD 4 |FWR Holding Corporation/New Delayed Draw.... .. | 03/26/2021. | Direct 206 206 206 0 0 4 |08/21/2023.
30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter . | 03/26/2021. | Direct 206 206 206 0 0 4 |08/21/2023.
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302824 AH 5 |FWR Holding Corporation/Delayed Draw Ter.................... .| 03/26/2021. [ DIFECE.......eereeeerereicrereiceseie e 275 275 275 0 08/21/2023.
30282# AJ 1 |FWR Holding Corporation/Second Amendment.. .. | 03/26/2021. | Direct 725 725 725 .0 08/21/2023.
35041@ AA 3 |Foundation Risk Partners, Corp./Term Loa ....| .. | 03/31/2021. | Direct 855 855 833 .0 11/10/2023.
35041@ AB 1 |Foundation Risk Partners, Corp./First Am..........ccccocccuunueee .. | 03/31/2021. | DIrECt........ooueiiiciieicircssiienis 458 458 449 0 11/10/2023.
35041@ AC 9 |Foundation Risk Partners, Corp./First Am... .. | 03/31/2021. | Direct 635 635 631 0 11/10/2023.
35041@ AD 7 |Foundation Risk Partners, Corp./Second A. .. | 03/31/2021. | Direct. 2,379 2,379 2,346 0 11/10/2023.
35041@ AG 0 |Foundation Risk Partners, Corp./Third Am.. .. | 03/31/2021. | Direct 443 443 443 0 11/10/2023.
35921# AA 6 |Frontline Technologies Intermediate Hold .. | 03/31/2021. | Direct 4,160 4,160 4,020 .0 09/18/2023.
35921@ AC 4 |Frontline Technologies Intermediate Hold... .. | 03/31/2021. | Direct. 512 512 0 09/18/2023.
36147@ AA 4 | GB Auto Service, Inc./First Amendment De.... .1 02/01/2021. | Adjustment............ccccveenee 27 27 0 10/19/2024.
36147@ AA 4 | GB Auto Service, Inc./First Amendment De .. | 03/31/2021. | Direct. 30 30 0 10/19/2024.
36221@ AA 3 |GPM Investments, LLC/Term Loan 2/20 oo | .- | 03/31/2021. | Direct 827 827 | o827 | o827 | 0 | 0 | 0 [0 0 [ 827 | 0 [ 0 03/01/2027.
36221@ AB 1 |GPM INVESTMENTS, LLC - DELAYED DRAW TERM..... o+ | 03/31/20271. | DIFECL......ooveoveecveereeeeereeseessieessiesieees 322 322 0 0 5 | 03/01/2027.
36255# AB 8 |GSO Facility TL L+200 10/11/2023. .. | 01/06/2021. | Adjustment..... ..(1,666,667) | ......(1,666,667) | .....(1,662,500) 0 0 0 | 10/11/2023.
36255# AB 8 | GSO Facility TL L+200 10/11/2023 oo | 01/06/2021. | DIFECE........vvereerererirerirecereeiseieeesnsrinens | cereeriesesnensnnins | ovveene 1,666,667 | ....... 1,666,667 | ....... 1,662,500 ...1,666,654 0 0 0 | 10/11/2023.
39341# AA 0 |Green Street Parent, LLC and Green Stree .. | 03/31/2021. | Direct 5,000 5,000 4,900 | oo 977 | 19 |3 | 0 23 [0 [ 5,000 | 0 | (V1 N (U I 69 | 08/27/2026.
40348# AA 1 |GUTTERBUYERINC. .. | 03/31/2021. | Direct 1,081 1,081 1,065 0 0 35 | 03/06/2025.
40406# AD 4 |HAI Acquisition Corporation/Term Loan 10. .. | 03/31/2021. | Direct 3,125 3,125 3,046 0 0 53 | 11/01/2024.
41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17.... .. | 03/31/2021. | Direct 2,467 2,467 2,417 0 0 0 | 10/14/2024.
41781@ AB 3 |Harvey Tool Company, LLC/Delayed Term Lo .. | 03/31/2021. | Direct 614 614 614 0 0 0 | 10/14/2024.
41902@ AA 9 |Sigma Electric Manufacturing Corporation .. | 03/31/2021. | Direct. 1,733 1,733 1,698 0 0 31 110/31/2023.
41902@ AB 7 |Sigma Electric Manufacturing Corporation 1| 03/31/2021. [ DIFECL........vvecerereeiereresieieeeeisesesieniens | eeerieeisnseiiesienns | evvenieeieneesnB3T | eviveririieneeB37 | 831 | 835 | 2 | e 0 |2 |0 | e B837 |0 [ 0 | v 0 | 12 | 10/31/2023.
44903L  AD 1 |Hygiena Borrower LLC/First Amendment Inc.. .. | 03/16/2021. | Direct 02/28/2023.
44961*  AB 1 |Implus Footcare, LLC/Initial Term Loan 0 .. | 03/31/2021. | Direct 04/30/2024.
45004K  AC 0 |IRIHoldings, Inc./Term Loan 11/18 .. | 03/31/2021. | Direct 12/01/2025.
45259# AA 7 |IMPACT SALES TL L+650 06/27/2023 MD. . | 03/31/2021. | Direct 06/27/2023.
45321*  AA 5 |Implus Footcare, LLC/Spenco Incremental...........c..ccovuneene .1 03/31/2021. [ DIFECE.......eereieeeicreercree e 04/30/2024.
45763F AN 8 |Inmar, Inc./Initial Term Loan (First Lie .. | 03/31/2021. | Direct 05/01/2024.
46126# AA 6 |IntraPac International LLC/U.S. Term Loa.. .| 03/31/2021. | Direct 01/11/2026.
48234K  AC 6 |TermLoan B : K&N ENginEering...........ccoeeeeereeemerineennes o+ | 03/31/2021. | DIFECE.......ovvereeeieerierireeiseesseeeriesinees 0 0 37 | 10/20/2023.
48240@ AA 5 |K2Insurance Services, LLC/Term Loan 7/1.... .. | 03/31/2021. | Direct 0 0 60 |07/01/2024.
48240@ AB 3 |K2Insurance Services, LLC/Delayed Draw.... ... |..103/31/2021. | Direct 0 0 21 107/01/2024.
48773# AA 8 |Kellermeyer Bergensons Services, LLC/Ter........cocvvvvnne. 1.1 03/31/2021. [ DIFECL. .....vovveirerrrrcierisiseisesisisssieienns 0 0 6 | 11/07/2026.
48773# AB 6 |Kellermeyer Bergensons Services, LLC/202 .. 1 03/31/2021. | Direct 0 0 1 111/07/2026.
48773# AC 4 |KELLERMEYER BERGENSONS SERVICES, LLC - .| 03/31/2021. | Direct AT 1T | 0 | v [V I (V1 IR (V1 IS 0 AT 0 0 0 1 | 11/07/2026.
48881# AB 5 |Kene Acquisition, Inc./Term Loan 8/19.........ccccevvrvnrerenns o1 03/31/2021. | DIFECE.......oveeeeeereeee e 1,027 1,027 1,001 | e 1,026 0 1 0 1 (V1 IO 1,027 | ........ (VI IO (V1 (1 I 13 | 08/10/2026.
48881# AC 3 |Kene Acquisition, Inc./Delayed Draw Term. .. | 03/31/2021. | Direct 171 171 171 | e 170 | L [ [V IO (01 I [ 0 [ e 171 | 0 0 0 2 | 08/10/2026.
50541# AA 5 |Laboratories Bidco LLC/Term Loan 9/19 .| 03/31/2021. | Direct 383 383 383 0 0 0 0 0] 383 | s 0 0 0 7 | 06/25/2024.
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50541# AB 3 |Laboratories Bidco LLC/Second Amendment.................... .. | 03/31/2021. | DIFECL........oooiiciececescisiniis 60 60 0 0 1| 06/25/2024.
50541# AC 1 |LABORATORIES BIDCO LLC - THIRD AMENDMENT..... . | 03/31/2021. | Direct 390 390 0 0 8 | 06/25/2024.
56371* AU 9 |MRI Software LLC/Term Loan 2/20...........ccccccovvvirnrunnne. .. | 03/31/2021. | Direct 572 572 0 0 9 | 02/10/2026.
55371* AY 1 |MRISOFTWARE LLC - SECOND AMENMENT TERM..... | .. | 03/31/2021. | Dir€Ct..........ccoomurriommrimriririiniicniisniies 18 18 0 0 1 {02/10/2026.
55418% AA 4 |Mac Lean-Fogg Company/Term Loan 12/18 .. | 03/31/2021. | Direct. 1,400 1,400 0 0 20 | 12/22/2025.
55418# AB 2 |Mac Lean-Fogg Company/Delayed Draw Term.. .. | 03/31/2021. | Direct 98 98 0 0 2 | 12/22/2025.
57810J AC 2 |Amynta Agency Borrower Inc./Incremental .. | 03/31/2021. | Direct. 789 789 0 0 9 | 02/28/2025.
59509# AA 6 |Micromeritics Instrument Corp./Term Loan. .. | 03/31/2021. | Direct 329 329 0 0 5 112/18/2025.
60367* AA 9 |Ministry Brands, LLC/Delayed Draw Term L... .. | 03/31/2021. | Direct 2,023 2,023 0 0 34 112/02/2022.
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo .. | 03/31/2021. | Direct 230 230 0 0 4 112/02/2022.
60367* AD 3 |Ministry Brands, LLC/Delayed Draw Term L... .. | 03/31/2021. | Direct 44 44 0 0 1 (12/02/2022.
60937@ AA 8 |MONICA HOLDCO (US), INC. - TERM LOAN .. | 03/31/2021. | Direct 1,319 1,319 | o 1319 |0 | 0 | 0 | 0 [0 [0 1,319 |0 [ (U1 N (U I 68 | 01/07/2028.
62900 AB 7 |NCWS INTERMEDIATE, INC. - CLOSING DATET... .. | 03/31/2021. | Direct 241 241 0 0 5 | 12/29/2026.
62929% AA 2 |NM GRC Holdco, LLC/Term Loan 1/18... .. | 03/31/2021. | Direct 2,409 2,409 0 0 32 | 02/09/2024.
