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Statement as of March 31, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS et nneen | fnetennenns 28,859,717,557 | ..ooeeeerereereeneeieireneens | vvreeneens 28,859,717,557 | ........... 27,578,284,997
2. Stocks:
2.1 PrEfermed STOCKS. ...ttt ettt nsentns | essenseneneena 341,038,533 | ..o | e 341,038,533 | ..ovviine 326,423,823
2.2 COMMON SIOCKS. ...vvuvrrererresresssesseessssessssssessessssssssessessssssessessssssnsssssessessnssessessanssnssnnss | sessessesssnssn 687,328,366 | .....oevrverrereirirrierrininns | e 687,328,366 | ....ovvvnenn 822,942,824
3. Mortgage loans on real estate:
3 FISEIENS ettt | eeneeenieens 1,570,470,294 | ..o | v 1,570,470,29% | ............. 1,577,832,226
3.2 Other than firSEHENS.........ccierrieiirrrereeeesi et senis | seteseseesssess s nsssnees | setesssssness s nessnessnens | sesisesssesinesesene e resenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES). ... errer e eeeeseiseeseeeeseesesseessesseesesssesseesessessese e st ess s e ssessess e ssessessenssnssesss | seessessessasssnssassassssssestassns | sressesssssssssessossnsssnssessansnne | sesessssssessessssnsssessessnnens [0 OO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cvevviieiiciiiietits ettt b st ssenas | sbsssssesssssnaan 66,065,511 | ..ooovveereeeeeeeieeeeeeens | ceereeieierenienas 66,065,511 | .......c...c. 66,050,992
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....(14,985,991)), cash equivalents ($.....590,896,990)
and short-term investments (3.....914,275,583).........ccccurrerreeemeresineeesnesssssessssssessssnnes | sesssseesens 1,490,186,582 | ....coomvvercrirerinereiseniinene | woreeeeneens 1,490,186,582 | ............. 2,047,399,245
6. Contract loans (including $.......... 0 PrEMIUM NOLES).......cvivreeieieieieie et sssnes | eresessesesnneas 68,461,312 | .ovveieeeeeceeeereis | e 68,461,312 | .ocvvernan 69,997,359
7o DEIIVALIVES. .....oveereeeericeise sttt ettt nnnins | eesseeetieninas 837,351,311 | oo | ceeeerienennne 837,351,311 | oo 887,713,349
8. Other iNVESLEA @SSELS..........cverurrirrerericirieesi sttt | eeeseenens 1,475,070,734 | coooovvecrrreciennns 1,000 | .o 1,475,069,734 | ............ 1,408,756,597
9. ReCEIVADIES fOr SECUMHES.........uuveuiriiiciicii bbb neens | sbaesiiessaesiansees A778,005 | ..o | v 4,778,005 | ..covvririinen: 4,618,011
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecesre e | sresessssesesss s | essesessssesesssssssesessssssens | esessssesesiesessesesssssnsns {1 RN
11, Aggregate write-ins for iINVESEEA @SSELS..........ceviiiviiieieiciseesese s sntenes | stesesissessesssssssssensessnead (01 P [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ovuurvierinecenermrrieiresesnerieesenens | ceveneeens 35,400,468,205 | ........ccoovvrirerirn 1,000 | ..o 35,400,467,205 | ........... 34,790,019,423
13. Title plants less §......... 0 charged off (for Title INSUFETS ONIY)........cveviveiieieieiiieiieeissieseiiees | cereisssessesiesssssssesessssssens | siesessssessesssssssssesssssseses | siessssessessesssssssessessssasee {1 TN
14.  Investment income due and 8CCTUEM............c.ocuuiiiiiiieiieiieieieri i ssensis | eesisesenesones 260,506,949 | ....cooovviriiiiinnes 387,547 | ..o 260,119,402 | .....ccvuueee. 257,292,198
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covvrevreirennnns 1,250,103 | coooveveeeeiinas 19,495 | oo 1,230,608 | ...coovverreirne 1,367,520
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccovveerereinnes | corevereieirenns 8,136,333 | .oovovoerierinnee 2,292,617 | coovrerrriienens 5,843,716 | covvvrerrnnd 6,441,432
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt ettt sttt entns | arssestent st s st st s estentents | ersestestnsestentansestensentntns | essesssessestentens e sressentnes 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS..........c..cvuieeveieeieieeeee et sniens | eveesessessesessnes 4,110,607 | coovereere 599,114 | oo 3,511,493 | oo 4,067,250
16.2 Funds held by or deposited with reinSured COMPEANIES............cccveuiviieeieiieieicieiieies | ceveieseseiis s ssssssssens | sesiesissesesssssssssesssssseses | soesessessesssssssssessessssssens 0 [
16.3 Other amounts receivable under reinsurance CoONracts.............covveveveeeeeereeersveeeerenens | ceveveererenennens 53,972,408 | ...oovvieeeieeeeeiereeeireeens | e 53,972,408 | .....ccoueou... 71,034,392
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cceueieveciisiiciesieee e | covesesstese s sssessenes | essesssssssessesssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and iNterest thEr€oN............ccccucivieeies [ e [ e ssenes | ceviesessese s snee {1 O 8,660,273
18.2 Net defermed X @SSBL.......c.ciuieriiiiii bbbt | setisenieniess st ninnes | seresnti s | e (018 O 38,970,658
19.  Guaranty funds receivable or 0n depOSit.............ccccuiveieicicieieee e | sesesssseneieaan 2,002,351 [ oo | e 2,092,351 | oo 2,135,155
20. Electronic data processing equipment and SOftWarE.............cccuvivereieieieeiesiecseeseseienns | eveessiessesseseseenns A43,067 | .oovvveeeeeeieeieeeieieenes | e 443,067 | oo 522,322
21, Furniture and equipment, including health care delivery assets (§.......... 0)ereirirererieirrieseiiens | e | e | eressrese s nans (1 TR
22. Net adjustment in assets and liabilities due to foreign eXChanGe ratES.........cccvveiiirieieieiieis | e | cereiessesesssesessienes | sresiesessesessssssessessssenee {1 TN
23. Receivables from parent, subsidiaries and affiliates..............cooveririeienieiesceesseenies | e 3,429,391 | oo | e 3,429,391 | oo 131,180
24. Health care (§.......... 0) and other amOouUNtS FECEIVADIE...........c.cveieiiieieiceee e | et sssesessssienes | eoesesssssssesssssstesessssessenss | ssesssssssessessssassessessnsenes {1 RN
25.  Aggregate write-ins for other than invested @SSEtS...........oeeieieiccesieeee e | cerssiesessnead 624,026,324 | .....ccooveernne. 7,385,011 | oo, 616,641,313 | .ooovvrrna 596,104,442
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovururieirireirnieeensisisessseseesssssssssssessssssssssssesssssessne | sessessenes 36,358,435,738 | .....ccvvnnnee. 10,684,784 | ........... 36,347,750,954 | ........... 35,776,746,245
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts............ccoveveee | covvvvivereinnae 25,553,468 | ....oovirieeieeeeeeeeeis | e 25,553,468 | ....coccvevnee 20,406,356
28.  Total (LINES 26 AN 27)......vurerereriieeeeisireessseseessessssssesssssssessssssesssssesssssessesssssessesssssssssessenes | soessessons 36,383,989,206 | ........cccen.e.. 10,684,784 | ........... 36,373,304,422 | ........... 35,797,152,601
DETAILS OF WRITE-INS
.................................. L1 RN
.................................. 0
.................................. L1 RN
1198. Summary of remaining write-ins for Line 11 from overflow page...........cco.ewreerrunenreneineenninees | coveereeeeineineieesesenensennd [0 RN L0 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......civeeririiierciiiecisie s | cvrsiessssssiesssssssensesssaees (01 P [ I {0 I 0
2501. Funds held @s COIALETaL............uerurrrirereiieeiserieeesesessesi e esss st ssssnenes | seessssessssenes 362,750,089 | ....cvourvrmereeeineninerins | eereeenieeennne 362,750,069 | .....coocvernee 351,330,445
2502. Company-0wned life INSUIANCE..........c.cceiiviiiieiieieiesie st sssssnsenns | sessessesssnes 208,109,712 | .ooevevveererreeiererieisiens | e 208,109,712 | oo 206,620,087
2503. Interest rate swap collateral reCeIVabIE............couueveicviieieeeeiesee e essssenes | ervenaesesnans 10,420,810 | ..ovooveeeeeieesieeeeeees | e 10,420,810 | oo 1,821,236
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccocvveveninieneseieniens | ovveieieiens 42,745,733 | oo 7,385,011 | cooererees 35,360,722 | ..o 36,332,674
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cocivrerirereceinemmesssiessenessesssesesens | senssseeesenss 624,026,324 | ..o 7,385,011 | oo 616,641,313 | .ooovvvencnns 596,104,442




Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....30,587,884,629 less §.......... 0
included in Line 6.3 (including $.....604,160 MOGCO RESEIVE)..........ccovveevecereerereeesiesesseesssseesssssssss s ssesssssssssssssssssssssssssssssnssesssssssssessnns | sesssesssssssons 30,587,884,629 | ................. 30,127,660,056
2. Aggregate reserve for accident and health contracts (including $ e 51,412,964 55,007,419
3. Liability for deposit-type contracts (including $.......... 0 MOACO RESEIVE)......oovereririreieieiiseieie et sssssssesssssssssessessesssssessesssssssssns | sessessesssssnenns 1,380,844,083 | ...ccoovvverenne. 1,532,959,003
4. Contract claims:
A1 LBt R RS e bbbttt stenns | snbiensiensientienteas 268,743,962 | ...cvovrvririrenn 216,450,014
4.2 ACCIAENE ANA NEAIN........ooceeriiceei ettt s ettt entenen | Srestenseneeses st enee 332,269 | o 397,186
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 dUe @Nd UNPAI........cceuuieiiiiirieirireeeincseiseissieeeens | et seisssenes | sereeesssssssesessessssesessssessesenns
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1 Policyholder's dividends/refunds to members apportioned for payment (including $.......... 0 MOOCO)....erererrerereirereenseseiseens | erresesesessessssesessssessessssssesestes | reesessssesessssessesssssessesssnssnssns
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $.......... 0 MOTCO)... et ssesss | esereesessssessesessesessesessesssssesses | ressesssssssessessessnsssnssessanssessns
6.3  Coupons and similar benefits (including §.......... 0 ModCO)....oeererieirreeeenes
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including $.......... 0 accident and health PreMIUMS.............cvirieriirireieeee ettt ssesees | eesessessssessssessesennssees 468,260 | ...oooovereree 279,112
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES.............cuuevruieeieieiie ettt bttt bbb s s b s s s st nas | oebssbessesassassessessesessessesssestesss | essesasssssssessssassessesanbesses e sanes
9.2 Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SEIVICE ACt..........c.cviuiiieiiecieeieieieieias | et esens | eeessesssssses s s s seens
9.3 Other amounts payable on reinsurance, including $.....314,681 assumed and $.....2,492,265 CEEM.............coovvurrrrerreirrrineeins | covvvesrisesisiiesiins 2,806,946 | ....ooooverrenenens 6,730,484
9.4 INtEreSt MAINTENANCE RESEIVE...........cveviecveveceee ettt ettt a ettt es et st s s et et sesetes st eaessssssesnsssessnnantas | eosetesessssssisnsesns 60,000,850 | ....cccevvvcrerrnnes 54,851,469
10. Commissions to agents due or accrued - life and annuity contracts $.....4,790,224, accident and health $
and deposit-type contract funds $.......... 0ttt R s bbbt a et nt s st nsenaes | debebensenaesesentena 4,790,224 | ..o 3,668,117
11. Commissions and expense allowances payable on reinsurance assumed. e
12, General XPENSES QUE OF ACCTUBH...........cvuivuiuieeiseeites ettt ss sttt s bbb s a sttt se bbb sttt s bbb anses
13. Transfers to Separate Accounts due or accrued (net) (including $.......... 0 accrued for expense
allowances recognized in reserves, net of reinSUrEd AlIOWANCES)............cviuiiveiiiiiieieieies et nees
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES.........cvcvivieieeiiiriieicisee e
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability............cocoererireeerieriniciennns . \ .
16, UnEarned INVESIMENT INCOME. ..ottt bbb bbb bbbt en bt | ebsentesbnebsessensanbanena 355,133 | o 346,657
17. Amounts withheld or retained by reporting entity as agent OF tTUSTEE..........c.cveviiiviieiieice et ntenens | evesssbesses s sessssans 2,361,119 | oo 1,521,443
18.  Amounts held for agents' account, including $.....1,037,030 agents' credit balances. | e 1,037,030 | 1,781,825
19.  Remittances and items NOt AlIOCATEA.............ocururririiriiriririeee et sesensssssenesssssssssssessesssssnensessnenesss | seneenensesnnneneess0 1,940,202 | civiiiiieiniineinenns 36,653,392
20. Net adjustment in assets and liabilities due to foreign exchange rates
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money §.......... 0 and interest thereon §.......... 0ttt ettt bbb s s bbbt ssenba | shiesbaessaes b es bbbt bt st s stenns | eestaesae sttt eas
23.  Dividends to stockholders declared @nd UNPEIG............cceeiiueieireiiinieiesiesei ettt sttt sensessens | sebsstessessnssnsessessessnsessessetantense | essessessnsassessnssstessessnsensesesanes
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUGTION FESEIVE. .......ouvuieeiriieeie ittt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......vovvreiriiiierieieissies ettt
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) reinsurers
24,04 Payable to parent, subsidiaries and affillAteS..............ceeiiieieiiiie et
24,05 Drafts OUESIANGING........cvueviieireieiiieieie sttt s8R s s Rt
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS el UNET COIMSUTANGCE. ........couceuerriisetseeseessitiesseesse bbb bbbt
24,08 DEIIVAIVES. ....euvveeerereerrieeeisesie st
24,09 Payable for securities
24.10 Payable for SECUMLIES IBNAING........ccociiieeieiitceictc et b bbb bbbt b st bbb bbb st s s b bnne
2411 Capital notes §......... 0 and interest thereon §.......... 0O DU OO DUTR PR
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27.  From Separate ACCOUNES SEAEMENL..........ccciveiieiiees ettt ettt ss ettt et b st s et s et b et rees
28. Total liabilities (Lines 26 and 27) N ..33,494,297,739 32,899,960,813
29, COMMON CAPIEAI STOCK. ......ucveviieieiiectciitcie ettt bbb b b s bt b b s bt a bbb s bbb s st s s s b bansetenas | sensesesssesessnsessaees 1,507,500 | ovoevevervieriiecinne 1,507,500
30, Preferred CAPItAl STOCK.........ceveviireievcrcee ettt ettt a et b bbbt s ettt b bbbt a et a ettt n s aen
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOES.....veovvoreaireissesseseisessestseseeseseess s st ess s sse st s st es s s8££ eSS s bbbt
33, Gross paid in and CONHDULEA SUMPIUS...........cveeveeviieeieicteee ettt sttt ettt s st n st e et en st b s s senes
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA fUNAS (SUMPIUS).....eurvurvrieresrisreseesseseeseesessssssesssssssssessessssssessessess s sses s st es st st s st ess st s ses s s s s s st st b s en s st st essnsnes
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §.......... 0) 1 rtrrerr ettt srens | sessessest et et st st s et ent st et ens | setsestens st ettt nren
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt R sttt | Sesestens et st en st et en et srent | Sbsessent ettt ettt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)............cccvveververrierieeesieieens | cevesiereninnas 2,877,499183 | ....ccceevnene. 2,895,684,288
38. Totals of Lines 29, 30 and 37 ol ....2,879,006,683 2,897,191,788
39. Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3)......ccvrruerrrirerineiieise st iesssississssstsssssssssssssssssessessssssssssssassssssnssesssssessessasssnsss | onssessasssnenns 36,373,304,422 | ..o 35,797,152,601
DETAILS OF WRITE-INS
2501. Liability for funds held @S COIALETAL.............ccvvvevericreieeice ettt bbb a st s s sssssessssnsns | snssssesassnsesseses 362,771,018 | o 351,355,065
2502, UNCIAIMEA PrOPEMY.....vevvviveiiseteieeseteisie e sesete sttt ssse b es s st s b ssesesss s b s st e s s sa st s e s st s st bR b s s bbbt e s st s s st et s s e s s setesnsesenns | sesetessssssessssnsasans 17,223,974 | oo 17,458,190
2503, ACCOUNES PAYADIE.......c.cveviicieiiciciri ettt et sttt bbb s s et s st st s s et st tes s et ssnsetennsesensnsnsensnsesessnsnn | srenseressnsesessnseseseni )y 008,320 [ vuvas 4,442,732
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 ADOVE)......vuwereresrrsarssressessesasesssssessessssssesessesssssssssessasssssssssesssssssssasssnssssssssesssssssssessnes
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page e
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE)......ruururererrrsaessreeessesssesssseessessessse e ssssns e sess s ee st st enssnsssssessnes
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Ling 34 from OVEMIOW PAGE. .........c.rieiuririiireieie ittt ssb st sssssestsssnns | sebssesesssstasssessestesssessnssessnes 0 | oo 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0OVE)........ccuiuiueiieiciiieieict sttt sttt ettt sns st st enssssntensenas | bensessesssssssesssssnsessesssssnsasans [0 RO 0
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Statement as of March 31, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts............cccoeveviereicieiieccesecseeeens | v 922,419,161 | .......... 1,151,185,544 | .......... (2,716,039,471)
2. Considerations for supplementary contracts With life CONINGENCIES..........ccoiuieieiiieieicisieesse et ssees | sessessssessesssssssessessssessesss | essessessssessessssessessessssenss | essessesssssssessessssessessssnes
3. NEEINVESIMENE INCOME......oviiiitiecictte ettt bbbt bbbt b st s bt ensessnnns | sbensessesanes 469,214,468 | .............. 509,053,175 | ........... 1,908,775,201
4. Amortization of Interest Maintenance Reserve (IMR) 3,754,334 ...2,157,396 ...11,889,274
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES..........ccuvveeiriieieiiieieieissseeissseseenes | seressssesessssessesssssssesenns
6. Commissions and expense allowances on reiNSUrANCE CEAEM............cuviiviiireireiiisiieeseiese sttt sssessessessnses | essesssssssesss (7,866,590)
7. Reserve adjustments 0N rEINSUFANCE CEABM..........cuuiiuiirieiiieiieie ettt b bbb s st ssnes | rebsssessessssnsessessssntessenas
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
FTOM SEPATAIE ACCOUNLS.........uevuiieiieiseiiieie ettt s e s s n st s b tensanns | sbsesastessessssensessessnsassessns | aesessessnsessessnsassessessntantes | setessessessssassessessnsessesnsas
8.2 Charges and fees for depoSit-type CONIACES.........cvieiiiiieieiciie ettt esns | eessessesesnsenas 697,377 | oo 1,042,699 | ....ccoevnnnn 4,011,873
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.vuiiviiiiriirieieieieie e sss st sssessesssssnsenses | sessssassesenas 30,240,983 | ...ccovvne 32,121,462 480,397,951
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne .1,418,459,733 1,697,240,234 |. 337,587,830)
10, DEAth DENEIES....covveeciieicicrie st sesse e ssnsessesssssssensesssssnsessessnsensensnsnns | snsesnnsenennesss0y 103,016 | vieiiiiiiinnnnn5,256,439 | o 19,905,157
11. Matured endowments (excluding guaranteed annual pure eNAOWMENLS)........ccceeviviereriinieensesessesesesssssssenessssnnenss | svveveseniensenennn V43,624 | i 2,798 | e 25,566
12. Annuity benefits .821,641,051
13. Disability benefits and benefits under accident and health CONtracts............cooccvviceniiesiccceceseeeeeee e | cvveerenineereree 303,074 | i 996,797 | v, 3,826,900
14. Coupons, guaranteed annual pure endowments and similar DENEFItS.............cceeviiceiieniccc s
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type CONtract fuNdS............ccveveerieercirireieeceee e
18. Payments on supplementary contracts with life contingencies .
19. Increase in aggregate reserves for life and accident and health CoNtracts.............cccoeviveeveicieiiccceeees e | e 456,630,118 | ............... (7T7174,274)| .......... (4,081,026,292)
20. TotalS (LINES 1010 19)...uuivuirieeieiiesiscie ittt sttt s s entensans | ansessnens 1,248,940,479 | .............. 687,842,746 | .......... (1,004,999,790)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccceecveens | venee 59,245,493 | ...oovevinn 57,497,361 | .covovrene. 191,915,043
22. Commissions and expense allowances on reiNSUranCce aSSUMEM............c.cvuevcvieerevcressseeisesssessssssessssssesssessessssssssssssssens | seves 154,860 | v 245352 | v 2,158,208
23. General insurance expenses and fraternal EXPENSES.........ccucvcieeieiereeeie ettt s sesss s sssssansaes | seves ..31,729,523 27,210,146 | ..... 105,914,467
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 2,147,311 2,783,509 | oo 7,987,513
25. Increase in loading on deferred and uncollected premiums............ 264,811) | oo 244075 | ..... ....435,953
26. Net transfers to or (from) Separate Accounts net of reinsurance 574,020 11,140,338) | ..... ..10,572,550
27. Aggregate WIte-INS fOr ABAUCHIONS.........cccvcvieeiee ettt s bbbt ss s sses s sensens | eesisssssessesanes 1,618,496 | ..ovvecveiceceiina (V] I 7,674,458
28, TOtAIS (LINES 20 0 27)....uurvrevererireireerneesisresssssss e ssessssssessssssssssssessesssssessessassssssessassassssssessessnssessesssssnssnssessassssssessassnssnssons | sses 47,145,371 764,682,851 (678,341,598)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. o 71,314,362 932,557,383 | . .340,753,768
30. Dividends to policyholders and refunds t0 MEMBETS...........ceicviieicceecs ettt sees | saessessssssesssssaenes 2,810 | oo 4233 | e 10,653
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Ling 29 MINUS LINE 30).........cuevevririeiieeieisie ettt s s sessssaenes | esesssssesnnas 71,311,552 | oo 932,553,150 | .covvernne. 340,743,115
32. Federal and foreign income taxes incurred (excluding tax on capital GAINS)..........c.cvvererrerrerrenirnrnneressssseseessssessssessssessnnens | sesesssssssesees 7,715,098 | ..o (4,708,860) | ..oovenenees (61,943,277)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32)........cvuririerierriiinrireiieiecnseseesssessssesesssssssssessessssssssssssessens | essnsensssessn 63,596,454 | .............. 937,262,010 | ...coovnvnn 402,686,392
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §$.....3,414,762 (excluding taxes of $.....2,366,810 transferred to the IMR)... o ..64,576,393 | ... ..(158,331,563) | . ....(218,592,712)
35. Netincome (LINE 33 PIUS LINE 34)........cuiuiieiiiiieieietete ettt sttt bbb stenas | sbessessssanes 128,172,847 | .............. 778,930,447 184,093,680
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOE YEAN........c.cvcvireiireiriieieteietee ettt bbbt s st s s s s st ssaeaenns | sevsesesaes 2,897,191,788 | ........... 2,868,113,251 | ........... 2,868,113,251
37, NELINCOME (LINE 35)...uurvuveiiiciciicieiesise sttt st s st bbbttt ssenns | enbnssnssenes 128,172,847 .. 778,930,447 | .............. 184,093,680
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....15,369,386..............cceeurrrrmrrrerrnresrserserennns | conee ...83,645,044 ..(733,580,990) ..... ...66,352,275
39. Change in net unrealized foreign exchange capital GaiN (IOSS)........cociiriiiieiieieiice it seseas | sebebsssesesssssessssebesssssesss | stessesesssssesessesessssssesanes | sossessssssessssesesssssesessnsens
40. Change in net deferred iNCOME taX........cccovvevreeriereriininenns 25,247,662) (12,591,475)| ..... 21,742,846
41. Change in nonadmitted asSets...........cocovviererireeiiiesseee s (4,151,948) 12,017,678 | ... 12,852,229
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........c.cccveiiieiiiciieceee e ssreaes | crriissesssese s ssssresesies | sessesesiesesssissesessssesessssess | eresssessssssesessssesesassssenes
43, Change in reserve on account of change in valuation basis, (INCTEASE) OF ABCIBASE..............cc.ceueevevercerereieieissesiesseseseseeses | ervetessesississesssessssssssesins | sseesissesssessesssssssssssasses | sesesissessesssssssisssssssssssnens
44, Change in asset valuation rESEIVE............coeeicreireeieie e 00,773,392) ...28,451,520
45, Change iN trEASUNY STOCK........cvvcviiieiieiiieic ettt bbb b b se bt s et b ssstesssssesansntenes | sbssssessssesesssssesssntesesins | sestesesssesssissetesssesessnsess | ebessssesssssesesssesesansesenes
46. Surplus (contributed to) withdrawn from Separate ACCOUNS QUIING PEIIOM..........covuiveiiriireierieieeie et sssessssssessessses | ereesessesissssessssssssssssesns | svesessessesssssssssssssssssesses | sesesisssssesssssssssssssesssssnses
47. Other changes in surplus in Separate ACCOUNES SAEEMENL...........cccviurririrrinriieieiesssiessssee sttt ssessens | sessessssssssessassssssessestenss | ssessesssessnssesssssessessassanss | ssssssssssessenssssessessanssnssns
48, Change iN SUIPIUS NOES........cvuevevieesevcteee ettt ettt s e sttt s bt s b s s sae st sbes e sssbessesanssnssssessnsans | stissessessstssessssnssssssesns | svsesissessessssessessesssssnsesses | aesessesssessessssssssssssnsnees
49, Cumulative effect of changes in aCCOUNTING PHINCIPIES. ........cvevevcveiieie ettt b st s s bes s ss s ssessssans | eressessesissssessssnsssssssessns | sssesissessessesesssssesssssssesses | sesessesssessssssssssssessssnses

50.

51.

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

51.4 Change in surplus as a result of reinsurance

52. Dividends t0 STOCKNOIABTS..........c.cvieeiiiercieiiictsi ettt s bt sa et s st s s e
53. Aggregate write-ins for gains and losses in surplus . .

54. Net change in capital and surplus (LIN€S 37 throUGh 53).........c.vuruerrrurineinrerrerniesineississesssessese s ssessssssessesssssssssesseses | sssssssessssees (18,185,105) | ..ocovvvncenes 164,129,286 | ...ooovovvcene 29,078,537
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccciueieierririeeeece ettt seesnes | evensesans 2,879,006,683 | ........... 3,032,242,537 | ........... 2,897,191,788
DETAILS OF WRITE-INS
08.301.  Contractual Mder fEE INCOME........ciuiirieiieieieieies ettt sse st ntensenaes | sesssessesanes 16,571,961 | .o, 16,797,548 | .........c....d 67,387,590
08.302. ReinSUrance EXPEriENCE MEIUNG..........ccoieiiiirieeeie ettt ssesssntes | snens 12,025,205 13,785,588 | ..... 70,692,453
08.303. Interest on company-0WNEd life INSUTANCE............cvuiuiiieieieirieiee et snsenns | srens 489,625 | ....cccco00e0ren 1,532,576 | v 6,105,248
08.398.  Summary of remaining write-ins for Line 8.3 from oVerflow PagE.........ccccvvieueiireeiieee e | e LA54192 | 5,750 | .336,212,660
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 ADOVE)........cccuuivereireriieriesissiseriessesesssesseseessssssessesssssssssssssnees | ssas ..30,240,983 | ................32,121,462 | ..... 480,397,951
2701, REINSUTANCE FEB.....cuevieiriiitieieiie ettt bbb nsessnsantenne | seres 1,618,496 | ...oovvvverriereriseenens | oo 7,674,458
2702, et RS RS ReRRSR RS R SRR SRR AR R Rt R e s Rt st st ettt | Hrestensetses st st nsestentanes | snsestesestesten et n st entaes | estesiesten st n et enee
2703, RS A AR R SRR SRR AR s SRRt bR s b s st bes | Hiessentebs s st st s stentants | sssestiesestesten s s ententans | essesessen et na et enes
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAgE...........ccvviuereiieiriiciceiees et sssesens | eererenssessssseresssesesnnd 0 [ oo [ el 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)........everurersrisreiissesessesessessassssssessassssssssssssesssssssssessessssssasssns | ones 618,496 | .ooovovreeierierisniieennn0 | e 7,674,458
5301. Employee and agent stock option CONtHDULION..............cccviiieiiciiice e enans | seee 170,006 | .....................196,669 | ..... ....585,987
D302, AR R AR R AR R SRR s Rt s s st baens | ersententnsestes s st ssensentns | sestensessessen et s st entennae | srestesses sttt en s riens
B30, oS R SRR SRR R SRR R e R RS s s ettt en e baens | ersententnsestenten s st ensentns | nestensessessentanss s s tententae | stestiesses sttt taens
5398.  Summary of remaining write-ins for Line 53 from overflow page.. v | s 0 | o0 | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 DOVE)......c.vereruriraresriressrsssessesssssssssssessessassssssessassenssssssssessanssenses | ssossssssessassansans 170,006 | .ooovovvrereirens 196,669 [ ..o 585,987
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Statement as of March 31, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net O FEINSUTANCE. ..........cceieieceiie ettt 923,604,325 | ............ 1,175,214,382 | ........... (2,714,908,702)
2. Netinvestment income... 588,827,297 646,537,603 2,490,920,655
3. MiISCEIANEOUS INCOME. .....ouiuuieriurirneeneiaees et es et bbbt bbb bbb 30,356,553 17,855,827 151,322,890
4. Total (LINES 1 thTOUGN 3)....euveceeceeeeieeeeseie ettt sttt ettt sttt ssensnsnns | sesssnsssees 1,542,788,175 | ............ 1,839,607,812 | ..coovvveree. (72,665,157)
5. Benefit and 10SS related PAYMENLS........ccccieiiiriiciiriees ettt nnns | entesesentenas 697,224,320 | ............... 717,654,863 | ............ 2,978,205,193
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............ccccvevevcveevcirereeieieees | e 3,574,020 | ................ (11,140,338) | ...cocvvveee. 10,572,550
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccerueieieieniceesee s | cererseseennanns 87,145,115 | covovvrne. 68,972,296 | ..o 316,282,631
8.  Dividends paid to policyholders 10,653
9.  Federal and foreign income taxes paid (recovered) net of $.....5,781,572 tax on capital gains (losses).... 1,491 ....81,541,155
10, Total (LINES 5 HrOUGN 9)...coceeeeieeie ettt ettt 787,947,756 775, ....3,386,612,182
11.  Net cash from operations (Line 4 MINUS LiNE 10).........cccoeiiiiiiiiiireiiceieee et besssesessnneas | sessesesissenns 754,840,419 | ............ 1,064,115,386 | ........... (3,459,277,339)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.....ooieii ettt ettt | aeiseeiines 1,339,583,661 | ............ 1,638,772,317 | .......... 10,795,927,416
12.2  Stocks 256,744,635 38,303,195 309,661,609
12.3 Mortgage loans 10,707,907 3,269,908 114,816,290
12,4 REEIESIAE........eeei bbbt | Heeeb sttt n et | srentre et | entenenenins 32,117,387
12.5  Other INVESIEA @SSELS........vuieeiciieiieicie ettt bbbttt st nbas | eebsentessnsiaeen 22,453,392 | .ocvvine 11,697,204 | ........cc..... 108,253,179
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-terM INVESIMENES...........cccvevieveiieieciceseesiesiens | e seeres s ensses | erresessssesesessessesssssssens | cevresesssssesenas 3,226,168
12,7 MISCEIIANEOUS PrOCEEAS........c.cvvvreveiieiieiicisie ettt b bbb a bbb ss bbb s s ss s ss st entessesntes | oebsssessessessnsensesnssnsessesans | abistsssessesssssssessessnsansesnss | sressessnsessessssassessessnsessesas
12.8 Total investment proceeds (LINES 12.110 12.7).......cuieicvceeieeesie sttt ettt sssese s sessenes | svevsesinsas 1,629,489,595 | ............ 1,692,042,624 | .......... 11,364,002,049
13.  Cost of investments acquired (long-term only):
1311 BONAS.....oooieiiciic ettt bbbttt | anssnsines 2,592,178,397 | ....n.e.. 2,943,402,706 | ............ 5,586,598,307
1312 SHOCKS. ... ceeeertet bbbttt | sbtsntenneenneas 12,473,359 | oo 142,012,886 | .....ccccon.... 292,205,487
13.3 MOMGAGE I0BNS.......cooorieeiiciicieiee ettt nsnnns | anssesssenssensins 3,345,976 | ..coovrrrnne. 42,722,867 | ...coovoene. 322,412,488
134 REAIESIALE. ..ottt | enbesiente st 834,512 | oo, 1,166,518 | ..oovvvne. 4,183,505
13,5 Other INVESIEA @SSELS........vvrereeirriireieiei sttt ettt ettt s s st ensantnns | sessessessanennen 28,509,018 | ...oovvrrene 58,197,380 | ...c.ccevenn.. 259,132,925
13.6  MiSCElIAaNEOUS APPIICALIONS. .......cvvveercirieieicieise ettt ns st entenses | stastessessnsanns 28,653,461 | .oovvrrerenn. 62,152,048 499,512,159
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..2,665,994,723 .3,249,654,405 6,964,044,872
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........eveieuieieieiisenessse e sessssssesseens | sessesessssessens (1,536,047) | ...ovvvvverrrne. (1,474,438) (17,046,309)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14).......c.coririunrrrincneirreiseinceneessieesseeseesessssssseeens | eeesessnes (1,034,969,081) | ........... (1,556,137,343) | ............ 4,417,003,487
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOTES. ... cvuereeerireiseirecie ittt stk b et snes | S8etetsesseesasbesses st ensants | ebebsessessastnsestestensessnsss | sbsessstessessestesssessessessnes
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cccriiieiiiceiiicteeiee sttt bebenaes | essssesesssssessssebesssssessnes | sresesssssesessesessssssesesesesss | sbesissesesssesesssesesssessanes
183 BOIMOWED FUNGS. ... veeeeeii ettt s et enes | S8etetsebseesasbesses st ensaets | ebebsessessastneessestansessness | sbsessstenssessestensaessnssessanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities...............ccccoeviviereieceviecee e ..(179,154,973) ....172,360,292 (96,200,646)
16.5 Dividends t0 SOCKNOIABTS............uiuuieriiieiieiieie ettt 100,000,000 60,000,000 285,000,000
16.6  Other cash Provided (APPHEA)........cvevcvierireeeieieeee ettt s bbbt sse st s s bes s s snas | sbessessesssssaen 2,070,972 | ....ccoeuen. 6,496,908 | ..........c....... (4,016,744)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccu....... (277,084,001)] ............... 118,857,200 | .............. (385,217,390)
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 LiNg 17)........cccvevrervrs | coverevennenne (557,212,663) | ..oovvvnenne (373,164,758) | ....ovvvrnnne 572,508,758
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of VBT ......vuiveiircirciscisstes sttt ettt sttt enss st | ansssssnes 2,047,399,245 | ............ 1,474,890,487 | ............ 1,474,890,487
19.2 End of period (Ling 18 PIUS LINE 19.1)......iuuiuuiiiiieiiciieiiiisiiseieeiessesssse sttt ettt essssssesssnsnns | seesssesees 1,490,186,582 | ............ 1,101,725,729 | ............ 2,047,399,245
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Maturity extensions 62,029,222 ....376,253,562 867,329,863
20.0002  EXCRENGES.......ouuierririisesiissesssee s sttt st ss bbb ss bbb 37,169,680 21,425,924 232,565,722
20.0003  TTANSTEIS....vuvvrerresrirsereeesessessssesesssesssess e ss sttt s st s8Rt 29,999,965 3,441,799 37,986,369
20.0004  Capitalized interest 1,282,571 | ... ..512,728 ...8,130,848
20.0005  Securities acquired from dividends/return of capital distribution... AA28,773 | o ..715,891
20.0008  MALUIILY TOHIOVETS.........ouevecveieiireiicictese ettt ettt bbb bbbt eb bbb s s s s bbb s et s bnes | Hesbessessssessesesssssseessnsneas ..83,500,000 ...176,500,000
20.0007  Equity reporting reclassifications
20.0008  Securities acquired from liquidation diStIDULION. ........ovirsieissisissi s sns s sens st snssnnnes | snssssesssssssssesssnssnssnssenses | sessesssnsnssessenssnsssssssansss | sessessossssssssanssssans 7,331
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Statement as of March 31, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPQOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year PriorBYear
To Date To Date Ended December 31
1o INAUSHTIAL . ..o vttt sttt ssnssens | sressessassssssessanssnssessensasssnssessenssnssnss | aesssssnssesssssnssnssassnssnssessansnssessansns | sressosssnssnssessnssnssessnssnssnssassnssnssens
2. Ordinary life INSUIANCE.......cvevueieiiiieieieiese ettt snsensenss | sesessessessssessessnsansessesanes 5,942,347 | oo 6,504,714 | oooveeeeees 27,173,708
3. Ordinary individual @NNUILIES...........cververeerirrerireineeseie et sssesssssessesssssssessensns | sessssesssssssessssessnnens 1,137,766,390 | .ovvvvvvirirenne 1,065,154,351 | oo 3,447,762,383
4. Creditlife (Group and INAIVIAUAL)..........c.ccuireieieieiesse e ssse s ssees | sessessessessssassessssessessessssssassesssssssess | stessessssessessessessssessessssessessessssessessns | assesssssstessessssessessessssessessessssessesesns
5. GrOUP lfE INSUTANCE. ....cvurereecicercee ittt ss sttt ssessessenss | sessessessssssssessassnsessessasssessessanssnsns | essessssssessossnssnssessassnnssessassnnes 146 | oo (3,117)
8. GrOUP @NNUIIES.....vovovereieenriieieriiesise st ssensenssnnnen | eesssesssnessssesssesessneseons 12,123,893 | oo 104,888,447 | ...ocvvrcrrerrreriiennns 508,009,549
7o AGH = GrOUD ...ttt sttt bbbttt ensesans | ensesseseben bbbt naas 17,725 | oo 18,777 | o 79,121
8. A&H - credit (Group and INAIVIAUAL. .........cevicreiiceriee e ssaessses | sssesesissesesesesessssebesstesessssesesssebess | ebsssesessssesessssssesassesessssesesassebesssnse | nebesesssessssssesessssesss st bessesessssnsebanes
9. ABH = OLNBT ..ot | sestens ettt 1,315,445 | oo 1,455,612 | oo 5,584,804
10.  Aggregate of all 0ther iNES Of DUSINESS...........ccceiiiiueiiiiieie e eneies | eriresseseseies e b ssa s s b snsesens 0 | oo 0 | o 0
11, Subtotal (LiNes 1 through 10)...........ceueriieiririeciriereesseeises s eestesessenses | eesssessssssssssseens 1,157,165,800 | oooovverrcrrirrinenes 1,178,022,047 | ..o 3,988,606,448
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........ccovevevriieeieicirceice e eessssessesesenies | coveresesissessess e ssesssssssesesssssesens | svsesssssssssesssssssessesssessessessssssssssesss | sesessssessssssosssssssssssssessessssassessssanes
13, Subtotal (LINES 11 trOUGN 12).......coiuurimiririierirerieesieeesssnieesssess st sesssessssessssssies | oeessessssssssnsssssens 1,157,165,800 | .cooovvernrrirrrernes 1,178,022,047 | ...coovvvecrrreciis 3,988,606,448
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1099. Total (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE)......cruruurrrrreiruirisrsssissessrsensssessessessns | seseessesssssssssssssssssssssssssssssssssssssens [0 R 0 | oo 0
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A.  Accounting Practices

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

prescribed or permitted by the Ohio Department of Insurance.

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

below:

Net Income 03/31/2021 12/31/2020
(1) State basis $ 128,172,847 $ 184,093,680
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -
(4) NAIC SAP $ 128,172,847 $ 184,093,680
Surplus

(5) Statutory surplus state basis $ 2,879,006,683 $2,897,191,788
(6) State prescribed practices that increase/(decrease) NAIC SAP - -
(7) State permitted practices that increase/(decrease) NAIC SAP - -
(8) NAIC SAP $ 2,879,006,683 $2,897,191,788

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D. Loan-Backed Securities

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

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

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

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported
675923AG1 $ 22,537,675 $ 22,503,488 $ 34,188 $ 22,503,488 $ 23,304,422 3/31/2021
(4) The following table shows all loan-backed securities with an unrealized loss:
a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 15,313,060
2. 12 Months or Longer 24,228,397
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $1,439,950,769
2. 12 Months or Longer 1,630,752,162

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

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

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

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

Q07



Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

J. Real Estate — No significant change.
K. Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M.  Working Capital Finance Investments — Not applicable.

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

O. 5GI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year

(1) Bonds - AC 7 13| $ 12,701,439 | $ 20,796,880 | $ 16,830,265 | $ 24,769,407
(2) LB&SS - AC 15 20 23,175,135 30,138,008 30,545,860 37,437,683
(3) Preferred Stock - AC 8 20 4,579,318 31,237,128 6,920,767 45,926,271
(4) Preferred Stock - FV 20 8 82,121,015 11,614,147 82,121,015 11,614,147
(5) Total (1+2+3+4) 50 61 | $122,576,907 | $ 93,786,163 | $136,417,907 | $119,747,508

AC - Amortized Cost FV - Fair Value

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

General Account
(1) Number of CUSIPS 23

(2) Aggregate amount of investment income $ 18,365,267 $

R. Share of Cash Pool by Asset Type — Not applicable.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 — Income Taxes

o

A. Deferred tax assets and deferred tax liabilities
(1) The components of the net deferred tax asset/ (liability) are as follows:
03-2021 12-2020 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $189,245752  $ 210  $189,245962  $188,942,577 $ 4,231,427  $193,174,004 $ 303,175 § (4,231,217) $ (3,928,042)
b. Statutory valuation allow ance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 189,245,752 210 189,245,962 188,942,577 4,231,427 193,174,004 303,175 (4,231,217) (3,928,042)
d. Deferred tax assets nonadmitted 68,383,932 (68,383,932) 65,710,638 (65,710,638) - 2,673,294 (2,673,294) -
e. Subtotal net admitted deferred tax asset 150 g1 820 68,384,142 189,245,962 123,231,939 69,942,065 193,174,004 (2,370,119) (1,557,923) (3,928,042)
f. Deferred tax liabilities 66,854,463 124,037,889 190,892,352 70,163,836 84,039,510 154,203,346 (3,309,373) 39,998,379 36,689,006
g. Net admitted deferred tax assets/(net
deferred tax liability) $ 54,007,357  $(55,653,747) $ (1,646,390) $ 53,068,103  $(14,097,445) $ 38,970,658 $ 939254  $(41,556,302)  $(40,617,048)
(2) Admission calculation components, SSAP No. 101:
03-2021 12-2020 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years
recoverable through loss carrybacks $ - 0% 210§ 210§ - $ 4231427 $ 4231427 $ $ (4,231,217) $ (4,231,217)
b. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax
assets from2(a) above) after application of the
threshold limitation. (The lesser of 2(b)1 and 2(b)2
below) 54,007,357 - 54,007,357 53,068,103 53,068,103 939,254 939,254
1. Adjusted gross deferred tax assets
expected to be realized follow ing
the balance sheet date 54,007,357 - 54,007,357 53,068,103 - 53,068,103 939,254 - 939,254
2. Adjusted gross deferred tax assets
allow ed per imitation threshold XXX XXX 428,654,821 XXX XXX 429,818,936 XXX XXX (1,164,115)
. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from2(a) and 2(b)
above) offset by gross deferred tax liabilties 66,854,463 68,383,932 135,238,395 70,163,836 65,710,638 135,874,474 (3,309,373) 2,673,204 (636,079)
d. Deferred tax assets admitted as the result of
application of SSAP No. 101 $120,861,820  $68,384,142 $ 189,245,962 $123,231,939  $69,942,065 $193,174,004 $ (2,370,119) $ (1,557,923) $ (3,928,042)
(3) Other admissibility criteria:
03-2021 12-2020
a. Ratio percentage used to determine recovery
period and threshold limitation amount 840% 810%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold
limitation in 2(b)2 above $2,857,698,808  $2,865,459,573
(4) Impact of tax planning strategies:
03-2021 12-2020 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted
deferred tax assets, by tax character as a percentage
1. Adjusted gross DTAs amount from Note 9A1(c) $189,245752  § 210  $188,942577 $ 4231427 $§ 303,175 $ (4,231,217)
2. Percentage of adjusted gross DTAs by tax character attributable to
the impact of tax planning strategies 0.0% 0.0% 0.0% 0.0% 0.0% 0.0%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 120,861,820 68,384,142 123,231,939 69,942,065 (2,370,119) (1,557,923)
4. Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0.0% 0.0% 0.0% 0.0% 0.0% 0.0%

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

B.

The Company has recognized all of its deferred tax liabilities.
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NOTES TO FINANCIAL STATEMENTS

C. Current income taxes incurred consist of the following major components:

(1) Current income tax expense:

. Federal
. Foreign
Subtotal

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

@ +~0 Q000

(2) Deferred tax assets:

a. Ordinary
Discounting of unpaid losses
Unearned premiumreserve
Policyholder reserve
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
9 Pension accrual
10 Receivables - nonadmitted
11 Net operating loss carry-forw ard
12 Tax credit carry-forw ard
13 Other
14 Accruals
15 Amortization of intangibles
16 Underw riting expenses
99 Subtotal
b Statutory valuation allow ance adjustment
c.  Nonadmitted
d.  Admitted ordinary deferred tax assets
e. Capital
1 Investments
2 Net capital loss carry-forw ard
3 Real estate
4
5

o ~NO O WN-=

Other
Non-insurance subsidiaries
99 Subtotal
f. Statutory valuation allow ance adjustment
g. Nonadmitted
h Admitted capital deferred tax assets
i Admitted deferred tax assets

(3) Deferred tax liabilities:

a. Ordinary

Investments

Fixed assets

Deferred and uncollected premium
Policyholder reserves

Other

Policy loans

Other - Reserve transition adjustment
99 Subtotal

NOoO ok wNn =

b. Capital

1 Investments

2 Real estate

3 Other

99 Subtotal

c. Deferred tax liabilities

Net deferred tax assets/(liabilities)

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

Q07.3

03-2021 12-2020 Change
$ 7,713,607 $(61,958,936) $ 69,672,543
1,491 15,659 (14,168)
7,715,098 (61,943,277) 69,658,375
5,781,572 118,024,241 (112,242,669)
$ 13,496,670 $ 56,080,964 $ (42,584,294)
03-2021 12-2020 Change
$ - $ - $ -
134,635,911 140,447,720 (5,811,809)
41,071,248 39,922,427 1,148,821
38,022 28,047 9,975
3,530,314 868,827 2,661,487
2,243,595 1,371,686 871,909
1,717,555 1,792,973 (75,418)
6,009,107 4,510,897 1,498,210
$189,245,752 $188,942,577 $ 303,175
68,383,932 65,710,638 2,673,294

$120,861,820

$123,231,939

$ (2,370,119)

$ - $ 4231217 $ (4,231,217)
210 210 -
$ 210 $ 4,231,427 $ (4,231,217
(68,383,932) (65,710,638) (2,673,294)
$ 68,384,142  $ 69,942065 $ (1,557,923)
$189,245962  $193,174,004  $ (3,928,042
03-2021 12-2020 Change
$ 937,943 $ 1,152660 $ (214,717
4,572,226 3,805,431 766,795
1,870,308 2,079,472 (209,164)
6,395,988 6,888,781 (492,793)
380,630 774,352 (393,722)
330,069 339,667 (9,598)
52,367,299 55,123,473 (2,756,174)
$ 66,854,463 $ 70,163,836  $ (3,309,373)
$124,037,889  $ 84,039,510  $ 39,998,379
$124,037,889  $ 84,039,510 $ 39,998,379
$190,892,352  $154,203,346 $ 36,689,006
$ (1,646,390) $ 38,970,658  $ (40,617,048)




Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

03-2021 12-2020
Provision computed at statutory rate (operations and realized gains/losses) $ 30,831,968 $ 54,470,370
Permanent differences:
Dividend exclusion (291,122) (7,884,461)
Stock options (52,218) (129,407)
Company-ow ned life insurance (312,821) (1,282,102)
Tax exempt interest (503,540) (2,268,826)
Provision to return adjustments - (167,614)
Other 37,388 472,237
Total permanent differences (1,122,313) (11,260,173)
Timing adjustments:
Investment differences (20,282,324) 30,040,456
Reserves (2,562,843) 11,062,881
DAC tax adjustment 1,148,821 (10,630,540)
Legal services 13,071 (95)
Deferred and uncollected premiums 153,553 358,257
Accounts payable 46,239 161,304
Provision to return (primarily investment-related items) - (9,253,826)
Fixed assets 170,282 (508,129)
Bonus expense 763,639 (72,931)
Other 487,053 419,765
Total timing adjustments (20,062,509) 21,577,142
Other adjustments
Unrealized on options 3,880,466 (8,017,527)
Tax credits (30,942) (637,097)
Other - (51,751)
Total other adjustments 3,849,524 (8,706,375)
Federal income tax expense on operations and realized gains/losses $ 13,496,670 $ 56,080,964
Gross change in deferred tax asset:
Timing adjustments 20,062,509 (21,577,142)
Impact of non-admitted assets (871,909) 96,367
Unrealized gains/losses 15,369,386 30,367,117
Softw are development 937,077 (206,859)
Other 5,119,985 (55,212)
Total change in deferred tax asset recorded directly to surplus 40,617,048 8,624,271
Total statutory income tax expense $ 54,113,718 $ 64,705,235
E. (1) The Company does not have any operating loss carry-forwards or capital loss carry-forwards available to offset future net income

subject to federal income taxes.

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

Period Ordinary Capital Total

2020 $ - $72,488,118 $ 72,488,118
2019 $ - $15,125,700 $ 15,125,700
2018 $ - $11,887,535 $ 11,887,535

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

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

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

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

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

No significant change.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1)  The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with the
FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$55,920,000 of FHLB stock at March 31, 2021 and December 31, 2020, respectively. The Company also posted collateral to the FHLB
of assets with a fair value of approximately $1,952,438,864 as of March 31, 2021. The Company’s FHLB borrowing capacity is based
on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit-type contract liabilities and related assets
are accounted for in the Company’s general account.
(2)  FHLB Capital Stock

a. The Company held 300,000 shares of Class B membership stock at March 31, 2021 and December 31, 2020, respectively. The
Company held 259,200 shares of activity stock at March 31, 2021 and December 31, 2020, respectively.

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

a. The amount of collateral pledged to the FHLB at March 31, 2021 was $1,952,438,864 (fair value) and $1,848,994,197 (carrying
value). The total aggregate borrowing from the FHLB at March 31, 2021 was $981,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,952,438,864 (fair value) and
$1,848,994,197 (carrying value) at March 31, 2021. The amount borrowed from the FHLB at the time of maximum collateral was
$981,000,000.

(4)  Borrowing from FHLB

a. The Company has accessed a total of $981,000,000 as part of the funding agreement with the FHLB.

b.  The maximum amount of borrowings from the FHLB during the period was $981,000,000.

c. The current borrowings related to fixed rate funding agreements are subject to prepayment penalties.

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

No significant change.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases
Not applicable.

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

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.

(1) Fair Value Measurements at Reporting Date

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

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:
U.S. Government and government agencies $ - % - $ -8 -8 -
States, municipalities and political subdivisions - - - - -
Foreign government - - - - -
Residential MBS - 2,955,383 182,396 - 3,137,779
Commerical MBS - - - - -
Asset backed securities - - - - -
All other bonds - 1,739,539 33,822 - 1,773,361
Total bonds - 4,694,922 216,218 - 4,911,140
Non-affiliated preferred stock 118,214,190 19,450,216 98,755,402 - 236,419,808
Non-affiliated common stock 73,833,603 348,530 184,472,157 - 258,654,290
Equity index call options - 768,233,117 - - 768,233,117
Interest rate sw aps - 69,118,194 - - 69,118,194
Separate account assets - 25,553,468 - - 25,553,468
Total assets at fair value $192,047,793  $887,398,447  $283,443,777 $ - $1,362,890,017
Liabilities at fair value
Separate account liabilities $ - $ 25,553,468 $ - $ - $ 25,553,468
Interest rate sw aps - - - - -
Total liabilities at fair value $ - $ 25,553,468 $ - $ - $ 25,553,468
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
12/31/2020 Level 3 Level 3 Net Income Surplus Purchases Sales 03/31/2021
Residential MBS $ 215685 $ - 8 - 8 28970 % (46,689) $ - % (15,570) $ 182,396
Collateralized loan obligations 43,550,769 - (44,781,144) (206,433) 1,436,808 - - -
All other bonds - 65,776 - - (40,025) 8,071 - 33,822
Non-affiliated preferred stock 13,433,822 33,633,827 (1,002,949) (323,488) 52,652,369 361,821 - 98,755,402
Non-affiliated common stock 229,714,430 - (67,879,063) 25,041,701 - (2,404,911) 184,472,157

Total

$286,914,706  $33,699,603 $ (113,663,156) $ (500,951) § 79,044,164 $§ 369,892 § (2,420,481) $283,443,777

(3) Fair Value Recognition of Transfers Between Levels

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

(4) Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

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

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

The Company has no additional fair value disclosures.

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

Aggregate Admitted Net Asset Not Practicable

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

U.S. Government and

government agencies $ 34,044,345  $ 30,828559 $ -3 18,589,730 $§ 15454615 § -9
States, municipaliies and
poliical subdivisions 2,896,591,692 2,658,600,837 2,836,142,302 60,449,390

Foreign government 29,498,395 26,773,566 29,498,395 -

Residential MBS 2,343,525,838 2,162,092,094 2,267,130,430 76,395,408

Commercial MBS 580,457,288 547,805,917 579,055,932 1,401,356

Asset backed securities 4,440,907,850 4,331,131,522 3,904,200,467 536,707,383

Collateralized loan obligations 3,617,923,225 3,591,711,401 3,546,997,646 70,925,579

All other bonds 16,679,950,361 15,510,773,661 24,553,583 15,306,855,337 1,348,541,441 -
Total bonds $ 30,622,898,994 $ 28859717557 $ 24553583 § 28,488470,239 $ 2,109,875,172 $ -8
Non affiliated preferred stock 355,454,093 341,038,533 184,945,690 46,472,233 124,036,170
Non affiliated common stock 327,514,882 327,514,882 73,833,603 1,330,059 252,351,220
Other investments 231,030,793 212,103,697 231,030,793 -
Mortgage loans 1,590,869,000 1,570,470,294 1,590,869,000
Equity index call options 768,233,117 768,233,117 768,233,117 -
Interest rate sw aps 69,118,194 69,118,194 69,118,194
Variable annuity assets (separate accounts) 25,553,468 25,553,468 25,553,468
Cash, cash equivalents and short-term investments 1,490,186,582 1,490,186,582 1,490,186,582 - -
Policy loans 68,461,312 68,461,312 - 68,461,312 -
Total financial instruments $ 35549,320,435  $ 33732397636  $1,773519458 § 29,630,208,103 $ 4,145592,874 $ -8

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

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

Note 21 — Other Iltems

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

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

therefore there is volatility in surplus within each period reported.

03/31/2021
Other Changes Total Surplus
Net Income in Surplus Impact

Recurring items $ 24,710,061 $ 47,119,765 $ 71,829,826
Net realized capital gains (losses) 83,802,923 (19,226,530) 64,576,393
Change in net deferred income tax - ordinary 6,021,132 (6,021,132) -
HLR reserve impact (1,819,661) - (1,819,661)
Derivative mark-to-market 15,458,392 18,478,409 33,936,801
Change in net unrealized gains* - 12,968,516 12,968,516
Change in asset valuation reserve - (100,773,392) (100,773,392)
Dividends to parent - (100,000,000) (100,000,000)
Other 1,096,412 1,096,412

As reported $ 128,172,847

$ (146,357,952)

$ (18,185,105)

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

03/31/2020
Other Changes Total Surplus
Net Income in Surplus Impact
Recurring items $ 73,498,948 $ 17,077,815 $ 90,576,763
Net realized capital gains (losses) (197,267,206) 38,935,643 (158,331,563)
Change in net deferred income tax 51,527,118 (51,527,118) -
HLR reserve impact 407,667,722 - 407,667,722
Derivative mark-to-market 443,503,865 (710,994,420) (267,490,555)
Change in net unrealized gains* - (17,417,271) (17,417,271)
Change in asset valuation reserve - 179,156,957 179,156,957
Dividends to parent - (60,000,000) (60,000,000)
Other - (10,032,767) (10,032,767)

As reported $ 778,930,447

$ (614,801,161)

$ 164,129,286

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

Note 22 — Events Subsequent

American Financial Group (“AFG”) announced on January 27, 2021, that it has entered into a definitive agreement to sell GALIC and its two
insurance subsidiaries (AILIC and MNLIC) to Massachusetts Mutual Life Insurance Company for $3.5 billion in cash, subject to final closing

adjustments. The agreement is expected to close in the second quarter of 2021.

approximately $560 million in real estate-related partnerships and directly owned real estate from GALIC.

Q07.7
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NOTES TO FINANCIAL STATEMENTS

Note 23 — Reinsurance
No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Lc and Loss Adjustment Expenses

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

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 — Separate Accounts

No significant change.

Note 36 — Loss/Claim Adjustment Expenses

No significant change.
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34
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6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ ]
If the 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.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/11/2018

By what department or departments?

State of Ohio. Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

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

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

Qo8
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 562,202,530
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 352,465,015 359,813,484
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 352,465,015 $ 359,813,484
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAJ[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

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

of Crit
171

17.2

17.3
17.4

17.5

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

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
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 54930048Y5YTQDRCSM84 SEC NO
Corporation
131619 ARES Capital Management LLC 549300R4YHRZ85UZU385 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]

18.2 If no, list exceptions:

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

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

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

self-designated FE fund:

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

41

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

1.11  Farm mortgages

1.12  Residential mortgages ....326,315,337
1.13  Commercial mortgages 1,243,697,172
1.14  Total mortgages in good standing 1,570,012,509

Long-term mortgages in good standing with restructured terms

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

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

1.32  Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than thre€ MONENS. ..ottt L SO 457,785
Long-term mortgage loans in process of foreclosure

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

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

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..coiriieieiieissieeeet ettt S 1,570,470,294
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

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

1.63  Commercial mortgages

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

2.2 A&H cost containment percent

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount
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Statement as of March 31, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE
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REA
CHEDUL

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

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlabaMa......ccccccieeeeeee s AL ool [ cei.62,481 | ....45,175,206 | ... 16,000 [ .o | e 45,253,777
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado .
7. CONNECHCUL........evverererircreierssseseessesesesssisesssssssssssessensessO T | cveec b | e 106,405 |
8. Delaware.......cccocooeeierccveeieiceeeseeessssesesseseesssssesssessensDE | el | ii0000.23,389 |
9.  District of Columbia........ccceererrerierrerreriersnreieissesseeesiesineneens DC [ ol | i 11,403 |
10, FIOMAA...ocveceeciiiecieieeiseesisssssiseisssesssssssssssssssssessen P L sl | 518,525 oo, 107, 334 788
11, GBOIGIA....vrvevcrerieriseresiesisesessessesssessessessssssssesssssssssssssssessensnensOA [l | . 246,325 | o 44,296,324
12, HaWaiic..ooocvceeecececcseseeeeseeseeesesseessssesessssssesseseenens Al [l | i 73,317 |
13, 1dAN0.....ciccercceerreeesss sl D [ oL | i 24,244 |
14, lIN0IS......covevereieieiseseeiceseeseeeessesessssssesssssssessessessssssessesensl L [ ol | e 274,507 |
15.  Indiana
16. lowa.. ....7,523,291
17.  Kansas ...2,433,483
18.  Kentucky.
19, LOUISIANA......covrrrerrerirrirressrississisesessnnsssssssssssssssessssenssssssssessssssens b [ oo Lo | ovien000.62,906 | e
20, MaiNE.....coeveveicreeeieereeeessiesesssesesesssssssssssssessessssssseee s ME [l [ . 24,657 |
21, Maryland........cccocovveeeveeeeereeeeeseeseeseesessesessssesessessessseeseenes MD e L [ e 172,110 | e
22, MassachuSetts..........cccovverereveerercseenesessssessesesssseeeeed MA | L [ e 133,491 | e
23, MiChigan.......cccoceeveveieneereeseessreseeseesessssssesessssesssssssesssnes M el [ ei010.86,753 | .
24, MINNESOtA......covvrrereirerereieiressenesesssiensessssesensesssssssessesssnenes MIN s L [ e 118,495 | e
25, MISSISSIPPI.....cvveerrcrereerererseesseesessssesesiesessessesessssssesssssnsessenens s MS | oo Lo [ e 41,304 | e
26.  Missouri..
27. Montana.. ..409,
28. Nebraska 4,013,011
29. Nevada........ ....6,654,983
30. New Hampshire.. . ...6,273,832
31, NEW JETSEY...vrerreerernrireineneeneesssssssssssssesssssssssesssssssssssssssesses N | eoie b [ v 211,683 | e
32, NeW MEXICO......ccovmrrvrererenreirersessenesssnensssssensessssssenenee NM [ L | nnnn..60,885 |
33.  New York.........
34.  North Carolina.
35, North Dakota.......cccocoveeververeeeiereieeeeeseeeseseessessesseeereneee ND [ L [ 14,702 ]
36, ONi0....cieiceeerseceseeese e esssssssesssssesssssssseessssssnenndOH el | 0000 152,802 |
37, OKlahoma.........cccoveveriereireseeiccseieseeesseseessssesessssesesenreeOK [ L | 124,337
38.  Oregon........
39. Pennsylvania...
40.  Rhode Island.........cccocoovvvirinneneinencnisiesesseensssieseseeenn R el | i 18,283 |l
41, South Carolina..........cccceeevveveiervercesesieseseeseeseeseesesseseessnnn G [ ol | i 103,886 | ...
42, South Dakota.......ccceeveveiereeereerersesesssssessssssssessssesssseen oS0 [eveenloens [ v 11,362 | i
43, TENNESSEE.....c.cveeevererrerererseresesesessssensesssssssesssssssessessssssssseenee TN [ el | e 128,283 | .
44,  Texas......
45,  Utah....... ...9,218,245
46.  Vermont.. ....1,864,851
47.  Virginia.... 23,241,378
48, Washington........ccceevvveeeeveeeeveeeeseeeesssseseesseseessseneeee e WA [ L | 125,512 | 23,106,040
49, West Virginia...
50, WISCONSIN......ovuiveririerieisesiesisssese st ssess st enee
51, WYOMING...oiiiiiieicicisetete ettt
52.  American Samoa .
53.  Guam..............
54.  Puerto Rico..... .
55, US Virgin ISIands..........cc.eeuvereieiinerrcinissiesee s sssenes
56.  Northern Mariana Islands
57. Canada......ccccovervrrernnes o
58.  Aggregate Other AlIeN........cccceveeeeevevsveereereesieneeenereeseerenesd O T L XXX [0 25,159 1 263,469 | i 0
59.  Subtotal .
90. Reporting entity contributions for employee benefit plans.............. ,0.9 GO ST USSR ISR
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........coveeveveevreerieieseee e XXX e | e [ | e | e (V1 IS
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEMOU.........ovurvrrerrererrerernrssseseesesssseessessessessensnes 9,9.9 GO ST (USPUSRRRRTRIR USSR USRS ST (01 I
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.ovururerreerrerneenreneseeseeseeseeseseenns XXX e 19,810 |
94.  Aggregate other amounts not allocable by State. XXX | 0 0
95.  Totals (Direct BUSINESS).......ovrverererrreenrerrirnenne | XXX.. 1,149,890,284
96. Plus Reinsurance Assumed XXX ] 1,057,372 [ 154,225
97.  Totals (All Business)........ XXX ...1,150,044,509
98. Less Reinsurance Ceded..........cccovrvrrrerernne. e XXX ] 3,799,372 228,501,551
99. Totals (All Business) less Reinsurance Ceded...........cccccvvvvivrnnnes XXX, 313,132 | ... 921,542,958
DETAILS OF WRITE-INS
58001, Other AlIN........cvueeiereereeeieieis et naes XXX i 25,159 | .covrerine 263,469 | ..oovvereereierienns e | e 288,628
58002, ..oooreereeeeneieeesiesieeesissssesssessssssssssssssssssssssssssssssessssssssessens | 1 XKKen [ rnrrnniesienisnienies [ e | oo | s | s 0].
58003. XXX.. 0.
58998. Summary of remaining write-ins for line 58 from overflow page..... | . XXX.. [ cooovvnrnininncnd0 | o0 [0 | 0 | e 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........[ . XXX.. 288,628 | ..
9407, o ssssssssssssssesssssnsses | KKKue [ errnrisnnisnnsinnninsnnnes | eeressnnsnsnsessens | reriesissssessinnins | eeeesesensnnsensens | oessessesssesssenssenees 0f.
9402. ... 0.
9403. XXX.. 0.
9498. Summary of remaining write-ins for line 94 from overflow page..... | . XXX.. [ voveeeveiniiieenc0 | o0 | eeceiceieeennd0 [0 | e 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX 0 | 0 0 | 0 0
(@)  Active Status Count

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

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

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

Q12.2



Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship) Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) |*
31-1544320 | .......... 0001042046 [NYSE......... American Financial Group, INC........c.coeuiiieieiiesee e OH.......... UIP i [ttt OWNEISNID.....oc. | oo | cererreieieeee e | eni N......
31-0996797 | ..voveee [ evrrerereereinns | evereeereenenns American Financial ENterprises, INC..........covvrieenininneinsneseseseseeseeeenns CToiee NIA........... American Financial Group, INC.........cc.cocveurveninrerninns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-0828578 | ....oovvs [ errerrereiriens | errerrerieinnins American Money Management COrporation.............cceeueveerenreenenssesserienns OH......... NIA........... American Financial Group, INC........cccceveiverrinierinnns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
27-1577326 | .......... American Real Estate Capital Company, LLC...........ccoorrurrrminrenensirsienereines OH......... NIA.......... American Money Management Corporation............... Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
27-2829629 | .......... Mid-Market Capital Partners, LLC............ccccoeviieiicreeieesceeeee s DE American Money Management Corporation............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
4121120071 [ ooveve | e | e APU Holding COMPANY........cocuiueiieierciiiieieissisies et ssssssenae OH American Financial Group, INC..........cccevevveveinieiennns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
23-6000765 American Premier Underwriters, INC..........oovvrerinnninensneneseeeseseeeneeees PA APU Holding Company ..| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
13-6400464 Lehigh Valley Railroad Company..........ccceueniiniesinssieisssesesessseseenens PA American Premier Underwriters, Inc ....| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\ IR
46-1665396 Pennsylvania Lehigh Oil & Gas Holdings LLC...........cccoeiiinenrinnrneneieeneneenne PA Lehigh Valley Railroad Company............ccccceveeneenen. Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
. 120-1548213 |... . | Magnolia Alabama Holdings, Inc.... ... |DE. . | American Premier Underwriters, Inc... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....|..
20-1574094 Magnolia Alabama Holdings LLC...........cccoieieieriiieieseereeese e AL...... Magnolia Alabama Holdings, INC..........cccccovuerriirinnnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
46-1852532 Michigan Oil & Gas Holdings, LLC...........ccvrinrrrinineereseeeeseeseeceseeseeseesnes 7] I American Premier Underwriters, Inc ..| Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
. |46-1480078 |... . | Ohio Oil & Gas Holdings, LLC.... ..|OH. . | American Premier Underwriters, Inc... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.oooo| ..
13-6021353 The Owasco River Railway, INC...........ccovrieiiirireieieeeee e NY American Premier Underwriters, Inc. ..| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
76-0080537 PCC Technical Industries, Inc. American Premier Underwriters, Inc ..| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
46-3246684 Pennsylvania Oil & Gas Holdings, LLC American Premier Underwriters, Inc ..| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
23-6000766 Pennsylvania-Reading Seashore LINES...........ccoirrerireeneinrireeseneeneesseeeeeneens N American Premier Underwriters, INC...........c.ccocveuneene. Ownership........ |..... 66.670 | American Financial Group, Inc.. | ...... N......
98-1073776 GAl Insurance Company, Ltd.........ccccevieriiicriiececesee e BMU........ A APU Holding Company. ..| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-1446308 Hangar ACQUISItION COTP........c.eiveireieiiieiieicisssie e snsnee OH.......... NIA........... APU Holding Company ....| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
91-1242743 Premier Lease & Loan Services Insurance Agency, INC.........coccvverrrreneernernienns WA.......... NIA........... APU Holding Company..........c.oeeeeeerereeeernrsnsesesnesnnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
91-1508644 Premier Lease & Loan Services of Canada, INC.........cccceveveniereiienisiereinnens WA.......... NIA........... APU Holding Company.........cccccevuererirnsieeeessensenns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\
31-0823725 Dixie Terminal Corporation............crwuereeereeneeeereernseneieesseneeseesssssssseeessessseesees OH.......... NIA.......... American Financial Group, INC..........ccocveureirneneunnenne Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
06-1356481 Great American Financial ReSources, INC..........ccocccvieveeecevieveecesseenns DE........... UDP.......... American Financial Group, INC........cccccovveevvivevereincnnn, Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N....|..
31-1422717 AAG Insurance Agency, Inc Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
34-1017531 Ceres Group, Inc Great American Financial Resources, Inc.................. Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
470717079 Continental General CoOrporation...............ceeurieieneniesensnsesesssse s Ceres Group, INC......cvveveieeeeeeeseeese s Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.ooo| ..
........ . 134-1947042 | ... . |QQAgency of Texas, Inc..... . | Ceres Group, INC........ocveereenceneureiincins . | Ownership........ |...100.000 | American Financial Group, Inc.. |.....N......
........ 31-1395344 Great American AdVISOrS, INC.........c.cvevcucvevercieeee e snes Great American Financial Resources, Inc.................. |Ownership........ |...100.000 | American Financial Group, Inc..|.....N......
0084 | American Financial Group, Inc.. |63312... [13-1935920 Great American Life Insurance COMPaNY.........cccvvveieeeienrerernsnseieesssesenenns Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. |93661... |31-1021738 |... . | Annuity Investors Life Insurance Company. . | Great American Life Insurance Company.. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....................................................................... 84-4395026 Bay Bridge Holding Company, LLC..........ccccoevirieiceriieesceie e Great American Life Insurance Company Ownership........ |.....65.000 | American Financial Group, Inc.. | .....N...... |1
..................... 84-4395026 |.......... Bay Bridge Holding Company, LLC...........cccoeninimineeneinsieeneseeeesese e Great American Insurance Company........................ | Ownership........ | .....35.000 | American Financial Group, Inc.. | .....N......| 1
..................... 27-4078277 |.......... Bay Bridge Marina Hemingway's Restaurant, LLC Bay Bridge Holding Company, LLC............................ | Ownership........ | .....85.000 | American Financial Group, Inc..|.....N......
..................... 27-0513333 | .......... Bay Bridge Marina Management, LLC..........c.ccooeuvinieienisieeseese s Bay Bridge Holding Company, LLC........................... | Ownership........ | .....85.000 | American Financial Group, Inc..|.....N......
..................... 20-1246122 | .......... Brothers Management, LLC.........ccrurirrrrureneineireiseiesessieessseeseeessssesssnessees Great American Life Insurance Company Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
..................... 81-3737639 |.......... Charleston Harbor Fishing, LLC...........ccccoeiiviieiieeceeeeeeee e Great American Life Insurance Company Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
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1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship) Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) |*
.......... . |20-4604276 |... . | GALIC - Bay Bridge Marina, LLC . [MD.......... |DS... . | Great American Life Insurance Company.. . | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N...... | ..
........ 31-1391777 GALIC Brothers, Inc Great American Life Insurance Company Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
....................................................................... 26-3260520 Manhattan National Holding Corporation Great American Life Insurance Company Ownership........ |...100.000 |American Financial Group, Inc.. | ......Y......
0084 | American Financial Group, Inc.. |67083... [45-0252531 |... . | Manhattan National Life Insurance Company. . |Manhattan National Holding Corporation... . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\ IO
....................................................................... 84-4574243 Mountain View Grand Holding Company, LLC Great American Life Insurance Company Ownership........ |.....65.000 |American Financial Group, Inc.. | ......N......
..................... 84-4574243 Mountain View Grand Holding Company, LLC Great American Insurance Company........................ | Ownership........ |.....35.000 | American Financial Group, Inc.. | ......N......
..................... 84-2654660 Skipjack Holding Company, LLC..........ccccoiririeiirieieeesee e Great American Life Insurance Company.................. |Ownership........ |...100.000 | American Financial Group, Inc..|.....N......
..................... 52-2179330 SKipjack Marina Corp.......c.rererirnrrnreseeensissessssesssssssssesssssssssssssssesssssssssessnes Skipjack Holding Company, LLC............cccccesveruenenne. | OWnership........ |...100.000 | American Financial Group, Inc.. | ......N......
..................... Helium Holdings Limited American Financial Group, InC..........ccccccceevvvevevnnen.. | OWNErship........ |...100.000 | American Financial Group, Inc.. | .....N......
..................... GAl Australia Pty LEd.........ccoeirerirciescecscse et sesssssenns Helium Holdings Limited............ccccccoeenereirninerernnnene. | OWnership........ |...100.000 | American Financial Group, Inc.. | ......N......
..................... 31-0686194 0One East FOUMh, INC.........cvueviveieeiciciees et American Financial Group, INC..........cccccevvveveevreveneene. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......
..................... 31-0883227 Pioneer Carpet Mills, Inc American Financial Group, InC..........cccccceueevvevrevennenne. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
..................... 31-1119320 TEJ Holdings, Inc. American Financial Group, Inc...........cccccocoeersennenee. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 31-0728327 Three East FOUrth, INC........ouiieiciirieesee et American Financial Group, InC..........cccceecvvvvvevreenn. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
..................... 42-1575938 Great American Holding, INC..........cccoceevevveeieiiesesieceseesieseseessssessssseenenees | OHuveeeess |NIALL........ | American Financial Group, Inc............c.ccccccevvevneneee. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
..................... 80-0333563 ABA Insurance Services, INC.........cocvvvrinrrrrnrnrisesesnsinssssessssssssssssssssnes | OHeceeees [NIAL......... | Great American Holding, InC..........ccccccovvvvireinvnneene. |Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 27-3062314 Agricultural Services, LLC Great American Holding, Inc Ownership........ |...100.000 |American Financial Group, Inc.. |.....N...... | ..
0084 | American Financial Group, Inc.. [ 106486... | 36-4079497 |... . | Great American Contemporary Insurance Company.. . | Great American Holding, Inc .... | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 10701... |59-1835212 Bridgefield Employers Insurance Company Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....|..
0084 | American Financial Group, Inc.. [ 10335... |59-3269531 Bridgefield Casualty Insurance Company. Bridgefield Employers Insurance Company............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. [22179... [95-2801326 |... . | Republic Indemnity Company of America... . | Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. [43753... [31-1054123 Republic Indemnity Company of California Republic Indemnity Company of America.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
............................... Great American Holding (Europe) Limited...........cccoeueierieneensineeneeneieineneieenns Great American Holding, IncC........cccccccceveveneincneenene. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
............................... Great American Europe Limited Great Amerian Holding (Europe) Limted.................... |Ownership........ |...100.000 | American Financial Group, Inc..|.....N......
....................................................................... AA-1784136 | ......c.. | cecerierveeeienes | veeveinenennnn. | Great American International Insurance (EU) Designated Activity Company.... Great American Europe Limited..................cccceuuue.e.. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
..................... AA-1120817].......... Great American International Insurance (UK) Limited............cccccoveurreneenrernennes Great American Europe Limited..............ccccoureuneeene. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
.................................................. Great American Specialty & Affinity Limited...........ccccoeerereniineeniseieins Great American Europe Limited............c.cccccccevevnene.. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... ..
0084 | American Financial Group, Inc.. [23418... [73-0556513 | .......c.. | coeovvereeviens | errerereiinns Mid-Continent Casualty ComMpany...........ccccueuivrieieirereseiieissess s Great American Holding, INC..........cccceveviiviviieriiines Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 15380... [73-1406844 |.......... Mid-Continent ASSUraNCe COMPENY........c.vrerererrerrrsreeeseessessessssessessssssessnssees Mid-Continent Casualty Company..........c..cccoeverenrenns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 13794... | 38-3803661 |.......... Mid-Continent Excess and Surplus Insurance Company.........ccceeureerreereinenns Mid-Continent Casualty Company.........c..cccocceuerevne. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\ IO
30-0571535 | .oeuveeee | orernerneereereens [ eoverreeneeneins Mid-Continent Specialty Insurance Services, INC.........cccooerrrurreneeneereerneeneeneens Mid-Continent Casualty Company...........ccccceeereneenne Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
.| 73-0773259 |.......... Oklahoma Surety CoOMPANY..........cccoueeviererieereriiee e snes Mid-Continent Casualty Company.........c.cccccceerrievenns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... \\ S
34-16073% |.......... National Interstate COrporation...........ccccceveverieriercsieseesee e Great American Holding, INC..........cccevevirivciciiinnnns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
34-1899058 |.......... American Highways Insurance AGeNncy, INC.........ccvvrrrreneneerneneenenereeneenens National Interstate Corporation ..| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
. 131-1548235 |... . | Explorer RV Insurance Agency, Inc.... . | National Interstate Corporation... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
98-0191335 Hudson Indemnity, ..o National Interstate Corporation ..| Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship) Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) |*
.......... . |66-0660039 |... . |Hudson Management Group, Ltd....... .. |VIR........ |NIA.. . | National Interstate Corporation... Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......| ..
........ 34-1607396 National Interstate Insurance AGeNCY, INC.........c.covveverevriierierieesecie s National Interstate Corporation ....| Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......| ..
....................................................................... 36-4670968 Commercial For Hire Transportation Purchasing Group.... National Interstate Insurance Agency, Inc.................. | Management.....| ................. |American Financial Group, Inc.. | ......N......| 2
0084 | American Financial Group, Inc.. [ 32620... |34-1607395 |... . | National Interstate Insurance Company..... . | National Interstate Corporation....... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\ IO
0084 | American Financial Group, Inc.. [ 11051... |99-0345306 National Interstate Insurance Company of Hawaii, INC...........ccccovrurrirrieniennenne. National Interstate Insurance Company Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
....................................................................... 43-1254631 TransProtection Service COmMPANY..........cccvieveieerereiiieeeee e National Interstate Insurance Company..................... | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N...... | ..
0084 | American Financial Group, Inc.. [41106... |95-3623282 Triumphe Casualty COMPANY.........ccoceveieiiieieieeseeessiese e National Interstate Insurance Company................... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. [21172... |86-0114294 Vanliner InSUrance COMPANY.........c.wererrerrernmeresnesnsssessesesssssssssesssssssssessssssnsnns National Interstate Insurance Company............cc....... Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
..................... 20-5546054 Safety Claims & Litigation Services, LLC.........cccooveviveeeieesieeeeeeeveeies National Interstate Corporation ..| Ownership........ |...100.000 | American Financial Group, Inc.. |.....N......
..................... 46-4570914 Safety, Claims and Litigation Services, LLC.........ccocorrininrnninenereieeseeneenns National Interstate Corporation ..| Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
....................................................................... 59-1683711 SUMMIt CONSUIING, LLC.....ovoeeieieeereicteee ettt snes Great American Holding, InC........cccccccceevevvvevrvveveenene. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 59-3385208 Heritage Summit Healthcare, LLC...........cccoooveuirieiireieesessese e Summit Consulting, LLC...........cccccoevverveeeercreiennen. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. [ 16691... |31-0501234 Great American INSUrance COMPANY..........ovreerrerrrerernesreeneersesessesesssseesessnnens OH.......... A American Financial Group, INC.........cc.cocvrurrininrennenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. {37990... |31-0973761 American Empire Insurance COMPaNY.........cccovvueieieunieeieieenssesseesessseesessssenns OH.......... A Great American Insurance Company............ccoeueee. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\
59-1671722 American Empire Underwriters, INC............cccveveviveieicicesiecseeseee s LD, S NIA........... American Empire Insurance Company..............cc....... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
. 131-0912199 American Empire Surplus Lines Insurance Company. Great American Insurance Company............cc.cc....... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-1463075 American Signature Underwriters, INC..........ccoeveereireunieieinesseeseesiessesssienns Great American Insurance Company............cccc.vee. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\ IS
. 159-2840291 | ... . | Brothers Property Corporation........ . | Great American Insurance Company. . | Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
25-1754638 Brothers Pennsylvanian Corporation...............c.ccevecveeieesiecveeecessseesseeenns Brothers Property Corporation............cccoeevveeviveiinnnns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....|..
59-2840294 Brothers Property Management Corporation.............ccceeveeueerereveeesisenensnnnnens Brothers Property Corporation..............ccoouevevviveninnns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
. 13141277904 | ... . | Crop Managers Insurance Agency, Inc . | Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
83-1767590 CropSurance AGENCY, LLC.......c.oveeree et ennns Great American Insurance Company............ccoeueeen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-0589001 Dempsey & Siders AGENCY, INC.......cuveurierierrinineineieeseieese st Great American Insurance Company.............cc.ceeeue... Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
84-2358400 Human and Social Services Risk Purchasing Group, LLC...........cccceovvvivivriirnns OH.......... NIA........... Dempsey & Siders Agency, InC..........cccoeeveeerriernnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-1341668 Eden Park Insurance Brokers, INC..........cceueveuinieiciveiesesessese e CA.... NIA........... Great American Insurance Company............cc.cc.v.... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
................... El Aguila, Compafiia de Seguros, S.A. de C.V......ccccovvcvvvrrnrincnernrnecnennnnnennes [ MEX ool | JAL............ | Great American Insurance Company..............c.......... | Ownership........ |...100.000 |American Financial Group, Inc.. | ......Y......
39-1404033 Farmers Crop Insurance Alliance, INC..........ceivirreniinreeissse e KS.oviene NIA........... Great American Insurance Company............ccoeueee. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N | .
13-3628555 FCIA Management Company, INC..........cccccvueueuivevieieisseeiesese e NY.oooonee NIA........... Great American Insurance Company............cc.cc....... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... .
................... Foreign Credit Insurance ASSOCIAtIoN.............coeveererernrereernernssesniissssssiinsinnes | NYooinenes | OTH.......... | Great American Insurance Company......................... | Management..... | ................. | American Financial Group, Inc.. | .....N...... |2
81-0814136 GAI Mexico HoldiNgs, LLC........cceviueiieieiirieesesseiess e Great American Insurance Company............cccc.vee.. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\ IO
31-1753938 GAl Warranty COMPANY.........c.cowurerierereeeseesneeeeseesssessesessessesssessessessasssssenes Great American Insurance Company............ccc.ceeeue... Ownership........ ...100.000 |American Financial Group, Inc.. | ...... Y.....
31-1765544 GAl Warranty Company of Florida GAI Warranty Company.........cccoeueeevevereresieerennenenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... \\ S
61-1329718 Global Premier Finance Company Great American Insurance Company............cc.cc.ve... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 26832... |95-1542353 Great American Alliance Insurance Company...........coceeeenreeeneneessesnesnsensenns Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 26344... |15-6020948 |... . | Great American Assurance Company............ . | Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 39896... [61-0983091 |.......... Great American Casualty Insurance Company Great American Insurance Company Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......




Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship) Management, | Ownership Filing

Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) |*
0084 | American Financial Group, Inc.. | 37532... |31-0954439 | ... . | Great American E & S Insurance Company... ... |OH. . | Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N....|..
0084 | American Financial Group, Inc.. [41858... |31-1036473 Great American Fidelity Insurance COmpany...........cccocvuereevreeriereinseseees OH Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....................................................................... 31-1652643 Great American Insurance AgeNcy, INC..........cccoeerereneerenserssneneiseenseneeseenneens | OH Great American Insurance Company Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
0084 | American Financial Group, Inc.. [22136... |13-5539046 |... . | Great American Insurance Company of New York. NY. . | Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\ IO
....................................................................... 31-0856644 Great American Management Services, INC.........ccccovverrerrenenensirneneireesneennens | OH Great American Insurance Company Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
0084 | American Financial Group, Inc.. | 38580... |31-1288778 Great American Protection Insurance Company...........ccoeeeeeevieveveeeeseieeninns OH.......... A, Great American Insurance Company.............ccoeevee. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....|..
....................................................................... 31-0918893 Great American Re INC.........ccocvveveveeieicsesieeseesesessessessssssessesssssssessenss | DEaveeeenens | NIAL........ | Great American Insurance Company......................... |Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
0084 | American Financial Group, Inc.. [31135... |31-1209419 Great American Security Insurance CoOmpany............ccveeerreeereeensenseeensennens OH.......... A Great American Insurance Company............cc.cevenen. Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 33723... |31-1237970 Great American Spirit Insurance Company..........c.ccvveveeeeeireisreeeeeseeeenenns OH.......... A, Great American Insurance Company.............ccoeevene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 16618... |83-1694393 Great American Underwriters Insurance Company............ococeeeeneeeeseeneeneeneees OH......... A Great American Insurance Company............ccc.ceeene... Ownership........ ...100.000 |American Financial Group, Inc.. | ...... N......
....................................................................... 59-1263251 [ ..cvcvvees | erereereesrienes | evververnneneens | KEY LATGO GIOUP, INC.ovvvvrvevcrcve e eevesesssessssssssessssssessessnssssesens | Flvveeeinnee |[NIAG....... | Great American Insurance Company......................... |Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
..................... 871850814. |.......... PLLS Canada Insurance Brokers Inc.............ccceeoevveeevieriesesriesesniesseseinneenees | CANL... | NIALL......... | Great American Insurance Company......................... |Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
..................... 31-1293064 | .......... Professional Risk Brokers, INC...........c.ccoeovvnerrirnenenensernenensseesssssseesnssnsinnens | Ileieieneenes | NIALL......... | Great American Insurance Company..............cc......... | Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
......................................................................................................................................... Shelter Rock Holdings, LLC.........cccccoivveviinireresisensneesessisssessssssssesseennees | OHuceeeen | NIAL........ | Great American Insurance Company......................... |Ownership........ |...100.000 | American Financial Group, Inc.. |.....N...... |..
......................................................................................................................................... Westline Industrial, LLC............cccoevevvereivieresisieceseesieeessssseeessssissesneenes | OHeeeeees [NIALL....... | Great American Insurance Company......................... | Ownership........ |...100.000 | American Financial Group, Inc.. |.....N......
Aster Explanation
1 The entity is owned by more than one company within the AFG Group.
2 Entity is affiliated but not owned.




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

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

Response

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

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

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

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

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

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

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

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

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

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

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

©® N k0w

Bar Code:

* 6 3 3122021490000 O0 1 * * 6 3 312 202144700001 *
* 6 3 3122021365000 0 1 * * 6 3 3122021448000 0 1 *
* 6 3 312 2021445200001 * * 6 3 3 1220214490000 1 *
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURAN(_:E COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Accrued contractual fe€ INCOME..........cceveveereecieeiseesceeeieeeee e essssseessessssesessssseseseesss | evessessnrenseiedD 210,722 | oot | ceveveeseeseseenns 35,210,722 | covvevrerere. 35,546,150
2505. Inventory and prepaid assets on real estate holdings... . e —————— 0.
2506. ACCOUNLS FECEIVADIE.........cvveveeeeeeieeeee e snssensnensnsnsnsnsnsnsnsnsssnenssensssnsnsnsnsnns | vnnnnnnnnnnnsnsnD,QBD,07T | v 5,799,077 | e 150,000 | cooeveverererereene 786,524
2597. Summary of remaining write-ins for LINE 25........ccccevviiiericiieresresiessresessseneensnssnesesssnenees | conveneeenreneen 2,049,733 | i 1,385,011 | oo, 35,360,722 | ...ccoevnnne. 36,332,674
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCEIANEOUS INCOME........vvieirieiieiseieiesse ettt sttt s sttt bbbttt s st 154,192 | e D750 | e 16,599
08.305.  Adjustment to IMR fOF FBINSUFANCE. .......coeveiurieiiieieiisieie ettt sb st b s ssebnsnnns | sbsesestessessssessessessnsansenas .336,196,061
154,192 | oo 5,750 | i 336,212,660

08.397. Summary of remaining write-ins for Line 8.3

Q15




Year to Date

2
Prior Year Ended
December 31

© © Nk w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI........c..ciuiieeiiiiieieeiie et
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. .........cviiiueiieicicieie ettt
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............cceeviereriinnens

Total foreign exchange change in book/adjusted Carrying VAIUE.............cueweeerririncenrereieenessie e ssesseseees
Deduct current year's other-than-temporary impairment reCOGNIZEM..........cceeuiieieieinieieieseessese e
Deduct CUrrent YEar's AEPrECIAtION. ........c.. ettt
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)........cccocvrerirnreierienieesssseessese s
Deduct total NONAAMItEE AMOUNLS...........ceueiiieiricicie sttt s s
Statement value at end of current period (Line 9 minus LiN€ 10)...........ccccccieiieiiiiiceriieiseesee e sseaesss s ssneseenes

................................... 66,050,992

834,512

........................................ 819,993

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

...4,183,505

32,117,387

..................................... 3,719,925

................................... 66,065,511

................................... 66,050,992

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

. Total valuGtion @lIOWANCE. ..........coveviiiicieiicie et s bbb s s b s bns
. Subtotal (Line 11 plus Line 12)..
. Deduct total nonadmitted amounts...........cooeveuverieirrieninneneens
. Statement value at end of current period (Line 13 minus Line 14)

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar..........c.coveeeeereeneerseeneensieeneireieinns
Cost of acquired:

2.1 Actual cost at time Of ACQUISITION. .........evururerirriecereiei ettt sttt bbbttt
2.2 Additional investment made after @CQUISIION. ...........cccveveriieeieeieces ettt
Capitalized deferred intereSt @aNd OET.............cc.euiviiieiciciecce sttt
ACCTUBI OF BISCOUNL. ...ttt
Unrealized valuation iNCrease (ABCTEASE).........c.cuirivuireiiieeiieieiseiese sttt st bbbt bbb nann
Total gain (I0SS) ON QISPOSAIS.........c.cviieerieiireie ettt bbbttt b s s st s st n s b s naen
Deduct amounts reCeIVEd ON dISPOSAIS...........ccvuveivieiiieieicteie ettt bbbt bbb naes
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment reCOgNIZEA............evererrrereirinerereeese e

.............................. 1,577,832,226

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

................................. 246,224,613
................................... 76,187,875

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

.............................. 1,570,470,294

.............................. 1,577,832,226

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 O PIHHOI YEAI...........ccuiueiiiieiiecte ettt neens | sensessssssessssssesssaesesans 1,408,757,597 | oo 1,264,539,976
2. Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ..........eveicreieeierecese ettt ettt st saes st ssaensenas | eebessessssesssssessnssssesses e tensesen 303,375 | o 111,336,989

2.2 Additional investment made after aCQUISIION............cc.cocvivivieeicirceie ettt ssstenas | eebessesssessssee s s s sees s 28,205,643 | ..ovoveeeeeeeeeeen 147,795,936

3. Capitalized deferred INtErESt AN OINE............ccciieiiescce ettt ae bbb s s senes | srebesessnsesasstebes s se s s s ssebes s sesessssebessnss | nosebessstesesssssessssebes s et e s s st e s s s aesnnas

4. ACCTUAL OF QISCOUNL........oocviiititeicictct ettt st bbb a e bbb s bbb s s st s bt s s bnas | sbisbssssesssestes e s st es e s b s s s beneaes 58 | s 303
5. Unrealized valuation INCTEASE (UECTBASE)...........cvvveveercrerrieeiriseisstese e etes et aes sttt sse st sess s b s sssssssssssssessssssessanes | sevesessssessssssssnssssessesnsad 63,414,721 | oo 60,617,706

6. Total gain (I0SS) ON QISPOSAIS.......ccuruurvueerierririeeeereiseiseeiseeeese st ettt st s bt s bbbt ens e bsnssentas | Sisbsssessestensaebsessessantnenn 1,574,735 | oo 10,791,611

7. Deduct amounts reCIiVEd ON QISPOSAIS..........ccvuiveiicriiireteiieies ettt bbb s s bbb st bbb st es s ssaessssnas | sbsssebessssesesisassesssesesnaa 22,453,392 | ooovevieeeeeeee 108,253,179

8. Deduct amortization of premium and AEPrECIAtION............cveviuiirieieicrie ettt ssbenies | sebessessssessess s s st s s s s senas 492,282 | oo 1,936,045

9. Total foreign exchange change in boOK/AdiUSEA CAMYING VAIUE............ccvvieiverieieiesce ettt sssaessens | srssssssssessssssessesssesssssssssssssesssssssessess | sressessssssssssesssssssesssssssessessssensessesansans

10. Deduct current year's other-than-temporary impairment rECOGNIZET............c.cuueviviveieieiceie et ssessens | sresssssesssssssesessssesseseaanes 4,239,722 | oo 76,135,701
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........ccevrrerierrerererieieiseesseesssesesies | cevevesssssssssessssssennes 1,475,070,734 | oo, 1,408,757,597
12.  Deduct total NONAAMIEEA BMOUNTS............cceiiiiieieiciceis ettt sttt s st s st s s bensenses | etsstsstesessstessesses st snsensessntanta 1,000 | e 1,000
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ceiiiieiieeiieiiiiiis s siesssssstesssssssssssessessssessnsns | svsessessssssssssesssssssanees 1,475,089,734 | oovoveeeeesa 1,408,756,597

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

1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cceieveiiriieieeseee i ssissisnis | sessesessssessessssessenns 28,727,651,645 | ...ooovvvrvereieriins 33,561,208,979

2. Cost of bonds and StOCKS CQUIMEM..........c.ccviveieeiciiieie ettt bbbt s snbenas | sebessesassesssssesssssssasens 2,641,821,436 | .ooovveieereeia 6,094,653,227
3. ACCTUAI OF QISCOUNL........cuevuiirieiieiciie ettt bbb bbbt s bbb n st et ensenns | sebessessessnsessessessntantessetan 18,486,517 | oo 102,485,809
4. Unrealized valuation INCIEASE (ECIEASE)..........ceuevereercvieeie ettt s ss s ae s snss s ssnsasans | suessessssissessssassssesassensaes 50,078,330 | ceoveevrrrererereieeeiean 17,106,762
5. Total gain (I0SS) ON QISPOSAIS.........c.ccvieireiriiieiiicte ettt a bbbt bbb b bbb st bbb b s s eaessssebessnsesenas | sbssebessssesesissetessnsesesnans 83,131,811 | oo 547,754,055
6. Deduct consideration for bonds and Stocks dISPOSEA O ...........c.vueveiiiiiiieicicei ettt | eetesesessesssse s esaenas 1,651,863,242 | ..o 11,349,624,911
7. Deduct amortization Of PrEMIUM..........ccccuiieieicteie ettt b sttt es bt es s s s e ss s sbessesnbanes | sentessesessnssssessnsnsessesneas (1,565,522) | ..vvovevvererereriererernrans 38,692,825
8. Total foreign exchange change in booK/adjUSEA CAMTYING VAIUE.............ccvuiveieiiiicieie ettt asaessees | sressssssesssssbes e b besse s sss s ssesssssssessess | sbessessssssssssssss st esss st es s ssbnsesaesansaes
9. Deduct current year's other-than-temporary impairment rECOGNIZEA...........c.ccviiirireiieiiicce ettt eseressees | cereaesise s es e b 1,152,828 ...235,425,906
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. 118,365,267 | oo 28,186,455
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... .29,888,084,458 ..28,727,651,645
12.  Deduct total nonadmitted @mOUNtS............cceeevcveieeieiciesee e i | ettt | erier sttt ettt b bnes
13. Statement value at end of current period (Ling 11 MINUS LINE 12)........civiiiriiiiiesieecieeciesssesesisssssessesssssessssesssssssesssssnses | eesessessessssssnssssssens 29,888,084,458 | .....c.cocovvevrrrerin 28,727,651,645
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

onds and Preferred Stock by NAIC Designation

During the Current Quarter for all B
2

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying BooklAdjus?ed Carrying BooklAdjust7ed Carrying BooklAdjustsed 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
1. NAIC 1 (@) rermerereernerereeeseesseessee st ssess sttt sssssesssasnes | eeesenesessssseees 17,656,546,839 | .....coovvrvreriins 1,932,510,010 | ..vvvercrrrerees 1,196,096,939 | ...ooovvirrrrirrinnne (143,611,803) | ..cvvvrrrrcrennes 18,249,348,107 | ...ovvvereerrerieeiseeniseesienssneneas | ceoseessesessessssessestssssssesssnsssses | neesssssssssssnnes 17,656,546,839
2. NAIC 2 ()it ssssest st sssseensees | eesiesesnenesesinaes 9,901,905,632 | ...ccvvruevrnrercrinnes 776,291,620 | .cooovverncrircirnn 294,518,342 | .oovvvevrrrriinns 160,927,163 | ..cooovvrrriies 10,544,808,073 | ..oovvvrceererirecsierieesiesesesens | coeseesssesssesisessssesseessesssenses | sessssesssnnesienes 9,901,905,632
3. NAIC B ().t 724,069,189 | ....ovvvvvrerririreriis 1,221,735 | oo 27,283,295 | ..o, (13,555,706) 684,451,923 724,069,189
B, NAIC 4 (). sesss st sssss s ssssssssssssssssssssessssns | sesssssssssssssnnsssanees 185,667,414 | .ooooveoeeeceerieeennns 170,700 | vvoreeereeereeerenens 16,811,567 | vooovvrrrerrcrirrreennns 34,990,800 | .cooovvvrvrriiriinns 204,017,347 | oo st | s 185,667,414
B INAIC 5 (B).ruverueeerrermeeeseeeseesseessssesssesssse s sssssssssssesssssssessssasssssssssssssnnes | sesessssssssssnssssnnesnas 97,132,914 | oo 18,783,670 | v.oovvverveercrerreenn 20,763,917 | covververerernreeeenens (7,031,629) | .vvorverrreereereeens 88,121,038 | ...eoueerrrernriirensenenensssnesees | srveeseesssessssss st snssssssnnes | oeessssssnese st 97,132,914
B, INAIC B (@)...ueveerereerrerereeeseesseesseess st eesss st essssesssnes | sessssssssssessssesssesaas 16,047,035 | ..o 58,428 | ..o 16,227 | oo (12,640,583) | .ooovvercreniririirnes 3L448,653 [ ... |t | e 16,047,035
7. T0tal BONGS.......oiieiririireie e senssenes | eveenessnenessnesons 28,581,369,023 | ....ocooovvrinirinnns 2,729,036,162 | ....covvervirecnens 1,655,490,287 | ..ovvvviniriririnens 19,078,243 | ..oovvvviriiis 29,773,993,141 | oo 0 | e 0 | e 28,581,369,023
PREFERRED STOCK
8. INAIC ettt | sesesnent st 26,193,433 | ..o 250,000 [ cvoooeerreermeeeseenseneseesseesseesses | eeesseeessesss s (T2 2y 4 | 26,071,186 | .vevueerrrernrernnessenssessssnessnees | srveeseesssesssssssneesssssssessssssssnnes | sesessesssnsssassssssens 26,193,433
9. NAIC 21ttt | seesienes e 243,583,608 | ......ovvorrriririinnn 10,000,000 | ...coovverrerrercrinnene 50,245,233 | ...ovvvvrirrerinins 4,985,712 | oo 208,324,087 | ....oomererricrieriericnienienieniens [ ettt | esiesiessess e 243,583,608
10, NAIC Btttk | 4818t | R8s Rk | HhE Rt | HRE et | Hheen bbbt 0 [ oeeererereerieeeeee st | et | et
110 NAIC At | et 4,344,895 | ..o | et | e (2417,375) | v 1,927,520 [ .cvooieecrireriereseriesiieerieees [ rernieriinssnesieseesisssensseees | e 4,344,895
12. 52,301,887 | .vvererrerrerrinenrennn 811,821 | 3,333,421 | e 55,135,453 52,301,887
13, INAIC B.voooereeseeeseeesee s ees st | 8800880 E R84t | €88 eEE R 4R Rt | HEfeEE Rttt | Efees Rttt | eetens et 0 | e | st st | nees e
14, Total Prefermed SLOCK.........vvemrrverereeeiseceserisseeeseeeseeeseseseeessseessnesssnens | essessssssssssessssssans 326,423,823 | ..o 10,861,821 | ..o 53,578,654 | ...oovvvvinriririens 57,331,543 | oo 341,038,533 |....ovverrrireie e 0 s () [ 326,423,823
15.  Total Bonds and Preferred StOCK...........uwwmerirermmmmresnimisersessnessssnesseess | nssesessnesseesenns 28,907,792,846 | ..ooovvvviriciennn. 2,739,897,983 | ..o 1,609,068,940 | ....oovvveniririiinens 76,409,786 | ...oovvrvvrincnens 30,115,031,674 | ..o 0 ] s 0] i 28,907,792,846
(@)  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§....913,542,713; NAIC 2§.......... 0; NAIC3§...17,324; NAIC4§...136,041; NAIC5$...579,504; NAIC6S.......... 0.




Statement as of March 31, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actsual Interest ?Dollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......coirirriererrieriieens | s 914,275,583 | .....cooccvvvvenne )80 R O 913,544,853 |......coovvvrrerins 6,338,105 | ...ooooverrieiernieceeenne 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOE YEAN...........vurerrireirrieieiineirsieisstseese st ssese s ssessssssessessanes | sessessesssssesssssessessnssnnes 1,002,537,349 | oo 772,544,405
2. Cost of short-term iNVEStMENLS ACQUITET............ccevieiiiiicieiie ettt b e ss et seae s | saebesssesessssesesssesesssesesnas 99,434,074 | coovvveeeeeeeeeinns 1,603,949,241
3. ACCTUAL OF QISCOUNL. ...ttt ettt sttt ettt ettt s e s e st st st s e st st st se st essessseseeese st en et ensnenenenenenenesenensenenennes | oeeessesssesesssssesesesseseteseseeeearanas T70,397 | oo 3,383,999
4. Unrealized valuation iNCrEASE (ABCIBASE)..........cvevcvieieeieriieeeesese ettt sttt s st es e b as s sss s s sses s bsseses | essessssassssssssessssasses et sssessessnsassessessnsanes | sestessessssassessesassssssassssssssesses e benses e bares
5. Total gain (I0SS) ON QISPOSAIS...........cuivieiiriiieiiteiie ittt bbb sttt bbbt nseb st | sbesssbssssssesses st st es st en s b bnes (45,832) | vovvrerrieiereeie s 2,526,002
6. Deduct consideration reCeIVEd 0N QISPOSAIS...........ccccvirerriiiririiireiei it s bbb st s b s ssstenenns | sessesessssesesssesesassetesesnaes 188,229,333 | .o 1,379,697,041
7. Deduct amortization Of PrEMIUM...........cccieiiiiieieicteie ettt ettt bbb ss st ensenss | ebsebasssssessessssessesses st es e s snee 184,586 | ovvvvcveieieee e 169,257
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE.........c.evuruuririirieieiieciesissiseisstsisssesseseessesssssssssssssnssns | sesssessasssssssssessessssssessassassssssessassssssnsses | esssessassosssnssessessssssssessasssnssnssessnsanssns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cvuevivriveiciiicieie e ssnteses | csssessesssssstesessssssssssessssnsensesnead 6,480 | ..ot
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccvvurrnrnrrrrerniinrnsneesssssnssenes | cvrvessssssssssssssessssssssesnns 914,275,583 | oo 1,002,537,349
11. Deduct total NONAAMItIEA @MOUNTS...........ciuuiiiiiirr bbb | £ oEEE bbb bbbttt Chesb e bbbt
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......civiveiiiiererieieieieeiesisissssssssseesesssssesssssssssssssssnes | onenessnssnessnssnsenseseersnssd 14,279,883 | ovviveiiiiisieeciseenenas 1,002,537,349

QSI103
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10.
1.
12.

3.1

3.2

33
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LiNg 10, PrOT YEAI).........cueuiuririiieiiiseieieise sttt bbbt bbb nans
Cost paid/(consideration reCeived) ON AUIIONS...........v.rueieririeirririeie ettt s st b st
Unrealized valuation INCIEASE/(AECIEASE).........uuiuueureirieiseieiesie ettt s s bbbt s bbb s E e st bbb nn
SSAP NO. 108 AUJUSIMENES.........cereeierieiseiseee e eiee et ese e sese s st ss s sse st ss st s e a8 e s s8R e 588 eS8 s bbbt s en e brenns
Total gain (10SS) ON tErMINAtION FECOGNIZEM...........ceieieiiieiieieiree ettt s st ss bbb s bbbt
Considerations received/(paid) ON tEIMMINALIONS..............ovruririrrireie ettt s et es st e s s sttt en
AAMOTHZALON. ...
Adjustment to the book/adjusted carrying valug 0f NEAGE HEM...........vu ittt sttt
Total foreign exchange change in book/adjusted CaMTYING VAIUE...........c.euiuriueieiiisieics sttt se st
Book/adjusted carrying value at end of current period (Lines 1+ 2+ 3+4+5-6+7 84 9)...iiiiininircnse ettt
Deduct NONAAMILIEA @SSELS.........ccouiiiiiic bbb

Statement value at end of current period (LiNE 10 MINUS LINE 11).......cuuriuiuieririieeereieesectssteee et ss s sse st sb bbb sente

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

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

Change in variation margin on open contracts - All Other:

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

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

.................... 887,713,349

.................... 106,794,829

.................... (157,156,868)

.................... 837,351,311

.................... 837,351,311

Add:
Change in adjustment to basis of hedged item:

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

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

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

3.24 Section 1, Column 19, prior year plus...........cc.cccevvvereerrerereriererenes
3.25 SSAP No. 108 adjustments............ccevererrerreiesiieieieeseisse s 0

0

SUDLOLAl (LINE 3.1 MINUS LINE 3.2)....uuveeiuiireeiiesi it ssessssssessssss st sess st sss e sse st sses sttt ens st ssess st s e ss st s s e s s s s st e s ssess s s et st ensanssessnssssane

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

Less:

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

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

SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......veeieeieeeieiee ettt s st sttt s s s8££ 8584882842882t tent e

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

5.1  Total gain (loss) recognized for terMINGLIONS IN PHOF YEAT..........curirririeeireireiereie s eesseeeees st ese st as et se bbbt s bbbttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PriOr YEAI...........covieiiiiriecee e
Book/adjusted carrying value at end of current period (LINes 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)....cuiuiiiiiienereieisene ettt sttt
DEAUCE NONAAMILEA GSSELS.........vuverercrsresieiieri it

Statement value at end of current period (LINE 6 MINUS LINE 7).......c.ruriiururrirriinieneieiseessseeee et sssessssss sttt sse sttt ess st ssessessssssssessae

Qsi04
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Sch.DB -Pt.C -Sn. 1
NONE

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

QSI05, QSI06



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

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

1. Part A, SECHON 1, COIUMN 14......ooiiiieicicieie ettt bbbt bbbt 837,351,311

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

3. TOtal (LINE 1 PIUS LINE 2)..ou.iveirieiriiiiiiniisciisis st ss s s8R RSB R 837,351,311

4, PartD, SECHON 1, COIUMN B.....ovvveiiiiciie ettt bbbttt 837,351,311

5. PartD, SECHON 1, COIUMN 7ottt bbbttt en

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.ttt st bbbt nn 837,351,311

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

Q. TOtAl (LINE 7 PIUS LINE 8)......veveveieiecieteceeset ettt ettt s e e s e s et et a et b ee b s s st e bbb bbb s e b et R st b s bt n e bbb et s s sttt s b 837,351,311

10, Part D, SECHON 1, COIUMN ...ttt ettt e ettt n s sansaes 837,351,311

11, Part D, SECHON 1, COIUMN 10......uuiiiiericieiiesicieissss ettt

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

Potential Exposure Check

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

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

15, Part D, SECHON 1, COIUMN 12........vivieeievceeieie ettt bttt bt s sttt s et n s sassaes

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

QsSl107



Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

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

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

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

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

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

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

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

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

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

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

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

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

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

1 2
Prior Year Ended
Year To Date December 31
....................................... 1,084,926,782 | ....cocvvererereeveieresnennnnn 117,455,225
....................................... 1,025,678,598 | ......cccoveveirerrrrreierinennn.5,091,989,583
....................................... 1,519,693,061 | .ooovvvvvercereereeriennnnnnn4,725,218,192
................................................... 15,329 | oo
.......................................... 590,896,990 | ...ccoovrrrvrivrnrreirerinninnnnnnn. 1,084,926,782

QSI108
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition,  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and IMProVEMENLS. ..o sseenenes Palm Beach.........cccoeuverieniererceeeens FL....| 07/16/2004.... | Sailfish MANNG RESOM..........ccruieeireieiiieiirieincis e es s esesesssssesssassess | csessessesssssssesssssssssssssessesassassessnses | sesessessssssessessessssassesssssesnssessessesns | tessessesssassessesnssnssessessesssassessessnes | tessessssssssessesnssssnsssssesns 591,241
Building, Land, and IMPrOVEMENES..........euirierisiirssiseeers st Charleston.............c...ccccceevverunnnn. SC... | 05/01/2002.... | Charleston Harbor RESOrt and MAriNG.................cc.cevruivevieieieerererieeeereeeeseseeeeeeevesiens | eveverieeesieieesessesesiesesesesssesessenns | ceresesesesesssessisssssesssssesiesesssesieses | coseeeeeesesesissasesssssssesesesesssssnsnens | soeseeesesisiesesessessssessssen 243,271
0199999. Totals. 0 0 [ o 0 834,512
0399999. Totals. 0 (V10 0 834,512
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
BT1B3ZZZN....cooeerreeee s PORIANG. ... OR...oovvirierrnerrnnins | e 09/17/2019.... | cevvvevvrres B.392 | oo s | e 545,525 28,700,000
797241222 MIFAMAT BEACK. ... ettt FLu i | 11/01/2018... | oo 5085 | ittt | et 2,800,450 | cvooiiiiiiiiisi s 106,218,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. OO OO PO P OO PO PP PO PSSO POOYRTOPSRPPPOOR IFTOPORS XXX XXX | 0 | et 3,345,976 .134,918,000
0899999. Total - Mortgages IN GOOG SEANGING. ...ttt ettt e ettt et se et esseeseesseseesesessee et sesseseeseEeeseesee et aeseeseesee et seseeteeseeseesetensessebesass | febsessssessessessssansessessnssssansessesansessessesnss | sosssa XXX....... XXX e | e 0 | et 3,345,976 ......... 134,918,000
3399999, TOMAI MOMGAGES. .....oovocococeeeee oo eeeeeeseeseesseseseessesese e | oreien XXX....... D0 U 0 | oo 3,345,976 | ..ooooooooeeeeeeeveeeseeseeesesssnsesnsnsssssesssessnnnnenns 134,918,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
9555552Z3... Phoenix AZ | s | 05/17/2013.... | 01/28/2021.. 6,870,305 0 6,870,305 | ...........6,870,305 |...... . 0
0199999. Total - Mortgages ClosSed DY REPAYMENL...........ciieiii ettt eteins etseeistasseeseesseseseesee et ss et eesee s et entes e et ensensessnsantenses 6,870,305 0. 0 0 ....6,870,305 [0 0 0
Mortgages With Partial Repayments
019999777... West Bloomfield...........ccoveeernrinerinenns .103/31/2017.... JTAATI | oo [ rerireesssssisenienes | cevnesessssissssssis | o | oo 0 114,479 | ... 114,479 | . 0
030211Z22... LRI .109/22/2016.... AB3,543 | oo e | e | i | oo 0 163,543 | ..............163,543 | ...... 0
11373ZZZA........cocvn CleamWater...........cuureeereriererieerienienes .109/30/2019.... WTABBT | oo e | v iessinsss | s | oo LU OO ISV 71,887 | coovvreeenn 71,887 e 0
114840ZA2...... Coral Gables........ovvveeerrverreeeeres FL .1 08/12/2016.... 87,354 | oo | ceverineissnsiessniens | s | oo | e 0 187,354 | ... ..187,354 | ...... 0
165421ZZ4..........covine Cape Cod......cevrrerrririeierieinns MA. .o | e 05/06/2016.... 183,846 | ..ot | s [ e | e | s 0 153,846 | .............. 153,846 |...... .0
212555ZAT7... Philadelphia. PA.. O1B12012, . [ s [ ererrrriieninneeeenBB,287 | s [ o | e | e | o L0 PP [P 86,267 86,267 |...... 0
275222773... AUSEIN. e X .| 04/26/2017.... 2BTA0T | o e | s | e | s [V ST 87,401 87,401 |...... 0
290700AB9 o [ MEMPNIS ... s L1\ SO D 11/07/2019.... TAT,T67 | oo | oeeieeisssissiessienns | svvesssisssssssesssssss | onsssenssssssessssssnnss | cooes 0 MT767 | e 117,767 |...... 0
3805552Z8... INAIANAPONIS. ... INGe .102/22/2019.... D828 | e e | e | e | oo (0 PRI [PV 82,418 82,418 |...... 0
440555ZZ6... HOUSEON. ... X .| 06/28/2018.... 49,320 | oo e | e | s | oo 0 149,320 | ..ovvvennee. 149,320 |...... 0
494266ZZ5..........cooveviin The WOoodIands...........cccewvmererrereereenneriserienienes L. S B 03/25/2015.... 120,034 | coooovecveeieeieeies v | covesiessisssessissss | enssessiessessisennnns | oo 0 120,034 | ...cocoonnee. 120,034 |...... 0
502413ZZ3.......covvevrrcinn Salt Lake City.....ccoevvrreierriereiieisninns UT.in |- .111/08/2013.... 01,932 | oo | e | e | s | oo 0 101,932 | .............101,932 |...... 0
BITTTTZZA.........oone. PUESCO....vvoveoeeeeeeeeeeeeeee e AZ .| 05/28/2015.... . 129,524 | oo | e | i | e | e 0 129,524 | .............129,524 | ...... 0
560222ZA2........ccoovvrerirnnn Lincolnshire 1| SOOI TN 01/2412019.... | covoeeeeeiieriens | oo T0,115 [ oo | cerenerieniesinessneens | e | ceveeeessessssessssnnees | e L1 TR ISV 70,115 | oo 70,115 | 0
624999ZZA4..........cooovvvririn TUCSON. ..o AZ .| 06/30/2014..... 104,929 | e | e | | e | o 0 104,929 | .............104,929 |...... 0
696551ZZ6......eeeveeeeree, Carlsbad.........ccoveereeeeereereeecseresnens CA .110/17/2013.... JATA2 | e | eeveeieseessveessienns | cvveessiessississsisssies | cesevessiiessessessisnns | oo 0 M4T712 | o 14712 | 0
TA9NZZYS.....ovvvn Pearland.........cccccc.... TXveevens e 12/06/2013.... [ oo [ eererrnieieiienneeees 18,857 | et [ cerreeieeisssseieins [ et | cvesessesesesssiessenens | e 0 [ oo | e 76,857 | .ovovreeren 76,857 | ... 0
797240ZA9... DESHN. ..o s FL 1219720130 [ e [ e 323,828 | s [ e | s | e | o 0 323,828 | .............323,828 |...... 0
797241ZB5... Miramar Beach..........cc.cocereeneenne FL 08772019 [ e [ e80T | i [ e | s | e | s [V ST 80,414 80,414 |...... 0
TIT281ZZ2.......ooevvane, Miramar Beach..........cc.oeevurerereenne SO IV /0172018, [ oo | e OBT,816 | i | crvierineienssieni [ | veviereesinsissiiennes | e 0 [ e | s 1,061,816 | ........... 1,061,816 |...... 0
816849Z79.........ccvvverrirrns OHANGO. ..ot FL .| 05/17/2013.... 292,851 | oo | e | e | e | o L0 PRI [PV 92,651 92,651 |...... 0
903992778 INdianapolis...........coceveveiririeireninercs INc .108/27/2019.... . 289,225 | it | s [ e | e | s 0 [ oo | e 89,225 89,225 | ...... .0
934432ZZ1......ovvvis BUMDANK. ... CA.ovvvenen | v 212013 | oo | e TB,719 | coovicviererncrirenines | cevrnerieniesenenienens | e | v | e LU PRI ISV 76,719 | oo 76,719 |...... 0
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

983444ZZ6...........oovvenvrenns [ LN [ U T 02/2412014. ... | oo | e 175,152 | i [ | e | s | s 0 175,152 | oo 175,152 | ........ 0
Old Standard.. L CIncinnati....ccnes | OH [ 01/01/2006.... | . co | | 0 . 5413 L5413 [ 0
0299999. Total - Mortgages With Partial Repayments 3,837,602 0 0 0 ... 0 [ 3,837,602 3,837,602 0 0
0599999. Total Mortgage: 10,707,907 0 0 0. 0 0 0,707,907 | ........ 10,707,907 0 0
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation,
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
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..........ccoviiuiiiriieiriiissisiesieeiesisssissiesesiens Cleveland..........cc.coevverinerirerinnenns OH... | Cyprium V Management LLC..........cccccvuvnrienrinns 08/15/2019.... 261,972
000000 00 O|NB Direct Access Insurance SPV, LLC...........cccocevierereeeccniecereenes New York . NY....| NB Direct ACCeSsS ASSOCIAtES LP.........cccceuiveiiieieiicieieecesee e venseenns | seveeveninees 08/21/2020.... 453,551
000000 00 0|NB Private Equity Credit Opportunities Fund LP.... NeW YOrK......ccooviiemrinniireriniiiiniis NY.... | NB Private Equity Credit Opportunities Associates, L.P 06/07/2017 ... | covvoeevererenes [ e 17,102
000000 00 0|Northcreek Mezzaning FUNG I, LP.........cccveeiiirieiicierieeeeriserisesseessenssssesssnens Cincinnati OH... [NMF GP I LLC...vovvereriiiierieseieeieiseeissssess e ssessssesssenssenes 09/10/2019.... 2 .184,931
000000 00 0|SAAS Capital FUNA Il (B) LP.......ccoivemrieeririieniesireesseiesseseenienes Cincinnati OH... [ SC GP LGt 08/26/2020.... .375,000
000000 00 O TTGA C-1MMF, LP.....couiiiiiiiiiieniiirrissiesiese st CiNCINNGL....vvoereoeeirieries OH... | TTGA C-I MMF GP LLC.....ccoovtvirrrririerinieerisrineiieniienienes 1211812017 . [ o [ s LAT737
000000 00 0[Yukon Capital Partners I, LP........ et .| Minneapoli . MN... | Yukon Partners I, LLC.,........c..cccceerueiiierereiieeieeeeceee e 07/17/2014.... 2 ....38,792
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...........cccouiiiiiiiniiininiisiiiiiiinns i (O I 1,349,085
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.. 05/25/2018.... 3 .366,949
000000 00 0|A&M Capital Opportunities Fund, LP Greenwhich... . | CT.... | A&M Capital OpportunitieS-GP, L.P........ccccrvuerirrererieiniieieiississiesisisessssesssseessensnns 10/21/2016.... 3 .853,154
000000 00  O|ALLOS HI-Q, LP.coueoriirneemeiieriesieeeieeesseesssisessessessesssssesesssssans CiNCINNGL... v OH... | ALLOS Ventures Il LLC.........covvereermrerncrrninnnes 12/19/2018.... .280,000
000000 00 O |Blackstone Tactical Opportunities I, LP New York NY.... | Blackstone Tactical Opportunities Associates IIl LLC 02/08/2019.... 543,556
000000 00 O|Bridge Growth Partners, LP...........ccccoeurerireneereeneerenenneseeeeeees New York NY.... | Bridge Growth Partners GP L.P..........ccomrirrirriecreeiee e seeennes 07/15/2014.... 3 ....60,937
000000 00 0| Cintrifuse Syndicate Fund II, LLC...... CiNCINNGL....c v OH... | Cintrifuse Fund Management II, LLC 09/18/2017.... | covvocvernes 1 150,969
000000 00 0|Corsair Blade INVESOrs, LP........c.ccveriviinierciriirieeieisenseeseisse s New York NY.... | Corsair Blade Management, LP. 12/16/2019.... ....15,576
000000 00 0| Corsair Boomer Investors, LP.. . L INEW YOrK oo NY.... | Corsair Boomer Management, LP.......... 06/25/2018.... ...41,996
000000 00 0|Corsair V Financial Services Capital Partners LP ....... New York NY.... | Corsair V Management, LP.........cc..cocormimmiinniineiieninerienininns 06/25/2018.... .863,169
000000 00 0|Cross Creek Capital Ill, LP... Salt Lake City.... . |UT.... | Cross Creek Capital Ill GP, LP... 03/09/2021.....
000000 00 O|Energy Impact FUNA LP..........c.cocoviuriieieieieiniseieese e New York NY.... | Energy Impact Partners, LLC...........cccoovrrrieieeinricinnnns 05/11/2017.... .768,609
000000 00 O |Foresite Capital FUN V, LP......c.ouiiiiieicicirisieeiceeeeeseiseeee s San Francisco... .. | CA.... | Foresite Capital Management V, LLC 06/08/2020.... | .ovovereeieren [ rerreerereeeereeseeeereeseinens | e 1,120,000
000000 00 O |Foresite Capital Opportunity Fund V, LP San Francisco... . | CA.... | Foresite Capital Opportunity Management V, LLC,..... 06/29/2020..... .300,000
000000 00 0|Gallant Capital Partners |, L.P......... LoS ANgeles.........ovvirereriiiriciis CA....| Gallant Capital Partners GP I, L.P..........ccccoveuurinmiinnineiieciesnssieseseiesienens 05/29/2020.... | .covoererreries [ v 288
000000 00 OGoldner Hawn FUnd VIEL.P.......ccooieiiieneeeiereeseeee e Minneapoli . MN... | Goldner Hawn GP, LLC........cccoueureeireereireeieeneiecseeeseeseseeeeneens 04/29/2019.... L211,229
000000 00 0|Greenspring Opportunities IV, LP..... Owings Mills.........ccooveveirinriiiniianns MD... | Greenspring Opportunities General Partner IV, LP..........c.cccooveivniineninnnens 04/25/2016.... | ....cccovnne 1 (105,000) | ....
000000 00 O |Greenspring Opportunities V, LP...... Owings Mills.........ccovreeeerineeennees MD... | Greenspring Opportunities General Partner V, LP..........cccoooeveninnrereneens 01/22/2018.... | ccovvvreenee T | s | s 175,000
000000 00 O |Greenspring Opportunities VI, LP..... Owings Mills.. ... IMD... | Greenspring Opportunities VI, L.P........cccooiririnrnieieeseeee s 01/21/2020.... |.
000000 00 O|Greenspring Global Partners IX-B, LP.........cc.covurrerirnmirrininsiersisisesesssssessesenes Owings Mills.. . |MD... | Greenspring General Partner IX, L.P 02/08/2019.... |.
000000 00 O GreyLion Capital LP...........coerurririmrirereireeeeiseeseseiseeisee et sseseesesesse e eesssennns New York .| GreyLion Capital GP LLP............ciiireeireeeeeeeeeseee st snsesneen 08/20/2014....
000000 00 0| GreyLion Capital Il LP.........cciierriiiririisisierssieiesisiessesssss s New York .| GreyLion Capital Il GP LLP........ccovuiiiriieiieeissierssisesesississsienssssesessensssies | oevnssessenes 02/28/2018....
000000 00 O|LLR Equity Partners V, LP........cccccoveunereeremeecriieereeinsins Philadelphia.. [ LLR Capital V, LuP. oot eesssesesssssens 03/31/2017.... 3 ....70,427
000000 00 O0|ManchesterStory Venture Fund, L.P.. Des Moines. ManchesterStory GP1, LLC........oeuoieeeirneiririeseiseeieieieeas 03/23/2017.... | ceverrnee T | e | e 178,814
000000 00 0|Medley Credit Opportunitiy Del Fund, L.P ... |New York.. SMCOF GP, LLC.....oooviiieier e 07/15/2016.... | .ccocvvverne 7 53,274
000000 00 O|NBDyal IVUS Investors, LP.......ccccocurereneennrineenns . | New York.. .| NB Dyal Associates IV, LP........cccocerrrenennn. 06/11/2018.... .280,591
000000 00 0|NB Secondary Opportunities Fund Il L.P. NEW YOK.....cvvvrreririerenieieris .| NB Secondary Opportunities Associates HIl L.P. .......ccccoovererninnineiieinein 05/23/2013.... KT ....90,000
000000 00 0|NB Secondary Opportunities Fund IV LP............ - INEW YOrK......coeereieeceine .| NB Secondary Opportunities Associates IV L.P. 04/19/2017.... 3 | s | s 1,029,501
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
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
000000 00 O|NB Strategic Capital LP..........cccooruerrerinrireeieereirieereees New York . | NB Strategic Capital ASSOCItES LP............covurirerieieiensreece e 03/05/2020.... 3 | s | s 1,562,500 | coovveririiieieieinnieeieiees | e neeniens | seneeneenes 1.000
000000 00 O|NB Strategic Co-Investment Partners IIl LP.................. New York .| NB Strategic Co-Investment Associates IIl GP LLC ........ 01/28/2016... 3 ...35,711
000000 00 O|NB Strategic Co-Investment Partners IV L.P. ..o NEW YOrK......oovvevvierereieceeieeiae .. | NB Alternatives Advisors, LLC..........ccccoevieuereiceeceece e 01/29/2020.... 3 .557,508
000000 00 O|Nutraceutical INVESECO, LP ........ccooveveireieieieieiee s RIVErSIde. ..o IMES GP LLC.....o e 10/18/2019.... | oo | e | oo 6,875
000000 00 O |Patriot Financial Partners I, L.P..........ccccovenernvirivernrennee Philadelphia.. . | Patriot Financial Partners GP lI, L.P. 07/21/2017.... 3 .750,000
000000 00 0|Private Equity SOIUIONS SCSP......ccvuurvumerirrereesisiseesseissessesesseesseisse s ssessseeos Munsbach . | DWS INVESIMENE S.A.....oociiiriiseiieiieiees et sssenes 12/16/2019.... [ oveeeeners [ e | v 1,171,949
000000 00 O|Refinery Venture Fund I, LP......... .| CiNCINN@ti....vvoecs . | Refinery Management, LLC.........c.oviriiriinisie s sensnes 11/20/2017.... 17,310
000000 00 O|Refinery Venture FUNd 1, LP........c.cooiiriirrieieieree st sesesesesnseens Cincinnati . | Refinery Management, LLC.........ccorirreiceeieceeeseise e ssennas 02/19/2021.... | ceevererereeees | e 3,375 ....35,511
000000 00 O|Revelstoke Single Asset FUnd I, LP.........cocooeeeienriminerininireiniinnins Denver . | RCP Single Asset Fund | GP, LLC........cccovvivnienirieiieireieiiseines 192019, | oo [ s | e 4,033
000000 00 O|River Cities Capital Fund VI, LP ... | Cincinnati.. . | River Cities Management VI, LLC..........covorrrrrceeeecneisee e eeesecsseseeeeees 02/15/2018.... 3 .560,000
000000 00 O |Rivercrest Capital Partners, LP.... . | Fort Worth. . | Rivercrest Capital GP, LLC. 04/02/2018.... .299,970
000000 00 O0|Roark Capital Partners Fund V, LP .... Atlanta .| Roark Capital GenPar V, LP.........ccccocrmrrrirnrrnns 11/01/2018.... ..22,378
000000 00 0| SNOW PhIpPS 11, LP ..o Wilmington.... .| Snow Phipps GP I, L.P. .. 01/08/2010.... 3 ....37,886
000000 00 0|Snow Phipps Ill, L.P. ... Wilmington.... .| Snow Phipps GP Il LLC.......... 06/08/2016.... 3 421,286
000000 00 0|Solamere Capital FUNd Il, LP.........covvieiinireeeneireeeseseeeeees . | Boston . | Solamere Capital FUNA Il, GP LP ........c.oouriirrereecrereeeee s eeeieneeeeeeseneenes 08/19/2013.... 3 ....57,948
000000 00 0|Solamere Capital FUNG [1-A, LP.........c.oviiiiiiiiieeinciseeseiieseesiees s seesesisees Boston... . | Solamere Capital FUN 11-A; GP LP ........couiiiiiiiineieieeiseee e 08/19/2013.... 3 ..17,263
000000 00 0|Solamere Capital Fund Ill, LP ..... . | Solamere Capital Fund Ill GP, LP. 11/20/2018.... 3 .700,000
000000 00 O Trilantic Capital Partners VI, LP.........cccorerincneeseseiscieesee e eeseesssenseens . | Trilantic Capital Partners Associates VI L.P. 07/25/2018.... 114,573
000000 00 0 Vivo Capital FUNA IX, LP....ciiriiiiisiisiierssissiienississsssessnsssssesessssessnsnenes Palo Alto. .| Vivo Capital IX, LLC....ovvieeviiiicisiiseisnissisnissines 09/09/2019.... 512,593
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ccocovriiiniiiniiins i 303,375 14,612,487
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|Hillpointe Workforce Housing Partnership I, LP...... Charlotte... .| Hillpointe Fund | GP, LLC 03/17/2020..... 317,244
000000 00 O|Hillpointe Workforce Housing Partnership I, LP..... Charlotte... .| Hillpointe Fund Il GP, LLC 11/03/2020.... .270,000
000000 00 O[LCN NAFUNG II-D, LP....ooiiriiiieieriisiesiessenses s NEW YOrK.......covvieriiriereirerciniis .| LCN North American GP Il L.P........cccovvvivnvmniieineineerinssnnines 08/23/2019.... [ .evvvervrrnris [ o | e 4,903
000000 00 O|Lubert-Adler Real Estate Fund VI, LP. . Philadelphia.. . | Lubert-Adler Group VII, LP .......c..oovmrriereneeeeseesesieesienienes 10/15/2013.... [ 1o [ e | v 1,250,000
000000 00 O|NB Real Estate Secondary Opportunities Fund LP.... New York .| NB Real Estate Secondary Opportunities Associates, LP 12/05/2018.... .555,000
000000 00 O[PRCP-Atlanta Canopy Pamners, LP............cccoeueeriirineeeeinsiniineeeseiseisesseseesenseensnens NOFCIOSS......eveiereieeeieeeeeeseiean .| PRCP-Atlanta Canopy Partners Managers, LP...........covirineineeneinineesenennenn 04/02/2019.... .181,200
000000 00 O|PRCP-AUrora Partners, LP............cccoceuriicueieiiieieeteeece et Denver. . | PRCP-Aurora Partners Managers, LP........ 08/22/2016.... ...41,105
000000 00 O|PRCP-Boca Raton Partners, LP.........c..cccvinreminrinirnsisrnsiesiseissneeens Boca Raton... PRCP-Boca Raton Partners Managers, LP.... 11/2712017.... .121,600
000000 00 O[PRCP-CO Deer Crest Partners, LP..........cccoveurierereiieneineereeeineeeieeseeeeseesssesseeseneens Broomfield..........cccovrvveeiniincininnnns . | PRCP-CO Deer Crest Partners Managers, LP..........ccoerrrereneincereneseeeseesenenes 05/15/2019.... ....90,000
000000 00 O[PRCP-CO GOVEMOIr'S Park, LP.........ccccovueiirireieieiiieiie s Fort Collins . | PRCP-CO Governor's Park Managers, LP............cvuieniernicenessesssineen 11/18/2019.... .107,600
000000 00 O[PRCP-CO Spyglass Creek, LP..........ccocuovrieirerieninieineirenieeereiseieeeiees Denver . | PRCP-CO Spyglass Creek Managers, LP...........c.ccccoeneurinieninenns 10/23/12019.... ....89,200
000000 00 O|PRCP-Del Coronado Partners, LP....... Phoenix . | PRCP-Del Coronado Partners Managers, LP........... 05/15/2018.... .100,400
000000 00 O|PRCP-KY Park Place Partners, LP ... Louisville . | PRCP-KY Park Place Managers, LLC s 04/29/2020.... ....65,200
000000 00 O|PRCP-MD Water's Landing Partners, LP. Germantown..........c.ceevereeereneens . | PRCP-MD Water's Landing Managers, LP............ccccoerrrinrncninnnnnnnns 08/05/2019.... .142,800
000000 00 O|PRCP-Murietta Partners, LP..........cccooevvevrieeieieiserieieieiesiesieees Phoenix . | PRCP-Murietta Partners Managers, LP 05/15/2018.... ....37,200
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
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
000000 00 O|PRCP-Missouri Partners, L.P...........cccccooiieriimcieieeceeeereeeee e St. Charles........ccccoceveveceeiiiccnne MO... | PRCP-Missouri Partners Managers, LP 10/22/2015.... | cooeveeeeeerens | e ....62,800
000000 00 0O|PRCP-NC University Ridge Partners, LP Durham .| PRCP — University Village Managers, LP ..........ccccouuriimiierrisiiesseienieenns 12/23/2020.... | ..vvevviiis [ e | e 6,597,403
000000 00 O|PRCP-NC Wilmington Partners II, LP ..........ccccooovieivirrincene .| PRCP-NC Wilmington Partners Il Managers, LP .........ccccccoovrnrnininreineens 05/08/2018.... ....45,600
000000 00 O|PRCP-NV Hidden Valley Partners, LP .. .| PRCP-NV Hidden Valley Managers, LP ..........cccoocvvminrninerneneieineins 12/29/2020.... | .oovereeens | e .867,433
000000 00 0|PRCP-Orlando Whisper Lake Partners, LP. PRCP-Orlando Whisper Lake Partners Managers, LP. 12/18/2019.... ....50,000
000000 00 O|PRCP-Raleigh | Partners LP Raleigh . ....| PRCP-Raleigh | Partners Managers, LP............cooorrninienineninieiessesceseeinens 04/20/2017.... ....37,200
000000 00 O[PRCP-St. John's Forest Partners, LP .. JacksonVille...........ccvvvreerirereiins FL.....| PRCP-St. John's Forest Partners Managers, LP .............. 03/20/2019... [ .evvvrrvererns | errreierinnins .190,800
000000 00 O|PRCP-Sunrise Water's Edge Partners, LP. Sunrise. FL..... PRCP-Sunrise Water’'s Edge Partners Managers, LP.......... 08/29/2018.... ....81,600
000000 00 O|PRCP-Tampa Arbor Partners, LP.........cccoevvviierneirenriceneieierineens PRCP-Tampa Arbor Partners Managers, LP... s 08/29/2018.... .104,000
000000 00 O[PRCP-Tempe/Mesa Parners...........cccoveererrererneerernesnereenseneseesseseenesssseeseensenes Phoenix . | PRCP-Tempe/Mesa Partners Managers, LP............cooveerrrennenneneneneerenereeneennes | ceeveereseenees 05/15/2018.... .130,800
000000 00 0|PRCP-Woodland Hills, LP. IR . | Colorado Springs.. . | PRCP-Woodland Hills Managers, LP 11/13/2018.... ....85,500
000000 00 0|Water Street O’'Connor Venture, LLC Atlanta .| LG Residential SErvices, LLC.......c.iiiiiiiieniisrissississii s sesisssessesssnsens 10/22/2015.... 103,518
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of REal EStAte = UNGFFIIAEEE. ... ..o eii oo ieiiiis oottt sttt ettt ee st et e et ees et es e a8 e e e e ee s e es e eE 2842 feE 8 e e A ee8eEseE e e eeE o2 8o E A seE o2 8o e E e E4eE e e s e e et sesen et et et eesen et et entensennesntansensennss | essesses 0 11,730,106
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 SN 04/01/2020.... | .ovveeereres | oo
000000 00 0 [Mountain View Grand Holding Company, LLC..........cccooermiriiiininrsseisiiessi s Whitefield NH.... | Mountain View Grand Holding Company, LLC............... 06/01/2020....
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............ooiiiiiiiiiiiiiiiis i 0 ....40,901
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 O |LPINOtEROIAEr, LLC.......cooviiiriiiiieiirieiesiseieriisiess st ssnes Philadelphia.. . | L-A LPI Management, LLC e —————— 08/28/2020.... ....17,546
000000 00 O [Pretium Mortgage Credit Partners |, LP. New York.. . | Pretium Mortgage Credit Partners | GP, LLC.. 12/04/2014.... .148,945
2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage LOANS = UNGFIBIEA. ... vttt ittt 0 .166,491
Any Other Class of Asset - Unaffiliated
000000 00 0[Monza Energy, LLC.......coiiieieieiieis ettt sttt ensennas HOUSEON. ... | TX.... | Monza ENergy, LLC........oiiieieieieieieisi st 04/1712018.... | oo [ e 306,574 | i | s | aeeenieneas 2.040
4699999. Total - ANy Other Class Of ASSEE = UNGFIIBIEA. ..........ovvueiiiiiiiiiiiiisiisi ittt sttt ess et ssie | oeekseesseeseees e s e 8o e 8o eEeeet et eeE s ee ke eb et ene ee48eeEeeEteee Lo L8 LS L8 eeEE LA 1L 8L oL 8084814048 E 84081 E 81484 E LA e e E bbbttt ettt een e enntnns | essinenes 0 .306,574 (o 0. XXX.......
4899999, SUDOLAl = UNGFIIBIEA. ...ttt €48 R84 E AR fREeEE e 303,375 28,164,742 0 0 [ XXX
4999999, SUDEOLAL = AFFIIBET. ... rrveteesie itttk o081 4EE 8 E LA E LR EE ek eeEs oAb ek 0 ....40,901 {1 0 [ XXX
5099999, TOAIS........orvvrverreseeeseiseeereess e ees sk eees a8 s ke R ek ReeEEreee | €4eeE L Re LR eeE LR E e L 4L R EeeE ek eLEseeeReeREre | f4eeeEeeeEE oL L eLE Rt oL LR LR e LR SRR R LR E LRt | cnirneias 303,375 28,205,643 (] [ 0 ... XXX...o..
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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 [§ 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
ICUSIP Identification| Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 0| Cyprium Parallel Investors V, LP Cleveland.................. | OH. | Return of Capital 08/15/2019 | 01/15/2021 62,505 0 62,505 0
000000 00 O] Great American Capital Partners Fund II, LP. Los Angeles CA.. | Retum of Capital 01/12/2018 {03/11/2021 0 634,671 0
000000 00 O|NB Direct Access Insurance SPV, LLC New York.......ccccoeeenne NY.. | Return of Capital 08/21/2020 |02/16/2021 (U1 [OPORTRIN IO 41,907 (V] I 1,636
000000 00 O|NB Private Equity Credit Opportunities Fund LP...........ccccccoverniirniennes New York... ... |NY.. | Return of Capital 06/07/2017 {02/12/2021 255,844 0 255,844 0 [ 138,371
000000 00 0| PineBridge Private Credit Feeder, LP New York.. ... |NY.. | Retum of Capital 11/28/2018 | 03/31/2021 49,372 0 49,372 0
000000 00 0| SAAS Capital Fund Ill Cincinnati OH. |Retum of Capital 08/09/2018 | 03/05/2021 | ........... 167,245 0 . 167,245 (U I 51,236
000000 00 0| SAAS Capital Fund Il (B) LP. Cincinnati OH. | Retum of Capital 08/26/2020 | 01/13/2021 11,928 (V1 USRI IV 11,928 0
000000 00 0|Sagard Credit Partners, LP Toronto. CAN | Retum of Capital 10/09/2018 | 03/24/2021 213,594 0 213,594 0
000000 00 O|TTGAC-1 MMF, LP. Cincinnati OH. |Retum of Capital 12/18/2017 {01/20/2021 0 0 208,158
000000 00 O|World Trade Finance, LLC Burbank CA.. | Retum of Capital 04/20/2020 | 01/29/2021 0 0
000000 00 0] Yukon Capital Partners I, LP. Minneapoli MN. | Retum of Capital 07/17/2014 | 03/09/2021 0 0 89,227
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 0 0 0 0 0 0 0 [\ 488,628
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |A&M Capital Partners II, LP Greenwhich............... | CT.. | Retum of Capital 05/25/2018 | 01/22/2021 895,926 0 895,926 895,926 0
000000 00 O |A&M Capital Opportunities Fund, LP Greenwhich............... | CT.. | Retum of Capital 10/21/2016 | 01/14/2021 596,384 0 596,384 596,384 0
000000 00 O|ArcLight Energy Partners Fund VI, LP. Boston MA. | Return of Capital 08/04/2015 {03/31/2021 1,995 0 1,995 | .o 1,995 0
000000 00 0|BGP FS Holdco, LLC New York.. ... |NY.. | Return of Capital 11/08/2016 | 03/26/2021 292,121 0 292,121 292,121 0 335,166
000000 00 0 |Blackstone Tactical Opportunities I, LP...........cccoveveerenmerenerernnreennnns New York... ... |NY.. | Retum of Capital 02/08/2019 | 03/08/2021 | ........... 101,792 0 | eerrerermereveeenns | e 101,792 | i 101,792 (V] I 162,599
000000 00 0| CorsairV Financial Services Capital Partners LP ...........cccccooverenereenne New York... . |NY.. | Return of Capital 06/25/2018 | 01/29/2021 | .. 943,557 O | eerrererneniveeenns | verreernn 943,857 | i 943,557 (V1 I 128,179
000000 00 0|Energy Impact Fund LP. New Yorl NY.. | Retum of Capital 05/11/2017 | 03/25/2021 543,581 0 . 43,581
000000 00 O |Foresite Capital Fund IV, LP. San Francisco........... | CA.. | Retum of Capital 04/16/2018 | 03/17/2021 | .. 500,035 0 | evvereemeniseeeinns | e 500,035 | oo 500,035
000000 00 O|Gallant Capital Partners I, L.P Los Angeles CA.. | Retum of Capital 05/29/2020 | 03/26/2021 301,932 0 | v | e 301,932 | i 301,932
000000 00 0| Greenspring Global Partners IX-B, LP Owings Mills............. MD. |Retumn of Capital 02/08/2019 | 03/12/2021 2,781 0 2,781 2,781
000000 00 0| GreyLion Capital LP. New YOrK........ooeeveees NY.. | Retum of Capital 08/20/2014 | 01/19/2021 54,350 0 54,350 | ........... 54,350
000000 00 0| GreyLion Capital Il LP New York. ... |NY.. | Return of Capital 02/28/2018 | 01/20/2021 37,333 0 37,333 [ oo 37,333
000000 00 O|Harvest Intrexon Enterprise Fund I, LP..........cccoceueunieincniceiceienienis San Francisco........... | CA.. | Return of Capital 09/04/2015 {01/25/2021 62,100 0 62,100 62,100
000000 00 O|Medley Credit Opportunitiy Delaware Fund, L.P..........cccoccrmrrernmreennrens New York.........ceeen. NY.. | Retum of Capital 07/15/2016 | 03/01/2021 650,110 0 650,110 650,110
000000 00 O|NBDyal IVUS Investors, LP New York... ... |NY.. | Return of Capital 06/11/2018 | 03/01/2021 | ........ 1,025,404 (VN TR BN 1,025,404 | ......1,025,404
000000 00 0O|NB Secondary Opportunities FUNA IV LP............ccovvemrremmmreernrernreriinns New York... ... |NY.. | Retum of Capital 04/19/2017 | 03/16/2021 360,375 0 360,375 360,375
000000 00 O|NB Strategic Capital LP New YOrk.......c..eeen. NY.. | Retum of Capital 03/05/2020 | 03/11/2021 392,540 0 392,540 392,540
000000 00 0O|NB Strategic Co-Investment Partners Il LP...........ccccccovevvrnerenecrnnenens New York... ... |NY.. | Retum of Capital 01/28/2016 |02/19/2021 71,035 (0 [ (ORI IV 71,035 | ......... 71,035
000000 00 O |Patriot Financial Partners Il, LP. Philadelphi ... | PA.. | Retum of Capital 04/30/2014 | 03/18/2021 | ........ 1,697,114 (VN TR I 1,697,114 1,697,114
000000 00 O |River Cities Capital Fund V, LP Cincinnati OH. |Retum of Capital 12/31/2012 {01/06/2021 207,051 0 207,051 0 556,129
000000 00 0|Roark Capital Partners Fund V, LP Atlanta GA.. | Retum of Capital 11/01/2018 {02/10/2021 1,511 0 1,511 0
000000 00 0| Solamere Capital Fund Il, LP. Boston MA. | Retum of Capital 08/19/2013 | 03/01/2021 57,436 0 57,436 0 229,664
000000 00 O |Solamere Capital Fund II-A, LP Boston MA. |Retum of Capital 08/19/2013 | 03/01/2021 71,745 (VI TP IR 71,745 0 66,565
000000 00 0| Solamere Portfolio Company Investments I, LLC (Vivint) Boston MA. | Retum of Capital 04/18/2016 |03/01/2021 52,500 0 52,500 0 82,265
000000 00 0| Vivo Capital Fund IX, LP Palo Alto. CA.. | Retum of Capital 09/09/2019 | 03/17/2021 | ........... 722,472 (0 Y [ 122472 |......... 722,472 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNaffiliated.............wwererrrerinreeinressseesesissssessssesssssessssesssssessssesssessssssssssssesssssssssseses | snseeens 9,643,179 0 0 0 0 0 0 [ 9,643,179 |.....9,643,179 0 0 0 ... 3,906,788
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|LCN NAFund IIl-D, LP New YOrK........ccoeuveeee NY.. | Retum of Capital 08/23/2019 | 03/19/2021 47,014 (VI TR IR 47,014 | ........... 47,014 0 2,060
000000 00 0| Lubert-Adler Real Estate Fund VII-B, LP........ccccoooouvimnmviirinniniirinniiinnns Philadelphia.............. | PA.. | Retum of Capital 04/07/2017 | 02/26/2021 | ........... 111,988 (VN PPN IR 111,988 | ......... 111,988 0 320,354
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Statement as of March 31, 2021 of the GREAT AMERICAN

LIFE INSURANCE COMPANY

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

1 2 Location 5 [§ 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
ICUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
000000 00 0O]NB Real Estate Secondary Opportunities Fund LP............ccc.ccoornrennce New York..........coe.... NY.. | Return of Capital 12/05/2018 | 03/29/2021 | ...........105,174 (0] [ IO 105174 | ......... 105,174 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 264,176 0 0 0 0 0 0 264,176 | ......... 264,176 0 0 0 322,414
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...........c.ccccouuue. 04/01/2020 {03/31/2020 22,751 0 22,751 22,751 (] I (15,257)
000000 00 0] Mountain View Grand Holding Company, LLC. Whitefield NH.. | Mountain View Grand Holding Company, LLC...... 06/01/2020 {03/31/2020 321,058 0 321,058 321,058 0 .(287,651)
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 0 0 0 0 0 0].....343,809 |..... 343,809 0 0 0 .(302,908)
Joint Venture or Partnership Interests That Have Underlying Ch istics of Mortgage Loans - Unaffiliated
000000 00 O |LPINoteholder, LLC . | PA.. | Dissolution 08/28/2020 | 01/28/2021 |............ (17,546) 0 (17,546) | o | v | e (17,546) | .......... (17,546)
000000 00 0| Pretium Mortgage Credit Partners |, LP.. .. NY.. | Retum of Capital 12/04/2014 |03/05/2021 | ........2,180,848 0 ..2,180,848 2,180,848 0
2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated...........ccuiieriniiisiniisiisi s sssssssssssssssssnssssssssssssssssenses | aneeeens 2,163,302 0 0 0 0 0 0] 2,163,302 | .....2,180,848 | .....ccocomur 0 | (17,546) | .......... (17,546) | .ovvevvrinnnens 0
Surplus Debentures - Unaffiliated
575767 AL 2| Massachusetts Mutual Life Insurance Company Surplus Note 4.90.... | Springfield [ma. | JEFFRIES [ 08/31/2017 [02/1212021 | ...... 4,955,903 17 A7 [ | o 4,955920 | ....6548,200 | | 01,592,280 | ... 1,592,280
2799999. Total - SUIPIUS DEDENUIES = UNGFAEA. .......ovvvereeeserieseeiieesiiee ettt eeessseees e s s s E ek E 8 E e E 848ttt esessnnssns | cnsssn 4,955,903 0 17 0 0 17 0 | 4,955,920 | .....6,548,200 |...................0 | ......1,692,280 |...... 1,592,280
Any Other Class of Asset - Unaffiliated
000000 00 0]Monza Energy, LLC [ Houston [7x.. [Retum of Capital 0411712018 [ 0312012021 14,242 0 14242 14,242 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, SUDEOLAL - UNGMAIHIEIEA. ... .rvvvvseeriees e iees s seess st LSRRt | crnies 20,499,740 0 17 0 0 17 0 | 20,499,757 |...22,109,583 | ....coccommmrreent 0 [ 1,574,735 | ...... 1,574,735 | ...... 4,745,733
4999999. Subtotal - Affiliated v 343,809 0 0 0 0 0 0 oo 343,809 0 0 0 ,(302,908)
5099999, TOHAIS. ... erveesssireesssetressseeeaess s SRR RS S R | e 20,843,549 0 17 0 0 17 0 222,453,392 | o) 0] 1574735 | ... 1,574,735 | ...... 4,442,825
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation, 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.........cocovoiieriiiiiieseieessiesecesiesienees 01/15/2021........ CANTOR FITZGERALD # CO....ccovuuiiiiriieiseieieiiseiesisiseisesssessssesssssseesinne. | sesssiesisssssssessssssssesss s ssessssesessnes 3,620,867
38382L  R7 8 |GNR 2020-185 Y| - CMO/RMBS.........c.cooriirriiiirerinsicinsiseissiesesissieniesiees 01/05/2021........ MORGAN STANLEY & COMPANY .......oviiimimiireriiiressisesissiessssssesesiserisssssssens | eeesesssisssesssessssssessessssssessessessssssensns | essesesessessssssssessnsesessesanns 6,697,816
38382M  E8 8 |GNR2021-009 DI - CMO/RMBS..........ccoovvieirinrrierirerireenns 01/14/2021........ MORGAN STANLEY CO.....couiiuiiuiririrriiieississiiesissssessssesssssssssssssessesesns | soresesneessnsssssisessessssessesessssessensssnens 5,367,188
38382M 76 9 | GNR 2021-015 SQ - CMO/RMBS........cooiiiiriiriniitisrissrsns s snsssessneenes 01/08/2021........ Amherst Securities GrouP LLC.......coiiiiiiciiriisierissiensssssiesisensnssnesenssnssssses | essssnesersssssesensssssenssnssenssnssesssnsssesenses | sossmesesssessensssssensssesensnnsnns 3,464,063
0599999,  Total - BONAS = U.S. GOVEINIMENL............ouiiieveiiiiiieeiieisieieeiteteiieteseessesesesssesssssesssessesssssessssessess  sassessesssssssessessessssassesssssessssassessessessssessessessssssesssssesassassessssssssssessessssassessesssssesessessesssssssesssssesnsessesssssessssassessnsansessess | absesssssssessessessssossesssssnssssassessnsansessessns | seessesesossonsesssssnsssensessess 19,149,932 | oo 0 149,045 XXX
Bonds - U.S. Political Subdivisions of States
590111  ZG 8 |MJX VENTURE 41 SENIOR L+3.19 1/11/2034. 02/11/2021........ AFG Private PIACEMENE..........cvuiviiiiiiieiiseieriisie i sssies | soesitesess bbbt stsenias | esbesbesssesss s 10,252,325 ..10,252,325 | ...... 1EZ.
590111 ZH 6 |MJXVENTURE 41 JUNIOR L+7.34 1/11/2034 02/11/2021........ AFG Private PIAaCEMENL. ..o sesnsssssnsens | nssssesenssnssnsensssssns st ssnssnssesssnssssenses | eossmssensesssnsssssenssnesensnsees 1,170,000 | oo 1,187,500 | ...... 2CZ i
2499999. Total - BONdS - U.S. POIItICAl SUDIVISIONS Of SEALES. ... ruureerstitsieeitsiiisissis sttt srs i oehssesese s sns e ds 08 f R E e 8 £ S8 E L8 £E L8 E S8 E £ R E 4L Ef £ E S £EE SRS E e E Rk E b Eenb e Eieebettsen b e e en bbbt sents | enisnesenssnnsensens e sneensnes 11,422,325 | oo 11,439,825 | oo 0 XXX
Bonds - U.S. Special Revenue and Special A
3133JL  UE 7 |FHQU7781-RMBS.......c.coeverererreireririrs 03/04/2021 Bank of America Merrill Lynch....... 34,964,952 34,693,906
3133N3 XX 7 |FH REB094 - RMBS........cocomiviiiieieriniines 03/24/2021........ | Various..........cc.corrunec. 104,174,278 104,982,912 123,324
3140HN LY 6 |[FNBKBA442- RMBS.......ccoooovirreriiiiriiiseiiescsiesinsiiesies 03/04/2021........ Bank of America Merrill Lynch....... 28,436,138 28,365,225
3140QH NJ 0 |FN CA9392 - RMBS........ooomrmeririrereriniines 03/03/2021........ MORGAN STANLEY & COMPANY .......couiimiimriririniiieserieisesissessseessesissssesssees | sessessssssssessssssessessssssessesssessessessessnss | soesssessesssssesssssessnessnssncs 70,678,125
31418D YR 7 [FNMA4319 -RMBS........cccoevmirinrrrnrrririenes 03/24/2021........ VIIOUS. ...t | bbbt | sesenbnes e 85,635,862 ...85,943,953
31418D  YS 5 |FNMA4320 - RMBS.......cooiiiiiieireineiesei e sesensennees 03/19/2021 Bank of AMerica MerTill LYNCA. ... | vt seniane | soesesesssssess st 20,387,500 | .oovvrriereeeenes 20,000,000
762217  PC 7 |RHODE ISLAND HSG & MTG FIN CORP REV.. . 01/14/2021 J P MORGAN SECURITIES 2,000,000 2,000,000
3199999. Total - Bonds - U.S. Special REVENUE aNT SPECIAl ASSESSIMENS. ... ... turrrstrsieisstierertestestiasiees | eattessesssesesssssserseessesesseseeseseeseeseeateseseeseE 128 eLEoE8 £ 08 e 8 eE8 421888 4EE S48 4E £ 8108 4L 1S 01 £E LS8 408 L0484 1 L0848 4084810 E oL b e a8 e e b enEensers | ee1ebteaeserseesehensensenset et ensansenenantensensne | bsessessessesesssessansssnesan 346,276,855 | ..oovviiiiccan 345,985,996
Bonds - Industrial and Mi:
000823  AJ 3 |ABPCI 2017-TA ATR = CDO.......covviiriririieinsineiiesiesesenisssssesissssesssesesssssssssessnes | Cuererereeins 02/19/2021........ INGEIXIS. ..o | esb et | et 44,000,000 | ..o 44,000,000
000823 AN 4 |ABPCI DIRECT LENDING FUND CLO IILTD - C...ovvovviierieieeeeieieeiseiesisseeniees 02/19/2021 INGEIXIS ...t | e s sttt | erbre et 4,250,000 | ..o 4,250,000
000844  AA 8 | ABPCI B ATA - CDO....couruiriieririeieniisesiesie st 02/2412021........ |NGLIXIS.......coovreereieiieeiereie ettt nees 8,030,000 8,000,000
00206R  MF 6 [ ATET INC......ooiiiiieiiceee e 02/12/2021 JP MOTGAN. ...t snsens | seseni et | eseere s es 19,900,000 | ..ooovervreiieireienieienes 20,000,000
00287Y  CA 5 [ABBVIE INC......cooiiiiiiieiieis et 02/25/2021........ VIHOUS. ...ttt bbbt | Hoetbte s bbbttt | enbebne et 25,194,650
00833M  AA 2 |AFFRM 21A A = ABS....cooiiiiriierssiseesis s 02/09/2021........ BARCLAYS CAPITAL INC FIXED INC......cooiveiiiereiieirisinisissseressssisssssssisssens | eeesesssisssesssssssssssssesssssssssessssssssesses | ssssessessssssssessesssssessssnes 4,999,262
00846U AN 1 |AGILENT TECHNOLOGIES INC..... 03/03/2021........ CITIGROUP.......titieiti ittt | sebeteses b b es bttt nsrens | soebenssenes et renes 9,982,200
03073E AT 2 |AMERISOURCEBERGEN CORP 03/25/2021........ P IMOTGAN. ... nies | eebebs bbbttt enies | fetbena e 17,962,740
031162  BZ 2 |AMGEN INC........ccoviiiireeeseeeeceniee 02/25/2021........ VIIOUS. ...ttt | Honeiete e 32,895,920 | ..o 28,000,000
03665  AJ 7 |ANTR 171R AR = CDO...ccivmiiriririieriniceesiei e 03/02/2021........ WELLS FARGO SECURITIES LLC......cuuiiiiiiiiiceeiiniierieissieierissiessniesissens | cosesiesiesissesssisssessssssssessssssssessnsss | oessssesessssssssnsssesssssnessses 27,000,000 | oooverrereriiciericenines 27,000,000
03666H AC 5 [ANTARES HOLDINGS LP.......cocovvieriiiiiriiiinnniieiieneisesiesisneissssens 01/21/2021........ SMBC SECURITIES INC.....outviuiimirirrirriiiiesiieiiesiesessesssise st essssisees | otessssssssssesssesssesssessssssssssesssenssesens 3,457,860 3,500,000
03879Y  AC 1 |ARCLO 2019-FL1 AS - CDO......evuririmrirriiiieesissiseis et esessesiensesissenes 01/06/2021........ MORGAN STANLEY & COMPANY .......couiiuiimriririeriieerisisesisessessssesesissisesesssees | sessesssssesesessssssessessssisessessessessseseessnss ...5,015,625
03880V AA 8 |ARCLO 2019-FL2A-CDO 01/12/2021........ J P MORGAN SECURITIES.......ooiteiitireriiinersieissisiesissiessessssssssssssssssesnns. | sesmsssesssssssssessssssssesssssssssessessssssessnes 1,217,713
03880W  AC 2 | ARCLO 2020-FL1 AS - CDO......couvierrieirerieiresesise i sssssessssenes 01/05/2021........ MORGAN STANLEY & COMPANY ........couiimiimrierinniiererisiesieressssesessssisssessees | revssssssssssessssssessesssssessessessensessnssns 6,516,250
03881C 9 [ARCLO 21FL1 A - CDO/CMBS.........cooeviirrriniierinsisensiseississiesissiessssssessensnsssssnsenes | Gueerinernns 02/18/2021........ JP MOTGAN. ..t ens | cebete bbbttt | erbte e 20,000,000
05492K  AA 7 [BDS 2019-FL4 A = CDO......civiuriiirierireneiesiie et ssens 01/08/2021........ WELLS FARGO SECURITIES LLC.......coiiumiiuiiiiiiiesierissississesisssisesnsins | seissiiesiesssesssessssssessesssessesssesssnns | revessssssssssesssssssesssesssneses 7,004,375 6,332
05492Q 4 | BDS 2020-FL5 A - CDO.....coriuieriiiiieierisritiesierssisie it 01/12/2021........ VIHOUS. ...ttt ents | Hoenbee s bbbttt | eebebene bbb 14,072,516 13,782
05532M  AG 2 | BCAP 2009-RR15 4A2 - CMO/RMBS 03/01/2021........ DITBCE. .. | bbbttt | reeb et 89 |.....
05580M 82 7 |B.RILEY FINANCIAL INC. 03/25/2021 B.RILEY & CO., LLC.....oiiiiieie et sessnsenes | oeesessesssss st s s ssenseesesssessensns | eesnesesssessnssnessesssnesessesanes 4,000,000 | ..o 4,000,000 |......
05608V  AA 4 |BX21MFM1 A-CMBS . 01/05/2021........| MORGAN STANLEY & COMPANY 8,500,000 8,500,000 |......
05684B  AB 3 |BAIN CAPITAL SPECIALTY FINANCE INC........... 03/03/2021........ GOLDMAN. ...ttt sss s snsies | sosesiebisss ettt esinne | essne s 16,863,320 | ...ccccvvvvieiiiiiiinnnnne. 17,000,000 | ...
071813  BP 3 | BAXTER INTERNATIONAL INC.... 02/25/2021........ MORGAN STANLEY CO....vuiiririiiiireriiiniiesierissisesesissisessssse s esse s sssessssnes | eeesesssissssesssessessssssessssssensessesssssiesses | erstesesssessessessessnsesessssenes 5,364,282 7,933
075887  BG 3 | BECTON DICKINSON AND CO....cccovrvurirrinirrimiirerisisesesssisssssessssssessessssessssssssssns 02/25/2021........ VMIOUS. ...ttt enbenies | Shetseb bt bbbttt niens | eebesiebte bbb 15,440,914 | ..o 12,600,000 | oo 116,813
088555 ZE 0 |BIDTELLECT INC 10.00 06/30/2022 03/01/2021 VAIHOUS. ...ttt ettt s s s s s s e s b s sesessnsnaes | ebebassssesssssseses s sesen st et s s e s s s setesnanen 8,284 | 8,284 | 1
08888#  AA 4 |BIDTELLECT, INC.....coooviviriicenrireenieesceninies 03/01/2021 VBMHOUS. ...ttt sttt sse st st ensesses | sbessebassessesses et ens s bt s sttt naen 44,804 | ..o 44,804 | L
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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

09202V AC 2 [BLACK 2017-1 ATA = CDO...ouvuiiiiiciieierieiesie s ensnies C 02/02/2021........ MORGAN STANLEY & COMPANY .......coriumiriimirinniiiresisissssssesssssessesssssesssees | resssssssssssessssssssessssssessessssssssesessans | sesssessssssssesssssssssssnsss 30,009,375 | .o 30,000,000 | covorereiiieieireeee 12,565 |1 AFE....ccomivirnine

09259E  AB 4 |BLACKROCK TCP CAPITAL CORP . 02/02/2021........ Bank of America MerTill LYNCA..........c.iiiiiierineese s | et enis | eesresessessssesesssnesenseesanes 9,959,400 | oo 10,000,000

09261M 4 [ BLKMM 4 A - CDO.....coomriririiniierineessierssissiesi st snees C 02/08/2021........ BARCLAYS CAPITAL INC FIXED INC......coovuiiiiirciiiiieiieiissiesisessiseiesssssssiens | revssssssssssessssssessessssssessesssssssssesessans | ssesssessssssssesssessssnsssnsses 50,000,000 ...50,000,000

09261X AA 0 |BLACKSTONE SECURED LENDING FUND 03/09/2021........ CITIGROUP.......ooutiiiiiieiiesis sttt sseesine | retestesss bbbt enirs | dooestseres s res 7,409,325 | .o 7,500,000

10240# 3 | BOWHUNTER HOLDINGS, LLC.......cooiiriiiieririiiierieiseissierissiesiesissesesssenssssssieninns | seererinsisens 03/17/2021........ VIHOUS. ...ttt | Hoesbte st 268,168 268,168

110122 DH 8 |BRISTOL-MYERS SQUIBB CO 02/26/2021........ P IMOTGAN. ... nis | eebeba et bbbt enies | fetbene et 10,102,960 | ..o 8,000,000

11135F  BF 7 |BROADCOM INC......ooiiiiiiiiiieieieistietsi et 01/04/2021........ BINP PaDES. ..ot | essesanss st | sienees s 11,972,640 | oo 12,000,000

11135F  BJ 9 [BROADCOM INC....coooiiiiiiiiicici ittt 02/22/2021........ VIHOUS ...ttt | Hietbee st bbbttt | enbebne bbb 16,895,730

11135F  BL 4 |BROADCOM INC......ooiuiiiiiiiieiieiseietisi st 03/31/2021........ EXCHANGE ...t snines | etesesss s s bbbt enis | eesresessessnns e raes 9,060,198

12189L  AE 1 |BURLINGTON NORTHERN SANTA FE LLC......ccocovvmrireririreierineinae 02/26/2021........ US BANCORP.....ootiiiirireti ittt anes | eeesesse e bbbttt enis | ersstesessensnnses s ens e 4,029,720

12189L  AS 0 |BURLINGTON NORTHERN SANTA FELLC......ccocvvmririiniieierinnines 02/25/2021........ VMIOUS. ...ttt enbenies | Hhesseb et b sttt siens | etbesieb bbb 10,509,730

123250  AH 4 |BUSINESS DEVELOPMENT CORPORATION OF AMER........cccoceiimiiernnierniicienene 03/24/2021 WELLS FARGO SECURITIES LLC.......ovuriiieieireierisriesierseiseie e ...9,969,800

12530M  AE 5 |SORT 2021-1 A1 - ABS, 03/10/2021........ [ GOLDMAN.......coomiiiiiiiiiiiiiiisict bbb | orsbass bbb ness | soinsins e ...6,998,669

125491 AN 0 |CIFINANCIAL CORP........cccoovtrirmrrrrrirerirrnnns 01/13/2021........ VMIOUS. ..o 22,840,225

12564E  AA 0 |CIM 21J2 A1 - CMO/RMBS........cooiiriiiiiiiricieniseierississicssenie s 03/29/2021........ Bank of AMerica MerTill LYNCR. ..o | reviesssss et renines | soeneressesisssesisesen e 40,450,000

12564K  AA 6 | CIM 2021-J1 AT - CMOIRMBS........oouiiirierirrineissieiesi e esens 03/01/2021........ Bank of AMerica MerTill LYNC. ...t [ o sssssiessens | cossesesnsssssssessesssesssesens 18,472,500

12641P AR 5 | CSMC 2009-R 2A6 - CMO/RMBS 03/01/2021 DIFBCE. ...ttt | esb e

12641P  CK 8 | CSMC 2009-R 9A5 - CMO/RMBS 03/01/2021........ | Direc

12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS........ccooiviiiniiieisieisisesssiisines 03/01/2021 DIFBCE. ..ttt | e

12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS...........coomriiriiiniierinsiceessiesisseessneenes 03/01/2021........ DIFECE. ...ttt | bbb

12641Q  DP 4 |CSMC 2009-7R 153 - CMBS/RMBS.........c.cevuuiimiricririeinissisesiessniesiessssenssssesssiens 03/01/2021........ DIFBCE. ..ot | e

12668A  4C 6 | CWALT 2005-IM1 A2 - RMBS.........ooviiiiiiieineieeineieisesiesissesesienees 01/25/2021 VIOUS. ...ttt senes | Hoeebte s bbbttt | febene et

12733%  AA 3 |BMO HARRIS BANK CTL 2.670 10/15/2043 02/17/2021........ | AFG Private PIACEMENL............ccoiiiiiiiiiciiiiiinis et sssieniss | ereiasbis s nssniss | consbessbiess st 12,827,000

12737 AA 3 | CGA Capital Series 2020-CTL-10.........coririirriieirieiesiseseerssisesesseisssseneses 03/03/2021 CGBA CAPIAL.....veerrice et enes | sesesi bttt | eee e es 10,850,000

140501 AB 3 | CAPITAL SOUTHWEST CORP 02/22/2021........ RAYMOND JAMES & ASSOCIATES INC.......couiieiiiiiiiiiieiierssiesesiseiesiees | revisissssssesissis s essesssssssiessssass | ssesssessssssssesssesessnssnsses 10,211,000 .