62929% AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa. .. | 03/31/2021. | Direct 670 670 02/09/2024.
62931*  AA 2 |NMC Skincare Intermediate Holdings I, L.. .. | 03/31/2021. | Direct 488 488 476 10/31/2024.
62931 AC 8 |NMC Skincare Intermediate Holdings |1, L.. .. | 03/31/2021. | Direct 162 162 162 10/31/2024.
62976# AE 6 |NSM Insurance Group, LLC/Dollar Term Loa. .. | 03/31/2021. | Direct. 3,458 3,458 3,458 05/11/2026.
64027* AA 3 |NELIPAKHOLDINGS US TL L+425 07/02/2026.... .. | 03/31/2021. | Direct 1,048 1,048 1,027 07/02/2026.
64027* AB 1 |NELIPAKHOLDING INC TL L+425 07/02/2026.. .. | 03/31/2021. | Direct 156 156 153 07/02/2026.
65716@ AA 4 |NORTH AMERICAN SCIENCE ASSOCIATES, INC.. .. | 01/29/2021. | Direct 321 321 321 09/15/2026.
65716@ AB 2 |NORTH AMERICAN SCIENCE ASSOCIATES, INC.. .. | 01/28/2021. | Direct 47 A7 | s 47 09/15/2026.
67008 AA 9 |TERMLOAN - LX191049.... .. | 03/31/2021. | Direct 469 469 469 12/01/2026.
67096@ AA 0 | OMH-HealthEdge Holdings, LLC/Term Loan 9... ... | .. 03/31/2021. | Direct 286 286 286 10/24/2025.
67096@ AC 6 |OMH-HEALTHEDGE HOLDINGS, LLC - FIRST AME....... | .. | 03/31/2021. | Direct 167 167 167 10/24/2025.
67113@ AB 7 |OTG Management, LLC/Fourth Amendment DDT ... |..| 03/31/2021. | Direct 81 81 | i 75 08/26/2021.
67113H AD 7 | OTG Management, LLC/Delayed Draw Term Lo............... .1 03/31/2021. [ DIFECE.......eereieeeicreercree e 720 720 703 08/26/2021.
69323* AA 3 |BakeMark Holdings, Inc./Additional Term..............cccco....... o+ [ 03/31/2021. [ DIFECL. ... 1,107 1,107 1,085 08/14/2023.
69345Y AB 0 |PFC ACQUISITION CORP .. 1 03/31/2021. | UBS SECURITIES........ccoovvnrinriiniiiens | cevvevieniiniiinnins | v 1,403,696 | ....... 1,512,446 | ....... 1,496,860 03/01/2026.
69398* AD 7 |PDITA Holdings, Inc./First Lien Term LO.........ccccoovuvuunneca. o [ 03/31/2021. [ DIFECL. ..o 4,667 4,667 4,661 10/24/2024.
70451H AF 6 |PAYSIMPLE, INC. - ADDITIONAL DELAYED DRA........... .. | 03/31/2021. | Direct. 898 898 898 08/23/2025.
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD........... | .. | 03/31/2021. | Direct 7,510 7,510 7,510 07/31/2022.
70476X AJ 4 |PetVet Care Centers, LLC/Second 2019 Del.................... oo [ 02/18/2021. | DIFECE........ooooveriiiciseisneissneisnnis [ ervisniissniiinniins | e 123,438 | .ccvvee 123,438 | oo 123,438 123,438 0 [V I (V8 IR (V] I 0] ...123438 | ... 0 0 0 882 | 02/14/2025.
70559@ AA 4 |Pegasus Global Enterprise Holdings, LLC/. .. | 03/31/2021. | Direct: 1,380 1,380 1,344 1,369 9 1 0 1 0] 1,380 | e 0 0 0 23 | 05/29/2025.
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC/ . | 03/31/2021. | Direct 399 399 399 | 399 | 0] e [V I 0 | (U I 0] 399 | 0 0 0 7 | 05/29/2025.
70559@ AD 8 |Pegasus Global Enterprise Holdings, LLC...........cccccovunnene .| 03/31/2021. [ DIFECL. .....oeoeerereieererieicerieisenierenie 399 399 399 0 0 0 0 0 [ o399 | 0 0 0 7 | 05/29/2025.
70559@ AE 6 |PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC....... .. | 03/31/2021. | Direct 373 373 373 | 373 | [V A (U I [V (VI [ 0 | o373 | (VN IR [V (U IR 12 | 05/29/2025.
70559@ AF 3 |PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC....... .. | 03/31/2021. | Direct 14 14 ] 14 0 0 0 0 0] 14 | 0 0 0 0 | 05/29/2025.
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71639 AA 4 |PetlQ, LLC/Term Loan 01/18.........ccoovvemcveinciieniranennns <. [ 03/31/2021. [ DIFECE.......ooooveercrecevceeieceeceeens 2,823 2,823 2,753 | ... 2,785 34 4 0 38 0 2,823 | ... 0 0 0 [ o 42 | 07/08/2025.
71667 AA 3 |Petroleum Service Group LLC/Delayed Draw .. | 01/04/2021. | Direct 46 46 | B | 86 | (VI I (VI IO (V1 O (1 I 0 0 0 0 | 07/23/2025.
71667* AB 1 |Petroleum Service Group LLC/Term Loan 7/ ... |..| 01/04/2021. | Direct e 2,467 2,467 13 0 0 13 0 0 0 0 |07/23/2025.
74140# AA 0 |Project Potter Buyer, LLC/Term Loan 4/20...............ccc...... .. | 03/31/2021. | DIrECt........ooueiiiciieicircssiienis 1,140 1,140 | 1,140 | 1140 | 0| v 0 | o (V1N IR (V1 I 0 0 0 26 | 04/23/2027.
74140# AB 8 |PROJECT POTTER BUYER, LLC - 2020 INCREME.........| .. | 03/31/2021. | Direct 250 250 0 0 0 0 0 0 0 6 | 04/23/2027.
74140# AC 6 |PROJECT POTTER BUYER, LLC - TERM LOAN............. .. | 03/31/2021. | Direct 285 285 | o285 | 285 | (U A [V I (V18 IR (V1 I 0 0 0 7 | 04/23/2027.
74140# AD 4 |PROJECT POTTER BUYER, LLC - DELAYED DRAW..... .. | 03/31/2021. | Direct 97 97 0 0 0 0 0 0 0 2 | 04/23/2027.
74719%% AA 1 | Pyramid Management Advisors, LLC/Term Lo .. | 03/31/2021. | Direct 1,245 1,245 0. 0 0 27 | 07/15/2023.
74719 AB 9 |Pyramid Management Advisors, LLC/Delayed.... .. | 03/31/2021. | Direct. 462 462 0 0 0 0 0 [ 862 [0 [ {1 [ IR (01 I 10 | 07/15/2023.
74719% AC 7 |Pyramid Management Advisors, LLC/Delayed .. | 03/31/2021. | Direct 107 107 | o107 | 106 | e (VI I [V I (V1 PR (1 IR 0 0 0 2 107/15/2023.
74741@ AA 5 |Olympia Acquisition, Inc./Term Loan 9/19. .. | 03/31/2021. | Direct 450 450 0 0 0 0 0 0 0 9 | 09/24/2026.
75000# AE 8 |RSC Acquisition, Inc./Term Loan 10/19 .. | 03/31/2021. | Direct. 537 537 | o530 | 534 | 3| [V I (V1 IR 3 | s 0 0 0 9 |10/30/2026.
75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19 .. | 03/31/2021. | Direct 534 534 | 825 | 530 | 4| 0 [ o0 | o 4] 0 0 0 9 | 03/29/2025.
75734@ AB 9 |Reddy Ice Holdings, Inc./Term Loan 7/19. .. | 03/31/2021. | Direct 3,948 3,948 3,822 32 5 X 37 0 0 0 .73 | 07/01/2025.
75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te. ... | .. | 03/31/2021. | Direct 258 258 258 0 0 0 0 0 0 0 5 | 07/01/2025.
76009W AT 7 |RENT-A-CENTER, INC . o | 0211712021, | DIFECE.......ooveeieiieiicirissississiieiinns | v | i 987,500 | .......... 987,500 | .......... 977,625 | ............979,588 | ...cccoccceuuuc 0 .. 7912 | 0 | o 7,912 | o 0] o 987,500 | ........ (V1N IO (V1 N 0. 18,973 | 08/05/2026.
76252@ AA 1 |Rialto Management Group, LLC/Term Loan 1. .. | 03/31/2021. | Direct 29,876 29,876 29,577 0 9 0 29,876 0 0 223 | 12/02/2024.
78411E AC 2 |SCSG EA Acquisition Company, Inc./Initia .. | 01/04/2021. | Direct. 1,563 1,563 1,524 | 1634 |28 | 0 [ 0 28 0 ] 1563 |0 0 [ e (U I 16 | 09/01/2023.
78432@ AB 8 |SFE Intermediate HoldCo LLC/Incremental .. | 03/31/2021. | Direct 303 303 297 0 0 5 | 07/31/2024.
78433  AA 1 |SG Acquisition, Inc./Term Loan 1/20... .. | 02/19/2021. | Direct. 4,817 4,817 4,817 0 0 23 | 01/27/2027.
78435# 5 | SUMMIT COMPANIES DD L+625 09/01/2022 MD. .. | 03/31/2021. | Direct R 2,248 2,248 2,248 0 0 | e 109 | 09/01/2022.
784354 AB 3 | SUMMIT COMPANIES 4A TL L+625 09/01/2022... .. [02/22/2021. | AUSIMENL.......cooovceeceieceiieceiienies [ v | v 2,112,376 | ....... 2,132,420 | ...... 2,132,224 | .......2,112,376 | ......17,900 | ........183 | .....0 | ... 18,084 | ..o.oi0 | ....2,130,460 | ......0 |...... (18,084) | ........ (18,084) | .............. 0 |09/01/2022.
78486@ 5 |SSE BUYER INC .. | 03/31/2021. | Direct 724 724 724 0 0 0 | 06/30/2026.
78642# AA 4 | SAFE HOME SECURITY INC. - TERM LOAN .. | 01/04/2021. | Direct. 480 480 480 0 0 0 | 08/04/2024.
79400@ 6 | Saldon Holdings, Inc./First Amendment Te. .. | 03/31/2021. | Direct 292 292 289 0 0 5 | 03/13/2025.
79400@ AB 4 |Saldon Holdings, Inc./Term Loan 3/19 <. | .. | 03/31/2021. | Direct I 1,809 1,809 1,763 | ... I 0 0 30 | 03/13/2025.
81389%# AA 5 |SecurAmerica, LLC/Term Loan 12/18...........ccccovvvvvinniinnee o [ 01/19/2021. [ DiFECE........ooooiericrceecreas 255,207 255,207 | .......... 247,301 | . 250,496 0] ... 4710 | .......ecd 0 | 4710 | (VN [ 255,207 | ........ (V[ 0 [ 0 | 6,350 |12/21/2023.
81389%# AB 3 |SecurAmerica, LLC/Delayed Draw Term Loan... .. | 01/19/2021. | Direct. 96,248 96,248 196,248 196,248 0 0 0 0 0 96,248 | ........ 0 20 ] 0 | 2,395 |12/21/2023.
81389%# AC 1 |SecurAmerica, LLC/Delayed Draw Term Loan... ... | .. 01/19/2021. | Direct correnne [ | s 17,592 | oo 17,247 | ......... 17,056 | .... ATA26 | 0| e 121 | 0 | s 121 | 0| . 17,247 | i 0 .0 w0 [ 429 |12/21/2023.
81389%# AD 9 |SecurAmerica, LLC/Delayed Draw Term Loan.................. oo [ 0171972021, | DIFECE.......oeoeveeviceiieseeieceiieeseiieceiins | eeeiieneiineseineneins | cereeienees 10,854 | ............ 10,854 | ............ 10,854 | ..o 10,854 0 0 0 0 (V1N I 10,854 | ........ 0 0 0 293 | 12/21/2023.
81389# AE 7 |SecurAmerica, LLC/Amendment No. 6 Term L .. | 01/19/2021. | Direct. 29,306 29,306 29,306 29,306 | oooovrierinn 0 | v [V I 0 0 0 29,306 | ........ 0 0 0 204 | 07/16/2021.
81389%# AF 4 |SECURAMERICA, LLC - TERM LOAN ... |.. | 01/19/2021. | Direct S 94,564 94,564 | ............ 94,564 .94,564 0 0 0 0 (V1 IO 94,564 | ........ 0 0 0 2,523 | 12/21/2023.
81389%# AG 2 |SECURAMERICA, LLC - TRANCHE D.......ccccooovvvvviinniinnns o [ 01/19/2021. [ DIfECL.......vvvoveevesesesevesonn 31,271 30,658 30,658 | ..............30,658 | .ooovoinnnn [V A (U I 0 0 0 30,658 | ....... 0 0 0 893 | 12/21/2023.
84650# AA 1 |SpareFoot, LLC/Incremental Term Loan 2/1... .. | 03/31/2021. | Direct 57 57 | e 56 0 0 0 0 0 | o7 | 0 0 0 0 | 04/13/2024.
84650# AB 9 |SpareFoot, LLC/First Lien ESS Incrementa.... ... | .. | 03/31/2021. | Direct e 192 192 192 | 191 | ] 0 [ o [V 1 P 0 | 192 | 0 0 0 3 | 04/13/2024.
84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18.............cccoccurunnnes o+ [ 03/31/2021. [ DFECL.......ooooveerceeecerieeeiieceieceeens 541 541 532 0 0 0 0 0 | o541 | 0 0 0 8 | 04/13/2024.
84650H AD 1 |SpareFoot, LLC/Incremental Term Loan 8/1... .. | 03/31/2021. | Direct 103 103 101 | e 103 | (01 I [V IO (01 (0] I 0 [ 103 | e 0 0 0 2 | 04/13/2024.
84650H AF 6 |SpareFoot, LLC/First Lien Bader Incremen .| 03/31/2021. | Direct 74 T4 | e 73 0 0 0 0 0 | oo T4 | 0 0 0 1| 04/13/2024.
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84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr............c.cccoeuwennee <. [ 03/31/2021. [ DIFECE.......ooooveercrecevceeieceeceeens 148 148 146 | oo 148 0 0 0 0 0 | e 148 | 0 0 0 2 | 04/13/2024.
84650H AH 2 |SpareFoot, LLC/First Lien SBOA Increment. .. | 03/31/2021. | Direct. 77 TT | o FC T VA (U A 0 [ oo (U O (VI (VN [V & A IR 0 0 0 2 | 04/13/2024.
866111 ZZ 3 |SFP HOLDING, INC. - SEVENTH AMENDMENT TE. .. | 03/31/2021. | Direct 4,620 4,620 4,576 0 0 2 0 2 0] 4,820 | ..o 0 0 0 84 | 09/01/2023.
86738* AA 6 |Sunk Rock Foundry Partners LP/Term Loan..................... .. | 03/31/2021. | DIrECt........ooueiiiciieicircssiienis 1,018 1,018 998 | oo 1,008 | oo 10 | o (I [ (V1 I L IR 0] 1,018 | (V1N IO (V1 N 0 | 18 | 10/31/2023.
86803@ 4 | Sunshine Sub, LLC/Term Loan 5/18 .. | 01/14/2021. | Direct 2,493 2,493 2443 | ... 2,468 25 0 0 25 0| 2,493 | e 0 0 0 0 |05/27/2024.
86803@ AB 2 |Sunshine Sub, LLC/Delayed Draw Term Loan .. | 03/31/2021. | Direct 821 821 821 | oo 821 | s (VI I (VI IO (1 (1 I 0 [ 821 | (1 [ (0 IO (U I 12 | 05/27/2024.
87221# 4 | TAUC MANAGEMENT, LLC - INITIAL TERM LOAN.. .. | 03/26/2021. | Direct 50,526 50,526 50,526 0 0 0 0 0 0 50,526 02/12/2027.
87296@ AA 6 |TDG Group Holding Company/Term Loan 5/18.. .. | 03/25/2021. | Direct. 392,168 392,168 383,344 392,168 05/31/2024.
87296@ AB 4 |TDG Group Holding Company/Delayed Draw T.. .. | 03/25/2021. | Direct ..134,856 ..134,856 ..133,339 133,339 | . 134,856 05/31/2024.
87296@ AE 8 | TDG Group Holding Company/Delayed Draw T.. .. | 03/25/2021. | Direct 226,672 226,672 226,672 226,672 0 (VI IO 0 0 0 226,672 05/31/2024.
87298@ AA 4 |TPG VIl Elf Purchaser, LLC/U.S. Term Lo. .. | 03/31/2021. | Direct 4,172 4,172 4,047 4,139 29 4 0 34 0 4,172 05/11/2026.
87300 AB 0 |THG Acquisition, LLC/Term Loan 12/19 .. | 03/31/2021. | Direct 354 354 12/02/2026.
87300 AC 8 |THG Acquisition, LLC/Delayed Draw Term L.. .. | 03/31/2021. | Direct 99 99 | o 12/02/2026.
87300 AD 6 |THG ACQUISITION, LLC - TERM LOAN... .. | 03/31/2021. | Direct. 292 292 12/02/2026.
87300 AE 4 |THG ACQUISITION, LLC - DELAYED TERM LOAN......... .. | 03/31/2021. | Direct 15 15 | s 12/02/2026.
87304@ AA 6 |SECOND AMENDMENT INCREMENTAL TERM LOAN -. |.. | 03/31/2021. | Direct 125 125 08/30/2026.
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment.. .. | 03/31/2021. | Direct. 137 137 03/30/2025.
88084@ AD 4 |TerSera Therapeutics LLC/First Amendment.. .. | 03/31/2021. | Direct 137 137 03/30/2025.
88084@ AE 2 |TerSera Therapeutics LLC/Third Amendment .. | 03/31/2021. | Direct. 51 51 03/30/2025.
88732# AA 4 |TIMECLOCK PLUS, LLC - DELAYED DRAW TERM. .. | 03/31/2021. | Direct. 139 139 08/28/2026.
88732# AC 0 |TimeClock Plus, LLC/Term Loan 8/19 .. | 03/31/2021. | Direct 669 669 08/28/2026.
89158* AC 7 |Touchstone Acquisition, Inc./Term Loan 1.. .. | 03/31/2021. | Direct. 1,244 1,244 | 1213 | 1234 | 9 | ] 0 10 [0 1,244 |0 [0 | 0 [ 11/17/2025.
89158* AD 5 |Touchstone Acquisition, Inc./First Lien .. | 03/31/2021. | Direct 259 259 11/15/2025.
90343K AR 3 |US Silica Company - Term Loan - Assignme.. oo [ 0172812021, [ VAIOUS. ..o [ erviieneinssiinnniins | cveon 2,287,879 | ....... 2,468,020 | .......2,099,065 | ..........2,152,734 | ......14,551 | .....6,347 | ...........0 | ... 20,898 | o0 | 2,173,632 | .0 | 114,247 | 114,247 | L 05/01/2025.
90385P AC 4 |The Ultimus Group Midco, LLC/First Lien .. | 03/31/2021. | Direct 965 965 945 | 949 |15 T 0 15 0 ] 965 |0 [V A 0 [ 13 | 02/01/2026.
91727# AA 5 |Urology Management Associates, LLC/First... .. | 03/31/2021. | Direct 580 580 565 0 0 9 | 08/31/2024.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10...................... .. [ 01/04/2021. [ DiFEC.........oorverrricricreiesrreiens 2,434 2,434 2,372 | 2,803 | 3 | 0] 0 3 0] 2434 |0 [ [V AR (U I 45 | 10/17/2023.
91830@ AF 0 |VLS Recovery Services, LLC/Delayed Draw. .. | 01/04/2021. | Direct. 399 399 394 0 0 7 [ 10/17/2023.
91830@ AH 6 |VLS Recovery Services, LLC/Second Amendm.. <. | .. | 01/04/2021. | Direct 345 345 333 0 0 6 |10/17/2023.
92215  AA 6 |VARDIMAN BLACK HOLDINGS, LLC - TERM LOAN....... 10170172021, [ DIFECL. ..o 4,610 4,610 4,610 | oo 810 | 0 | 0 | 0 0 0 | 4610 |0 | 0 [ e 0 |....(43,438) | 09/18/2025.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0 .. | 03/31/2021. | Direct 2,257 2,257 2,212 0 (O I 47 |08/31/2022.