14149Y  BD 9 |CARDINAL HEALTH INC......ccccvvvnee 02/23/2021........ P IMOTGAN. ...t nies | eebebs et bbbttt enies | fesbene et 17,559,552 325,522 |2.BFE

143150 AU 3 |CGMS 172R AZR = CDO.....cooreieriiieireriniseesie s sesensenees C 03/26/2021........ CITIGROUP.......teiicttict ettt ss s | sesesiessesi ettt eninnns | esstesesse bt neees 13,300,000

14856G  AA 8 [CLAST 211 A= ABS ..o 01/20/2021........ GOLDMAN. ...ttt entennns | sebsneses s e bttt nsens | Sreebiess st 4,999,860

15137E BN 2 | CENT CLO 21 LIMITED = CDO....c..vvrriiiriiieiseiesseseieieiseie s 03/23/2021........ JP MOTGAN. ...t | seseni et | eesene s nes 16,000,000 | ..oooveurreireieienieis 16,000,000

15673L  AA 5 |CERB XXI A= CDO...ccoouiiiiiiieiriesieiesie e enisnes C 03/11/2021........ CANTOR FITZGERALD # CO....ocvuuiirriieiiseieiesisissiesesisisensessssssseninss. | sesssisesisssssssesssssess s ssssssessnes 298,480 298,433

15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026......... 02/25/2021........ AFG Private PIACEMENL...........cuuuiieiiiiiiririeiniiiiiesiesssessesissssesseesssessensses | sesesssssesssess st sssessenssasssns | eressssessssesssesssesssesesseses 7,100,000 | ..o 7,100,000

15674@ AA 9 [CERBERUS SWC I TL L+225 11/20/2026......... 03/29/2021........ AFG Private PIACEMENL..........ccuiiiieiiiieiinrieresis et sesessens | snesesesesiesisesesss s ess st sssessenis | seseresesssessens s sssnesensenenes 1,400,000 1,400,000

15674k AA 4 |CERB 32 A -CDO.....coiiiiririiirinierseee st C 03/30/2021........ WELLS FARGO SECURITIES LLC.......oouiiiiiiiiiiniiiciiesiiississiissiiesinins | oneisiiesiessssssssississssissssessesssness | aoomssassisesssesssssssssssnsins 17,000,000 ...17,000,000

172500  A* 6 |CION INVESTMENT CORPORATION 4.50 SENIOR..... 02/11/2021........ AFG Private PIACEMENL..........ccuiiiiiiieieiireieriiresese e ssesses [ soeeieesesissssss st sssssessesssssenene | eesesanssesssessensessessnesenine 15,000,000 | ..oooverrerereiereienieeis 15,000,000

17287H  AA 8 | CITADEL FINANCE LLC.......iviiiiircricicneiciceieecseiessi s 03/03/2021........ UBS SECURITIES b | bbbt | et 12,939,030

19424K  AB 9 | CASL 21A A2 = ABS......oouiiiiiiriritiitsis sttt 02/09/2021........ BARCLAYS CAPITAL INC FIXED INC......oucvirieririrriierieirierieresssissssieniesiene. | corieississiiessssssesssssssessessssesssessses | reresssssssssnesssssssesssesssneses 9,623,081

20030N  DH 1 | COMCAST CORP..........comiriuriririniiteresieiseisee st 02/25/2021........ VIHOUS. ...ttt bbb ents | Hoenbte st bbbttt | eebebenei et 31,265,160 | ..oovvovererrceercins 28,000,000 | ..oooerreieriiieiee e 427,292

219350 AX 3 [CORNING INC.....ovuiiiiriiiirciiiitissie s 02/25/2021........ CREDIT SUISSE SECURITIES (USA).......coiiiiiiiiirieinissiesinsisiessesisesessees | semssessnssssssesssssssssesssssssssessessssssessenes 2,337,780 2,000,000 43,344

225655 A@ 8 |CRESCENT CAPITAL BDC INC SERIES 2021A SE.......coovvvriernrriennieieeieeeriesens 02/17/2021........ AFG Private PIACEMENL..........ccu it enessens [ esistesessssssss st esssssenene 5,000,000 5,000,000 |........

23802W  AA 9 |COLO 211 A2- ABS. .| 02/24/2021........ | DEUTSCHE BANK SECURITIES, INC.... . 7,998,458

254687 FR 2 |WALT DISNEY CO 02/24/2021........ CREDIT SUISSE SECURITIES (USA).....coutuuiiiiirieirirtiiiniieerseissiessisssessssesssins | stsesseesssssssssesessssssssssesessssessesssssssssses | ossessesesssssssessesesnsssssenne 17,371,440 273,903

260543 CG 6 |DOW CHEMICAL CO....ccvveevvriiiernrierinnins 02/24/2021........ BARCLAYS CAPITAL INC FIXED INC......coovuiiiiireiiirircrieiisisesiserssisseesiesssseens | reveessssssssessssssessesissssessessssssessessessnns | ssesssessesssssesssesessnsssnssne 27,802,915 .290,707

26078)  AE 0 |DUPONT DE NEMOURS INC............. 02/22/2021........ GOLDMAN. ...ttt sssensns | aesessessssssss s bes s bt aniensenes | esseesessns st 49,965,260 . .533,969

26113*  AA 7 |DYAL CAP PARTNERS IV B SER B NT 3.65 02/....... 02/22/2021........ AFG Private PIACEMENL..........cciiiiiieiiinciesiseisiesie st seneesins | esisseesisssess st 2,450,000 2,450,000 |........
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26113@ AA 5 |DYAL CAP PARTNERS IV A SER A SR NT 3.65......cciiviiirririiniersnseeesiseienienas 02/22/2021........ AFG Private PIACEMENE..........cvuiveiiriiiieiiseieresisesesis st sssssens | sssnsssesssssessess st ss s sssssenss | sebnesessessssssessessssssensesenes 4,550,000

277432 AL 4 | EASTMAN CHEMICAL CO.....oouriiiriiiiierieiriesiseissieeesississsssssssssesisssssssesssssenes | oesenesnesenes 02/25/2021........ BARCLAYS CAPITAL INC FIXED INC.........coiiiiieiiirieiisinriesisessiseiesissisniiens | revsssnssessesissssessessssssessessssssssesssssans | ssesesessssssssesssessssssnssns 16,127,884

286661 ZC 0 |ELLINGTON MTGE/CRESCENT Il LIBOR+187.50.............. 02/25/2021........ NON-CASH BROKER........oiuiiiiiiitireriiitisesisisesss ettt ssesins | esbssssssess bbbttt b s nesians | shesisessesssssesssesen s 38,689,196

28851Q AN 3 |ECLO 1RRB2R - CDO......cccovvvirerernnene 02/26/2021........ CITIGROUP.......ciuiiiitiiceisist bbbt | etebes bbbttt enssnees | cotebasessess st 20,600,000

28852L AN 3 |ELLINGTON CLO [ll, LTD. = CDO.....covrererirerrirerierireererinsiresisseesenerenes 03/23/2021........ CITIGROUP......tiicrtict ettt sssenins | sesesiessesste ettt eninnes | esetesessne bt s neees 23,077,781

30070R  AC 6 | XAN 20RSO8 AS - CDO......ovurriiiiereriiisirsieiseeesississssssessssssssssssenes C 01/14/2021........ MORGAN STANLEY & COMPANY .......oovrmiirimiirerisinissiserssiesssssssessessssssssens | oessessssssssesssssssssssssessssssssesssssassesses | srssessessssssssessessasssessssnns 7,218,244

31620M  BU 9 |FIDELITY NATIONAL INFORMATION SERVICES I.. 02/23/2021........ JP MOTGAN. ... sntens | seseni et | s 11,927,400

34960 AS 4 |FCOBRRATR = CDO....cooreerriiriieieiisieeiesieessisesesissins 03/16/2021........ WELLS FARGO SECURITIES LLC......ouuiiiiiiiieeerineiesieissieierissieseniesinsens | cosssiesiesissesisisssessssssssessssssssessnsss | oesssesesssssssesssesssssnessses 34,009,520 | oo 34,000,000 | ..o 98,783 | 1.AFE. ...

34961TW  AJ 4 | FCO 11 BT = CDO....viiiiiieieiisiieti it sssssssssessensane | oesessssesenes 03/09/2021........ CANTOR FITZGERALD # CO....covuuiririieineiersiissiesisiseisesssessssesssssssenine. | sesesiesisssssssessssssssesss s ssssesessnes 697,594 700,000 2,076 [1.CFE

349620 AC 2 |FORTRESS CREDIT OPPORTUNITIES XV CLO LIM 03/05/2021........ INGEIXIS. .ottt | enbe bbbt | Shenerer et 15,000,000 | ..cooverererririerieierienins 15,000,000 |........ TAFE. .

362341  SG 5 | GSR 2005-AR6 B1 - CMO/RMBS........ccvvimimiiiiieiieriiesiesisissssisesiesssessesesssesos 03/01/2021........ AMNErst SECUMHES GIOUP LLC.........uiiuiiiiiiiiiiiesiiiiesisseissiesiiesiesesnsies | soriiesiiesessssss st ssas s ssise | shesbesessess ettt tas s | etes bbb (301)|5.B FM..ccosvvvurcrinnee

36655Y  AD 9 | GARR 2018-1B - CDO.....vvuririeiereiircirereeiceesie e siseesensenees 03/04/2021 RAYMOND JAMES & ASSOCIATES INC.......occvvveririernriniieriseineiseiesseeeneees 5,493,125 5,500,000 | cooocerrerreiiereeeeeenens 31,041

370334  BJ 2 | GENERAL MILLS INC.....cvuiiuiiiitiieieieiiseieresi e 02/25/2021........ | GOLDMAN........oovririiiiinrieiirineieiseiesesineine 2,654,280 2,000,000 22,800

375558  AS 2 | GILEAD SCIENCES INC.......coovuiinirierirriieinsineiiesissssesissisessesseesinenes 02/24/2021........ BARCLAYS CAPITAL INC FIXED INC......ocvirriririmririiiiiiesierisneeississeisssiens. | coreresnsissssiessesssessessssssessessssesssens | cosseresmsssssssesssnsssesssesens 13,355,946 | ... 9,808,000

375558  AX 1 | GILEAD SCIENCES INC......osvuiiriiiiiiiieriniieieriseiseisiersssiesesesseessessaes 02/25/2021........ GOLDMAN. ...ttt enies | eebesteb s ittt enienes | erbtes st 10,900,380

375558  BS 1 |GILEAD SCIENCES INC.......coocoiiimiriririrriieinsiseiiesiesesesissisesssssenesienes 02/22/2021........ VMIOUS. ... | bbb 22,037,170

38173M  AB 8 | GOLUB CAPITAL BDC INC......cvoirueieiireriniiieerieiseiesieniesisesse s sssssessesasssssesenss | seesesssssenenns 02/17/2021 SMBC SECURITIES INC......cccovvvernriiririrs ...9,969,900

38175B  AA 2 [GOCAP 36 A - CDO......oouiiiiiiiceiiis e C 02/09/2021........ | CANTOR FITZGERALD # CO.....otvriviiiiiiiieiiisiesinsisesesiessssssesssssssessssssnses | sersesssssessssnsssssessssessesssessassssssssns | soressnsssssnssessassessones ...5,478,594

38175C  AA 0 | GOCAP 2IMR AR = CDO.....couiiiiiiriiirisieise s sssssssssssessssssssessnsens | oesenssnnisenes 01/04/2021 RAYMOND JAMES & ASSOCIATES INC......coccovviiniiinircnieeissienis 2,390,400

38175N  AA 6 | GOCAP 25MR AR = CDO......couiviiiiiiirerieiiciesiserssiss et [ 03/16/2021........ Amherst SECUNMEIES GrOUP LLC..........cvuiiiiiiiciiicieiincieeississesesie i | esisssesiesies s eni st sasesenis | sebesesessesssss s ssssesensesenes 8,001,250

38177X  AA 2 |GOLUB CAPITALBDC 3 CLO 1LLC - CDO............ 02/22/2021........ DEUTSCHE BANK SECURITIES, INC.......ctviriiirireriiieirinseisisisesieseessenens | eereresieissiiessesssssesssssssessessssesssens | cossresmsssssssessonsssesssesens 13,000,000

39809L  AC 8 | GSTNE 19FL2 B - CDO....c.evererriiirirerierneiseie st C 01/08/2021 MORGAN STANLEY & COMPANY .......ooviiimiirireriiineiesisesiesiessesssssessessesisssens | eeesesssissesesssessesssessessssssessesssssssnsesses | eessesessessesssessessnsesessesanes 5,014,063 6,839

44932B  AQ 9 |ICG 183RAR-CDO.. 03/24/2021........ | MORGAN STANLEY CO .19,000,000

45005  AC 4 |IRG INDUSTRIAL LLC......oviiiiriirrieieriseiscieieessie s sssssssesssssssssssens. | soesesesssennns 03/03/2021 AFG Private PIACEMENL..........ccoiiiiiieieiiietiinie e ssssens [ sesiesssessss st ess s nssenies | eesesanesesssessessessessnesenened 30,000,000

45783N  AA 5 | INSTAR LEASING Il LLC = ABS.....cociiiiiirriniiciierssieesiseiessiessssienes 02/03/2021........ CREDIT SUISSE SECURITIES (USA).......couiiieiiieiiiirerinsisesesierscessierssssserens | sevsesessessssssssesssssessesssssssssessessssssens | simssesssssssessssssessesssssesssenes 4,997,282

459200 KB 6 |INTERNATIONAL BUSINESS MACHINES CORP.......c.ccocrvrrirmimeireririsernierssenserenns 02/25/2021........ BARCLAYS CAPITAL INC FIXED INC......coovivirrireiriiieiserisisessessssesessesssssens | sessssssssssessssssessessssssessessssssssesessans | sossesssssssssessssssssssnsss 10,384,470 109,975

460146 CH 4 |INTERNATIONAL PAPER CO......ovvviiiirriiiieieieiseiseierssiessesissesensesnanes 02/23/2021........ MORGAN STANLEY CO....cuuriiiuiiiireriiiseiesissiseie st sissisessessssssesisensessns | ressesssssnsssessesssessessssssessessssssessessessns | ssesssessesssesesssssensnessnssce 14,044,800 166,667

460146 CK 7 [INTERNATIONAL PAPER CO......cvviriiririiinirerieisissiesssssessessssesessssanes 02/25/2021........ MORGAN STANLEY €O essesssssesssssssssns | nessssssssessssssssssssessssssssesssssesssssessns 2,445,810 R 1,995,000 20,216

460690 BS 8 |INTERPUBLIC GROUP OF COMPANIES INC........... 02/23/2021........ MORGAN STANLEY CO...cvuiiiiiiiiireiiiirieeie i essesssssessessssssessesnes | eresessssnssessessnsssessesssssssssesssssssssesans | sesmesessessnssessessssssessssanes 9,978,300 | oo 10,000,000 |........

46602A  AJ 1 [IVYH TR AR = CDO.....oiiiiiiiciieeiseiesi st 03/11/2021........ CANTOR FITZGERALD # CO....ocvuuiirriieiiseieiesisissiesesisisensessssssseninss. | sesssisesisssssssesssssess s ssssssessnes 250,039 250,000 [ cooocerriireiiee e 658

472321  AH 1 |JMAC 2008-R2 2A3 - CMO/RMBS........ 01/01/2021........ DIFBCE. ..t | esb e | e R

472321 AK 4 |JMAC 2008-R2 3A2 - CMO/RMBS........ 02/01/2021........ DIFBCE. ..ttt | et Rttt | sees b et | eres 4515 |.......

47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5 02/01/2021........ DITBCL. .. ens | etiee bbbt nae | rerebenb e bbbt | fetbesi ettt 696 |........

47232D  CT 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5 02/25/2021........ DIFBCL. ..t | eet e | srer bt | eres 2,337 |........

47232D  CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 03/01/2021........ DIFECE. ...ttt bbb | eeb bbb | Sebr bbbt | eres 3,595 |........

47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5. 03/01/2021........ DIFBCE. ..ot | e 520 |........

47232D DN 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5 03/01/2021........ DIFECE. ..ttt | bbb 17,784 |........

47232D  EL 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5 02/01/2021........ DITBCL. .. | eeeee e 10,523 |........

47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 01/01/2021........ JEFFRIES & €Ot ssssesessessnsses | sesesssessessssssesssssessessessensessesssssessnss | sitssessnessnssssssessnsssessesssssesseessessansenss | toes 9,983 |........

47232V CP 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 02/01/2021....c.c. | DITECE. ..ottt | oebiesb e s bbbt | sebeb bbbt | eres 4,264

47232V CU 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 03/01/2021........ DIFBCE. ..ot | e .83 [

47232V CU 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 03/01/2021........ DIFECE. ..ttt | bbb VA I

47232V CU 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 03/01/2021........ DITECL. ..t | eriee bbb A

47232V DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 03/01/2021........ DIFBCE. ..ttt bbb | bbb i e | Seere bbb 49
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47232V DQ 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 01/01/2021........ DITBCL. .. | eebee bbb | reeb et bbb 37,931 |........ 1.DFM

47232V GA 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 03/01/2021........ DIFBCE. ...ttt | st | et b 231 | .. 1DFM

47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 02/01/2021........ DIFECE. ..ottt bbbt | bbb bbb | HeEr bbb 10,583 1DFM

485170  AS 3 |KANSAS CITY SOUTHERN...... RO 02/26/2021........ Various T OO 33,357,582 | .ovvvis 27,216,000

55280Q AU 1 |MCFCL5RR ARR-CDO.....ccccovrermririrrmricrrerirenes 03/10/2021........ WELLS FARGO SECURITIES LLC......vuuiirieiiiereiinrienierssieiesissiessesisninens | sesesiessessssesissiessesssessessessessssesessnnss | oesssesessssssssnsssesssssnessnes 14,625,000 | ..ooovveerreereeeeis 14,625,000

55282L  AA 4 [ MF119FL2 A= CDO....ouiuiiiiiecireiiieiisiesisissssi et C 01/12/2021........ WELLS FARGO SECURITIES LLC.....cooiviiiiierinisiisisissiesssiesesssisssessssns | onssssiessssesssessssssssssssesssssessesssssensee 2,503,906 2,500,000 [ ..oeeieriieiieecee 1,509 |1 AFE. ...,

55282L  AC 0 |MF119FL2 AS - CDO ...t C 01/05/2021........ MORGAN STANLEY & COMPANY .......ccoiiiuiiiirriiineissiesissiesiesssesesiesisssssssens | oeesessssnsssssesssss s sssssssssessesssssssessns | sosresessessnssessesssnssessssanes 9,019,688 | ..o 9,000,000 3,945 [1AFE....o.

55282X  AA 8 [MF121FL5 A-CDO...ooooovvieiicireicrieis 03/05/2021........ CREDIT SUISSE SECURITIES (USA).......couiiimiiiiirirriirseineierinsieeesiesissesesiens | aosesiessessssessssssssessesssssesesssssessesss | oessssesesssssssssssesssssnessses 38,612,000

55283A  AA 7 |[MCA FUND Il HOLDING LLC - ABS.... 02/01/2021........ BARCLAYS CAPITAL INC FIXED INC........oooiiiiieiirieierisniesieinsieeiissisriiens | revsssnssesiesissssesessssssssessesssessesessss 11,692

55819Y  AA 8 | MDPK XXVI AR = CDO......ooiiriirieiieierisiseesie s 02/01/2021........ DEUTSCHE BANK SECURITIES, INC.......vueviireiiiieristieeinereisseesiesisssessenss | ereresssisessssessesssessessssssessesssssssssesses | ssssesessessssssessessnsesessesanes 8,004,400

56035L  AE 4 | MAIN STREET CAPITAL CORP......ccovviierrierseieireririeninienes 01/12/2021........ RBC CAPITAL MARKETS.......cooitririiniiiieiesissisesessse s ssesssssssssssssssss | nesssssssssosssesssssssssessssssessesssssssssesessans | sossesssssssssessssssssssnsses 15,840,640

585495  AA 2 |MELLO 21MTG1 A1 - CMO/RMBS.........cooovririirniineieiseiciesiseissiesesisseesisss e 03/17/2021 Bank of AMerica MerTill LYNC. ..o | eveernesess et ss s senins | ssessressssssesesssssenssesassss 45,553,122

58550L  AA 3 |MWST 211 A-CMO/RMBS................. 01/29/2021........ | Jefferies..........ccccuvruu. .10,000,000 .

590111 ZG 8 |MIX VENTURE 41 SENIOR L+3.19 1/11/2034........ccovvvirimrrrerirnrenieeiseiiss s 02/11/2021........ AFG Private PIACEMENL...........cvuuiieiiirerirririeiniieiiesiesesesissisessessiessesssesssns | eessesssesssesessesssss st sss st sensssssssssies | sotesessssesssesssesssesesseses (10,252,325) | ..cvvouvvrrirerierirriiniiand (10,252,325) | ........ 1EZ.

590111  ZG 8 |MJX VENTURE 41 SENIOR L+3.19 1/11/2034. 02/11/2021........ AFG Private PIACEMENE..........ccuiuiieiieiiiscieriiisee et seesies | soesisesesissi st sssenin | eesssasesessessaseensesisesenine 10,252,325 ..10,252,325 | ........ 1EZ.

590111 ZH 6 |MJX VENTURE 41 JUNIOR L+7.34 1/11/2034 02/11/2021........ AFG Private PIaCEMENL...........ccriiuriierirriiieieiieeiiesieseiessssesssisessssessesssesesas | crssesssesssesssesssesssessesssessesssesessssens (1,170,000) ..(1,187,500) | ........ 2CZ.iiiin

590111  ZH 6 |MJX VENTURE 41 JUNIOR L+7.34 1/11/2034........ovoereirerninrierrerserenesiseeseeenies 02/11/2021........ AFG Private PIACEMENE..........ccuiirieiiiieiiscierieri et sessssens | ressssesissisesess st ssess st ssessssssensas | eeseresesssessenssessessesesensenenes 1,170,000 | oo 1,187,500 2CZ

60871R  AD 2 | MOLSON COORS BEVERAGE CO 02/25/2021........ | JP Morgan .31,443,699

60871R  AH 3 | MOLSON COORS BEVERAGE CO . 02/24/2021 JP MOTGAN. ...t | sesene e | b 10,591,600

610331 AA 8 | MCAF 211 A2 - ABS.....oiiieiceisicesiete it [ 02/18/2021........ MITSUBISHI UFJ SECURITIES........c.oiiiiiiiienieieiintierissiseisssseissesesisesiesisssens | resessssssssssessssssesse i ensesssessessessessns | ssesesessesssssesssssessnessnssnce 15,000,000

610335  AB 7 | MONROE CAPITAL CORP........ccoomiurrirriierinniiesiesessiissseessenieenes 01/15/2021........ RAYMOND JAMES & ASSOCIATES INC.......coouiieriiriirieriieiisisnsiiesiieniees | et ssesssessessses | revessssssssssesssssssesssenssneses 7,458,150

61945C  AE 3 | MOSAIC CO...viuieeiiiciieieresissiesisisesesi et esssssneses | reneessnsenenes 02/24/2021 CREDIT SUISSE SECURITIES (USA).......couiiieiiieiirireriesimeineierscesesiersssssesens | sevsesessessessnssessssssessessessessessesssssens | somesssssnmssessnsssesssssssesssenes 3,718,024 2,907,000

62947A  AF 0 [NPRL2021-1A A1 - ABS......oiiiiiirieciernsieensieissiesesieins 03/23/2021........ | Various..........cc.coovurneen. 26,831,848 | ..... ...26,840,000

63946T  AA 9 |NB Direct Access Ins SPB Senior 5.00 07/ 03/19/2021 AFG Private PIaCEMENL...........c.ririiriicicinsissiecssisssss s [ o | erssnssni s 1,814,202 | oo, 1,814,202

64129U  BS 3 [NEUB XVII AR2 - CDO......cocovvurririirerniiceeriseiesieeseisssinenes C 02/02/2021........ MORGAN STANLEY CO...vuiiriuiiiireiiiiseierisiseiesise st ssssssesssensssis | resssssssssssessssss s ssssisestesssssessesessans | soesssessesssssessssssasssssnsses 10,003,125

647551 C* 9 |NEW MOUNTAIN FINANCE CORPORATION............ 01/29/2021........ AFG Private PIACEMENL........c.ivriieririieieriseisesisisissie st ssssses | sesssssesssssssesssesssssssssessasssessessssssenses | sssesssssosssessasssessesssssansne 12,500,000

64830Y AC 1 |NEW RESIDENTIAL MORTGAGE LLC - CMO 03/12/2021........ CITIGROUP......ootiitietiti ettt | etbsteses bbbttt nsrens | sbebenssnne et st enes 7,999,912 | oo 8,000,000

648310  AA 7 |NRART 20T1 AT1 - RMBS......cooviiiiirieienicnce s 01/01/2021........ RECIASSHICAHION. ...t | esbeb et | Sreneser et 29,999,965 ...30,000,000

651587  AG 2 |NEWMARKET CORP.........ccoriiriiririeinnic e 03/04/2021........ Bank of America MerTill LYNCR. ... | et enis | eesresesssssssss s 9,876,300

655844 BM 9 |NORFOLK SOUTHERN CORP. 02/23/2021........ SMBC SECURITIES INC.....ouimiiiitieeiiieineierisistiesisi s sissssnsesans | stbsssessesssssssse st sssssessesisssens | sinssesssssssessnsssessesssssesssenes 3,425,340

666807 BT 8 | NORTHROP GRUMMAN CORP.... 02/25/2021........ CITIGROUP.......couiiiiiticeisist ettt | etebess bbbttt enesnees | cbtebassssens st 12,756,820

67108F AN 6 | OZLMF IV ATR = CDO....coiiiiriiiiciirireresiscie st sssenssenessssnieneens | soesesesienanes 01/29/2021........ CITIGROUP......oottiteic ettt sssenine | sesesiessesi et eninnes | esitesessnesesss s eneees 16,686,519

67114*  AA 0 [ORCC FINANCING IV LLC......evoieeiereieieeise e 01/15/2021........ AFG Private PIACEMENL............ovevveeeeeeeveeeeeesesisesssssseseeseesssesessesssssssssssssssnses | cessesessesssssssssesssssssssssssssassssssessessess | oetersessesssssssssesssssssnssesones 4,666,667

67190A  AA 4 |OAKIG 211 AT - RMBS......coooiieieieeirirere s 01/20/2021........ CREDIT SUISSE SECURITIES.......coovoiieiiniieeinrirererirereniseeesenissesesssssssssssens. | sesssssersssssessessssssssessessesssessessssesessnes 5,999,070

67190A  AB 2 |OAKIG 211 A2 - RMBS......cooiiiiitieiiieiersi et 01/20/2021........ CREDIT SUISSE SECURITIES........coooiuiiiiiiiiieierisceesieisssesssesssseesississsens | stvsssessessssssssessssssessesssesssssessessesssens | sinssssssssssessnsssessesssssesssenes 5,499,258

674135 EM 6 | OAK 1999-A M2 - ABS.......oirimirieririieissisiiesisssiessesesssssessesniens 02/01/2021........ DIFBCE. ..ot | e ..2,124

67590A  BR 2 |OCT14 14RR ABR = CDO.....ccoouiiuiiiiriiiiceenieisisie s 03/02/2021........ CREDIT SUISSE SECURITIES (USA).......couiiiiiiiirireriirieineierinsisiessesissesesiens | ceseseessssiseesinsiessesssessassesessssesessesss | oesessesesssssssnsssessnssnessnes 20,000,000

681936 BM 1 |OMEGA HEALTHCARE INVESTORS INC 02/19/2021........ P IMOTGAN. ...t nis | eebebi bbbt enies | fesbesi et 10,299,800 20,625

681936 BN 9 | OMEGA HEALTHCARE INVESTORS INC 03/03/2021 JP MOTGAN. ... essentens | sesene et enns | eeire e ees 17,874,720

68389X  BW 4 | ORACLE CORP........oviiiiiiiiinisisii s 02/25/2021........ | VATHOUS.....oovreiiissistesiseis ittt nsres | sebsensesses bbb bbbt nnsns | crenbeb s 21,327,750

693436  AA 5 |PLPTRU 201 A-RMBS......ccooiiiiiiriiiinisesssis s 01/31/2021........ DIFBCE. ..o 75173

693436  AA 5 |PLPTRU 201 A= RMBS.......cooiiiiiiieiirreeiseiersniseee s 03/31/2021........ DIFECE. ..ttt | bbb 151,290 151,290 |........

70109H AN 5 | PARKER-HANNIFIN CORP.......ccccovrviriirerieieinnieisnieisnisenes 02/25/2021........ BARCLAYS CAPITAL INC FIXED INC......cooivuiiiirerieirisiisnsseressssisssssssissssnns | oeesesssssssessssssnsssssesssssssssssssssssesses | ssssessessssssssessessssssessssnns 7,785,729 | oo 6,490,000 80,224

70469Q AL 3 |PEAKS 1 AZR - CDO......couiiiireiiiciirieesis st 01/19/2021 CANTOR FITZGERALD # CO....cviuiuiiirciiiirerisiseiesieriesieiessesissesesssesssssesnes | sevsesessessesssssessssisessessesssssessessesssens | sonessssssssessnsssessessssssessseres 1,435,060 | ..o 1,437,756 5,645

70807# AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23..... 01/22/2021 AFG Private PIACEMENL..........ccuiviiiiciiiciesiisiesie st sesses | esiteess bbbt 2,698,413 2,698,413 |........
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714046 AH 2 | PERKINELMER INC......cciiiiiiiiiiieiitiesisisissi st 03/04/2021........ P IMOTGAN. ...t enies | eebeba ettt enies | seereb et 9,996,500 | ..o 10,000,000 |...... 2BFE..iinn

T4041N AL 9 |PRETSL XIT AT - CDO....ouvirirriiirineiseesie st C 03/24/2021........ DIFBCE. ..t | bbbt | Heeb e 136 [ oo 136 |...... TAFE .

74387Y  AD 5 |PFMT 2021-1 A2A - CMO/RMBS.......covviiiririiitierierenieiesissiessesississsssssssssisennnis | sveseesinsnnns 03/19/2021........ Amherst Securities Group LLC...........coevveureeimiircinrneieineins .

75574U 60 6 | READY CAPITAL CORP........oovoiiriiiieiniitiiseic s 02/08/2021........ Stifel, Nicolaus & Co., INC.......cuuivriiiiiiiiniieiscr s ...10,000,000

80349B BD 8 | SARATOGA INVESTMENT CORP. CLO 2013-1 LTD.... 02/18/2021........ GOLDMAN. ...ttt senies | eeseniessess et ss st enienns | enites st ees 37,000,000 | ..oovvrrerrinceniceienienes 37,000,000

805564 EM 9 | SAST 1999-3 BFA - RMBS.......covmiiinriniirerisiinisiesseseessssissssssssssenes 02/01/2021........ DIFECL. .. .20 20

83012A  AA 7 |SIXTH STREET SPECIALTY LENDING INC.......cocviriirriniierseinieeieiseiesseininenns 01/27/2021........ Bank of America MerTill LYNCR. ..o | vt sssins | ssesesesissssssessesesens s 12,408,500 | ..coovvverrerereerieis 12,500,000

83609Y  AC 0 |SNDPT 4ARR A - CDO.....couiiriiiiiiireieieeieiesesi sttt C 02/11/2021........ DEUTSCHE BANK SECURITIES, INC............. 33,596,871 33,587,000

84470P  AF 6 | SOUTHSIDE BANCSHARES INC.... 03/08/2021. EXCHANGE........oooiiiise e ..7,500,000 ..7,500,000

85816B DE 7 |STCR 151RR BR2- CDO. 03/05/2021........ BNP Paribas...........cccevvveereeeeereneerereeseesenienes . 11,237,500 11,237,500

86275# AA 1 |STRATEGIC CR OPP 4.25 04/01/2026... 03/31/2021........ AFG Private PIACEMENL.......cuivieiieiiriieieiieisesisisisssie st ssessns | sesssssesssssssesssessssssessessssssessessssssenses | assesssssosssessasssessessnssansee 10,000,000 ...10,000,000

871829 BM 8 |SYSCO CORP 02/23/2021. Various.......ccoceveveenenn. 44,066,459 .804,308

87264A  BE 4 |T-MOBILE USAINC.......cccoevvvrrirrrniines 02/12/2021........ JP MOTGaN. ..o 33,723,000 393,958

87264A  BK 0 |T-MOBILE USA INC........cocoorvverrrirnrranes 02/19/2021........ VMIOUS. ..o 19,164,000 | ...oocvovvvviinrvciinnirnennnnn20,000,000 [ oo 13,333

88122Z ZZ 6 |36TH STREET CAPITAL TERM LOAN CLASS A 2 03/03/2021. AFG Private PlaCeMENL..........coviuiiriireiircireri et 24,000,000

89641X AL 9 |TRINITAS CLO XV LTD. - CDO.......ccccon. 03/25/2021........ CREDIT SUISSE SECURITIES (USA) .

89677Y A@ 9 | TRIPLEPOINT VENTURE GROWTH BDC CORP.... 03/01/2021........ AFG Private PIACEMENE..........cvuiiiiiiiereiireierieireesie e sessns [ soesieesessssnss s ssess e sssssessesssssensne | eesesasssssssessensessessnesenene 12,500,000 ...12,500,000 |......

90319#  AA 1 |UNIVERSITY OF ARKANSAS CTL 3.35 03/15/20.... 03/22/2021........ AFG Private PIACEMENE..........cvuivuiiriieieiieiserisisiesie st sssses | sesssssesssbss st et sssentes | essssssssssssessassessesssssenine 11,943,250 ...11,825,000 |......

90352W  AD 6 | STEAM 211 A-RMBS........cooiiiiiiitieisnsse st 01/15/2021........ CREDIT SUISSE SECURITIES........ooiiieiiiiiiiinissiieisnissiesisissiesiesinisssiens | s sssssssssssssssessenss | oossonsssssssnssessssssssessnes 14,999,645 | ....cvoviiieis 15,000,000 |......

911312 AJ 5 |UNITED PARCEL SERVICE INC........cositiiririrniiriieineiesiseiesisseesisss s sesseeneees 02/23/2021........ MORGAN STANLEY €Ottt essessssssesisessesins | resssssssssssssessssssessessssssentesssessessessessnss | ssesesessesssssesssssessnesensscs 17,370,840 | ..cooverireeiecrcreis 12,000,000 82,667

911312 BV 7 |UNITED PARCEL SERVICE INC.......cccotvuuriirierieriieieniseiessenssiesiesssesisssessniens 02/25/2021........ US BANCORP.........covevmmrrerirarirninns 3,399,760 . 2,600,000 56,333

91533B  AE 0 [VIATRIS INC....ooiieiiieiiiciieie ettt 02/19/2021........ GOLDMAN. ...ttt enenies | sesesisesses sttt enienns | enites st ees 10,731,500 | oo 10,000,000 | ooovrnrererenieiereiererieienend 65,236

92343V GJ 7 |VERIZON COMMUNICATIONS INC 03/11/2021........ MORGAN STANLEY CO....cceouuiririiiiirenieisieiers st sssssesssenes ..9,958,900 ...10,000,000

92556H  AD 9 | VIACOMCBS INC.......cooiviiiiriiiiniieisiceeee e 02/12/2021........ JP MOFGaN. ... cerern30,915,158 ...26,174,000 .

92580# AA 9 |VICOF Il LCSS TL 5.50 08/16/2027 - ABS.......... 01/29/2021........ AFG Private PIACEMENE..........cvuivuiiriiiiiieie ettt essessens | esstsebies bbbttt enis | eebnesesbe st 5,000,000 | ..ooreeeeriierieieriieeenens 5,000,000 |...... 1.GPL

94949 AA 3 |WELF 2018-2 AT - CDO.....oviuiriiiriiiieiesieisissie s ssssssssnses 01/29/2021........ MORGAN STANLEY €Ot sssssessessssssassssssssss | nessssssssosssesssssssssesssssessossssssssesessans | sossessssssssessssssssssnsss 15,009,375 ...15,000,000

95040Q  AM 6 |WELLTOWER INC.....coooviiiirierninrieriei et 03/16/2021........ JP MOTGAN. ...t ssseniens | sesent ettt e | enite e 17,913,420 ...18,000,000

97988Q AL 8 |WDMNT 172R ATR = CDO...oourirririviricneiresisissiess s esssieees 02/05/2021........ CITIGROUP......oo ittt ess st | sesessesssss e ss s bes s st sssssensenss | essssesessssssssesssessasssessnes 29,000,000 | ..oooveiiirereieeens 29,000,000

97988Q  AQ 7 |WDMNT 172R BR = CDO....coouiiiiiiiiiiitiesieineieie e esssssssssesssssssseniens | svesesissienenns 02/05/2021........ CITIGROUP......oiiitieniee e 5,000,000 5,000,000 |...... 1.CFE

98955R  AG 4 |OR 2R AFR = CDO0.. ...ttt C 03/10/2021........ DEUTSCHE BANK SECURITIES, INC......otiiiiiiiiniiisiisissisissseenssssssnsssssenssnis | sossssssssssnssessssssssessssssensensssssssssessessane | aoosssesssssssssssssessnsssssnssace 10,000,000 | ..o 10,000,000 | ...... TAFE. .o,

3899999. Total - Bonds - INUSHrial ANA MISCEIIBNEOUS. ........vuuuririerserissiis it oess e s E 0008080808088 8000804808200 E 4084080840082 0E 4084080808080 0 00 EE R0 S048eEEEeEE bbbttt 2,204,608,599 | ....cooviiriiiiiiiininiinad 2,102,282,750 | ..oovvviciiinniiniisnissiisnian 7,917,711 XXX

Bonds - Hybrid Securities

654579  AH 4 | NIPPON LIFE INSURANCE CO....c..ccoovrmiireriniiinriersnieiesssississeessssenes C 01/13/2021........ J P MORGAN SECURITIES.......ooiteiitireriiinersieissisiesissiessessssssssssssssssesnns. | sesmsssesssssssssessssssssesssssssssessessssssessnes 23,000,000 | oooverrererinicneieninns 23,000,000 |...... 1.GFE

808513  BJ 3 | CHARLES SCHWAB CORP.......ccoitiiiiiiiiiirisersnisse s senssessneenes 01/01/2021........ CREDIT SUISSE SECURITIES (USA)......oiiiiiimiiiiinmierismissssssssnssesemsssmssnssseens | sesssesesssssssssssssessssssssessssessnsssssensensens | arsmssssssesssmssssssnsssssanssenes (10,000,000) | cvooverrenririerenrerisreenens (10,000,000 ...... 2BFE..iis

4899999, TOtal - BONAS = HYDTIA SEOUMIES. ... ..ttt sttt stk oe8seE 8oL E o888 E 8L E 8L E e E 848 8L b4 8 fEEE £ £EE £ E L8 L8 £E 88 £ L b 4L EE £ E L b 48 Ef L 18 £EE S0 E L E L6 EE LS8 E b E L b4 E R eb et Hieebaehsenb b see et en bbbt entes | nnbstssenssnssens b enenes 13,000,000 | ..o 13,000,000 | ..o 0 XXX

Bonds - Unaffiliated Bank Loans

00216C  AE 3 | AQ SUNSHINE, INC. - DELAYED DRAW TERM LO.......ccccotumrirernriienirreissirersernnis 03/30/2021........ DIRECT. 31,653 31,653 |..... 3.BPL

00216C  AF 0 | AQ SUNSHINE, INC. - TERM LOAN B 01/29/2021. DIRECT. 168,572 169,570 |...... 3.BPL

00228*  AB 2 |ATIRESTORATION, LLC - INITIAL DDTL 01/18/2021........ DIRECT ...ttt 210,891 210,891 |...... 2BZ.

00452#  AA 7 | Accommodations Plus Technologies LLC/Ter...... 03/31/2021........ CAPITALIZED INTEREST......oviiemiierinieierissiessieessneenes 53,724 53,724 | ...... 2.CPLcviiiiins

00843@ AB 5 |AFFINIPAY MIDCO, LLC - INCREMENTAL TERM...... 01/28/2021. DIRECT ...t 75,705 75,705 | ...... 3AZ.

10483  AC 9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN.......cootimrirernriniierieierirereenis 01/01/2021........ EXCHANGE ...ttt sissinns | fetesesit bbbttt enis | erbstesenbebsen s 3,898,005 3,898,005 |...... 2CZiiiriis

13054P AW 2 | CALIFORNIA PIZZA KITCHEN, INC. - LOAN (S.....ccvimrrririernnreierississessisnsennnens 03/23/2021........ PAYMENT IN KIND......cccooevrrrririirinne ..8,708 | ... 8,708 |...... 5.CFE

14886M AN 1 | Checkout Holding Dip - Catalina Last Out.. 01/29/2021........ PAYMENT IN KIND.....ccooevrirererinianes ..2,029 | ..... 2,029 |...... 4BZ.
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14886M AN 1 | Checkout Holding Dip - Catalina Last Out........... 03/26/2021........ PAYMENT IN KIND......cooiiiiriiiieiisieresseis et sssensssssss | ressssasssessessssssssesssssessessssssessesensses ..3,831 | ... 3,831 [ .
15644G ~ A# 1 |CENTRIC BRANDS 1LEXIT TL L+1000 10/09/20 01/11/2021........ CAPITALIZED INTEREST.......oiiiiiiiieiiieisnieesissiessessessssesssssssesssssnssenss. | sesssisesinssssssessssissssesssssssssessessssssessnes 100,124 100,124 |........
15644G  B* 4 |CENTRIC BRANDS INC. - REVOLVING LOAN 02/22/2021........ DIRECT ...ttt 49,289 18,255 |........
21079#  AA 6 | CONTINENTAL ACQUISITION HOLDINGS,INC. -......cccovvvvrrrierirns 01/19/2021........ DIRECT ..ottt 610,417 610,417 | ........
21257@ AF 1 |CONVEY HEALTH SOLUTIONS, INC. - 2021 INC..... 02/10/2021........ DIRECT ...ttt bttt | bbb 222,252 222,252 |........
23344U  AC 4 |DS ADMIRAL BIDCO, LLC - TERM LOAN.......cvriiriirciriisirsiersss e 03/15/2021........ Ares Capital ManagemeNt..........cc.vurivriiierieiesiesee e 2,250,000 2,250,000 |........
23361*  AC 9 |DRBHOLDINGS, LLC - INCREMENTAL TERM LOA.........coiiiirneerseierieins 03/17/2021........ Ares Capital ManagemMENL..........cc.ovurrurirrieinrieiesiseses s ssenens 187,500 187,500 |........
25403# AT 3 |DILIGENT CORPORATION (FKA DIAMOND MERGER 03/04/2021........ DIRECT. 185,625 187,500
28619*  AD 6 |ELEMICA PARENT, INC. - AMENDMENT NO. 1D.. 03/02/2021. DIRECT. 343,293 343,293
28622@ AB 3 |ELEVATION SERVICES PARENT HOLDINGS, LLC 02/01/2021........ DIRECT ..ottt 228,174 228174 | ........
29359@ AB 0 |ENTACT ENVIRONMENTAL SERVICES,INC. - INI 02/08/2021........ PINEDIAGE. ... v 2,500,000 2,500,000 |........
29668# AB 4 |ESSENTIAL SERVICES HOLDING CORPORATION -. 03/01/2021. Ares Capital Management 242,853 242,853
30282# AA 0 | FWR Holding Corporation/Initial Term Loa 03/26/2021........ PAYMENT IN KIND.....cviiiuimiiieiineiesiisesee st T AB9 | s 7,469
30282# AB 8 |FWR Holding Corporation/Initial Delayed 03/26/2021........ PAYMENT IN KIND......cooovveiniiirinians
30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter........ 03/26/2021. PAYMENT IN KIND
30282# AD 4 |FWR Holding Corporation/New Delayed Draw...........ccc.vveernrirernneninsisineeesssisinnenns 03/26/2021........ PAYMENT IN KIND.....cocovvvrerrrrirerrnins
30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter........ 03/26/2021........ PAYMENT IN KIND.....coeoiutinimrieireireieeseineesieesseetseisesesseeesesssseessssssessesssnsssssess | sesessessessnsssssesnsssssesssssesnsssssesessssnsns | sessesssssessssesesssssssessesessssssensessesd1 | reuseseesersseneessssssessesssssssesesresnesssd Q0 | wonvenes
30282# AH 5 |FWR Holding Corporation/Delayed Draw Ter........ 03/26/2021........ PAYMENT IN KIND....oucviiiirieiiisineieriesissisesssisssssenssss s sssisessssssssnsessssss | sessesnssssssesssssesesssssssssssesssssesessens | soevessnssenssssesesssessnsssseesnssnes 15292 | vevveresseresssssessssssersssssesesssssens 1,202 | vovven
30282# AJ 1 |FWR Holding Corporation/Second Amendment...... 03/26/2021........ PAYMENT IN KIND......couiiiiiiiiniiiiieisiciesssissi s ssssssssessss | essssanssssssssissssssessssssssessssssssssenssas .23,314 | L 3314 ...
35042# AC 6 | FOUNDATION CONSUMER BRANDS, LLC - TERM L....ccouvvuiirriiieinricicnieriisnis 02/11/2021........ DIRECT ...ttt e 518,211 518,211 |........
36147@ AA 4 | GB Auto Service, Inc./First Amendment De 03/31/2021........ DIRECT ...ttt 43,264 43264 | ...
36147@ AB 2 |GBAUTO SERVICE, INC. - TERM LOAN 03/30/2021........ DIRECT ...ttt | ebbe bbb 26,745 26,745 | ........
36255#  AB 8 | GSO Facility TL L+200 10/11/2023.........ccmrmiereriirriiniieiineiesinsesesesiessssiessssssessssenes 01/25/2021........ EXCHANGE ..ottt sttt | esbsbsses bbb ensns | shentsessessss et 16, 711477 | oo 16,744,875 | oo 80,654
36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18...... 01/04/2021........ CAPITALIZED INTEREST.......cooiiniieireireieiseieeenreieneenes 14,229 14,229 |........
36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18...... 03/01/2021........ CAPITALIZED INTEREST ...ttt essssssssessssisssesssesssssnsss. | atitssesssssssssessessass s s ssessesssssassnens | restssssssssssesssssessessssssasssessesssenen 235 235 | ...
51206# AA 9 |LAKERS BUYER, INC. - TERM LOAN............... 03/18/2021........ DIRECT ...ttt 470,758 470,758 | ........
55371*  AY 1 |MRISOFTWARE LLC - SECOND AMENMENT TERM 03/12/2021........ Ares Capital Management................ccc..eevevurreeieiesriessses e sseens 16,187 16,187 |........
60937@ AA 8 |MONICAHOLDCO (US), INC. - TERM LOAN........... 01/07/2021........ Ares Capital MANAGEMENL..........cc.iiiiriririiseerissssie e ense | orsssssesssssesess s essess st ssenss | sebsssesssessasssessessssssenssssnes 1,583,147 | oo 1,583,147 | ........
62900  AA 9 |[NCWS INTERMEDIATE, INC. - DELAYED DRAWT....... 02/01/2021........ DIRECT ...ttt 27,000 27,000 |........
62929# AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 03/31/2021........ CAPITALIZED INTEREST......otiimiierieireieiineiesesieesseeenes 10,672 10,672 |........
62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa . 03/31/2021........ PAYMENT IN KIND......ooiiiiiiiiniiiieisicessisssi s sssssssnensss | esssinsssssississsssssessssssssess s sensss 2,969 | ... 2,969 |........
65716  AB 4 |NORTH AMERICAN SCIENCE ASSOCIATES, INC........... 02/24/2021........ Ares Capital ManagemeNt..........c..oouivrirerieierieiesssissss s ssssessse s ssenens 49,607 49,607 |........
67096@ AC 6 |OMH-HEALTHEDGE HOLDINGS, LLC - FIRST AME.........cccstrmriirnnrniirerieisernernnins 03/08/2021........ DIRECT ...ttt 199,886 199,886 |........
68144#  AA 8 | OLYMPIA ACQUISITION, INC. - PIK TERM LOA... 02/26/2021........ PAYMENT IN KIND.....ocvoiiiiiiieieiiiirerissisesesie st ssesessesins | evesessessssssesssssessesssessesssessessssssessesene | siessssesesssessnsssessesssssessessenssansseses 837 837 |........
68144# AA 8 | OLYMPIA ACQUISITION, INC. - PIK TERM LOA... 02/26/2021........ PAYMENT IN KIND......cccovveriireriiins 1,529 | oo 1,529 |........
68144#  AA 8 |OLYMPIA ACQUISITION, INC. - PIK TERM LOA... 03/31/2021........ PAYMENT IN KIND......couiiiiiiiiiniiiieissieisisisss s essssssssssssssnsss | resssssnssssse st sssse s ssse st sesssns | sosesssssansssssesisssssssessssssssessessssnseses A | 4 |
70451H  AF 6 | PAYSIMPLE, INC. - ADDITIONAL DELAYED DRA........ccoivriinrineirerneienineierineires s 03/16/2021........ Ares Capital Management.............c..ocirirereereieiissie e essessessse s 310,940 310,940
71571E  AD 1 |PES HOLDINGS LLC PHIENE PIK-TERM C-EXIT.... 02/26/2021. PAYMENT IN KIND.....cocorveriierinis L8071 | 8,071
74309# AA 7 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA...... 03/30/2021........ CAPITALIZED INTEREST.......ovoiimierreirererineeeeeereeseneenes 212,070 212,070
74309%  AB 5 |PRG 9/20 Last OUt.........ccciureriiiiirieisieieieesiesniessssessniees 01/15/2021........ Various........cocevevevrenns 32,134 32,134
74719%  AA 1 |Pyramid Management Advisors, LLC/Term Lo 03/31/2021. VBMHOUS. ...ttt bensenen | sreesebsinsses et es st ens et nanensensens | srerneenssienenenneenssenennensnennern: 0,948 | s 6,948
74719%  AB 9 |Pyramid Management Advisors, LLC/Delayed 03/31/2021........ VBMHOUS. ...ttt sttt e et ensesse bt ensensesnns | 2sessnsssessesassssessassesnsantessessnssnsansessnss | sressnsnsessensessssnsessessesnsantesesss 2gD28 | eres 2,628 |........
74719%#  AC 7 |Pyramid Management Advisors, LLC/Delayed 01/01/2021........ CAPITALIZED INTEREST......ovivimrieiiireeerssesesesisissnsenns (401) [ ..o
74719%  AC 7 |Pyramid Management Advisors, LLC/Delayed 03/31/2021........ Various.......ccoeeeeeeeneens ....999
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation, 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
75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te. 03/31/2021........ DIRECT ...ttt bbbttt | ebbs bbb 132,400 132,400 |...... 3.BPL
816307 A@ 1 |SelectQuote, Inc./Term Loan 10/19..........cviirnriiiieneeseessese e 02/22/2021........ DIRECT ...ttt | bbb 278,672 278,672 |......
84756#  AA 4 |Spectra Finance, LLC/Initial Term Loan 0. 03/31/2021........ CAPITALIZED INTEREST.......oooiiiiiririreieinsieeesieessneenes ...5,082 | ..... 5082 |......
85789#  AA 2 |STEALTH HOLDING LLC - U.S. INITIAL TERM......cccvtvurrimiinirieriereierissieesieneniens 02/26/2021........ DIRECT ...t 228,898 228,898 |......
87221#  AA 4 | TAUC MANAGEMENT, LLC - INITIAL TERM LOAN........ccoirirermiirinrierisnireriseieeienene 02/11/2021........ DIRECT ...ttt | ftesess bbbt enis | eebte st 1,392,000 | oo 1,392,000 |......
87300* AE 4 |THG ACQUISITION, LLC - DELAYED TERM LOAN......c.ccormrrirmiriirerinississisnsssienes 03/01/2021........ DIRECT ...ttt 44,928 44,928 | ......
87326# AA 8 | TA/WEG HOLDINGS, LLC - DELAYED DRAW INCR......ccvvveriiieriirriieierisseenieennes 02/26/2021........ DIRECT ...ttt en 69,440 69,440 | ......
87326# AA 8 | TA/IWEG HOLDINGS, LLC - DELAYED DRAW INCR 03/31/2021........ Ares Capital ManagemeNnt.............ccuiveiiinricierieissie e 72,044 72,044 |......
91830@ AJ 2 |VLS RECOVERY SERVICES, LLC - DELAYED DRA... 01/28/2021. DIRECT. 120,438 120,438 |......
91839  AE 6 |VPROP OPERATING, LLC - TRANCHEA........... 03/01/2021........ CAPITALIZED INTEREST.......ooitimrireririreierinseenieseesenerenes 25,569 25,569 |......
91839  AF 3 |VPROP OPERATING, LLC - TRANCHE B LOAN........ccocmiimriirerinirirnnisisniesseninis 03/01/2021........ PAYMENT IN KIND......cccoovvrvirreriirinne 3,339 | ... 3,339 |......
91839*  AG 1 |VPROP OPERATING, LLC - TRANCHE C LOAN...... 01/29/2021. PAYMENT IN KIND 14,556 14,556 |......
91839*  AG 1 |VPROP OPERATING, LLC - TRANCHE C LOAN...... 03/01/2021........ PAYMENT IN KIND.....ccoovvvririririnianee ..A4,768 | ... 4,768 |......
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 01/29/2021........ CAPITALIZED INTEREST........cvoriiriirineiierinseienienessenns ..5,004 | ... 5094 | ... .
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 03/01/2021. CAPITALIZED INTEREST. (5,094) (5,094) | ...... 3.BPL
928432  A* 4 |Visual Edge Technology, Inc./Term Loan O 02/26/2021........ CAPITALIZED INTEREST.......cvoriiririeiierinseienieneseenns LBAT9 | 8,179 |...... 5.APL
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra 02/26/2021........ CAPITALIZED INTEREST.......ovirieeierreirererineeeeeereeseneenes ..9,097 | ..... 9,097 |...... 5.APL
92975@ AB 2 | TA/WEG Holdings, LLC/Initial Delayed Dra............. 03/31/2021........ Ares Capital Management...............ccoviiiiiiiiiisicies s 134,451 134,451 | ...... 3.BPL
94979@ AA 6 | WELLNESS ACQUISITIONCO, INC. - TERM LOAN........otveuiiirinirieriererenirsrisnsiiens 01/19/2021........ DIRECT ..ottt | bbb 428,624 428,624 | ... 2CPL.iiii,
C9300# AA 9 | STEALTH HOLDING LLC - CANADIAN INITIAL T, 03/05/2021........ Ares Capital ManageMENL..........oiiiiiiiiieisnis s | snnsssesessssssess s senssne s senssnssesenens 278,609 281,181 |...... 3.CZuiis
8299999. Total - BONAS = UNGFIIAEA BANMK LONMS.........cuuuiieeiieiiieiisseie st ses st ses skt oest s8££ E £ L EE 8L bR bbb ookt entene ettt sttt nnnis | dbsnssssnsssens st nsens 34,890,366 | ..o 34,898,174 80,654 XXX
8399997, TOtAl - BONAS = PAt 3.tttk £k R ehE ek o8 e 8oL E R f e E 8L E L E£Ef £ R Ef L E R L E£EEEEEEEE e eEE R L E L L EE oL E R E R L SEE R f LR E R E LR E R R n b EeehbetE R R 2,629,348,077 | oo 2,507,606,745 | ..o 8,429,171 XXX
8399999, TOAl = BOMAS. ...t eeittseistesees ettt es stttk 8 8084818888088 1eEf e E e o0k 16 H44eE 1oL LR oE LR L8 L L E LR R LR LR E LR L8R LR L EE 4L E L E R LR LR R L L RS E e E LR b e EieeEeEen e et 2,629,348,077 | oo 2,507,606,745 | ...coivriiiriiieieisiieninins 8,429,171 XXX
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
009522  ZB 2 | AIRWAY THERAPEUTICS INC (SAFE) 01/15/2021........ AFG Private PIaCeMENL..........ccviuiiieieiiseierei e 250,000.000 250,000 | oo | e 5B Gl
009522 ZB 2 | AIRWAY THERAPEUTICS INC (SAFE) 03/15/2021........ AFG Private Placement............cocovrninnen. 250,000.000 250,000 5B Gl
29402T  2# 5 |ENVEN ENERGY CORPORATION... 03/31/2021........ Capitalized Interest............ 29,321.000 361,821 5C
808513  BJ 3 | CHARLES SCHWAB CORP........cuuitiiriiiiiirisiisrsnsssesessssssess s esssessssssssessssenes 01/01/2021........ CREDIT SUISSE SECURITIES (USA), ....10,000,000.000 | ..ovireriiiininiiicnininnee 10,000,000 [ ..o [ e 2BFE...irnnnnn
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PerPEIUAI PrEIEITEA. ... . i oottt s st es 21t 8488284281 E e84 0848 eE 4842 E e e et e s e ee b eeEenmens | eesebantsssassesesassansensenetsnsansenensesensenses | eoemsessemsnssnsessensesesansansens 10,861,821 XXX XXX
8999997,  TOtal - PrEfErTEA SLOCKS = PAM 3...........o.cvivieiieiitciiictete ettt ettt et v esaeaes etesastetessaseesessesesesesseeeesesetes s aesesassssesessssesessssaesensesetesessseeesesetes s assesassee et sssset et s sesessssetebesessseessesetebesassesassssesessantass  tevsesesissetesesssesesssetesesessetensneesesenansans | aterirsesireteresstetanreeterinae 10,861,821 XXX XXX
8999999, TOUAl - PrEfEITEA SIOCKS. ... rruuuriisiriisesris sttt e eEEE o000 4040408410080 4014010404040 eLEEE e | e 10,861,821 XXX e 0 XXX
Common Stocks - ial and Mi (Unaffliated) Publicly Traded
0556EL 10 9 | BP MIDSTREAM PARTNERS UNT.......coviiiiiriiiriiieineiiensssiessesssesssssssssssssennns | svosesesssnnns 01/21/2021........ VE CAPITAL ..ottt | esssssesssss st neenes 1,000.000 | oo 12,200 XXX | XXX
05591L 10 7 |BM TECHNOLOGIES ORD........c.cccrurmrrrirrrirene 01/05/2021........ CORPORATE ACTION......ouiirirriiirirerieresesesie st ssesssseensees 51,263.000 663,343 XXX | XXX
22758A 10 5 | CROSSAMERICA PARTNERS UNT.......ccriviiiiiiiniiininnicissireienineines 03/12/2021........ VE CAPITAL ..ottt ..1,000.000 XXX | XXX
428103 10 5 |HESS MIDSTREAM CL A ORD......cevurririeimrieirieeiierieseiessenesssssssiens 03/11/2021........ VE CAPITAL ..ottt ..1,000.000 XXX | XXX
55336V 10 0 [MPLX COM UNT....coovmiiriirieiniierenieiecineienienies 03/12/2021........ VE CAPITAL ..ottt ..1,000.000 XX | XXX
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT.... 02/10/2021. VE CAPITAL .ottt ..1,000.000 XXX | XXX
67080M 10 3 | NURIX THERAPEUTICS ORD.......ccviieiieireriiiiererieriesiesiesisesessesssssesseneseesensesensss 03/17/2021........ NON-CASH BROKER........ooiiiiiiiiieieiintiesiseiseis e ..7,442.000 XXX | XXX
68062P 10 6 | OLEMA PHARMACEUTICALS ORD........ovuiriiiririiiiinriersnieesesesissssessssssssesse s 03/17/2021........ NON-CASH BROKER........cuiiiiiieiiiieiiiiseiesissisisie st 3,181.000 XXX | XXX
682680 10 3 |ONEOK ORD.......coootmiiiiiiriiiiisiiiesissinissi st 02/25/2021. VE CAPITAL. ..ottt ..1,000.000 XXX | XXX
771049 10 3 | ROBLOX CL A ORD.....ovuiiriiiircriiiciseniseriseisteesissi s 03/17/2021........ NON-CASH BROKER........cuuiriiiiirieiiinteesissi s . 704.000 XX | XXX
90290N 10 9 |USA COMPRESSION PARTNERS COM UNT. 01/21/2021........ VE CAPITAL .ottt ssnnss | oesssssessassssssessssssansessensnes 1,000.000 XXX | XXX
928542 10 9 | VIVINT SMART HOME CL A ORD.... . 03/03/2021........ NON-CASH BROKER.....c.cutiuiiiieiiiierisnisti s snsssnsnsssnssnsne 10,809.000 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TraOBG. . ...c.iiuiis oottt £ 888 E ke EfeebeeEeh bbbt XXX 0 XXX
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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
9799997, TOtal - COMIMON STOCKS = PAM 3..........oocvivieieeiicietesecceeeeeetet ettt ee et eae et es s asaeseeae etessesssesaseseseesseaes et sasseseeseaesessssssessesseeessssesesasssess e seses s eseseeseeeses s eesas s ssessssssesas s essesesesesesasssess et etesasansssansnansnsnsnss  tesssssessssssesasnsssesssssesesasssssssnsesnsesnss | ovissetesessssesessesesesessesasereees 1,611,537 XXX XXX
9799999, Total = COMMON SHOCKS. ... vuuuirurirrisesieris sttt b8t 50 oe0E o008 E 808080840 E 8400808008080 E L8008 E0E 40080 E 4008408 £0 L0084 EE 8408080808008 E 4008 £ 08208008 E a0 b b s nsbenatsnss s sns sttt nsssnssnssas | sosssnssnssnnsssnns s snsasniea 1,611,537 XXX XXX
9899999. Total - Preferred and COmMMON StOCKS. ......c..oiuuiueiiiinisstiensseisns s 12,473,359 XXX e 0 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS. .......uuriiriiiiiie it oees et 8080884180800 8 080 E 8080808800 d bbb s enbsens ettt | enisiensienns e 2,641,821,436 XXX s 8,429,171 XXX




Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

6030

1 2 4 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
12 13 14 15
Current
Year's NAIC
Other- Designation,
F Than- Bond NAIC
0 Current | Temporary Total Foreign Interest / Designation
r Year's | Impairmen Total Foreign | Book/Adjusted | Exchange Stock Stated | Modifier and
i Prior Year (Amortizati t Change in | Exchange | Carrying Value Gain Realized Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted on)/ Recognize| B.JA.C.V. | Changein| atDisposal | (Loss)on | Gain (Loss) Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value Accretion d (11+12-13) | B.JAC.V. Date Disposal | on Disposal During Year Date Symbol
Bonds - U.S. Government
312931 A6 5 |FHAB4529- RMBS.........cccooooiiriireeceeceiieseiiins .. | 03/01/2021. | Paydown 2437 | oo 2437 | o 2,469 2,437 02/01/2039. [ 1A ..............
31371K LU 3 |FN 254239 - RMBS........cccoocviniiiciiririens .| 03/01/2021. | Paydown 262 262 03/01/2032. | 1.A ...
31388T QZ 9 |FN614372-RMBS.......cccocoovvviiriiiriiinnns .. | 03/01/2021. | Paydown 359 359 01/01/2032. [ 1A .... .
31416K WP 9 |FN AA2453 - RMBS.........coooimviiririiniieniieneienes .. 1 03/01/2021. | Paydown 194 02/01/2039. [ 1A ..............
36296 FT 7 |GN 692378 - RMBS.........ccoomvvvinrrererinnines .. 1 03/01/2021. | Paydown 2,615 02/15/2039. | 1.A ...
36296T DP 5 |GN 700410 - RMBS.......coooovrermrrrerrririrnennns .| 03/01/2021. | Paydown 281 03/15/2039. [1.A ....
478045 AA 5 | JOHN SEVIER COMBINED CYCLE GENERATION.. | .. | 01/15/2021. | Paydown 36,930 01/15/2042. | 1.AFE...
64908P AA 1 |NEW VALLEY GENERATION Il - ABS........ccccooeeenns 1| 01/15/2021. | VAIHOUS.......vooreeerrirrereriesieerienirenens | eevsereresesseessssnenes | eeesenens 450,592 01/15/2021. [1.A ........
690353 RX 7 |USINTERNATIONAL DEVELOPMENT FINANCE.... | .. | 02/27/2021. | Paydown 91,182 02/27/2027.
690353 XM 4 |US INTERNATIONAL DEVELOPMENT FINANCE.... | .. | 03/15/2021. | Paydown 114,286 12/15/2030.
83190A AB 9 |SBA 523402 - MBS s .. | 03/02/2021. | Paydown 16,262 09/20/2034.
841215 AA 4 |SOUTHAVEN COMBINED CYCLE GENERATION... |.. | 02/15/2021. | Paydown. 215,243 | ........215243 | ........215243 | ... 215,250 | .o [ orinnieend(T) [ | v (T) [ | e 215,243 |.. 08/15/2033.
0599999. Total - Bonds - U.S. GOVEIMMENL........cuuiiuiieiiii it seniee | eesessssesessens s enssensens st ensenssnesenssensnnssnere | eonessesen 930,642 | .........930,418 | .........932,382 | .........931,904 | ... | (1261) | 0 e (1,261 [0 | 930,642 XXX
Bonds - U.S. States, Territories and Pc i
70914P  LZ 3 |PENNSYLVANIA (COMMONWEALTH OF)..... | ‘ 02/15/2021. | Maturity @ 100.00 6,000,000 . 6,000,000 | ...cooovnmiinns o | v | 136,500 | 02/15/2021. |1.D FE.........
1799999, Total - Bonds - U.S. States, TErritories & POSSESSIONS.............c.cceviiiciiiees  weveveietereeteieseseteseseeesesestesesesassenssesesesssesessssesessssesesenesenenss | ererad 6,000,000 | .......6,000,000 | ....... 6,001,860 | .......6,000,046 | ...............0 | .ccoce....(46) | eveveeeee 0 [ (46) [ 0 | L 6,000,000 |..............0 | coorerveveece0 | 0 | s 136,500 XXX XXX
Bonds - U.S. Political Subdivisions of States
214489 BE 5 |COOKCNTY ILL SCHDIST NO 105........ccocoouvvvrnnnes o [ 01/15/2021. [ DIFECE.......oeoeceeceeeceeieseeieneiies | eeeeevieeesisseniesnees | e 190,000 | .......... 190,000 | .......... 190,000 | .0 190,000 | ovoooveiviiies [ v | ceverveneiiene | eveenrieeneens0 i | v 190,000 01/15/2023.
215723 JV 0 |COOK CNTY ILL CMNTY HIGH SCH DIST NO 219. |.. | 01/04/2021. | Call @ 100.00.........c.coumveemmrrirmrriirinnies [ eoviereiieeniineniiiens | e 965,000 | .......... 965,000 965,000 | ........965,000 | ..ooooiriinniis | e | e [0 e | 965,000 12/01/2021.
215723 JW 8 |COOK CNTY ILL CMNTY HIGH SCH DIST NO 219. | .. | 01/04/2021. | Call @ 100.00 .......1,050,000 ,050,000 | .. 050,000 ,050,000 12/01/2022.
215723 KU 0 |COOKCNTY ILL CMNTY HIGH SCH DIST NO 219. | .. | 01/04/2021. | Call @ 100.00...........coorvveemrrrirrririennes [ coviereiireneiieeniiiiens | e 1,415,000 1,415,000 | ....... 1,415,000 1,415,000 12/01/2021.
235308 QL 0 |DALLAS TEX INDPT SCHDIST.. .. | 02/15/2021. | Maturity @ 100.00..........ccvvrrermriirinens [ o | o 4,000,000 | ....... 4,000,000 | ....... 4,050,000 | ....... 4,000,755 | ..oocveerenenens [ eeerieenn755) [ o [ evernieecnn(795) [ i | v 4,000,000 02/15/2021.
442331 QM 9 |HOUSTON TEX .. 103/01/2021. | Call @ 100.00..........coomrveimrrirrriiiniins | eremerieneieneiiennies | v 915,000 | .......... 915,000 | ....... 1,136,421 | ... 1,078,839 | ..ooovvvvcriiine | eeeene(1,867) | o | e (1,867) [ e | 1,076,972 03/01/2032.
631294 3V 5 |[NASHUANH .. 1 01/15/2021. | Maturity @ 100.00...........cvveumrveremrires | woreeeriremenieensinnnnes | oeveees 1,450,000 1,450,000 1,450,000 | ....... 1,450,000 1,450,000 01/15/2021.
64966H HA 1 [NEWYORKNY .. | 03/01/2021. | Maturity @ 100.00 395,000 | .......... 395,000 | .......... 430,021 | .......... 395,673 | .oovvvververinee | eerreeen(B73) [ [ (673) [ e | e 395,000 03/01/2021.
68666P AA 4 | ORLEANS PARISH LA SCHBRD REV........cccccoouuuce .. 102/01/2021. | Maturity @ 100.00............ccweurmveemeires | worerereererieeeiiineies | et 9,000,000 9,000,000 | ....... 9,184,300 | ....... 9,002,067 9,000,000 02/01/2021.
791451 HS 9 |STLOUIS CNTY MO SCH DIST R 7 KIRKWOOD.... |.. | 02/15/2021. | Maturity @ 100.00..........ccccvrvrrermrervernnes | verrvernmrseerersnesneres | ceves 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | oo | v | e [0 [ | 2,000,000 02/15/2021.
971039 PK 2 |WILLOUGHBY EASTLAKE OHIO CITY SCHDIST L | .. | 03/01/2021. | Maturity @ 100.00..........ccccocuimumiinnmii | corvnmniissniisnniinnns | e 2,000,000 | ....... 2,000,000 | ........ 2,000,000 | ....... 2,000,000 | .coonniinnnis [ e |0 | | 2,000,000 03/01/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of StAtes...........ccuoiiiiiiiiiiiiiiiins i snsssnns | coens 23,380,000 23,380,000 23,870,742 | ..... 23,547,334 23,541,972 XXX
Bonds - U.S. Special R and Special A t
00164T AA 6 |AMCEST 2007 AA28 - RMBS........cccooovmrrririnrrinaneees .. 1 01/15/2021. | Paydown 240,045 ) TSRO IO 240,045 01/15/2028.
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M. |.. | 03/01/2021. | Paydown. 212,915 )] ... 212,915 07/01/2043.
13034P  UH 8 |CALIFORNIAHSG FIN AGY REV.......cccooovurvrrmnnnenns .. 03/04/2021. | Call @ 100.00.........coevvemrererrerireniens | eeverriesiessissssenies | evvverenns 610,000 | ..........610,000 | ..........610,000 | ..........809,984 | ......cccccormvrnee | e )| . 609,983 08/01/2025.
196479 F9 5 |COLORADO HSG & FIN AUTH - MBS.... .1 03/01/2021. | PaYdOWN........oorviriiieiissiienienins | coviesiesissiieniisnies | e 576,527 576,527 ...(12,769) )| ... 576,527 03/01/2048.
196479 V4 8 |COLORADO HSG & FIN AUTH - MBS.... .. 1 03/01/2021. | PaYdOWN. ... | ceneiisnnissninnnies | v 1,085,591 | ....... 1,085,591 ....(25,236) ,236) [ oo | s 1,085,591 11/01/2048.
196479 XM 6 |COLORADO HSG & FIN AUTH... .. 103/01/2021. | Call @ 100.00..........comveeemrreireriirriins | eerereiieeeeiereiieneees | v 120,000 120,000 | .......... 120,000 | .......... 120,000 | .oooorrrinens (0) (0)] ... 120,000 11/01/2027.
196480 EX 1 |COLORADO HSG & FIN AUTH... .. | 03/01/2021. | Paydown 534,750 ..534,750 534,750 534,750 ..534,750 | .. 01/01/2050.
20775C YE 8 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN. | .. | 03/30/2021. | Call @ 100.00.........c.cccouvmrimruririinniins | covveiierisniinsisnies | v 440,000 440,000 | .......... 440,000 | .......... 439,991 | oo 439,991 05/15/2033.
25477P  NF 8 | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL. | .. | 03/15/2021. | PQYOWN.........ccoererirriireirsiiernrincirens | ervseerersssissesesinenonns | coveres 1,530,574 1,530,574 1,530,574 | ....... 1,530,574 | oooiveiveeins v | e | e (U1 IR 1,530,574 06/15/2045.
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296122 UT 9 |ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA. | .. | 03/01/2021. | Call @ 100.00..........cccrvurrmrrmrrreirernnirnns | ererererssserensinninens | oveereens 196,347 | .......... 196,348 | .......... 196,348 | .......... 196,348 | ..o v [ e e {0 ERORURRORINN RO 196,348 11/01/2038. | 1.A FE...
312909 3W 2 |FHR1250J- CMO/RMBS.........ccoooommivinrriiarrirennees .. 1 03/01/2021. [ PaydOWN............coveeeceienerieceienens | s 232 1 232 05/15/2022. [1.A ........
312915 QG 9 |FHR 14911- CMO/RMBS .1 03/01/2021. | Paydown..........ccocevvuerinricniinniiciienins | i 3,097 9) 3,097 04/15/2023. [1.A ....
313398 P7 8 |FHR2334F TD - CMO/RMBS.. oo |- [03/01/2021. | PaydOwN. ... [ e 1,381 A, ; A, )| [T I 1,381 07/15/2031. [1.A .... .
31339D 2V 9 [FHR 2418 MB - CMO/RMBS.........cooovvviariririrrris .. 1 03/01/2021. [ PaydOWN. ... | e 5,046 | ..coovvrennn 5,046 | ..ocoovrrennn 5373 | oo 5,053 | oo (7 5,046 02/15/2022. [ 1.A ..............
313390 QZ 4 [FHR 2416D PG - CMO/RMBS..........ccocrvrmrvvirnrireinns .1 03/01/2021. [ PAYOWN.......covvvrverirrieirerieerenieininns | vevees 20,621 (V4:) | O 20,621 02/15/2022. | 1.A ...
3133N3 U9 3 |FH RE6008 - RMBS. -1 03/01/2021. [ PAYAOWN. ... | eoeeeeiesenieeenisnnees | e 3,109,886 , . 000r3,150,001 | oo c(40,115) | o | s (40,115) | oo | e 3,109,886 11/01/2049. | 1.A ...
3133N3 VG 6 |FH RE6015- RMBS. < 103/01/2021. | PAYAOWN. ... | eeeeenineesisessinnnees | v 2,028423 | ... 2,028,423 | ....... 2,057,899 | ....... 2,051,271 | oo 2(22,848) | oo | s (22,848) | ..o | 2,028,423 09/01/2049. [1.A ....
313373 BU 1 |FHR 1644 K- CMO/RMBS...........cccoooommmiiinriiinniis .. 1 03/01/2021. [ PaydOwN.............cooorvireieneienniennns | s 2,525 | ... 2,525 2,761 | oo 2,547 (22) (22) 2,525 12/15/2023. | 1.A ...
3133TB 4G 2 |FHR 1991 PG - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN...........ccvverieeeriiierieieceiienens | e 3,631 3,765 (23) (23) 3,631 09/15/2027.
3133TC HE 1 |FHR2018 PG - CMO/RMBS .. 1 03/01/2021. [ Paydown............cooovrvvvrriinniinniiennns | s 1,325 1,398 ) 1,325 01/15/2028.
3133TD  3A 2 |FHR 2037 HB - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN............cvveceeceiieneiieceiienens | e 3,016 3,298 ) 3,016 03/15/2028.
3133TH S8 1 |FHR 2118 PE - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN. ... | e 7,026 7,377 )| RO ISR 7,026 01/15/2029.
3133TS F2 4 |FHR 2303 CK- CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN.............coooreeceiienerieceiiennns | s 2,902 2,997 ) 2,902 04/15/2031.
3133TU S7 4 |FHR2357B QH - CMO/RMBS .. 1 03/01/2021. [ PaydOWN............ccveerreeciiiecieiecniienens | e 2,340 2,454 ) 2,340 09/15/2031.
31358F M5 5 |FNR 1991-12 H - CMO/RMBS. .. 1 02/25/2021. [ Paydown............cooovrviirriieneiinniienens | s 02/25/2021.
31358G  5J 2 |FNR9165Z- CMO/RMBS .. 1 03/01/2021. [ PaydOWN............covereeceiieniiieceienens | e 06/25/2021.
31358N  H3 9 |FNR G9229 J - CMO/RMBS.... .| 03/01/2021. | Paydown..........ccocvvveerinrienniinniveiirenins | cvv 07/25/2022.
31358N M5 8 |FNR 92119 Z- CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN.............coveeecriieneieceiieenns | e 07/25/2022.
31358P EE 3 |FNR 92117 M - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN..........crvevrreiicriiereiierniirenens | e 07/25/2022.
31358Q ZE 8 |FNRG9259 D - CMO/RMBS .. 1 03/01/2021. [ PaydOwn.............coonmvveirriineieneiiinnns | s 10/25/2022.
31358R Y7 2 |FNR 1992-G66 KB - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN............cvvereeceiieceiieceiienens | s 12/25/2022.
31359D H5 5 |FNR 93155 PJ - CMO/RMBS .| 03/01/2021. | Paydown.........ccovveveerinrinerinniirerirenins | i 09/25/2023.
31359H NW 0 |FNR 1994-63 PK - CMO/RMBS... .. 1 03/01/2021. [ PaydOwN.............coorivirrieneieneiinnns | e 04/25/2024.
31359H QP 2 |FNR 9476 KA - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN..........crveerreirriereiereiirenens | e 04/25/2024.
31350L  ZF 5 |FNR9519ED - CMO/RMBS.... o |- [ 03/01/2021. | PaydOwn. ... [ o 01/25/2022.
31359N  2W 0 [FNR9719A PG - CMO/RMBS..........cooovveeerrireriiiis .. 1 03/01/2021. [ PaydOWN............cvvereeceieceiieceierens | e 04/18/2027.
31359V GF 4 |FNR 1999-1 PJ - CMO/RMBS..........cocrvrvvimrrirnnrns .1 03/01/2021. [ PaYOWN.......covvvrverirrieirerieerenieininns | vrvees 02/25/2029.
3137BL AR 9 |FMMV M-036 A - CMBS .1 03/15/2021. | Call @ 100.00.........ccovrvrererererririrrernes | ceve 12/15/2029.
313921 JK 5 |FNR0157B PD - CMO/RMBS. .1 03/01/2021. | Paydown.........ccocovveerinricniinniiciiieiins | v 10/25/2031.
31392B SC 1 |FNR 026D L - CMO/RMBS .. 1 03/01/2021. [ PaydOwN.............coonrierrieneieneiinnns | s 01/25/2032.
31392C EM 2 |FNW 2002-W2 AF5 - CMO/RMBS..........cccooovvrvinneene .. 1 03/01/2021. [ PaydOWN...........ccveerieereiiereiieceiieeens | e 06/25/2032.
31392 PC 8 |FNR 0258F PG - CMO/RMBS .| 03/01/2021. | Paydown.........coveveerinrieiinniirerirenins | v 20,785 20,785 21,906 09/25/2032.
31392H FC 2 |FNR0297E SR - CMO/RMBS .. [ 03/30/2021. [ DIFECE.........ooeeeereiiceiecreiieceiereies | s 01/25/2033.
31392K 5C 6 |FHR 2455 GK - CMO/RMBS.... .. 03/01/2021. | Paydown.........ccocveveerinrienniinnireireiins | cvv 26,710 05/15/2032.
31392K LR 5 |FHR 2450A PH - CMO/RMBS. .. 1 03/01/2021. [ PaydOWN..........cccvverriicrineineiiennis | ceneisnnisnsiiinnies | i 45,498 05/15/2022.
31392M  5R 9 |FHR 2448R TX - CMO/RMBS .. 1 03/01/2021. [ PaydOWN............ccveerveereiiereiieceiirerens | e 17,160 05/15/2032.
31393X  VH 7 |FNW 2004-W3 A6 - CMO/RMBS. .. 102/01/2021. [ PaydOwn.............cooirviirrisneienniennns | s .70,290 05/25/2034.
31393X  VH 7 |FNW 2004-W3 A6 - CMO/RMBS .. 1 03/25/2021. [ PaydOwN...........coooreeeceiiereiecnieeens | e 4,786 ..4,759 05/25/2034.
3140JX EE 4 |FNBO2832-RMBS.......cccooirmviriireriirinierseieeenes .1 03/01/2021. [ PAYOWN.......oovrrvrirrireiieierienineiens | ervveeensssiesessiseninns | coreres 1,663,431 | .......1,663,431 | ......1,698,779 | ....... 1,695,642 09/01/2049.
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3140K0 EL 8 |FNBO4638 - RMBS.......cccovvvririereriiirirnnieiseieinenes .1 03/01/2021. [ PaYOWN.......covvrrvrirnieisirscierisniseerens | ervnrens 800,942 | .......... 800,942 801,960 | .o | (1,018) LO018) | v | s 800,942 | ..o | e | 0 | 4,232 | 11/01/2049. [1.A ...
31400B N5 3 |FN CA4011-RMBS. . 1 03/01/2021. [ PAYAOWN. ..o | eeeeeeienenieseniennnes | e 1,818,934 | ... 1,818,934 | .. 1,840,821 e(21,887) | o [ s (VAR 70 O 1,818,934 | ..o | e | v | 8,697 | 08/01/2049. | 1.A ....
3140QC DT 0 |FNCA4613-RMBS .1 03/01/2021. | PaydOwn.........covrieririnricniisniiciins [ e | o 2,356,449 | ...... 2,356,449 | ...... 2,393,760 2,384,926 e 28ATT) | o | s (28,477) 2,356,449 | ....coovvviiens e | 0 [ 12,976 | 11/01/2049.
3140QC PN 0 [FN CA4928 - RMBS .. 1 03/01/2021. | PaydOwN.............cooorrirrieneieneiennns | e 2,382,772 | ...... 2,382,772 | ...... 2,434,895 | ....... 2,429,803 ver | .(47,032) JIO (47,032) 2,382,772 01/01/2050.
31418D JW 3 |FNMA3876-RMBS..........ccccocovurunenae - 103/01/2021. | PAYAOWN. ... | woereeieneniesenisnnies | e 2,141,510 | ......2,141,510 | ....... 2,146,864 | ...... 2,145,663 | ....oovvvvier | e (4,153) | oo [ v (4,153) | ..oovvrns 2,141,510 12/01/2049.
34074M KA 8 |FLORIDA HSG FIN CORP REV o | 01/04/2021. [ DIFECL. .....vvovvrerereeieerenieieieriseisninnis | ervsreensssissssssiennns | evveeinns 200,000 200,000 200,000 200,000 07/01/2027.
34074M LW 9 |FLORIDA HSG FIN CORP REV.. o [ 01/04/2021. [ DIFECE.........oooveerriceiecreieseiieneiies | eeereeiesesiesesiennnes | e 185,000 | ..........185,000 | .......... 185,000 | .......... 185,000 185,000 07/01/2030.
34074M ND 9 |FLORIDA HSG FIN CORP REV - MBS.... .. 1 03/01/2021. | PaYAOWN. ... | e 205,838 205,838 205,838 205,838 07/01/2037.
34074M PF 2 |FLORIDA HSG FIN CORP REV - MBS.... oo |+ [03/01/2021. [ PAYAOWN........vourvreirrireirseeinerieriene | eveien 384,140 384,140 384,160 384,140 01/01/2043.
41980U AB 7 |HAWAII ST DEPT BUSINESS ECONOMIC DEV & T |.. | 01/01/2021. | Paydown 201,000 200,990 201,000 201,000 01/01/2031.
443730 FT 8 |HUDSON CNTY N JIMPT AUTH LEASE REV. .| 02/01/2021. | Direct ...145,000 ..145,000 |.. 02/01/2024.
45201Y E8 6 |ILLINOIS HSG DEV AUTH REV.........ccoovvvvmririrannnens .. 102/01/2021. | Call @ 100.00.......cccorveerererrrerrerniens | errerermeeesseneseneees | onreeenns 980,000 980,000 02/01/2026.
45201Y E9 4 |ILLINOIS HSG DEV AUTH REV. .. 02/01/2021. | Call @ 100.00........ccoccovveerimriniircirns | e 08/01/2026.
45201Y YL 5 [ILLINOIS HSG DEV AUTH REV - MBS... .. 1 03/01/2021. | PaydOWN............vvereiceiecerieceiienens | e 06/01/2043.
45203L CT 8 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE..| .. | 03/01/2021. | Paydown 09/01/2034.
454624 U5 4 |INDIANABD BKREV...... o | 01/15/2021. | DIFECE........veviieeiererieriieneierierirnniiens | ceverieenienienesnenies | eeeees 1,375,000 | .......1,375,000 | .......1,405,896 | ....... 1,375,106 ,375,000 01/15/2024.
462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTG REV........... .. 1 03/01/2021. | Call @ 100.00, 280,000 | .......... 280,000 280,000 280,000 280,000 02/01/2042.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.......cccovvvvirvirinne 11 02/25/2021. [ DIFECL. ..o ..150,000 ..150,000 07/01/2033.
555555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/202 .. 1 03/31/2021. [ DIfECE.......cvveocveeecreree e . ...10,000 ....10,000 03/06/2025.
57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG.... |.. | 02/26/2021. | DIFECL.........cevveumrrierreerieerereiererniienns | covevireeesisessisnesinns | cerveoens 585,000 | .......... 585,000 | .........805,773 | ........585,217 | cooooovvvieeries | eereeene217) s [T [ | s 585,000 09/01/2047.
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG.... |.. | 02/26/2021. | Call @ 100.00 2,720,000 ,720,000 2,720,000 09/01/2037.
57419R  PL 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG.... |.. | 02/26/2021. | DIFECL..........coveeerreerreeiereeeiereeireceiirenns | covevireresiesesisnesins | ceneeoecd 465,000 | .......... 465,000 2485,000 | .o [ [ e | e e | e 465,000 09/01/2040.
57419R  YY 5 [MARYLAND ST CMNTY DEV ADMIN DEPT HSG.... |.. [ 02/26/2021. | DIr€Ct.......ccvvvrvererrreernernninrirerssissirsnnns. | eovrissisninerisssssenns | overes 1,775,000 ..1,775,000 | .......1,775,000 | ....... 1,775,002 | oo [ v 2) | e | i) | e | e 1,775,000 09/01/2032.
57586N  MT 5 |MASSACHUSETTS ST HSG FIN AGY.......ccccoovvuuunee .. 103/01/2021. | Call @ 100.00.........corrrerrrrerrrerrrarerens | errereees 5,000 .....5,000 5,000 06/01/2023.
57586N MU 2 |MASSACHUSETTS ST HSG FIN AGY.... .. 103/01/2021. | Call @ 100.00..........cvrveeerrrimrrriirriirs | wererenes 5,000 | .oooorriennns 5,000 5,000 12/01/2023.
57586N MW 8 |MASSACHUSETTS ST HSG FIN AGY.... .. 103/01/2021. | Call @ 100.00.........ccrrerrrrrerrerrrarnrees | wrereees 20,000 20,000 JLOL0[0 I FUURRRPURTRURPOUOORN FUOPPRPPOURPOURRN FUVSPOURPPURPPORRY VURPPOORPPOOPON | I OPOURPPOPPPTOTS ISP 20,000 12/01/2027.
57586N  UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS........... +. 1 03/15/2021. | PAYAOWN. ... | eoeeevienenieseninneies | e 2,888,068 | ... 2,888,068 | ...... 2,899,309 | ....... 2,896,092 | oo | cene(8,024) | s [ eeeenn(8,024) | 2,888,068 01/15/2046.
59334H FU 4 [MIAMI-DADE CNTY FLA HSG FIN AUTH MULTIF... |.. [ 03/01/2021. | PaydOwN.........ccocvivrmrmmrrevnrinrirenrseiinins | wvnines 38,341 38,341 38,341 | oo 38,341 38,341 11/01/2038.
60416Q FW 9 |MINNESOTA STHSG FINAGY....ccoooovvriircriarnienas .| 03/01/2021. | PaYdOWN......ccovmvrrrerrirrierieriecerneens | cevieees 209,117 203,889 204,576 | oo | oo 541 s e 8581 | e | e, 209,117 09/01/2041.
60416Q GK 4 |MINNESOTA ST HSG FIN AGY .. 1 03/01/2021. | PaydOWN..........coveerrierriiernieserieeees | e 225443 225,443 225,443 ..225,443 08/01/2046.
60416Q GM 0 |MINNESOTA ST HSG FIN AGY .| 03/01/2021. | PaYdOWN.......coomrvrrrercircrieerierirenereens | cevienes 94,747 | . ..94,747 10/01/2046.
60416Q HA 5 |MINNESOTA ST HSG FIN AGY - 103/01/2021. [ PaYAOWN. ... | weeeeeieeeiiessiieneees | e 935,762 | ......... 935,761 | .........935,761 | .........935,761 | oo | ervivenienn0 s [0 [ | e 935,762 03/01/2048.
60416Q HE 7 |MINNESOTA ST HSG FIN AGY .1 03/01/2021. [ PAYOWN......oovrrvrireiierisierenisreens | ervvveesssssesessnsisnnns | coverns 1,005,140 | ....... 1,005,140 | .......1,001,889 | ......1,002,034 | ....cccccovuvvvvne | c0eeee3,106 | i | e 3,108 | o | e 1,005,140 09/01/2048.
60416Q HG 2 |MINNESOTA ST HSG FIN AGY .. 103/01/2021. [ PAYAOWN. ... | eoeeeeieseiienniisnnees | e 848,064 | .......... 848,064 | .........848,004 | ........848,064 | ..o | o [ e [0 [ | e 848,064 11/01/2048.
60416Q HJ 6 |MINNESOTA ST HSG FIN AGY .1 03/01/2021. | PaYAOWN........oorviiririieiisiierienins | covieiieniseiiniisnies | v 469,810 | .........469,811 | .........469,811 | ... 469,811 | oo | covveeerans(0) | o | vrireieeenn(0) | s | i 469,810 01/01/2049.
60416Q HL 1 |MINNESOTA ST HSG FIN AGY .| 03/01/2021. | PaydOWN........oovverrerrirerienrierienirneens | cevienes 634,612 634,612 03/01/2049.
60416Q HN 7 |MINNESOTA ST HSG FIN AGY. .. 1 03/01/2021. | Call @ 100.00. 190,299 . 190,299 06/01/2049.
60416Q HS 6 |MINNESOTA ST HSG FIN AGY . .. | 03/01/2021. | Paydown ...615,423 ..615,423 615,423 |.. 12/01/2049.
604165 5C 0 |MINNESOTA ST HSG FIN AGY .. 1 03/01/2021. [ DIfECE.......cvvoorveeerreeceeeeeee e 105,000 ..105,000 , ...105, 105,000 01/01/2035.
606092 EQ 3 |MISSOURIJT MUN ELEC UTIL COMMN PWR ....... .1 01/01/2021. | Maturity @ 100.00..........ccooerermiinrinens | o | s 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 | v | e | e | e LV O 2,000,000 01/01/2021.
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60636Y HL 8 |MISSOURI ST HSG DEV COMMN MULTIFAMILY... | .. | 01/27/2021. | DIFECL.......coorrvererrrrireernreeiererineiennnins | ervseerensssrssmssnineninns | evvverinns 175,000 ...175,000 B [ 175,000 | oo | v | v | s 3,305 | 07/01/2028.
60636Y HM 6 |MISSOURI ST HSG DEV COMMN MULTIFAMILY... | .. | 01/27/2021. [ DIfECE...........ovvereeiereienreiieneiieneiins | eoerenienenisenesisnnees | oveeeeens 155,000 ...155,000 B 155,000 | ovveoecveeenes | e | cvvereirennennd0 [ e 3,267 | 07/01/2033.
60636Y MJ 7 |MISSOURI ST HSG DEV COMMN MULTIFAMILY... |.. | 03/01/2021. | Paydown........c.cccocuemrimmireririeniinnins [ e 14,948 B I 14,948 01/01/2040.
60636Y ML 2 |MISSOURI ST HSG DEV COMMN MULTIFAMILY... | .. | 03/01/2021. | PaydOWN..........cccoommvveamriniiiencriinens | e 1,037,345 | .......1,037,345 | .......1,037,345 | ......1,037,345 | ..o | v O) s | e (0) [ | 1,037,345 10/01/2036.
60637B FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY |.. | 03/01/2021. | PAYAOWN...........cooermvierrreiireiineiiinins | woeeeeienenieneieinnees | coreneeann 45846 | .........45846 | ... 45846 | .........d5,846 | ..o | | e |0 i | s 45,846 08/01/2036.
60637B ML 1 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY |.. | 03/01/2021. [ PQYOWN. .......ccnivrirrrreniineirerinsinserens | eevsverenssssssessneneninns | evvvernns 733,489 B [ 733,489 06/01/2044.
647200 2G 8 |NEW MEXICOMTG FIN AUTH - MBS..........c.ccccco.... .. 103/01/2021. | PAYAOWN. ... | eoeeeeienenienesisnenes | e 118,859 B 118,859 08/01/2035.
647200 4S 0 |NEW MEXICO MTG FIN AUTH .. 03/01/2021. | Call @ 100.00........ccoccuveerimricniirciins | cevienes 235,000 | .........235,000 | ..........235,000 | .........235,000 | ..ooovvrvommrriiins | v | cervirenniiens |0 e | s 235,000 09/01/2040.
64972C BD 4 [NEWYORKNY CITY HSG DEV CORP ... .. [ 03/15/2021. | PaydOWN.............cooorrirrieneieneienins | s 8,966 8,966 06/15/2036.
64972C M6 7 |[NEW YORKNY CITY HSG DEV CORP .... .. 1 03/01/2021. | Paydown...........cc.couvverurriecns 61,377 . 10/01/2046.
650035 UZ 9 |NEW YORK ST URBAN DEV CORP RE .. | 03/15/2021. | Maturity @ 100.00....... 3,000,000 .0 . 03/15/2021.
658207 MA 0 |NORTH CAROLINA HSG FIN AGY. .. 103/01/2021. | Call @ 100.00.......ccorreerererrrerrenriens | errererneeesseeeseneees | onreeenns 140,000 | .......... 140,000 | .......... .0 B 140,000 01/01/2030.
658207 NZ 4 |NORTH CAROLINAHSGFIN AGY ... .. 03/01/2021. | Call @ 100.00.........ccoevvmmrirerinriiriiinns [ e | s 1,600,000 | ....... 1,600,000 | ....... 1,600,000 20 e | 1,600,000 | ...ooovvvrriene [ e [ v | 32,176 | 01/01/2026.
658909 SU 1 |NORTH DAKOTA ST HSG FIN AGY... .. 101/04/2021. | Call @ 100.00.......ccorrrerrererrmerrrnrneens | eoveeesseeeseneesnneees | oneeeeens 510,000 | .......... 510,000 | .......... 508,572 .0 B I 510,000 [ ..oovvenrrin | e | e | 9,818 | 07/01/2038.
677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV..... | .. | 03/01/2021. | Call @ 100.00.........c.courveeemeririrnririenies [ covrereiieneiieeeiiiens | cvveeeees 930,000 | .......... 930,000 ....930,000 .0 B 930,000 | ..oovvvererrin | ververeenee(0) | i (0) | i 4,295 | 11/01/2041.
67756A 2N 1 |OHIO ST HIGHER EDL FAC COMMN REV.... .. .. | 01/01/2021. | Maturity @ 100.00....... 2,000,000 ,000,000 .0 . 2,000,000 01/01/2021.
67756Q XK 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... | .. | 03/01/2021. | Call @ 100.00.........c.ccovveerererrmmerricnn [ covrereirennirsncirinns | e 170,000 | i 170,000 B 170,002 09/01/2038.
686087 MP 9 |OREGON ST HSG & CMNTY SVCS DEPT MTG...... .. | 01/04/2021. | Direct ...65,000 ....65,000 07/01/2033.
686087 ZL 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG...... .| 01/04/2021. | Direct 07/01/2038.
708797 AN 5 | PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG..... | .. | 03/01/2021. | Paydown..........cccccveemrveemrneenne 08/01/2035.
83755N EY 4 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY | .. | 02/11/2021. | Direct .| 11/01/2031.
83755N FY 3 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY | .. | 02/11/2021. | Direct 11/01/2035.
882750 NE 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS RESID.. | .. | 03/01/2021. | Call @ 100.00. 07/01/2041.
88275F NU 9 | TEXAS ST DEPT HSG & CMNTY AFFARS ............ .. | 03/01/2021. | Call @ 100.00, 09/01/2039.
88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS.... .. 1 03/01/2021. | Paydown...........cc.courveererriens . 09/01/2047.
88275F PY 9 | TEXAS ST DEPT HSG & CMNTY AFFAIRS.... . {1 03/01/2021. | Call @ 100.00..........cvverrrerrrrririrnririnne | cereeenne 650,000 ..650,000 covee...048,509 09/01/2033.
914714 CH 1 |UNIVERSITY N C CHAPEL HILL UNIV N C HOSP... | .. | 02/01/2021. | Maturity @ 100.00...........cccoovemmrveremeees [ corerererireneirieeiirinns | i 1,000,000 | ....... 1,000,000 | .......1,000,000 | .......1,000,000 | ...oocoommremmmres | commrrrmmerrene | evemmireneins [ errvernireenn0 e | 1,000,000 02/01/2021.
91528N  AA 9 [UNM SANDOVAL REGL MED CTR INC COLO REV | .. [ 01/20/2021. | DIr€CE.......ccvvvrerererinernrnrirennsinsisninns | eovressissiserisnsssirens | overes 8,235,000 | ....... 8,235,000 | .......8,235,000 | .......8,235,000 | ....ccoeeemvure [rovmveiimrnnns | eervririiens o0 i | 8,235,000 | ..oovvveivnns [ e | e | e 185,288 | 07/20/2036.
91743 DD 4 |UTAHHSG CORP...... .. 103/24/2021. | Call @ 100.00.........corrrerrrrerrrerrrnnnres | ereeeees 693,891 | ......... 693,891 N 723,750 | oo | 2..(29,859) | ........(29,859) | ......... 4,514 |02/21/2050.
91743 DE 2 |UTAHHSG CORP...... .| 01/21/2021. | Paydown..........ccovivnririinniceiienienis | e 64,298 ...64,298 ....64,298 ....188 | 03/21/2050.
91743P DE 2 |UTAHHSG CORP...... .. 103/21/2021. | PaYAOWN. ... | coereiieneisneiennies | e 315,164 .315, 326,835 326,673 | ..o | cene(11,509) | i | s (11,509) v 315,164 cenn2,393 | 03/21/2050.
92812Q U7 0 |VIRGINIA STHSG DEV AUTH......ccooovoieriiraririrernens .. 101/01/2021. | Maturity @ 100.00...........ccovemrveeremeires | woremerirenerieeeiirennees | ceveees 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | .oooouevereniiins [ e | e | s (U ORI I 1,000,000 | ...oovveoenvinn | corvreneireneies | vererreneineen0 | 17,895 | 01/01/2021.
92812U Q3 5 [VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M | .. [ 03/01/2021. | PQYAOWN........covvrrivrermrireirnririesiseiinnns | evnisisnsinerssssserenes | wrveerenns 534,700 534,700 534,331 B [ 534,700 | .oovcevirinn | v | cvrrererienend0 | 3,539 | 12/25/2043.
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M | .. | 03/01/2021. | PaydOown..........coocorveerrreeemerienceiecniens | ceveeenas 654,539 | .........654,539 | ......... 654,539 | .......... 654,539 | ..o B I 654,539 | ....covveverr | e | 0| 3,769 | 10/25/2037.
928120 Q6 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M | .. [ 03/01/2021. [ PaYdOWN...........cccvvuiiiririrriiiiniissiiiens | orvisiiiesienisssiienns | oevirnes 352,626 | ......... 352,626 B 352,626 06/25/2041.
928120 Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG...... .. 1 03/25/2021. | PaydOWN...........ccvvirrirrieneieneiiinnis | e | v 1,340,774 | ....... 1,340,774 | ......1,340,774 | ... 1,340,774 | oo | o0 s o0 i | 1,340,774 10/25/2049.
928120 Q8 4 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG...... .. | 03/25/2021. | Call @ 100.00. 1,681,121 ,681,121 12/25/2049.
928120 XA 1 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG .. | 03/01/2021. | Paydown .74,690 03/25/2038.
928120 XB 9 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R |.. | 03/01/2021. | Paydown 81,176 03/25/2038.
928137 EE 6 |VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP. | .. | 03/01/2021. | PaYOWN.........cviviirieiniiniiernsinsiens | eevseerensnsrssensineninns | evvvennnd 671,319 08/25/2042.
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93978T B8 1 |WASHINGTON ST HSG FIN COMMN.... | DIFECE..e e | e | e 560,000 | ..........560,000 | .......... 560,000 | ......... 560,000 |...cccoovrinrnnn B [ 560,000 | ..oooveeeerine | crrerreirierenes | cvrvrerieennen0 | i 1,747 | 06/01/2037. | 1.AFE.........
93978X EQ 9 |WASHINGTON ST HSG FIN COMMN.... .| Call @ 100.00 225,000 225,000 223,470 B 223,476 | ..o | e 1,524 | 1524 | L 1,200 | 09/01/2040. | 1.AFE.........
93978X ER 7 |WASHINGTON ST HSG FIN COMMN | Call @ 100.00.........comierinriiriicnniins | e | v 460,000 | ..........460,000 | .......... 457,930 | .......... 460,000 | .....cccoverinnne . ) 460,000 | ....ooveviins [ | e [ 2,139 |05/01/2041.|1.AFE.........
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME | .. .| Call @ 100.00. 295,000 ..295, 292,052 292,087 . N 292,099 | .covvoveviis | 002,901 | 002,901 | oo 5,163 | 09/01/2046.|1.C FE.........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS.........c.ccie: oo | coees 74,097,841 | ... 74,097,842 | ..... 74,608,065 | ..... 74,348,358 | ..o 0 [ ..(228,017)] ...cccoenecc 0 ... (228,017) | ..o 0 ... 74,120,341 | ............ 0 |.....(22,500) | ........(22,500) | ..... 843,441 XXX XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A-ABS......cooiiiiriirrereceereceieeenes .| Paydown 35,654 | .ooir35,654 | 035,653 | 135,654 | i | e (0) s | e (0) e | s 35,654 05/16/2042.
00038R AA 4 |AASET 2019-2A-ABS | PaYAOWN.....ociincei | e | s 378,045 | .........378,045 | ........378,043 | ........378,048 | .....cccccoimiiiie | comrrienaae(B) [ | e (B) [ | e 378,045 10/16/2039.
000778 4W 0 |AMAC 2002-9 A30 - CMO/RMBS.... .| Paydown 190 190 12/25/2032.
000780 NL 6 |AMAC 2003-12 2A - CMO/RMBS . .| Paydown 2,056 2,056 12/25/2033.
000823 AA 2 |ABPCIIIA1-CDO [ A PaYdOWN....ooon | s | s 32,000,000 | .....32,000,000 | .....31,927,500 | .....31,932,664 |.........cccccoeo. | 67,336 | oo | 087,336 | oo | s 32,000,000 |.. 07/20/2029.
000823 AC 8 |ABPCIIIA2-CDO C A PAYOWN...coooceceeceiereii | e | e 5,000,000 5,000,000 | .......5,000,000 | .......4,996,702 | .....ccccooumcimee | 3,298 | i | 3,298 | i | 5,000,000 07/20/2029.
00102D AC 2 |ACIS 145 A2 - CDO . | PAYAOWN.....ocviiriicei | s | s 900,770 ..900,770 | ..........900,770 | ..........900,770 | ..ovoovivicriicnnns | vvrverinriens | erienriinnine | evnrvniiennnd0 | | e 900,770 11/02/2026.
001406 AA 5 |DCAL2015A1-ABS D .| Paydown 2,878 | oo 2,878 2,878 02/15/2040.
00175L  AJ 1 |AMMC XIV A2R - CDO.... | Call @ 100.00.........cvereeieririirriiiiens | cereeieeeeieeeiieeeiies | oo 1,453,000 | ....... 1,453,000 | .......1,453,000 | ......1,452,323 | ..oocoovriivmnnins | v 34 s i34 | | 1,452,358 07/25/2029.
00175L AL 6 |AMMC XIV A3R - CDO .| Paydown 581,000 ..581,000 ..581,000 |.. 07/25/2029.
00176C AL 5 |AMMC XII X -CDO I PaYOWN. ..o | e | s 17,500 | . .17,500 | .. 17,500 | .. e | ceereennn 17,500 11/10/2030.
00176 AK 2 |AMMC 16 AR - CDO | PaYAOWN.....ociiiicnicieni | s | 20,000,000 | ..... 20,000,000 | ..... 19,125,000 | ..... 9,125,000 875,000 | ..o | 200875,000 | oo | 20,000,000 04/16/2029.
00176J AM 8 |AMMC 16 BR - CDO A PaYOWN...coooccerei | e | e 1,936,000 | ....... 1,936,000 | ....... 1,936,000 | ....... 2,347,108 L(A11,108) | e | e (A11,108) | | 1,936,000 04/16/2029.
00176J AP 1 |AMMC 16 CR-CDO..  PAYOWN...ooorereeirniis | e | e 1,050,000 | ...... 1,050,000 1,050,849 | ..ooovvveveriinns | eerenen(849) | i [ e (849) [ | 1,050,000 04/16/2029.
00176J AR 7 |AMMC 16 DR-CDO.. . .| Paydown 1,050,000 ,050,000 1,050,174 ,050,000 04/16/2029.
00184@ AA 4 |AMAZON (EUCLID OH) CONTROL PASS-THRU .| Paydown 27,468 27,453 06/30/2039.
00191# AA 3 |AMAZON (TUCSON AZ) CONTROL PASS-THRU.... | .. .| Paydown 30,289 . .30,260 08/31/2039.
00191@ AA 5 |AMAZON (OKLAHOMA CITY OK) CONTROL .| Paydown 57,336 | . . ..57,336 B I 09/30/2039.
00192J AA 4 |APS 2016-1 1A - CMO/RMBS........ccooomivvimrrrirerrianne  PAYOWN. .| e | e 388,312 | ..o...ue 388,313 | ......... 346,084 | ........372,791 | .o [ 15,521 | [ 15,521 | | 388,312 07/27/2057.
00193 AA 5 |AMAZON (TULSA OK) CONTROL PASS-THRU .| Paydown 59,949 | . 59,949 59,949 59,949 09/30/2039.
00195# AA 9 |AMAZON (TOLEDO OH ) CONTROL PASS-THRU... | .. I PAYOWN. ..o | cereeieenseeesiennni | e 102,079 | .......... 102,079 | .......... 102,079 | e 102,079 | oo [ e | e | evenniieeneend0 i | e 102,079 10/31/2040.
00214M  AA 1 |ARLFR 1406 A1 -RMBS.......cccoovvrmrrrirmrineiririrernnis [ PaYdOWN....cooiiccecies | e | 433,923 | ......... 433,923 | .......... 423,854 | ..oin833,923 | e | e [ e |0 [ | 433,923 06/15/2044.
00225# AA 3 |AMAZON ( GRAND RAPIDS, Ml ) CONTROL .| Paydown 28,328 28,328 28,328 28,328 09/30/2039.
00255U AA 3 |AASET 2020-1 A - ABS .| Paydown 69,088 01/17/2040.
00432C CW 9 |ACCSS 2005-B A3-ABS.... I PaYOWN....coooonnis | e | e 139,563 e 07/25/2035.
00436M AA 3 |AALLC 181 A-RMBS .| Paydown 252,274 | .......... 252,274 252,210 | c0e000ni252,224 | oo | a0 [ B0 | | 252,274 12/02/2033.
004375 FG 1 |ACCR 2006-1 A4 - RMBS.......cccovvvrmriireriniiininninnns [ PaYdOWN.....oicee | e | 1,659,578 | ....... 1,559,578 ..1,336,872 1,480,379 | .o [0 79,199 | s | e 79,199 | o | v 1,559,578 04/25/2036.
004421 HR 7 |ACE 2004-HE3 M2 - RMBS .| Paydown 220,245 | .......... 220,245 LATT874 ... 183,485 | B I 220,245 11/25/2034.
00452P  AD 9 |ACIS 2015-6 A2 - CDO.......coevorvrriinricrinnirerienis | o0 | PaYAOWN......coiiinnciei [ e | s 1,683,483 | ....... 1,683,483 | ......1,683,483 | ... 1,683,483 | ... | evvveeeens(0) | o | evvriieieenn(0) | o | e 1,683,483 05/03/2027.
006346 AS 9 |ADMSO 181A-ABS A PaYOWN....cooooin | e | e 155,350 | .......... 155,351 | .........155,612 | ......... 155,547 B I 155,350 11/16/2048.
007036 GS 9 |ARMT 2005-2 2A1 - CMO/RMBS. .| Paydown 136,279 ..136,279 ...126,178 136,279 06/25/2035.
007036 SE 7 |ARMT 2005-9 5A1 - CMO/RMBS. .| Paydown 101,978 ..101,978 . 101,978 |.. 11/25/2035.
00703Q AD 4 |ARMT 2006-3 A11-RMBS .| Paydown 262,121 ..262,121 B 262,121 08/25/2036.
009090 AA 9 |AIR CANADA 2015-1 PASS THROUGH TRUST .| Paydown 325,681 | ..o.ooue 325,681 | .......325,681 | ........325,759 | .oocovvvcrvniines | oo (TT) [ e (TT) s | e, 325,681 09/15/2028.




Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

6'6030

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 NAIC
Other- Designation,
F Than- Bond NAIC
0 Current | Temporary Total Foreign Interest / Designation
r Unrealized Year's | Impairmen Total Foreign | Book/Adjusted | Exchange Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati t Change in | Exchange | Carrying Value Gain Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Recognize| B.JA.C.V. | Changein| atDisposal | (Loss)on | Gain (Loss)| (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion d (11+12-13) | B.JAC.V. Date Disposal | on Disposal | Disposal | During Year Date Symbol
009090 AB 7 |AIR CANADA 2015-1 PASS THROUGH TRUST ...... | C| 03/15/2021. | PAYAOWN.......ccervivrirrrieiriniersnsseienns | eveersenssseenssniinens | oveesenns 103,772 | .......... 103,772 | oo 103,772 . (25)|. (25) 103,772 2,011 | 09/15/2024. | 2.C FE..
009098 A* 5 |CTL-AMAZON FORT WORTH FUNDED................. .. 1 03/10/2021. | Paydown [ 20,644 | ... 20,644 20,644 220,644 | oo | e (0) s [ e (0) | e ...20,644 ceeeeeenn 165 [ 11/10/2039.
00912X AM 6 |AIRLEASE CORP.......cccoooommrriiririinniiseriireneiieenii .. 1 03/02/2021. | Call @ 100.00, et [ e | e 8,000,000 7,999,422 | oo | 385 | s [ i385 | | 07,999,807 | e | e 193 | 193 ] 130,028 | 04/01/2021.
00981@ AA 9 |CHILDREN'S HOSPITAL MEDICAL CENTER OF AK|.. | 01/15/2021. | Paydown 7,858 08/15/2050.
00981@ AA 9 |CHILDREN'S HOSPITAL MEDICAL CENTER OF AK|.. | 03/15/2021. | Paydown JETSTRRTIT I 15,794 ceereennn 123 | 08/15/2050.
01273P AB 8 | ALBEMARLE WODGINA PTY LTD.....ccovrvrrvririrnnene C[03/16/2021. | Tender Offer. cerre e | e | 7,438,340 | ....... 7,000,000 | ....... 6,980,120 | ....... 6,982,189 | ..coovvviviiins | w0382 [ | eeennn352 [ | 200.6,982,541 | |0 17,459 | LL1T,459 ) L 519,511 | 11/15/2029.
01446U AA 1 |ALERUSFINL CORP........cccoevvvrnnns .. 101/29/2021. | Call @ 100.00........coorverrereereerrarerens | ereresseeesseeeseneees | ooneees 9,500,000 | ....... 9,500,000 | ....... 9,500,000 | ....... 9,500,000 | ..cvoouevieriin | v | e [0 e | 9,500,000 ......34,518 | 12/30/2025.
01447Y AB 0 |ALESC1A2-CDO... .. 1 01/15/2021. | Paydown...........ccocvvvveearrienns s | s 199,545 | .......... 199,545 | ......... 151,741 | ..cooeee. 198,492 OO 199,545 10/15/2033.
01448Q AA 8 |ALESCIVA1-CDO.. . .. 102/01/2021. | PaydOWN.............cooorvireieneiereiienens | e 387,431 | ......... 387,430 | .......... 364,319 | ......... 386,852 | ...ooovvinriiins | ceenenn BT i | e D79 i | 387,431 07/30/2034.
01448X AA 3 |ALESC6A1-CDO... .. | 03/23/2021. | Paydown 32,239 ...32,240 ...29,090 ...31,948 ...32,239 03/23/2035.
01448Y AB 9 |ALESC VIIA1B - CDO......cccooiimviiiirriiinriiisriiisnnins .. 1 03/23/2021. | Paydown R 66,833 ...66,833 ...60,101 ...66,502 ...66,833 07/23/2035.
014495 AB 1 |ALESC XIII AT -CDO....ccosvvverririieriiereireceiiieseiiinns .. 103/23/2021. [ PaYAOWN. ... | eoereiienesiensiinenies | oo 43,262 | .......... 43,262 | ......33,311 | s 42,913 | i | o349 [ | 349 | | 43,262 09/23/2037.
014498 AB 5 |ALESC XIVA1-CDO.. .| 03/23/2021. | Paydown 4,195,349 4,195,349 | .......2,976,930 | ....... 4,166,697 | ...cocoovvvivinens [200028,652 [ oo [ 00000i28,652 | i | 4,195,349 09/23/2037.
01449C AA 8 |ALESC VIl A1A - CDO .. | 03/23/2021. | Paydown I 45994 | ......35128 | ... 45,637 | ..o | eeeeeenn 3BT [ | 357 | [ 45,994 12/23/2035.
01449C AB 6 |[ALESC VI A1B - CDO.....cooovvvirericrriieneireceiieeens .. 103/23/2021. [ PaydOWN...........orvvecriierriiecerieneiiennns | everevirenneieneeinsnnees | eveeneeen 79,052 | i 79,052 | ..........62,765 | .......... 78,321 | oo | e 30 | i | o730 | | s 79,052 12/23/2035.
014497 1 |ALESC 9 A1-CDO... .. 1 03/23/2021. | Paydown 1,219,704 | ..........890,394 | ... 1,211,601 | oo | 2008103 | i | e 8103 | | 1,219,704 06/23/2036.
01449W  AA 4 [ALESC X AT - CDO....coovvviirriierriieneieceeieserieseeions .. | 03/23/2021. | Paydown . L2415 | 1,045 | 12,379 | | 36 | 3B | | 12,415 L0 09/23/2036.
014508 6 |ALESC XV A1-CDO. .1 03/23/2021. | PaydOWN........ccvviriieririnnicniissiienis [ e | s 1,874,134 | .....1,874,134 | .....1,715324 | ... 1,869,783 | ...ccoevivncnn | w351 |t | 351 [ | e 1,874,134 0 ] 2,459 | 12/23/2037.
02146P AF 2 | CWALT 2006-HY12 A5 - CMO/RMBS. .. | 03/01/2021. | Paydown 195,356 128,524 .195,356 08/25/2036.
02146T AL 1 |CWALT 2006-24CB A11 - CMO/RMBS... .. 1 03/01/2021. | Paydown 26,605 ...26,527 ...26,605 08/25/2036.
02150V AA 3 |CWALT 2007-HY7C A1 - RMBS .. | 03/25/2021. | Paydown ..A44.744 ..44,407 ..44,744 08/25/2037.
02152A  AS 8 |CWALT 2007-16CB 4A1 - CMO/RMB: .. | 03/25/2021. | Paydown .108,606 107,912 108,606 08/25/2037.
02315Q AA 6 |AMBAC LSNILLC ... | .. | 03/30/2021. | Paydown 584 02/12/2023.
023770 AB 0 |AMERICAN AIRLINES 2013-2 PASS THROUGH...... .. | 01/15/2021. | Paydown .148,705 07/15/2024.
02660L AA 8 |AHMA 2006-4 A11- RMBS.. .. | 03/25/2021. | Paydown 14,575 10/25/2046.
02660T AR 4 |AHM 2004-1 4A - RMBS .. 1 03/01/2021. | Paydown . wivvenn 1,658 ...70,588 04/25/2044.
02660T CS 0 |AHM 2004-4 4A - RMBS.. . 103/01/2021. | PaYAOWN..........oocveerviicriiereieneiienens | eeverevienenisnenrnnenes | e 110,471 | 110,471 . 100,243 | oo [0 10,228 | i | e 10,228 | oo | e 110,471 02/25/2045.
02660T DH 3 |AHM 2005-1 6A - RMBS.. .| 03/01/2021. | Paydown . . 53,243 | ... 53,243 46,388 ...49,330 3913 | i | e 53,243 06/25/2045.
02660T EK 5 |AHM 2005-2B 1A1 - RMBS.........cccooommrviinriiianris .. 1 03/25/2021. | PaYAOWN..........coovvieeeceicerieneiieiens | eoeeeeieeeiiesenieneees | e 188,475 | .......... 188,475 | .......... 176,401 | .......... 188,038 | ..o | e 8T | s [ ieeeeenn837 | | 188,475 09/25/2045.
02660T EQ 2 |AHM 2005-2B 4A1 - RMBS.. .| 03/01/2021. | Paydown 61,095 61,095 | ..........52,400 | ............55,810 | oo | 1000 5,285 [ [ 00000 5,285 | | 61,095 09/25/2045.
02660V AE 8 |AHMA 2005-1311 - RMBS.. ... | .. | 03/25/2021. | Paydown R 6,625 6,625 .5,404 5,729 6,625 11/25/2035.
026650 AA 3 |AHAR 2014-SFR2A-RMBS.......cooovvrviieriiriririines - 103/01/2021. [ PaYAOWN. ... | weeeeeieeeiiessiieneees | e 112,328 | .......... 112,328 | .......... 113,252 | oo 112,614 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A - RMBS... .1 03/01/2021. [ PAYOWN. .....covvrrverirnieierieierisnissirens | ervseeensssiisssssiennns | evvveinns 160,544 | .........160,544 | .......... 162,206 | .......... 161,125 12/18/2036.
02666A AA 6 |AH4R 2015-SFR1 A - RMBS... ... | .. | 03/01/2021. | Paydown [ 224,298 226,213 225,038 04/17/2052.
02666B AA 4 |AH4R 2015-SFR2 A= RMBS........cooovmmrviirirririnniins .. 1 03/01/2021. | PAYAOWN. ..o | s 10/17/2052.
026929 AA 7 |AHM 2006-3 111 - RMBS .. | 03/25/2021. | Paydown .158,296 12/25/2046.
030728 RC 1 |AMSI 2004-FR1 A6 - RMBS..........cccoovummrrririrrriinniens .. 1 03/01/2021. | Paydown o ...48,919 05/25/2034.
03215P BN 8 |AMRES 1997-1 A7 - RMBS.........cccoooimmmiiinriiiinninnas .. 1 03/01/2021. | PaydOwN.............cooomvirrinrieneiinnis | s 03/25/2027.
032157 DM 8 |AMRES 1998-1 A5 - RMBS. .. | 03/01/2021. | Paydown 70,882 70,616 10/25/2027.
03235T AA 5 |ACEF 2014-1 A-CMO .| 01/20/2021. | Paydown ....560 ....560 12/20/2024.
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03665) AA 6 |ANTR2017-1 A-CDO .| €| 03/22/2021. | PaydOWN........ovveuivivieiienirrirsniiiniis [ e | e 27,000,000 | ..... 27,000,000 | ..... 25,950,000 | ..... 26,240,922 789,078 | i | e 759,078 | oo | e 27,000,000 | ..veverererneen [ e | e 0 ... 217,413 | 07/20/2028.
03674X AC 0 |ANTERO RESOURCES CORP... ... |.. | 02/10/2021. | Call @ 100.00 5,500,000 | ....... 5,500,000 | ...... 2,970,000 | ....... 2,970,000 | .cvoouerieeii | oo | e [ e 0 [ | e 2,970,000 |.......cccoo...e | 2,530,000 |..... 2,530,000 | ....... 44,070 | 12/01/2022.
03759C AL 4 [APID XXIV AFR = CDO.....cooooomrvrirmrriinrieriireneiinns o [ 03/11/2021. | PAYAOWN. ... | eoeeeeiseesieessinnnees | e 4,800,000 | ....... 4,800,000 | ...... 4,800,000 | ....... 4,798,421 | coovveeceies | i 1,579 | s [ v 1,579 | e | e 4,800,000 | oo | i | s 0. 83,848 |10/21/2030.
03789X AD 0 |DIN 2019-1 A21 - RMBS.. .. | 03/05/2021. | Paydown 55,000 55,000 55,020 | ..o 55,014 | oo | e (1) | s e (14) i | e 55,000 06/07/2049.
03789X AE 8 |DIN 2019-1 A22 - RMBS.. vee | [ 03/05/2021. | PAYAOWN. ... | covieeeiieseiisneiienns | ceveienenes 10,625 | .......cc... 10,625 | ......ccoo.. 10,625 | oovcece 10,625 | s | e [ e [0 e | s 10,625 06/07/2049.
038370 AA 0 |AQFIT 19A A-ABS......ooviiriierersee s .1 03/15/2021. [ PAYOWN. ....oovvrrverirnieienieierisnisniens | ervsviesnsiisssssisnnns | evvveinns 586,657 | .......... 586,657 | .......... 586,566 | ........586,575 | ..ovvrvrirvinis | eereenen82 [ i |82 | | 586,657 07/16/2040.
038413 AA 8 |AQFIT 2020-A A - ABS.........coovvvimmmriiemeirenerireseiiiins o [ 03/17/2021. | PAYAOWN. ... | eoeeeeienesieneniennees | e 674,153 | ... 674,153 | ........ 674,028 | ........674,031 | oo | e 120 i [ 121 || 674,153 07/17/2046.
04249@ AD 3 |THE ARMY & AIR FORCE EXCHANGE SERVICE... |.. | 03/15/2021. | Paydown 39,295 39,295 39,295 | 139,295 | v | s (0) | e | e (0) e | e 39,295 10/15/2024.
04544P  AD 1 |ABSHE 2006-HE5 A4 - RMBS..........ccccoovvvvmnriianens .. 1 03/25/2021. | PaydOwN.............coorvinieneieseienens | s 354,794 | ... 354,794 230,549 | .........298,638 | ......cccociiunns [ 056,156 | oo | 056,156 | i | 354,794 07/25/2036.
05178T AA 9 |AURMIL 2011A 1 - RMBS .. 1 01/15/2021. | Paydown...........cc..couvverervvecns ...15,320 ...15,320 215,320 | 15,320 | e [ e (0) [ | e (0) | i | 15,320 07/15/2034.
05252A BK 6 |AUSTRALIA AND NEW ZEALAND BANKING ... | C|01/12/2021. | Maturity @ 100.00....... ,000,000 ,000,000 ,978,130 | ......8,999,921 | .ooovviiviiiics | e 79 [ |79 | s [ 9,000,000 01/12/2021.
05279@ AA 9 |AUTOLIV CONTROL LEASE-BACKED PASS-THR.. |..| 03/15/2021. | Paydown.........ccccoorvuereeemmreinneriiniiens | covevenas 56,191 | ..coceonenn. 56,191 | oo 56,191 | 156,191 | s | e 0) s | e (0) [ | s 56,191 05/15/2034.
05492A AJ 0 |BFNSAR-CDO. C | 01/25/2021. | Paydown.........ccorieiiniieiienisiiiiniins [ e | i 501,199 .501,199 01/25/2029.
05532E CE 3 |BCAP 2009-RR10 9A2 - CMO/RMBS. .. | 03/01/2021. | Paydown 38,399 ...47,597 06/26/2037.
05532M  AG 2 |BCAP 2009-RR154A2 - CMO/RMBS............ccoovvvennee C| 01/01/2021. | PaydOowN.........ccveorveeerrieeceiiereeiereiins | cerevenns 93,102 | ............ 93,102 | .o 50,416 | 93,102 | i [ e | e [0 e | e 93,102 05/27/2036.
05532T AF 9 |BCAP 2010-RR1 2A2 - CMO/RMBS... .. 1 03/01/2021. [ PaydOwN............cooorvinriineiiinniiennns | e | 480,716 | 00480,716 | ... 209,112 | ... .375,006 | oo [20105,620 | s | 100105,620 | oo | s 480,716 06/27/2045.
05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS. C| 03/01/2021. | Paydown 144,598 | .........126,684 | ........146,295 | ... | 3BT | [ 36T | | 146,657 06/26/2037.
055350 BG 8 |BCF 1997-R2 3B1 - CMO/RMBS .| 02/01/2021. | Paydown 119,933 | 99,824 | 119,200 | | e 733 | i | 733 | | i 119,933 05/25/2027.
05541D AU 0 |BCAP 2012-RR8 4A3 - CMO/RMBS. .| 03/19/2021. | Paydown .718,889 . .718,889 11/26/2036.
05545) AJ 8 |BCAP 15RR3 4A1 - CMO/RMBS.... .. 1 03/26/2021. | PaYdOWN..........ccvveerreecriiecriirerniinnens | everevisnenisneninenees | coeenn 169,640 | ... 169,640 | ..........151,404 | ..........165,205 | ..coovvvvvvrrrnns | w835 | i | 435 || 169,640 02/25/2037.
05565Q BU 1 |BP CAPITAL MARKETS PLC.......cccoooimmmiiiirriinnienas C|01/22/2021. | Call @ 100.00...........coormrrrrerrriencrienns | corviiensiresesissniins | erveni4,100,960 | .......4,000,000 | .......4,085,985 | ......4,008,654 | .....occoovvvrmrrrs | cerrreeea(599) [ covorrviiennis | cerrrirenn(599) | v | e 4,008,055 133,009 | 11/01/2021.
05584@ AA 9 |BGS HUNTSVILLE 2016 CONTROL PASS-THRU.... |.. | 02/01/2021. | EXCHANGE.........cccooovimmiiimmriirariin ..18,099 | 08/15/2035.
05584A  AA 8 |HGVGI17TAA-RMBS......ccovvvirrririrereiseisieinins .1 03/25/2021. [ PAYOWN......oovvrrverirnieienieirerissisniens | ervseesnsssiissnnsnnns | evvvernns 113,750 113,750 05/25/2029.
05586* AA 9 |BGS SPARTANBURG 2017 CONTROL .... .. | 02/15/2021. | Paydown 62,426 07/15/2032.
05586 AA 9 |BGS SPARTANBURG 2017 CONTROL .. | 03/15/2021. | Paydown 31,368 07/15/2032.
05586A AA 6 |BSPRT 2018-FL4 A-CDO . [ 01/15/2021. [ PaYAOWN. ... | coeneeieneisnsisnnies | e 105,178 09/17/2035.
05586A AA 6 |BSPRT 2018-FL4 A - CDO/CMBS, .. [ 03/15/2021. | PaYAOWN. ... | eoereeienesieneiienenes | e 148,993 09/17/2035.
05587 AA 8 |PVTPL FEDEX SPARKS - ABS... .. 1 02/15/2021. | Paydown 55,696 03/15/2037.
05587* AA 8 |PVTPL FEDEX SPARKS - ABS.........ccccooovmmmrirariianes .. [ 03/15/2021. | PaydOWN.............voericrieceriereiieenns | s 27,996 03/15/2037.
05588 AA 7 |BGS HUNTERSVILLE 2017 CONTROL PASS... .| 02/15/2021. | PaydOWN........oucvviiiciiririiniisniiciis [ e | e 47,756 . 05/15/2038.
05588* AA 7 |BGS HUNTERSVILLE 2017 CONTROL PASS... .. | 03/15/2021. | Paydown 24,010 ...24,010 05/15/2038.
05590# AA 9 |BPHQ 2017 CONTROL PASS-THROUGH TRUST... |.. | 03/15/2021. | PAYAOWN..........ccooourreeeririiciiienniiinens | woeeeeiesniissniinnnees | oo 43,343 | ... 43,343 11/15/2032.
05596* AA 7 |BTC HOLDINGS FUND I, LLC - CDO.....cc.ccourvrerrrneee .. | 03/16/2021. [ VaIIOUS........cvvvrrrerrrrirreens 03/25/2027.
05607Y AC 5 |B2R2015-1A2-RMBS .. 1 03/01/2021. | Paydown............c..coovvvrerrrennns 05/15/2048.
058927 AG 9 |BAFC 2006-A 3A2 - CMO/RMBS...........ccooooimmrivrnnes .. 03/01/2021. | Paydown..........cccvvvvnrieeinniverieninnins | e 02/20/2036.
058931 AD 8 |BAFC 2006-3 2A1 - CMO/RMBS. .. | 03/01/2021. | Paydown . 03/25/2036.
058931 BL 9 |BAFC 2006-3 5A8 - CMO/RMBS. ... | .. | 03/01/2021. | Paydown ...14,863 03/25/2036.
058933 AN 2 |BAFC 2006-D 5A1 - CMO/RMBS..........ccoccouvvvnneen. .. 1 03/01/2021. | PaydOwN.............cooomvirrinrieneiinnis | s 68,462 | ........... 68,606 | ............ 65,776 05/20/2036.
05946X XP 3 |BAFC 2005-E 3A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 87,574 ...88,705 ...85,601 05/20/2035.
05946X Y7 2 |BAFC 2005-8 2A8 - CMO/RMBS .1 03/01/2021. | Paydown 69,110 ...79,361 01/25/2036.
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05946X YV 9 |BAFC 2005-F 2A1 - CMO/RMBS .1 03/01/2021. [ PAYOWN. ....oovvriirirereireiersniseeens | ervsrinersssissienssnnens | oerenseend 40,706 | ..o 1,608 | oo 38,773 | it iB0,670 | oo | e 38 | i e300 | i | e 40,706 09/20/2035.|1.D FM.
05948X T2 7 |BOAMS 2004-A 2A2 - CMO/RMBS. .. | 03/01/2021. | Paydown 9,407 .9,407 19,266 9,407 02/25/2034. {1.D FM.........
05949A H8 6 |BOAMS 2005-A 2A1 - CMO/RMBS..........ccoovvorerriinnnee . 103/01/2021. [ PaYAOWN. ... | eoererieeesisnsiiennees | oo 42,249 | ............ 42,249 | ............ 40,850 | oo B0,647 | i | 1,803 | s [ 1,803 | | s 42,249 02/25/2035. [ 1.D FM.........
05949A H9 4 |BOAMS 2005-A 2A2 - CMO/RMBS. .. | 03/01/2021. | Paydown 52,762 52,762 51,377 02/25/2035. | 1.D FM.
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS... ..101/01/2021. | Paydown 54293 | ....c...... 55,932 | ..coovennec 45,503 09/25/2035. [ 1.D FM.........
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS..........ccoovvvurrircrinn .1 03/01/2021. [ PAYOWN.......oovvrvirrieisireieriesessiens | ervnrens 57,556 | .o 98,746 | oo 79,91 | il BT1464 [ i | 92 | |92 [ | e 57,556 09/25/2035.|3.B FM.........
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS... .. 1 03/01/2021. | Paydown 5771 9 5,771 09/25/2035. | 2.B FM..
05949C HM 1 |BOAMS 2005- 1A1 - CMO/RMBS.. .1 03/01/2021. | PaYdOWN........ooiviiririniiesiiiesienins | cevieiiesissieniisnies | v 160,449 | ........162,434 | ... 147,972 | ... 159,207 | oo | 1,242 | i | 1,242 | e | v 160,449 10/25/2035. | 2.B FM.........
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS...........cocoouvvvnnnce .. 1 03/01/2021. | PaydOWN.............covorriciireiereienens | s 3,626 3,626 11/25/2035. | 3.B FM.........
05949C KX 3 |BOAMS 2005-J 4A1- CMO/RMBS.. . 103/01/2021. [ PaYAOWN. ... | eoerevienesiensiiennees | coeereinns 19,193 419 | i | 19,193 11/25/2035. | 1.D FM.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 38,913 ..37,115 rerreeeen 1798 | | e 38,913 01/25/2036. | 2.B FM.........
05950M AJ 9 |BAFC 2006-G 3A3 - CMO/RMBS...........ccooovvrmrrrire .. 1 03/01/2021. | PaydOWN. ... | s 397,110 | .........397,110 | .........380,729 | ......... 356,951 | .ooooocvviieriiens [ 080,159 | s | e 40,159 | .ooovvveris | s 397,110 07/20/2036. [ 1.D FM.........
05950P AF 0 |BAFC 2006-H 2A3 - CMO/RMBS.... .1 03/01/2021. | PaYdOWN........oorviririiniisiierienins | cevieiienisniieniisnies | ervineeas 103,443 | ......... 102,176 | ...........89,502 | ......... 103,318 | .ccooviiiviiins | o124 | s | e 124 | | i 103,443 09/20/2046. | 1.D FM.
05950T AC 9 |BOAMS 2006-B 2A1 - CMO/RMBS. ... |.. | 01/01/2021. | Paydown 2,626 0 2,626 11/20/2036. [ 1.D FM.........
05950T AC 9 |BOAMS 2006-B 2A1 - CMO/RMBS..........cccocovurvvinnnee .. 1 03/01/2021. | PaydOWN..........ocveerrieciieceiieceiieeees | e 3,894 23 3,894 11/20/2036. | 2.B FM.........
05951F AB 0 |BAFC 2007-1 T1B - RMBS .. | 03/01/2021. | Paydown 3,543 3,543 01/25/2037. | 1.D FM.
05951K AN 3 |BAFC 2006-7 A12 - CMO/RMBS. .. | 03/01/2021. | Paydown 56,838 | ..ce0oersn80,361 | oioirrrnnn58,563 | i 56,815 | s | e8| s | 23 | i | s 09/25/2036. | 2.B FM..
059510 AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS... .| 03/01/2021. | Paydown 10/25/2036. | 1.D FM.
05951V AV 1 |BAFC 2006- 6A1 - CMO/RMBS.. .. | 03/22/2021. | Paydown 12/20/2046. | 1.D FM.
059522 AA 0 |BAFC 2007-C 6A1- RMBS .. 1 03/22/2021. | Paydown . .105,383 05/20/2047. | 1.D FM.
059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS.... .. | 03/01/2021. | Paydown 255,553 | .........233,690 | ........233.217 | s | 289 | i [ 269 | | 233,486 05/20/2036. | 1.D FM.
059523 AX 8 |BAFC 2007-5 7A1 - CMO/RMBS. .. 1 03/01/2021. | Paydown .342,408 .164,850 07/25/2047. | 1.D FM.
05952G AT 8 |BAFC 2007-D 3A1- CMO/RMBS.... .| 03/01/2021. | Paydown 30,612 | .ereiri30,000 | 29,559 | e | e 13 | [ 13 i | 06/20/2037.|1.D FM.
05952G AV 3 |BAFC 2007-D 3A3 - CMO/RMBS .. | 03/01/2021. | Paydown 06/20/2037. | 1.D FM.
05953Y AH 4 |BAFC 2007-4 A1B - RMBS.. .| 03/01/2021. | Paydown 05/26/2037. | 1.D FM.
05954D AL 0 |BAFC 2007-E 6A1 - CMO/RMBS .. 1 03/01/2021. | Paydown ..937 . 07/22/2047. {1.D FM.........
05956E AB 8 |BAFC 2010-R6 1A2 - CMO/RMBS.. .. 1 03/01/2021. | Paydown ...47,890 47,891 | oo | e (1) [ | () | s | e 47,890 02/27/2035. [ 1.D FM.........
059738 AA 5 |BANC 2019-CRE6 A - CMBS. ... | .. [ 03/15/2021. | Paydown ,698,282 | ......2,698,282 | ......2,510,629 | ...... 2,580,047 2,698,282 09/17/2036.
05990E AD 2 |BAFC 2012-R6 2A2 - CMO/RMBS...........ccccoormrrrirs .. [ 03/26/2021. | PAYAOWN...........oovvereceiiceriereiiiinns | eoeeeeieseeiesnnienenes | e 102,600 | ...........90,440 | ...........78,706 | ......... 102,080 | oo | e D20 s [ 520 | | e 102,600 07/28/2036.
05990H AH 6 |BAFC 2010-R2 1A3 - CMO/RMBS.. .1 03/01/2021. | PaYdOWN........ooiviriririciieiiierienins | cevieiiesissiensisnies | e 133,720 133,355 | | 305 | s [ 365 | i | 133,720 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 - CMO/RMBS.. .. | 03/01/2021. | Paydown 255,561 244221 | e e 11,340 | s 11,340 | | 255,561 07/26/2035.
05990H AT 0 |BAFC 2010-R24A3 - CMO/RMBS..........ccccooommrvrinnnes .. 1 03/01/2021. | PaydOWN...........ocvoereieriiereiieserienens | e 59,123 | oo 73176 | 81,283 | 59,074 | i | 9 | B9 || s 59,123 08/26/2037.
06424@ AA 1 |BANK OF TEXAS (HOUSTON, TX) .| 03/15/2021. | Paydown 84,676 12/31/2029.
07325D AF 1 |BAYV 2006-C 1A5 - RMBS, .. 1 02/01/2021. | Paydown 5,561 11/28/2036.
07325D AF 1 |BAYV 2006-C 1A5- RMBS.........cooovvemmrriirrriienriinns .. 1 03/01/2021. | PAYAOWN. ..o | s 54,767 11/28/2036.
07384M 4K 5 | BSARM 2004-10 231 - CMO/RMBS. .. | 03/01/2021. | Paydown 30,055 01/25/2035.
07384M Q8 8 |BSARM 2004-3 2A - CMO/RMBS.... ... |.. | 03/01/2021. | Paydown 57,523 07/25/2034.
07384M S7 8 |BSARM 2004-5 2A - CMO/RMBS...........coccvvvvnrninnas .. 1 03/01/2021. | PaydOwN.............cooomvirrinrieneiinnis | s 82,816 07/25/2034.
07384M S8 6 |BSARM 2004-5 3A - CMO/RMBS .. | 03/01/2021. | Paydown 1,037 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A - RMBS .1 03/01/2021. | Paydown 92,594 09/25/2033.




Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

8'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Current
Year's NAIC
Other- Designation,
F Than- Bond NAIC
0 Current | Temporary Total Foreign Interest / Designation
r Unrealized Year's | Impairmen Total Foreign | Book/Adjusted | Exchange Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati t Change in | Exchange | Carrying Value Gain Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Recognize| B.JA.C.V. | Changein| atDisposal | (Loss)on | Gain (Loss)| (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion d (11+12-13) | B.JAC.V. Date Disposal | on Disposal | Disposal | During Year Date Symbol
07384Y TL 0 |BSABS 2004-SD2 4A - CMO/RMBS... .1 03/01/2021. [ PAYOWN......ovvvriiriiieirseiersniseiens | errseinersssssseensssniens | cevvnnsneens 12,549 A2557 | | veiennd(8) e | () | e | i 12,549 03/25/2044.|1.D FM.
07386H PD 7 |BALTA2004-12 2A1 - CMO/RMBS ... |.. | 03/01/2021. | Paydown R 5,430 .5,430 4,982 4,908 5,430 01/25/2035. | 1.D FM.
07386H QZ 7 |BALTA2005-22A3 - CMO/RMBS.........cccoomvrvvrnneens .. 1 03/01/2021. | PaYdOWN..........coveerrrierriieeiieeeiienees | e 80,024 | ............ 78,328 | .......... 67,144 | ............ 7991 | oo | e 113 | o 113 i | s 80,024 04/25/2035.
07386H UG 4 |BALTA 2005-52A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 2,187 2,187 07/25/2035.
07386Y AE 4 |BSARM 2007-5 3A1 - CMO/RMBS.. ... |.. | 03/01/2021. | Paydown R 27,234 | i 27,908 | 26,932 | 27,234 | | e (0) e | e (0) [ | 27,234 08/25/2047.
073870 AG 2 |BALTA2007-2 2A1-CMO/RMBS.........ccocovrvrirerrnes .1 03/01/2021. [ PAYOWN.......oovvrvirrieisireieriesessiens | ervnrens 6,278 6,278 04/25/2037.
073877 CS 9 |BSABS 2005-SD3 1M1 - RMBS.. .. 1 03/25/2021. | PaydOWN...........cvverveecniecniiencriinens | e | 01,069,129 1 11...1,059,129 | ..........851,441 | ... 1,049,578 | ..ooovvvicriiees | 009,851 | i 9551 || 1,059,129 07/25/2035.
073879 GN 2 |BSABS 2004-AC5 A2 - RMBS ... | .. | 03/25/2021. | Paydown e | oo 11T | 15T 30,765 | 40,952 | ..o | o205 | s | o205 | [ 41,157 10/25/2034.
073880 AG 1 |BSARM 2007-1 3A1- CMO/RMBS...........cccovvvnnenns .. 1 03/01/2021. [ PaydOWN............cvvervecrienerieneiiennns | e | v 14,354 1 00012,051 | 10,157 | 14,280 | | T3 | e T3 i | s 14,354 02/25/2047.
07389N AC 9 |BSABS 2006-SD4 2A1 - CMO/RMBS. .. 1 03/01/2021. | Paydown 5,325 10/25/2036.
07401C AS 2 |BSARM 2007-4 211 - CMO/RMBS ... |.. | 03/01/2021. | Paydown R 217,728 | ......217,729 | ........206,841 | .........217,720 | ..coovviimnrians | w8 | i v i | 217,728 06/25/2047.
09774X AU 6 |BCM 1999-A A3 - ABS.........cooovvirriereerenniirernniinns .. 1 03/01/2021. | PaydOWN. ... | s 5,503 5,503 03/15/2029.
10112R  AS 3 |BOSTON PROPERTIES LP.... .1 02/16/2021. | Call @ 100.00.........cooevvrrrieriiriiniicnns [ e | e 6,000,000 | .......6,000,000 | .......5,955,600 | .......5,998,126 |......cccccovmrrs | verreeen043 | oo | 843 || 5,998,769 IO 1,231 | e 1,231 | ... 61,188 | 05/15/2021.
110122 DB 1 |BRISTOL-MYERS SQUIBB CO .. 1 02/23/2021. | Tender Offer. . (ST IO 10,969,000 | .....10,000,000 | .......9,965,900 | ......9,987,685 |......ccccoourcirue | cerreenB05 | i | eeiieeennB05 | | 9,988,190 | .. I 11,810 | ... 11,810 | ..1,067,681 | 05/15/2024.
110122 DC 9 |BRISTOL-MYERS SQUIBB CO..........cccovvemerrriarnrenns .. 1 02/23/2021. | Call @ 100.00. JSUTSTTOPTOOTORN IUPOURPTORRTOORRPTOTOTS IR 8,374,833 | ......7,405,000 | ......7,320,747 | ......7,359,081 | ..cccoovrrcvuun | 1,308 | oo | e 1,306 | s | 107,360,387 | o [ 44613 | ......... 44613 | ... 659,817 | 08/15/2025.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST.. 03/20/2021. | Paydown 395,423 .395,423 395,879 395,657 12/20/2025.
11044M  AA 4 |BRITISH AIRWAYS PASS THROUGH .. 1 02/15/2021. | Paydown . 34,819 34819 | ... 34,819 | oo 34,819 . . 05/15/2034.
11134L  AH 2 |BROADCOM CORP. .1 03/31/2021. [ EXCHANGE..........ccovvviiiniieisrirerins creee | 9,937,928 | ....... 8,961,000 | ....... 8,921,392 | ....... 8,935,322 | ..o | w933 | 933 | | 008,936,255 | e ..1,001,674 01/15/2027.
12189P AL 6 |BNSF RAILWAY CO PASS THROUGH TRUST. .| 01/15/2021. | Paydown 20,941 | ... 20,941 20,941 ...21,537 622 | 01/15/2022.
12326Q 2 |BJETS 191A-ABS .. | 03/15/2021. | Paydown 231,601 231,593 231,600 cere1,609 | 07/15/2034.
12326R  AA 0 |BJETS 182 A-ABS .. [ 03/15/2021. | PaYdOWN. ... | coeneiisnnissnisnnins | s 8,847,769 | ......8,847,769 | ....... 8,847,617 | ......8,847,903 | ...occovvvvinnies | wrreeena(135) s [ eviieeeed(135) | i | 8 BA7,769 | e [ cveriiiennnl0 [ 163,112 | 06/15/2033.
12327F 5 |BJETS 201 A - ABS. .| 03/16/2021. | Paydown 721,507 721,497 3,794 | 11/15/2035.
12479R  AB 3 |CAUTO 2014-1 A-ABS... .| 03/15/2021. | Paydown 25,524 10/17/2044.
12479R  AD 9 |CAUTO 2017-1 A1- ABS. .. | 03/15/2021. | Paydown 04/15/2047.
12479R AE 7 |CAUTO 2017-1 A2 - ABS. .. | 03/15/2021. | Paydown 04/15/2047.
12489W EL 4 |CBASS 2002-CB1B1-RMBS. .. | 03/25/2021. | Paydown 08/25/2030.
12489W JQ 8 |CBASS 2004-CB4 A6 - RMBS. .. 1 03/01/2021. | Paydown 05/25/2034.
12510H AB 6 |CAUTO 2020-1 A2 - ABS .. 03/15/2021. | Paydown . . 02/15/2050.
125610H AC 4 |CAUTO 2020-1 A3 - ABS.......ccoooomivvimirriienriraceiianes .. [ 03/15/2021. | PaydOWN.............voericrieceriereiieenns | s 02/15/2050.
12527E  AD 0 |CFCRE 2011-C1 A4 - CMBS... .| 01/15/2021. | PaydOwn.........covrieririnricniisniiciins [ o | s 2,091,729 | .....2,091,729 | ...... . . OV . o 0 04/15/2044.
12529E 4 | CFMT 20HB2 A - CMO/RMBS. .. | 03/25/2021. | Paydown [ 271,153 | ......27T1,153 | ........ . . e | . o L0 04/25/2030.
12529F  AA 1 |CFMT 20HB3 A - RMBS.........ccoooomiriiiriiiririieniins .. 1 03/25/2021. | PaydOWN...........cvvverriereieceeieseiieeees | e 210,760 | .........210,760 | .......... 05/25/2030.
12529L 8 | CFMT 2020-HB4 A - RMBS. .1 03/25/2021. [ PAYOWN. ....oovrrveirireierieierenisriens | ervveeenssssesisessisnnns | coerns 3,631,798 | .......3,631,798 | ....... . . e | . o R 12/26/2030.
12530M AB 1 |SORT 2020-1 A2 - ABS .. | 03/15/2021. | Paydown [ 23,739 07/15/2060.
125431  AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS.........ccccooonnenes .. 1 03/01/2021. | PAYAOWN. ..o | s 66,842 06/20/2036.
12543X AD 8 |CWHL 2006-19 1A4 - CMO/RMBS.. .. 1 03/01/2021. [ PaydOWN..........covvviiiirrineicneiinnis | ceneieneissnisnnies | i 111,527 01/25/2037.
12544B  AE 3 |CWHL 2007-HY5 3A1 - CMO/RMBS ... .. 03/01/2021. | Paydown o 84,435 09/25/2037.
125585 AF 6 [CIT951 A5 -ABS.......cooivirricncinisrcens .. [ 03/15/2021. | PaydOwn............cooomviimriineieneiennis | s 4,077 08/15/2021.
12558M AG 7 |CITHE 2002-1 AF6 - RMBS. .. | 03/01/2021. | Paydown ...13,706 02/25/2030.
12563L AS 6 |CLIF203A-ABS .1 03/18/2021. | Paydown 113,333 10/18/2045.
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12564K AA 6 |CIM 2021-J1 A1- CMO/RMBS .| 03/25/2021. | Paydown..........cvevveririeiisniverieninnies | cevienes 31,364 32,188 | v 03/25/2051.
12566U AN 4 |CMALT 2007-A2 113 - CMO/RMBS. .. 1 03/01/2021. | PaydOWN...........cvverreicerieseiienens | e 4523 | 4899 | 3,683 | oo 4514 | ..38 | 02/25/2037.
12566V AE 2 |CMALT 2007-A4 1A5 - CMO/RMBS .. 1 03/01/2021. | PaYdOWN..........coveerrrierriieeiieeeiienees | e 32,866 | ..........37,690 | ..cccoonne 32,925 | ..o 32,797 69 ....300 | 04/25/2037.
12585@ AA 4 |CHP (FRESNO CA) CONTROL. oo |- [ 03/15/2021. | PaydOWN.........ooooveerririeeneieneiiens [ e 359,115 359,115 359,115 e | e (L)) S w1914 02/15/2028.
12626P AL 7 |CRHAMERICA INC......cooooiiivrrirerirerireceiieeenens .. 1 01/15/2021. | Maturity @ 100.00............coveummveremeires | worereriemerieeeiisneies | v 4,000,000 | .......4,000,000 | ....... 4,195,800 | ....... 4,000,975 | oo | eereeenn(978) | i [ (ST T IO 4,000,000 | .cooooveienns | e | s 0... 115,000 | 01/15/2021.
12640W AC 4 |CSMC 2008-3R 1A2 - CMO/RMBS.. .| 03/01/2021. | Paydown..........vververrieerinirirerirerinnnes | cevienes 54,362 07/28/2037.
12641P  AE 4 |CSMC 2009-R A3 - CMO/RMBS .. 1 03/01/2021. | PaydOWN...........cvverrireiieciieneiiinens | e 95,823 10/26/2038.
12641P AN 4 |CSMC 2009-R 2A3 - CMO/RMBS.... .. 03/01/2021. | Paydown..........cccvvvunrieriiniiieieninnins | cevienes 267,743 05/29/2035.
12641P AR 5 |CSMC 2009-R 2A6 - CMO/RMBS.... .. 102/01/2021. | PaydOWN.............cooorvireieneiereiienens | e 05/29/2035.
12641P  BA 1 |CSMC 2009-R 4A4 - CMO/RMBS.... .. 1 03/01/2021. | Paydown 87,014 11/26/2035.
12641P  BC 7 |CSMC 2009-R 4A6 - CMO/RMBS ..101/01/2021. | Paydown 11/26/2035.
12641P BN 3 |CSMC 2009-R 6A3 - CMO/RMBS.... .. 103/01/2021. [ PAYAOWN. ... | eoeeeeieeeneeseiinnnnes | e 138,088 09/27/2038.
12641P BR 4 |CSMC 2009-R 6A6 - CMO/RMBS.... .. 03/01/2021. | Paydown..........cccvvvvurierinniverieninnins | e 09/27/2038.
12641P BR 4 |CSMC 2009-R 6A6 - CMO/RMBS.... .. 1 03/01/2021. | PaydOWN............vvereiceiecerieceiienens | e 09/27/2038.
12641P  CJ 1 |CSMC 2009-R 9A4 - CMO/RMBS.... .1 03/01/2021. | Paydown . . e ..33 | 09/27/2038.
12641P  CK 8 |CSMC 2009-R 9A5 - CMO/RMBS .. 1 02/01/2021. | Paydown coervrrennnennnB00 | [ . . L0 . 09/27/2038.
12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS.. . 103/01/2021. [ PaYAOWN..........ooveereeirceiieceiieceriienns | eoereeienesiensiiennees | e , . ,222 | covveeeer5,560 | 15 | . N , 09/26/2037.
12641Q AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS.. .1 03/01/2021. [ PaYOWN.......cocvrrvrirrieieireieresiseiens | ervveins 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS.. .. 101/01/2021. | PaydOWN............veerrceecerieceiiennns | e 07/26/2037.
12641Q AP 7 |CSMC 2009-7R 5A2 - CMO/RMBS.. .. 1 03/01/2021. | Paydown 11/26/2035.
12641Q  AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS.. .. | 03/30/2021. | Paydown 11/26/2035.
12641Q AW 2 | CSMC 2009-7R 6A1 - CMO/RMBS.. .. 1 03/01/2021. | Paydown 09/26/2035.
12641Q AY 8 |CSMC 2009-7R 6A3 - CMO/RMBS.. .. [ 01/01/2021. | PAYAOWN. ..o | s 09/26/2035.
12641Q BF 8 | CSMC 2009-7R 7A4 - CMO/RMBS.. .. 1 03/25/2021. | PaydOwN.............cooorverrieneieneiiinens | s 12/26/2036.
12641Q BQ 4 |CSMC 2009-7R 8A6 - CMO/RMBS.. .. 1 03/01/2021. | PaYAOWN. ... | e 11,748 05/26/2036.
12641Q  BX 9 |CSMC 2009-7R 9A4 - CMO/RMBS.. oo| - [03/01/2021. | PaydOwN.........oooorvereirieeneieseiins [ e .70,068 08/26/2035.
12641Q CH 3 |CSMC 2009-7R 111 - CMO/RMBS..........ccccoomurriernee .. 1 03/01/2021. | PaydOWN. ... | s 91,215 02/26/2035.
12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS ++ 103/01/2021. [ PAYAOWN. ......ooovvvrrreircriircersesrienns | woeeeriesssinessinenees | coreereond 49,474 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .. 1 03/01/2021. | PaydOWN............cvvericeiinenieceiienens | e 01/26/2036.
12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS .. 03/01/2021. | Paydown..........cccvvvvnriniinniierieniinins | cevieees 21,830 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS .. 102/01/2021. | PaydOWN.............overrireieneieseiienens | s 06/26/2037.
12641Q DM 1 |CSMC 2009-7R 151 - CMO/IRMBS..........cccoooomurruencee .. 101/25/2021. | PaydOWN...........cveerriereiiereieceieeees | e 28,366 04/26/2037.
12641Q DN 9 |CSMC 2009-7R 152 - CMO/RMBS .+ 1 03/25/2021. | PAYAOWN. ......cooorerrrvireriirseriesrienns | woeeerssssssnsssinennes | seveerins 15,586 04/26/2037.
12641Q DP 4 |CSMC 2009-7R 153 - CMBS/RMBS.... .. [ 01/01/2021. | PaydOWN...........ocvereeceieceeieceiienens | e 04/26/2037.
12641Q DP 4 |CSMC 2009-7R 153 - CMBS/RMBS.... .. 02/01/2021. | Paydown..........cccvvunriiiniiverieninnins | e 04/26/2037.
12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS .. 1 03/25/2021. | PaydOwn............cooimviirrineiieneiiennns | s 62,509 03/25/2037.
12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS .. | 03/24/2021. | Adjustment. 03/25/2037.
12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS.. .. | 03/01/2021. | Paydown 66,948 03/26/2037.
12641Q EV 0 |CSMC 2009-7R 1A1 - CMO/RMBS.. wo| o [ 03/01/2021. | PAYAOWN. ... [ e | e 180,276 03/01/2036.
12641Q EY 4 |CSMC 2009-7R 1A4 - CMO/RMBS...........cccocvvvmrinnee .| 03/30/2021. | Adjustment.............cccouvervmrinenvinicnnins | cevienes 03/26/2036.
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12641Q FE 7 |CSMC 2009-7R 2A3 - CMO/RMBS .| 03/01/2021. | Paydown 26,001 | .... 26,001 CATA2T | 025,883 | e | el T [ | 17 ...26,001 08/27/2035. | 1.D FM.
126417 AB 2 |CSMC 2009-5R 1A2 - CMO/RMBS .. | 03/01/2021. | Paydown [T RO 179,649 | .......... 179,572 .136,897 44,844 179,649 06/26/2036. [ 1.D FM.........
12646U AK 4 |CSMC 2013-IVR1 A2 - CMO/RMBS...........ccccovenneene . 103/01/2021. [ PAYAOWN. ... | woeeeeieensiesssinneees | o 772,027 | ... 772,028 | .......... 721,846 | .......... 730,495 | oo 81,533 | i | 81,533 | | 772,027 03/25/2043. [ 1.D FM.........
12646W AH 7 |CSMC 2013-IVR2 A2 - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN...........ovoeiiiriineiieneiiinens | ceneiieneienniennies | e 900,645 | ......... 900,645 841,541 851,116 | [200n49,529 | i | 49,529 | | 900,645 04/27/2043. | 1.D FM.
12646X AJ 1 |CSMC 2013-IVR3 A2 - CMO/RMBS.... ... | .. | 03/01/2021. | Paydown I ,040472 | ....... 1,040,472 .985,197 992,698 | ...oovvvveriiens | ATTTA | i | AT TTA | | 1,040,472 05/25/2043. [ 1.AFM.........
12647G BZ 0 |CSMC 2013-IVR4 A20 - CMO/RMBS.........ccccrirmrrnee .1 03/01/2021. [ PAYOWN......oovvrrverirrieierieirerisnissiens | ervsveenissiismssnisnnns | evvveinns 116,510 | .......... 116,510 | oooveeee M3,797 | e 114,242 | oo | 002,268 | s | e, 268 | i | i 116,510 07/27/2043.11.D FM.........
12647H BC 9 |CSMC 2013-8R 4A2 - CMO/RMBS. .. 1 03/25/2021. | PAYAOWN. ... | eoereeieeenieneninnenes | e 431,025 | .......... 431,364 | .......... 313,088 | ......... 428,857 | ..o | 2167 [ | 167 | i | e 431,025 12/30/2036. | 1.D FM.
12647P  AK 4 |CSMC 2013-7 A6 - CMO/RMBS ... | .. | 03/01/2021. | Paydown R ,165,271 | ... 1,165,271 | ...... 1,123,030 | ....... 1,126,218 | ..o | 000039,053 | s | 1000039,053 | e | 1,165,271 08/25/2043.|1.D FM.........
12648H BB 0 |CSMC 14IVR2 B1 - CMO/RMBS.........cccocvuvvviarnnenns .. 1 03/01/2021. | PaydOWN.............covorriciireiereienens | s 260,665 | .......... 260,665 255,451 255,542 | oo | 0005128 | | 5128 | | 260,665 04/25/2044. {1.D FM.........
126487 AQ 2 |CSMC 2014-IVR3 B1- CMO/RMBS .. 1 03/01/2021. | Paydown 286,171 284,561 284,620 .286,171 07/25/2044. | 1.D FM.
126650 AN 0 |CVSHEALTH CORP - ABS ... | .. | 03/10/2021. | Paydown R 81,345 ...81,345 10/10/2025.
126650 AW 0 |CVSPAS NOTES CTF - CMBS.......cccooovurvirariirannnes .. 1 03/10/2021. | PaydOWN...........ccveereereeeceiieseiiieens | s 58,736 | ..ccccecc..58,736 | o0 58,736 | oo 58,739 | i | e (@) s | o) e | s 58,736 01/11/2027.
126650 BQ 2 |CVSPAS 2007 CTF - CMBS.... .| 02/10/2021. | Paydown 55,470 ...55,470 01/10/2030.
126650 BQ 2 |CVSPAS 2007 CTF - CMBS.... .. 1 03/10/2021. | Paydown I 27,976 27,976 |.. o 0 01/10/2030.
126650 BV 1 |CVSPAS 2010 CTF - ABS.......ooovvvirriiereiiecnrienenes .. 1 03/10/2021. | PaydOWN. ... | e 50,255 | ............50,255 | oo BTAT8 | 150,955 | s | eeeeeenn(T00) | s [ e (T00) | i | s 50,255 | .oooucveeriies | cereeiereiieneies | e (VI 484 | 01/10/2033.
126650 BY 5 |CVSPAS 2011 CTF - CMBS, .. 1 03/10/2021. [ PaydOWN..........covveirriirrincisneiinnis | ceneiennissniisnnies | oo 122,857 122,857 122,857 01/10/2034.
12665V AA 0 |CVSPAS 14 A2 - CMBS ..101/10/2021. | Paydown 24,154 ...24,154 ...24,154 08/11/2036.
12665V  AA 0 |CVSPAS 14 A2 - CMBS.......coovieriiiiiniciseieriens ..103/10/2021. | Paydown ...48,560 ...48,560 ...48,561 ...48,560 08/11/2036.
126670 CJ 5 |CWL 2005-11 AF4 - RMBS . .. | 03/01/2021. | Paydown 179,720 179,720 175,148 . 179,720 03/27/2034.
126670 JP 4 |CWHL 2005-HYB9 1A1- CMO/RMBS..........cccooones .. 1 03/01/2021. | Paydown 107,478 | ... 108,478 | ......... 94,606 | ........108,978 | ....ccccooivmmrins | werrerBO0 | s [ i 500 | i | e 107,478 02/20/2036.
126670 NY 0 |CWL 2005-16 2A3 - RMBS .. | 03/01/2021. | Paydown 21,341 07/25/2034.
12667F 4N 2 | CWALT 2005-7CB 2A3 - CMO/RMBS. .. 1 03/01/2021. | Paydown 84,389 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 - CMO/RMBS. .| 03/01/2021. | Paydown 95,867 04/25/2035.
12667F EG 6 |CWALT 2004-J2 3A3 - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN...........ovverrreiiereiierniiennns | cerevieneisssiisnnies | e 42,300 04/25/2034.
12667F EG 6 |CWALT 2004-J2 3A3 - CMO/RMBS .. 1 02/01/2021. | Paydown 1,946 04/25/2034.
12667F RE 7 |CWALT 2004-J6 1A1 - CMO/RMBS.... .. 1 03/01/2021. | Paydown 59,663 08/25/2024.
12667F RG 2 |CWALT 2004-J6 2A1 - CMO/RMBS.... .. 1 03/01/2021. | Paydown 790 ..790 11/25/2031.
12667F VN 2 |CWALT 2004-24CB 1A1 - CMO/RMB .. 1 03/01/2021. | Paydown . v | 680,203 .680,204 . o L0 11/25/2034.
12667G AA 1 |CWALT 2005-13CB A1 - CMO/RMBS. .. 1 03/25/2021. | PaYAOWN..........coovvieeeceicerieneiieiens | eoeeeeieeeiiesenieneees | e 377,483 | .......... 379,093 | ..........303,502 | .......... 05/25/2035.
12667G AC 7 | CWALT 2005-13CB A3 - CMO/RMBS. .1 03/01/2021. | PaYdOWN........oocvviriieiiririniissiiiciins [ e | e 47,024 47,225 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 - CMO/RMBS. ... .. 03/01/2021. | Paydown [ 4,702 4,722 . 4,703 05/25/2035.
12668A 4C 6 |CWALT 2005-IM1 A2 - RMBS..........cooovvererrriraririns .. 1 03/25/2021. [ PaydOWN. ... | eoereiienesiessiiennees | e 16,518 | oo 12,549 | .o | e 16,230 01/25/2036.
12668A XL 4 |CWALT 2005-63 5A1 - CMO/RMBS.... .| 03/01/2021. | Paydown 80,288 | ...........80,288 | ..o 73112 | 180,252 | oo | e 38 | [ 30 | | e 80,288 12/25/2035.
12668B YA 5 | CWALT 2006-7CB 1A9 - CMO/RMBS. ... .. 03/01/2021. | Paydown R 9,342 9,342 05/25/2036.
126694 BE 7 |CWHL 2005-HYB6 1A1- CMO/RMBS.........ccccooonnrnes .. 1 03/01/2021. | PAYAOWN. ..o | s 4,826 | oo 827 | it B267 | 818 | s [ 8 [ |8 [ | 4,826 10/22/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1- CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN...........ccvvorricriireiiseiiiennis | ceneiessiisnsiisnnies | i 13,307 | oo 13,307 | 11,654 | 13,244 | | B3 [ | B3 | | 13,307 04/22/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1- CMO/RMBS.... .. 1 03/01/2021. | Paydown o 6,944 6,944 04/22/2036.
126694 HP 6 |CWHL 2005-25 A10 - CMO/RMBS.............c.ccovvvvvnnee .. 1 03/01/2021. | PaydOwN.............cooomvirrinrieneiinnis | s 9,162 9,162 11/25/2035.
126694 MH 8 |CWHL 2005-HYB7 6A1- CMO/RMBS.... .. | 03/01/2021. | Paydown 208,601 | .........341,882 | ......... 273,505 | ..........275,979 | cooovvvvrvvvrcrnne | 0re(67,378) | v | eereed(67,378) | o | e 208,601 11/20/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 - CMO/RMBS.... . [02/01/2021. [ PaYAOWN.......c.ooeiviiiiiiricniiseiiiens | v | vevienns 575,363 | ..........484,668 | ........439,991 | .....5T4T48 | .o | 14 | 814 | 575,363 12/20/2035.
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126694 UJ 5 |CWHL 2005-31 1A1 - CMO/RMBS.. .. 1 03/01/2021. | Paydown 21,284 ...21,284 ..18,419 01/25/2036. | 1.D FM.
126694 UM 8 |CWHL 2005-31 2A2 - CMO/RMBS.. .. | 03/01/2021. | Paydown ST R 16,031 ..14,019 ...13,489 01/25/2036. [ 1.D FM.........
126694 UN 6 |CWHL 2005-31 2A3 - CMO/RMBS. .. 1 03/01/2021. | PaYdOWN..........coveerrrierriieeiieeeiienees | e 24761 | ..o 21,653 | oo 20,834 01/25/2036. [ 1.D FM.........
126690 US 5 |CWHL 2002-39 A18 - CMO/RMBS.. .. | 03/01/2021. | Paydown 14,296 14,220 02/25/2033. [ 2.B FM..
126690 US 5 |CWHL 2002-39 A18 - CMO/RMBS.. ... | .. | 03/01/2021. | Paydown I 1,556 11,556 11,610 02/25/2033. | 3.B FM.........
12669F A8 6 |CWHL 2004-11 2A1 - CMO/RMBS..........cccovvvvrrrinens .1 03/01/2021. [ PAYOWN.......oovvrvirrieisireieriesessiens | ervnrens 52,206 | ..ccvonnne 52,206 | .coocvuene 42,287 07/25/2034.11.D FM.........
12669F V8 3 |CWHL 2004-HYB4 3A - CMO/RMBS.. .. 1 03/01/2021. | Paydown 219,798 .219,798 220,137 | 218,235 | i | 1,562 [ | e 1,562 | i | 219,798 09/20/2034. | 1.D FM.
12669F VH 3 |CWHL 2004-6 2A1 - CMO/RMBS.... .| 03/01/2021. | Paydown s | s 103,020 .103,020 103,211 OO 103,020 05/25/2034.|1.D FM.........
12669G A5 0 |CWHL 2005-HYB3 1A1 - CMO/RMBS..............coococcc. .. 1 03/01/2021. | PaydOWN.............covorriciireiereienens | s 253774 | .......... 253,774 230,934 | ..221,248 | i [20032,626 | i | 00032526 | i | 253,774 06/20/2035. [ 1.D FM.........
12669G BY 6 |CWHL 2004-HYB7 1A1 - CMO/RMBS.... . 103/01/2021. [ PaYAOWN. ... | eoeeeeieeesiessiieneees | e 100,864 .100,864 .101,304 296,277 | oo | e BBT | i | e 587 || 100,864 11/20/2034. | 1.D FM.
12669G BZ 3 |CWHL 2004-HYB7 1A2 - CMO/RMBS.... .. | 03/01/2021. | Paydown I 293,778 .293,778 .295,060 279,614 OV I 293,778 11/20/2034. | 1.D FM.........
12669G GH 8 |CWHL 2004-HYB8 8A1 - CMO/RMBS..............cc...ccc. .. 1 03/01/2021. | PaydOWN. ... | s 36,068 | ............ 36,069 | ....o....cc. 29,486 | ........... 35,964 | ..o | e 104 | i 104 || 36,068 01/20/2035. [ 1.D FM.........
12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS.... .1 02/01/2021. | PaYdOWN.......oouvviiiiririnriicniinniienis [ e | e 74,903 | ..o 75,385 | ............ 61,545 ...74,903 08/25/2035. | 2.B FM..
12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS.... ... | .. | 03/01/2021. | Paydown R 27,995 | ... 28,202 23,024 ..28,016 | ..27,995 08/25/2035. | 1.D FM.
12673P  AE 5 [CAINC ..o .. 1 01/20/2021. | Tender Offer. et | e | s 16,549,500 | ..... 15,000,000 | ..... 14,923,740 | ..... 14,976,950 | ..o | eeveerend25 | i | 25 | | 14,977,375 08/15/2023.
12694* AA 4 |CVS CONTROL PASS-THROUGH TRUST .. | 03/15/2021. | Paydown 39,998 | ... 39,998 39,998 . L0)]. o | eeereeeeee(O) e | 39,998 01/15/2041.
12697# AA 7 |PVTPL THORNTONS - CMO .. | 03/15/2021. | Paydown 27,090 . (0)|. v | e (0) e | s 27,090 03/15/2042.
12707 AA 9 |CVS (NC SC PENNSYLVANIA & VIRGINIA ) .| 03/15/2021. | PaYdOWN........ooiviiiriieiieiierienins | eovieiienissiieniisiies | v 100,993 .100,993 01/15/2044.
12724@ AA 6 |CVS (CLAWSON & RICHMOND MI) CONTROL .| 01/15/2021. | Paydown 37,000 01/15/2035.
12724@ AA 6 |CVS (CLAWSON & RICHMOND MI) CONTROL....... | .. | 03/15/2021. | PAYAOWN..........ccveerrveerrriirrriinrniiinens | woreneviesesisnesinneees | e 74,375 01/15/2035.
12733%# AA 3 |BMO HARRIS BANK CTL 2.670 10/15/2043.. .. | 03/15/2021. | Paydown 20,060 10/15/2043.
12803P AB 4 |CAJUN 2017-1 A2 - RMBS.. . | 02/20/2021. | Paydown I 82,500 08/20/2047.
13177 AA 8 |CAMARGO INVESTMENTS | LLC.. 1 103/22/2021. [ DIFECL. .....vvovveerereeieersnisieiersseieninnins | ervsreensssisssssniennns | evvveinns 429,039 429,039 e | 05/31/2023.
140501 20 6 |CAPITAL SOUTHWEST CORP... . 101/21/2021. | Call @ 25.00........cocieveireieriiieniiiens | erereeieneiennisnnies | e 2,407,200 | .......2,407,200 | .......2,407,200 | ....... 2,407,200 B IS 0 [ | e 2,407,200 12/15/2022.
14576A AA 0 |CARM 201 A1-RMBS.... .. | 03/15/2021. | Paydown 35,000 | .o 35,000 | oo 34,986 | 34,986 | s | v 14 | |14 | 35,000 12/15/2050.
14576A AB 8 |CARM 201 A2-RMBS.... .. | 03/15/2021. | Paydown 3,750 3,750 12/15/2050.
14576A AC 6 |CARM 201 A3 - RMBS .. | 03/15/2021. | Paydown 2,813 2,813 12/15/2050.
14855) AB 1 |CLAST 161A - ABS ... | .. | 03/15/2021. | Paydown . v | 988,258 988,258 | .........987,156 | ........987,394 | ..o | o864 | i 884 | | 988,258 08/15/2041.
148550 AB 6 |CLAST171A-ABS.....cocooiiiireiecerereeeeerieeneenns .. [ 03/15/2021. | PaydOWN.............voericrieceriereiieenns | s 536,572 | .......... 536,572 | .........536,567 | ........536,544 | ....ccooooiiiiiis | 28 | [ e8| | 536,572 07/15/2042.
14855M AA 6 |CLAST 2019-1 A- ABS.... .| 03/15/2021. | Paydown 151,527 151,527 51,527 | 151,529 | | @) | s | (@) | s | e 151,527 04/15/2039.
14856G AA 8 |CLAST 2021-1 A- ABS.... ... | .. | 03/15/2021. | Paydown [ . 469,319 469,319 489,306 | ..o [ e | e 13 i |13 i | 469,319 2,139 | 01/15/2046.
15137E  BL 6 |CECLO 21 ARB - CDO......ooovmrverricerieneiisecieees .. | 03/26/2021. | Call @ 100.00. SSUTUTTUORUTORN IUPOURPTORRTORROOROTE IOV 16,000,000 | ..... 16,000,000 | ..... 16,000,000 | ..... 16,000,671 | ..oovverrivienns | erreeen 196 [ i | e 196 | i | e 16,000,867 07/29/2030.
15137K AN 9 |CECLO 24R B2R - CDO .1 02/18/2021. | Call @ 100.00........ccoovvvererirriirririirns | eeviverierisniiisnineis | e 14,500,000 | ..... 14,500,000 | ..... 14,500,000 | ..... 14,500,000 | ...coovvvvriveris [ ervrineiinnns [ erveniiveniens | vevrerinneen [ | e 14,500,000 10/15/2026.
152314  KJ 8 |CXHE 2004-C AF5 - RMBS. .. 1 03/01/2021. | Paydown............c..coovvvrerrrennns ST IOV 109,105 | .......... 109,105 | .......... 108,832 | .......... 108,833 | ..o | eeeeeeni272 | e [ veeeeeen272 | | e 109,105 06/25/2034.
15672A  AA 0 |CERBXVIIIA-CDO.. .| 01/15/2021. | PaydOWN........oocvviiiiriinrisiissireiins [ e | s 5,752,678 | ....... 5,752,678 | ...... 5,752,678 | ....... 5,750,788 | ovvovvvvverirs | eeee 1,890 | s [ 1,890 | | 5,752,678 04/15/2027.
15673L  AA 5 [CERBXXIA-CDO.......ooorviirniirriineienniiineis C| 01/15/2021. | PaydOowN..........covvrrinrieneieneiinniis | coveiesnsieeseiisnnies | oo 4,225816 | ....... 4,225.816 | ....... 4,225816 | ....... 4,224,010 | oo | 001,806 | s [ 1,806 | | 4,225,816 10/15/2027.
15673Q AA 4 |CERBXXIIIA-CDO.. C| 01/15/2021. | Paydown R 2,299,660 | ....... 2,299,660 | ...... 2,265,165 | ....... 2,268,339 2,299,660 04/15/2028.
15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026............... o [ 01/07/2021. [ DIFECE.......oooocvecriceiecrsisneiensiies | cnneisneissninnies | oo 730,000 | .......... 730,000 | .......... 727138 | .......... 729,994 | ..o | cvviriceann® | i [ | 730,000 11/20/2026.
15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026 1 1102/23/2021. [ DIFECE........oooveeceeceiiecreieceiieneiies | eeeresiesesiesenisnnies | e 1,100,000 | ....... 1,100,000 | ....... 1,099,167 11/20/2026.
161546 CW 4 |CFAB 2002-3 IA5 - RMBS .1 03/01/2021. | Paydown.........ococvvirreverineines 59,718 | .... 59,718 59,124 06/25/2032.
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16159W AC 8 |CHASE 2019-1 A3 - CMO/RMBS.... .| 03/01/2021. | Paydown 1,000,474 1,000,474 | ......1,024,235 | ....... 1,023,187 .(22,714) (. 6,148 | 03/25/2050. | 1.D FM.
16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS ... | .. | 03/01/2021. | Paydown ...16,684 L5841 | 11843 | 16,602 01/25/2036. [ 1.D FM.........
16162X AD 9 |CHASE 2006-S3 1A4 - CMO/RMBS...........ccccooonneen. .. 1 03/25/2021. | PayAOWN. ... | eoeeeriesesisnsiisenies | coneeein 18,037 11/25/2036. | 1.D FM.........
161630 BA 5 |CHASE 2007-A1101- CMO/RMBS...........ccccovvvrnn ..101/01/2021. | Paydown 4,690 02/25/2037. | 1.D FM.
16877# AA 0 |CHILDRESS KLIEN-CAMBRIDGE HEALTHCARE.... .. | 03/05/2021. | PAYOWN..........coooirveerreeerereiiinenienniins | cerevernesissesisneiins | cevviens 166,823 .166,823 01/05/2036. [1.B .......
17025R  AA 3 | CWHL 2007-HY4 1A1 - CMO/RMBS..........coovererrnrinee .1 03/01/2021. | PAYAOWN.......oovvvviervirerinieirnsierssnineens [ oerissieninsiisinninens | ceversnnens 79,415 | .o 79,394 | e 65,798 | ..o 65,060 | ...ooovvrericnes [0 14,355 | i 14,355 | | e 79,415 09/25/2047.11.D FM.........
17181C  AA 6 |CIMLT 181 A-RMBS .. | 03/20/2021. | Paydown 235,582 .235,582 235,582 235,569 | ..oooovvvicriiins | everieeen 12 | e 12 i | 235,582 03/20/2043.
17307G  E8 7 |CMLTI 2005-8 14A - CMO/RMBS .1 03/01/2021. | PaYdOWN........ooviiiririnnieeiiierienins | cevieiiesissiiensinnies | e 420,243 403,288 | .......... 341,834 | ... 419,526 | ... | e 718 s i 718 | | 420,243 10/25/2035.
17307G ED 6 |CMLTI2004-HYB2 3A - CMO/RMBS.............ccoovvvennee .. 1 03/01/2021. | PaydOWN.............covorriciireiereienens | s 392,565 | ......... 392,565 | ......... 373,387 391,728 | ooovccivviiee | eeeeeen837 i 837 [ | 392,565 03/27/2034.
17307G RE 0 |CMLTI 2005-2 1A4 - CMO/RMBS.... .. 1 03/01/2021. | Paydown 34,922 ...34,922 ..32,510 ...32,405 ...34,922 05/25/2035.
17307G  TY 4 |CMLTI 2005-3 4A1 - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN..........covveirriirrineisneiinnis | cnneiiennisnnisnnies | e 475,301 480,183 424,007 475,263 475,301 08/25/2035.
17307G U2 2 |CMLTI 2005-10 15A - CMO/RMBS...........cccoomvrvrirnc - 103/01/2021. [ PaYAOWN. ... | eoereeienesisnniinenees | oo 47,302 | ........... 48,152 | oo 41,485 | L ATIBT | | 115 i [l 115 | s 47,302 12/25/2035.
17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS .| 03/01/2021. | Paydown 788 ...788 788 08/25/2035.
17307G W9 5 |CMLTI 2005-11 A3 - CMO/RMBS.... .. | 03/01/2021. | Paydown 2,945 .2,945 2,945 11/26/2035.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS........cccocovvvvece .1 03/01/2021. | PAYAOWN........ccooomviecreireriecreiereiiiens [ ceviereiieseniensiienns | ceveoieneees 79,081 | oo 82,170 | oo 78,126 | 179,028 | s | e B3 i [ B3 [ | s 79,081 | oo | e | vererieeeiind 0 04/25/2036.
17309A AF 6 |CMALT 2006-A1 1A6 - CMO/RMBS .. 1 03/01/2021. [ PaydOWN. ... | s | oo 109,102 .113,363 .109,102 .0 04/25/2036.
17312H AF 6 |CRMSI 2007-2 A6 - RMBS .. | 03/01/2021. | Paydown 24,684 ...24,684 .0 06/25/2037.
17312V AA 6 |CMLTI 2007-6 11A - CMO/RMBS.... .| 03/01/2021. | Paydown 8,739 | v 9,597 .0 03/25/2037.
17314Q AD 9 |CMLTI 2009-11 2A2 - CMO/RMBS.. .| 03/01/2021. | Paydown 82,042 82,042 82,042 0 01/25/2036.
17315N  AD 5 |CMLTI 2009-8 2A1 - CMO/RMBS.... .. 103/01/2021. [ PAYAOWN. ... | eoeeeeieensienesineeees | e 140,886 | .......... 140,886 .140,886 .0 04/25/2037.
17315X  AF 8 |CMLTI 2009-9 2A3 - CMO/RMBS.... .. 1 03/01/2021. [ PaYdOWN. ... | ceneiiennissnisnnies | oo 178,168 156,708 | ... 118,711 | i A77,562 | i | 806 | i [ 0806 | | 178,168 .0 11/25/2035.
17316A  AQ 3 |CMLTI 2009-10 4A1 - CMO/RMBS.. .| 03/01/2021. | Paydown 210,610 .210,610 209,519 .210,610 0 05/26/2037.
17322N  AA 2 |CMLTI 2014-J1 A1 - CMO/RMBS.... .1 03/01/2021. [ PAYOWN. ....oovrverirrieierieirerississiens | ervsveensnsiisssssineninns | evvveinns 510,273 510,273 | .........512,346 | ......... 510,275 | oo | v @) [ e | (2 [ | e 510,273 .0 05/25/2044.
17322N  AD 6 |CMLTI 2014-J1 A2 - CMO/RMBS.... .. | 03/01/2021. | Paydown 167,002 .167,002 166,938 | .o | B4 | B4 || 167,002 .0 05/25/2044.
17323M AE 5 |CMLTI 2015-A B3 - CMO/RMBS. .| 03/01/2021. | Paydown .395,377 .395,377 .395,033 .395,377 0 06/25/2058.
193051 AA 7 |COLD 2020-ICE5 A - CMBS, .. 1 02/15/2021. | Paydown 212,618 212,618 212,618 | | e (0) | i | eiireeenn(0) i | e 212,618 .0 11/16/2037.
194210  AA 2 |CASL 2019-A A1-ABS... .. 1 03/25/2021. | PaYAOWN. ... | eoeeeeisneneeneiisnenes | e 672,137 672,137 B70,427 | oo | e 70 | i e 1710 | | s 672,137 .0 12/28/2048.
194210 AB 0 |CASL 2019-A A2 - ABS... .. | 03/25/2021. | Paydown 264,054 .264,054 . 263,965 | ..o | 89 i 89 [ | 264,054 .0 12/28/2048.
194230 AB 6 |CASL 2018-AA2-ABS.........cccoovvimmmrrarrirencrienenenns .1 03/25/2021. | PAYAOWN........cooooveirreiiceiieneiieneiiens [ covieeeiisseisneiinnns | v 306,821 | .......... 306,821 | ......... 306,684 | .......... 306,714 | coooovvvecieee | e 107 s e 107 | | e 306,821 [ ..o | e | e 0 12/26/2047.
19687Y AA 3 |COLT 2020-RPL1A1-RMBS.........ccccoomiiverinrianii L[ 03/01/2021. [ PaYdOWN.........covoiiiiirisiinsiieriens | vy | v 1,507,066 | ....... 1,507,066 | ....... 1,507,064 | ....... 1,507,062 [ ..o | vt [ [ i | 1,507,066 01/26/2065.
20267U AA 7 |CBSLT 2016-B A1-ABS .. 1 03/25/2021. | PaYdOWN..........cocvverirrieneiieneiiisnns | coeneeieneiisneiennies | e 315,725 | ......... 315,725 | ........ 315,640 | .......... 315,662 B3 | | 315,725 | .o | e o .0 10/25/2040.
2027A0 HR 3 |COMMONWEALTH BANK OF AUSTRALIA.............. C|03/11/2021. | Tender Offer...........cc.vurvermrrurmmeriinenias | coreeieeerieneeieeniins | oo 40,223,400 | ..... 35,000,000 | ..... 34,869,400 | ..... 34,928,839 | .....coovvviieris | 2458 | oo | s 2,458 | .o | e 34,931,297 | oo | e 68,703 | ........ 68,703 | ..5,625,900 | 12/09/2025.
20786W AC 1 [CONNECTONE BANCORP INC.......cocrvvrrvrernriarnns .| 01/04/2021. | Call @ 100.00.........ccomrvmerirerirnriinrirnns [ e | e 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | ..coivierererins | e [ e | e 0 [ | v 5,000,000 |...cccoorirrnne ......53,093 | 07/01/2025.
21075W CJ 2 |CONHE 1996-1 A7 - RMBS . .. 1 03/01/2021. | Paydown............c..coovvvrerrrennns 291 | ... 291 54 | 289 2 2 291 03/15/2027.
212168 AA 6 |CONTINENTAL WIND LLC.....cooorrverrrierrirereiins . 02/28/2021. | PAYAOWN........cvvvrrirrrierriineiinesiies | cevieesiinesiissssinns | v 306,869 | .......... 306,869 | ......... 306,869 | .......... 306,869 | ..ouvvereriirenns [ e [ e | e (V5 PRI IS 306,889 [ ...oooverrrrins | e | e 0 | 9,206 | 02/28/2033.
21872F AA 5 |CAFL2019-1A-CMBS .. | 03/01/2021. | Paydown ...42,090 ...42,090 ..42,068 03/15/2052.
21872M AA 0 |CAFL 182A-CMBS.... .. 1 03/01/2021. | Paydown 473,022 472,991 11/15/2052.
21872N AA 8 |CAFL2019-3A-CMBS......ccccoovimviiiiriiiriisniins .. 1 01/01/2021. | PaydOwn.............cooomvierrieneieseiiennis | s 20,411 10/17/2052.
21872N° AA 8 |CAFL2019-3A-CMBS.......cccoovvvirrrrirrrirerrirennnens .. | 03/01/2021. | Paydown 881,727 10/17/2052.
22160@ AA 6 |COSTCO (MONTEREY PARK CA) CONTROL....... - [02/15/2021. [ PaYAOWN.........coouiiiiriiriisiissieniiene | iy | e 18,871 06/20/2043.
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22160@ AA 6 |COSTCO (MONTEREY PARK CA) CONTROL....... .1 03/15/2021. [ PaYOWN.......oovvrvrrirrieinircierississiens | erenrens 9,482 | oo 9,482 | .o 9,482 | oo 9,481 1 9,482 06/20/2043.
22163# AA 1 |COSTCO (OCEANSIDE NY) LEASE-BACKED......... .. [ 01/15/2021. | PaydOWN...........oveereceieceniereiiennns | e 23,638 11/30/2041.
22163# AA 1 |COSTCO (OCEANSIDE NY) LEASE-BACKED......... o+ [ 03/15/2021. [ PaYAOWN. .......coovierrierriirriieeerineens | eoerenisensisnsiinenies | oo 47,462 11/30/2041.
22541Q CZ 3 |CSFB2003-AR154M2- RMBS..........cccocoommvivarriins .. 1 03/25/2021. | PaydOwN............cooorviriieneieseienens | s 21,676 06/25/2033.
22541Q FV 9 |CSFB2003-17 1A4 - CMO/IRMBS..........ccooovvrvis .. 1 03/01/2021. | PaYdOWN. ... | e 6,354 06/25/2033.
22541Q FV 9 |CSFB2003-17 1A4 - CMO/RMBS... .1 02/01/2021. [ PAYOWN.......oovvrerrirrisisirrienenisseens | ervnrens 130 06/25/2033.
22541Q XS 6 |CSFB2003-23 DB1- CMO/RMBS... .. 1 03/01/2021. | PaydOWN...........cvverrireiieciieneiiinens | e 25,301 09/25/2033.
225418 PJ 1 |CSFB 2004-AR6 CB1 - CMO/RMBS.... .. 03/25/2021. | Paydown..........cccvvvunririiniiicieninnins | e 211,302 10/25/2034.
225458 LD 8 |CSFB 2005-3 6A1 - CMO/RMBS. .. 1 03/01/2021. | PaydOWN.............covorriciireiereienens | s 07/25/2035.
2254W0 FJ 9 |CSFB2003-11A1- CMO/RMBS .. 1 03/01/2021. | Paydown 02/25/2033.
22942M  BF 2 |CSMC 2006-8 5A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 10/25/2026.
22944P  AA 5 |CSMC 2013-TH1 A1 - CMO/RMBS..... .. | .. 03/01/2021. | Paydown 02/25/2043.
22960* AA 0 |PVTPL OCHSNER CLINIC FOUNDATION - CMO.... | .. | 03/15/2021. [ PaydOWN.........ccovvereirrernrrniirernninnirens | crvveenes 12/15/2028.
22965@ AA 3 |WAG (EDINA, MINNESOTA) CONTROL PASS........ .. [ 03/15/2021. | PaydOWN.............covereceieneniereiiennns | e 07/15/2037.
22969 AA 1 |WAL-MART (GREENVILLE PENNSYLVANIA).......... .. | 03/15/2021. | Paydown 120,323 12/15/2029.
22970  AA 8 | BNSF (DAYTON, TEXAS) CONTROL PASS-THRU.. | .. | 03/15/2021. | Paydown 133,653 05/15/2034.
22973@ AA 3 |PVTPL GREAT WEST CASUALTY......ccooovvvvirarrianas .. | 03/15/2021. | Paydown 62,403 12/15/2037.
22977@ AA 9 |[CTL PASS-THRU TRUST SERIES 2016 (CRIC BL... |.. [ 03/15/2021. | PaydOWN.........ccocviverrnriernrinrerenirerinens | woviiees 62,180 12/15/2038.
23242L  AB 9 |CWHEL 2006-F 2A1-RMBS..........cccoovommmvrrarrriinnnes .. [ 03/15/2021. | PaydOWN.............cooereireiceiieseiieeens | e 34,108 07/15/2036.
23248A AJ 0 |CWL 2007-SEA1 2A1 - RMBS. .. | 03/25/2021. | Paydown .18,900 05/25/2037.
233046 AE 1 |DNKN 2017-1 A2l - RMBS.. .. 1 02/20/2021. | Paydown 145,000 11/20/2047.
233046 AF 8 |DNKN 2017-1 All - RMBS.... . | .. 02/20/2021. | Paydown 52,500 11/20/2047.
233046  AH 4 |DNKN 2017-1 All - RMBS......cocovviirviieierinnieniininns .1 02/20/2021. [ PaYOWN........ovvvrvrirrieisireienssiseeens | ervnrens 30,000 11/20/2047.
233046 AM 3 | DNKN 2019-1 A23 - RMBS .. 102/20/2021. [ PaydOWN...........ovverrireiereiiesiiiennns | cvereiieneisnsinnnies | e 45,000 . ¥ . 05/20/2049.
23305U AA 5 |DBRR2011-LC2 A4A - CMBS, .+ 103/01/2021. | PAYAOWN. ... | eoreresiseesisnesineeies | e 26,989,106 | .....26,989,106 | ..... 28,428,174 | ..... 6,997,531 07/14/2044.
23305Y AJ 8 |DBUBS 2011-LC3 AM - CMBS.... .. 1 03/01/2021. [ PaydOWN...........ocvvvriiirrineieneiiinnns | ceneeieneisnniennies | e 989,934 | .........989,934 | ......... 962,656 | .......... 987,260 08/12/2044.
23316# AA 5 |DEA (NASHVILLE TN) CTL 3.228 08/05/2040........... .. 1 03/05/2021. | PaydOWN...........cvverriiriieceiieneiieeens | e 82,690 | ...........82,690 | ............ 82,690 | ...oo....u 82,690 08/05/2040.
233320 AD 6 |DSLA 2004-AR1 A2B - CMO/RMBS.... .1 03/19/2021. [ PAYOWN. .....oovvrrvrirnieienieierisniisiens | eevveeensssiisssnieninns | cvvveinns 126,992 | .........126,992 | .......... 111,396 | .......... 112,745 09/19/2044.
23341B AC 9 |DRB2016-B A2 - ABS .. 1 03/25/2021. | PaydOWN.............coooreireieceniererieenns | e 324,667 324,568 324,606 | ...coooovvverriies | e 61 <eer 1,653 | 06/25/2040.
23355L  AA 4 | DXC TECHNOLOGY CO.....ccovvvrerrrirrriinrrieneinens .| 03/23/2021. | Tender Offer. ceevernnnis [ | 6,343,620 5,980,860 5,996,287 | ..covovvvvmnnirs | e 70 | s [ veenceecn70 || 005,998,757 | i | 03,243 | 3,243 | L 483,053 | 09/18/2022.
24023%# AA 7 |WASHINGTON STATE DEPARTMENT OF COR...... .. [ 03/15/2021. | PaydOWN.............cooorrirriereieseienens | s 66,005 . ..66,338 | ... . 03/15/2033.
247367 BH 7 |DELTAAIRLINESINC-ABS.......ccoooiiriirmriirnriins .. 102/10/2021. | PaydOWN..........corveerveeriieceiienerienens | wvenevirenenienensennnes | conen AT TTA | AT TTA | 147,771 | e 147,867 | .coovees 02/10/2024.
24736X AA 6 |DELTA AIR LINES 2015-1 PASS THROUGH TRUS. |.. | 01/30/2021. | PQYOWN. .......cvvrvrerirrereirsreersniseirens | crvneenes ...153,441 01/30/2029.
24736Y AA 4 |DELTA AIR LINES 2015-1 PASS THROUGH TRUS. |.. | 01/30/2021. | PaydOWN............coommveereeieneienciiinens | eerenes 01/30/2029.
24763L FN 5 |DELHE 1999-2 A7F - RMBS .1 03/01/2021. [ PaYOWN........ocvrrvrirniersireieneniseiens | ervneins 08/15/2030.
25150M AC 0 |DBALT 2007-RAMP1 A2 - RMBS.... .. 1 03/25/2021. | PaydOwn............cooimviirrineiieneiiennns | s 12/25/2036.
25150N  AB 0 |DBALT 2006-AR5 1A2 - RMBS .. | 03/25/2021. | Paydown 10/25/2036.
251510 CV 3 |DBALT 2005-1 1A1- CMO/RMBS... .. | 03/25/2021. | Paydown .76,116 02/25/2035.
251510 EP 4 |DBALT 2005-3 5A1 - CMO/RMBS... .. | 03/25/2021. | Paydown 220,297 06/25/2035.
251510 LM 3 |DBALT 2006-AR1 5A1 - CMO/RMBS..........cccovvunec. .1 03/01/2021. [ PAYOWN.......vvrrvirriieiieireriniieniens | eevseeessnsnessssieninns | evvveinns 109,830 02/25/2036.
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251510 MD DBALT 2006-AB1 A1A - RMBS... .| 03/01/2021. | Paydown..........ovververrieriniriverierinnnes | cevienes 34,067 33,552 392 | 133,901 | i [ e 02/25/2036.
25216A  AA 2 |DEXT 2020-1A-ABS oo |-+ [ 03/15/2021. [ PaydOWN............cvvourrereiiceiieceiienens | s 327,033 | .......... 327,033 327,026 02/16/2027.
25755T AM 2 |DPABS 2019-1 A2 - RMBS.......cooovmivirriirnnnriinniinns .. 101/25/2021. | PaydOWN. ... | eoeeenes 10/25/2049.
26067* AA 3 |DOW (MIDLAND MI) CONTROL PASS-THRU.......... .. [ 03/15/2021. | PaYdOWN. ... | cereeisneisneiennies | e 119,057 03/15/2034.
26208L AC 2 |HONK2018-1A2-RMBS.......cccoovrvierrirnriiinrnins - 101/20/2021. [ PaYAOWN. ... | eoereeienesiensiiennees | e 17,500 | .o 17,500 | oo 17,500 | oo 17,502 | oo 04/20/2048.
26224H AE 7 |DRUGC 2017-1 A2 - ABS 01/15/2021. [ PAYAOWN........vvrvireiriirirsriersisssiernes | eveeresssseenssssnnenes | ovesseeed 642,475 04/15/2027.
26443@ AA 6 |DULLES DISCOVERY 1 CONTROL ... oo | [ 03/05/2021. | PAYAOWN. ... [ ceviereeieneiienniiiens | v 135,476 . 06/05/2037.
26847@ AA 8 |EDX/GE INVENTORY SUPPLY AGREEMENTS....... o [ 01/15/2021. | PAYAOWN. ... | woeeeeisensiesniinneees | oo 390,099 | ..........390,099 | .......... 390,099 | ......... 390,103 | ..cooovcvieris 04/15/2028.
26848# AA 5 |EDX/GE INVENTORY SUPPLY AGREEMENT......... | .. | 01/15/2021. | PaydOWN..........cccooommvvimmmiiniiinniiinens | venenes 288,005 288,005 288,011 01/15/2029.
26848 AA 9 |EDX/GE VII CTL 3.29 01/15/2030........c0cemveercrrrir .. 1 01/15/2021. | Paydown 208,974 . 208,974 208,974 01/15/2030.
286661 ZC 0 |ELLINGTON MTGE/CRESCENT Il LIBOR+187.50... .. | 03/03/2021. | CALL......ccocoouirriimriiimriieneienniisnnii [ o | v 402,058 ..383,977 ... | 05/22/2021.
28851Q AE 3 |ECLOTRAR-CDO.....cccocoomrrrrmrnrenas .. | 01/15/2021. | Paydown 534,969 ..534,969 ceennn2,539 [ 10/15/2029.
28851Q AG 8 |ECLO1RBR-CDO .1 03/05/2021. | Call @ 100.00........ccoceuvererimrirriiriiins | e | oo 20,600,000 | ..... 20,600,000 | .....20,600,000 | .....20,601,134 |...ccccocvvminns | cvreen215 [ o215 | | 12.20,601,349 | i | e (1,349) | e n(1,349) | 397,271 | 10/15/2029.
28852E AA 7 |ECLOIIA-CDO .. [ 02/16/2021. | PaydOWN.............ooorvereirerieceiienens | e 300,415 | .......... 300,415 | .........300,415 | ........300,242 | ..ooooivvriiinns | e 173 | s i 173 i | 300,415 | e [0 e 1,475 | 02/15/2029.
28852L AA 1 |ECLO AT -CDO..coooorvierrireciiis .1 01/20/2021. | Paydown 273,146 L2T3146 | 273,146 | i 273167 | e | e 20) s e @) e | 273148 | e [0 [ e 1,304 | 07/22/2030.
28852L AE 3 |ECLOIIIA2-CDO . .. 1 01/20/2021. | Paydown 364,195 ..364,195 07/22/2030.
28932M  AA 3 |ELM ROAD GENERATING STATION.........ccccccvuunncee o 102/11/2021. | PAYAOWN. ... | eoeeeeiesesienesienenes | e 179,502 179,502 | .. 02/11/2030.
20364D AQ 3 |ENTERGY ARKANSASLLC .| 02/15/2021. | Maturity @ 100.00..........cccoverenmiinrinnns [ o | o 2,000,000 | ....... 2,000,000 | ....... 1,999,420 02/15/2021.
29977A  A* 6 |EVERCORE INC .| 03/26/2021. | Maturity @ 100.00...........coovveeemrereneies [ corremeieneiiseniiinns | e 7,500,000 | ....... 7,500,000 | ....... 7,500,000 03/30/2021.
30069L AA 6 |XAN 2019-RSO7 A - CDO/CMBS 03/17/2021. | PAYAOWN. ..o | covevieeesisessisnssins | cevviien 914,072 | .......... 914,072 04/17/2036.
30256W AA 5 |FDF 1A-CDO.... 02/18/2021. | Paydown .......6,000,000 ,000,000 11/12/2030.
30256W AB 3 |FDF 1B-CDO.... 02/18/2021. | Call @ 100.00..........rveerrrerrreerrarreinnne | eeveerseeeeseeeessneeis | eevenns 6,000,000 | ....... 6,000,000 11/12/2030.
302637 AA 1 |FSKMM 1A1-CDO o1 01/14/12021. [ PaYOWN.......oovvrvririeieirnienssisseens | evvnrens 07/15/2030.
30292 AA 2 |CTL-FBIBRONX TRUST 2018 .. [ 01/15/2021. | PaydOwN.............cooorrinieniieseiennns | s 07/15/2033.
30292 AA 2 |CTL-FBIBRONX TRUST 2018.. .. [02/15/2021. | PaYAOWN. ... | e . . 07/15/2033.
30292 AA 2 |CTL-FBIBRONX TRUST 2018.. .. [ 03/15/2021. | PaydOwN............cooorvinieneeseiienens | s . ...40,609 | .. ..40,609 07/15/2033.
307000 AA 7 |FAMILY DOLLAR STORES INC........ccoooomumvirarrriannns .. 101/20/2021. | Call @ 100.00........courverrereerreerareeens | erereseeeessemesnneees | ooneees 4,006,069 | ....... 4,000,000 | ....... 3,979,760 02/01/2021.
31307# AA 9 |FDL-CCLLC .| 03/15/2021. | Paydown..........cvveeverrierisnrirerirerinnies | cevienes 30,252 30,252 30,257 02/15/2035.
31307# AC 5 |FDL-CCLLC o[+ 03/15/2021. | PAYOWN.......oooveereeiceiiceiienniieceiins | ceveviesesisseiesenies | v 17,338 | oo 17,338 06/15/2037.
31429%# AA 2 |FEDEX CHINO CONTROL PASS-THRU TRUST...... ++ [ 03/15/2021. | PAYAOWN. ... | woeeeeieeesienssinnenes | oo 139,287 | .......... 139,287 10/15/2035.
31620M AM 8 |FIDELITY NATIONAL INFORMATION SERVICES I.. | .. | 03/03/2021. | Tender Offer.............ccccocoumuuimmeiiinniins [ covvsmniisneiiinciiinns | e 1,797,526 | ....... 1,625,000 | .. 1,622,650 | oo | e 108 [ | 108 | | 1,622,758 | [ 2,242 | 2242 187,919 | 06/05/2024.
31620M BJ 4 |FIDELITY NATIONAL INFORMATION SERVICES I.. | .. | 03/10/2021. | Tender Offer.............ccccccoumuurmmerrmnreins [ covremivrsneirenciiiens | o 10,166,040 | .......9,000,000 | ....... 8,984,340 | ....... 8,986,489 | .....coovvviieri | e 259 | oo | e 259 | oo | 208,986,748 | o ..1,268,228 | 05/21/2029.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 ..... .| 01/01/2021. | Paydown.........vveveverrieinnrirerierinnies | e 281,134 | .........281,134 | .......... 278,894 | .......... 278,986 | ...covvveriiinn 07/25/2030.
31737V AA 4 | FINANCE AMERICA HECM BUYOUT 2020-HB2 ..... .. 1 03/01/2021. | PaydOWN............voerriceeneniereiienens | e 241,298 239,376 239,455 07/25/2030.
317579 AA 8 |FINS 151 A-ABS |- [01/3072021. [ Paydown..........ocvvvmcvirririnisniciiens | v 806,962 07/30/2026.
32027L AE 5 |FFML 2006-FF14 A5 - RMBS.. .. 1 03/25/2021. | PaydOWN............cvverriirrieneiicneiinnis | e | e 104,883 10/25/2036.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 - CMO/RMBS.. .. 1 03/01/2021. | Paydown 133,334 . 09/25/2035.
32051G XQ 3 |FHASI 2005-AR5 2A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 107,501 ..99,336 ...106,549 11/25/2035.
32051G XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 246,883 235,927 237,063 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 - CMO/RMBS..........c.cocvveriene 11 03/01/2021. [ PAYOWN. .....oovrieirriereireiereniseiens | eevseieresisseessnsninns | vevenineins 19,371 | 19,371 | e 19,09 | ............ 19,328 11/25/2035.
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32052E  AA FHASI 2006-AR3 1A1 - CMO/RMBS... .1 03/01/2021. [ PaYOWN.......covvrrvrirnieisirscierisniseerens | ervnrens 785 3 785 | oo | e | cvvrerrereeennend0 e 6 | 11/25/2036.
32056) AA 2 |FHASI2007-AR3 1A1- CMO/RMBS... .| 03/01/2021. | PaYAOWN.......covmvrrrercirerirerieriecirneens | cevieees 222,727 ..286,215 | .. rennnn 222,242 cee1,201 [ 11/25/2037.
337930 AC 5 |FLAGSTAR BANCORP INC .1 01/22/2021. | Call @ 100.00........ccooevveerirriiriicnciins | e | oo 14,371,000 14,000,000 | ..... 13,999,860 14,000,105 | ...ooovvvvvvveies | e (1) e | (1) [ | 14,000,094 | e e (94) | e (94) | 816,424 | 07/15/2021.
33803W AA 7 |FISHERS LANE ASSOCIATES LLC.... .. | 03/05/2021. | PaydOWN........oovvrrrerrererierieriererieens | cevienes 227,903 | .......... 227,903 227,903 227,903 | .ooovveververrene | vvrrrerenn0) [ | evveireenncn(0) | e | eeenn227,903 [ e [ e [0 | e 1,394 | 08/05/2030.
33972P AA 7 |FLNGLIQUEFACTION 2LLC.....c.coovvverrriicrriienens .. 1 03/31/2021. [ PaYdOWN...........orvvecvrriecerieneiirinens | wvererienerireneiinnnees | cveeneenn:84,000 | ec..84,000 | ...........84,000 | ............ 03/31/2038.
34417TM  AA 5 |FOCUS 2017-1 A21 - RMBS... .1 03/23/2021. [ PAYOWN.......oovvvvrirrieieirsienississerens | ervnrens 04/30/2047.
34417M AB 3 |FOCUS 2017-1 A22 - RMBS... .. [ 01/30/2021. | PaydOWN...........ccveerveecviecerreneirinens | wvereirenenssnennsnnees | eveeneeenn 15,0000 | iii00015,000 | 015,000 | e 15,000 | oo [ e | cevevvenniiene | evernirnenenns0 i | e 15,000 | | e | e | s 04/30/2047.
34417Q AA 6 |FOCUS 2018-1 A2 - RMBS! .. [ 01/30/2021. | PaYdOWN. ... | e 10/30/2048.
34417Q AB 4 |FOCUS BRANDS FUNDING LLC - ABS.. .. 1 01/30/2021. | PaydOwN.............cooomrirrieneisseienens | s 10/30/2048.
34955Y AL 3 |FCBSL VIB2R - CDO. .. 102/01/2021. | Call @ 100.00..........oomveererrrireririirniins | wererenes 07/23/2031.
34960Y AE 2 |FCO VIIA1F - CDO. .. 1 03/15/2021. | PaydOWN...........ccvvoirriirrineicneiiinnis | e | e 615,667 ..615,667 ..615,667 |.. 12/15/2028.
350400 AA 9 [FFIN2017-1A-ABS .. | 03/15/2021. | Paydown 664,928 ..664,928 664,928 07/15/2033.
350410  AA 3 |FFIN2019-1 A- ABS....coooiiiciniicinsnceiens .| 03/15/2021. | PaYdOWN........oorviiriirieiisniierienins | cevieeienissiiniissies | v 369,450 | .......... 369,450 369,450 11/15/2034.
35352P AA 2 |FBFINANCIAL CORP.........ccccooncenes .. 103/30/2021. | Call @ 100.00.......ccourreerereerreerareeerns | ereeeessneessnnesnnnees | ooveees 5,000,000 | ....... 5,000,000 | .......5,000,000 | .......5,000,000 | .....ccoocvmmmrrree | errrmmmmrirannne | commrreneirene | evmrmrreenneens0 v | e 5,000,000 03/30/2026.
35824# AA 4 |FRESNO COUNTY (ROWELL BUILDING) .. 1 01/15/2021. | Paydown 1,145 1,145 05/15/2040.
35824# AA 4 |FRESNO COUNTY (ROWELL BUILDING).. .. | 03/15/2021. | Paydown 2,300 2,300 05/15/2040.
35826@ AA 4 |FRESNO COUNTY CALIFORNIA - ABS .. [ 03/15/2021. | PaYAOWN. ... | eoereeienesiensiinnnees | e 79,961 79,961 06/15/2038.
360271  AJ 9 |FULTON FINANCIAL CORP .| 03/30/2021. | Tender Offer.............coccvrummricnniveriinnes | covverierisniisiinnis | oo 16,524,689 4,660,893 |....ccooovvvvrinns | 1,105 [ [ 1,105 11/15/2024.
36157N  FL 3 |GECMS 1997 HE4 A6 - RMBS.... .. 1 03/01/2021. | PaydOWN............vveriereiceriereiiennns | e 1,863 | ..o 1,863 | 1o 1,851 | 1,576 | o288 | e (0) [ o | s 287 11/25/2027.
36185M AJ 1 | GMACM 2005-AF1 A2 - CMO/RMBS... .. | 03/25/2021. | Paydown 68,697 07/25/2035.
36185N 6N 5 | GMACM 2005-AR2 2A - CMO/RMBS.. .. | 03/01/2021. | Paydown 253,575 05/25/2035.
36198# AA 0 | GE HUNTSVILLE 2020A LEASE-BACKED PASS..... | .. | 03/15/2021. | PAYAOWN...........ccooorveeimeeiririeneiiinins | wreeeeieeeeisneeiinnees | coeerei 77,548 04/15/2046.
36200@ AA 8 |GE HUNTSVILLE 2020B LEASE-BACKED PASS..... |.. | 03/15/2021. | PAydOWN.......cccovurmrvrvirnrriererseirernsinnins [ ovrinrienissiisinnnens | covernnies 12,151 04/15/2046.
36228F UJ 3 |GSR2003-7F 4A1-CMO/RMBS.........ccccoovurviiinnnenns .. 1 03/01/2021. | PaydOWN.............covorrirriereiereienens | s 7,067 10/25/2032.
3622EA  AA 8 | GSAA 2007-3 1AA - RMBS .. 1 03/25/2021. | PaydOWN..........crveerrriirriireiieseiienens | e 226,052 03/25/2037.
362341 4A 4 |GSR 2006-AR1 2A1- CMO/RMBS.. oo | [ 03/01/2021. | PAYAOWN. ....coovvvrrerneeereeeseneesennnins | e 23,268 23,268 01/25/2036.
362341 4F 3 |GSR 2006-AR1 3A1- CMO/RMBS...........ccocovvemnnnenne .. 1 03/01/2021. | PaydOWN. ... | s 01/25/2036.
362341 DP 1 |GSR 2005-6F 1A5 - CMO/RMBS .| 03/01/2021. | Paydown.........ovvvreverriririenrirerireninnnes | cevienes 07/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 - CMO/RMBS.. .. 1 03/01/2021. | PaydOWN............cvvericeiinenieceiienens | e 07/25/2035.
362341 SG 5 |GSR 2005-AR6 B1 - CMO/RMBS.... .. 02/01/2021. | Paydown..........cccvvvvnriniinniienieniinins | e 09/25/2035.
362341 SG 5 |GSR 2005-AR6 B1 - CMO/RMBS.... .. 1 03/01/2021. | PaydOWN.............covorririereieseienens | s 09/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1- CMO/RMBS...........coovvvenrnenne . 103/01/2021. [ PaYAOWN. ... | eoereeienenieneiiennees | oo 44,550 11/25/2035.
362341 XE 4 |GSR 2005-AR7 5A1 - CMO/RMBS. .| 03/01/2021. | Paydown..........vververirieinnrirerieninnnes | cevienes 218,927 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1- CMO/RMBS .. 1 03/01/2021. | PaydOWN............voerriceeneniereiienens | e 11/25/2035.
36242D 4W 0 |GSR 2005-AR3 6A1- CMO/RMBS.. .. 03/01/2021. | Paydown..........cccvvvvnrieeinniverieninnins | e 05/25/2035.
36242D BZ 5 |GSR 2004-9 B1- CMO/RMBS .. 1 03/01/2021. | PaydOwN.............cooorrirrineieneiennis | s 41,821 08/25/2034.
36242D FS 7 |GSR 2004-11 2A1 - CMO/RMBS. - 103/01/2021. [ PaYAOWN. ... | eoeeeeieeeiiessiieeeees | e 133,374 133,374 09/25/2034.
36242D FX 6 |GSR 2004-11 3A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 6,443 6,443 09/25/2034.
36242D H4 8 |GSR 2005-AR2 1A1- CMO/RMBS.. .. 1 03/01/2021. [ PaYAOWN..........oovveieiciiieceiieseiiinens | eoeeeeienesiesesiennees | e 120,625 120,625 04/25/2035.
36242D H9 7 |GSR 2005-AR2 4A1- CMO/RMBS........cccovvveriniiiinne .1 03/01/2021. [ PaYOWN........ocvrrvirrireireiernsiseirens | ervvein 34,002 34,002 04/25/2035.
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36242D QY 2 |GSR 2004-15F 2A2 - CMO/RMBS.. .. 1 03/01/2021. | Paydown 32,931 32,931 32,480 | .oovvenen 32,948 | .o (7)o | e 32,931 12/25/2034. | 2.B FM..
362445 AD 0 | GSAA2006-13 AF4 - RMBS, .. | 03/01/2021. | Paydown 331,245 | .......... 331,245 228,559 330,849 | oo | o397 | i | s 397 | oo | e 331,245 07/25/2036. [ 1.D FM........
36248# AA 0 |ANCHORAGE AK - HD CTL PASS-THROUGH......... .. [ 03/15/2021. | PaYAOWN. ... | e 320,951 | coovvenee 320,951 | .oeena 323,840 | .......... 322,971 | oo | 000(2,020) [ oo | e (2,020) | ..o | e 320,951 11/15/2030. | 1.B ....ccccccee.
362480 AD 7 |GSCC 2006-2 A1-RMBS........cccoovvviiimriiiriiiirnis .. | 03/25/2021. | Paydown 82,577 ...79,145 814 | e | s 82,577 05/25/2036. | 1.D FM.
36249@ AA 1 |GSAGTHIUS GOVERNMENT LEASE-BACKED.... |..| 03/15/2021. | PAYdOWN.........ccoooorveereeirrieiiceiienniins | covevirenesisnssisneiens | oveeiienes 75,210 ..75,210 2 T5211 | | oD | e | i ()] ORI 75,210 05/15/2038.
36255# AA 0 |GSO FACULITY REV L+200 10/11/2023............cc0cnn. .1 01/25/2021. [ EXCHANGE..........ccovvviiiininernnineiinis | ervveiennerissserennns | e 16,711,477 | ..... 16,744,875 | ..... 16,692,093 | ..... 16,710,691 | oo | vrreeenc 786 | i | v 786 | .o | e 16,711,477 11/11/2023.
362669 AV 5 | GSR 2007-4F 6A1 - CMO/RMBS .. 1 03/01/2021. | Paydown . ...15,288 ...10,395 ...(6,400) ] . . 12,776 06/25/2027.
36298G AA 7 |GSPALO 2006-1 CTF - CMBS.... .| 03/09/2021. | Paydown .176,608 .176,608 .179,080 177,900 .176,608 10/09/2029.
36655L AB 1 |GRMML 182 ATR - CDO........cccovvviriiiriierciiinnienns . 102/22/2021. | PaYAOWN. ... | eeeneieeneienniisnnies | s 9,907,881 | ....... 9,907,881 | ....... 9,907,881 | ....... 9,907,906 | ...ooovvveinnis | cerreeennn28) s [erriiieeens(25) [ | 9,907,881 11/20/2029.
36655Y AB 3 |GARR2018-1 A1T-CDO -+ 103/22/2021. | PAYAOWN. ... | eoeeeeieeesieesniennees | e 1,596,576 | ....... 1,596,576 | ....... 1,587,316 | ....... 1,591,468 | ....ocovvvvercvane | 005,108 | i | e 5,108 | | 1,596,576 03/22/2027.
36656A AG 3 |SIX10181A3-CDO, . C| 01/17/2021. | Paydown 292,621 | oooovnee 292,621 292,621 292,664 | ..oovvvevereeerceni | evereeeees(48) [ e (4) | e | e, 292,621 e 2,846 | 07/17/2028.
36828Q QH 2 |GECMC 2005-C4 AJ - CMBS..........ccocovommrriarriracnees .. 102/11/2021. | PaydOWN. ... | e 295,955 | ... 1,309,865 | ....... 1,246,937 | ....... 1,305,229 | .ooooovvvvvcriiens | o836 | i | e 4836 | | 1,309,865 |....ccoocovunnen. (1,013,910 | ...(1,013910) | ....... 72,443 | 11/10/2045.
368504 AA 9 | JENKS TOWNSHIP PENNSYLVANIA. [ (0311572021, [ PaYdOWN.........coveiviiiirinisnieiiens | e | s 113,640 | .......... 113,640 | ...coooce. 113,640 | .ccooeeee 113,640 | oo [ e [ | e [ | i 113,640 | .o 12/15/2033.
38522H AA 9 |GACM 2020-FL2 A - CDO. ... | €| 01/19/2021. | Paydown 2,897,772 | ....... 2,897,772 | ....... 2,897,772 | ....... 2,897,772 2,897,772 03/16/2035.
38522H AA 9 |GACM 2020-FL2 A- CDO/CMBS..........coovvvemrrrins C| 03/16/2021. | PaydOWN.........ccoooureeereeiceriereeierenins | cerevenas 3,057,214 | ...... 3,057,214 | ....... 3,057,214 | ....... 3,057,214 | oo [ v | e [0 e | 3,057,214 | .o 03/16/2035.
39678W AA 6 |GREENWICH CAPITAL STRUCTURED. .. 1 03/01/2021. | Paydown............c.coovvveinriinnnee 24,841 ...24,841 ...24,841 09/01/2034.
40414L  AJ 8 |HEALTHPEAK PROPERTIES INC .1 01/28/2021. | Tender Offer.............coocveerveremeerinrins [ covrereiieriiiiniiiinns | v 125,102 .114,000 113,829 .113,834 11/15/2023.
40414L AL 3 |HEALTHPEAK PROPERTIES INC.. .. 101/28/2021. | Tender Offer..........cvvvnrnerinnnerernes | coveireresiserenneiinns | e 6,673,200 | ....... 6,000,000 | .......5,977,800 | ....... 5,991,096 | ...ocvvvevvniins [ rreenn 167 [ [ 167 [ | 5,991,263 | ...cccooverinne 08/15/2024.
40538C AU 4 |HLA2014-1B2R-CDO... C| 01/18/2021. | Paydown 2,200,381 ..2,200,535 2,200,381 04/18/2026.
41161G  AC 7 |HVMLT 2006-8 A1A - RMBS .. 1 01/21/2021. | Paydown 5,405 07/21/2036.
41161G  AC 7 |HVMLT 2006-8 A1A - RMBS .. | 03/22/2021. | Paydown 3,712 07/21/2036.
41161P  CX 9 |HVMLT 2004-1 1A - CMO/RMBS, .. 1 03/19/2021. | Paydown ...11,603 04/19/2034.
41161P  EX 7 [HVMLT 2004-5 2A6 - CMO/RMBS.. .| 03/01/2021. | Paydown 22,7112 06/19/2034.
41161P  EZ 2 |HVMLT 2004-5 3A - CMO/RMBS.... .. 1 03/01/2021. [ PaydOWN...........ovverireiiereiiesiiiennns | cereiienesisnsiisnnies | i 17,792 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A - CMO/RMBS, .. 1 03/01/2021. | Paydown 6,952 08/19/2034.
41161P MV 2 |HVMLT 2005-4 1A - CMO/RMBS.... ..101/01/2021. | Paydown 2,122 07/19/2035.
41161P MV 2 |HVMLT 2005-4 1A - CMO/RMBS.... .. 1 03/01/2021. | Paydown 4,301 07/19/2035.
41161P TN 3 [HVMLT 2005-10 2AA - CMO/RMBS v |+ 103/19/2021. | PAYAOWN......covirivireirririrnniersnnsiens | corvvieressseeensnsines | oernernend 48,523 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A - CMO/RMBS...........ccocoomvrrincs .. 1 03/19/2021. | PaydOWN............coverereiecerieceiieeens | e 34,923 08/19/2045.
41161V AC 4 |HVMLT 2006-7 2AA - RMBS... .| 03/19/2021. | Paydown 9,546 09/19/2036.
41162G AA 0 |HVMLT 2006-11 A1A - RMBS. ceo | [ 03/19/2021. | PAYAOWN.......oovvovicerrienrieseiens [ o | v 137,657 12/19/2036.
411707 AD 4 |HNGRY 2018-1 A2 - RMBS.......ccooooomirvirarirrirriicnnes .. 1 03/20/2021. | PaydOWN...........ccvverrieciiieririeseiieeees | e 35,000 06/22/2048.
411707 AH 5 |HNGRY 201 A- RMBS .| 03/20/2021. | Paydown 30,000 30,000 30,000 ...30,000 ...30,000 12/20/2050.
419838 AA 5 |HAWAIIAN AIRLINES 2013-1 PASS THROUGH....... < [ 01/15/2021. [ PaYAOWN..........oooviicrineiieneiiinns | eoeeeeieeeeieseniennnes | e 108,182 | .......... 108,182 | .......... 108,182 .108,209 .108,182 07/15/2027.
42770Q AA 0 [HERO2014-2 A-ABS......ocovvirrrirrrirereireesrieenninns .. 103/20/2021. | PaYAOWN. ... | weeeenes 210,389 | .oooonee 210,389 | .oovevee 210,246 | .......... 210,305 | ..o | eerrieenn83 [ |83 | | e 210,389 09/21/2040.
42770R  AA 8 |HEROFDG TR 2014-1- ABS.. . | 03/22/2021. | Paydown 169,125 .169,125 169,123 | 189,125 | e [ s (0) [ | e (O) | | 169,125 09/20/2038.
42806D CH 0 |HERTZ192A-ABS .. | 03/25/2021. | Paydown . 775,302 775,302 775,073 . A2 | e | s 775,302 05/25/2025.
43133A° AA 5 [HITR2018-1A1-CDO.....cooorvirrrcricnnecis C| 01/11/2021. | PaydOown.........cvvvrrvreiineieneiinniins | covviesseiissesissnies | oo 1,308,084 | ....... 1,308,084 | ....... 1,281,922 | ......1,285554 | ..cooccovviiinnns [ 22,530 | .o | 22,530 | .o | e 1,308,084 10/11/2038.
43133W AA 7 [HITRA-CDO C| 01/04/2021. | Paydown 341,515 B41,516 | s | e (0) | e | eieeeenn(0) i | s 341,515 02/01/2038.
43285H AA 6 |HGVT 2020-A A - RMBS . | 03/25/2021. | Paydown 193,723 9371 | e | e 12 s [ 12 | | i 193,723 02/25/2039.
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433674 AA 6 |HLSS HOLDINGS LLC......ovvivveriireririreriersnrserenns .. | 03/25/2021. | Paydown 679,250 4,127 | 12/25/2025. | 2.C FE..
43722# AA 1 |HOME DEPOT (MONTEREY PARK, CA ) CONTROL|.. | 03/15/2021. | Paydown ...49,408 06/15/2038.
43722 AA 5 |HOME DEPOT SOUTH WINDSOR CTL 3.37............ .. [ 03/15/2021. | PaYAOWN. ... | eoveenvienniiseneisnnnes | e 82,194 | i 42,194 10/15/2040.
43739E AP 2 |HMBT 2005-1 A1-RMBS.........cccooovmmmrrirmmriririirannns .. | 03/25/2021. | Paydown L7311 03/25/2035.
43739E  CL 9 [HMBT 2006-1 1A1 - RMBS .. 1 03/01/2021. | Paydown ...49,728 04/25/2037.
43739H AA 8 |HMBT 2006-2 A1 -RMBS.......cccovvvviriieriirinrninnns .1 03/25/2021. [ PAYOWN.......cvvrrvrireieierinnieninniininns | eeveeirsninerssnseereninns | svererenn 199,169 | v 759,169 12/25/2036.
440405 AE 8 |HORZN 181 A-ABS o [ 01/15/2021. | PAYAOWN. ... | eoeeeeieneniesesiennnes | e 143,217 143217 143,217 12/15/2038.
44040H AA 0 |HORZN 2019 A - ABS .| 01/15/2021. | Paydown 61,452 ...61,452 ...61,452 07/15/2039.
44329H AG 9 [HP CMNTYSLLC.....ccoooviriiiriicrriinens .. [ 03/15/2021. [ PaydOWN...........ocvveriireineiieneiieiens | coeneiieneisnniennnes | e 316,825 | .......... 316,825 | ..........310,387 | .......315,684 | ..o | e 1A | [l 1A | 316,825 [ ..o | e | e 0 | 7,952 | 03/15/2023.
44329H AS 3 |HP CMNTYSLLC. .. 1 03/15/2021. | Paydown...........cc..coucvvrerriecns 54,054 54,054 | 53173 | 53,903 | i | e 15T i 15T | 54,054 03/15/2023.
451102 BJ 5 |ICAHN ENTERPRISES LP .. 102/01/2021. | Call @ 100.00.........ccrrerrerrrrerririnerins | everereeerieesssnsnees | ooveees 7,406,000 /406,000 | ......7,528,719 | ...... 7,410,955 | ..coocvovvviinnns | cern(4,955) | oo | ceeeenn(4,955) | i | 7,406,000 02/01/2022.
45112A AA 5 [ICONX2012-1 A2 - ABS......cooovvirrrirrrreciseceieeens .. 1 01/25/2021. | PaydOWN............vvereceieceeceiiieens | s 20,938 20,938 | .ieein20,938 | 020,938 | i [ e | e [0 e | s 20,938 01/26/2043.
45254N  JB 4 |IMM 2004-4 2A1 - RMBS .| 03/01/2021. | Paydown 56,414 ...56,414 09/25/2034.
45254N KX 4 |IMM 2004-9 1A1 - CMO/RMBS .. [ 03/25/2021. [ PaydOWN...........oovveeeeceiiereriereiiinnns | ererienesiensiiennees | coieeiin 14,554 ...14,554 14,505 ...14,554 01/25/2035.
45254N MZ 7 |IMM 2005-2 1A2 - RMBS.......c.coomvviiririieniiieciiienens .. 1 03/25/2021. | PaYAOWN. ... | eoeeeeieenniensiieneees | e 156,601 | ..........156,601 | .........127,237 | ... 136,449 | cooooviciiiiicns 120,152 | i | 000020,152 | s | e 156,601 | oo | overeeieceiirenes | evvereireneennd0 [ i 04/25/2035.
45254N NT 0 |IMM 2005-3 M1 - RMBS ... | .. | 03/25/2021. | Paydown 9,557 9,557 08/25/2035.
45254T TN 4 |IMSA 2006-1 2A1 - RMBS........cocoovvviirriineniiieniins .. 1 03/25/2021. | PaydOWN..........covverriiceiieceiieririinens | eoerenienesisssiiennees | i 12,709 | e 12,709 | 8,896 | 10,837 | i | 1872 | | e 1872 | i | 12,709 05/25/2036.
45660K AA 9 |INDX 2006-AR39 A1 - RMBS .| 03/25/2021. | Paydown 212,382 .202,639 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 - CMO/RMBS. .. | 03/25/2021. | Paydown 203,370 .190,972 02/25/2035.
45660L DB 2 |INDX 2005-AR1 1A1 - CMO/RMBS. .. 1 03/01/2021. | Paydown 1,820 03/25/2035.
45660L V9 7 |INDX 2005-AR31 1A1 - CMO/RMBS... .. 1 03/01/2021. [ PaydOWN...........ccveirrirnireiireiiinnis | ceneisnsiisnsiinnnies | i 17,638 01/25/2036.
45660N X9 1 |INDX 2004-AR6 5A2 - CMO/RMBS. .. 1 03/01/2021. | Paydown 1,131 10/25/2034.
456618 AF 4 |INDX 2006-AR8 A3A - RMBS .. | 02/25/2021. | Paydown 33,184 07/25/2046.
456618 AF 4 |INDX 2006-AR8 A3A - RMBS .. | 03/25/2021. | Paydown 63,984 07/25/2046.
45661X AB 8 |INDX 2006-AR13 A2 - CMO/RMBS. .. | 03/25/2021. | Paydown 125,803 07/25/2036.
45669A AD 6 |INDA 2007-AR12A1 - CMO/RMBS. ... | .. | 03/01/2021. | Paydown 262,889 03/25/2037.
45686@ AB 0 |INFRASTRIPELLC.......ccooomiriierireceiieceiieceienenes .. [ 03/31/2021. [ DIFECE.......oooeveereeceiecreeceeneienas 09/30/2024.
45780K AD 8 [INTOW 161 A-ABS .1 02/08/2021. [ Paydown.........occvvrervrererrnninnns ,000,000 | ....... 7,000,102 289,123 | | e 289,123 | oo | e 7,289,225 11/15/2046.
45780K AE 6 [INTOW 161B - ABS. . [ 01/15/2021. [ PaydOWN............cvooreecriecerienniiinens | evenerireneerenensennnes | e 1,714,924 1....1,600,000 | ... 1,600,000 | ....... 1,600,060 |....ccocvvrrrernae LA14864 | | 114,864 | ..o | e 1,714,924 11/15/2046.
45780K AG 1 |[INTOW 2018-1 A- ABS... .| 01/15/2021. | Paydown 9,400,000 | ....... 9,400,221 | ..ooocvviine 11,031,719 LA031719 || 10,431,940 12/15/2048.
45783N  AA 5 |INSTR 2021-1 A- RMBS. .. | 03/15/2021. | Paydown 218,550 [ [ s | s 10 [ oo | e 10 | oo | s 18,560 02/16/2054.
46187V AA 7 |IHSFR18SFR3A-RMBS........ccoooiorireriiriririinnienns .. [ 03/17/2021. | PaydOWN. ... | e 25,392 25,392 20774 | e 24,000 | ..o | e 1,302 | oo [ s 1,302 | oo | e 25,392 07/17/2037.
46187X AA 3 [IHSFR 2018-SFR4 A - RMBS.. 1 03/17/2021. [ PAYOWN......oovvrrvrirrieierieienssisniens | ervsreensssiisssnsinennns | evvveinns 124,966 | .......... 124,966 | ......... 113,094 01/19/2038.
46591K  AC 7 |JPMMT 198 A3 - CMO/RMBS. .. | 03/01/2021. | Paydown ,045,152 | ....... 2,045,152 | ....... 2,071,675 03/25/2050.
46616M AA 8 |HENDR 2010-3 A - RMBS.......c.ccouvvvimmrrinnrrinriiiinns .. [ 03/15/2021. | PAYAOWN. ... | coerenes 39,700 39,700 39,692 12/15/2048.
46616M AB 6 |HENDR 2010-3B - RMBS... .. [ 03/15/2021. | PaydOWN..........cocveoirriirrireiiniiiiennis | ceneiiensisnsiinnies | i 15,325 ...15,325 ..15,324 12/15/2050.
46616P AA 1 |HENDR2011-1 A-RMBS... .. | 03/15/2021. | Paydown 81,718 ..81,718 ...81,697 10/15/2056.
46616Q AA 9 |[HENDR2011-2A-RMBS.......cccoooomviiinriiirriiinninnas .. [ 03/15/2021. | PaydOwn............cooomviimriineieneiennis | s 91137 | 91137 | o 91,085 | oo 91,081 | i [ BB [ |86 | [ 91,137 09/15/2056.
46616V AA 8 |HENDR2012-1 A-RMBS... .. | 03/15/2021. | Paydown 80,768 ...80,768 ...80,749 ...81,433 ...80,768 02/16/2065.
46617A AA 3 |HENDR 123 A - RMBS . 103/15/2021. | PaYAOWN.........ooociviiiririnicnnieeiiiens | v | vevienes 109,618 .108,619 .109,618 09/15/2065.
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46617F AA 2 |HENDR2013-1 A-RMBS... .. 1 03/01/2021. | Paydown ...76,902 ...76,680 ...76,687 ...76,902 04/15/2067.
46617) AA 4 |HENDR2013-2A-RMBS... .. | 03/15/2021. | Paydown I . 127,235 127,206 127,240 127,235 03/15/2062.
46617L  AA 9 |HENDR 133 A= RMBS......cocoovivimriiirniiieniiieceinns .. [ 03/15/2021. [ PaYAOWN. ......ooovieniiercriiieiieseiiieens | woeeeeisensieseiineeees | oo 190,447 | .......... 190,447 | .......... 190,293 | .......... 190,303 | ovveervrenns | e T | s [ 144 || 190,447 01/17/2073.
46617N AS 6 |JFIN 142R 1BR - CDO. .| €101/20/2021. [ PaydOWN...........cvveriereiineiienniiinnis | coereeieseiisnsiennies | e 2,070,466 | ...... 2,070,466 | ....... 2,070,466 | ....... 2,070,602 | ..o | erreeene(138) | s [ (135) [ | 2,070,466 07/20/2026.
46617T AA 2 |HENDR 2014-1A-RMBS... ... | .. | 03/15/2021. | Paydown JETSTTRTRRRTOIN ROV 143,198 | .......... 143,198 | ... 143,17 | s 143,106 | oo | cverenenn92 e [ 92 | | e 143,198 03/15/2063.
46617Y AP 8 [JFIN2015R A2R - CDO......ccvvererrrrirrirsrissirenineinns C[03/15/2021. | PQYAOWN........cvvvrrrireirrierierisrerenisnnins | evsieeisnsesnnssenenns | overs 1,041,673 | ....... 1,041,673 | ....... 1,041,673 | ....... 1,041,371 | e [ o302 | i e 302 | i | e 1,041,673 03/16/2026.
46618A AA 2 |HENDR2014-2A-RMBS... .. | 03/15/2021. | Paydown .305,662 .305,662 .305,234 .305,256 | ..ooovvveecniiins | ceerernB05 | i | 405 || 305,662 01/17/2073.
46618H AA 7 |HENDR2014-3A-RMBS... .| 03/15/2021. | Paydown R . .367,964 .367,964 .368,246 368,272 | ..o | eeeeeed(B08) | s [ s (B08) | s | 367,964 06/15/2077.
46618L AA 8 |HENDR 2015-1 A-RMBS.........ccccoovimmriiiriiiiriiians .. [ 03/15/2021. | PaydOWN.............cooorrirrieneieneienins | s 267,266 | .......... 267,266 264,785 264,928 | ...cooovviiiriinne | 002,338 | | 02,338 || 267,266 09/15/2072.
46619R 4 |HENDR 2015-2 A - RMBS... .. 1 03/15/2021. | PaYAOWN. ... | eoereeienesienenieneees | veeeions 143,612 | ......cc. 143612 | .......... 143,833 | .......... 143,797 | oo | eeveeene(188) | s [ i (185) | i | e 143,612 03/15/2058.
466190 AC 3 |APEXC 2017 B -CDO .. | 03/24/2021. | Paydown e | s 4,313,000 | ....... 4,313,000 | ......4,313,000 | ......4,310,750 | ..o | 002,250 | oo | 2,250 | s | 4,313,000 04/24/2029.
46619X 1 |HENDR 2015-3 A - RMBS.......cccooooirvvirriireriiracnienas .. [ 03/15/2021. | PaydOWN. ... | s 93,497 | .coooenun 93,497 | 93,415 | 93,422 | | e 7D i [ 7D [ | 93,497 03/17/2070.
46620) AA 9 |HENDR 171 A-RMBS.... .. 03/15/2021. | Paydown 65,571 ...65,571 ...65,571 08/16/2060.
46620V 2 |HENDR 172 A-RMBS.... .. | 03/15/2021. | Paydown I 127,663 127,663 09/15/2072.
466247 L6 8 |JPMMT 2006-A2 2B1 - CMO/RMBS..........cccocvvrvvenncee . 103/01/2021. [ PaydOWN..........corveerrieecriiererieneiiennns | eveneviennsiseneeirseeees | cveeneeeen /A28 | i TTA25 | oo 73796 | e 74,880 | s | 002,545 | s [ 2545 || s 77,425 08/25/2034.
466247 PW 7 | JPMMT 2005-A3 2A1 - CMO/RMBS... .. | 03/01/2021. | Paydown .147,620 .147,620 06/25/2035.
466247 QP 1 | JPMMT 2005-A3 7A1 - CMO/RMBS... .. | 03/01/2021. | Paydown ...18,740 ...14,502 06/25/2035.
466247 RP 0 | JPMMT 2005-HYB4 2A1 - CMO/RMBS... .1 03/01/2021. [ PaYOWN. .....covvrrvrirrieienieirerinnieniens | eevseieninsninsssieninns | evvveinns 132,187 132,187 07/25/2035.
466247 UG 6 |JPMMT 2005-A6 7A1 - CMO/RMBS .| 03/01/2021. | Paydown 90,500 08/25/2035.
466273 10 9 | JMP GROUP INC .. | 02/04/2021. | VarioUS.........ccoevevrrererereenns 11/15/2027.
46627M AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS .. | 03/01/2021. | Paydown 12/25/2035.
46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS. .| 03/01/2021. | Paydown 03/25/2036.