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra woer | | 03/31/2021. | Direct 2,498 2,498 2,458 0 0 52 | 08/31/2022.
92974*  AA 7 |WSHP FC ACQUISITION 2A TL L+625 03/30/20.............. .. [ 03/31/2021. [ DiFECE........oooorveriiricseescneees 1,110 1,110 1,110 0 0 20 | 03/30/2024.
92974 AC 3 |WSHP FC Acquisition LLC/Third Amendment.... .. | 03/31/2021. | Direct: 332 332 332 0 0 6 |03/30/2024.
92974 AD 1 |WSHP FC ACQUISITION 1A TL L+650 03/30/2 <. | .. | 03/31/2021. | Direct 139 139 134 0 0 3 | 03/30/2024.
92974 AE 9 |WSHP FC ACQUISITION 1A DDTL L+625 03/30.............. o+ [ 03/31/2021. [ DFECL.......ooooveerceeecerieeeiieceieceeens 174 174 174 0 0 3 | 03/30/2024.
92975@ AA 4 | TA/WEG Holdings, LLC/Term Loan 9/19.... o+ | 01/04/2021. | DIFECL.........veoveecreereeeeereeeeessessienieees 1,247 1,247 1,247 0 0 0 | 10/02/2025.
92975@ AB 2 | TA/WEG Holdings, LLC/Initial Delayed Dra .1 01/04/2021. | Adjustment.............cccccce.e. 355 355 355 0 0 0 | 10/02/2025.
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Current
Year's
Other- Foreign NAIC
Than- Exchan Bond Designation,
F Temporar ge Interest / NAIC
0 Current y Total Gain Stock Designation
r Unrealized Year's | Impairme Total Foreign | Book/Adjusted| (Loss) Dividends |  Stated Modifier and
ei Number of Prior Year Valuation | (Amortizati nt Change in | Exchange | Carrying Value| on Realized Total Gain | Received | Contractual | SVO Admini-
g| Disposal Shares of Book/Adjusted Increase on)/ Recogniz| B.JA.C.V. |Changein| atDisposal | Dispos | Gain(Loss)| (Loss)on During Maturity strative
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | Accretion ed (11+12-13) | B/A.C.V. Date al | onDisposal | Disposal Year Date Symbol
93279%# AA 3 |WALNUT PARENT, INC. - INITIAL TERM LOAN.............. . [ 0212512021, [ DIfECL.......cvvoocveeeveeereeeres e 410 410 410 0 0 0 0 0] 10 | 0 0 0 5 | 11/09/2027.
93710@ AA 2 | Wash Multifamily Acquisition Inc./2019 I. .. | 03/31/2021. | Direct 5,906 5,906 5818 45 7| 0 52 0] 5,906 | ... 0 0 0 83 | 05/16/2022.
96811* AA 5 |Wildcat BuyerCo, Inc./Term Loan 2/20.... ... | .. | 03/31/2021. | Direct 205 205 205 2 0 0 2 0| 205 | i 0 0 0 3 | 02/27/2026.
96811*  AB 3 |Wildcat BuyerCo, Inc./Delayed Draw Term...........cccccceees o+ [ 03/31/2021. [ DIFECE. ... 39 39 | 39 0 0 [ oo (U (VI 0 | oovrreenn39 | 0 0 0 1| 02/27/2026.
98415D A@ 3 |XIFIN, Inc./Term Loan 02/20............c.cccoovvvnenee .. | 03/31/2021. | Direct 271 271 271 8 0 0 8 0 | o271 | 0 0 0 4 | 02/06/2026.
98422B AB 5 |XPERIHOLDING CO 6/1/2025 TL B L+400............cccc..cc.. .. | 03/31/2021. | Direct. 31,250 31,250 28,281 | oo 31,104 | [V A 146 | .......... 0 | s 146 | . 0] 31,250 | ... 0 0 0 322 | 06/01/2025.
C3324# AA 4 |Entertainment Partners Canada ULC/Canadi. 03/31/2021. | Direct 828 828 803 6 1 0 7 0| 828 | e LV [ 0 [ e 0 [ 13 | 05/11/2026.
C4800# AA 5 |IntraPac Canada Corporation/Canadian Te .. | 03/31/2021. | Direct 629 629 615 . . 0 0 9 101/11/2026.
G7349* AA 6 |Radius Aerospace Europe Limited/U.K. Ter.... D | 03/31/2021. | Direct 339 339 339 0 0 0 0 0| 339 | 0 0 0 6 |03/29/2025.
N1603L AD 9 |BRIGBITL B 1L USD L[ 03/31/2021. | DIfECE. ... vvvvrie s 1,019 1,019 594 corcrnenen0 [0 [ 14 |0 | 1,019 {V I 0 | v 0 [ 11 | 06/30/2024.
8299999. Total - Bonds - Unaffiliated BANK LOBNS.............iveuiiieiiisiieisesissiei s ssiiesss | assssssssisssessssssssssss sttt sesssssssss st st sssssssnssenssssnsnns | seoes 11,942,825 | ..... 14,489,775 | .... 12,029,844 11,562,901 231,605 | 0 [ 559,519 |..........0 |....12,183,268 ....(241,400) | ...... (241,400) | .....74,178 XXX
8399997. Total - Bonds - Part4..........ccoovuviiiinnnnees ....316,462,266 |....319,177,103 |....313,317,881 | ....... 310,031,645 | ...... 543,900 | ....865,627 .0 |..1,409,527 | .(430,170)|..314,133,376 | ........ 0].1,648814 |.... 1,648,814 | 3,955,154 XXX
8399999. Total - BONGS.......oooriiiiciiris s s ....316,462,266 |....319,177,103 |....313,317,881 | ....... 310,031,645 | ...... 543,900 |....865,627 | ........... 0 |..1,409,527 |.(430,170)|..314,133,376 | ........ 0].1,648814 |.... 1,648,814 | 3,955,154 XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
722470 ZZ 7 |PINE BROOK PD CAYMAN /PINE BROOK 7%................ .. | 02/04/2021. ..127,896.957 | ..... 12,765,280 | ............... 0.00 | ... 12,789,69 | ......... 12,693,773 | ........ 95,923 0 0 95,923 01...12,789,69 | ........ 0 ...315,903 XXX
78400W 20 1 |SCETRUST V.......cccocooene. . [ 01/26/2021. ...196,702.000 | ....... 4,974,131 | ....c..e........0.00 | ... 4,917,550 LA917.550 | 0 | 0 | 0 0 0] 4,917,550 | ........ 0]....56,581 | ........56,581 | .............. 0 XXX
857477 AQ 6 |STATE STREET CORP... . | 03/15/2021. | Call @ 100.00... 1,666,000.000 1,666,000 1,666,000 1,661,835 ....1,666,000 | .0 |0 |0 | 15,883 XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred...........ovooereececeieeieececeessescsssseissisneens | eoe 19,405,411 XXX | .. 19,373,246 19,273,158 ...19,373,246 | ........ 0 ...331,786 XXX
8999997. Total - Preferred SIOCKS - Part 4..........cciiriiris i i | e 19,405,411 XXX | 19,373,246 19,273,158 | ... 100,088 | .o | oveeel0 [ 100,088 ..19,373,246 | ........ 0. 32,165 ...331,786 XXX
8999999. TOtAl = PrEfEITEA SHOCKS......v. et bbbk | eries 19,405,411 XXX | 19,373,246 19,273,158 00,088 | ..cccovoeeen0 | vienl0 [ e 100,088 ....19,373,246 ..32,165 ...331,786 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
03676C 10 0 |ANTERIX ORD .. 101/25/2021. [ 1S GROUP INC........coooerviervimeriirenins | e 30,353.000 XXX | 807,060 | .........1,141,273 | L. (534,213) | covcovvreeen0 | 0 [ (534,213) | ...cceeeen0 | -.......607,060 | .......0 | ... 630,908 XXX XXX
037347 10 1 |ANWORTH MORTGAGE ASSET REIT ORD .. | 03/22/2021. | Unknown... ...667,250.000 XXX ..(1,054,255) ..(1,054,255) ..1,238,886 XXX XXX
05352A 10 0 |AVANTOR ORD .. 1 02/03/2021. | Strategas Securities LLC...........ccccccvuerves | covrveenae 116.000 XXX ] 3149 | 3,265 | (116) | .... (116) [ ovvvvcrenn0 | 3,149 | 0 | 315 XXX XXX
156504 30 0 |CENTURY COMMUNITIES ORD.... .. | 01/25/2021. | KEEFE BRUYETTE & WOODS..........cccoe. | e 13,557.000 XXX | 217,454 | 593,525 | (376,071) | ooccovvveeen0 | 0 | (376,071) | cooccevvvn0 | 217454 | ... 0 ... 479,380 | ....... 479,380 XXX XXX
23130Q 10 7 |CURIOSITYSTREAM CL A ORD.... ... |..| 01/04/2021. | ISI GROUP INC ...122,500.000 XXX | ....1,372,000 | ..........1,708,875 | .... (336,875) 0 .. (336,875) 0] 1,372,000 | ........ 0 ... 642,064 | ....... 642,064 XXX XXX
236272 10 0 |DANIMER SCIENTIFIC CLAORD........ccoooormmriiirriiinnnens [ 021712021, [ VaMOUS.......oovvovrveeceieeiceinnii ...200,000.000 XXX .(2,702,000) | ..o 0 [ o 0 ]..2,702,000) | ............. 0] ... 1,496,381 | ........ 0 |.6,048,598 |..... 6,048,598 | ... 0 XXX XXX
293639 10 0 |ENTERCOM COMMUNICATIONS CL A ORD.................. .. | 01/26/2021. | Stifel, Nicolaus & Co., Inc. ...400,000.000 XXX ........5684,000 ..988,000 | ..... (304,000) 0. (304,000) | covoevvn0 | e 684,000 | ........ 0].1,063,281 |.... 1,063,281 XXX XXX
375558 10 3 | GILEAD SCIENCES ORD .. | 02/03/2021. | KEEFE BRUYETTE & WOODS..........cccoe. | e 31,143.000 | ....... 2,021,936 XXX 22,023,672 | ... 1,814,391 | L. 209,281 | o0 | o0 | 209,281 L0 2,023,672 | ........ 0. (1,736) | ....c..... (1,736) XXX XXX
410345 10 2 |HANESBRANDS ORD .. 1 02/09/2021. | BERNSTEIN (SANFORD C)& CO............ ...110,000.000 | ....... 2,127,243 XXX | 1,348,772 | ........... 1,603,800 | ..... (255,028) | ...oovvveeen0 | a0 [ (255,028) | ....ovvcene. 0 ... 1,348,772 | ........ 0 ... 778,471 | ... TT8AT1 | 0 XXX XXX
55616P 10 4 |MACYS ORD .| 01/06/2021. | ISI GROUP INC ...135,000.000 XXX ..........662,850 | ..........1,518,750 | ..... (855,900) | ..ovvevnenc0 | v [ (855,900) | ......e00...0 | ........662,850 | ........ 0].1,048,764 |..... 1,048,764 | .............. 0 XXX XXX
65506L 10 5 |NOBLE MIDSTREAM PARTNERS UNT........cccovvumrviians .. [ 03/11/2021. | VE CAPITAL.....coovvvorrrierrrreneireneireneins | ceeee 10,000.000 XXX | 35,000 | ... 104,200 | ... (69,200) 0 [ (69,200) | ............0 | ..........35,000 | ........ 0 ... 112,265 | ....... 112,265 | ....... 1,406 XXX XXX
68620A 20 3 |ORGANOVO HOLDINGS, INC.......ccccooommrviinriiinriiinriirs - [02/12/2021. [ INSTINET.....oooirrirriienrieseieneiiennns | oo 4,575.000 XXX | 23,836 | 56,273 | (32,437) | oo (U I 0. (32437) | o0 | ...i.23,836 | e 0 ... 66,615 | ......... 66,615 | .............. 0 XXX XXX
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT. .. 102/10/2021. | VE CAPITAL.....coovvvirrierrireneireceereneins | cereees 9,000.000 XXX | 47,520 | e TA160 | (26,640) | ...cccvveeen0 | o0 [ (26,640) | ....cc.e0 | ..o 47,520 | .o 0 .. 28,341 | ......... 28,341 | ... 1,620 XXX XXX
811054 40 2 |EW SCRIPPS CL A ORD wr || 02/17/2021. | Strategas Securities LLC...........ccccovwvvuees | s 15,728.000 XXX | e 167,607 | ... 240,481 | (72,874) 0 | (72,874) | .....cc.....0 | ... 167,607 | ........ 0. 122,005 | ...... 122,005 |............ 0 XXX XXX
81617J 30 1 |SELECT ENERGY SERVICES CLAORD........ccccccouvuvinnee .. 1 03/11/2021. | B.RILEY & CO., LLC.....cocoocvvrirrirri ...164,974.000 XXX | .......633500 | ...........676,393 | ..... (42,893) | ....cccvenund (U I 0. (42,893)] ............0 | ........633,500 | ........ 0. 546,352 | ....... 546,352 |.............. 0 XXX XXX
876030 10 7 |TAPESTRY ORD .. | 03/02/2021. | Various.. ...184,250.000 XXX | 2,446,840 ...5,726,490 ..(3,279,650) 0 [.(3,279,650) | ..........0 | ... 2,446,840 | ........ 0 |.4,479,860 |..... 4,479,860 |............. 0 XXX XXX
92556H 20 6 |VIACOMCBS CLB ORD......ccooooeiviiieiireiieceiieceiieeeninas .. | 01/14/2021. | Various.. ...251,271.000 XXX | 3,520,307 ..9,362,357 | ..(5,842,051) 0 |..(5842,051) | ..cccooeen0 | oo 3,520,307 | ........ 0 ].6,731,800 |.... 6,731,800 | ..... 60,305 XXX XXX
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Current
Year's
Other- Foreign NAIC
Than- Exchan Bond Designation,
F Temporar ge Interest / NAIC
0 Current y Total Gain Stock Designation
r Unrealized Year's | Impairme Total Foreign | Book/Adjusted| (Loss) Dividends |  Stated Modifier and
ei Number of Prior Year Valuation | (Amortizati nt Change in | Exchange | Carrying Value| on Realized Total Gain | Received | Contractual | SVO Admini-
g| Disposal Shares of Book/Adjusted Increase on)/ Recogniz| B.JA.C.V. |Changein| atDisposal | Dispos | Gain(Loss)| (Loss)on During Maturity strative
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | Accretion ed (11+12-13) | B/A.C.V. Date al | onDisposal | Disposal Year Date Symbol
949746 10 1 |WELLS FARGO ORD . | 01/06/2021. | Strategas Securities LLC...........c..ccccccecee.. ...197,000.000 | ....... 6,474,065 XXX | 5,497,339 | ........... 5,945,460 | .... (448,121) | o0 | 0 | L (448,121)] .... ...5497,339 | ... 0 ... 976,726 | ....... 976,726 | .............. 0 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........coueviiriiriniinnisieinssisesssiscesseserssesessesssssnienes | eees 46,534,177 XXX | ... 22,044,899 | ......... 38,067,942 | (16,023,043)| .... (16,023,043) | ... ...21,541,280 | ........ 0 | 24,992,897 |...24,992,897 | ...123,384 XXX XXX
C on Stocks - Industrial and Miscell (Unaffiliated) Other
001743 AE 3 |AMMC 18 SUB . | 03/31/2021. | Distribution ...180,571 XXX .0 0 0 0 20 0 0 | 180,571 | ........ 0 0 0 0 XXX XXX
001747 AE 4 [AMMC 11 SN..ooiiiiiciceseeeiesssenenis . | 03/31/2021. | Distribution 54,040 XXX .0 0 0 0 0 0 0] o 54,040 | ... 0 0 0 0 XXX XXX
00175N  AC 2 |AMMC 15SN . | 03/31/2021. | Distribution 230,290 XXX .0 0 0 (U I (U (V1 I (V1N IO 230,290 | ........ 0 0 0 0 XXX XXX
00176K AC 7 |AMMC 16 SN . | 03/31/2021. | Distribution 68,461 XXX .0 0 0 0 0 0 0 68,461 | ........ 0 0 0 0 XXX XXX
00176N  AG 2 |AMMC 22 SUB .1 03/31/2021. | DIStADUHON. ........oooveveverriieriieriienies [ e | cevienes 194,275 XXX .0 0 0 0 [ oo (U (VI 0| e 194,275 | ........ 0 0 0 0 XXX XXX
00176Q AC 4 |AMMC 19 SN . | 03/31/2021. | Distribution 93,443 XXX 0 0 0 0 0 0 0 193,443 0 0 0 XXX XXX
00177C AC 4 |AMMC 20 SN . | 03/31/2021. | Distribution XXX .0 0 0 0 [ oo (U (VI 0| e 161,917 | ........ 0 0 0 0 XXX XXX
00179T  AB 7 |AMMC 21 SN..cooooiriiiniiisniicssii s . | 03/31/2021. | Distribution XXX .0 0 0 0 0 0 0 | 47,687 | ........ 0 0 0 0 XXX XXX
9199999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.........ccoooirininiisisiicnsnins XXX .0 0 0 [V (L [ (L [ 0f... 1,030,681 | ........ 0 0 0 0 XXX XXX
Common Stocks - Closed-End Funds
891488 20 0 | TORTOISE MIDSTREAM ENERGY CF........cccocccvvcrinnne. | . | 02/25/2021. ] CORNERSTONE MACRO........cccooviiians | o 9,128.000 | ......... 232,100 XXX s 77,962 | oo 187,946 | ... (109,983) | ....cooeuvad [ 0 ... (109,983) | .....oouvee. 0] o 77,962 | ....... 0. 154,138 | ....... 154,138 | ....... 3,012 XXX 0. i
9699999. Total - Common Stocks - Closed-End FUNDS..........ccocouiiiiiiiiiiiiiiisniccssiiinies oo 232,100 XXX | 77,962 | .ooovven 187,946 | ... (109,983) | ....cccco...ud (U 0 ... (109,983) | ...cccccoe.e. 0 | 77,92 | ... 0 ... 154,138 | ...... 154,138 | ....... 3,012 XXX XXX
9799997. Total - COMMON StOCKS - PAM 4. et | anies 47,796,958 XXX ] 22,122,861 | ........ 38,255,887 | (16,133,026) ... 16,133,026) | .... ...22,649,924 | ........ 0 | 25,147,034 |...25,147,034 | ...126,396 XXX XXX
9799999. Total - COMMON SEOCKS. ... enebs s | 47,796,958 XXX | 22,122,861 | ......... 38,255,887 | (16,133,026) 16,133,026) ...22,649,924 | ........ 0 | 25,147,034 |...25,147,034 | ...126,396 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS............uiuiiiie i eiess s | 67,202,369 XXX | 41,496,107 | ......... 57,529,045 | (16,032,938) | .............. 0 16,032,938) | ............. 0 ]....42,023,169 | ........ 0 | 25,179,200 |...25,179,200 | ...458,182 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ....383,664,635 XXX ...354,813,987 | ....... 367,560,691 | (15,489,039) | ....865,627 14,623,411) | .(430,170) | ..356,156,545 | ........ 0 | 26,828,013 |...26,828,013 | 4,413,337 XXX XXX
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