46627M  CY 1 | JPALT 2006-A1 3A1 - CMO/RMBS .| 03/01/2021. | Paydown 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 - CMO/RMBS .. | 03/01/2021. | Paydown 03/25/2036.
46628K AC 4 |JPMMT 2006-A3 2A1 - CMO/RMBS .| 03/01/2021. | Paydown 05/25/2036.
46628L AB 4 | JPMMT 2006-A4 1A2 - CMO/RMBS... .. 1 03/01/2021. | Paydown 06/25/2036.
46628V AH 9 |JPALT 2006-S3 A5 - RMBS .. 1 03/01/2021. | Paydown...........cc..coovverurviinns 08/25/2036.
466290 40 4 |JMP GROUP LLC . . ..101/22/2021. | PIPR. o . 09/30/2029.
466308 AE 3 | JPALT 2008-R3 3A1- CMO/RMBS..........ccccoovvvernnne .. 1 03/01/2021. | PaydOWN............cvvericeiinenieceiienens | e 05/26/2037.
466306 AN 5 | JPMMT 2007-A1 4A2 - CMO/RMBS... .| 03/01/2021. | Paydown 07/25/2035.
46630P AP 0 |JPMMT 2007-A2 3A1 - CMO/RMBS... .. | 03/01/2021. | Paydown [ 04/25/2037.
46631N DT 3 |JPMMT 2007-S3 A90 - CMO/RMBS! .. 1 03/01/2021. | PaydOWN...........ocvoereieriiereiieserienens | e 08/25/2037.
46632T AA 3 | JPMMT 2008-R2 1A1 - CMO/RMBS... .| 03/01/2021. | Paydown 333,267 355,329 | voovevvvvenriiiens 00058673 | o | v 58,673 | ..oovvrrirnns 07/29/2037.
46632Y AB 0 |JPMMT 2008-R3 1A2 - CMO/RMBS... .. | 03/01/2021. | Paydown I 252,230 28,827 250,375 . RO (O 1,854 | i | e 252,230 11/26/2038.
46632Y AC 8 |JPMMT 2008-R3 2A1 - CMO/RMBS + 102/01/2021. [ PAYAOWN. ..ot | woeeeeieessisesninenies | o 391,971 | oo 391,971 | o 190,419 | ... 392,241 | i | s (VX4D ] ST I (VAN S R 391,971 11/26/2038.
46632Y AD 6 |JPMMT 2008-R3 2A2 - CMO/RMBS... .. 1 03/01/2021. [ PaydOWN...........ccvvorricriireiiseiiiennis | ceneiessiisnsiisnnies | i 12,873 | o8O | i [ | [0 12873 i | 12,873 | oo | v 12,873 11/26/2038.
46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS... .. 1 03/01/2021. | Paydown o 3676 | oo 3876 | 2,851 | 3675 | | e 1]. 1 3,676 11/26/2036.
46633M AM 1 | JPMRR 2009-6 2A2 - CMO/RMBS..........cccoccouvvvrnn .. 1 03/01/2021. [ PaydOWN...........coveirricriereieseiiiennis | cereiensisnniisnnies | s 14,595 | ... 15,642 | 1,580 [ [ [ 14,595 | oo [ e 14,595 | v | i 14,595 04/26/2035.
46633P AU 6 |JPMRR 2009-7 111 - CMO/RMBS.. .. | 03/01/2021. | Paydown ...46,690 46,690 | .........45048 | ... 46,376 | ..o | s 314 09/27/2036.
46634D AX 6 |JPMRR 2010-1 3A2 - CMO/RMBS.. . 103/01/2021. | PaydOWN..........ooviviiicrininniniiinniiens | corivessissisessiienns | ceerennn 346,732 | .........356,360 | ..........168,285 | .........345,181 | oo | e 1,551 04/26/2037.
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466358 AD 3 [J.P. MORGAN RESECURITIZATION TRUST. .1 03/01/2021. [ PAYOWN. ....oovvrrverirnieierieirenssissiens | ervseerensssiisssssieninns | cvvveinns 357,848 | .......... 357,848 | .......... 247,642 | ... 291,655 | .o [00n86,194 | i [ 86,194 | L | 357,848 03/01/2039.|1.D FM.
46635T CG 5 |JPMCC 2011-C3 A4 - CMBS .. | 03/01/2021. | Paydown I ,053,748 | ...... 5,053,748 | ....... 4,942,408 | ... 5,043,049 | .o |00 10,699 | s [0 10,699 | | 5,053,748 02/16/2046. | 1.D FM.
46636V AC 0 [JPMCC 2011-C5 A3 - CMBS.........coovvveirrireriireneeens . 103/01/2021. [ PAYAOWN. ... | woeeeeieensiesssinneees | o 388,258 | .......... 388,258 | .......... 392,139 | ..cooene. 387,849 | ..o | eeeeennB08 [ | 08 | i | 388,258 08/17/2046.
46639) AE 0 |JPMCC 2013-C10 A5 - CMBS ..101/01/2021. | Paydown 23,905 | ... 23,905 22,242 | oo 23472 | i | B33 [ | 33 | [ 23,905 12/17/2047.
46645A AB 7 |JP MORGAN RESECURITIZATION TRUST. ... | .. | 03/25/2021. | Paydown JETSTTRTRRRTOIN ROV 154,342 | .......... 154,342 | ......... 141,416 | oo 153,694 | oo | o848 | i [ 848 || 154,342 06/26/2047.
46651G  AC 3 |JPMMT 2019-7 A3 - CMO/RMBS..........coocrvrvirrirrnnns .1 03/01/2021. [ PAYOWN......oovvrrverirrieierieirerinnisniens | ervsrienssiismssiennns | cvvveinnd 672,697 | .......... 672,697 | .......... 681,106 | .........680,742 | ...coovrevvivne | ceeen(8,045) | oveiiiiins | rereenn(8,045) [ i | 672,697 02/25/2050.
4665IN  AA 2 |JOLAR 2019-1 A- ABS .| €1 03/15/2021. | PAYAOWN..........ooveireeirceeiceiieseiieeens | eoererienesiennsesnnnes | v 152,550 .152,550 152,894 | 152,724 | i | (175 [ | e (1TB) | s | e 152,550 04/15/2044.
472320 AA 8 |JMAC 08R1A - CMO/RMBS... ... |.. | 03/01/2021. | Paydown R 204,668 .212,022 163,994 | .........203,001 | | e 1067 | s | e 1067 | i | 204,668 06/25/2047.
472321  AA 6 |JMAC 2008-R2 1A1- CMO/RMBS..........cccccccuvvirnnns .. [ 03/01/2021. [ PaYAOWN. ... | cereeieneisnsisnnies | e 151,195 | ......... 151,195 | .......... 115,877 | oo 136,043 | oo [ 15,152 | i | 15,152 || 151,195 09/30/2035.
472321 AC 2 |JMAC 2010-R8 2A1 - CMO/RMBS.. .. 1 03/01/2021. | Paydown 85,476 ...85,476 73,873 07/27/2037.
472321 AG 3 |JMAC 2008-R2 1A3 - CMO/RMBS.. .. | 03/30/2021. | Paydown et | s 13,524 . . . . 10/25/2020.
472321 AH 1 | JMAC 2008-R2 2A3 - CMO/RMBS .. 102/01/2021. | PaydOWN. ... | s (1,209 [ oo vemeeeeneineneinene | cvereeerene( 1,209) [ oo [ e | e | s 07/25/2037.
472321 AJ 7 |JMAC 2008-R2 3A1 - CMO/RMBS.. .1 03/01/2021. | PaYdOWN........oorviririiniisiierienins | cevieiienisniieniisnies | ervineeas 317,111 01/25/2039.
472321  AK 4 | JMAC 2008-R2 3A2 - CMO/RMBS.. .. | 03/01/2021. | Paydown I 1,879 02/25/2037.
47232A  AB 4 |JMAC 2008-R3 1A2 - CMO/RMBS - 103/01/2021. [ PaYAOWN. ... | eoereeieeesiessiieneees | e 169,722 03/21/2036.
47232A AC 2 |JMAC 2008-R3 1A3 - CMO/RMBS.. .. | 03/01/2021. | Paydown Al Akl 03/21/2036.
47232A  AD 0 |JMAC 2008-R3 2A1 - CMO/RMBS.. .. [ 03/26/2021. | PAYAOWN..........coovoeeicriieceiieseiiinens | eoeeeeienesieneiisnnees | e 164,965 | .........164,965 | .........158,212 | ... 164,898 | ...oocooivviiinis | v B8 [ | B8 | | 164,965 06/26/2036.
47232A  AE 8 [JMAC 2008-R3 2A2 - CMO/RMBS.. .| 03/01/2021. | Paydown 6,992 6,992 06/26/2036.
47232A AH 1 |JMAC 2008-R3 3A2 - CMO/RMBS.. .. | 03/01/2021. | Paydown 134,254 . .134,254 05/01/2037.
47232C AH 7 |JMAC 2009-R1 4A2 - CMO/RMBS.. ... .. 03/01/2021. | Paydown AT3217 | 179,306 | e AT4,485 | L ATBATA | | i3 s 8B | | e 173,217 06/21/2037.
47232D AH 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 84,129 84,129 09/01/2036.
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 09/01/2036.
47232D AR 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/30/2021. [ PAYAOWN.......coervrireiriieirnrinereisseierns | oveersesisserensssnnenns | soveesenes 128,876 125,218 01/01/2047.
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 140,846 .140,846 09/01/2036.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 02/01/2021. | Paydown 14,583 01/01/2036.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 20,339 ...20,339 01/01/2036.
47232D BD 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PAYdOWN.........ocourveerrieeneiieneriieniiens [ coverieienieieeniiines | v 150,782 . . . . e e 182 i | s 150,782 o L0 02/01/2037.
47232D BF 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 02/01/2021. | Paydown . . 0 . . 9] v | e (9) [ o L0 02/01/2037.
47232D BF 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PaydOWN...........corveereeeecreieneireneiiens | e, (0) 02/01/2037.
47232D BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/25/2021. | Paydown 6,417 09/25/2036.
47232D BM 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/25/2021. | Paydown [ 09/25/2036.
47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 01/01/2021. | PaydOwn...........corveeemveeerrierernvreneirens | o, 07/01/2037.
47232D BR 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. [ PAYAOWN.......coevvrireirieiinrierenssiierns | eveerensssesenssnnnens | sovensenns 121,933 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown I 07/01/2037.
47232D BZ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/30/2021. | PaydOWN.........covivvrivnierieriereirsnienns | ererenns 90,594 06/01/2037.
47232D CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PaydOWN........ooirvieriiinriinriiienniiins [ covienniisssiisnsiinns | ceveiennens 46,503 02/01/2047.
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown o 30,842 05/01/2036.
47232D CQ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 02/26/2021. | Paydown..........cccocvvuimvienmmianniienniians [ covins 23,527 12/25/2036.
47232D CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 02/25/2021. | Paydown 5,319 5,270 |.. 50 12/25/2036.
47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/25/2021. | Paydown w(123) ] 130 | e (T) i [ 123 | e | e 12/25/2036.
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47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. [ PAYAOWN........oevmirrriirrieirerinisirsnierns | cevrersssnsiesssninsees | corerensnnes 47,127 ATA27 | o 3,609 | .o 46,512 | .o 04/01/2047.11.D FM.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 02/01/2021. | Paydown 187 | [ 04/01/2047. {1.D FM.........
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PaydOWN...........crveerrveecrieerniirenniirens | e, 26,470 26,470 22,384 | oo 26,424 | ..o 06/01/2037. {1.D FM.........
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 02/01/2021. | PaYdOWN........ooorviimriinriincniisneiiins [ o | covevessnesssnsisnnns | v 6 L - 06/01/2037. | 1.D FM.
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PaYdOWN........oocrvvemreiirrerienerienniiins [ covireeeiisnniiinniiinns | ceveieneees 77,289 | oo 77,301 | oo 20,054 | .o 77,023 | oo 08/01/2037.{1.D FM.........
47232D DK 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PaydOwn..........cccvvvuriemrirniirenierinnnss | cevienes 295,538 | .......... 295,538 226,765 295,186 08/25/2037.|1.D FM.........
47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 02/01/2021. | Paydown 304 | ....... 233 805 08/01/2037. | 1.D FM.
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PaydOwn.........ccoovvuieiieriniiniinniiciins [ e | e 79,714 | el 79,714 | 48946 | ........... 79,181 | 09/01/2035.|1.D FM.........
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown...........ccovvveumveeamerinniienciians [ e, 09/01/2035. [ 1.D FM.........
47232D DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PaYdOWN..........ccrvverriiereieeriviennniins | covierieieneiisnniiinns | cvveenees 159,886 04/01/2037. | 1.D FM.
47232D EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 04/01/2037. {1.D FM.........
47232D EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PaydOWN...........covveereeeeneirereireneriiens [ e, 04/01/2037. 4B FM.........
47232D EJ 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 02/01/2021. | Paydown ..76,614 02/01/2037. | 3.B FM..
47232D EJ 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown .100,251 02/01/2037. {1.D FM.........
47232D EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/30/2021. | PaydOWN...........orvvemrvvecrieererirerenirens | covieees 02/01/2037.{1.D FM.........
47232D ER 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | PaydOWN........coooirviumriinriinniienniiins [ covieneiiisneiiisnniiinnns | cvvinnees 167,914 05/01/2037. | 1.D FM.
47232D ET 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 05/01/2037. [ 1.D FM.
47232D EX 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 60,877 | coocvucnn 60,877 08/01/2037.|1.D FM.
47232D EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 26,296 08/01/2037. | 1.D FM.
47232D EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 02/01/2021. | Paydown 08/01/2037. | 5.B FM..
47232D FD 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 267,302 11/01/2036. | 1.D FM.
47232D FE 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown | 11/01/2036. | 1.D FM.
47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. | .. | 03/01/2021. | Paydown 53,655 | .....0cee53,655 | 137,572 | 183,609 | i | B [ 8B | | 53,655 12/01/2036. [ 1.D FM.
47232Q AA 1 |JMAC 2009-R2 1A - CMO/RMBS.... .. | 03/01/2021. | Paydown 354,818 354,818 | ..........345,355 | ........338,304 | ....cccccimnins |00 16,513 | i [ 16,513 || 354,818 11/26/2037. | 1.D FM.
47232T AB 3 | JMAC 09R3 1A2 - CMO/RMBS... .. 1 03/01/2021. | Paydown 111,072 111,072 111,072 12/25/2035. | 1.D FM.
47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 28,852 28,852 02/01/2037. | 1.D FM.
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 02/01/2037. | 1.D FM.
47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PAYdOWN........covvrrvriririerniincierssninens | v | coversnnene 40,705 02/01/2037.|1.D FM.........
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown..........co.oorveemveeaneienceiecniens | cevevenas 02/01/2037.{1.D FM.........
47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 62,925 07/01/2037. | 1.D FM.
47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 8,235 . 07/01/2037. {1.D FM.........
47232V AS 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PAYAOWN.........cvuourveereieceiiereriirniins | corevieneiisnesieneeins | oeeeiieees 46,436 | ............ 46,436 | ............ 21,215 | 86,082 | i | 804 | | 404 | oo | e 46,436 | ..o 09/01/2036. [ 1.D FM.........
47232V AX 0 [JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PAYAOWN........corvrrvriririerniinrierninnins | v | ceversnnene 40,247 16,345 09/01/2035. | 1.D FM.
47232V AZ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown ...8 1 09/01/2035. [ 1.D FM.........
47232V BC 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 03/01/2021. | Paydown........cccociveermnrerernrinnererierenins | wviiees 64,766 | ..........64,766 | ..o 9,300 | 84,290 [ | T8 | i | i L (T O R B4,766 | ...ovvvvcrvnns [ v | e (V1 I 50 |09/01/2035.|1.D FM.........
47232V BE 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown.........cccoooirvivimviinrienriinnniis | conviisnniisnniisnniens | v | seevenenn 18,521 | i [, 09/01/2035. | 1.D FM.
47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 20,063 20,063 | ..coooenee 20,040 | ..o 11/01/2036. | 1.D FM.
47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PaydOwN..........coooimvvimiiinriinniiennis | conviisnsisnsiisnniins | s | oenvvnnneen 3,019 | i v, 2 | 11/01/2036. | 1.D FM.........
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 02/01/2021. | PaydOown..........cocoovveemmeeeremeirenceerenniens | corevenas 3427 | 3421 | | s 3,246 | ..o 11/01/2037.|5.B FM.........
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47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 3,211 3,211 ...113 [ 11/01/2037.|5.B FM..
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 02/01/2021. | Paydown 30,886 | ............30,886 | ..oerrern30,886 | ciioirrii30,860 | s | 26 | e | 26 [ s | s 30,886 [ ..o 07/01/2036. [ 1.D FM.........
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PaydOwN.........ccoueurveerrriemriiereiienniins | cerevenas 07/01/2036. [ 1.D FM.........
47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 29,736 | . 04/01/2037. [ 1.D FM.
47232V CM 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 02/26/2021. | Paydown 64,509 | ............ 64,509 | ............ 64,406 11/01/2035. | 1.D FM.........
47232V CN 0 [JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PAYdOWN........covvrrvrirrrieiniinciersnnienins | ervriveieninsiissnsinens | ceversnnins 70970 | oo 70,970 | ooverenes 37,554 11/01/2035. [ 1.D FM.........
47232V CP 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 11/01/2035. | 1.D FM.........
47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 66,280 05/01/2036. | 3.B FM.........
47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 02/01/2021. | Paydown..........c.couvvvemvieimeiineierniens | corevenas 4,356 05/01/2036. | 3.B FM.........
47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 01/01/2021. | Paydown 05/01/2036. | 4.B FM..
47232V CV 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown..........coooirvieimriinriiinniiinniis | covviisseiissniiisnniins | cvvieins 149,759 11/01/2036. | 1.D FM.........
47232V DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 01/01/2021. | Paydown.........cocerveereeeemeiirenceerecniins | cevevenas 11/01/2036. | 1.D FM.........
47232V DC 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 03/01/2021. | PAYdOWN........covvrmivreriiirerinrieieninerinnns | v | coveerenes 139,256 09/01/2035. | 1.D FM.
47232V DJ 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 56,984 04/01/2036. | 2.B FM.........
47232V DJ 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 02/01/2021. | PaydOwN.........coooerveererreiereiirecerierniins | cerevenas 4,872 04/01/2036. | 2.B FM.........
47232V DM 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 04/01/2036. | 1.D FM.
47232V DP 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 211,110 02/01/2036. | 3.B FM..
47232V DR 0 [JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 33,435 04/01/2036.| 1.D FM.
47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 04/01/2036. | 1.D FM.
47232V DX 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 21,360 07/01/2036. | 1.D FM.
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 0 07/01/2036. | 1.D FM.
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 0)] . 07/01/2036. | 5.B FM..
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 02/01/2021. | Paydown 07/01/2036. | 1.D FM.
47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 55,742 03/01/2036. | 1.D FM.
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/30/2021. | Paydown 03/01/2036. | 1.D FM.
47232V EE 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 2,028 03/01/2037. | 1.D FM.
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 03/01/2037. | 1.D FM.
47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 21,544 04/01/2037.11.D FM.........
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown..........co.vrveeereeeaneiienceiecniins | cevevenas 04/01/2037. {1.D FM.........
47232V EU 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/26/2021. | Paydown 276,132 | 1o 276,132 | 1o 271,427 | 274,182 | i | 1,951 | e 1,951 || 276,132 01/01/2036. | 1.D FM.
47232V EV 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 9,760 9,760 01/01/2036. [ 1.D FM.........
47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PaydOwN..........cooeerveerrreiererirenciiecniins | cerevenas 29,09 | .....c0c29,096 | ..c00eeeei29,096 | iieiini29,091 | i | D i D e | s 29,09 02/01/2036. [ 1.D FM.........
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 02/01/2036. | 1.D FM.
47232V FP 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 652,876 . .652,876 11/01/2036. | 1.D FM.........
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. [ 03/01/2021. | PAYAOWN........cvivrrivreriiirerinrisieninernnns | eveisisnsinerssineienes | coveerenes 108,584 | ..........108,584 | .............5466 | ........107,054 | ...ccccocorerminn | v 1,8530 | i | oo 1,530 | oo | v 108,584 01/01/2047.11.D FM.........
47232V FY 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PaydOwN..........cooiirvieimriieniiiinniiinniins | covveisseiisnsiiisnniins | ceviins 112,146 112,146 07/01/2037. | 1.D FM.
47232V GA 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 01/01/2021. | Paydown 07/01/2037.{1.D FM.........
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown..........c.couvvvemmrienneiianniinniens | coveienas 9,677 02/01/2036. [ 1.D FM.........
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 02/01/2036. | 1.D FM.
47232V GK 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 206,473 91,091 205,212 03/01/2036. | 1.D FM.
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47232V GK 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PAYAOWN........cvvrrvrirneieiniincerersninnens | ervrineienisiissnninens | coversnnees 14,770 14770 | oo 877 | v 14,311 03/01/2036.|2.B FM..
47232V GK 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | Paydown 03/01/2036. | 3.B FM.........
47232V GM 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/01/2021. | PaydOwN.........coeourveerrreermrienneiienniins | cerevenas 03/01/2036. [ 1.D FM.........
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. | .. | 03/30/2021. | Paydown 01/01/2047. | 1.D FM.
472330 AB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R1. | .. | 03/01/2021. | PAYAOWN........ooourveemrreieriiiereriicniiins [ covierieienieienniienns | v 442,156 09/01/2036. | 1.D FM.
47760Q AB 9 |JIMMY 2017-1 211 - RMBS........ovvvriirrriririiirirnnirenns o 01/30/2021. [ PAYOWN......ovivivirrreieisseiereniseiens | errseinessssisseensseniens | cevvnnnneins 18,000 07/30/2047.
48244X  AA 0 |KDAC 2017-1A-ABS .| C|02/15/2021. | Paydown 80,322 ...80,322 12/15/2042.
49255P AA 1 |KSTRL 2018-1 A- ABS.... ... | C| 01/15/2021. | Paydown 67,608 ...67,608 12/15/2038.
493268 AY 2 |KSLT 2000-B A2 - ABS.........ccoooommmviiamriireriiiniiinns .. 101/25/2021. | PaydOwN.............cooorviirrieneieseiiinnns | s 07/25/2029.
50196@ AA 5 |LCNNORTH AMERICAN FUND IIl-D LP [+ 03/19/2021. | DIFECL. ... veveveeveeeeceeeeeeeeeie 07/24/2034.
50543L AA 0 |LAFL 2016 A1-ABS ... | C|03/15/2021. | Paydown..........ccocvvirriiinnnenas 01/15/2042.
52518R BE 5 [LSSC 02GE1A-RMBS..........ccooovmmmrimerrirarrrinneens .. 1 03/01/2021. | PaydOWN. ... | s 1,588 | oo 1,588 | 1,516 [ e 784 | 804 | [ | eeeeenn804 | i | e 1,588 | i [ | 0 [ 01/30/2032.
52520M  CE 1 |LMT 2005-2 3A7 - CMO/RMBS... .1 03/01/2021. | PaydOWN........oucvviiiiririricniinniienins [ e | e 13,906 12/25/2035.
525221 EM 5 |LXS 2005-7N A1A - RMBS ... | .. | 03/25/2021. | Paydown 84,977 12/25/2035.
525221 GM 3 |LXS 2005-9N 1A1 - RMBS.......ccooommrriarriiraririirnninns .. 1 03/25/2021. | PaYAOWN. ... | eoeeeeieenniensiieneees | e 350,099 | .........350,099 | .........298,569 | ..........303,105 | ...ccccccommirnns | n48,995 | i | 86,995 | i | 000350,099 [ | e | e | s 02/25/2036.
52523M AD 2 |LXS 2006-15 A4 - RMBS .. | 03/25/2021. | Paydown 84,202 10/25/2036.
525241 AL 9 |LXS2007-1 WF1-RMBS.... .| 03/01/2021. | Paydown 52,412 01/25/2037.
525248 AC 4 |LXS 2007-5H APO - RMBS o[+ ] 03/01/2021. | PaydOWN. ... [ e | e 42,339 05/25/2037.
53946M AA 5 |LNCR2018-CRE1A-CDO. C| 01/15/2021. | Paydown 57,645 05/15/2028.
53946M AA 5 |LNCR2018-CRE1 A - CDO/CMBS. 02/15/2021. | PAYAOWN.......coovvvrveerrriirceiieneiieeniins | cerevireeesisessisnssinns | ceveienes 707,150 05/15/2028.
542514 EV 2 |LBMLT 2004-1 M2 - RMBS .. 1 03/25/2021. [ PaydOWN............ovverriirrineiicreiiinnis | ceneiennisnsiinnies | s 73,156 . 02/25/2034.
543190 AA 0 |LTRANIIIA1-RMBS.. .| 03/15/2021. | Paydown 391,474 .391,474 01/17/2045.
55274Q AK 1 |MASTR 2006-2 110 - CMO/RMBS.. .| 03/01/2021. | Paydown 215,215 .215,042 174,245 .215,159 06/25/2036.
55281T AA 8 |[MCAIIA-CDO... .. | 02/16/2021. | Paydown 2,859,115 | ....... 2,859,115 | ....... 2,859,115 | ....... 2,859,520 08/15/2028.
55281T AB 6 |MCAIIB-CDO. . | 02/16/2021. | Paydown . 435,148 435,148 08/15/2028.
55282L AA 4 |MF119FL2 A- CDO. . C| 02/25/2021. | PaydOWN.........cvvouriireireiereiinniins | coreviesesiensiisnnies | oo 2,668,845 | ....... 2,668,845 11/27/2034.
55283A AA 7 |MCAFUND Il HOLDING LLC - ABS..........ccccoorunenen. .. 1 02/15/2021. | Paydown 551,966 .551,966 . . 11/15/2035.
55446M AA 5 [MAACH 1 A-ABS......cccommirimmmrirniriiinns C | 03/15/2021. | Paydown cetvernennens | e | e 319,561 .319,561 .319,550 .319,555 2,446 | 10/15/2039.
55608) AE 8 | MACQUARIE GROUP LTD.......cccooommmriirnriiniinnens C| 01/14/2021. | Maturity @ 100.00..........cooemvveemriranns | corvrieeereeneeirsnniins | ceveens 9,000,000 | ....... 9,000,000 | ....... 8,904,690 | ....... 8,999,559 01/14/2021.
55818Y BL 4 |MDPKXVIIB2R - CDO......ccoovvverrrirrirereiienriieenes .1 02/12/2021. | Call @ 100.00.........cccovvmrirerirriiniiinns [ e | s 07/22/2030.
564759 QB 7 |MANUFACTURERS AND TRADERS TRUST CO..... | .. | 03/01/2021. | Call @ 100.00.........c.cccovvvrmmmrimmmiiinnns [ eovvereivenniiiisniiinns | o 12/01/2021.
56585A AD 4 |MARATHON PETROLEUM CORP.........cccoooomurriinee .. 1 03/01/2021. | Maturity @ 100.00............coveurrveerereires | woererienenieeniiennees | eeeees 03/01/2021.
57629W BV 1 | MASSMUTUAL GLOBAL FUNDING II ..102/10/2021. [US BANCORP.........ccovvervrrrrierrnrirerrnes 04/09/2024.
576431 AJ 9 | MARM 2007-1 2A1 - CMO/RMBS! .. 1 03/01/2021. | Paydown............c..coovvvrerrrennns 11/25/2036.
576433 C5 3 |MARM 2005-6 5A2 - CMO/RMBS..........ccccovvmmrrernnes .. 03/01/2021. | Paydown..........cccvvvvnrieeinniverieninnins | e 07/25/2035.
576433 D5 2 |MARM 2005-7 3A1 - CMO/RMBS... .. 1 02/01/2021. | Paydown 09/25/2035.
576433 GM 2 |MARM 2003-6 6A1 - CMO/RMBS... - 103/01/2021. [ PaYAOWN. ... | eoeeeeieeeiiessiieeeees | e 158,134 .158,134 12/25/2033.
576433 HM 1 | MARM 2003-7 4A1 - CMO/RMBS! .. 1 03/01/2021. [ PaydOWN...........coveirricriereieseiiiennis | cereiensisnniisnnies | s 10,399 | ... 10,399 | 10,113 | 9,920 | i | 879 | |79 | | 10,399 01/25/2034.
576433 QD 1 |MARM 2004-7 5A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 3,240 3,240 07/25/2034.
576433 XA 9 |MARM 2005-1 3A1 - CMO/RMBS... .1 03/01/2021. | Paydown 87,547 | oo 81547 | 83,169 | i 81,670 | v | e B8TT | i [ e B8TT | i | e 87,547 02/25/2035.
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576433 XW 1 |MARM 2005-2 3A1 - CMO/RMBS... .. 1 03/01/2021. | Paydown 5,822 316 5,822 03/25/2035. | 1.D FM.
576434 J7 0 |MALT 2005-2 4A3 - CMO/RMBS. .. 1 03/25/2021. | PaYAOWN. ... | eoeeeeieeeiisneiiennees | e 173,240 | ........ 173,240 | .........144,006 | ........164,122 | ..o | 98 | | 9,118 | oo | e 173,240 03/25/2035. [ 1.D FM.........
576434 W5 9 |MALT 2005-6 3A1 - CMO/RMBS..........ccccoommrrvirnnenn 1 103/01/2021. [ PaYAOWN. ... | woeeevisessisnesinenies | eevenneeinnnsinsneies | cevmnnnnnnenerns39 | wvvrriiineriens38 | covviinreiisensienins [ eevienesineniinns | eevinnneiiinnens | seveveenssinns | oo 0 [ e | e 11/25/2021.|1.D FM.........
57643L LC 8 |MABS 2005-AB1 A4 - RMBS .. 1 03/01/2021. [ PaydOWN...........ovoeiiiriineiieneiiinens | ceneiieneienniennies | e 842,627 | .......... 842,627 | ..........820,343 | ........820,078 | ....cccoooiimnnics | 00022,550 | oo [ 000022,550 | i | 842,627 11/25/2035. | 1.D FM.
57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. ... | .. | 03/01/2021. | Paydown 26,931 26,932 | oo 17,186 | 26,955 | oo [ e (24) [ [ (28) e | s 26,931 05/25/2036. | 3.B FM.........
57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS..........ccocrvrrvrinrinns .1 03/01/2021. [ PAYOWN.......oovvrvirrieisireieriesessiens | ervnrens 4,268 05/25/2036.|4.B FM.........
57645T AA 5 |MARM 2007-HF2 A1 - RMBS .. | 03/25/2021. | Paydown 284,408 09/25/2037. | 1.D FM.
590200 V7 7 |MLMI 2005-A9 1A1 - CMO/RMBS ... | .. 103/01/2021. | Paydown 81,086 12/25/2035. [ 1.D FM.........
59020U W4 3 |MLMI2005-A9 4A1 - CMO/RMBS............ccoovvvrirnnenns .. 102/01/2021. | PaydOWN.............cooorvireieneiereiienens | e 977 12/25/2035.|1.D FM.........
59020U ZE 8 |MLMI2005-A6 1A1 - RMBS .. 1 03/25/2021. | PaYAOWN. ... | eoereeieeesiensiienenes | oo 567,597 | .........567,597 | .......... 529,107 | ......... 554,586 | ....ooooerrrvennns [ 13,012 [ | 13,012 | oo | e 567,597 08/25/2035. | 1.D FM.
59023N AW 8 [MLMI 2006-AF2 PO - CMO/RMBS.. ... | .. 1 03/01/2021. | Paydown 2,368 1421 | e, 2,368 2,368 10/25/2036. [ 1.D FM.........
59023P AB 9 |MLCC 2006-S3 2A1 - CMO/RMBS............cccccvveerurenne .. 1 03/01/2021. | PaydOWN. ... | s 8213 | 8213 | 7,350 | oo TA32 | i 8,213 10/25/2036. | 1.D FM.........
59048@ AA 6 |MESA AIRLINES PASS THROUGH TRUST 2015..... .. 1 01/15/2021. | Paydown 207,377 207,377 207,466 .207,377 07/15/2029.
595481 AA 0 |MDST 2005-1 A-ABS.......cccoovvrmmvrrunnnes .. 1 03/01/2021. | PaydOWN..........covvereeceineriereiiinnns | evenerienenienniiennees | eveeeeerc 43,835 | 143,835 | 142,081 | 43,835 | i [ ...43,835 01/15/2040.
59549W AA 1 [MDSTXIA-ABS...... .. 1 03/15/2021. [ PaydOWN...........ovveerveecrienerireneiirenens | eererevirsnenisnenienenes | evrereeeen:82,979 | 082,979 | 100i00082,976 | 11ii082,979 | v |0 | 0 i | s 82,979 07/15/2038.
59560W AA 5 [MDST2010-1A-ABS .. 1 03/01/2021. [ PaydOWN............covorevinrineiinniennns | cereienniisnniisnnies | . 166,298 |11 166,298 | .......... 165,934 | ........165,464 | ...ccoooiiiiviiins | 834 | 834 || 166,298 12/15/2045.
59748T AA 7 |MIDLAND COGENERATION VENTURE L .. | 03/15/2021. | Paydown . .315,000 | .....oe315,024 | i [ (24 [ e (28) | | e 315,000 03/15/2025.
597487 AB 5 |MIDLAND COGENERATION VENTURE LP. .. 03/15/2021. | Paydown .338,344 338,344 | .........338,365 | | e (21) [ [ 2) i | 338,344 03/15/2025.
60688H AA 3 |MMCFND XVIII A1-CDO... .. | 03/26/2021. | Paydown . .605,754 | . 466,061 . .605,754 12/26/2039.
61125% AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23...... o [ 03/11/2021. [ DIFECE.......veoevierriereieereisereiieneins | wereeesienesisnennennnes | 251,264,000 | ... 51,264,000 | ..... 51,237,662 | ....51,255,609 | ....ccoocomvrrrnes | 045,480 | i | 45,480 | | 51,264,000 10/30/2023.
61690A AD 6 |MSBAM 2015-C27 A3 - CMBS .1 01/01/2021. | Paydown 135,612 12/17/2047.
61748H AW 1 |MSM 2004-5AR 4A - CMO/RMBS... .. 1 03/01/2021. | Paydown 07/25/2034.
61748H FK 2 [MSM 2004-10AR B1 - CMO/RMBS. ..103/01/2021. | Paydown 11/25/2034.
61748H UF 6 |MSM 2006-1AR 1A1-RMBS .. | 03/25/2021. | Paydown 02/25/2036.
61749L AP 6 |MSM 2006-8AR 5A4 - CMO/RMBS. .. 1 03/01/2021. | Paydown .107,865 .107,865 06/25/2036.
61749L BM 2 | MSM 2006-8AR 6A2 - CMO/RMBS. .. 1 03/01/2021. | Paydown ...49,975 ...49,975 ...49,975 06/25/2036.
61751D AE 4 |MSM 2006-17XS A3A - RMBS.... .. 103/01/2021. [ PaYAOWN. ... | eoeeeeieeenieneiisnenes | e 116,688 116,688 | ..o 79,056 | oo 116,541 | | e AT | [l 14T || 116,688 10/25/2046.
61751M AU 8 |MSM 2007-10XS A18 - RMBS .| 03/01/2021. | Paydown 303,784 .303,784 267,336 | ..o |20 36,448 | i | 36,448 | | 303,784 02/25/2037.
61751Q AB 1 |MSHEL 2007-1 A2 - RMBS.........cccoovvmmrirrarrirannnens .. 1 03/25/2021. | PaYAOWN..........coovvieeeceicerieneiieiens | eoeeeeieeeiiesenieneees | e 107,528 | .......... 107,528 | ...........61,627 | ........ 106,790 | oo | e 738 | s [ i 738 | | e 107,528 12/25/2036.
617526 AD 0 |MSAC 2007-HE1 A2B - RMBS .| 03/25/2021. | Paydown LT7179 LT7179 ...76,736 11/25/2036.
61758M AA 5 | MSRR 2009-R2 A1 - CMO/RMBS... ... |.. | 03/01/2021. | Paydown 474,026 474,026 463,852 04/26/2036.
61758V AQ 0 |MSRR2010-R2 3B2- CMO/RMBS...........ccccormmrris .. 1 03/01/2021. | PaydOWN...........ocvoereieriiereiieserienens | e 94,687 | ............ 94,687 | ...........36,074 | ............ 93,950 10/26/2037.
61759X AC 6 |MORGAN STANLEY RE-REMIC TRUST 2010-R8-.. | .. | 03/01/2021. | Paydown 261,860 | ..........274,069 | .........133,164 | .......... 261,648 01/01/2037.
61915R  AK 2 [MHL 2005-3 A1-RMBS.......cccoooovimvrvirriiinniiieniies .. | 03/25/2021. | Paydown 1,140 | oo 1,140 | i 656 | 853 08/27/2035.
61915R AU 0 [MHL 2005-5 A1 -RMBS.......cccoooummmrrmmmrrirnniiienriinnns .+ 1 03/25/2021. [ PAYAOWN. ......oovurirrriirriineiineeiienns | eoeeeeieessisessiennes | o 138,498 | .........138,498 | ............89,331 | ......... 107,850 12/25/2035.
628788 AA 9 |NASPASS THRU TR 2016 1B - ABS. .. 102/18/2021. | Call @ 100.00.........ccrrerrerrrrerrirnerirns | eeerereeerseesnssnnees | ooveees 1,667,969 | ....... 1,667,969 | .......1,667,969 | ....... 1,668,702 11/10/2029.
62942K AA 4 |NRPMT 2013-1 A1 - CMO/RMBS: - 103/01/2021. | PaYAOWN. ... | eoeeeeieneniensiiennees | v 2,346,033 | ....... 2,346,033 | ......2,243,144 | ... 2,257,834 07/25/2043.
62946A AA 2 [NPRL161A1-ABS......ccoooiiiriiirriiinrisnnniesnis .. 103/20/2021. | PaydOWN...........ocvveiriinrineieneiinnis | ceneiieneissnisnnies | oo 37,718 | ... 317,718 | ....317,718 | ......... 317,726 | oo | v (8) | o | eviericeecnn(8) [ | s KAV A T ORI [PRINE IR 0 | 2,203 | 04/30/2046.
62946A AC 8 |NPRL2017-1A1-ABS.... .. 1 03/20/2021. [ PaydOWN............cvoereeiecvieeceriecniienens | eoererienerienensnnees | coeen 410,284 1100 410,284 | 1.0 410,280 | .0 n410,286 | oo | e | e | (@) e | e 410,284 10/21/2047.
62947A AB 9 |NPRL2019-2A2-ABS.... .1 03/19/2021. | PaydOWN........cvuevreriiererniieinniernnneine [ evrnrrerinsissreninenes | crerenenn D45, 117 | 545,117 | 545,094 | 545,100 | o | e 17 s | i AT s | e 545,117 11/19/2049.
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62955M AA 4 |NRZ FHT EXCESS LLC - ABS .. |1 01/25/2021. | Paydown . 101,329 101,327 01,327 [ e | v e |2 [ | v 101,329 ...356 | 11/25/2025.
62955M AA 4 |NZES 2020-FHT1 A - ABS ... | .. | 03/25/2021. | Paydown . 196,443 .196,443 .196,439 196,439 | | e | D i | 196,443 1,720 | 11/25/2025.
636180 BK 6 |NATIONAL FUEL GAS CO......cccccovveiiriiniisricniis .. 103/11/2021. | Call @ 100.00..........cmrveeerverrriirriins | weeeevieeesieeesieneees | v 7,220,010 | ....... 7,000,000 | ....... 7,084,005 | ....... 7,007,141 | oo | eee(2,092) | s [ eeeeeen(2,092) | | 7,005,048 12/01/2021.
638612 AK 7 |NATIONWIDE FINANCIAL SERVICES INC... .. 1 03/25/2021. | Maturity @ 100.00...........ccooemmveamniins | worerevirenenienniiinnies | v 7,000,000 | ....... 7,000,000 | ....... 6,959,400 | ....... 6,998,881 | ....ooovvvvvnnes | e 119 | [l M9 | 7,000,000 03/25/2021.
63862X AA 0 |NHLT 2020-1 A- RMBS cee [ ] 0172572021, | PAYOWN. ..o | cevevieeeiiesniiesnnis | ceeeiiens 115,794 | .......... 115,79 | ... 115,794 | .......... 15,794 | oo | e 0 | s [0 e | e 115,794 09/25/2030.
63862X AA 0 |NHLT 2020-1 A-RMBS......coovviririrrrinrieiririrernnis .1 03/25/2021. [ PaYOWN.......oovvrvrirrieieireirerississirens | ervnrens 216,107 | .......... 216,107 | ......... 216,107 | .......... 216,107 | oo | e 0 [ o | s {0 ERORURRROTIN R 216,107 09/25/2030.
63939E  AB 9 |NAVSL 2015-A A2A - ABS .. 1 03/15/2021. [ PaydOWN............cvvereeieceeiereriecniienens | eovererienerirsneninnnees | cveeneenn 131,620 | 100000131,520 | 1 131,471 | 131,506 | s | 13 | 18 [ | 131,520 12/15/2028.
63946T AA 9 |NB Direct Access Ins SPB Senior 5.00 07/. oo |0 101/29/2021. [ DIFECE......ooceeveveeeeeereeeeeeeeeeeesreneneinns | ereerenrerieeninninsenes | ereerenna 167,629 | 10 167,629 | 11 167,629 | v 92,187 | oo e [ eeeeieeieins | eveereeieieneen0 | v | e 167,629 07/29/2025.
643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS...........coccouvvvrannnenns .. 1 03/01/2021. | PaydOWN.............covorriciireiereienens | s 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS .. 1 03/01/2021. | Paydown 10/25/2036.
64352V MP 3 |NCHET 2005-A A5W - RMBS .. | 03/01/2021. | Paydown 1,014 | 1,014 | ... ...956 | ... ...962 08/25/2035.
647551 A* 1 |NEW MOUNTAIN FINANCE CORPORATION.......... .. 102/12/2021. | AFG Redemption..............cccocveerveeeceees | e | oo 17,000,000 | ..... 17,000,000 | ..... 17,000,000 | ..... 17,000,086 | ....ccooorvriienns | e (V24 ) [N D (27) | oo | e 17,000,059 05/15/2021.
64829T AA 9 |NZES 18FNT1A- CMO/RMBS... .. 03/25/2021. | PaYdOWN........oorviriirieninsiierienins | cevieiiesissiseniinsies | ereineeas 178,030 | .........178,030 | .......... 177,993 | oo 178,012 | oo | v 18 | s [ 18 | | i 178,030 05/25/2023.
64829T AB 7 |NZES 18FNT1B- CMO/RMBS... ... | .. | 03/25/2021. | Paydown 222,537 222,519 222,531 /2 [T SRR A DN R 222,537 05/25/2023.
64829T AH 4 |NZES 18FNT2A-ABS......ooiiviiiriiiireiiieneiieneiines .1 03/25/2021. | PaydOWN...........oorveerrieerivienerireneiens [ cevieees 244319 | ... 244319 | ... 244251 | .......... 244,232 | i | e 87 | oo [ L7 A I I 244,319 07/25/2054.
64829T AJ 0 |NZES 18FNT2B-ABS .. | .| 03/25/2021. | Paydown 351,209 | .......... 351,209 351,160 351,129 | oo | erreenen80 s [ errieinnnen80 [ | e 351,209 07/25/2054.
65130P AW 0 |NEWFL 2016-1 A2R - CDO........ocoovvveirrriirriireriins C| 01/20/2021. | PAYOWN........ooveoreeercieiereiieceiienniins | ceveviesesienesisnnses | ceveons 1,066,895 | ....... 1,066,895 | ....... 1,066,895 | ....... 1,066,831 | .ooooovvecriiins | overenenB4 | i |84 || 1,066,895 04/20/2028.
65251X AN 6 |NSBKY 1 AR-CDO. 1 01/25/2021. [ PaYOWN.......oocvrrvrirriereireierenineirens | ervveiesinsissessinennns | e 1,234,983 | ... 1,234,983 | ....... 1,234,983 | ....... 1,234,983 | ..o | o0 s [0 s | 1,234,983 10/25/2028.
65339K AA 8 |NEXTERA ENERGY CAPITAL HOLDINGS INC. .| 03/01/2021. | Call @ 100.00 . ,000,000 ,000,000 ,996,100 .4,999,829 ..4,999,896 06/01/2021.
65444# AA 1 |9 CAMPUS CIRCLE WESTLAKE LLC o 1 03/11/2021. [ PAYAOWN. ... | woeeeeieeeiienssinneees | oo 137,770 | ... 137,770 | .......... 137,770 07/01/2024.
65535V KX 5 |NAA2005-WF1 2A5 - RMBS... .. | 03/01/2021. | Paydown 2,977 .3,026 03/25/2035.
65535V  MJ 4 |NAA2005-AR3 1A1- RMBS . | 03/25/2021. | Paydown ...10,702 896 07/25/2035.
65535V NL 8 |NAA2005-AR4 5A3 - RMBS... .. | 03/25/2021. | Paydown 1,151 . 193 08/25/2035.
65539C AK 2 [NMRR2011-4R 110 - CMO/RMBS. .. | 03/01/2021. | Paydown 211,142 | .........200,800 | .......... 174,529 12/29/2036.
65540E  BR 9 |NMRR 141R 3A8 - CMO/RMBS.. o0 1021252021 [ PYAOWN. ......oooviereierciiiieiienesiieens | eereeesisssissnesssnesees | eevisensssesessnneses | eesemessensssnnsssnns | oneeessnssssnsessnns | coressesessnsessnnens 07/26/2036.
65540E  BR 9 |NMRR 141R 3A8 - CMO/RMBS.. .1 03/25/2021. | PaydOWN.........coooovvirrineieneieneiens [ e | v 991,978 | .........991,978 | ......... 828,301 | .......... 980,275 07/26/2036.
67087T DE 8 | OAK 2002-A A3 - ABS .. 1 03/01/2021. | Paydown...........cc..coovverurviinns 21,110 | e 2,110 | | e 20,879 | oo | o281 | 231 i | e 21,110 05/15/2024.
67091R AP 4 [OCP 2015-8 2BR - CDO.. D 01/20/2021. | Call @ 100.00...........ovvvrrrererirriirrinns [ e | v 8,000,000 ,000,000 | ....... 7,999,541 | .o | e 220) [ [ eiieiee(220) [ | e 7,999,321 04/19/2027.
67113A AP 5 |OBX 2019-EXP3 1A8 - CMO/RMBS...........ccccoonrneen. .. 1 03/01/2021. [ PaYAOWN. ... | eoeeeeieeeiienesiennees | e 148,130 | .......... 148,130 | .......... 148,362 | .......... 148,358 | ..o | eeeeeene227) | s [ (227) | | s 148,130 09/25/2059.
67114* AA 0 |ORCC FINANCING IV LLC .| 01/06/2021. | AdjuStment...........ccovvvniinniicrieriiniins [ o | e 6,666,667 | ....... 6,666,667 | ...... 6,666,667 | ....... 6,666,667 | .....coovvevvrens [ v [ [0 [ | 6,666,667 08/02/2029.
67181D AA 9 |OAKIG 2020-1 A1 - CMBS/RMBS... oo |- | 03/20/2021. | Paydown...........ccocvveirriiannninas 28,338 28,338 28,337 | oo 28,337 | oo | v | i i | 28,338 11/21/2050.
67181D AB 7 |OAKIG 2020-1 A2 - CMBS/RMBS.........ccocovvvvennnens .. 1 03/20/2021. | PaydOWN...........ccvverrieciiieririeseiieeees | e 28,338 28,338 28,327 | oo 28,327 | oo | e 12 | 12 i | 28,338 11/21/2050.
67190A AA 4 | OAKIG 2021-1 A1-RMBS... .. 03/20/2021. | Paydown 26,134 26,134 26,130 | oo e | e | [ | | e 26,134 01/20/2051.
67190A AB 2 | OAKIG 2021-1 A2 - RMBS... ... | .. | 03/20/2021. | Paydown 23,956 23,956 23,953 [ oo | e | i3 [ e | o3| e | e 23,956 01/20/2051.
674135 EM 6 |OAK 1999-A M2 - ABS.........coovrvemrreiirriinnnriinniins o+ [03/01/2021. [ PQYAOWN. ... | weeeessnessisessiennes | eevesnssisssinnseees | ovnreeineens 2443 | 1,082 | oo 241 | e | e 281) s e (2) | | e 04/15/2029.
67448Q AC 5 |OBX 19EXP1 1A3 - CMO/RMBS. .. 1 03/01/2021. [ PaydOWN..........covvviiiirrineicneiinnis | ceneieneissnisnnies | i 772,403 | ......... 772,403 | ... 768,541 | .......... 768,592 | ...oovvvevcriians | 03811 | | 3811 | 772,403 01/25/2059.
67590A BB 7 |OCT14 14R ABR - CDO v | [ 031772021, | PAYAOWN. ... [ ceviereiieneiieneiieens | e 20,000,000 | ..... 20,000,000 | ..... 20,000,000 | ..... 20,003,131 | oo | o313 s (B3 i | e 20,000,000 07/16/2029.
681936 BJ 8 |OMEGAHEALTHCARE INVESTORS INC................ .. 1 03/18/2021. | Tender Offer...........ccccocvurvuinnriiinniiinns | v | oo 5,145,549 | ....... 4,764,000 | ....... 4,751,566 | ....... 4,759,142 | ccovvovec | s 373 | s [ K £< T8 IR 4,759,514 08/01/2023.
68268L AA 5 |OMFIT 2015-3 A -ABS .. [ 03/18/2021. | PaYAOWN. ... | eoeeeviesesiesenisnnees | e 2,807,194 | ... 2,807,194 | ...... 2,761,722 | ....... 2,800,849 | ...oocoovvvvinnns | 008,345 | s [ 8,345 || 2,807,194 11/18/2028.
693456 AA 3 |PMTLT 2013-J1 A1 - CMO/RMB . 103/01/2021. [ PaYdOWN.........coouiiiiiririieiissiieiiens | eveiienienisnsinsines | v 1,655,081 | ....... 1,655,081 | ....... 1,612,670 | ....... 1,614,063 | ....oovvvcvriive | 01,018 | s | 1,018 | | 1,655,081 09/25/2043.
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69346T AA PFP 2019-5 A - CDO .| 01/15/2021. | Paydown 413,800 413,800 409,662 409,684 04/14/2036.
69346T AA 2 |PFP2019-5A-CDO/CMBS .. | 03/16/2021. | Paydown ...11,460 ...11,460 ...11,345 ..11,346 ...11,460 04/14/2036.
69346W AA 5 [PFP2019-6 A- CMBS.......cccovvvvimrrrieriinnceireseiins C| 01/15/2021. | PAYAOWN. ... | cerevieeesisessiseniins | cevviens 168,820 | .......... 168,820 | .......... 167,026 | ........ 167,059 | oo | e 761 | | et 761 [ | 168,820 04/16/2037.
69346W AA 5 |PFP2019-6 A- CMBS .| C | 03/16/2021. | Paydown 32,342 32,342 31,998 . 32,342 04/16/2037.
693684 AA 0 |PSMC 201 A1- CMO/RMBS ceo [+ 03/0172021. | PAYOWN. ..o | cerevienesieneiesnsiis | ceveons 3,665,212 3,665,212 | ....... 3,747,107 ) [ oo | eeererene(8,108) | i 3,665,212 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1- CMO/RMBS........cccovvvrvernrirernrines .1 03/01/2021. [ PAYOWN. ....oovrrvrireiieirsierienisreens | ervvveessessesessnsisnnns | coerns 4,174,810 4,174,810 | ....... 4,258,306 4,181,004 | ..o | e (6,194) | ovvvvrvvven [ ereernn(6,194) | o 4,174,810 10/25/2049.
693758 AA 5 |PSMC 2019-3 A1 - CMO/RMBS.. < 103/01/2021. [ PAYAOWN. ... | eorererieneniesenisnnies | e 5,006,091 5,006,091 | ....... 5,078,836 5,010,841 ) 5,006,091 11/26/2049.
69403W AA 5 |PACBEA 2006 - A AA - RMBS.... woer | | 01/15/2021. | Paydown 325,186 | .......... 325,186 | .......... 358,699 | ......... 346,382 )| e [ @I97) i | e 325,186 07/15/2026.
69546T AA 0 |PAID 2020-3 A-ABS........ccooovviiimriiireiiereiisniiens .| 03/15/2021. | PaydOWN.......coorvrrrerrererieerieriererieens | cevienes 859,430 | .ovvvven 859,430 859,422 859,424 | ....ovvivvrin | e | s e8| | 859,430 05/17/2027.
70215%# AA 8 | PARTSTAT (VARIAN 2020 |) SUPPLY.. .. | 03/15/2021. | Paydown 135,349 .135,349 .135,349 185,349 | s [ e | e |0 i | e 135,349 03/15/2030.
70469Q AL 3 |PEAKS 1A2R - CDO. .. 1 01/25/2021. | Paydown 164,204 .164,204 .154,168 .133,256 29,570 | | e 164,204 07/25/2030.
70807# AA 2 |PENNANT PARK SENIOR SECR RLL+225............ .1 01/27/2021. | Direct 23,904,762 | ..... 23,860,121 21,205,662 | ...ooooovvvvenries | c00022,502 | s [ 000022502 | 23,904,762 05/02/2023.
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER.. | .. | 03/31/2021. | Direct 3,989 12/31/2031.
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS............. C| 03/15/2021. | PaydOWN..........cooorevereeieneienerienniens | cevevienenisnniinnnnns | ceneeeeen 311,818 | 100311,818 | 311,816 |l 311,810 | i | 8 [ |8 s | e 311,818 06/15/2044.
72703P  AA 1 |PLNT 2018-1 A21 - ABS......cooooiriiinriereiecerienenens .. 1 03/05/2021. [ PaydOWN..........ccvveerveenrirererirenerrennns | ererevirsneviennnirsnnnes | evreneenn 16,0000 | 016,000 | 018,000 | e 16,001 | oo | e (1) | e | i) i | i 16,000 | ...ooveicriinnae (VN 170 | 09/08/2048.
72703P AC 7 |PLNT 191 A2 - ABS .. 103/05/2021. [ Paydown...........coocvurvvinmriianniisnriiennns | e | e 17,5000 | 017,500 | 017,500 | 17,500 | s [ | e |0 i | s 17,500 12/05/2049.
74040T AC 7 |PRETSL4 MNT-CDO .. | 03/23/2021. | Paydown 2,473 2,473 12/23/2031.
74040Y AB 8 |PRETSL10A2-CDO.. .| 01/04/2021. | Paydown 64,311 07/03/2033.
74041C AA 7 |PRETSLXVA1-CDO. .. | 03/26/2021. | Paydown ...15,760 09/26/2034.
74041E  AA 3 |PRETSL XVII A1-CDO... .| 03/23/2021. | Paydown 92,551 03/23/2035.
74041N  AA 3 |PRETSLXIIA1-CDO 03/24/2021. | PaydOowN.........covvriinrineisncienniis | v | s (12,295) ,590,724 ,512 12/24/2033.
74041N 9 |PRETSL XII A1 - CDO. 03/01/2021. | Paydown (136) | .. 12/24/2033.
74041P 6 |PRETSL VIII A2-CDO.... .| 01/03/2021. | Paydown 2,267,460 ,267,460 | ... ,744,104 2,267,460 01/03/2033.
74042D AA 4 |PRETSLXXA1-CDO. . | 03/22/2021. | Paydown 280,173 280,173 | ..oovce. 257,934 280,173 03/22/2038.
74042F AA 9 |PRETSL25A1-CDO.. 03/22/2021. | PAYAOWN. ... | cevevieeesiesesineniis | ceveons 1,342,773 ,342,773 ,077,293 .1,342,773 06/22/2037.
74042H AA 5 |PRETSLXIXA1-CDO.... .. | 03/22/2021. | Paydown 6,299,331 6,299,331 | ....... 4,859,112 12/22/2035.
74042H AB 3 |PRETSLXIXA2-CDO.... .| 02/01/2021. | Paydown (C1) ] — (751) (839 [ e TB1) | e [ [ e | e (U OO ISR (751) 12/22/2035.
74042H AB 3 |PRETSL XIXA2-CDO.... ... | .. 1 03/22/2021. | Paydown 20,210 17,193 42 20,210 12/22/2035.
74042)  AA 1 |PRETSLXXIAT-CDO.....coooooirrinriniiseeeireceienns C| 03/22/2021. | PAYOWN........oovvoreeirreeereiieceiienniins | cevevieeesiesesissnses | ceveons 6,377,053 6,377,053 | ....... 5,386,509 | .......6,352,106 | ......cccocvmurrrs |00 24,946 | oo | e 24946 | ..o 6,377,053 03/22/2038.
74042M  AA 4 |PRETSL22A1-CDO .| €] 03/22/2021. | PaydOWN.........ccvviiriinniieierinniiniis | cevieriiniisniseiienns | v 3,054,419 3,054,419 | ....... 2,654,363 | .......3,025,960 |.....ccccoovnrinns [ 228,459 | i | e 28,459 | ...cccov 3,054,419 09/22/2036.
74042T AA 9 |PRETSL XXVII A1-CDO ... | .. | 03/22/2021. | Paydown 55,393 55,393 38,775 386 55,393 12/22/2037.
74042W  AA 2 |PRETSL XVII AT - CDO....coovvverrrrirrrriierrieniirecenes C| 03/23/2021. | PAYOWN.......cvveerrierreeicerieceiienniins | corevienesienesiseniis | ceeveoend 605,608 09/23/2035.
74043A 5 | PRETSL XXIIl AFP - CDO... . 103/22/2021. | PAYAOWN........ocvverrieirrieisrineienssnienens [ v | cveeenns 126,912 12/22/2036.
74043A 3 |PRETSL XXIIl A1 - CDO .. | 03/22/2021. | Paydown ,802,598 12/22/2036.
74043C 5 |PRETSL 24 A1-CDO......cooovvrimirireririniinciiinniens C | 03/22/2021. | PaydOwN..........ccovvuririinnineiienieniens | veeieninsieniisnines | v 2,702,481 03/22/2037.
74333N 0 |PROG 19SFR2 A - RMBS .1 01/01/2021. | Paydown 7,959 05/19/2036.
74338* 6 |PROJECT AXIS GARNER NC SENIOR NOTE.. .. | 03/15/2021. | Paydown 92,541 11/15/2039.
74340X 0 [PROLOGISLP......ccoovvirriirriiiriiis .. 103/08/2021. | Call @ 100.00..........ccomvvemrieirrieinniins | eoemeiienniieneiiinnies | oo 14,620,450 13,000,000 | ..... 12,919,530 12,957,724 | oo | v 1,459 | s [ 1,459 | 11/01/2025.
T4348T 1 | PROSPECT CAPITAL CORP .. 1 03/11/2021. | Tender Offer............cocuvurvurmrerrineiiens | vererreneriseeeissnies | v 3,270,000 3,000,000 | .......2,990,550 | .......2,993,965 | .....cocccommrriinne | v 346 | i | o346 || 202,994,312 | | 5,688 | .....5,688 | ... 395,375 | 01/15/2024.
74351@ 6 | PROJECT ARROW OAK CREEK .| 03/15/2021. | Paydown 97,465 COTAAT | OTAAT | OTAT | | e 18 | |18 | i | el 7,465 | s | e | v [ 661 | 07/10/2040.
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743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS... .1 03/01/2021. [ PAYOWN. ....oovvrrverirrieierieirerinsissiens | ervseiensssiissssnieninns | evvveinns 846,480 | .......... 846,480 | .......... 858,516 | .......... 858,070 cen(11,590) [ o [ e (11,590) [ oo | vrveinans 846,480 | .. o 0 ] 4,139 | 02/25/2050. | 1.D FM.
74387L AC 5 |PFMT 2019-1 A2 - CMO/RMBS... .. | 03/01/2021. | Paydown [ 2,556,955 | ....... 2,556,955 | ....... 2,592,509 | ....... 2,590,886 | .. | (33,931)]. [V 2,556,955 | .. o .0 12/27/2049.|1.D FM.
74733V AB 6 |QEP RESOURCES INC......ccooommrrvirriirrireriieeenes .. | 03/24/2021. | Tender Offer. et | e | s 7,623,000 | ....... 7,200,000 | ........ 2,880,000 | ....... 2,880,000 | .oveourrireriin | e | e [ e 0 [ e | e 2,880,000 |.......ccoooeeoe. | 4,320,000 |..... 4,320,000 10/01/2022.
74922M  AA 9 | RALI 2006-QA6 A1 - RMBS. .. 103/25/2021. [ PaydOWN...........covveirrieneiierniiinnns | cereiienessnsiinnies | i 44813 ...39,501 ...34,537 07/25/2036.
74922Q AA 0 |RALI2006-QA8 A1 - RMBS. .. | 03/25/2021. | Paydown I 21,907 ...20,263 ...21,907 09/25/2036.
74923G  AC 7 |RALI2007-QA1A3-RMBS.......cocvvimririinriernniinirns .1 03/25/2021. [ PAYOWN. ....oovvrrverirnieierieirerinnisniens | eevseeensnsiesssnisninns | evvveinns 111,443 | .......... 11,342 | oo 87,499 | .o 110,721 | i | e 722 | i | e 722 [ | e 111,443 01/25/2037.
74927B  AK 6 |RBSSP 2009-8 7A1 - CMO/RMBS.. - 1102/01/2021. [ PaYAOWN. ... | eoereeienesiensiisenies | e 14,364 14,364 | .......... 15,495 | Ll ATATT | | o813 | s o8 3) i | s 14,364 09/26/2037.
74927B  AK 6 |RBSSP 2009-8 7A1 - CMO/RMBS.. .| 02/01/2021. | Paydown o 9,222 .9,222 .9,948 9,222 09/26/2037.
74927T AC 5 |RBSSP 2010-9 3A2 - CMO/RMBS...........ccocvvvrmrriirn .. 1 03/26/2021. | PaydOWN...........ocvveoeireineiieneiiiiens | ceneeieneieneiennies | e 12,574 | ......... 112,574 | .......... 105,679 | oo 112371 | s | 00208 | s o203 [ | s 112,574 10/26/2034.
74928D AV 7 |RBSSP 2009-1A 7A2 - CMO/RMBS.... .. 1 03/01/2021. | Paydown 115,545 .110,374 ...49,938 13,531 [ | 2,014 | i 2014 || 115,545 06/01/2037.
74928F AY 6 |RBSSP 2009-3 6A3 - CMO/RMBS ... | .. | 03/01/2021. | Paydown e . 118,091 .126,533 ..77,349 TTT9 | | o312 | o312 i | 118,091 03/25/2036.
74928R  AB 0 |RBSSP2009-10 1A2 - CMO/RMBS...........cccoovurvvenaee - 103/01/2021. [ PaYAOWN. ... | eoereeienesisnniinenees | oo 47,013 | oo 47,013 | oo 28,899 | ..cooo.u.u A7,017 | i | e (@) i | (B | s | e 47,013 08/26/2035.
749280 AM 9 |RBSSP 2009-12 5A2 - CMO/RMBS.... .| 03/01/2021. | Paydown .101,404 ..79,311 . 01,254 | e | e 15T s el 151 | | 101,404 08/26/2036.
749280 AX 5 |RBSSP 2009-12 8A2 - CMO/RMBS.... .. | 03/01/2021. | Paydown I . 107,318 .108,373 ...46,096 107,008 | oo | 312 | o312 | | e 107,318 06/26/2036.
749280 BV 8 |RBSSP2009-12 162 - CMO/RMBS..........ccoocovvrvienacee .+ 1 03/25/2021. | PaYAOWN. ... | eeeeeviesenieenniennies | eneees 3,503,845 | ....... 3,503,845 | ....... 2,855,634 | ....... 3,480,405 | ...oooovvivinnins | 0een23,440 | s [ 200 23,440 || 3,503,845 10/26/2035.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS.. .. | 03/25/2021. | Paydown 288,667 278240 | .......... 170,009 | .......... 285,719 | oo | 2,948 | | 2,948 | | 288,667 02/26/2051.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS.. .. | 03/25/2021. | Paydown 282,652 272,442 260,211 281,865 | oo | eeeeeeen 787 | oot o787 | e | e, 282,652 02/26/2051.
74929F AK 5 |RBSSP 2010-3 4A2 - CMO/RMBS.. .1 03/01/2021. | PaYdOWN........ooiviiiirieiireiierienins | eeviesienissiieniisnies | v 101,384 | .......... 101,384 | ..........99,705 | ........... 98,815 | v | 200,569 [ [ 102,569 | | 101,384 12/26/2035.
74930B AA 3 |RBBBANCORP... .. | 03/31/2021. | Call @ 100.00, ,000,000 ,000,000 | . .......8,000,000 .......8,000,000 03/31/2026.
74930X BB 2 |RBSSP RESECURITIZATION TRUST 2012-1 - MB.. | .. | 02/01/2021. | Paydown...........cc.coevveerurriennns .47 644 ..A4T,644 45500 | oo 48,226 | ... | eeereena(582) [ o | eerieeenn(582) | s [ i 47,644 01/01/2029.
74930X BB 2 |RBSSP RESECURITIZATION TRUST 2012-1- MB.. | .. | 03/01/2021. | PAYdOWN............cccoooimvierriiinriinniiiinnns | covemeiisneiisnniisnnies | v 127,928 | ......... 127,928 | .......... 122,471 | 129,490 | oo | e (1,562) | s [ eieeenn(1,562) | e | v 127,928 01/01/2029.
749357 AA 7 |RCKT 191 A1- CMO/RMBS .| 03/01/2021. | Paydown ,391,802 | . ,391,802 | . 459,738 | ......4,395,149 ooern4,391,802 09/27/2049.
749389 AA 0 |RCKT 201 A1- CMO/RMBS.... .. | 03/25/2021. | Paydown 3,365,571 | ....... 3,365,571 | ....... 3,214,120 | ....... 3,352,243 | ..oovvvveinns [0 13,328 [ [ 013,328 | | 3,365,571 02/25/2050.
74951P  DQ 8 |RESIF 2005-A B3 - CMO/RMBS .. 103/10/2021. [ PaYAOWN. ... | coereiiensiiensiisnnnes | eevesssiissnessnnenes | e 57,517 1,812 | s | e | e | v [0 [ | 03/10/2037.
749574 AC 3 |RFMSI 2006-SA2 2A1 - CMO/RMBS.. .| 03/01/2021. | Paydown 32,046 | ... 32,793 . 32,046 08/25/2036.
74958T AB 9 |RFMSI 2007-SA3 2A1 - CMO/RMBS.. .. 1 03/01/2021. [ PaydOWN...........ocvvvriiirrineieneiiinnns | ceneeieneisnniennies | e 106,532 | .......... 109,875 | ............96,864 | ......... 106,415 | oo | e 11T [ | 1T i | 106,532 07/27/2037.
74958W AC 0 |RFMSI 2007-SA1 2A2 - CMO/RMBS.. .. 1 03/01/2021. | Paydown 32,047 ..39,790 . ...32,047 02/25/2037.
74958X AF 1 |RFMSI 2007-SA2 4A - CMO/RMBS.... .| 03/01/2021. | Paydown . . 273,466 .273,466 .249,282 .246,015 .273,466 04/25/2037.
74968R  AA 3 [RPIT 191 A-CMO/RMBS.......ccccommvrmrrriiirriiinins .. 1 03/25/2021. | PAYAOWN. ... | eoeeeeeeneniesenisnnees | ooneees 3,216,404 | ....... 3,216,404 | ....... 3,191,507 | ....... 3,195,467 10/25/2063.
74969B AA 7 |RBIT202A-ABS.... .1 01/01/2021. | PaydOWN.......oooiiiiririieiiceiiesienins | cevieiiienissiieniisnies | v 510,071 | .......... 510,071 | ......... 509,924 | ........ 509,904 05/25/2030.
74969B AA 7 |RBIT202A-ABS... .. | 03/01/2021. | Paydown [ 446,317 | ....... 1,446,317 | ...... 1,445,901 | ...... 1,445,843 05/25/2030.
74969M AA 3 |RMF PROPRIETARY ISSUANCE TRUST................. .. 1 03/25/2021. | PAYAOWN. ... | eoereeiseesienssieneees | e 698,393 | ......... 698,393 | ......... 698,393 | .......... 698,393 04/26/2060.
75086# AA 3 |RAINIER GSA PORTFOLIO |, LLC. .. 03/15/2021. | Paydown 58,403 | ... 58,403 58,403 06/15/2036.
75114R  AD 7 |RALI2006-QA3 A1 - RMBS .. | 03/25/2021. | Paydown JETSTESRRRRRUIN IO 468,913 | .......... 419,476 | .......... 351,491 04/25/2036.
751158 AC 3 |RALI2006-QA5 2A1 - CMO/RMBS...........ccocvvverrrrirnne .. 1 03/01/2021. | PAYAOWN. ..o | s 89,261 | .......... 106,113 | ccovvennes 84,472 07/25/2036.
75115L  AA 5 |RALI2007-QH7 1A1 - RMBS.. .. | 03/25/2021. | Paydown 83,064 | ... 83,064 08/25/2037.
75156V AD 7 |RAMP 2006-RS3 A4 - RMBS.. .. | 03/25/2021. | Paydown JRTSTTRTTRTRPTOON IOV 330,558 05/25/2036.
75574W  AE 7 |RCMT 18FL2 C - CDO......ccoovveirrirriinrisrniinnienas .. 101/25/2021. | PaydOWN. ... | ceneisneissnisnnies | i 934,253 | .........934,253 | ......... 933,085 | .......... 933,327 06/25/2035.
75574W AE 7 |RCMT 18FL2 C - CDO/CMBS. - 10212512021 | PaYAOWN. ... | eeeeeeienenissenisnnees | e 1,565,747 | .....1,565,747 | ....... 1,563,790 | ....... 1,564,195 06/25/2035.
75575 AA 3 |RCMT 2020-FL4 A - CMBS .1 01/25/2021. | Paydown 70 | e 70 | e 70 [ o 70 02/26/2035.
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75575 AA 3 |RCMT 2020-FL4 A - CMBS .1 03/25/2021. [ PaYOWN.......oovvrivrirnieisireierisnisneens | ervnrens 168 | o 168 | 168 | i 168 | [ 0 0 168 | o e | e, {01 1 | 02/26/2035.
75620R AC 6 |RCTTE 1SN-CDO .. 1 01/26/2021. | Bank of America Merill Lynch.............. | ccoeeeeveeervncceinnei | o 1,416,926 (17,851) | o | s (17,551) | oo | e 925,642 | ..oovvveris | 491,284 10/20/2027.
758075 AC 9 |REDWOOD TRUST INC .. 101/22/2021. | CREDIT SUISSE SECURITIES.......c... | coovrvvermrrrirernirinnies | oo 6,702,500 3,820,000 .| ..2,313,050 08/15/2023.
75971F AY 9 |RAMC 2007-3 AF6 - RMBS o | [ 03/01/2021. | PaydOWN........ooourveirrneieneissniins [ e 68,299 . .49,175 09/25/2037.
759950 DM 7 |RAMC 2004-3 AF5 - RMBS..........ccoovvvemmrrirenriranneens .. 1 03/01/2021. | PaYdOWN. ... | e 329,789 | ........329,789 | ......... 291,039 | ... 311,676 | oo | 18,114 | [ 18114 | 11/25/2034.
759950 EM 6 |RAMC 2004-4 AF5 - RMBS. .1 03/01/2021. [ PAYOWN.......oovvrvirrieisireieriesessiens | ervnrens 249,191 02/25/2035.
760985 S6 9 |RFSC 04RP1M3-RMBS.... .. 1 03/25/2021. | PaydOWN............covereireieceiieseriinens | e 67,970 11/25/2042.
76110H H8 5 |RALI2004-QA6 NB4 - CMO/RMBS .. 1 03/01/2021. | PaYAOWN. ... | e 6,332 | oo 7,701 | 8,695 | 8,315 | i | 12/26/2034.
76110H T9 0 |RALI2005-QA2 NB2 - CMO/RMBS .. 1 03/01/2021. | PaydOWN.............covorriciireiereienens | s 229,008 ..229,008 02/25/2035.
76110V RX 8 |RFMS22005-HS1 1A4 - RMBS .. 1 03/01/2021. | Paydown 53,587 ...53,587 09/25/2035.
761118  BU 1 |RALI2005-QA8 NB2 - CMO/RMBS. .. | 03/01/2021. | Paydown ... 140,483 144,910 . . 07/25/2035.
761118 FL 7 |RALI2005-QA9 CB3 - CMO/RMBS .. 103/01/2021. [ PAYAOWN. ... | eoeeeeieeeneeseiinnnnes | e 185,302 ...185,244 B 185,302 08/25/2035.
761118 FM 5 |RALI 2005-QA9 N41 - CMO/RMBS.. .. 03/01/2021. | Paydown..........cccvvvvurierinniverieninnins | e 281,020 280,489 B I 281,020 08/25/2035.
761118  KH 0 |RALI2005-QS15 2A - CMO/RMBS.. .. 1 03/01/2021. [ PAYAOWN..........covveeeirriienerieneiiieens | eoeeeeieeeiieseiiennees | e 104,115 | .........104,574 | ...........37,330 | ........ 103,848 B I 104,115 10/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS .1 03/01/2021. | Paydown 5,921 ...5,899 02/25/2036.
76111X TF 0 |RFMSI 2005-SA1 3A - CMO/RMBS. .| 03/01/2021. | Paydown 4,386 03/25/2035.
76112B NM 8 |GMACM 2005-AA1 1A1 - CMO/RMBS. . 103/01/2021. [ PaYAOWN..........oovvereeiceiieceiieceiiinens | eoereeienesiensiiennees | ceeenein 72,823 05/18/2035.
76117W AB 5 |RESOLUTE FOREST PRODUCTS INC.. C|02/18/2021. | Call @ 100.00........ccvveeriririiniivens [ eveiienisrienicsnines | v 3,115,000 05/15/2023.
76971E  AA 2 |RBIT 20HB1 A1 - ABS .. 101/25/2021. | PaydOWN.............covorvereierenieseiienens | e 96 | o6 | 98 [ 96 | [0 [ |0 e [ 96 10/25/2050.
76971E  AA 2 |RBIT 20HB1 A1 - ABS .. 1 03/25/2021. | Paydown...........cc.coucvererriincns 577 . 577 10/25/2050.
77775 BU 4 |ROSENTHAL & ROSENTHAL, INC. - ABS.. 1| 01/15/2021. | DIFECE......ouvevveeaieerieniieneienienisniiens | ceveniienieniesesnenies | eerenes 2,000,000 | .......2,000,000 | .......2,000,000 | ......1,999,971 | ..ccoccivnriimnnn | v [ | e 29 | i | e 2,000,000 01/15/2025.
78386N  BC 2 [SACO 1993-3 1B1- RMBS, .. 102/01/2021. | Paydown...........cc..coocvererriinns 7,759 . B I 7,759 04/25/2039.
78397A  AB 0 |SCFET 2019-1 A2 - ABS .1 03/20/2021. [ PAYOWN. .....oovrrerirreieieireierienisniens | ervseeessssiesissssisninns | coveres 1,061,300 | ....... 1,061,300 | ....... 1,061,201 | ....... 1,061,128 | oo [ o172 | i [ 172 | i | e 1,061,300 10/21/2024.
784012 AA 4 |SCFET 172 A- ABS. . 102/22/2021. | PaYdOWN. ... | ceneeienesiennisnnies | v 1615415 | ... 1615415 | ... 1,609,631 | ....... 1,613,684 | ..o | e LT3 | |l 1731 | 1,615,415 12/20/2023.
784054 AB 4 |SCFET 201 A2 - ABS. .+ 103/22/2021. | PAYAOWN. ... | woeeeviseesieessinnnees | oeneees 1,033,106 | ....... 1,033,106 | ....... 1,033,056 | ....... 1,033,072 | oo | o34 | s i34 i | 1,033,106 10/20/2025.
78410B AJ 4 |SCOF 2R AR-CDO......cccoccvumvirarriins .. 1 03/15/2021. | PaydOWN. ... | ceeneieeneiensiisnnies | v 4,806,399 | ....... 4,806,399 | ....... 4,602,127 | ....... 4,624,837 | ..oovoevviennes | 181,562 | s [ 181,562 | | 4,806,399 07/15/2028.
78411K  AB 0 |SCFET 2018-1 A2- ABS......coccovvvrimrriirrrireceieceeens - 1102/22/2021. | PaYAOWN. ... | eoeeeeiesesiennnisnnees | oeneees 1,438,043 | ....... 1,438,043 | ...... 1,438,031 | ....... 1,437,804 | oo | 289 | s o239 [ | e 1,438,043 10/21/2024.
78411K AC 8 |SCFET 2018-1B - ABS... 110212212021, [ PAYOWN.......oovrrvreireieieirssiersnisneens | ervseeenssnsesessnsisnnns | corerns 6,300,000 | ....... 6,300,000 | ......6,297,457 | ......6,298,579 | ....cccccocvvvne | e 1,421 | s | e 1421 | | 6,300,000 12/22/2025.
78443C BN 3 |SLMA 2004-B A3 - ABS... .. [ 03/15/2021. | PaydOWN.............voericrieceriereiieenns | s 635,796 635,796 B I 635,796 03/15/2024.
78448Q AB 4 |SMB2015-B A2A - ABS........cooorvimrrirniriieririeniin ++ [ 03/15/2021. | PAYAOWN. ... | woeeeeieeesienssinnenes | oo 196,609 07/15/2027.
78471D AA 5 [SCLP 161A-ABS..... . .. 1 03/25/2021. | PaYdOWN. ... | coeneeieneisnsiennies | v 445,225 08/25/2025.
78473T AJ 9 |STARM 2007-2 4A1- CMO/RMBS...........ooevvvrernrenns . [01/01/2021. | PaYdOWN..........ooviririieceiieseiieeens | e 1,732 | oo 1732 | 1499 [ 1782 | i [0 i |0 s | e 732 i e |0 e 04/25/2037.
784737 AJ 9 | STARM 2007-2 4A1 - CMO/RMBS..........cccvveirrnrrnes 11 03/01/2021. [ PAYOWN. ....ooivieeirrieieiseiersniseiens | errsrireresisseessnsriens | cevnnsnend 46,292 04/25/2037.
78488L AA 8 |SWC1A-CDO. .. 1 02/15/2021. | PaydOWN............vvorriceeneiieceiienens | e 507,539 cerern.507,539 <err..6,027 | 08/15/2033.
80105N AG 0 [SANOFISA........cccovurnvnne. C| 03/29/2021. | Maturity @ 100.00..........coocmmrvvinmririnnns | comvvrennirienniinnniins | v 8,000,000 | .......8,000,000 | .......7,918,080 | ......7,997,673 | ....cceeovurivmns | 02,327 | o | 2,327 | e | s 8,000,000 | ...covevrrvers [ e | cevirrriiieenn0 [ e 160,000 | 03/29/2021.
80306A AA 8 |SAPA2018-1A-ABS.......cccooviirrriiirrinniisnisnns C| 03/15/2021. | PaydOWN..........covvrrierrieneiisneiiinniins | covvvienssisnsiisnniins | cevvins 102,826 B I 102,826 12/15/2040.
80349B AP 2 | SARAT 2013-1 A2R - CDO.. . 02/26/2021. | PaYAOWN........cooourriireiieneiiereiienniiens [ ceviereiieseiiensiieens | e 30,000,000 | .....30,000,000 | .....30,000,000 | .....30,002,053 | ......ccccoowruumwe | ceree(2,053) | covoervrranins | cererene2,053) | s | s 30,000,000 01/22/2030.
803828 AR 9 |SAILN 2003-5 A - ABS. 03/27/2021. | Paydown 1,033 06/27/2033.
805564 EM 9 |SAST 1999-3 BFA - RMBS.. .. .. 03/01/2021. | Paydown 12/25/2032.
805564 KR 1 |SAST 2002-1 AF6 - RMBS........ccooomirmririiriririiriinne .1 03/01/2021. [ PaYOWN........ocvrrvirrireireiernsiseirens | ervvein 407 | o807 | 408 | 80T | | 6 | e 6 407 10/25/2030.
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81375F CM 3 | SASI 1993-7 TA6 - CMO/RMBS.. .| 03/01/2021. | Paydown..........ovververrieriniriverierinnnes | cevienes 30 | e 30 30 | 30 | i | i 0 (V0 PRI I 30 ..0 | 12/25/2023.
81378E AA 1 |SABR 2007-BR4 A2A - RMBS .. 1 03/25/2021. | PaydOWN............cvvorrireienenieceiienens | e 201,593 | .......... 201,593 | ........... 87,352 | ... 199,443 | i | e 2,150 B 2,150 | oo | e 201,593 .77 | 05/26/2037.
81743A AA 7 |SEMT 2019-5 A1 - CMO/RMBS... + 103/01/2021. | PAYAOWN. ......couvivreicriieneiieeesienees | eoreeevienesieessinnnees | v 3,256,610 | ....... 3,256,610 | ....... 3,313,601 | ....... 3,311,642 2(55,032) | oo | s (55,032) | ..ocvvrriienes | v 3,256,610 | .vveeecvs [ v | evvieneiciennn0 [ 19,502 | 12/27/2049.
81745A AB 3 | SEMT 2013-5 A2 - CMO/RMBS... | [ 03/01/2021. | PAYAOWN........vveireireiiereiiesniiens [ oo | s 1,154,325 | ....... 1,154,325 | ...... 1,092,821 | ...... 1,102,159 | oo [20052,165 | s | 052,165 | | 1,154,325 | ..o | e | v | 5,430 | 05/25/2043.
81745C AA 1 |SEMT 2013-7 A1-CMO/RMBS.........ccoooommriirarrians .. 1 03/01/2021. [ PaYAOWN. ... | eoreeeeieeeseesenienenes | e 746,326 | .......... 746,326 | ......... 672,516 | .......... 684,442 | .o 81,884 | | 61,884 | | 746,326 | ....covovvcre | cervverrirennis | cvererreneicnnnn0 | 3,100 | 06/25/2043.
81745 AA 6 |SEMT 2013-11 A1 - CMO/RMBS. .1 03/01/2021. [ PAYOWN......oovvrrverirrieienieirerissisniens | ervseeenissiissssieninns | cvvveinns 585,363 | .......... 585,363 . . B [ 585,363 | ..ovovcveies e | 0 [ 3,757 | 09/25/2043.
81745M AA 9 |SEMT 2013-2 A - CMO/RMBS - 103/01/2021. [ PAYAOWN. ... | eoerevieneniesenisneees | e 1,098,076 | ....... 1,098,076 | .. cierrrn999,780 | v [00098,296 | s | 100098,296 | | 1,098,076 02/25/2043.
81745R AB 6 |SEMT 2013-3 A2 - CMO/RMBS... < 103/01/2021. | PAYAOWN. ... | woeeeeieeesisessiennees | e 1,312,086 | ....... 1,312,086 | ....... 1,213,133 | ....... 1,220,329 B 91,757 | o | e OLTET || s 1,312,086 03/25/2043.
81748) AA 3 |SEMT 2019-4 A1- CMO/RMBS... .. 103/01/2021. [ PaYAOWN. ... | coeneeieneiiennisnnies | v 3,782,538 | ....... 3,782,538 | ....... 3,861,735 | ....... 3,786,428 | .....oocoovviiiais | e (3,890) | .o [ erreennn(3,890) | oo | v 3,782,538 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS.... .+ 1 03/25/2021. | PAYAOWN. ... | eoeeeviesesieneniennees | eneees 3,769,625 | ....... 3,769,625 | ....... 3,862,687 | ....... 3,776,769 | oo | oo (7,144) | s [ T4 | | 3,769,625 03/25/2050.
81748M AA 6 | SEMT 2020-1 A1- CMO/RMB .. | 03/01/2021. | Paydown 1,903,418 ,903,418 ...(42,154) | . ,903,418 02/25/2050.
817743 AA 5 |SPRO 2019-1 A2 - RMBS .. 1 01/25/2021. | Paydown 45,908 | ...ei85,853 | e [ e (228) [ | eeeenn(228) | i [ 45,625 10/25/2049.
81788Y AA 1 |767LLC....ccoovvviirrins .. 03/05/2021. | Paydown..........ccrvvunririiniiverieninnins | e 259,780 259,780 259,780 B 259,780 10/05/2022.
82817* AA 9 |SILVER SPRING METRO CENTER Il LIMITED P.... | .. | 03/05/2021. [ PAYAOWN...........ccooireeemeiirnnririnniiinens | eoereniennieennsenenees | e 130,614 | ........130,613 | ........ 130,613 | .......... 130,613 | oo B I 130,614 01/05/2029.
82817@ AA 7 [SILVER SPRING METRO CENTER IV LIMITED PA. |..| 03/05/2021. | Paydown.........cc..ccocvweerveerennees 25,231 25229 | ceiirieie25,229 | v | e [ | ceeerieeeeieeni | oo | e 01/05/2029.
82922T AA 7 |SINAIHEALTH SYSTEM. .. 101/20/2021. | Call @ 100.00, 95,000 01/20/2036.
83404) AA 4 |SCLP2017-3A-ABS .. 1 03/25/2021. | PaYAOWN..........ooveeiiciiieceiieseiiinens | eeeeeeienenienesienenes | e 196,683 . 05/26/2026.
83405R AB 3 |SCLP 2018-1 A2 - ABS.... .1 03/25/2021. [ PaYOWN. .....oovvrrvrirrieiniieierniiiniens | eevveeesissiessssieninns | evvvernns 581,143 | .........581,143 | .......... 581,041 02/25/2027.
83417E  AA 0 |SOCTY 2014-1A- ABS... .. 1 03/20/2021. | PaydOWN.............cooorrireiineniereiienens | e 26,121 26,118 04/20/2044.
83417F AA 7 |SOCTY 2014-2A- ABS... .. 1 01/20/2021. | Paydown 91,974 07/20/2044.
83417P AA 5 |SOCTY 2015-1 A- AB .. 1 02/20/2021. | Paydown 299,950 08/21/2045.
83438) AA 4 |SLOSO 2007-1 ALA - CDO.. .1 01/07/2021. | Paydown 87,911 10/07/2037.
83546D AF 5 |SONIC 2018-1 A2 - RMBS .| 03/20/2021. | Paydown..........vvereveiriiiinirierieninnnes | cevienes 39,950 02/20/2048.
83546D AL 2 |SONIC CAPITALLLC., SERIES 2020-1 - ABS .. 1 03/20/2021. | PaydOWN.............cooorrerrieneieneiiinens | s 01/20/2050.
83546D AM 0 |SONIC CAPITALLLC - ABS .. 1 03/20/2021. | PaydOWN..........crveorrierriireiieceiienens | e 01/20/2050.
83609N AE 0 [SNDPT 14 C-CDO | [02/12/2021. | PaydOWN. ... [ e 01/23/2029.
83611M HM 3 |SVHE 2005-B M2 - RMBS.........ccocoovvviirrrirarrririnnienns . 103/01/2021. [ PaYAOWN. ... | eoerevienesiesniiennees | e 79,063 05/25/2035.
83611M JX 7 |SVHE 2005-OPT4 2A4 - RMBS .1 03/25/2021. [ PAYOWN.......oovvrrverirnieiniseierssisniens | ervseiressssiisssssieninns | cvveeinns 135,646 | .......... 135,646 B [ 135,646 12/25/2035.
84470P AD 1 | SOUTHSIDE BANCSHARES INC... .. 103/08/2021. | EXCHANGE...........coooirviereiiereireneii | eveeeeieneniensiisnnees | ooveees 7,500,000 | ....... 7,500,000 | .......7,500,000 | .......7,500,000 | ....ccooormmmrriee | errimmmrrannn | cerervmneirene | evmeniiennieens0 v | s 7,500,000 11/15/2030.
84474Y AA 4 | SOUTHWEST AIRLINES CO PASS THROUGH....... .. 102/01/2021. | PaYAOWN. ... | s 526,564 | ......... 526,564 N 526,564 02/01/2024.
84756N AB 5 |SPECTRAENERGY PARTNERSLP..........ccccocecneen. .. 103/15/2021. | Call @ 100.00........corrrerrrrerrrrrirnnererns | ereeeesenessenmrssnnens | oveees 4,000,000 | ....... 4,000,000 3,999,945 | i | 2B [ |28 | | 3,999,969 06/15/2021.
84858W AA 4 [SPIRIT AIRLINES CLASS AA PASS THROUGH CE. | .. | 02/15/2021. | PaOWN..........coocrveerreiereeieneeiirenins | coneveesesieessienssins | ceveieens 170,538 | ........170,538 | .........170,538 | ......... 170,589 | oo | eerveeen(B1) s e (B1) e | e 170,538 08/15/2031.
85172M AA 2 |SLFT 2015-B A- ABS . 1 03/15/2021. | PaYdOWN........cvvvvrrvrirrereiisierssinnins [ ervriseeesineisinsinenns | ovenes 1,370,620 | ......1,370,620 | .......1,370,834 | ....... 1,370,676 | .oocvcevvercres [ veveeeeee(BT) | v [eveniereend(B7) | v | e 1,370,620 05/15/2028.
85208H AA 1 [SPRTE 2017-1 A-ABS... » 03/15/2021. | Paydown..........coooerveerreereeieneeienciens | cevevenns 8,681 8,681 12/15/2037.
85235 AA 6 |STLOUIS COUNTY CONTROL PASS-THRU........... .| 03/15/2021. | Paydown..........cccvvvvnrieriiniiverieninnins | e 215,304 12/15/2036.
855541 AC 2 |STARM2007-S13A1-CMO/RMBS..........cccoccouvvivnnee .. 1 03/01/2021. [ PaydOWN..........cccvverriicrineineiiennis | ceneisnnisnsiiinnies | i 40,066 01/25/2037.
85572R  AA 7 |STARR2018-1A-ABS C| 03/15/2021. | PAYAOWN........ocveerveerreierceiiereiiineiins | cereveeesseesesisnniins | ceevioens 564,069 . 05/15/2043.
85573L AA 9 |STARR2019-1A-ABS C| 03/15/2021. | Paydown 94,460 | . ....94,460 03/15/2044.
857477 AG 8 |STATE STREET CORP.......cccooomivriiirriiecireceiiecenes .. 1 03/07/2021. | Maturity @ 100.00...........ccovemrveremiiras | woremerieeerieeeiiennies | e 10,000,000 | ..... 10,000,000 | .......9,965,500 | .......9,999,291 | .....ccovvvvmmmnes | worreree 709 | s [ i 709 | | e 10,000,000 03/07/2021.
85816B CQ 1 |STCR2015-1 BR-CDO.....ccooovvrviiieriiirisiiciis ..103/19/2021. | Call @ 100.00........ccocovevverimriiirririiins | eeriverierinniisiinnis | e 11,237,500 | ..... 11,237,500 | .....11,237,500 | .....11,237,743 | ccoooovvvrrvvenns | eereren(151) | [ (15) | e | e 11,237,592 05/21/2029.