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
Strike Price, Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Description of Items(s) Hedged, | Schedule /|  Type(s) of Date of Rate of Index | Undiscounted Undiscounted [ Valuation Exchange Current Year's Carrying Quality of | at Inception
Used for Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Received Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount (Paid) (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/ACV. Accretion Hedged Items Exposure Entity end (b)
Forwards - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108
1.26980 CAD /1 USD......... Canadian Dollar Exposure........ | N/A........ | Currency..... | Fifth Third Bank ...... QFROUN1UWUYUODVIWDS51...... 03/30/2021.... | 06/30/2021.... | ............. 1 | ..... 100,000,000 | 1.26980....... 0 0 0 | 1,100,717 | ..... 21,100,717 ] 0 [...1,100,717 | 0 [ (U 250,000 | ..ooooiri 100...cciens
1419999999. Total-Forwards-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 0 [ 1,100,717 |XXX] ....1,100,717 | ..o 0 [..1,100,717 | .o 0 [ [ 250,000 XXX XXX
1479999999. Total-Forwards. 0 0 0 | 1,100,717 XXX ....1,100,717 | ool 0 [..1,100,717 | oo 0 [ 0 | s 250,000 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108, 0 0 0 [ 1,100,717 |XXX] ....1,100,717 | ..ovvivrncnnncd 0 [...1,100,717 | .o 0 [ [ 250,000 XXX XXX
1759999999. TOTAL 0 0 0 | 1,100,717 [XXX] ....1,100,717 | .ccovovrrel 0 [..1,100,717 | .o 0 [ (U 250,000 XXX XXX
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COM PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in Change in
Variation Variation Hedge
Number Margin Gain Cumulative Margin Gain Effectiveness
of Description of ltem(s) Hedged, | Schedule /| Type(s) of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker | Contract| Notional Used for Income Generation or Exhibit Risk(s) | Date of Maturity Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol s Amount Description Replicated Identifier (a) or Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
Commodity Price in Insurance Chicago Mercantile
CZ1.c| v 8 ... 40,000 | 5,000 Bushels of Comn.......... Product Pl a. 12/16/2021..... Exchange SNZ20JLFK8MNNCLQOF39...... 02/26/2021. | .............. 47100 | .o 4.7750 2,600 2,600 0 (1 I 2,600 | .o (U I 10,000 | .oovvrerrine 01 s 5,000
Commodity Price in Insurance Chicago Mercantile
CZl.| 3 | 15,000 | 5,000 Bushels of Com..........| Product P11 .| 12/16/2021..... Exchange SNZ20JLFK8MNNCLQOF39...... 03/08/2021. | .. 150 150 0 0 0 3,750 0 5,000
Commodity Price in Insurance Chicago Mercantile
CZ1.cc| v 3. 15,000 | 5,000 Bushels of Cor.......... Product Pl a . 12/16/2021..... Exchange SNZ20JLFK8MNNCLQOF39...... 03/17/2021. | ....cervvee A.T450 | .o 4.7750 450 450 0 (V1 450 0 3,750 0 5,000
Commodity Price in Insurance Chicago Mercantile
CZ1.| s 3. 15,000 | 5,000 Bushels of Com.......... Product Pl @ 12/16/2021..... Exchange SNZ20JLFK8MNNCLQOF39...... 03/29/2021. | ....cvovvvvs 4.6300 | ....cocovnnn 4.7750 2,175 2,175 0 0 0 5,000
1539999999. Total-Long Futures-Hedging Other. 5,375 5,375 0 0 XXX XXX
1579999999. Total-Long Futures.........cccovvvevininnns 5,375 5,375 0 0 XXX XXX
Totals
1709999999. Total-Hedging Other...........cccovviinniiniinis 5,375 5,375 0 0 XXX XXX
1759999999. TOTAL.. 5,375 5,375 0 0 XXX XXX




8030

Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1
Credit
Master Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable Present Value of 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 Financing Premium Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

Traded Derivatives

0199999999. Aggregate Sum of Exchange Traded XXX | XXX ‘ XXX .5,375 0 5,375 5,375 .0 [RTE T T 21,250 ..21,250
NAIC 1 Desi

Fifth Third Bank..........ccocsinininissessessssscse. QEROUNTUWUYUODVIWDST....ocvvevren | Ve, | N 0 0 1,100,717 0 1,100,717 1,100,717 .0 .1,100,717 ..250,000 250,000
0299999999. Total NAIC 1 Designation, 0 0 1,100,717 0 1,100,717 1,100,717 .0 . .1,100,717 ..250,000 250,000
0999999999. Gross Totals. 0 0 1,106,092 0 1,106,092 1,106,092 O 1,106,092 ..271,250 271,250
1. OfFSBE PET SSAP IND. B4ttt ket £8 ek 4441 £E 8oL o8 £Ef 0L e 1R L8 L8 E L E oL E 0 £ 4L E 4 E L8481 E b4 £E 1L b £E L 8L E b L b eE bbbt enienes | anieninnianeses 0 0

2. Net after right of offset per SSAP No. 64 1,106,092 | ..o 0




Statement for March 31, 2021 of the GREAT AMERICAN INSURANCE COMPANY

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11, QE12



Statement for March 31, 2021 of the

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

Open Depositories
Bank of New York Mellon..........cccccvvverviincennn. New YOrk, NEew YOrK.........ccoceeveerernrireevernnns | eoverenivciennns | veven 0.010 65 (V1 I 1,186,241 | ........... 4,191,238 | .ovvrenn 857,435 | XXX
Bank of AMEriCa..........cccccevvreveveceeierceeeeans Miami, Florida............cccoevmeereereieceeerecas 0 (1] IO 1,683,284 | ........... 1,668,716 | ........... 1,637,995 | XXX
Bank of America . Singapore. 0 (] I 4,719,169 | .......... 4,759,695 | ........... 4,717,733 | XXX
Cash Held With Securities On Deposit. 0 0 0 0 0 | XXX
DBS Bank Ltd Singapore. 0.500 | ovvoerrrriins 424 A50 | e 17,680,290 | ......... 20,164,114 | ......... 17,270,587 | XXX
The Bank of GUaM........cccoevveerinicieireinnies Hagatna, Guam (510 A IS 0.030 0 4 51,319 51,319 | 51,319 | XXX

Certificate of Deposit .03% 12/26/21.......ccccee wovvererierineirneeiseiesiesisess s issessesssesssssssinns | sessesesssesinsens | onsesed 0.000 0 0 0 0 0 | XXX
First Bank St. Thomas, Virgin Islands...........c.cccecvrvenrienes 1510 ISP I 0.250 0 930 514,148 514,148 | ..c.cccvvnne 514,148 | XXX

Certificate of Deposit .25% 12-20-21......ccouvs wovrererierineernesiseie s sessesssessssssssinns | sessesesssssensens | onsesed 0.000 0 0 0 0 0 | XXX
JP Morgan Chase........c.euevmrveernrisinerninnnns Indianapolis, INdiaNa............ccvevrivernerniniiiens | e | e 0.050 0 9 75,7117 LT5720 | e 75,723 | XXX
The Northern Trust Company / O'Hare............... Schaumburg, HN0IS..........ccovveveeeeirirreieresnens | coveieieiieiseinns | cvneenn 0.000 0 0 594,650 2,482,173 | oo 51,839 | XXX
PNC Bank... Pittsburgh, PennsyIvania...............coceeeeneenveenns [ corvevivnnineinns | e 0.000 0 (V1 I (79,334,567) | ........ (93,474,872) | ......... 25,057,676 | XXX
Northrim Bank Anchorage, Alaska.............c.c.coorrrrnnreens SD 0 98 37,093 237,093 | e 37,093 | XXX