62'6030

Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

2 3 4 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 NAIC
Other- Designation,
F Than- Bond NAIC
0 Current | Temporary Total Foreign Interest / Designation
r Unrealized Year's | Impairmen Total Foreign | Book/Adjusted | Exchange Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati t Change in | Exchange | Carrying Value Gain Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Recognize| B.JA.C.V. | Changein| atDisposal | (Loss)on | Gain (Loss)| (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion d (11+12-13) | B.JAC.V. Date Disposal | on Disposal | Disposal | During Year Date Symbol
86212V AA 2 |STR2016-1 A1-ABS.. .| 03/20/2021. | Paydown 53,781 53,781 53,752 | oo B3764 | e | e 1T it | i LA IO IO 53,781 10/22/2046.
86212V AD 6 |STR2018-1A1-ABS.. .. | 03/20/2021. | Paydown 25,000 25,000 24,994 30 R B 25,000 10/20/2048.
86212V AE 4 |STR2018-1A2-ABS......oiiiiiieiirreiieceiseeiieeniins .. 103/20/2021. | PaydOWN..........coviorrierriirriieseiienens | e 33,125 33,125 333 | 33114 | |1 | | | s 33,125 10/20/2048.
86213C AB 1 [STR2015-1 A2 - ABS .. 1 03/20/2021. | Paydown 26,875 26,868 26,732 [ cooireeen26,799 | e | e 70 [ | e 76 | s [ 26,875 04/20/2045.
863572 LV 3 |SASC 1996-4 A- CMO/RMBS. .. 1 03/01/2021. | Paydown 2327 | oo 2,321 2,327 09/25/2031.
863579 C3 0 |SARM 2005-21 6A3 - CMO/RMBS.......ccocovvvrivirinne .1 03/01/2021. [ PAYOWN.......oovvrvirrieisireieriesessiens | ervnrens 289,545 | ... 289,909 | ........254,520 | ........289,493 | ... | verreenennD2 | i | D2 [ | e 289,545 11/25/2035.
863579 J9 0 |SARM 2005-22 1A4 - CMO/RMBS.. .. 1 03/01/2021. | Paydown 65,524 ...64,199 ...65,524 12/25/2035.
863579 RP 5 | SARM 2005-11 1A1 - CMO/RMBS.. .1 03/01/2021. | PaydOWN........oucvviriiiiririiniinniiciins [ e | v 40,271 ...39,096 ...40,271 05/25/2035.
863579 SU 3 | SARM 2005-12 3A1 - CMO/RMBS .. 102/01/2021. | PaydOWN.............cooorvireieneiereiienens | e 325,593 | ..........325,593 | .........250,078 | .........324,252 | ... | 1,341 | [l 38 | 325,593 06/25/2035.
863579 UL 0 |SARM 2005-15 1A1- CMO/RMBS.. .. 1 03/01/2021. | Paydown 2,406 2,406 07/25/2035.
863579 UU 0 |SARM 2005-154A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 92,959 87,620 | oo 92,732 | s | e 227 [ | 227 | s | e 92,959 07/25/2035.
863579 VH 8 |SARM 2005-17 1A1- CMO/RMBS . 103/01/2021. [ PaYAOWN.........ooovverreceeieceiieciriinnns | eoereeienesienniieenees | e 4777 | e AATTT | 14,145 | ... 14745 | s | 32 i [ 32 [ | e 14,777 08/25/2035.
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS.. .| 03/25/2021. | Paydown 93,340 | ..........93,683 | ........... 43,895 | ........ 92,949 ...93,340 08/25/2035.
863579 XR 4 |SARM 2005-18 8A1 - CMO/RMBS.. ... |.. | 03/01/2021. | Paydown 291,154 267,869 290,298 .291,154 09/25/2035.
863579 ZL 5 |SARM 2005-20 3A3 - CMO/RMBS...........cooovvvmmrri - 103/01/2021. [ PaYAOWN. ... | eoereeieeesiessiieneees | e 103,300 | ..........103,556 | ............ 87,971 | oo 103,270 | coovvevevvenis | eeerenene30 s [ 30 [eiicc | ce 103,300 | oveoecvieenes | e | oo (U I 299 | 10/25/2035.
86358R DX 2 |SASC 2001-SB1 A5 -RMBS... .. 1 03/01/2021. [ PaydOWN............ccooorviinriereiinniinnns | e | e 155,252 111000 165,252 | ... 145,439 | 155,265 | e | (1) | s e (1) [ | 155,252 08/25/2031.
86358R XY 8 |SASC 2002-AL1 A2 - RMBS.... .. 1 03/01/2021. [ PaydOWN............ccveecreeerveiecerrenniirenens | wevererirenenirenenisnnnees | coeeneen 137877 | 137,877 | 1108,599 | it 111,706 | s [0 28171 | i | 26171 || s 137,877 02/25/2032.
86358R XZ 5 |SASC 2002-AL1 A3 - RMBS.... .| 03/01/2021. | Paydown .101,308 02/25/2032.
86358R YB 7 |SASC 2002-AL1 APO - RMBS. .| 03/01/2021. | Paydown .| 02/25/2032.
86359A ME 0 |SASC 2003-AL1A-RMBS .. 1 03/01/2021. | Paydown 04/25/2031.
86359A MG 5 |SASC 2003-AL1 APO - RMBS. .. | 03/01/2021. | Paydown 04/25/2031.
86359A WR 0 |SASC 2003-AL2 A - RMBS.. .| 02/01/2021. | Paydown 01/25/2031.
86359A WR 0 |SASC 2003-AL2 A - RMBS.. .| 02/01/2021. | Paydown 01/25/2031.
86359A WR 0 |SASC 2003-AL2 A - RMBS .. | 03/01/2021. | Paydown 01/25/2031.
86350A WT 6 | SASC 2003-AL2 APO - RMBS. . [ 03/01/2021. | Paydown .| 01/25/2031.
86359B 4U 2 | SASC 2005-4XS 14A - RMBS .. 1 03/01/2021. | Paydown 03/25/2035.
86359B LE 9 | SARM 2004-14A1 - CMO/RMBS, .. 1 03/01/2021. | Paydown 03/25/2034.
86359F AB 8 | SASC 2006-S2 A2 - RMBS .. | 03/30/2021. | Paydown 31,609 ...28,067 06/25/2036.
86359L NA 3 | SAMI 2005-AR6 2A1 - CMO/RMBS...........ccccvvvnneene .. 1 03/25/2021. | PaydOWN.............coooreireieceniererieenns | e 212,475 | ... 212,475 | ... 144,057 | ... 164,762 | oo | e BTTA3 | s [T T3 || 212,475 09/25/2045.
86360B AG 3 | SARM 2006-4 4A1 - CMO/RMBS.... .1 03/01/2021. | PaYdOWN........oocvviriieiiririniissiiiciins [ e | e 49,667 | ............ 55,973 ...49,398 X 05/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 - CMO/RMBS.... ... .. 03/01/2021. | Paydown 36,267 | . 36,788 ...36,167 ...36,267 05/25/2036.
86363B AA 3 |SASC 2007-RM1 A1 -CMO/RMBS.........cccoovurvvis .. 1 03/25/2021. | PaydOWN...........cvvverriereieceeieseiieeees | e 3,389,480 | ....... 3,389,480 | .......3,203,058 | ....... 3,206,398 | ....ocoovvvvienis | 183,081 | s [ 183,081 | | 3,389,480 05/25/2047.
86909# AA 5 | SUSQUEHANNA (18 PROPERTIES ) CONTROL..... .. | 03/23/2021. | Paydown 34,974 34974 | ... 34974 | ... 34,974 | o e (0) [ | e (0) | i | e 12/23/2036.
86934N  AA 7 |SCML 2018-SBC7 A - CMBS/CMO........ccccouvvrennnens .. [ 03/26/2021. | PAYAOWN...........oovoereiceiineiieceiieinns | eoeeevienenienenisnnnes | v 8,038,786 ,038,786 | ......8,038,438 | ....... 8,057,903 | ..o | (19, 117) | s |17 | | 05/25/2039.
869507 AA 1 |SPSS2017-1 A-ABS.....coooviririirrrieeeiieenririnniins .. [ 03/15/2021. | PAYAOWN. ... | coerenes 68,946 | ............ 68,946 | ..........68,911 | 1ot B8917 | s | 29 i 29 [ | e 01/15/2071.
87166V AG 3 |SYMP XX B2-CDO . 02/02/2021. | VaNIOUS........ooovvveviereiineiisniessniins [ coveseiissniisnsiiinns | e 7,000,000 | ....... 7,000,000 | .......7,000,000 | .......7,000,000 | ...cccoooimmmrinne | errimmmmiinnn | comviveneiians | w0 i | 01/16/2032.
87233Q AA 6 |TC PIPELINES LP. e .. 103/15/2021. | Call @ 100.00..........corveerrrerereriirrrins | eerereeiemerieeeniennees | eeeees 3,000,000 | ....... 3,000,000 118 2,999,851 06/15/2021.
87267J AA 1 |TFINS 2018-2 A1-CDO.....cccoooivmrriirrriirriinciinnens C| 03/30/2021. | Paydown..........cocovvvvemrinriineiineiins | coveienas 8,200 | ..coorviennn 8,200 6 8,209 09/30/2039.
87268R AA 2 |TFINS 192A1-CDO .. 103/01/2021. | PaydOWN...........cvvereeecviiecriiinnirennns | wvereriennrireneninenies | eovveneeesc 19868 | et 71,586 | e 77,586 | et 77,586 | i [ e | e | e (U ORI ISP 77,586 02/28/2039.
87275Q AA 5 |TRTX2018-FL2 A - CMBS. .1 01/15/2021. | Paydown 42 3,736 11/18/2037.
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87275Q AA 5 |TRTX2018-FL2 A - CMBS, .. 03/17/2021. | Paydown 291,974 291,974 280,660 288,711 | oo | 003,283 [ i | e 3,203 [ | e 291,974 11/18/2037. [ 1.AFE..
87305N AV 0 [TTXCO-ABS . - 101/02/2021. [ PaYAOWN. ... | eoeeeeieeeniesenieneees | e 474,225 ATA225 | ... 474,226 | ......... ATAA480 | oo | e (254) [ i | eereeecen(254) | i | e 474,225 01/02/2022.
87305N AW 8 |TTX COMPANY 2004-A1 - MBS........cccoommrrrrmrrriranns .. 101/02/2021. | PaydOWN. ... | s 85113 | oo 85,265 | ............ 85,265 | ............ 85,288 | ..oovvvvvverriins | errenes(176) | o [ (176) s | e 85,113 01/02/2022.
87342R  AB 0 |BELL 2016-1A22 - RMBS... .. | 02/25/2021. | Paydown 30,000 30,000 30,000 05/25/2046.
87342R AC 8 |BELL2016-1A23-RMBS... .. 1 02/25/2021. | Paydown 29,625 29,625 29,852 05/25/2046.
87342R AF 1 |BELL 181 A22 - RMBS .| 02/25/2021. [ PAYAOWN......oocvvriirrieieirseiersniseiens | eersrinerssisseensisninns | oevvnnsnenns 17,500 | cooconeeee 17,500 11/25/2048.
87819# AA 2 | TD BANK MIAMI, FLORIDA.... .. | 03/15/2021. | Paydown 34,186 ...34,186 01/15/2038.
881561 LE 2 | TMTS 2004-11HE A- RMBS... ... | .. | 03/25/2021. | Paydown 30,078 ...30,078 10/25/2035.
881561 LR 3 | TMTS 2004-19HE A1-RMBS.........cccoooovmmmiiiiirrirnnnns .. 1 03/25/2021. | PaydOwN.............coorvinieneieseienens | s 54,834 | ......... 54,834 10/25/2034.
881561 VY 7 | TMTS 2005-12ALT AF4 - RMBS. .. 1 03/01/2021. | Paydown 52,468 | ..o 52,468 07/25/2036.
88156E AB 2 | TMTS 2006-17HE AB1- RMBS... .. | 02/25/2021. | Paydown 53,517 53,517 253,133 [ | i 384 384 | s | e 53,517 01/25/2038.
88156E AB 2 | TMTS 2006-17HE AB1-RMBS........ccoocovvvvvcvarrirannnes .. 1 03/25/2021. | PaYAOWN. ... | eoeeeeieeeneeneiiennnes | e 375229 | ......... 375,229 | ......... 321,654 | .......... 372,105 | oo | e 3123 | oo [ e 3123 | e | e 375,229 01/25/2038.
88157V AB 3 | TMTS 2007-6ALT A2 - RMBS.........cccovrvivmrircrinriens .| 03/25/2021. | Paydown 91,634 ...91,634 ...91,634 08/25/2038.
88159T AA 8 |TES2017-2A-ABS .. 102/20/2021. | PaYAOWN..........coovvireireiinerieseiieiens | eoeeeeieseiieneniennees | e 124,155 .124,155 124,155 02/20/2048.
88315L AC 2 |TMCL 2019-1 A= ABS.....iiiiiiiirirrirerereceiieneeos C| 03/20/2021. | PaydOowN..........cooorveeerrieecerienerieceiins | cerevenas 240,000 04/20/2044.
885220 DX 8 | TMST 2003-4 M1- RMBS .. | 03/25/2021. | Paydown 24,286 09/25/2043.
885220 GB 3 | TMST 2004-4 1A - CMO/RMBS... .. 1 03/25/2021. | PaydOWN..........covverriiceiieceiieririinens | eoerenienesisssiiennees | i 18,085 12/25/2044.
885220 GK 3 | TMST 2004-4 5A - CMO/RMBS... .| 03/01/2021. | Paydown 12/25/2044.
885220 HM 8 | TMST 2005-2 A1 - CMO/RMBS... . | 03/25/2021. | Paydown 47,232 07/25/2045.
885220 KW 2 |TMST 2006-2 A2B - CMO/RMBS.... .. | 03/25/2021. | Paydown .140,936 04/25/2036.
88522R  AB 0 |TMST 2006-5 A2 - CMO/RMBS... . | 03/25/2021. | Paydown 931 08/25/2036.
88606W AA 0 |TBOLT 2017 A- ABS. 03/15/2021. | Paydown . 11,675 ..11,675 05/17/2032.
89412K AA 8 |TRAP XIA1-CDO.... | 01/11/2021. [ PAYOWN.......ovvieirrieieriseieriniininns | ervveersnsnerissssesennns | vonee 13,118,662 10/10/2041.
89412R  AB 1 |TRAP5A1B-CDO .. | 01/15/2021. | Paydown 264,175 262,081 07/15/2034.
89412W AA 2 [TRAPVIIA1-CDO..... o [ 01/25/2021. | PAYAOWN. ... | eeeeevienesienesisenies | oo LT75780 | ........75781 | ...........65846 | ... ...75,5% 01/25/2035.
89413A AA 9 |TRAPIXA1-CDO.... o [ 01/27/2021. | PaydOWN. ... | coenesienesisssisnnnes | oo 162,321 | ......1,152,321 | ......1,035,261 | ....... 01/27/2040.
89413C AA 5 |TRAPXA1-CDO..... .. [ 01/06/2021. | PAYAOWN..........oooveeceeiciiiceiieneiiinens | eereresienenesnesisnnies | oeeee 13,127,308 07/08/2041.
89413G AA 6 |TRAP12A1-CDO....ccrvrvirrrrvrrriririnns .. 01/06/2021. | Paydown 21,589 04/06/2042.
89441# AA 4 | TRAVERSE CITY CONTROL TRUST -2018 - ABS... | .. | 03/15/2021. | PaydOWN............coovrvreemreienciineniinens | oerenes 85,030 11/15/2039.
89531F AE 7 |TREST 2017-1 A2- CDO. .| € 03/31/2021. | PaydOWN........oveiiriiciirisnisiinniis [ e | e 6,000,000 07/25/2029.
89655Y AA 4 |TRL 2009-1 A- ABS ... | .. | 03/16/2021. | Paydown 91,548 11/16/2039.
89656C AA 1 [TRL2010-1 NTS-RMBS.......coocooorviieriireriiirnneiiines .. [ 03/16/2021. | PaydOWN............cvoerriereieereiieserieeees | e 267,117 10/16/2040.
89656F AA 4 |TRL2012-1 A1-ABS.. .. 03/15/2021. | Paydown . .816,178 . 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS.. .. | 03/15/2021. | Paydown ...47,669 ...47,669 ..48,251 ...47,669 07/15/2043.
89657A AC 0 |TRL2020-1 A= ABS.....ooiiivirrrierriienriereieseiinens o [ 03/17/2021. | PAYAOWN. ...t | eeeeeeiesssissssinenees | neeeinns 127,553 | ..o 127,553 | .. 127,523 | oo 127,523 | oo | 30 s [ erneinnnn30 [eiiin | cvs 127,553 06/17/2048.
896578 AA 2 |TRL191A1-ABS .| 03/17/2021. | Paydown 383,214 .383,214 .364,233 .365,891 | .o [ 17,328 | | 17,328 || 383,214 04/17/2049.
896578 AB 0 |TRL2019-2A1-ABS < [ 03/17/2021. | PAYAOWN. ... | eoereeiseesiensiieneees | e 506,174 .506,174 .506,054 506,087 | oo | e 113 | i e 113 i | 506,174 10/18/2049.
89707Y AA 2 |TROPC4BAIL-CDO.....cccoovirriirriiineicrriinnenns C| 01/15/2021. | PaydOwN..........vverrirrinrisnrienniins | covviisseiissniisnniis | v 79,579 | oo 79,579 | .ooveeand 61,784 | ............ 79,245 | oo | 334 | 334 || 79,579 04/15/2035.
89708B AA 1 |TROPC5AL1-CDO.....cccoooormrrie C| 01/15/2021. | PAYOWN........oveoreeirceeiereiieceeieneiins | cevevienesienesienssis | ceveons 1,705,161 | ....... 1,705,161 | ...... 1,535,801 | ....... 1,704,094 | oo | e 1,067 | i | e 1,067 | | 1,705,161 07/15/2036.
89822P AA 1 |TFINS 201 A1-CDO......oevvverirrrrrriirrirnns .1 01/15/2021. | Paydown 55,245 55,245 55,245 0 [ o | e 55,245 04/16/2040.
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902133 AK 3 | TYCO ELECTRONICS GROUP SA. C | 01/15/2021. | Maturity @ 100.00.........ccccevvvrrrrerireni [ overirerinrisnicsnines | v 2,000,000 | ....... 2,000,000 1,999,947 | i | e | | B3 | | 2,000,000 01/15/2021.| 2.AFE...
90253@ AA 1 |UAPASS THROUGH TRUST, SERIES A1 .. [ 03/15/2021. | PaydOWN............cvverrireieneiieceiieenns | e LB44124 | | 25T [ | 251 | | 341,613 02/15/2032.
90265 AK 6 |UDRINC............ v | | 03/15/2021. | Call @ 100.00.........ccomvvrrrnrircriiriinns [ e 5,993,031 | .ooovieiiniins [ e 67 [ [ 267 [ | 5,993,298 10/01/2025.
90272*  AA 0 |UHC (SENIOR NOTE) .....cccoovvrmrmimriiimeiienniinnienns .. [ 03/15/2021. | PaydOWN.............cooorrirriereieseiienens | s LA9.278 | 89,269 | i [ D [ | i [ 49,278 05/15/2033.
902752 AA 2 |PVTPLUIRC-GSAV LLC.......cccovvimrriiriiieriirerininas .. 1 03/05/2021. | PaYdOWN...........cvveereeciiieceiieneiienens | erererirenerieneirsnnnes | e 101,409 |10 101,409 | e 101,409 | oo 101,409 | oo | e (0) | i | eiiriieecn(0) i | e 101,409 12/05/2035.
90342W AA 5 [USCAP VA1-CDO | 01/11/2021. [ PAYOWN.......oovvviriieireienissiseirens | ervnren oo | e | | | | 18,113 10/10/2040.
90352W AA 2 |STEAM 2018-1 A1-RMBS.. .. 102/25/2021. | PaydOWN............cvoeceerieeceiecerienens | e ... 4,016,362 3,912,861 103,500 | o [ s 103,500 | ..ovoociies | e 4,016,362 04/27/2048.
90352W AB 0 [STEAM 2018-1A2 - ABS .. | 02/25/2021. | Paydown.........ccooerieiirinricniisniicins [ o | s 7,499,067 | .......7,000,000 | .......6,999,752 | ....... 6,999,918 | oo 499,149 | i [ s 499,149 | oo | e 7,499,067 04/27/2048.
90352W AD 6 |STEAM2021-1 A-RMBS... oo |- 03/28/2021. | Paydown..........coovrvveimeieneieneiseeiens | cereiinns 64,751 | oo 84752 | 1 BAT50 | 02/28/2051.
90378@ AA 1 |U.S. DEPARTMENT OF AGRICULTURE FOREST... .. | 01/15/2021. | PAYdOWN.........ccoverieerieiereeieneiienniins | corevienesiseesiesesins | eeeeioenes 13,894 04/15/2038.
90378@ AA 1 |U.S. DEPARTMENT OF AGRICULTURE FOREST... |.. | 03/15/2021. | Paydown 27,899 04/15/2038.
90390K AB 0 |USCAPIIA2-CDO.... . .. 1 02/01/2021. | Paydown 25,750 B 08/01/2034.
90783T AA 8 |UNION PACIFIC RAILROAD CO PASS THROUGH.. | .. | 01/02/2021. | PAYAOWN............ccvvemrerrrrierreiirsnninnns | woeesrsnnenirensiieenees | oveeeenns 936,671 N - 936,671 | ..o | e | vereiienniinnn0 | 25,309 |07/02/2025.
90783X AA 9 |UNION PACIFIC RAILROAD CO 2007-3 PASS TH... | .. | 01/02/2021. | PAYAOWN.............cocmrveerriereierinneiinens | coerenieneniennsiennees | oo 317,627 B I 17,627 | oo | e | e | 9,808 | 01/02/2031.
909287 AA 2 |UNITED AIR LINES INC 2007 1 PASS THROUGH... | .. | 01/02/2021. | Paydown 108,386 . 108,386 | ..cveoucveerces | woverereeneiienes | evrerrireneennd0 [ e 3,596 | 01/02/2024.
909319 AA 3 |UNITED AIRLINES PASS THROUGH TRUST 2013. | .. | 02/15/2021. | Paydown ...174,459 174,459 174,459 | .. 02/15/2027.
90932Q AA 4 |UNITED AIRLINES 2014-2 PASS THROUGH........... .. 1 03/03/2021. | Paydown 110,606 ..110,606 110,606 03/03/2028.
91823G AA 6 [VCO 181 A-CDO....cccoomvrrirrrirarriis .| 01/20/2021. | PaYdOWN.......coorviiriririieniciieninnins | e | oo 11,905,083 | ..... 11,905,083 | .....11,880,358 | ....11,881,801 | ...ccooovvrvuns | 00n23,282 | coiioviiriins | 000023282 | i | e 11,905,083 07/20/2030.
91845# AA 2 | VZ (SENIOR NOTE) CONTROL PASS-THROUGH... | .. | 03/15/2021. | PaydOWN............coooumvvemmvrienerieneniinens | woerenes 81,769 | ............ 81,769 | .o 81,769 | i 8770 | s | i @) s | i) e | s 81,769 05/15/2035.
91854* AA 4 |VZ(SENIOR NOTE) CONTROL PASS-THROUGH... | .. | 03/15/2021. | PAYAOWN...........ccveemrveircreireiiieiiinens | woeeesinsesisessinnnees | e 76,399 | ..o 76,399 | oo 76,399 | 176,399 | i | e (0) s | e (0) [ | s 76,399 08/15/2036.
92212K  AA 4 |VDC 2019-1 A2 - ABS..... .. | 03/15/2021. | Paydown 22,500 | . 22,500 22,500 07/15/2044.
92257C AA 8 [VCC2019-1A-CMBS.... .. 103/01/2021. | PaYAOWN. ... | eoeeeeieeeieenesiennnes | e 145,725 | ......... 145,725 | ... 145,692 | ... 145,354 | i | e BT [ | e 3T i | 145,725 03/25/2049.
92257L AB 6 |VCC 171 AFX - CMBS. .1 03/01/2021. [ PAYOWN......oovrrverirrieierieeerissiisirens | ervsriessssiisssssineninns | evvveinns 391,154 | .......... 391,154 B [ 391,154 05/25/2047.
92917W AN 8 |VOYA 184 A2B - CDO .. 102/02/2021. | PaydOWN.............cooorrerrieneieseienens | e 3,500,000 | ... 3,500,000 | .......3,500,000 | .......3,500,000 | ....ccooocimmmriine | errimmmmiiannn | comvireniiinns | evsrniinnneens0 i | e 3,500,000 01/15/2032.
929227 4T 0 |WAMU 2003-S4 2A1 - CMO/RMBS .. 1 03/01/2021. | PaYAOWN. ... | e B 154,499 06/25/2033.
929227 R5 7 |WAMU 2003-AR5 A6 - CMO/RMBS o [+ 03/01/2021. | Paydown..........cooourvvaneieneianeiereies | cereienas 624,321 . , B I 624,321 06/25/2033.
92922F 3N 6 |WAMU 2005-AR12 1A8 - CMO/RMBS...........cccocuvuueee .. 1 03/01/2021. | PaydOWN. ... | s 233,201 230,200 | ..ocoovvvvinniiees | 03,001 | i | e 3,001 | oo | e 233,201 10/25/2035.
92922F 3Q 9 |WAMU 2005-AR12 2A1 - CMO/RMBS. .1 03/01/2021. [ PAYOWN.......oovvrvrrirrieieirsienieniseeens | ervnrens 2,071 | o207 | 2,015 | e 1,997 73 2,071 10/25/2035.
92922F 7C 6 |WAMU 2005-AR16 2A1 - CMO/RMBS. .. 1 03/01/2021. | PaydOWN............cvvericeiinenieceiienens | e 66,120 59,140 | oo 85,877 | e | 283 | | 243 | s | 66,120 12/25/2035.
92922F 8T 8 |WAMU 2005-AR18 3A1 - CMO/RMBS. .. 1 03/01/2021. | PaydOWN..........coveerrierriiernieserieeees | e 273,314 264,773 264,960 | ....occovcveriiens | 008,354 | i [ 8,354 | .o | e 273,314 01/25/2036.
92922F GY 8 |WAMU 2003-S11 3A3 - CMO/RMBS... o | | 03/25/2021. | PaydOWN........ooourvvirieneieneiienniins [ e 2313 | 2313 | 2,318 | i 2,309 | | i 4 4 2,313 11/25/2033.
92922F J5 8 |WAMU 2005-AR6 2AC - CMO/RMBS...........ccocoommece .. 1 03/25/2021. | PAYAOWN. ... | eoereeiseesieneiieneees | e 593,790 | .........593,790 | .......... 493,774 | .......... 494,641 | oo 299,149 | | 99,149 | oo | e 593,790 04/25/2045.
92925C CC 4 |WAMU 2006-AR1 1AA - CMO/RMBS .| 03/01/2021. | Paydown..........vververirieinnrirerieninnnes | cevienes 25,255 156 | oo | e 25,255 01/25/2046.
92925G AD 5 |WAMU 2006-AR16 2A2 - CMO/RMBS .. 1 03/01/2021. | PaydOWN............voerriceeneniereiienens | e 81,755 B I (3,351) | oo 12/25/2036.
92925V AF 7 |WAMU 2007-HY1 2A3 - CMO/RMBS... .. 03/01/2021. | Paydown..........cccvvvvnrieeinniverieninnins | e 208,761 02/25/2037.
92927X AC 8 |WAMU 2007-HY6 2A1 - CMO/RMBS... .. 1 03/01/2021. | PaydOwN.............cooorrirrineieneiennis | s 91,524 06/25/2037.
92936C AJ 8 |WFRBS2011-C4 A4 - CMBS .. 1 03/01/2021. | Paydown I 29,900 06/17/2044.
92938E AM 5 |WFRBS 2013-C16 A4 - CMBS. .. 1 02/01/2021. | Paydown ..120,752 . (315) . 09/17/2046.
92977Y BW 0 |WMLT 2005-B 2A4 - CMO/RMBS ..|.. 1 03/01/2021. | Paydown . 218,668 | ..o 17,321 | 16,835 | | 1,833 10/20/2035.
929790 AC 9 |WMLT 2007-A 2A1- CMO/RMBS........cccovvvrirvirinrns .1 03/01/2021. [ PaYOWN......ccovvrrveireieinrincirenineiininns | eeveeernsirerisnneereninns | veenenn 460,418 | i 460,418 | ........428,764 | .........427,622 | ....ccccccoeivurrs | e 32,796 03/20/2037.
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92981# AA 4 |WEC99J-73LLC. 1 02/15/2021. [ PAYOWN. ....vvvviecirireieieiernnissiens | errseieresisseessisninns | oevvnnnneens 12,144 B I (515} O I 12,144 09/15/2039.
92981# AA 4 |WEC 99J-73LLC. .. [ 03/15/2021. | PaydOWN............cvverrireieneiieceiieenns | e 6,104 (129) 6,104 09/15/2039.
92981@ AA 6 |WEC 99J-58 LLC. o+ [02/15/2021. [ PaYAOWN. .......cooveerriecriiecniieseiinnens | eoereriseesisnsiinenies | e 18,894 19,288 I I ((CIEZ3T O IO 18,894 09/15/2030.
92981@ AA 6 |WEC 99J-58 LLC. .. [ 03/15/2021. | PaydOWN.............cooorrirriereieseiienens | s 9,497 | oo 9497 | 9700 | 9,695 . (198) 9,497 09/15/2030.
92982# AA 3 |WEC99J-22LLC - 102/15/2021. | PaydOWN...........cvverviecrireneireneirnnnns | wvererenerirennirsnenes | eveeneenn 10,586 | 10,586 | v 10,811 | 110,809 | v | eeeene(223) | s [ e (V2K ] I— 09/15/2039.
92982# AA 3 |WEC 99J-22 LLC. .. [ 03/15/2021. | PAYAOWN. ......ooovvrirrrioreiinerieserienns | s (112) 09/15/2039.
92982* AA 7 |WEC99J-27 LLC. .. [02/15/2021. | PaydOWN............cvvereineieceieneiiieens | e I IS (V2] — 09/15/2039.
92982 AA 7 |WEC 99J-27LLC .| 03/15/2021. | Paydown..........cccvvvunriniiniiieneniinins | cevienes (121) 09/15/2039.
92982@ AA 5 |WEC 2000B-CSF-11LLC .. 1 02/15/2021. | PaydOWN.............covorvireereieneienens | s F I [GL ) — 09/15/2030.
92982@ AA 5 |WEC 2000B-CSF-11LLC. .. | 03/15/2021. | Paydown . (203) 09/15/2030.
92983 AA 6 |WEC99J-4LLC .. [ 02/15/2021. | PaydOwn...........coovvrvinnniieneiiineiiinnns | cvsreiisnniisnniinnnnes | v 11,608 | i 11,608 | 11,855 | 11,852 | | e (244) | [ (244) 09/15/2034.
92983 AA 6 |WEC99J4LLC. .. | 03/15/2021. | Paydown (122) 09/15/2034.
92983@ AA 4 |WEC 99J-72LLC. .. [02/15/2021. | PAYAOWN. ... | s B [ [VX10) ) I 09/15/2039.
92983@ AA 4 |WEC 99J-72LLC. .. [ 03/15/2021. | PaydOWN.............covereceieneniereiiennns | e 5,485 ) 09/15/2039.
92990G AG 8 |WAMU 2007-HY5 2A5 - CMO/RMBS... .1 03/01/2021. | Paydown 60,820 05/25/2037.
92990G  AJ 2 |WAMU 2007-HY5 3A1 - CMO/RMBS.. .. 1 03/01/2021. [ PaydOWN. ... | s | oo 120,950 05/26/2037.
93147# AA 3 |WALGREENS (MARICOPA AZ) CONTROL PASS.... | .. | 03/15/2021. | Paydown 37,582 10/31/2034.
933636 AA 0 |WAMU 2007-HY4 1A1 - CMO/RMBS... .. 03/01/2021. | Paydown..........cccvvunrininiiverieninnis | e 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 - CMO/RMBS... .. 1 03/01/2021. | PaydOWN............vveriereiceriereiiennns | e 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 - CMO/RMBS... .. 103/01/2021. [ PAYAOWN. ... | eoeeeeieensienesineeees | e 159,745 11/25/2036.
93363E AB 1 |WAMU 2006-AR10 1A2 - CMO/RMBS. .. | 03/01/2021. | Paydown 57,346 09/25/2036.
93363N  AB 1 |WAMU 2006-AR12 1A2 - CMO/RMBS. . 103/01/2021. [ PaYAOWN. ... | eoereeienesisnniinnnies | e 70,379 10/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 - CMO/RMBS. .1 01/01/2021. [ PaYOWN.......oovvrrvirrieisirsienissiseiens | evvnrens 8,690 11/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 - CMO/RMBS. .. 1 03/01/2021. | PaydOWN.............covorrirriereiereienens | s 30,041 | .........30,285 | ..........28,184 | .......29,949 | i | 92 | i 92 | 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS. .. 102/01/2021. | PaYAOWN. ... | e 324,864 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS. oo | [ 03/01/2021. | PaYAOWN.........vvovviireneireiieseiiens [ o | v 102,153 11/25/2036.
93363P AD 2 |WAMU 2006-AR14 1A4 - CMO/RMBS...........cccocuuuueee .. 1 03/01/2021. | PaydOWN. ... | s 6,592 | .ccooveren8,933 | 8,345 | L B,5T3 | | e 19 i 19 11/25/2036.
939336 TX 1 | WAMMS 2003-MS7 P - CMO/RMBS .| 03/01/2021. | Paydown.........ovvvreverriririenrirerireninnnes | cevienes 92 | oo 92 | D9 [ 03/25/2033.
939336 X9 9 |WAMU 2005-AR1 A2B - CMO/RMBS .. 1 03/25/2021. | PaYAOWN..........coovvieeeceicerieneiieiens | eoeeeeieeeiiesenieneees | e 169,106 | ..........169,106 | ..........149,236 | ..........146,301 | ...cccoooviivun [ 22,805 | oo | 022,805 | s | e 169,106 01/25/2045.
93934N AR 6 |WMALT 2006-5 2C2 - CMO/RMBS.. .. 03/25/2021. | Paydown..........cccovvvnririiniiicieniinins | cevienes 5,646 5,646 07/25/2036.
94353W  AA 3 |WAAV 171 A-ABS w1+ 03/15/2021. | PAYOWN.......oooveereineieceienniin | v | e 41,778 11/15/2042.
94354K  AA 8 |WAAV 191 A-ABS......oiiiiiiiriieceeceeeeeneeees <+ [ 03/15/2021. [ PaYAOWN. ... | woerevienesiessiiennees | e 72,451 09/15/2044.
94945P AA 3 |WLKRG 2017-A A - RMBS . 03/15/2021. [ PAYOWN. ....oovvrrvecirrieienieierssisnirens | eevsveessnsiessssnenennns | evvveinns 425,046 06/15/2033.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS. .. 102/01/2021. | PaydOWN...........oveerriceecerieceiienens | s 7,435 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS. .. 03/01/2021. | Paydown..........cccvvvvnrieeinniverieninnins | e 341 09/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 - CMO/RMBS. . [01/01/2021. [ PaydOWN..........cocvvvirrireireiieseiinnis | ceneiensisnsisnnies | i 12,529 10/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 - CMO/RMBS .. 1 03/01/2021. | Paydown 114,890 10/25/2036.
94986M AA 0 |WFMBS 2007-AR10 1A1 - CMO/RMB .. | 03/01/2021. | Paydown 1,723 01/25/2038.
94986M AF 9 | WFMBS 2007-AR10 2A3 - CMO/RMBS... ..|.. | 03/01/2021. | Paydown 01/25/2038.
94989Y AY 9 |WFCM 2016-C32 A3 - CMBS........c.coervrrmirnrriirerinns .1 03/01/2021. [ PAYOWN.......ovvrrvrirriieiieirerinnisiens | eevseiensssnissssineninns | ervveinns 340,025 01/17/2059.
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95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS... .1 03/01/2021. [ PAYOWN. ....ovvrrvrireiierieierienisniens | ervsreensssissisensisnnns | coeens 1,480,738 | ....... 1,480,738 | ....... 1,507,113 | ....... 1,482,232 | ..o | e (1,494) e (1,494) | oo | v 1,480,738 | ..o [ | v [ 8,408 | 09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. 1 03/25/2021. | PAYAOWN..........oovvicreiceiieneiieseiiienes | eeeeeeieneniesenisnnnes | e 2,044,106 | ....... 2,044,106 | ....... 2,068,380 | ....... 2,046,500 | .o | eeee(2,398) | s [ eeeenen(2,394) | | 2,044,106 12/27/2049.
95058X AC 2 |WEN 2015-1 A23 - RMBS... .. [ 03/15/2021. | PaYAOWN. ... | e 54,375 | ..coovvvenn. 54,375 . ...54,375 06/15/2045.
95058X AE 8 |WEN 2018-1 A22 - RMBS... oo [+ 03/15/2021. | Paydown..........cooourvvemeieneieneiiseies | cereiinas 20,000 20,000 | .. 219,123 | .. | ereeenn.20,000 03/16/2048.
95058X AG 3 |WEN 2019-1 A21- RMBS.........cccovvemrrirarirrennrinens .. [ 03/15/2021. | PAYAOWN. ... | eoeeeeieeesieseniennees | e 187,500 | .......... 187,500 | .......... 187,500 | .......... 187,500 | v | cvereeiereiiiens | e [ e (U ORI IS 187,500 06/15/2049.
95168W AR 8 |WSTC 2014-2 ABR - CDO o | 01/16/2021. [ PAYOWN. .....vovvvrirrieieiieiernnisniens | ervseeensssisisssiennns | cvvveinns 499,799 | .........499,799 | .......... 499,799 | .......... 499,828 | .....cooerin 01/16/2027.
95763P AJ 0 |WESTERN ALLIANCE BANK.. .| 10/15/2020. | Call @ 100.00.........ccrvvrrrerrrrrrrrrerires | ceveeees 07/15/2025.
96033D AA 8 |WESTR171A-RMBS......ccoocommivmrririrnianns . 103/01/2021. [ PaYAOWN. ......ooovierriicriireiiereiieeens | eoeeeiieensienesinneees | e 394,274 B 394,274 12/20/2030.
96033D AB 6 |WESTR171B-RMBS.........cccoooivmrrrrinnnnnas .. [ 03/01/2021. [ PaYAOWN. ... | cereeieneisnsisnnies | e 118,282 B I 118,282 12/20/2030.
96033W AA 6 |WESTR181A-RMBS.......coocoovvvirariirarnnenas .. 1 03/01/2021. | Paydown 226,935 226,935 12/20/2031.
96033W AB 4 |WESTR 181B - RMBS, .. | 03/01/2021. | Paydown cerenn 317,709 317,709 |.. 12/20/2031.
96034L AA 9 |[WESTR201A-RMBS........cccooovmmrrirariiran .. 103/01/2021. [ PAYAOWN. ... | eoeeeeieeeneeseiinnnnes | e 576,124 03/20/2034.
96038%# AA 8 |WESTIN STATE LOUIS MO SUBORDINATE NOTE. | .. | 03/15/2021. | PaydOwn............c..coumvvvnmmirnneiinnniiinnns | s .16,597 07/15/2047.
96042@ AA 4 |WESTKIN PORTFOLIO (LAS & FLP) LEASE-BACK. |.. | 02/15/2021. | Paydown..........c.coovvvemmeeermmreieceriinniens | cevevenas 48918 11/15/2038.
96042@ AA 4 |WESTKIN PORTFOLIO (LAS & FLP) LEASE-BACK. |.. | 03/15/2021. | Paydown 24,644 11/15/2038.
96928 CQ 8 |WILLIAM BLAIR & CO, CTL PASS THROUGH... .. | 03/15/2021. | Paydown 34,805 06/15/2033.
96928 CR 6 |WILLIAM BLAIR & CO, CTL PASS THROUGH......... .. [ 03/15/2021. [ PaYAOWN. ... | eoerenienesiessiiennies | oo 42,614 05/15/2034.
96928 CX 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH......... .| 03/15/2021. | Paydown..........cccvvevnriniiniiverieninnies | cevienes 90,067 01/15/2035.
96928* DA 2 |WILLIAM BLAIR & CO, CTL PASS THROUGH......... .. [ 03/15/2021. | PAYAOWN. ... | eoeeeeieeeniesenisnnnes | e 179,497 08/15/2031.
96928* DE 4 |WILLIAM BLAIR & CO, CTL PASS THROUGH......... .. 1 03/25/2021. | PAYAOWN. ... | eoeeeviseesienesinneees | oo 317,934 317,934 01/25/2029.
96928 DJ 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH... .. | 03/15/2021. | Paydown ...126,526 ..126,526 |.. 09/15/2031.
96928* DZ 7 |WILLIAM BLAIR & CO, CTL PASS THROUGH......... .. | 03/15/2021. | Paydown 158,045 158,045 10/15/2029.
96928* EN 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH......... .. 03/15/2021. [ PAYOWN......oovvrrviinieierieiersnisniens | ervseeensssiisssssineninns | evvveinns 105,394 105,394 02/15/2034.
96928 EZ 6 |WILLIAM BLAIR & COMPANY CONTROL PASS...... .. [ 03/15/2021. [ PaYdOWN..........coovviiirrieneiieneiiiiens | cereiieneisnsiennies | e 103,225 103,225 09/15/2033.
96928 FH 5 |WILLIAM BLAIR & CO, CTL PASS THROUGH .. [ 03/15/2021. | PaYAOWN. ... | e 287,649 ..287,649 04/15/2025.
96928* FK 8 |WILLIAM BLAIR & CO. CONTROL PASS ................ .. [ 03/15/2021. | PaydOwN............cooorvinieneeseiienens | s 98,968 | . ...98,968 | .......... 98,968 | ........... 98,973 ....98,968 11/15/2032.
96928 FQ 5 |WILLIAM BLAIR & CO. CONTROL PASS ................ .. [ 03/15/2021. | PaYAOWN. ... | eoereeienesieneiienenes | e 122,696 | .......... 122,69 | .......... 122,696 | .......... 122,696 122,696 09/15/2033.
96928* FV 4 |WILLIAM BLAIR & COMPANY CONTROL PASS...... .| 03/15/2021. | Paydown..........cvveeverrierisnrirerirerinnies | cevienes 55,088 55,089 55,089 | ...cccovne 55,089 55,088 09/15/2044.
96928* FX 0 |WILLIAM BLAIR & CO, CTL PASS THROUGH......... .. [ 03/15/2021. | PaydOWN.............voericrieceriereiieenns | s 202,272 | .......... 202,272 202,272 202,272 02/15/2036.
96928* FY 8 |WILLIAM BLAIR & COMPANY CONTROL PASS...... .. [ 03/15/2021. | PaYdOWN. ... | e 01/15/2035.
96928@ AA 3 |WILLIAM BLAIR CONTROL SERIES 2004 PASS..... .. [ 03/15/2021. | PaydOWN.............cooorrirriereieseienens | s 226,212 06/15/2023.
96930@ AA 9 |WILLIAM BLAIR & CO, WALGREEN CO................... .. [ 03/15/2021. | PaydOWN. ... | e 59,354 08/15/2035.
97063P AB 0 |WILLIS TOWERS WATSON PLC......ccccovrvurirnrirrirns C[03/15/2021. | Maturity @ 100.00..........covrrererrnrirerrnns [ ervrrvririnrierinnseirens | overes 7,000,000 03/15/2021.
97063Q AA 0 |WESTF 2017-AA-ABS .. [ 03/15/2021. | PaydOWN............vvericeereieceiienens | s 93,184 08/15/2042.
97064E AA 6 |WESTF 2018-AA - ABS .| 03/15/2021. | Paydown..........cccvvvvnrieriiniiverieninnins | e 67,174 09/15/2043.
97064F AA 3 |WESTF 2020-AA - ABS .. [ 03/15/2021. | PaydOwN.............cooorvirrineieneienens | s 204,123 204,120 e 03/15/2045.
97652P AL 5 |WIN 2014-1 A11 - CMO/RMBS.... - 103/01/2021. [ PaYAOWN. ... | eoeeeeieeeiiessiieeeees | e 335,908 | .......... 335,908 ....333,808 B 335,908 06/20/2044.
97988Q AA 2 |WDMNT 2017-2 A- CDO. .| 03/10/2021. | Paydown .......3,000,000 | .......3,000,000 | .. 000,000 3,000,000 07/18/2028.
97988Q AC 8 |WDMNT 2017-2B- CDO.... .. 1 03/10/2021. [ PaYAOWN. ... | eereeevieneniennnisnnees | e 5,000,000 | ....... 5,000,000 | ...... 5,000,000 | ......4,996,547 | ....ccccoorcvmmrins | 03,483 | s [ 3,483 | | 5,000,000 07/18/2028.
980236 AL 7 |WOODSIDE FINANCE LTD......coevvmririiiiniriiniins C|02/11/2021. | Call @ 100.00.......ccevveerirririiniiiens | eveiierinriinicnnines | v 4,000,000 | ....... 4,000,000 | ....... 3,996,840 | .......3,999,895 | ....cccovververns | irrerenn33 | s |33 | | 3,999,928 05/10/2021.
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98875L AA 7 |ZAIS5V A1-CDO .1 03/01/2021. [ PAYOWN. ....oovrrerireiieireierisnisniens | eevsreessssisnessnsisnnns | coeres 7,811,075 | ....... 7,811,075 | ....... 7,742,338 | ... 7,799,878 11197 | | e 7,811,075 10/16/2028. | 1.AFE.........
98886Y AS 7 |ZAIS22A2R-CDO . . .| 01/25/2021. | PAYAOWN.......cvvurvrricrirrireriesiserienins | ceveriseriensnsesseens | veeees 1,697,057 | ...... 1,697,057 | ....... 1,697,057 | ....1,696,574 | ...coovvvvviinens | worerrnd83 | s [ o883 | s | 1,697,057 07/27/2026. | 1.AFE.........
98944P AB 3 |ZCAP 2018-1 A= ABS......ccooviriniirrriseirieieesrierieens .| 03/15/2021. | PAYAOWN.......cvvvirrerrireiieriieerieeieeens | eeeressesisseesssineins | eeeseeens 198,240 | .......... 198,240 | .....uc.. 195,303 | oo 195,477 | o | 002,763 | i | e 2,763 [ e | i 198,240 10/15/2038. | 2.C FE.........
G3427*  AA 0 |GCPF LOAN FUNDING D GP, LTD C | 01/21/2021. | AFG RedeMPHON........cvvueverrercrrrirerens [ ereriererseesneinnines | e 4,687,500 | .......4,687,500 | .......4,687,500 | ......4,687,500 | ...cccocrmrrmernne [ v [rovnrrnrrinins [ ervrrriverinen0 [ | v 4,687,500 10/11/2029. [ 1.C cooovenee.
G7256K AB 0 |PROP 2017-1 A- ABS v |+ 1 03/01/2021. | Paydown........c.veemeeeerrrerines 57,500 2 BTA66 | 57,388 | e | e 112 s [ 112 | | e 57,500 03/15/2042. | 2.
G8538# AA 1 |STRIPES 2013 1 LIBOR + 350 4/5/2023................... . 101/20/2021. | Call @ 100.00........ccvvverririrerrriiririninns [ | v 166,686 | .......... 166,686 | .......... 168,022 | ... 166,692 | ..o | cvrereeenn(8) | e | evireeenne(B) [ | v 166,686 04/05/2023.|5.B Gl..........
G8538# AA 1 |STRIPES 2013 1 LIBOR + 350 4/5/2023. 1 02/20/2021. | DIFECE. ..o .167,657 .167,657 .169,001 67,678 | oo | e 1) | e 21) | s | e 167,657 04/05/2023.|3.C PL.........
G8538# AA 1 |STRIPES 2013-1 A1 - ABS, .| €| 03/20/2021. | DireCt.......coocvviiiriiisiiiiiciisiicsiis iR .168,634 .168,634 .169,986 . [0 P 168,634 . ........1,095 | 04/05/2023.|3.CPL.........
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. .........uivuuireuiiiieisisiiieristissiies | eoseisssssssens s sees st et .1,248,286,035 |.1,233,125,609 |.1,195,342,789 |.1,206,943,413 | ....... 33,746 |.6,922,626 | ............. 0]..6,956,372 | .....cc.... 0 |.1,219,342,550 29,304,656 XXX XXX
Bonds - Hybrid Securities
92978A AA 0 |WACHOVIA CAPITAL TRUST lll..ccvererrrirriiniianns .1 03/15/2021. | Call @ 100.00.........ccomrvrrrirererrreririrnns | e | e 4,000,000 | ....... 4,000,000 | ....... 4,000,000 | ....... 4,000,000 | .ovoocverereniniens [ [ [ 0 [ o | v 4,000,000 | ..oocrerererenes | errerierinei | e 0. 55,698 | 12/29/2049.| 2B FE.........
949746 NL 1 |WELLS FARGO & CO...oovvirreririiissrissrssesssssessnens .. | 01/26/2021. | Tender Offer. ..o | eovnnnissnissssensnns | eeveees 2,791,400 | ...... 2,000,000 | ...... 2,090,400 | ....... 2,084,572 | oo | e (X)) R R (X)) I P 2,084,341 | .o [ (84,341) | .ooov. (84,341) | .....804,953 | 12/01/2086. | 2.B FE.........
4899999. Total - Bonds - Hybrid SECUMHIES.........vuuuiiiiiiiiiiieii i ittt | ciined 6,791,400 | ....... 6,000,000 | ...... 6,090,400 | ....... 6,084,572 | ...cccoovernnnn 0] e (231)] v 0 | (231) | v 0. 6,084,341 | ..o 0 ... (84,341) | ........ (84,341) | .....860,650 XXX XXX
Bonds - Unaffilited Bank Loans
00216C AD 5 |AQ Sunshine, Inc./Term Loan 3/19........cccccvvrrmrerenns 1+ 03/31/2021. | DIFECL......ouvveeeearererireeieeeieeiserierias 2 2,873 | oo | e | e (V1 I 51 | 04/15/2025.
00216C AE 3 |AQSUNSHINE, INC .1 01/01/2021. | AJUSIMENL........oonverriireriericeiirins [ e | e 109,002 | ..0.109,002 | ........109,002 | e 109,002 | oo [ v | vvrvveriienns [ e 0 [ o | e 109,002 .0 04/15/2025.
00228* AA 4 |AMERICAN TECHNOLOGIES LLC .. | 03/31/2021. | DIFECL........vveeveerieriieerieereeeiesrissias .0 07/31/2026.
00452# AA 7 | Accommodations Plus Technologies LLC/Ter. .. 103/31/2021. [ DIrECE.......vcvvevervrieieieieieeieeieie e .0 05/11/2024.
00797 AA 5 |Aero Operating LLC/Term Loan 1/20... .. | 01/04/2021. | Direct 0 02/07/2026.
00797 AB 3 |Aero Operating LLC/Delayed Draw Term Loa. .| 01/04/2021. | Direct .0 02/07/2026.
00843@ AA 7 |AffiniPay Midco, LLC/Term Loan 2/20 o | 01/04/2021. | DIFECL.......ovveerierrirerirsireeeieissiiesias .0 03/02/2026.
01370# AA 4 |Alcami Corporation/First Lien Term Loan .. | 03/31/2021. | Direct 0 07/14/2025.
03979*  AA 9 | RTISUIGICAl. ... .| 03/31/2021. | DIFECE........vveeierririiciiennieririieiias .0 07/20/2026.
04685Y AK 5 | Athenahealth, Inc./First Lien Term Loan.. .1 01/07/2021. | DIRECT......ccoovvrrrirerierinrerneniininerens | eevverirererseesneennnes | evernen. 904,645 | 1....903,110 | ..........804,846 | .........818,488 | ..o | werrernnB88 | i [ 688 | ..o | v 819,176 | ..ovvvvrecens | v 85,469 85,469 02/11/2026.
05365@ AA 4 |Avetta, LLC/Term Loan 4/18.... . [03/31/2021. [ DIFECL. ..o 5 5,256 04/10/2024.
05365@ AD 8 |Avetta, LLC/Second Amendment Tranche B T < [ 03/31/2021. [ DIFECE......cevreveernieereereieneseieeeieireinnns | eoverereerennennennenes | veverenensed 008 | i 4,086 | 103,989 | o083 | e | e | [ A1 e | e 4,086 | ..o 04/10/2024.
05464# AA 2 | Axiom Merger Sub Inc./Facility B Term Lo.. 1| 03/31/2021. | DIFECE......ouvvereerrerereieeieeseeiseesseinns . . . 4 3,516 04/08/2026.
06683@ AA 7 |BANYAN SOFTWARE HOLDINGS, LLC.... 1 03/31/2021. [ DIFECL......vvoveerericisereierieeesiseisninens | veveeissisenssssrennns | coernnninenn 1,080 | i 1,050 .1,050 2,080 [ e e e | e [ | 1,050 | .o . 10/30/2026.
07384D  AC 6 [BelK INC...ouvererercircirieeicinne .1 02/01/2021. | NO BROKER.........ccorreirierirnrercninninns | ceverieeeneessnninenes | 0000 3,889,993 | ... 11,114,266 | ....... 4,855,771 | ....... 4,855,771 | covoevrevencenns [ [ [0 [ | v 4,855,771 | ..vvveerrrns 07/31/2025.
07386* AA 7 |Bearcat Buyer, Inc./First Lien Term Loan.... .1 03/31/2021. [ DIrEC......coeeeveceeeeereeeeeeeeeresrs e 5,336 07/09/2026.
07386 AB 5 |Bearcat Buyer, Inc./First Lien Delayed D.... .1 03/31/2021. | DIFECE. ....oveecrercecirerereireieessiresneenes [ erseerensnnerenneennenns | cvenennreens 84T | il 1,847 | il BT | e b 1BAT | e | e [ | e s [ e 1,847 | v 07/09/2026.
07386 AD 1 |Bearcat Buyer, Inc./2019 Incremental Fir................... .. [ 03/31/2021. | DIr€Ct.......ceeveeeecretereeeeceeeece e 880 07/09/2026.
09523@ AA 5 |Blue Angel Buyer 1, LLC/First Amendment. .| 03/31/2021. | DIFECE........vveeierieriirienniririieiiis 431 01/02/2026.
09523C AC 6 |BLUE ANGEL BUYER 1LLC .. | 03/31/2021. | DIFECL........vveerveeriresirsiieerieeiesrissias 110 01/02/2026.
09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18................ 1+ | 03/31/2021. | DIFECL......cuvereirierrireiieeeieeiseiissias . 787 01/02/2026.
10483* AA 3 |Bragg Live Food Products LLC/Term Loan 3.. .. [01/01/2021. [ AdJuSIMENLt.......coviviiiiirieicrcniies | v | 003,898,005 | .......3,898,005 | ......3,773,793 | .......3,818,800 | ...cooerirvvvirns | correreeree(B8) | o [evriirencd(B8) | s | i 3,818,732 12/28/2025.
10483* AC 9 |BRAGG LIVE FOOD PRODUCTS LLC ceee | o+ | 03/31/2021. | DIFECE......ouevereeieereerirerereninrirsernnnns. | ervnnrsnensneniseennnins | eereenennn 10,329 | 10,329 | 1iii0010,329 | o884 | e e [ verinnieenns [ evnerienennennd0 oo | e 10,329 12/28/2025.
127024 AA 0 |BakeMark Holdings, Inc./Term Loan 08/17................ + | 03/31/2021. | DIFECE........veeeierrerriieirnrirrireiieniens 9 8,126 | ..o e | e (V1 I 97 | 08/14/2023.
12721# AA 7 |CVP Holdco, Inc./Delayed Draw Term Loan. . [ 03/31/2021. [ DIFEC......ceveeereeeeieiereieeeeeeecseeeeeees 0 10/31/2025.
12721%# AB 5 |CVP Holdco, Inc./Term Loan 10/19 1 03/31/2021. | DIFECL. ....cevveeeevceereereeeeeeerenereensneniens | eevereensnensinsensninnes | coreerennenses 887 | v 1,887 | i 1,887 | e 1,887 | i | e [ everveeeiees | e (0 [ 10/31/2025.
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16117L BW 8 |CHARTER COMMUNICATIONS OPERATING.. 1 03/31/2021. [ DIFECL. ... v | errssiersssisseensieniens | cevvnnnneens 10,204 | ............ 10,204 | ............8,622 | ..o 10,127 | oo | e T8 s e £ 0 PO IR 10,204 04/30/2025.
18512# AC 3 |Clearwater Analytics, LLC/Fourth Amendme .. | 03/31/2021. | Direct 0 286 10/31/2025.
185124 AD 1 |Clearwater Analytics, LLC/Third Amendmen.............. [ 03/31/2021. | DIFECH......oevecveeeeereieieeeeienieeeeieiereneies | eveeererenieneninieienenes | eveeeenene 1,812 | 1,612 | 1,572 | 1,609 | e | i3 s [ e KT I ISV 1,612 10/31/2025.
185124 AE 9 |CLEARWATER ANALYTICS, LLC . .| 03/31/2021. | Direct 0 2,602 10/31/2025.
20602* AA 8 | CGP Buyer LLC/Term Loan 7/19 1| 03/31/2021. | DIFECE......ouvvevierererreererereniseesnnriens | eeveersnenieeesensennnn | cvervrennenendy 842 | i 842 | e 3T | 838 | i | v e [ A | e | e 4,842 08/20/2025.
20602 AB 6 |Concert Golf Partners Holdco LLC/Delayed............... .. 03/31/2021. | Direct 0 565 08/20/2025.
21257@ AC 8 |Convey Health Solutions, Inc./Term Loan... 1 [ 03/31/2021. [ DIFECE.......eereereereieeeereenineieinireireinnns | eevereeneerninnnnennenns | eevvereneennd 034 | 4,034 | 4,034 | 4,034 | | | e [ (0 [ NI ISR 4,034 09/04/2026.
21257@ AE 4 |Convey Health Solutions, Inc./2020. ... .. | 03/31/2021. | Direct 0 472 09/04/2026.
21257@ AF 1 [CONVEY HEALTH SOLUTIONS, INC.......cccocrvvvrnevn. .| 03/31/2021. | Direct 0 563 09/04/2026.
22526@ AA 5 |Creation Holdings Inc./Term Loan 8/19 .. | 03/31/2021. | Direct 2 2,023 08/15/2025.
22526@ AB 3 |Creation Holdings Inc./Delayed Draw Term .. 03/31/2021. | Direct 0 379 08/15/2025.
23361* AA 3 | DRB Holdings, LLC/Initial Term Loan 10/1................. .| 03/31/2021. | Direct 10 9,375 10/06/2023.
23361* AB 1 |DRBHOLDINGS, LLC - TERM LOAN .| 03/31/2021. | Direct . . . 0 2,030 10/06/2023.
23363# AB 5 |DRS Holdings Ill, Inc./Term Loan 11/19.. .| 03/31/2021. | Direct 1,716 1,716 1,716 e |- RO ISP (V1 O 1,716 11/01/2025.
24702N  BE 9 |Term Loan B : Dell Intl 1| 02/18/2021. | DIFECL......ouvveeeraeienererererererneesseisseesnns | ceveeisnensessesessenss | oo 4,507,769 | ....... 4,507,769 | .......4,007,750 | ....... 4,068,741 | .ooovvecinne 839,028 | s | s 439,028 | ...ccoovernees 4,507,769 09/19/2025.
25403# AN 6 | DILIGENT CORPORATION .| 03/31/2021. | Direct .7,050 08/04/2025.
26887@ AA 9 |EP WEALTH ADVISORS, LLC - TERM LOAN .| 03/31/2021. | Direct 1,275 09/04/2026.
26887@ AB 7 |EP WEALTH ADVISORS, LLC .. | 03/31/2021. | Direct 306 09/04/2026.
28619* AA 2 |ELEMICA PARENT, INC. - DELAYED DRAW, .| 03/31/2021. | Direct 592 09/18/2025.
28619* AB 0 |Elemica Parent, Inc./Term Loan 9/19 .| 03/31/2021. | Direct 3,060 09/18/2025.
28619* AC 8 |ELEMICA PARENT, INC. - AMENDMENT NO. 1...... | .. | 03/31/2021. | Direct 332 09/18/2025.
29359@ AB 0 [ENTACT ENVIRONMENTAL SERVICES,INC .| 03/31/2021. | Direct . 12/15/2025.
29427 AA 2 | Goldcup 17308 AB/USD Term Loan 10/18 .. 03/31/2021. | Direct 3,672 10/09/2024.
29668# AA 6 |ESSENTIAL SERVICES HOLDING CORP .| 03/31/2021. | Direct 6,550 11/16/2026.
29668# AB 4 |ESSENTIAL SERVICES HOLDING CORP. .| 03/31/2021. | Direct 1,234 11/16/2026.
30282# AA 0 |FWR Holding Corporation/Initial Term Loa.. .. | 03/26/2021. | Direct 5,027 08/21/2023.
30282# AB 8 | FWR Holding Corporation/Initial Delayed .. | 03/26/2021. | Direct 666 08/21/2023.
30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter.. .. 03/26/2021. | Direct 1,042 08/21/2023.
30282# AD 4 |FWR Holding Corporation/New Delayed Draw........... .. | 03/26/2021. | Direct 619 08/21/2023.
30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter.. .| 03/26/2021. | Direct 619 08/21/2023.
30282# AH 5 |FWR Holding Corporation/Delayed Draw Ter.. .. | 03/26/2021. | Direct 825 08/21/2023.
30282# AJ 1 |FWR Holding Corporation/Second Amendment......... .. | 03/26/2021. | Direct 2,174 08/21/2023.
35041@ AA 3 |Foundation Risk Partners, Corp./Term Loa. .. | 03/31/2021. | Direct 2,564 11/10/2023.
35041@ AB 1 |Foundation Risk Partners, Corp./First Am... .| 03/31/2021. | Direct 1,373 11/10/2023.
35041@ AC 9 |Foundation Risk Partners, Corp./First Am.................. .| 03/31/2021. | Direct 1,905 11/10/2023.
35041@ AD 7 |Foundation Risk Partners, Corp./Second A. .. | 03/31/2021. | Direct 7,138 11/10/2023.
35041@ AG 0 |Foundation Risk Partners, Corp./Third Am.. .| 03/31/2021. | Direct 1,329 11/10/2023.
35921# AA 6 |Frontiine Technologies Intermediate Hold.................. .. 03/31/2021. | Direct 12,480 09/18/2023.
35921@ AC 4 |Frontline Technologies Intermediate Hold... .. | 03/31/2021. | Direct 1,535 09/18/2023.
36147@ AA 4 |GB Auto Service, Inc./First Amendment .1 02/01/2021. | Adjustment 82 | ... 82 0 82 10/19/2024.
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36147@ AA 4 |GB Auto Service, Inc./First Amendment.. 11 03/31/2021. [ DIFECL. ... vvoverreciereierieersieisnies .16 .16 .16 116 10/19/2024.|3.C PL..
36221@ AA 3 |GPM Investments, LLC/Term Loan 2/20. 1+ | 03/31/2021. | DIFECE......ouvveeverrerererceireeeiseiserieeias . 482 482 ,482 2,482 . 0 03/01/2027.
36221@ AB 1 |GPM INVESTMENTS, LLC - DELAYED DRAW........ 1 03/31/2021. | DIFECE......ouveeeveerireireeiseeineinerissiiees | eevissiseissssinssseenes | eovereseeesneens 965 | ..orvrerirnns 965 | .oovvrvrirnns 965 . 965 | coourverireens | e | s (V1 I 14 | 03/01/2027.
36255# AB 8 | GSO Facility TL L+200 10/11/2023.. o | 01/06/2021. | DIFECE........vvervenrererereviereieriererneeiens | ceverrseniessenesnenies | v 6,666,667 | ...... 6,666,667 | ...... 6,650,000 | ....... 6,666,617 | ..ooocvererercrene | verreeenn0 [ [0 [ | 6,666,667 10/11/2023.
36255# AB 8 | GSO Facility TL L+200 10/11/2023.. 1 02/19/2021. | DIFECE........veeeeeeeeeeeeeeeeeeeseeesseessis . O I (3,012,276) | ...... (3,012,276) | ...... (3,005,273) | ...... (3,822,454) | ..o | erereren209 | s | o209 | i | e (3,012,276) | .. 10/11/2023.
39341# AA 0 | Green Street Parent, LLC and Green Stree............... 1 03/31/2021. [ DIFECL. ... vvvvvreriieirerisieiersseiennnis | ersssinesssssnsensssniens | cevvnnineens 15,000 | ..o 15,000 | .ooveee 14,700 | ..oooneee 14,990 | i | e 10 | [ 10 i | 15,000 | .ooorveeiiene 08/27/2026.
40348# AA 1 |GUTTERBUYER INC .| 03/31/2021. | Direct 2,163 03/06/2025.
40406# AD 4 | HAI Acquisition Corporation/Term Loan 10. ... | .. | 03/31/2021. | Direct 9,375 e JOON 1 (PPN 11/01/2024.
404122 BB 8 |HCA INC TRANCHE B-13 TERM LOAN........c.coouvvneee .| 03/31/2021. | Direct 5,013 | oo | evrreerierieees | ceevrerieniennd (V1 I 32 | 03/18/2026.
41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17. .. | 03/31/2021. | Direct .| 10/14/2024.
41781@ AB 3 |Harvey Tool Company, LLC/Delayed Term . 1 03/31/2021. | Direct .1 10/14/2024.
41902@ AA 9 |Sigma Electric Manufacturing Corporation................. .. | 03/31/2021. | Direct 10/31/2023.
41902@ AB 7 |Sigma Electric Manufacturing Corporation. .| 03/31/2021. | Direct 10/31/2023.
44903L AD 1 |Hygiena Borrower LLC/First Amendment Inc.. ... | .. | 03/16/2021. | Direct . . E . . e | - . 0 02/28/2023.
44961* AB 1 |Implus Footcare, LLC/Initial Term Loan..................... .. | 03/31/2021. | Direct o2 204 | e | e | eeeeieieieeen0 | 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. .. | 03/31/2021. | Direct 04/30/2024.
45763F AN 8 |Inmar, Inc./Initial Term Loan.... .. | 03/31/2021. | Direct 05/01/2024.
46126# AA 6 |IntraPac International LLC/U.S. Term.. .| 03/31/2021. | Direct 01/11/2026.
48234K AC 6 [Term Loan B : K&N Engineering .. | 03/31/2021. | Direct 10/20/2023.
48240@ AA 5 |K2Insurance Services, LLC/Term Loan 7/1 .1 03/31/2021. | Direct 07/01/2024.
48240@ AB 3 | K2 Insurance Services, LLC/Delayed Draw .. 03/31/2021. | Direct 07/01/2024.
48773# AA 8 |Kellermeyer Bergensons Services, LLC.. .. | 03/31/2021. | Direct 11/07/2026.
48773# AB 6 |Kellermeyer Bergensons Services, LLC.. .| 03/31/2021. | Direct . . . . . . . . 11/07/2026.
48773# AC 4 |KELLERMEYER BERGENSONS SERVICES. .| 03/31/2021. | Direct R . .51 . e |- v | e [ | e . 0 .2 | 11/07/2026.
48881# AB 5 |Kene Acquisition, Inc./Term Loan 8/19 .. | 03/31/2021. | Direct 08/10/2026.
48881# AC 3 |Kene Acquisition, Inc./Delayed Draw Term. «.. | .. | 03/31/2021. | Direct . . . . | e | . 08/10/2026.
50541# AA 5 |Laboratories Bidco LLC/Term Loan 9/19..........c.coceeee. .| 03/31/2021. [ DIFECL.......oovervrreeerirereirernriseeeninens | eerereenirerinnneereniens | verveninenen 1,180 | i 1,180 | el 1150 | e 1180 | i | e [ [0 [ | s 06/25/2024.
50541# AB 3 |Laboratories Bidco LLC/Second Amendment.. .| 03/31/2021. | Direct . . . . . e | . 06/25/2024.
50541# AC 1 |LABORATORIES BIDCO LLC - THIRD .| 03/31/2021. | Direct . . . . e |- v |0 i | 06/25/2024.
55371* AU 9 |MRI Software LLC/Term Loan 2/20..........c.ccouvenerenns 1| 03/31/2021. | DIFECL......ouvveeerreerernerienerseinsersnnrinns | eevvmerseeniseesensnnnens | vervemnennen Ly TAT | i TAT | et LTAT | it b TAT [ [ v [0 s | v 02/10/2026.
55371* AY 1 |MRISOFTWARE LLC - SECOND AMENMENT. .. | 03/31/2021. | Direct . . . . | e |- JRURRN SUPORURRRONN | I IOSURPUROTRO OO 02/10/2026.
55418# AA 4 |Mac Lean-Fogg Company/Term Loan 12/18 .. | 03/31/2021. | Direct . . . | 2. JEUEN SO ISR ISR 12/22/2025.
55418# AB 2 |Mac Lean-Fogg Company/Delayed Draw Term......... .| 03/31/2021. | Direct 12/22/2025.
57810J AC 2 | Amynta Agency Borrower Inc./Incremental .. | 03/31/2021. | Direct 02/28/2025.
59509# AA 6 |Micromeritics Instrument Corp./Term Loan ... | .. | 03/31/2021. | Direct 12/18/2025.
60367 AA 9 |Ministry Brands, LLC/Delayed Draw Term L.............. .. 03/31/2021. | Direct 12/02/2022.
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo .. | 03/31/2021. | Direct 12/02/2022.
60367 AD 3 | Ministry Brands, LLC/Delayed Draw Term L... .1 03/31/2021. | Direct 12/02/2022.
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60937@ AA 8 |MONICAHOLDCO (US), INC. - TERM LOAN........... .. [03/31/2021. [ DIrECE.......ocvveverrerreieeieieieeieiesie e 3,958 | .o 0 3,958 01/07/2028.|2.C Z....
62900* AB 7 |NCWS INTERMEDIATE, INC. - CLOSING DATE...... 1+ [ 03/31/2021. [ DIFECE......ovevevereeerererseeeesseeesseeeenas 0 722 12/29/2026.
629294 AA 2 |NM GRC Holdco, LLC/Term Loan 1/18..........ccceevuneee 1| 03/31/2021. | DIFECL.......ucvvuereecieniereerenereeiseinnninns | eevvenninenisneessenennens | eeevvenneen 15228 | vviieriinen 7,228 | iviieicenn 7,228 | e 7,201 | s s [ v [ e (V1 ORI 7,228 02/09/2024.
629294 AB 0 |NM GRC Holdco, LLC/Delayed Draw.. ++ | 03/31/2021. | DIFECE......ouveerverrerereierirreiseeireeieniens 0 2,009 02/09/2024.
62931* AA 2 |NMC Skincare Intermediate Holdings | v |0 10313172021, | DIFECE.....cvvvverecreieireriseriennneninninne | vevenerisssnnennsninnees | evvsennenne L863 | i 1,463 | i 1429 | i 1461 | s [ v i e I ST IO 1,463 10/31/2024.
62931* AC 8 |NMC Skincare Intermediate Holdings IL..................... o+ | 03/31/2021. | DIFECE........cvevrieeieeiiiiieniienieninriinns | cevesiieiieniesesseens 0 487 10/31/2024.
62976# AE 6 |NSM Insurance Group, LLC/Dollar Term 1| 03/31/2021. | DIFECE......ouvverveereerrrerrenereniseessnninns | eeveersneniseesensennin | cerreenne 10,374 | 010,374 | 10,374 | 10,374 | e s [ v [ e (V1 ORI ISR 10,374 05/11/2026.
64027 AA 3 |NELIPAK HOLDINGS US TL L+425 07/02/2026. 1+ 03/31/2021. | DIFECL......ouvveeerierrirciieeeieeieiieeias 2 3,145 07/02/2026.
64027 AB 1 |NELIPAK HOLDING INC TL L+425 07/02/2026......... 1| 03/31/2021. | DIFECE.......ovvrrverreereiericneieniseirseeiens | ceveessenseneseseseneas 0 489 [ .o [ | e (V1 I 6 | 07/02/2026.
65716@ AA 4 |NORTH AMERICAN SCIENCE ASSOCIATES... 1| 01/29/2021. | DIFECL........vveecvecrierireereeeeeeeiesrieerias 0 963 .| 09/15/2026.
65716@ AB 2 |NORTH AMERICAN SCIENCE ASSOCIATES... o | 01/28/2021. | DIFECL........vveeieerirerireiieeeieissiinsias 0 140 .| 09/15/2026.
67008* AA 9 |TERMLOAN - LX191049......ccommrrmerrrireninnineriens 1| 03/31/2021. | DIFECE.......uvververererrreererereniseesnnninns | eevveerineriseenensennens | vervvennenens 08 | i 1,408 | i 1,408 | i 1,408 | s [ e | v [ e (V1 RN 1,408 12/01/2026.
67096@ AA 0 |OMH-HealthEdge Holdings, LLC/Term Loan ............ |.. [ 03/31/2021. | DIreCt........ccooovvvinrieiiinriinrireiirenieniens 0 859 10/24/2025.
67096@ AC 6 |OMH-HEALTHEDGE HOLDINGS, LLC coo |2+ [ 03131/2021. [ DIFECE. ... 0 500 10/24/2025.
67113@ AB 7 |OTG Management, LLC/Fourth Amendment DDT..... < [03/3172021. [ DIFECL.....vvveeeceeeieieerieeriesenenineins | cevesseessssisessenienes 2 242 08/26/2021.
67113H AD 7 |OTG Management, LLC/Delayed Draw Term. 1 03/31/2021. [ DIFECL. .....vvovrrecirereieireeresieisnesens . . . 4 2,159 08/26/2021.
69323* AA 3 |BakeMark Holdings, Inc./Additional Term 1+ | 03/31/2021. | DIFECE......ouvveeeerrerrerceieneieiserieeians .3,321 .3,256 3,318 3 3,321 | o [ e . 0 08/14/2023.
69345Y AB 0 |PFC ACQUISITION CORP .| 03/31/2021. | UBS SECURITIES 512,446 | ....... 1,496,860 | ....... 1,501,347 [ i | 288 | s |28 | | 01,501,596 | e [ 97,900) | ........ 97,900) | .. 03/01/2026.
69398* AD 7 |PDI TA Holdings, Inc./First Lien Term. .| 03/31/2021. | Direct 0 10/24/2024.
70451H AF 6 |PAYSIMPLE, INC. - ADDITIONAL DD.... .| 03/31/2021. | Direct .0 08/23/2025.
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 .. .| 03/31/2021. | DIFECE......ouveerierririiceirrrirerireeiesias .0 07/31/2022.
70476X AJ 4 |PetVet Care Centers, LLC/Second 2019. .1 02/18/2021. | Direct 0 02/14/2025.
70559@ AA 4 |Pegasus Global Enterprise Holdings, LLC... 1 03/31/2021. [ DIFECL. ..o .0 05/29/2025.
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC... . [ 03/31/2021. [ DIFECE......ceereveeeieireeeireeseeeiscneereeees .0 05/29/2025.
70559@ AD 8 |Pegasus Global Enterprise Holdings, LLC .. | 03/31/2021. | Direct 0 05/29/2025.
70559@ AE 6 |PEGASUS GLOBAL ENTERPRISE HOLDINGS .. | 03/31/2021. | DIFECL.......ovveerveerirerirsiieeeieeisesissias .0 05/29/2025.
70559@ AF 3 |PEGASUS GLOBAL ENTERPRISE HOLDINGS .| 03/31/2021. | DIFECL........vveeveerierieeeiieereesiessissias .0 05/29/2025.
71639 AA 4 |PetlQ, LLC/Term Loan 01/18 . [03/31/2021. [ DIFECL. ..o .0 07/08/2025.
71667 AA 3 |Petroleum Service Group LLC/Delayed Draw............ o | 01/04/2021. [ DIFEC......cevreeeeeerieereireesnenereenereereenens | eevenereeneennsnrenneenes | vevneeneimeneenes 139 | v 139 | i 139 | e 139 | s | e [0 s | e 139 e | e | 0 e 07/23/2025.
71667 AB 1 |Petroleum Service Group LLC/Term Loan 7/.. 1| 01/04/2021. | DIFECE........vveeiererrireireeeieeieiisrias 07/23/2025.
74140# AA 0 |Project Potter Buyer, LLC/Term Loan 4/20 vee |+ [ 03/31/2021. | DIFECE......eveveececrereiee s 04/23/2027.
741404 AB 8 |PROJECT POTTER BUYER, LLC - 2020.................. .| 03/31/2021. | DIFECL........vvecveerierreeereeeeeeeresrieesias 04/23/2027.
74140# AC 6 |PROJECT POTTER BUYER, LLC 11 03/31/2021. [ DIFECL. ....vvvverreceieierieerrieisniens 04/23/2027.
741404 AD 4 |PROJECT POTTER BUYER, LLC - DD.. . 103/31/2021. [ DIF€CL....o.vvveveeicrerieeee e 04/23/2027.
74719 AA 1 | Pyramid Management Advisors, LLC/Term................ 1+ | 03/31/2021. | DIFECL......cuvereirierrireiieeeieeiseiissias 07/15/2023.
74719%% AB 9 |Pyramid Management Advisors, LLC/Delayed.... + [ 03/31/2021. [ DIFEC......covrevceeirieeireisereiscsereenes 07/15/2023.
74719%% AC 7 |Pyramid Management Advisors, LLC/Delayed.... .1 01/01/2021. | Adjustment 07/15/2023.
74719%# AC 7 |Pyramid Management Advisors, LLC/Delayed........... 1 03/31/2021. [ DIFECL. .....voovverereeieiinnieieierisrinninnins | evvnrernnrnsnssmsenennns | connrenrerinnenn321 | vvvrinrinnnnnn 321 | 321 [ 316 | e | eeveieineiiens [ [0 L | v 321 | | v [0 |, 07/15/2023.
74741@ AA 5 |Olympia Acquisition, Inc./Term Loan 9/19... . [ 03/31/2021. [ DIFEC......ceveeereeeeieiereieeeeeeecseeeeeees 09/24/2026.
75000# AE 8 |RSC Acquisition, Inc./Term Loan 10/19 .1 03/31/2021. [ DIFECL. ... 10/30/2026.
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75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19 .+ | 03/31/2021. | DIFECE........vveeierririicriennieriariieiias 03/29/2025.
75734@ AB 9 |Reddy Ice Holdings, Inc./Term Loan 7/19... oo |+ [ 03/31/2021. [ DIFECE.......oveeeeeeiecreeireeeeseie e 07/01/2025.
75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te................ 1 03/31/2021. [ DIFECL. .....vevvrerereicriiieieieiseierienins | cevreirenissiseenienns . 07/01/2025.
76009W AT 7 |RENT-A-CENTER, INC o | 0211712021, | DIFECL......covverrveerreeriresisieieeiseiensiens | erveniensiesissssiennnes | 200ee3,950,000 | .......3,950,000 | .......3,910,500 | .......3,918,353 | ..cceoovmrrrmmrivens [ ceeen 31,647 | v | e 31,647 | e | v 3,950,000 08/05/2026.
76252@ AA 1 |Rialto Management Group, LLC/Term Loan 1............ [ .. | 03/31/2021. | DIFECt.......cevorurererenirniernrrineeireinnnes | veveeeeerneennnnneeneens | vennenneenn89,628 | 1irerrn89,628 | 188,732 | iiiii89,602 [ v | cvieereeei26 [ s | vrieieeeeeni26 [ i | v 89,628 12/02/2024.
78411E AC 2 |SCSG EA Acquisition Company, Inc./Initia................ o 01/04/2021. [ DIFECL. .....vvovvecerrecierisreiernsiseisninens | eeveresninersnnneereninns | coervnnrneeeendhy 888 | o888 | v 571 | 888 | i | v e [0 | | i 4,688 |...cccvviinnn 09/01/2023.
78432@ AB 8 |SFE Intermediate HoldCo LLC/Incremental . [ 03/31/2021. [ DIFEC.......oeeeereeeeieeeireeeeeseeeereeeeees . 909 07/31/2024.
78433 AA 1 | SG Acquisition, Inc./Term Loan 1/20 cooe | o0 [ 02/19/2021. [ DIFECE.....vevereieecieieieireseiesieieiseernns [ ereieinesnnnenieinnes | erenneenen 14,450 | 114,450 | i 14,450 | i 140450 | e e [ e 0 | e | e 14,450 |..ocooevveeenen. 01/27/2027.
78435# 5 | SUMMIT COMPANIES DD L+625 09/01/2022........... . 102/19/2021. | DIRECT......coomvvrinerierinrerenisnierins | eevverseneseessnssnnenes | evernenn 407,454 | 1 457,454 | ... 457,454 | 57,319 | | e 12 s [ 12 i | s 457,330 | .o 09/01/2022.
784354 AB 3 | SUMMIT COMPANIES 4A TL L+625 09/01/2022....... | .. | 02/19/2021. [ DIRECT.....ccevvvmrrrerirmrereerseiserisneinens [ evereseennsinsnnnennns | enend, 975,648 | 004,975,671 | ......4,975211 | ... 4,970,765 | .o | eeeeenen20 | s | 820 | i | s 4,971,185 | .oocverirns 09/01/2022.
78486@ AA 5 [SSEBUYERINC......cocomiivirieriricriseieienienienes .| 03/31/2021. | DIFECE........vveeierrirriicrirreierirriieries 2,173 06/30/2026.
78642# AA 4 | SAFE HOME SECURITY INC. - TERM LOAN........... o | 01/04/2021. | DIFECE........vvevereerrneereneneniseiserinnns | erveerrnneninenisensnnins | oveenenenees LA40 | i 1440 | i 1440 | i 1440 | s e e e | e | v 1,440 [ 08/04/2024.
79400@ AA 6 |Saldon Holdings, Inc./First Amendment Te. .1 03/31/2021. | DIFECL........vvecreecreereeeeeeeeeeeiensiessias . 03/13/2025.
79400@ AB 4 |Saldon Holdings, Inc./Term Loan 3/19 v [ [ 0313172021, [ DIFECL. ..vovveererereieirerireeieerienienes 5,426 03/13/2025.
80511@ AC 6 |SAVATREE INC TL L+5.2506/01/2022 MD.............. 1| 03/31/2021. | DIFECL......ouvveeerirereererererenisrirseennnne. | erveneinensneniseennenns | sereeneeen 11,282 | i 11,282 | v 11,282 | 11,284 [ | eeieeenand(B) | e | evrrineieeenn(B) | e | e 11,282 [ oo 06/01/2022.
81389# AA 5 | SecurAmerica, LLC/Term Loan 12/18 1 01/19/2021. | DIFECL........vvereereereeeeeeeeeeeeenienrians 765,620 | ........ 741,902 | oo 751,488 | oo [ 14131 [ [ 14131 | | s 765,620 12/21/2023.
81389# AB 3 | SecurAmerica, LLC/Delayed Draw Term Loan 1| 01719/2021. | DIFECE......ouvveeierrererereeieeeieiseriesias .288,743 288,743 | 11288743 | oo v e [0 i | s 288,743 12/21/2023.
81389# AC 1 |SecurAmerica, LLC/Delayed Draw Term Loan.... [ 01/19/2021. [ DIFECE.......vevevcvereieieireieeiesieieieisniens | eereiieiseisnesisinnnns | cvninneeneD2TT5 | i 51,740 | oeveen 51,167 | oo 51,376 | e | 364 | s [ o364 | | e 51,740 | .o 12/21/2023.
81389# AD 9 |SecurAmerica, LLC/Delayed Draw Term Loan . [01/19/2021. | Direct 32,563 32,563 32,563 0 32,563 12/21/2023.
81389# AE 7 |SecurAmerica, LLC/Amendment No. 6 Term L... .. 1 01/19/2021. | Direct 07/16/2021.
81389# AF 4 | SECURAMERICA, LLC - TERM LOAN... .| 01/19/2021. | Direct 283,692 12/21/2023.
81389 AG 2 |SECURAMERICA, LLC - TRANCHED... .1 01/19/2021. | Direct 91,974 12/21/2023.
84650# AA 1 | SpareFoot, LLC/Incremental Term Loan 2/1 .. 03/31/2021. | Direct ...168 04/13/2024.
84650# AB 9 |SpareFoot, LLC/First Lien ESS Incrementa. .. | 03/31/2021. | Direct 04/13/2024.
84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18.. .| 03/31/2021. | Direct 04/13/2024.
84650H AD 1 |SpareFoot, LLC/Incremental Term Loan 8/1 .. | 03/31/2021. | Direct 04/13/2024.
84650H AF 6 |SpareFoot, LLC/First Lien Bader Incremen. .. | 03/31/2021. | Direct 04/13/2024.
84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr... ... | .. | 03/31/2021. | Direct 04/13/2024.
84650H AH 2 |SpareFoot, LLC/First Lien SBOA Increment............... 1 [ 03/31/2021. [ DIFECE......ceereeceerereeeirereeseieieeneinenens | ceeeeneerennennrennnenns | vernernnrerneessl0 | woreneereinnsenn230 | voriveiniieenn 227 [ e300 | e | 0 | e [0 | e | e300 | e e [ 0 | e 04/13/2024.
86738 AA 6 |Sunk Rock Foundry Partners LP/Term Loan .. | 03/31/2021. | Direct 10/31/2023.
86803@ AA 4 |Sunshine Sub, LLC/Term Loan 5/18 .| 01/14/2021. | Direct 05/27/2024.
86803@ AB 2 |Sunshine Sub, LLC/Delayed Draw Term Loan........... .. | 03/31/2021. | Direct 05/27/2024.
87221# AA 4 | TAUC MANAGEMENT, LLC - INITIAL TERM LOAN. |.. | 03/26/2021. | Direct 02/12/2027.
87296@ AA 6 | TDG Group Holding Company/Term Loan 5/18......... .. | 03/25/2021. | Direct 05/31/2024.
87296@ AB 4 |TDG Group Holding Company/Delayed Draw T......... .| 03/25/2021. | Direct 05/31/2024.
87296@ AE 8 | TDG Group Holding Company/Delayed Draw T.. .. | 03/25/2021. | Direct 05/31/2024.
87298@ AA 4 [TPGVIII Elf Purchaser, LLC/U.S. Term Lo .| 03/31/2021. | Direct 05/11/2026.
87300* AB 0 | THG Acquisition, LLC/Term Loan 12/19..........cccceuuues 1 03/31/20271. | DIFECL.......oveeeveereeeeereeeeeesseienneensieens | evveerieneeiersesssennies | conveereenne 1,083 | ovvieeneenn 1,083 | vivierec 1,083 | i 1,083 [ oo v | eerieeeninnes [ eoverieniiennies0 | eeveeseeeniies | eenreeneenn 1,083 [ oo e | vverieveiiieneenn0 | v, 12/02/2026.
87300 AC 8 | THG Acquisition, LLC/Delayed Draw Term L.. .| 03/31/2021. | Direct 12/02/2026.
87300 AD 6 | THG ACQUISITION, LLC - TERM LOAN .| 03/31/2021. | Direct 12/02/2026.
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87300 AE 4 |THG ACQUISITION, LLC - DELAYED TERM LOAN. |.. | 03/31/2021. [ DIrECL........cccrvurrrreririeirersnnsriennninens | ververneirensnisnirennns | connennnenneenndd | v [ |12 | i | e [ [, 0 [ o | e 44 12/02/2026.
87304@ AA 6 [SECOND AMENDMENT INCREMENTAL TERM...... 1+ [ 03/31/2021. [ DIFECE......ovevevereeerererseeeesseeesseeeenas 0 376 08/30/2026.
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment............. 1+ 03/31/2021. | DIFECL......ouvvueeenierrireiieeeieeieiierias 0 411 03/30/2025.
88084@ AD 4 |TerSera Therapeutics LLC/First Amendment. . [ 03/31/2021. [ DIFEC......coereveceeicreeeireiseeeiseneereeees 0 411 03/30/2025.
88084@ AE 2 |TerSera Therapeutics LLC/Third Amendment. . [ 03/31/2021. [ DIFECE......ceereereeeeieeeereieeeeeeeceseeeees 0 . 154 03/30/2025.
88233F AK 6 |VSTTLB3 ILUSD....ccoviviemriciieieieiseienrsisinens 1 03/31/2021. [ DIFECL. .....vvovererreieirrieineierisnirennnnes | ervseerennnrsnnsnnsneninns | vervnneneenn213397 | 27,391 | 1ii000023,939 [ 027,312 | | v 78 [ [ £ PO IR 27,391 12/31/2025.
88732# AA 4 |TIMECLOCK PLUS, LLC - DELAYED DRAW TERM. | .. | 03/31/2021. [ DIr€Ct.......cooervrrererrmeerernmersserienenenes 0 418 08/28/2026.
88732# AC 0 |TimeClock Plus, LLC/Term Loan 8/19........c.cccovvunee. .1 03/31/2021. | DIECE.....u.vvecererecieiercieeie s 1 2,007 08/28/2026.
89158 AC 7 |Touchstone Acquisition, Inc./Term Loan 1................. . [ 03/31/2021. [ DIFECE......coereveeeicreeireisereieesereenes 3 3,733 11/17/2025.
89158 AD 5 |Touchstone Acquisition, Inc./First Lien. .. [ 03/31/2021. | DIr€Ct. ..ot 0 . 778 11/15/2025.
90343K AR 3 | US Silica Company - Term Loan - Assignme.. v {00 [ 0172812021, [ VAIOUS......cvververiiieieiseieierissienssnins | cevrversensseensnnneies | 00een2y 287,879 | .......2,468,020 | .......2,099,065 | ......2,167,285 | ...cocovvivevvrinne | v0reee8,347 | i | v 6,347 | oo | e 2,173,632 05/01/2025.
90385P AC 4 |The Ultimus Group Midco, LLC/First Lien................. 1 [ 03/31/2021. | DIFECE......ourveieereeereieriereisninersnsninns | eevnerieniseesnsninnnnns | verernneene 2y | i 2,894 | 2,836 | 2,892 | oo | e [, 2 2,894 02/01/2026.
917274 AA 5 |Urology Management Associates, LLC/First... 1+ | 03/31/2021. | DIFECE......cuvvrerierrireiieeeieeiseiisiias 1,740 08/31/2024.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10/.. oo |+ [ 01/04/2021. | DIFECE......eovereeciceereeee e 10/17/2023.
91830@ AF 0 |VLS Recovery Services, LLC/Delayed Draw.............. . [ 01/04/2021. [ DIrEC.......eeeeereeeeieeireeeieeieeeeeeees 10/17/2023.
91830@ AH 6 |VLS Recovery Services, LLC/Second Amendm......... o 01/04/2021. [ DIFECL. ..o 10/17/2023.
92215* AA 6 | VARDIMAN BLACK HOLDINGS, LLC - TERM LOAN | .. | 01/01/2021. | DIr€Ct.......cooererrerrerrreererimerseeriereenes 09/18/2025.
92215*  AA 6 | VARDIMAN BLACK HOLDINGS, LLC - TERM LOAN | .. | 01/01/2021. | Adjustment 09/18/2025.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0. .| 03/31/2021. | Direct 08/31/2022.
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra, .. | 03/31/2021. | Direct 08/31/2022.
92974* AA 7 |WSHP FC ACQUISITION 2A TL L+625 03/30/20...... .| 03/31/2021. | DIFECE......ouveerierririiceirrrirerireeiesias 03/30/2024.
92974* AC 3 |WSHP FC Acquisition LLC/Third Amendment. .| 03/31/2021. | Direct 03/30/2024.
92974*  AD 1 |WSHP FC ACQUISITION 1A TL L+650 03/30/20...... 1 03/31/2021. [ DIFECL. ..o 03/30/2024.
92974* AE 9 |WSHP FC ACQUISITION 1A DDTL L+625 03/301..... | .. | 03/31/2021. | DIr€Ct........ooervrrrrerirrercrimcrieerierienes ..9 | 03/30/2024.
92975@ AA 4 | TA/WEG Holdings, LLC/Term Loan 9/19. .| 01/04/2021. | Direct .. | 10/02/2025.
92975@ AB 2 | TA/WEG Holdings, LLC/Initial Delayed Dra. ... | .| 01/04/2021. | Adjustment .| 10/02/2025.
93279# AA 3 |WALNUT PARENT, INC. - INITIAL TERM LOAN...... .. 02/25/2021. | DIFECL........vveerrecrierireeiieerieeiesressias 11/09/2027.
93710@ AA 2 |Wash Multifamily Acquisition Inc./2019 I.................... .+ | 03/31/2021. | DIFECL......covverircrerrirriieneieeiseiissians 05/16/2022.
96811 AA 5 |Wildcat BuyerCo, Inc./Term Loan 2/20...........ccccoueuv . [ 03/31/2021. [ DIFECE......ceeeeeeeeeeeeeereeseeseeseneeseeeees 02/27/2026.
96811* AB 3 | Wildcat BuyerCo, Inc./Delayed Draw Term. 1+ 03/31/2021. | DIFECL......ouvveeerrerrirciieeeieeieiisnias 02/27/2026.
98415D A@ 3 |XIFIN, Inc./Term Loan 02/20 coo [ [ 0313172021, [ DIFECL.....ovveeverrivciiseseie s . 02/06/2026.
98422B  AB 5 | XPERI HOLDING CO 6/1/2025 TL B L+400.............. 1| 03/31/2021. | DIFECL......ouvveiencreererncrrenniseinerinsrinns | eevneessenisseesssninnnnns | eererneerns 19,000 | i 75,000 | 1vvverrn 87,875 | it TAB51 | oo | 349 [ [ 349 [ | s 75,000 06/01/2025.
C3324# AA 4 |Entertainment Partners Canada ULC/Canadi.. A | 03/31/2021. [ DIFECL.......veoreerereeeeeresreerreesieseeenes 3 2,483 05/11/2026.
C4800# AA 5 |IntraPac Canada Corporation/Canadian Ter... 1 [ 03/31/2021. [ DIFECE......ceereeeereieeeireesneneieeeireereenens | cverneneerenneneenneenes | ververenneenes 1,880 | oivinenn 1,886 | i 1,843 | 1,885 | e | T | e [ 1 01/11/2026.
G7349* AA 6 |Radius Aerospace Europe Limited/U.K. Ter............... D] 03/31/2021. [ DIrECt........cvveerereienrirererreneriseirsninenes | erverieninerssnsereninns | cvervnrinene 017 | e 1,017 | it 1017 | e 1017 | i | e [ e [, 0 03/29/2025.
N1603L  AD 9 |BRIGBITLB 1L USD.....ccccouvuiruriiniienns . 103/31/2021. [ DIFCE. ..o JROS TORTORTTONRS [OTTORORORR RPN 0 . 06/30/2024.
8299999. Total - Bonds - Unaffiliated Bank LOANS. ..........reririiissrissisisniseissssissninnes ceossnsssesseesas . 0 |...516,905 0. 516,905 .0 |...(780,102)] ...... (780,102) | .....339,028 XXX
8399997. TOtAl = BONAS = PAM 4. bbbt .1,395,118,608 |.1,386,675,336 |.1,342,486,251 |.1,352,865,751 | ........ 33,746 | 7,204,614 | ............. 0]..7,238,361 | ..ccococnennd 0 1.1,366,429,764 | ............. 0 110,323,576 |...10,323,576 | 31,978,363 XXX
8399999. TOHBI = BOMAS. sttt R R .1,395,118,608 |.1,386,675,336 |.1,342,486,251 |.1,352,865,751 | ........ 33,746 | .7,204,614 | ........c.... 0]..7,238,361 | ..ccooocnnnad 0 |.1,366,429,764 | ............. 0 |10,323,576 |...10,323,576 | 31,978,363 XXX