Certificate of Deposit .60% 10-22-21 0 0 0 0 0 | XXX
Oversea-Chinese Banking Corporation SINGAPOTE......vevrireririrernriersnssiersnisesesnenns | everersninenienss | eveveees 1 TA0 | i 102 56 [ .o 7,999,494 | .......... 8,035,946 | ......... 10,395,990 | XXX
Raymond James Bank...........ccccocvvirirernienennns New YOrk, NEW YOrK........coveveeriereeererneineininens | cereereinenneenns 3 0 18,421 195,120 | coovvvrnne 131,022 | XXX
Royal Bank of Canada...........c.ccccouvnivvrncirernn. Toronto, Canada............ceeeeevreieerrereenieeeinnnees | overneneesninnns | coeeeees 0.000 0 (0 [ I 27,291,034 | ........... 6,407,812 | ........ 13,908,770 | XXX
RBC Dexia Investor Services Trust.................... Toronto, Canada............cceueerenevernenrrernins | cevereeeivennns | e 0.000 0 0 2,773,141 2,880,446 2,880,446 | XXX
Sumitomo Mitsui Banking Corporation............... SINGAPOTE. ..o | eeeressnsissenes | seeenes 1.760 6,672 2,441 | ... 16,340,158 | ......... 16,449,005 | ......... 16,231,804 | XXX
US Bank Miami, FIOMAa. .........cvvueeeerinererierineerseiseiiins [ e | e 0.000 0 0 0 0 0 | XXX
Wells Fargo Bank Los Angeles, California...........cocvirennnnierinnins v | vvevenes 0.000 0 0 2,200,602 | ......... 48,980,758 | ........... 6,829,962 | XXX
0199999. Total Open DepoSitories. ........occeererneeas XXX XXX 7,266 3,688 3,830,194 23,418,432 | ...... 100,649,544 | XXX
0399999. Total Cash on Deposit.........coveirrrrinrarenns XXX XXX 7,266 3,688 3,830,194 23418432 | ....... 100,649,544 | XXX
0499999. Cash in CoMPaNY's OffiCe. .....cuuuirrerririsiersssrisseis st nens XXX XXX XXX XXX | s 1,510 [ v 1,515 [ oo 1,484 | XXX
0599999. Total Cash XXX XXX 7,266 3,688 3,831,704 23,419,946 | ....... 100,651,028 | XXX
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Statement for March 31, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
All Other Government Bonds - Issuer Obligations
MONETARY AUTHORITY OF SINGAPORE..........couuttrerumuiereessaaaeesesssaeesssssesaessesssseessesssssessesseesessssesess s ess 18811168885t e seet st 03/25/2021....... | covvevvinn 0.000 |04/23/2021....... 101,948 0 2
MONETARY AUTHORITY OF SINGAPORE 02/23/2021....... .0.000 |05/21/2021....... ..470,121 0 175
MONETARY AUTHORITY OF SINGAPORE 03/23/2021....... .0.000 |06/18/2021....... 6,692,389 0 463
0699999. All Other Government BONAS = ISSUET ODNIGALONS. ... 002100 S48 L0202 Lo | 7,264,457 0 641
1099999. Total - All Other Government Bonds.. O F PO PSS PSSO ORSeIos B 7,264,457 0 641
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
T T T — 03312021, | e 10.000 | 061152021 | | 600,000 167 0
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ....600,000 167 0
3899999. Total - Industrial & MISCENANEOUS (UNGFFIIALEA)...........cvureurireriiiciieii i bbb bbb eb febsee b L b s b e b e R bbb bbb bbb bbb 167 0
Total Bonds
7699999, SUDLOLAIS - ISSUBT ODIIGALIONS............cvvveviiviies L0800 L4881 L 1000 LLL8 L | 7,864,457 167 641
8399999, SUDLOLAIS = BONGS..........cvvvecvisiiisi L2420 HLELE L 7,864,457 167 641
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |INVESCO TREASURY INST.......ccoooiimviiiriiiiriins . 03/31/2021....... 0010 | | 639,747,730 5,013 15,784
94988A 75 9 |WELLSFARGO:100%TR MM INS 515 03/19/2021....... 0010 [ | 0 0 0
60934N 67 4 [FEDERATED US TREASURY CASH RESERVE .........ooiiiiiiiiiiiicisi s 03/31/2021....... .0.010 [ 18,477,864 0 1,015
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO...............iiiiiiiii e 48100 658,225,595 5,013 16,799
All Other Money Market Mutual Funds
60934N 10 4 |FEDERATED HRMS GV O INST.....orrocooorreoosomsomsoemsems oo sersseesseeseesseessems e serseesseeessers e ssemseeeseeesseesseeesos e oee e seeseees, oersseerseeseer e 03/31/2021...... 0.040 | P 10,728,016 0 442
8699999. Total - All Other Money Market Mutual Funds ..10,728,016 0 442
9999999. Total - Cash Equivalents 676,818,067 5179 17,881




Supplement for March 31, 2021 of the G REAT AM E RICAN I NS U RAN C E COM PANY

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE
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Supplement for March 31, 2021 of the GREAT AMERICAN INSU RANCE COM PANY
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Designate the type of health care SUPPLEMENT "A" To SCHEDULE T

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Alabama.........cccoeerievriirinnnes
Alaska.....
Arizona....
Arkansas.....

California.........ccocvevererrirennes
Colorado.......cccevevvererrernnan.
Connecticut.........cccocevvernneee.
Delaware..........cccocvverevnnen.
District of Columbia...........DC | cooovererriiieieceal0 [0 0 e
10, Florida......ccooeereeveereveeee FL [0 0 0 e
GeOrgia....cerverereenrenrernrrnnes s OA |0 0 0 s
12, Hawaii.....ccocoveereevereeereeeeee H 0 0 0 e

© © N o ok N =

N
.

18.  Kentucky.....oooovvveeririinnnne
19.  Louisiana.........cccevverririerenns

21, Maryland.......cccooovivnniinnnnn.
22. Massachusetts......................
23, Michigan......ccoeceevverveereriinenns
24, Minnesota.........ccoevvrrreunnns
25.  MisSiSSIpPPi......ccoverererrierenans
26, MiISSOU. ..o
27.  Montana........coeevveeriereinenns
28.  Nebraska.........cccooovvvrvrrnnnne
29. Nevada....
30. New Hampshire...
31, New Jersey.....
32.  New Mexico.

33.  New York.....

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

36.  ONi0.ociiceeeeeieieens

37.  Oklahoma........cccoocuminiuninnes

38, Oregon.....cccveveerererinreiienns

39.  Pennsylvania........cc.ccceerrnee.

40. Rhode Island..........ccccovvvneece Rl |0 0 0 0 [ (0 IO [0 [0 O 0
41, South Carolina.........cccceceeeee.SC | o0 v eeviiiiieiiennn0 0 [ ()1 IS [0 RN (01 14
42, South Dakota........cceeereeeeeeSD |0 0 0 0 [ (01 O [0 [0 OO 0
43, Tennessee......comenecnereene IN |0 i 0 0 [ (0 O [0 (0 O 2
44, TeXaS..cmveervereereisrrerieennee X |0 [0 {0 0 [, [V IS [0 RN (01 RN 3
45, Utah.cecceeeeel UT |0 0 0 0 (010 TR [0 RN (01 TR 0
46, Vermont.......ccocovvveveveeeeere VT |0 i 0 0 [ ()1 IS [0 RN (010 RN 2
47, Virginia.....cooceeeeveeeeeeeeees e VA |0 [0 0 0 [, [C) ) IS [0 RN (01 TR 6
48.  Washington........cccoeveveec . WA | ceiiiiiieeenl0 [ eciiieieenennd0 0 0 e (V27 1 [0 TN (01 O 21
49, West Virginia......oooeeeveeeet WV |0 0 0 0 e (0 O [0 (0 O 0
50.  Wisconsin.........ccoeevereeeeeee W 0 |0 [0 |0 e (010 TR [0 RN (010 TR 0
51, Wyoming.....oooeeeneeervmeeneeee WY 0 0 0 0 | (0 O [0 (0 O 0
52.  American Samoa..........ccc... . AS | viiiiieieienn0 |0 0 |0 [ (010 TR [0 T (010 U 0
53, GUAM...ooeiceeeeceiesieeeeee s GU 0 |0 0 | eeciieeenl0 [ (010 TR [0 R (010 TR 0
54.  Puerto RiCo.......cccoevvereeeee . PR 0 |0 0 |0 [ (010 TR [0 R (010 TR 0
55.  US Virgin Islands.........cccooce. VI | o0 [0 0 0 | (0 O [0 (0 O 0
56.  Northern Mariana Islands....MP |...........ccccoeunee. {1 O [0 R {0 O [0 T {0 [0 {0 O 0
57.  Canada........ccoomemrnrunnennd (07.1\\ |l S (0 (0 S (0 [0 (0 O [0 (0 O 0
58.  Aggregate Other Alien.......... (O I (01 IO (01 I (01 IO (01 I (01 IO (0] I [0 IO 0
59.  TotalS...oooorrrrrrinrnrnnerrrssnnnennes | eerrrerneenesse38,809 | worvrnrennennn 128,352 |t 700 | i | i 293,906 | ..ocovorrenns 289,500 | .o K 297,046

58998. Summary of remaining write-ins

for Line 58 from overflow page. | ......ccccovevverncad [0 I (01 IO [0 IO (01 IO [0 IO (01 I [0 IO 0
58999. Totals (Lines 58001 thru 58003
+58998) (Line 58 aboVe)......ce. | cevrerereererrireiienead [ I (O [ I (O] IS [ I (O IS [0 P 0

Q455-4




Supplement for March 31, 2021 of the GREAT AMERICAN INSU RANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for March 31, 2021 of the G REAT AM E RICAN I NS U RAN C E COM PANY
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2021

NAIC Group Code.....0084 NAIC Company Code
Company Name: GREAT AMERICAN INSURANCE COMPANY
If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
.................. 49,284,449 | .................56,204 477 | ..................23,378,413
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged PONICY? .........cururuuierrerrureiiniiieeieiiesiseese sttt essees Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTTIEA OF ESHMATEA? ... oottt ettt £ s8££ 82 E e85 E 42 £ 818282 E 5845842 E e s ettt Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
2.31 AMOUNE QUANAIBA: .....uvveveiiisiie ettt e bbb bbb bbb b a4 a4 s bbb b s b s s s s s b st s b s st s et s bbbt B 0
2.32 Amount estimated uSiNg reasonNable @SSUMPHONS: .........cuiiieuieireeeireei et ee ettt st s s eE bR Rttt nnsenns B 0
2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP Packaged POIICIES: ........wurerurrrrerrusresnereeeessisessssessisessssssssssssessesssssessesssssssssessessesssssssssessssssssessessessnssnes B 0
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