Preferred Stocks - Industrial and Mi

(Unaffiliated) Perpetual Preferred




0¥'S030

Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

2 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 NAIC
Other- Designation,
F Than- Bond NAIC
0 Current | Temporary Total Foreign Interest / Designation
r Unrealized Year's | Impairmen Total Foreign | Book/Adjusted | Exchange Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati t Change in | Exchange | Carrying Value Gain Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Recognize| B.JA.C.V. | Changein| atDisposal | (Loss)on | Gain (Loss)| (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion d (11+12-13) | B.JAC.V. Date Disposal | on Disposal | Disposal | During Year Date Symbol
722470 ZZ 7 |PINE BROOK PD CAYMAN /PINE BROOK 7%. . | 02/04/2021. | DITECE.......vvvrererecieirnieisrierisseenrenines | eeeee 502,452.329 | ..... 50,149,313 | .oevererivcrenne | e 50,245,233 | ..... 50,245,233 | ..o e [ |0 | | 50,245,233 | ..o [ e (95,920) | ........ (95,920) | ..1,241,042 XXX 2BZ...........
90187B 70 5 | TWO HARBORS INVESTMENT CORP..................... .1 03/15/2021. | VAFIOUS.........oovvveeereenreesresnsi e | arvies 397,931.000 | ....... 9,937,167 | .o | s 3,333,421 | ....... 3,333,421 3,333,421 ..6,603,746 | ..... 6,603,746 | ..... 306,912 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred....... .o | v 60,086,480 XXX | ... 53,578,654 | ..... 53,578,654 | .coooevereea0 | o0 | 0 [0 |0 | 53,578,654 | .............. 0 |..6,507,827 |..... 6,507,827 | ..1,547,954 XXX
8999997. Total - Preferred StockS - Part 4...........ccuiriiiisiiiisssi s s | o 60,086,480 XXX | 53,578,654 | ... 53,578,654 | ..o | 0 i |0 |0 | 53,578,654 ..6,507,827 |..... 6,507,827 | ..1,547,954 XXX
8999999. Total - Preferred Stocks....... OO OO OO OO OO OO OO PO OO PO OO UOO S PUOO T POVO OO RO ROPSRPOPOR] VOO 60,086,480 XXX | 53,578,654 | ..... 53,578,654 | ..o | 0 0 |0 |0 | 53,578,654 ..6,507,827 |..... 6,507,827 | ..1,547,954 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publlcly Traded
001743 AE 3 |AMMC 18 SUB .. 1 03/31/2021. | Distribution of FUNGS..........cccrrrrvrrmrrers | e XXX e | oveenerinsenenenins | v | avseninnnens | eevvnennennne | vererenenneenQ [ | e 421,326 XXX XXX
001747 AE 4 |AMMC 11 SN .. | 03/31/2021. | Distribution of FUNGS..........cccoevvvermmrirs | o . XXX s | e | e | avseninninnns | eenseenennne | eernernneennen [ | v 126,082 XXX XXX
00175N  AC 2 [AMMC 15 SN.....oiriirriirieneeeeesessinenenas .| 03/31/2021. | Distribution of Funds..............cccccocveuens [ covenae 537,346 D9, G [OOSR VOUOORPOROOOOOOR BUPOURPPSOSROOUURY VSPOURROOUPOOI VOPOURPPOORORN PUVRPROUPROOIN | I SUUOOROOO IO 537,346 XXX XXX
00176K AC 7 |AMMC 16 SN .| 03/31/2021. | Distribution of FUNAS...........coeverseenreenne | cvvnnee 159,744 XXX e | veeeriissinennenins | eveessnnenienes | avneninsnnns | eevnsnnennes | eevernneennen [ | s 159,744 XXX XXX
00176N AG 2 |AMMC 22 SUB . .| 03/31/2021. | Distribution of Funds...........c.cccoueevrvene | cvvenee 453,309 XXX e | v | e | e | e | o0 [ | 453,309 XXX XXX
00176Q AC 4 [AMMC 19 SN....coiiiiiriiireiieriseceeceieceeieseiies .| 03/31/2021. | Distribution of Funds............c.cccccoecvuueee | covenae 218,030 D9, SR ORI OVOPOORSPOURSPOUROPORN UPIUPPRURRPOOUURY IVPPOURSPOUROPORN OVOPOUOPOORORN FUVPPRORPPOOIN | I SUURRORROOOR ISP 218,030 XXX XXX
00177C AC 4 |AMMC 20 SN... .. | 03/31/2021. | Distribution of Funds............cccoverernis | vrvees .377,804 XXX | i | e [ | e | e | covnenenennens0 [ | v 377,804 XXX XXX
00179T AB 7 |AMMC 21 SN... ... .. 03/31/2021. | Distribution of Funds ISR IO . 111,270 XXX e | v | v | avnernnnnnens | eesenenene | vevnenennenneen0 [ | e 111,270 . L0 XXX XXX
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD........ . | 03/01/2021. | Stifel, Nicolaus & Co., INC.........ccccouverer | cevieen: 68,260.000 | .......... 569,251 XXX | 671,166 | .......... 576,797 | ....... 94,369 | ..o | e | e 94,369 | ...ooorviianns | e 671,166 | ....cooooveenen. ....(101, 915) ...... (101,915) ] ....... 15,017 XXX XXX
03676C 10 0 |ANTERIX ORD .. 101/25/2021. [ ISIGROUP INC.......coovvvrriirciinriins | e 46,213.000 | ....... 1,884,829 XXX .924,260 | ...... 1,737,609 | ... (813,349) | ..o [ e [ (813,349) | oo | e 924,260 B 960,569 | ....... 960,569 | .. XXX XXX
037347 10 1 |ANWORTH MORTGAGE ASSET REIT ORD -+ 1 03/05/2021. [ VAHOUS. ... | o 371,450.000 | ....... 1,046,029 XXX 419,739 | ... 1,006,630 | ..... (586,891) | ...vvovereriene | e [ (586,891) | ...vvourrivs | e 419,739 I 626,290 | ....... 626,290 .18,573 XXX XXX
03762U 10 5 [APOLLO COMM REAL EST FIN REIT ORD............. . 103/02/2021. | Various.......c..ccoevrnrveernrennns 20,071.000 ,618,598 XXX | 1,177,897 | ....... 1,341,193 | ... (163,297) | vvovvvrerrvvrens [ [ e (163,297) 1,177,897 N 440,702 .42,025 XXX XXX
05352A 10 0 |AVANTOR ORD .. 1 02/03/2021. | Strategas Securities LLC.. ,064 XXX . 7,331 |. .7,601 ...(270) . (270) |. 7,331 . ..733 XXX XXX
055622 10 4 |BP ADR EACH REPSTNG SIX ORD C| 01/15/2021. | ISI GROUP INC ,009,953 XXX | 1,440,450 | ....... 1,692,900 | ... (252,450) | ...cvvovrverens | e [ (252,450) 1,440,450 O 569,503 . XXX XXX
09062X 10 3 |BIOGEN ORD, .. 102/08/2021. | GUGGENHEIM............cccovvvmmmiimnriiians | crvii 3,500.000 | .......... 944,069 XXX 980,192 | .......... 857,010 | ... 123,182 | .ccovviivies [ e | 123,182 | oo | e 980,192 e (36,123)| ........ (36,123) | .. XXX XXX
126650 10 0 |CVSHEALTHORD.. .| 01/21/2021. | Strategas Securities LLC.. 60,000.000 11,854,474 XXX . ,721,315 10,928,000 ..(1,206,685) | . 9,721,315 2,133,159 | ..... 2,133,159 XXX XXX
156504 30 0 [CENTURY COMMUNITIES ORD .. 01/25/2021. | KEEFE BRUYETTE & WOODS............ | cevouee. 13,557.000 | .......... 696,835 XXX | e 217,454 | ......... 593,525 | ....i(B76,071) | oo [ ereireriiens | e [RY(H0TAD NS I 217454 | ..o | o 479,380 XXX XXX
18885T 30 6 |CLIPPER REALTY ORD .. 103/03/2021. | B.RILEY & CO., LLC....cccooovvvviarriianns | e 281,649.000 | ....... 2,432,785 XXX | 2,405,282 | ....... 1,985,625 | ... 419,657 | ...ccoovvivonn | o | o 419,657 2,405,282 B 27,503 XXX XXX
226344 20 8 |CRESTWOOD EQUITY PARTNERS UNT.. .| 01/28/2021. | Various. 93,252.000 ,927,745 XXX . .394,456 | .......1,769,923 ) ..(1,375,467) | . .394,456 ..1,633,289 XXX XXX
23130Q 10 7 |CURIOSITYSTREAM CL A ORD .. 101/04/2021. [ ISI GROUP INC........coooooirvrirririrriins | oo 122,500.000 | ....... 2,014,064 XX | 1,372,000 | ....... 1,708,875 | ... (336 L7£5) 1 RO DU IO (336,875) 1,372,000 e 642,064 XXX XXX
23204G 10 0 |CUSTOMERS BANCORP ORD .. | 02/04/2021. | Strategas Securities LLC...........cccccccees | woonee 333,115.000 | ....... 7,625,990 XXX | 3,730,888 | ....... 6,056,031 | ..(2,325,143) ..(2,325,143) 3,730,888 ..3,895,102 XXX XXX
236272 10 0 |DANIMER SCIENTIFIC CL A ORD. L1 02/17/2021. | VarIOUS.......cvvvrereeierisisirsniersssseienis | eeees 175,000.000 | ....... 7,544,980 XXX | e 2,000,000 | ....... 4,114,250 | ..(2,617,869) | .. (2,617,869) | ..o | e 1,496,381 ..6,048,598 XXX XXX
25470M 10 9 |DISHNETWORK CL AORD.......cccoovvemmrriirrirnriins .. 102/08/2021. | GUGGENHEIM............cooovvimmmrriniiians | e 30,000.000 | .......... 939,456 XXX | 950,700 | .......... 970,200 | ....... (19,500) [ ..oooveerrris [ e | e (19,500) | ..o | e 950,700 | ...ovvverrinns | covene (11,244) XXX XXX
29250N 10 5 |ENBRIDGE ORD C | 02/22/2021. | Strategas Securities LLC..........ccccccouuw | coves 15,075.000 | .......... 531,169 XXX ] 467,928 | ......... 482,249 | ....... (14,321) [ v [ [ s (14,321) [ v | e 467,928 e 63,241 XXX XXX
29273V 10 0 |ENERGY TRANSFER UNT .. | 01/26/2021. | Strategas Securities LLC.. ...1,661,504.000 | ... 11,249,026 XXX | 7,642,918 | ... 10,268,095 | ..(2,625,176) (2,625176) | ..oooovanns | v 7,642,918 .| ..3,606,108 XXX XXX
293639 10 0 |ENTERCOM COMMUNICATIONS CL AORD.......... .. | 01/26/2021. | Stifel, Nicolaus & Co., INC........c.couvveeres | vovnee 635,835.000 | ....... 2,722,668 XXX | 1,087,278 | ....... 1,670,512 | ..... (483,235) | ..o | e [ (483,235) | ... | e 1,087,278 | ..o ..1,635,391 XXX XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT. .. 101/15/2021. [ ISI GROUP INC......covvvvirerrrirrirnrirens | v 215,000.000 | ....... 4,903,826 XXX 5,022,707 | ....... 4,211,850 | ...... 810,857 | .cvuevviviernes [ v | e 810,857 | .cvveveerverns | e 5,022,707 | ..covvrirrinne ...(118,881) XXX XXX
29415C 10 1 |EOS ENERGY ENTERPRISES CL A ORD .1 01/01/2021. | EXCHANGE...........ovvevrrerieneverirneinee | cenne 2.030 XXX | 22 | s 38 ((15)) [ Y27 IR IS (22) XXX XXX
33938) 10 6 |FLEXION THERAPEUTICS ORD........ccocovverrrrirnienne .1 03/01/2021. | RBC CAPITAL MARKETS........ocomvvvreee | vevens 158,850.000 | ....... 1,976,505 XXX | e 1,953,855 | ... 1,833,129 | ..... 120,726 | oo | e [ e 120,726 | oo | e 1,953,855 | ..oovvvevrrins | o 22,650 XXX XXX
35180X 10 5 |FRANCHISE GROUP ORD ..101/28/2021. |B.RILEY & CO.,, LLC....cccooovvrriarriianns | v 686,114.000 | ..... 23,999,590 XX 16,316,378 | ..... 20,892,171 | ..(4,575,793) | .. L(4,575,793) | oo | e 16,316,378 |....cccceveenn. 7,683,212 |..... 7,683,212 | ..... 295,584 XXX XXX
354613 10 1 | FRANKLIN RESOURCES ORD.. .. 101/21/2021. [ 1S GROUP INC......ccoovvverrirarirrienirns | oo 110,850.000 | ....... 2,938,358 XXX | 2,255,798 | ....... 2,770,142 | ... (514,344) | oo | e | e (514,344) 2,255,798 | .oooereerines | o 682,560 | ....... 682,560 | ....... 31,038 XXX XXX
375558 10 3 | GILEAD SCIENCES ORD........coccoovvviimriiinriiinnii .| 02/03/2021. | KEEFE BRUYETTE & WOODS............ | ....... 13,428.000 | .......... 871,803 XXX | 872,551 | ........ 782,315 | ....... 90,236 | oo | e | e 90,236 | .cooovrviinns | e 872,551 | oo | o (CC5:) ] — (UL - XXX XXX
38741L 10 7 |GRANITE POINT MORTGAGE TRUST ORD............ . 02/22/12021. | VANIOUS..........ooveerreereeiereeieneeieseiens | e 97,607.000 | ....... 1,032,578 XXX | 494,867 | .......... 975,094 | ..... (480,226) | ......oovvvars | e | (480,226) | .....ooevves | e 494,867 | ..o | e 537,711 | ... 537,711 | ... 43,923 XXX XXX
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Current
Year's NAIC
Other- Designation,
F Than- Bond NAIC
0 Current | Temporary Total Foreign Interest / Designation
r Unrealized Year's | Impairmen Total Foreign | Book/Adjusted | Exchange Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati t Change in | Exchange | Carrying Value Gain Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Recognize| B.JA.C.V. | Changein| atDisposal | (Loss)on | Gain (Loss)| (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion d (11+12-13) | B.JAC.V. Date Disposal | on Disposal | Disposal | During Year Date Symbol
389375 10 6 |GRAY TELEVISION ORD . 1 02/19/2021. | THE BENCHMARK COMPANY, LLC... | ...... 615,298.000 | ..... 11,313,072 XXX | .9,321,906 | ... 11,007,681 | ..(1,685,775) oo [ (1,685,775) | oo | v 9,321,906 | 1,991,166 |..... 1,991,166 XXX XXX
404139 10 7 |HC2 HOLDINGS ORD . 101/25/2021. | 1SI GROUP INC........ccoovvearrirarirriinis | e 307,421.000 | ....... 1,298,517 XXX | 725514 | L 1,002,192 | ... (276,679) JIVN (276,679) | ... B I 725,514 N 573,004 | ....... 573,004 XXX XXX
52472M 10 1 |LEGACY HOUSING ORD . 102/25/2021. | B.RILEY & CO., LLC......ovvvvricriccciies | o 29,240.000 XXX ........350,880 | ..........441,816 | ....... (90,936) O (90,936) [ ..oovvvvvinis | i 350,880 | ...ooccocrverins | e 136,879 | ....... 136,879 | oo, XXX XXX
55272X 10 2 |MFAFINANCIAL REIT ORD... .. | .. | 03/04/2021. | GUGGENHEIM IV 25,000.000 XXX 250 | . (58,500) B (58,500) 38,750 XXX XXX
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD.........ccccooonue. .. 1 01/27/2021. | Stifel, Nicolaus & Co., INC........c.couvvvres | woveee 161,454.000 XXX | ...13,103,819 | ..... 17,629,162 | ..(4,525,344) (4,525344) | ..o | e 13,103,819 | ..ccovvvvcens ..5,472,253 XXX XXX
65506L 10 5 |NOBLE MIDSTREAM PARTNERS UNT.. . 103/11/2021. | VE CAPITAL.....oovvvirerierierneirersriseniens | v 10,000.000 XXX ..104,200 | ....... (69,200 | . oo | e (69,200) 35,000 | oo | e 112,242 XXX XXX
682143 10 2 |OMEROS ORD .1 01/15/2021. | 1SI GROUP INC.... | e 96,171.000 | ....... 1,752,303 XXX 1,373,803 | ..... (604,435) JVN (604,435) | ..o | e 769,368 | .....cvvveriens | 982,935 | ....... 982,935 | ...covvvverii XXX XXX
68620A 20 3 |ORGANOVO HOLDINGS, INC.... . 102/12/2021. | INSTINET. RO 8,000.000 | .......... 158,166 XXX 98,400 | ....... (56,720) OO (56,720) | ... ...41,680 IO 116,486 | ... 116,486 XXX XXX
69343T 10 7 |PJT PARTNERS CL A ORD .1 02/12/2021. | INSTINET Y I 8,690.000 | .......... 637,658 XXX cier063,923 | (452,801) JION (452,801)] ... 201,121 .| ....436,537 | ....... 436,537 XXX XXX
71742W 10 3 [PHENIXFIN ORD.......ccoovoierrirriieriiiereninas [ 02/16/2021. | PIPR......ooomierieniieneereseneiieneis | cereeens 49,372.000 | ....... 1,502,745 XXX | 573,900 | e 1,397,721 | ... (823,821) I (823,821) | oo | e 573,900 | ...ooovvemeries | o 928,845 | ....... 928,845 XXX XXX
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT.... -1 02/10/2021. | VANIOUS........ooovvvevveeriesriesevesniins | v 421,500.000 | .......4,306,532 XXX ..(1,247,640) (1,247,640) 2,225,520 ..2,081,012 2,081,012 XXX XXX
73754Y 10 0 |POTBELLY ORD . 102/12/12021. | GUGGENHEIM.........cooovvoeriricriiienins | e 100,000.000 | ......... 484,739 XXX ceeeer440,000 | ... (212,000) N (212,000) | oo | e 228,000 | ...covveveriins | 256,739 | ....... 256,739 | ..oovveerii XXX XXX
75574U 10 1 |READY CAPITAL ORD . 103/03/2021. | VaTIOUS.......covevrreeirririeirsrisersnsseienins | veeee 330,879.000 | ....... 4,487,101 XXX | ... 4,189,156 | ....... 4, 119 444 | L B9,T13 | s | e [ 89,713 | oo | e 4,189,156 N 297,945 | ... 297,945 | ... 115,808 XXX XXX
780259 10 7 |ROYALDUTCH SHELL ADRREP 2 CLB ORD.. 02/16/2021. | GUGGENHEIM..........coovvvmirrieriirenns | v 102,000.000 | ....... 3,888,338 XXX | ....2,470,440 | ... 3,428,220 (957,780) | .vvvvvvees | e 2,470,440 | 1417,898 | ... 1,417,898 | oo XXX XXX
811054 40 2 |EW SCRIPPS CL A ORD . | 02/08/2021. | THE BENCHMARK COMPANY, LLC... | ........ 27,776.000 | .......... 442,267 XXX )| 295,998 N 146,270 | ...... 146,270 XXX XXX
816120 30 7 |SELECT INTERIOR CONCEPTS CL A OR . | 02/16/2021. | Stifel, Nicolaus & Co., INC........c.cccouuvres | oo 278,443.000 | .......2,731,527 XXX ) ..2,155,150 2,155,150 XXX XXX
81617J 30 1 |SELECT ENERGY SERVICES CL A ORD -1 03/03/2021. | VAIOUS.........oveeeeeeeeeeceeeeeceeeeeseeeesens | oo 1,234,764.000 | ....... 8,083,690 XXX )| . o] .3,342,196 | ... 3,342,196 XXX XXX
85571B 10 5 | STARWOOD PROPERTY REIT. . | 02/16/2021. | KEEFE BRUYETTE & WOODS............ | vovevene 15,000.000 | .......... 327,593 XXX B 301,350 O 26,243 | ......... 26,243 XXX XXX
87901J 10 5 |TEGNA ORD .| 02/02/2021. | THE BENCHMARK COMPANY, LLC... | ...... 100,000.000 | ....... 1,651,733 XXX covrennnennene | s [ oo 11,920 | | 1,466,920 N 184,813 | ....... 184,813 XXX XXX
87969B 10 1 |TELOS ORD.......coomivimmrrimrriiirrieeneioeseienns .1 01/20/2021. | B.RILEY & CO., LLC.....ccoevvererrrarrrrns | e 62,500.000 | ...... 2,491,719 XXX ] .....1,082,500 | ....... 2,061,250 )| (998,750) | .ovevvrvers | e 1,062,500 1,429,219 |..... 1,429,219 XXX XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD.............. .1 02/19/2021. | Stifel, Nicolaus & Co., INC.......ccccoocvuuvres | cevees 315,983.000 2,165,921 XXX 2,012,812 )| ...(808,916) ,203,895 962,025 XXX XXX
90290N 10 9 |USA COMPRESSION PARTNERS COM UNT.......... .. | 03/01/2021. | KEEFE BRUYETTE & WOODS B I 4,150.000 | ... 58,363 XXX . 56,440 ) ST VPR DO (32,951) 23,489 | ..o | 00 34874 | L 34,874 XXX XXX
92556V 10 6 | VIATRIS ORD . 102/08/2021. | GUGGENHEIM.......coocvvvveririiriniiens | s 100,000.000 | ....... 1,782,901 XXX | e 1,585,500 | ....... 1,874,000 ). (288,500) | .vvvevervrires | v 1,585,500 e 197,401 | ....... 197,401 XXX XXX
98390M 10 3 |XPERIHOLDING ORD.... - 02/24/2021. | VaIIOUS.........ovveeeeee e | v 887,671.000 | ..... 18,871,213 XX .. 12,242,575 | ..... 18,552,324 )| v | (6,309,749) | .o | 12,242,575 ...|.6,628,638 |..... 6,628,638 XXX XXX
D18190 89 8 |DEUTSCHE BANKN ORD.. 01/15/2021. | ISIGROUP INC.........cvverirricniiniiins | e 37,200.000 | .......... 432,068 XXX ....303,180 ...405,480 ). N (102,300) ) 303,180 N 128,888 | ... 128,888 XXX XXX
G491BT 10 8 |INVESCO ORD .. |..101/15/2021. | ISI GROUP INC.... IV [ 245,000.000 | ....... 4,845,968 XXX ..3,539,977 | .......4,270,350 )| R (730,373) | oo | e 3,539,977 .]..1,305,991 |..... 1,305,991 XXX XXX
G9001E 12 8 |LIBERTY LATIN AMERICA CL C ORD.........cccceeeo.... .. | 02/08/2021. | BERNSTEIN (SANFORD C)& CO........ | ...... 125,000.000 | ....... 1,424,931 XXX | 1,180,000 | ....... 1,386,250 1250) | oo | | e (206,250) | ...ovoovriees | e 1,180,000 | ..cccoovvvuries | 244931 | ... 244,931 | .o XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........ovviiiiiiirniissnissssssisrsssssesrsssessnssneanes ....190,197,695 XXX ...125,325,741 |....164,180,237 | (39,358,115) | ...ovvvrrnes (U I 0 [(39,358,115) | .ovvrvvrecs 0 [...127,227,033 | .............. 0 | 62,970,662 |...62,970,662 | ..1,388,755 XXX XXX
Common Stocks - Closed-End Funds
486606 10 6 |KAYNE ANDERSON ENRGY INF . 02/04/2021. | VAIIOUS........cooveerrierrreeereiienevieeniins | e 492,096.000 | ...... 3,207,370 XXX | 1,786,308 | ....... 2,829,552 | ..(1,043,244) | . L(1,043,244) | e | e 1,786,308 .| 1,421,061 |..... 1,421,061 XXX
89147L 88 6 | TORTOISE ENERGY INFR CORP NAV CF.... . | 02/24/2021. | Stifel, Nicolaus & Co., INC.......ccccocouuvres | wevees 123,676.000 | ....... 3,020,990 XXX | 1,266,442 | ....... 2,485,888 | ..(1,219,445)|. ] (1,219,445) | | 1,266,442 .| 1,754,547 | ... 1,754,547 XXX
89148B 20 0 | TORTOISE MIDSTREAM ENERGY CF............c.....c. .. 1 02/25/2021. | CORNERSTONE MACRO........cccooooees | covvernnes 9,128.000 | .......... 232,100 XXX | 77,962 | .......... 187,946 | ..... (109,983) | ...vvorieians | v | (109,983) | ...voocvviicns | v 77,962 | ..o | o 154,138 | ....... 154,138 XXX | s
9699999. Total - Common Stocks = CIOSEA-ENG FUNGS. ..ot avissiississsssssessss st ssssss s ensssesns s snsasssessenssseensonss | eoneoed 6,460,460 XXX 3,130,713 | ....... 5,503,385 | ..(2,372,672) .(2,372,672) | o0 | 3,130,713 3,329,747 |.... 3,329,747 XXX XXX
9799997. Total - COMMON StOCKS = PAM 4. s et ....196,658,154 XXX ....128,456,454 |....169,683,622 | (41,730,787) (41,730,787) ....130,357,746 66,300,409 |...66,300,409 | ..1,430,725 XXX XXX
9799999. Total - COMMON SHOCKS......uuuuurririrrisssris st nnsss s e ....196,658,154 XXX ....128,456,454 | ...169,683,622 | (41,730,787) (41,730,787) ....130,357,746 66,300,409 |...66,300,409 | ..1,430,725 XXX XXX
9899999. Total - Preferred and COMMON SIOCKS..........cvuuuriieiirisiisiiissiissiissiiiini arviesssss s ....256,744,635 XXX ....182,035,107 |....223,262,276 | (41,730,787) (41,730,787) ....183,936,399 72,808,235 |...72,808,235 | ..2,978,679 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........ruuuuriueiiieiiriiieiiiiiine | ariiseiess s .1,651,863,242 XXX .1,524,521,358 |.1,576,128,026 | (41,697,041) | .7,204,614 | ............. 0 | (34,492427) | ............. 0 |.1,550,366,164 | ............. 0 | 83,131,811 |...83,131,811 | 34,957,042 XXX XXX
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Type(s) Cost of Initial Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness

Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential | Reference | and at Year-

Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged Items| Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants

EQUITY INDEX OPTIONS.........cccoonevee. EQUITY INDEX PRODUCTS WELLS FARGO 04/13/2020.... | 04/09/2021.... | cvvovvvvivrnns ...1,610,812 | 2748.32.......... | covenee 118,125 456,331 | ... | oo 456,331 28,521 0002.
EQUITY INDEX OPTIONS.........cccocouevee. EQUITY INDEX PRODUCTS BNP PARIBAS NY 05/15/2020.... | 05/14/2021.... | ceovvvvnvvnnns ...1,423,899 | 2820.21.......... 99,988 399,120 |..... 399,120 36,778 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MERRILL LYNCH 06/12/2020.... | 06/11/2021.... ...1,295,925 | 3188.07.......... 55,445 199,009 |.....| e 199,009 36,346 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA........ccccoes womereennnnesenennes | 07/10/2020.... | 07/09/2021.... ...1,484,028 | 3169.56 85,233 268,929 | ... ... 268,929 | ........ 48,583 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........ccooues weormmerverrreeneenns | 08/1412020.... | 08/13/2021.... ...1,440,226 | 3377.9....ccccoee | o 73,417 180,329 | ... | 180,329 | ......... 47,506 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO 09/11/2020.... | 09/10/2021.... ...1,115,472 | 3401.46. 55,130 144,433 | ... | ... 144,433 | ......... 37,871 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... SOCIETE GENERALE 10/09/2020.... | 10/09/2021.... .| ....1,605,345 | 3417.96. 101,014 217,654 | ... | ...... 217,654 56,119 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA.........cccooes wvvvmmmrrerrnnnnenns | 11/13/2020.... | 11113/2021.... | covovverreenee ...1,396,412 | 3558.12.......... 68,139 145597 | ..o | vovenee 145,597 | ......... 40,578 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MORGAN STANLEY 12/11/2020.... | 12/11/2021.... ...2,486,878 | 3661.18. .113,063 208,486 | ... | ... 208,486 58,294 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA........cccccone womerivmmerinennenes | 01/19/2021.... | 01/15/2022.... [1,009,444 | 3809.74.......co. | covvrereriinrinens | e 45,467 | oo | e 58,615 | ... | coveerene 58,615 | ......... 13,148 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........cccccoes wommrvemmeninnnnenes | 02/12/2021.... | 02/12/2022.... | covvevevierec ...1,337,317 | 3908.85. 66,934 58,867 | ..... 58,867 (8,067) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BNP PARIBAS NY 03/12/2021.... | 03/12/2022.... 1,615,797 | 3898.94......coo. | o [ i 84,326 | ..o | e 83,022 | ... | oo 83,022 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA........ccccoee womereennrnincnennes | 10/04/2019.... | 04/06/2021.... .|...6,128,554 | 2952.01. 223,692 422,866 |.....| ... 422,866 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS UBS SECURITIES 10/18/2019.... | 04/20/2021.... | covvvurvrniene ....1,344,335 | 2986.2 265,865 502,141 | ... [ e 502,141 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... SOCIETE GENERALE 11/06/2019.... | 05/06/2021.... .10,694,734 | 3076.78. 397,844 749,763 | ... | ... 749,763 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... UBS SECURITIES 11/20/2019.... | 05/20/2021.... ...8,903,111 | 3108.46. 333,867 622,259 | ... | ... 622,259 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BNP PARIBAS NY 12/06/2019.... | 06/06/2021.... .10,334,559 | 3145.91.......... 389,613 77,709 | ... | oo 717,709 92,240 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BARCLAYS 12/20/2019.... | 06/20/2021.... ...8,381,419 13221.22.........| oo 310,113 554,561 | ... | ... 554,561 | ......... 76,222 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 01/06/2020.... | 07/06/2021.... ...6,380,271 | 3246.28 230,335 407,282 | ... | cecren: 407,282 55,710 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MORGAN STANLEY 01/17/2020.... | 07/20/2021.... ...4,668,614 | 3329.62.......... | ceoonec 171,241 299,048 |.... | ... 299,048 | ......... 43,820 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BARCLAYS 02/06/2020.... | 08/06/2021.... ..10,646,465 | 3345.78.......... 398,604 711,310 | e | e 711,310 | ... 103,717 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... SOCIETE GENERALE 02/20/2020.... | 08/20/2021.... ...9,734,278 | 3373.23 359,195 626,035 | ... | ... 626,035 | ......... 91,319 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... BARCLAYS 03/06/2020.... | 09/03/2021.... | . 0,814,527 | 2972.37....cco | e 288,356 525,820 | ..... | ... 525,820 50,410 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | WELLS FARGO 03/20/2020.... | 09/20/2021.... ..7,738,049 | 2304.92 306,427 566,900 | ..... 566,900 33,610 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO 04/06/2020.... | 04/06/2021.... ..80,974,006 | 2663.68.......... | ...... 2,000,058 3,441,360 | ..... ....3,441,360 670 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CITIBANK 04/06/2020.... | 04/06/2021.... | . ..31,315,791 | 2663.68. 532,368 ...4,044,143 | ... ...4,044,143 | ....1,346,563 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS BNP PARIBAS NY 04/06/2020.... | 04/06/2021.... 50,567,561 2,037,873 ..1,394,709 | ..... 7,394,709 | ....1,900,058 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... UBS SECURITIES 04/06/2020.... | 04/06/2021.... ...8,975,340 287,211 600,421 |..... | ... 600,421 | ....... 162,598 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BNP PARIBAS NY 04/06/2020.... | 04/06/2021.... | . ..28,561,021 605,010 | ... [ oo 605,010 |...... (759,575) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | JP MORGAN CHASE 04/06/2020.... | 04/06/2021.... 21,450,126 ...1,351,344 | ... ....1,351,344 26,625 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO. 04/06/2020.... | 04/06/2021.... I 147,213 5962 |... 5,962 209 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... BNP PARIBAS NY 04/06/2020.... | 10/06/2021.... | . ....7,344,308 494,282 | ..... | ....... 494,282 | ......... 20,216 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE. 04/06/2020.... | 04/06/2021.... ..80,416,756 2,693,933 |..... ....2,693,933 87,499 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 04/06/2020.... | 04/06/2021.... ..95,626,112 3,585,942 | ..... ...3,585,942 | ...... 117,652 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 04/06/2020.... | 04/06/2021.... ..60,465,536 2,418,596 |..... 2,418,596 | ... 79,856 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE. 04/06/2020.... | 04/06/2021.... ..72,185,728 ..1,646,709 2,995,677 |..... ....2,995,677 99,288 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 04/06/2020.... | 04/06/2021.... ..87,783,691 2,090,194 3,818,551 | ..... ...3,818,551 | ....... 127,207 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... .......ccoouervuuunnne 04/06/2020.... | 04/06/2021.... ..87,043,627 2ATT 42 | oo [ | e 4,003,965 | ..... ...4,003,965 | ....... 134,238 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | WELLS FARGO 04/06/2020.... | 04/06/2021.... ..76,858,726 ..2,021,385 3,727,610 | ..... ...3,727,610 25,775 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 04/06/2020.... | 04/06/2021.... . |..58,249,622 | 2663.68. 1,619,340 2,999,824 | ..... ..2,999,824 | ... 102,003 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS WELLS FARGO 04/06/2020.... | 04/06/2021.... | ..eovvvvvernns 44,336,414 | 2663.68.......... | ...... 1,330,092 2,482,813 | ... ...2,/482,813 85,410 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... WELLS FARGO 04/06/2020.... | 04/06/2021.... ..58,089,657 1,824,015 3,427,254 | ... 3,427,254 | ....... 118,821 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A WELLS FARGO 04/06/2020.... | 04/06/2021.... ..93,702,460 5,856,343 | ..... ...5,856,343 | ....... 204,899 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A..... WELLS FARGO 04/20/2020.... | 04/20/2021.... ..58,495,629 2,427,485 | ... ...2,427 485 487 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... CITIBANK 04/20/2020.... | 04/20/2021.... ..24,453,172 3,658,082 |..... ...3,658,082 |....1,312,992 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A.... JP MORGAN CHASE 04/20/2020.... | 04/20/2021.... ..39,843,749 5,500,755 | ..... ...5,500,755 | ....1,460,426 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A... UBS SECURITIES 04/20/2020.... | 04/20/2021.... ...6,274,755 394,985 | ... [ ..o 394,985 | ... 108,941 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... BNP PARIBAS NY 04/20/2020.... | 04/20/2021.... ..23,083,172 293115 | . | e 293115 |..... (726,999) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A.... JP MORGAN CHASE 04/20/2020.... | 04/20/2021.... . |..15,725,062 994,971 | ..o | oo 994,971 | ....... 164,448 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A... WELLS FARGO 04/20/2020.... | 04/20/2021.... | cvvoovvevrenns [ oevenes 153,889 5461 | ... 5461 256 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MERRILL LYNCH 04/20/2020.... | 10/20/2021.... ....1,543,111 303,308 538,268 | .... | ... 538,268 | ......... 42,771 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE 04/20/2020.... | 04/20/2021.... . | ..48,964,401 573,459 | oo | e | ceviii 1,002,969 | ..... ...1,002,969 | ........ 49,050 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A CHICAGO BOARD OF EXCHANGE 04/20/2020.... | 04/20/2021.... ..45,959,888 869,073 | oo | rereieeniieniinenies [ v 1,561,304 | ..... ...1,561,304 | ......... 78,899 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 04/20/2020.... | 04/20/2021.... ..64,351,602 1,339,253 2,411,093 | ..... 2,411,003 | ... 122,897 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 04/20/2020.... | 04/20/2021.... ..45,452,876 1,009,537 | coooeicriineriies | cerirereinesieniies [ e 1,816,519 | ..... ...1,816,519 93,165 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A BARCLAYS 04/20/2020.... | 04/20/2021.... ..50,058,175 1,150,837 2,075,577 | ..... 2,075,577 | ....... 106,849 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE 04/20/2020.... | 04/20/2021.... ..59,568,676 1,430,246 2,588,922 | ..... ..2,588,922 | ...... 133,940 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... WELLS FARGO. 04/20/2020.... | 04/20/2021.... ..68,997,422 1,752,534 3,171,010 |..... ..3,171,010 | ....... 165,083 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A... WELLS FARGO. 04/20/2020.... | 04/20/2021.... ..62,894,427 1,672,992 3,047,584 | ... ...3,047,584 | ...... 159,656 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... WELLS FARGO 04/20/2020.... | 04/20/2021.... ..53,546,878 1,520,731 2,781,840 | ..... ..2,781,840 | ....... 147,026 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 04/20/2020.... | 04/20/2021.... ..70,524,463 2,186,258 | .....oooecriiiees [ i [ s 4,016,046 |..... ..4,016,046 | ....... 214,969 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A BARCLAYS 04/20/2020.... | 04/20/2021.... ..68,967,557 2,331,103 | covooerereriereis [ | e 4,306,225 | ..... ....4,306,225 233,774 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO. 05/06/2020.... | 05/06/2021.... ..72,383,159 1,534,523 2,750,389 |..... ....2,750,389 573 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... MORGAN STANLEY. 05/06/2020.... | 05/06/2021.... ..30,105,542 406,425 2,532,140 | ..... ..2,532,140 | ... 917,395 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CREDIT SUISSE 05/06/2020.... | 05/06/2021.... | . ..46,066,031 1,824,215 6,260,672 | ..... ...6,260,672 | ....1,656,127 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ecee.. | UBS SECURITIES 05/06/2020.... | 05/06/2021.... ..8,240,168 .248,853 539,343 | ..... 539,343 41,735 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A SOCIETE GENERALE 05/06/2020.... | 05/06/2021.... ..27,584,985 456,428 | ... | ... 456,428 |...... (705,190) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... BNP PARIBAS NY 05/06/2020.... | 05/06/2021.... | . .16,775,244 528,420 | ..ooveeeeriieriins | e [ e 1,025,952 |..... ..1,025952 | ....... 153,666 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . BARCLAYS 05/06/2020.... | 05/06/2021.... .209,848 5414 8,886 |..... 8,886 470 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... MERRILL LYNCH 05/06/2020.... | 11/05/2021.... ... |...9,813,324 266,922 460,344 | ... | ... 460,344 36,164 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE 05/06/2020.... | 05/06/2021.... | . . |..61,995,495 725,949 | oo | e [ v 1,232,638 |..... ...1,232,538 65,841 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | MORGAN STANLEY 05/06/2020.... | 05/06/2021.... 100,665,609 .1,731,448 3,001,524 |..... ....3,001,524 163,866 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE 05/06/2020.... | 05/06/2021.... ..66,368,186 1,288,354 2,242,586 | ..... 2,242,586 | ....... 123,516 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... MERRILL LYNCH 05/06/2020.... | 05/06/2021.... | . ..58,852,922 1,230,026 2,164,002 |..... ..2,164,002 | ....... 119,983 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . MORGAN STANLEY 05/06/2020.... | 05/06/2021.... ..57,569,393 1,347,124 2,374,070 |..... ...2,374,070 32,958 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A MORGAN STANLEY 05/06/2020.... | 05/06/2021.... ..67,172,079 1,652,433 2,936,810 |..... ..2,936,810 | ....... 165,400 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE 05/06/2020.... | 05/06/2021.... ..73,345,009 1,915,088 3,388,741 | ... ...3,388,741 | ... 191,932 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS .. MORGAN STANLEY 05/06/2020.... | 05/06/2021.... ..61,669,300 ..1,695,906 3,032,950 |..... ....3,032,950 72,953 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A MORGAN STANLEY 05/06/2020.... | 05/06/2021.... ..62,171,990 1,802,988 3,242,806 |..... ....3,242,806 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... MORGAN STANLEY. 05/06/2020.... | 05/06/2021.... ..71,594,944 2,255,241 | oo [ e | e 4,054,032 | ..... ....4,054,032 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CITIBANK 05/06/2020.... | 05/06/2021.... ..84,473,948 ..2,901,680 5,286,187 | ..... ...5,286,187 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 05/20/2020.... | 05/20/2021.... . |..65,215,808 1,421,705 2,543,197 | ..... ...2,543,197 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS CITIBANK 05/20/2020.... | 05/20/2021.... ..25,675,205 364,588 2,839,433 | ... ...2,839,433 | ....1,140,152 0002




Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

2’9030

1 2 4 5 6 7 9 1 12 13 14 15 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge

Type(s) Cost of Initial Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness

of Date of Undiscounted | Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or Notional Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential | Reference | and at Year-

Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration Amount (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Hedged tems| Exposure Entity end (b)

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A WELLS FARGO. 05/20/2020.... | 05/20/2021.... ..40,026,500 1,609,085 | ...ocvverreircniies | cerrirerriieniinnnies [ eeriia 5,023,206 | ..... ...5,023,206 |....1,372,911 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A UBS SECURITIES 05/20/2020.... | 05/20/2021.... .1...7,186,678 444170 | .o | oo 444170 | ....... 117,384 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A..... SOCIETE GENERALE 05/20/2020.... | 05/20/2021.... ..22,458,154 171,567 | .o | o 171,567 | ...... (668,009) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... BARCLAYS 05/20/2020.... | 05/20/2021.... .16,078,754 524,168 | ..o | e [ e 1,025,794 | ..... ..1,025794 | ... 162,961 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A.... WELLS FARGO 05/20/2020.... | 05/20/2021.... . 264,778 8,367 12,031 || e 12,031 850 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE 05/20/2020.... | 11/19/2021.... ...1,131,864 201,898 334,841 | ... | e 334,841 29,623 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 05/20/2020.... | 05/20/2021.... ..63,889,615 AT VI OO ORI B 1,260,254 | ..... ....1,260,254 82,369 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A.... CHICAGO BOARD OF EXCHANGE... 05/20/2020.... | 05/20/2021.... .1..73,691,019 1,290,610 2,179,730 | ..... 2,179,730 | ... 146,927 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... BNP PARIBAS NY 05/20/2020.... | 05/20/2021.... ..57,053,637 1,123,957 | oo | e | ceveii 1,912,383 | ..... ..1,912,383 | ... 130,370 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 05/20/2020.... | 05/20/2021.... ..64,186,776 1,368,018 2,341,091 | ..... ..2,341,091 | ....... 160,922 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE... 05/20/2020.... | 05/20/2021.... . | ..44,488,623 1,054,935 | ..oovvoerrncnines | cerrireeeineeiinenies [ e 1,819,719 | ... 1819719 | 126,622 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A WELLS FARGO. 05/20/2020.... | 05/20/2021.... ..55,359,287 1,389,518 2,400,570 |..... ...2,400,570 | ....... 168,166 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A WELLS FARGO. 05/20/2020.... | 05/20/2021.... ..68,129,632 1,798,622 3,121,934 | ... ..3,121,934 | ... 220,166 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A WELLS FARGO 05/20/2020.... | 05/20/2021.... ..60,229,439 1,686,424 2,937,677 |..... ..2,937,677 | ...... 208,835 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A WELLS FARGO 05/20/2020.... | 05/20/2021.... ..55,026,858 1,623,292 2,846,287 | ..... ..2,846,287 | ....... 203,959 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... BARCLAYS 05/20/2020.... | 05/20/2021.... ..59,633,867 1,932,137 3,407,064 | ..... ....3,407,064 | ....... 247,735 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A... BARCLAYS 05/20/2020.... | 05/20/2021.... ..50,849,520 1,723,799 3,055,119 | ..... ...3,065119 | ... 223,922 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... BARCLAYS 05/20/2020.... | 05/20/2021.... ..40,786,230 1,476,462 2,630,832 | ..... ...2,630,832 | ....... 195,148 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... WELLS FARGO 06/05/2020.... | 06/06/2021.... . |..-64,670,759 1,377,487 2,521,849 | ..... ....2,521,849 53,899 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... MORGAN STANLEY 06/05/2020.... | 06/06/2021.... ..23,101,852 360,389 701,840 | .o | oo 701,840 (25,719) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A WELLS FARGO. 06/05/2020.... | 06/06/2021.... .46,349,788 1,830,817 | coooeeeerreecnies | cevreeeerieeninennes [ eereeens 4,689,100 | ..... ...4,689,100 |....1,378,913 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... UBS SECURITIES 06/05/2020.... | 06/06/2021.... .| ....7,795,578 233,867 401,387 | .o | oo 401,387 | ....... 109,803 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... UBS SECURITIES 06/05/2020.... | 06/06/2021.... ..26,941,364 549,603 576,374 | ... | ... 576,374 |...... (538,741) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A WELLS FARGO 06/05/2020.... | 06/06/2021.... | . ..18,029,482 557,111 898,645 | ... | ... 898,645 | ....... 380,842 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ..ceeee. | WELLS FARGO. 06/05/2020.... | 06/06/2021.... .370,412 8,964 15,047 | ..... 15,047 2,160 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE 06/05/2020.... | 12/06/2021.... ...9,581,790 429,296 | ... | ... 429,296 | ........ 50,001 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... | . ..64,197,993 ...1,243338 | .... ..1,243338 | ...... 150,281 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ....... | CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... ..52,792,616 1,531,181 | ..... ...1,531,181 90,229 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... ..49,035,245 ...1,5640,065 | ..... ...1,540,065 | ....... 192,655 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... | . ..72,821,604 1,435,355 2,427,036 | ..... ..2,427,036 | ....... 305,292 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... ..61,323,456 ..1,288,400 2,190,958 | ... ....2,190,958 77,506 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... . |..61,507,852 1,439,981 2,462,810 | ..... ..2,462,810 | ....... 315,848 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... | . ..69,909,308 1,727,506 2,966,458 | ..... ...2,966,458 | ..... 383,084 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS .....e.. | CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... ..57,490,740 ..1,489,575 2,576,889 | ... ....2,576,889 335,091 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... . 1.-88,791,254 | 3193.93.....ccc.. | 02,480,416 | coooovverricnines | e [ e 4,276,518 | ..... 4276518 | ....... 561,538 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... 53,977,417 2,676,952 | ..... ..2,676,952 | ....... 352,972 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... ..47,908,950 ..1,437,813 2,512,883 | ... ...2,512,883 334,116 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 06/05/2020.... | 06/06/2021.... .1..86,236,110 2,829,443 5,014,875 | ..... ..5,014,875 | ....... 675,913 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE 06/05/2020.... | 06/06/2021.... ..46,311,985 1,630,731 2,912,574 | ..... ...2,912,574 395,425 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | WELLS FARGO 06/19/2020.... | 06/20/2021.... ..63,242,419 1,403,982 2,497,704 | ..... ...2,497,704 25,400 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CITIBANK 06/19/2020.... | 06/20/2021.... . 1.-23,830,709 321,715 2,245299 | ..... ..2,245299 | ....... 936,330 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS WELLS FARGO 06/19/2020.... | 06/20/2021.... .40,381,613 1,607,188 | ..ovooeecvveveenns | e | ceveviannd 4,601,165 | ..... ...4,601,165 | ....1,265,103 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. UBS SECURITIES 06/19/2020.... | 06/20/2021.... .|....6,352,197 | 490.61... 189,931 374,199 | .| e 374199 | ........ 95,690 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ SOCIETE GENERALE 06/19/2020.... | 06/20/2021.... ..22,760,334 | 164.03... 263,543 |..... | ... 263,543 (538,914) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... BARCLAYS 06/19/2020.... | 06/20/2021.... | cvvovvvvvvrnns 218,853,239 | 79.75....ccociviv | 10eeen803,304 | e | e | e 1,081,073 |.... ...1,081,073 | ....... 325,119 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ WELLS FARGO 06/19/2020.... | 06/20/2021.... B [ 632,711 ...16,450 28,375 |..... 28,375 3,077 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......ccccoocvunnenns 06/19/2020.... | 12/20/2021.... ...9,912,768 .278,637 451,442 | ... | ... 451,442 | ......... 46,660 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccouurvuuunnne 06/19/2020.... | 06/20/2021.... ..53,281,128 | 3097.74.......... | ... 634,580 | ..ooorieeeieriies | e [ e 1,032,047 |..... ...1,032,047 | ...... 105,418 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... ..56,808,681 | 3097.74. 994,770 ...1,648,276 | ..... ...1,648,276 | ....... 172,536 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... .|..57,308,190 | 3097.74. 1,146,892 ...1,910,822 | ..... ...1,910,822 202,143 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE 06/19/2020.... | 06/20/2021.... 79,798,474 | 3097.74.......... | cooees 1,724,497 2,890,716 |..... ..2,890,716 | ....... 308,009 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... ..66,196,989 | 3097.74. 1,536,552 2,588,619 |..... ...2,588,619 | ....... 277,834 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... .| 49,563,840 | 3097.74. 1,234,627 2,080,766 |..... ....2,080,766 | ....... 224,973 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 06/19/2020.... | 06/20/2021.... ..66,601,410 | 3097.74.......... | ...... 1,765,670 2,987,434 | ... ..2,987,434 | ... 325,402 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... ..63,503,670 | 3097.74. 1,804,291 3,061,163 | ..... ...3,061,163 336,348 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 06/20/2021.... ..46,775,874 | 3097.74. 1,389,716 2,366,587 |..... ...2,366,587 | ....... 261,662 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......ccccooviinenns 06/19/2020.... | 06/20/2021.... ..54,210,450 | 3097.74..........| ...... 1,751,648 3,001,467 |..... ...3,001,467 | ....... 336,063 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ WELLS FARGO. 06/19/2020.... | 06/20/2021.... ..91,387,213 | 3097.74. 3,207,691 5,638,651 |..... ...5,538,651 | ....... 628,857 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO. 07/06/2020.... | 07/06/2021.... ..68,318,921 | 3179.72. 1,516,680 2,698,117 | ..... 2,698,117 | ......... 84,165 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CITIBANK 07/06/2020.... | 07/06/2021.... ..20,927,536 | 3179.72.......... 336,933 | oo | e [ e 1,597,362 | ..... ..1,597,362 | ....... 561,678 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ WELLS FARGO 07/06/2020.... | 07/06/2021.... .40,322,529 | 1005.73.......cc [ 001,624,998 | oo [ [ e 4,222,926 | ... ...4,222926 |...1,172,041 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... UBS SECURITIES 07/06/2020.... | 07/06/2021.... ....8,276,555 |492.09... 465,616 |..... | ... 465,616 | ....... 117,781 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A UBS SECURITIES 07/06/2020.... | 07/06/2021.... ..26,924,883 224459 | ... | ... 224,459 |..... (627,878) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... UBS SECURITIES 07/06/2020.... | 07/06/2021.... ... | ..20,582,640 1,098,660 |..... ....1,098,660 |........ 332,380 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BARCLAYS 07/06/2020.... | 07/06/2021.... ) . 725,789 32,489 | .| e 32,489 | ......... 4,030 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......cccocvinnenns 07/06/2020.... | 01/06/2022.... | . ....6,359,440 320,293 | ... | ... 320,293 35,764 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ....... | BARCLAYS 07/06/2020.... | 07/06/2021.... ..64,925,412 1,235,341 | ..... ...1,235,341 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... ......cccocvuinenns 07/06/2020.... | 07/06/2021.... ..53,814,518 ...1,633,084 | .... ...1,533,084 | ....... 178,620 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... | . ..63,513,808 2,079,017 |..... ..2,079,017 | ....... 244,969 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ....... | CHICAGO BOARD OF EXCHANGE. 07/06/2020.... | 07/06/2021.... ..56,812,961 .1,233,453 2,020,198 | ..... ....2,020,198 39,836 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..76,122,859 1,736,476 2,850,062 | ..... ...2,850,062 | ....... 340,060 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... | . ..74,457,820 1,802,698 2,962,664 | ..... ....2,962,664 355,725 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..51,829,436 .1,322,324 2,183,919 | ... ..2,183919 | ... 263,878 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... BNP PARIBAS NY 07/06/2020.... | 07/06/2021.... 47,893,957 1,259,611 2,085,466 | ..... ....2,085,466 252,937 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... | . .46,741,884 1,281,313 2,122,900 |..... ...2,122,900 258,780 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ....... | CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..50,557,548 ..1,421,208 2,367,200 |..... ....2,367,200 289,656 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ MORGAN STANLEY 07/06/2020.... | 07/06/2021.... ..55,302,406 1,697,784 2,847,824 | ... ..2,847,824 | ... 352,904 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..52,147,408 1,768,480 3,001,231 | ..... ..3,001,231 | ... 378,102 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..59,778,736 ..2,146,851 3,662,622 |..... ...3,662,622 64,686 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ MERRILL LYNCH 07/20/2020.... | 07/20/2021.... ..59,434,749 1,283,791 2,317,460 | ..... ...2,317,460 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CITIBANK 07/20/2020.... | 07/20/2021.... ..18,504,367 294,219 | oo | e [ e 1479421 | ... ...1,479,421 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | JP MORGAN CHASE 07/20/2020.... | 07/20/2021.... 31,529,855 .1,280,112 3,010,875 |..... 3,010,875 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... UBS SECURITIES 07/20/2020.... | 07/20/2021.... .|.--5,770,110 171,372 310,382 | ... [ .o 310,382 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS UBS SECURITIES 07/20/2020.... | 07/20/2021.... | cvoovvvrvirns 24,210,703 | 170.94......ccoo. | corrnnnns 496,309 153,437 | .o | oo 153,437 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. UBS SECURITIES 07/20/2020.... | 07/20/2021.... ... ..15,196,928 | 78.12. 442,232 810,606 |..... | ... 810,606 |....... 211,257 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ JP MORGAN CHASE 07/20/2020.... | 07/20/2021.... B 730,893 | 63.82. ..18,857 30,124 | ... | oo 30,124 | ........... 4,039 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... CHICAGO BOARD OF EXCHANGE... ......ccccccoeviunnenns 07/20/2020.... | 01/20/2022.... | ceoovvvvivnnns ..4,227,392 | 3251.84.......... | o 135,322 211,634 |.... | ... 211,634 23,298 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 07/20/2020.... | 07/20/2021.... ..61,784,960 | 3251.84. 735,949 | oo [ ...1,156,609 | ..... ...1,156,609 | ....... 144,535 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 07/20/2020.... | 07/20/2021.... . |..53,498,964 | 3251.84. . 936,840 ..1,498,712 | ... 1498712 191,979 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 07/20/2020.... | 07/20/2021.... ..67,854,353 | 3251.84.........| ... 1,357,087 2,183,572 | ..... ...2,183,572 282,854 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvnnnne 07/20/2020.... | 07/20/2021.... ..58,731,654 | 32561.84. 1,269,223 2,052,792 | ..... ..2,062,792 | ....... 267,908 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO 07/20/2020.... | 07/20/2021.... .|..69,867,402 | 3251.84. 1,599,964 2,603,145 | ..... ...2,603,145 | ... 341,435 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO 07/20/2020.... | 07/20/2021.... 71,257,113 | 3251.84.......... | ... 1,703,045 2,786,219 | ..... ..2,786,219 | ....... 365,343 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... WELLS FARGO. 07/20/2020.... | 07/20/2021.... ..65,053,384 | 3251.84. 1,645,851 2,693,277 | ... ...2,693,277 353,252 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BNP PARIBAS NY 07/20/2020.... | 07/20/2021.... .| 49,505,337 | 3251.84. 1,301,990 2,140,541 | ... ..2,140,541 | ... 280,940 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A WELLS FARGO. 07/20/2020.... | 07/20/2021.... ..55,120,902 | 3251.84.........| ...... 1,504,801 2,484,511 | ... ...2,484,511 326,412 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. WELLS FARGO. 07/20/2020.... | 07/20/2021.... .44,613,144 | 3251.84. 1,418,698 2,378,010 |..... ..2,378,010 | ...... 314,882 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ WELLS FARGO 07/20/2020.... | 07/20/2021.... ..62,870,502 | 3251.84. 2,175,319 3,694,307 |..... ...3,694,307 | ....... 492,865 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A MERRILL LYNCH 08/06/2020.... | 08/06/2021.... ..78,970,394 | 3349.16.......... | ...... 1,679,700 3,035,884 | ..... ...3,035,884 | ....... 418,923 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CITIBANK 08/06/2020.... | 08/06/2021.... ..23,044,424 | 3349.16. 359,493 | ..o | s [ e 1,339,455 | ..... ...1,339,455 | ... 492,574 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CREDIT SUISSE 08/06/2020.... | 08/06/2021.... ..37,737,179 | 1027.86. 1,513,261 3,135,041 | ... ...3,135,041 | ... 885,219 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... UBS SECURITIES 08/06/2020.... | 08/06/2021.... | vvvovvvrvverns ....1,589,554 | 496.79 223,892 364,643 | ... | ....... 364,643 | ........ 91,369 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ SOCIETE GENERALE 08/06/2020.... | 08/06/2021.... .1.-30,402,510 31,675 | oo | e 31,675 |...... (250,903) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... UBS SECURITIES 08/06/2020.... | 08/06/2021.... 219,868,717 | 81.71cccvvrvevne | 10ereen800,049 | oo | e | v 1,013,546 | ..... ..1,013546 | ....... 326,880 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A WELLS FARGO. 08/06/2020.... | 08/06/2021.... | cvvveevvverennns [ oevened 677,693 27,983 | .. | oo 27,983 3,713 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 02/04/2022.... .|....9,377,648 303,000 461,834 | ... | ... 461,834 | ......... 48,637 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... ..96,790,724 1,152,651 | oo | e | e 1,770,726 | ..... LAT70,726 | 236,029 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... | . ..58,016,971 1,015,883 | oo | e [ e 1,587,001 |..... ...1,587,001 | ....... 212,739 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 08/06/2020.... | 08/06/2021.... ..93,922,184 ..1,870,056 2,950,079 |..... ...2,950,079 397,899 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... ... | 45,320,695 947,563 | ..oooveereireniins | e [ e 1,505,007 | ..... ...1,505,007 | ....... 203,629 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ MORGAN STANLEY 08/06/2020.... | 08/06/2021.... | . . 108,132,119 2,323,759 3,687,949 | ... ...3,687,949 | ...... 499,804 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ....... | CHICAGO BOARD OF EXCHANGE. 08/06/2020.... | 08/06/2021.... ..79,249,368 .1,807,673 2,880,546 | ..... ....2,880,546 392,065 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... ..49,232,652 1,162,389 | oo | e [ e 1,855,621 | ..... ....1,855,621 253,248 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CREDIT SUISSE 08/06/2020.... | 08/06/2021.... | . ..73,564,986 1,846,481 2,969,955 | ..... ...2,969,955 | ....... 407,613 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A MERRILL LYNCH 08/06/2020.... | 08/06/2021.... ..60,564,791 ..1,603,756 2,580,111 | ..... ....2,580,111 355,842 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... BNP PARIBAS NY 08/06/2020.... | 08/06/2021.... . |..59,594,454 1,716,320 2,803,570 |..... ...2,803,570 | ....... 390,629 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO. 08/06/2020.... | 08/06/2021.... | . ..45,285,470 1,494,420 2,470,346 | ..... 2,470,346 | ....... 350,584 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ceereee. | MERRILL LYNCH 08/06/2020.... | 08/06/2021.... ..47,007,989 ..1,638,699 2,729,337 | ..... ...2,729,337 390,836 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO. 08/20/2020.... | 08/20/2021.... .1..59,774,481 | 3385.51. 1,285,151 2,288,374 | ... ..2,288,374 | ....... 411,212 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ UBS SECURITIES 08/20/2020.... | 08/20/2021.... .19,781,279 | 3385.51. 310,566 | ...oorveucrieeniins | e [ e 1,268,256 | ..... ...1,268,256 | ....... 578,616 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ...oee.. | JP MORGAN CHASE 08/20/2020.... | 08/20/2021.... 32,405,544 | 1035.56. .1,357,792 2,479,951 | ... 97,612 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ UBS SECURITIES 08/20/2020.... | 08/20/2021.... . |..6,025,194 | 495.86... 178,346 303,364 |..... 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ UBS SECURITIES 08/20/2020.... | 08/20/2021.... ..27,581,103 | 183.5. .. | e 554,388 64,469 | ..... 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | BARCLAYS 08/20/2020.... | 08/20/2021.... 17,826,498 |81.19 522,317 901,502 |..... 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... JP MORGAN CHASE 08/20/2020.... | 08/20/2021.... | cvvvervvnrirnnis [ eevened 695,230 | 64.75......ccccuvn | e 17,311 29177 |..... 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 08/20/2020.... | 02/18/2022.... | ..eovvvvvinnns ...7,786,673 | 3385.51.......... | cooveen 257,034 387,485 |.....|.....387,485 | ......... 40,494 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..65,340,343 | 3385.51. 778,255 | .ovoeeervevineeens | cevvviinnesiiinnenis .. 1,181,324 | .. .1181,324 | 153,819 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..38,171,953 | 3385.51. . 664,601 ...1,031,557 | ..... ...1,031,557 | ...... 137,671 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... CHICAGO BOARD OF EXCHANGE 08/20/2020.... | 08/20/2021.... ..68,674,321 | 3385.51.......... | ...... 1,346,790 2,100,195 |..... ..2,100,195 | ....... 283,091 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..35,068,883 | 3385.51. 733,322 | coooeveeeriieniies | e [ e 1,150,248 | ..... ..1,150,248 | ....... 156,014 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... 92,424,423 | 3385.51. 1,988,098 3,113,355 | ... ..3,113,355 | ...... 423,337 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE 08/20/2020.... | 08/20/2021.... ..61,439,326 | 3385.51.......... | ...... 1,401,442 2,205,451 | ..... ..2,205451 | ... 301,767 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..74,766,486 | 3385.51. 1,780,303 2,815,829 | ..... ..2,815,829 | ... 387,221 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... .|.41,303,222 | 3385.51. 1,061,938 | ..oovooovviieenns | e | ceveii 1,682,818 | ..... ....1,682,818 233,460 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 08/20/2020.... | 08/20/2021.... 51,121,201 | 3385.51.......... | o 1,416,593 2,262,217 | ..... 2,262,217 | ....... 317,026 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... .....cccccomurunnenns 08/20/2020.... | 08/20/2021.... ..55,183,813 | 3385.51. 1,705,862 2,755,014 | ..... ..2,755,014 | ... 392,503 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO. 08/20/2020.... | 08/20/2021.... . |..62,690,779 | 3385.51. 2,162,832 3,535,634 |..... ...3,535,634 | ....... 512,242 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A BARCLAYS 09/04/2020.... | 09/03/2021.... ..69,347,304 | 3426.96..........| ...... 1,448,665 2,546,173 | ..... ..2,546,173 | ...... 550,696 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CITIBANK 09/04/2020.... | 09/03/2021.... ..21,096,444 | 3426.96. 316,447 929,743 | ... | wco.ee. 929,743 | ....... 415,528 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ WELLS FARGO 09/04/2020.... | 09/03/2021.... ..39,650,498 1,653,426 2,931,505 |..... ..2,931,505 | ....... 815,928 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A UBS SECURITIES 09/04/2020.... | 09/03/2021.... ...8,316,898 | 495.41.....cc.....| oo 246,180 430,526 |.....| ... 430,526 | ....... 102,703 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ UBS SECURITIES 09/04/2020.... | 09/03/2021.... ..34,126,011 127,169 | ... | o 127,169 | ...... (489,250) 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ UBS SECURITIES 09/04/2020.... | 09/03/2021.... 123,329,783 | 82.42.......cvvv | e TA,8B0 | s | e | v 1,098,760 | ..... ...1,098,760 | ....... 346,765 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 09/04/2020.... | 09/03/2021.... | cvvvevvvnriennns [ ervenes 711,897 26,426 | ..... 26,426 3,665 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 03/04/2022.... ...7,196,616 | 3426.96 236,133 340,125 | ... | .o 340,125 | ......... 30,298 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... ..93,898,704 | 3426.96.......... | ...... 1,108,991 | oo | cenreeeerneeniennes [ v 1,620,213 |..... ..1,620,213 | ....... 215,033 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... .....cccccommvinnenns 09/04/2020.... | 09/03/2021.... .49,348,224 | 3426.96.......... 859,163 | ..vvvouvrviiiennns | cerveiisneniiinnens | ceveii 1,269,946 | ..... ..1,269,946 | ....... 172,053 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... ......ccccomerimnenns 09/04/2020.... | 09/03/2021.... ..57,915,624 | 3426.96. 1,083,698 | ..oovveerrrireriies | cerrireeeieeiienies [ e 1,612,228 | ..... ..1,612,228 | 219,557 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. MORGAN STANLEY. 09/04/2020.... | 09/03/2021.... ..78,268,697 | 3426.96. 1,545,024 2,310,104 | ..... ..2,310,104 | ....... 315,901 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... | . ..62,292,352 | 3426.96. 1,333,732 L1,994.777 LA994777 274,482 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... .44,484 179 | 3426.96. .988,011 1,480,114 | ..... ...1,480,114 04,299 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ MORGAN STANLEY 09/04/2020.... | 09/03/2021.... ..50,432,314 | 3426.96. 1,177,090 . 1,761,873 1761873 | 244,203 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......cccccoovunnenns 09/04/2020.... | 09/03/2021.... | . .47,634,744 | 3426.96. 1,177,109 ..1,762,857 | ..... .. 1,762,857 | ....... 245,649 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . MORGAN STANLEY. 09/04/2020.... | 09/03/2021.... ..50,727,216 | 3426.96. ..1,290,500 1,940,699 | ..... ...1,940,699 71,731 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......cccovevvvuunnne 09/04/2020.... | 09/03/2021.... .46,949,352 | 3426.96. 1,268,128 ..1,913,145 | . 1,913,145 | 270,378 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ MORGAN STANLEY 09/04/2020.... | 09/03/2021.... | . ..54,125,864 | 3426.96. 1,596,172 2,429,036 | ..... ..2,429,036 | ....... 348,409 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 09/04/2020.... | 09/03/2021.... ..58,601,016 | 3426.96. 1,922,794 2,941,626 |..... ....2,941,626 29,711 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... ..58,258,320 | 3426.96. 2,039,730 3,137,099 | ... ..3,137,099 | ....... 463,872 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... ROYAL BANK OF CANADA........cccccovs womerevnenenrennennes | 09/18/2020.... | 09/20/2021.... | . ..67,859,270 | 3319.47. 1,316,470 2,395,810 |..... ....2,395,810 336,176 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. eereeee | CITIBANK 09/18/2020.... | 09/20/2021.... ..22,013,584 | 3319.47. .294,982 ...1,666,984 | ... ...1,666,984 700,326 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BNP PARIBAS NY 09/18/2020.... | 09/20/2021.... ..35,109,743 | 1013.64. 1,432,477 3,439,489 | ..... ..3,439,489 | ....... 889,613 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ UBS SECURITIES 09/18/2020.... | 09/20/2021.... ...6,405,989 | 491.8......cccco| o 189,618 380,007 |..... | ... 380,007 86,024 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . BNP PARIBAS NY 09/18/2020.... | 09/20/2021.... ..29,706,682 | 183.2 585,222 104,519 |..... 04,519 |...... (381,605) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ UBS SECURITIES 09/18/2020.... | 09/20/2021.... .17,608,024 | 80.79......cocuves | covenne 493,020 829,769 | ... | ... 829,769 232,934 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ JP MORGAN CHASE 09/18/2020.... | 09/20/2021.... 569,315 | 65.13.....cccocvees | cervrs 14,517 22,669 | ..... 22,669 3,325 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 09/18/2020.... | 03/18/2022.... ..9,626,463 | 3319.47 309,094 473,190 | ... 473,190 .39,882 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... . |..85,642,326 | 3319.47. 985,924 | ..o | e [ 1,510,884 | ..... ...1,510,884 | ...... 194,165 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 09/18/2020.... | 09/20/2021.... | cvvovvvvvirns 49,877,596 | 3319.47.......... | cooveenes 848,567 | ..o | e [ i 1,314,373 | ... L1,.314373 | 164,949 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... ..49,791,543 | 3319.47. 916,702 .. 1,419,910 | ... . 1,419910 | 177,847 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... ..53,775,414 | 3319.47. 1,043,833 ...1,626,463 | ..... ...1,626,463 | ....... 203,542 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... CHICAGO BOARD OF EXCHANGE 09/18/2020.... | 09/20/2021.... ..58,754,619 | 3319.47..........| ...... 1,234,471 1,929,020 |..... ...1,929,020 | ....... 241,315 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .46,359,308 | 3319.47. 1,011,187 ...1,681,877 | ... ..1,581,877 | ....... 197,921 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .48,119,385 | 3319.47. 1,102,488 L1724573 LAT24573 215,888 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE 09/18/2020.... | 09/20/2021.... .49,149,924 | 3319.47..........| ...... 1,185,030 | oo | e [ e 1,866,777 | ..... ....1,866,777 233,945 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .48,132,315 | 3319.47. 1,223,135 | oo | e [ e 1,930,949 | ..... ...1,930,949 | ... 242,350 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .|.44,812,845 | 3319.47. 1,282,151 2,045/483 | ... ....2,045,483 258,120 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... BNP PARIBAS NY 09/18/2020.... | 09/20/2021.... ..50,046,741 | 3319.47.......... | coeees 1,611,505 2,601,081 |..... ...2,601,081 |....... 330,955 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... .....cccccomurunnenns 09/18/2020.... | 09/20/2021.... .48,796,209 | 3319.47. 1,664,541 2,699,659 |..... ...2,699,659 | ..... 345,239 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO. 10/06/2020.... | 10/06/2021.... .|..75,128,582 | 3360.95. 1,495,059 2,664,157 | ..... ..2,664,157 | ....... 425,973 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A UBS SECURITIES 10/06/2020.... | 10/06/2021.... | .ccvvurvrniene ..23,360,639 | 3360.95. 327,049 | oo | e [ e 1,306,134 | ..... ...1,306,134 | ....... 466,092 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. WELLS FARGO. 10/06/2020.... | 10/06/2021.... ..37,164,458 | 1018.63. 1,527,459 3,480,202 | ..... ...3,480,202 | ....... 895,604 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 10/06/2020.... | 10/06/2021.... ....T,447,340 | 495.05... 219,697 399,930 | ... | oo 399,930 | ......... 91,253 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A BARCLAYS 10/06/2020.... | 10/06/2021.... | cvvvnrrvninne 33,195,245 | 1773 | e 677,183 183,393 | ..o | e 183,393 |...... (486,612) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ BARCLAYS 10/06/2020.... | 10/06/2021.... ... |..20,259,811 | 82.62 589,560 933,137 | .o | oo 933,137 | ....... 288,903 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BARCLAYS 10/06/2020.... | 10/06/2021.... B [ 608,156 | 64.17.....ccvevves | o 12,528 18,702 | .o | o 18,702 2,351 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccoouvvuuunnne 10/06/2020.... | 04/06/2022.... | ...vvvnvrrninne ...9,074,565 | 3360.95.......... | ...cccc 286,832 435,898 | ... | ... 435898 | ... 34,974 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..93,770,505 | 3360.95. 1,079,287 ...1,626,316 | ..... ...1,626,316 | ....... 195,350 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..60,881,417 | 3360.95. 1,029,513 ....1,576,565 | ..... ...1,576,565 | ....... 190,099 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 10/06/2020.... | 10/06/2021.... ..78,608,564 | 3360.95.......... | ...... 1,439,443 2,202,634 |..... 2,202,634 |...... 266,243 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..66,098,539 | 3360.95. 1,296,308 | ...ooooorriiinnens | o | e 1,992,166 | ..... ..1,992,166 | ....... 241,481 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..78,310,135 | 3360.95. 1,637,620 2,525,716 | ..... ..2,525,716 | ....... 307,105 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... | . ..58,144,435 | 3360.95. 1,274,043 ...1,973,382 | ..... ..1,973,382 | ....... 240,582 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021.... ..51,758,630 | 3360.95. ..1,185,863 ...1,843,755 | ..... ....1,843,755 25,404 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..58,413,841 | 3360.95. 1,402,650 2,178,908 | ..... ..2,178,908 | ....... 267,149 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... | . ..54,659,018 | 3360.95. 1,367,132 2,130,416 | ..... ..2,130,416 | ....... 261,985 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ....... | CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021.... .43,715,774 | 3360.95. .1,202,678 1,886,222 | ..... ....1,886,222 233,781 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... .41,675,780 | 3360.95. 1,217,359 ...1,919,258 | ..... ..1,919,258 | ... 239,244 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... | . ..44,364,540 | 3360.95. 1,428,954 2,280,905 | ..... ...2,280,905 | ....... 287,495 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..57,472,245 | 3360.95. ..1,948,957 3,119,685 |..... ....3,119,685 395,701 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... BARCLAYS 10/20/2020.... | 10/20/2021.... .44,595310 | 3443.12. 829,027 | cooorveeerriereins | vevereerieeninnnies [ e 1,437,519 |..... 1437519 | 293,107 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... UBS SECURITIES 10/20/2020.... | 10/20/2021.... | . .17,562,660 | 3443.12. 247,634 | cooooreerirecinns | e [ e 1,084,181 | ..... ..1,084,181 | ....... 483,708 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ceeee. | JP MORGAN CHASE 10/20/2020.... | 10/20/2021.... 28,645,291 | 1030.51. 1,171,592 2,388,576 | ..... 21,137 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ UBS SECURITIES 10/20/2020.... | 10/20/2021.... ...6,063,617 312,317 | [ 312,317 | 70,884 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ BNP PARIBAS NY 10/20/2020.... | 10/20/2021.... ..21,036,417 107,141 | ... |....107,141 | ... (286,582) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . BARCLAYS 10/20/2020.... | 10/20/2021.... 15,770,130 712,694 |..... 96,212 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BARCLAYS 10/20/2020.... | 10/20/2021.... ) [ 572,628 11,796 17,830 | ..... 2,399 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/20/2020.... | 04/20/2022.... ...1,919,176 X 250,318 365,165 | ..... | ......365,165 | ....... 31,589 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 10/20/2020.... | 10/20/2021.... ..69,551,024 | 3443.12 807,477 1,172,353 | ..... ...1,172,353 44177 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 10/20/2020.... | 10/20/2021.... . |..59,567,926 | 3443.12. 1,019,248 ...1,497,661 | ..... ..1,497,661 | ....... 187,946 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 10/20/2020.... | 10/20/2021.... | vvvecrrninne .40,951,160 | 3443.12.......... | coovveees 753,985 | ..ooooocrviviennns | cevvevienseniiinnens | ceveiins 1,113,775 | ... LAMBTT5 | 140,484 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... ......ccccouevimnenns 10/20/2020.... | 10/20/2021.... ..59,565,976 | 3443.12. 1,209,860 . 1,790,811 | LA790,811 227,501 0002.
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 10/20/2020.... | 10/20/2021.... 47,941,196 | 3443.12. ...1,598,216 |..... ...1,598,216 | ....... 205,239 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... CHICAGO BOARD OF EXCHANGE... ......ccccccoeviunnenns 10/20/2020.... | 10/20/2021.... ..51,855,445 | 3443.12 1,813,761 | ..... 1813761 234,611 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 10/20/2020.... | 10/20/2021.... ..39,182,511 | 3443.12. ...1,466,581 | ..... ..1,466,581 | ....... 191,679 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 10/20/2020.... | 10/20/2021.... ..45,449,184 | 3443.12. ...1,904,284 | ..... ..1,904,284 | ....... 253,350 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccouurvuuunnne 10/20/2020.... | 10/20/2021.... .44,760,560 | 3443.12.......... | ...... 1,423,813 2,181,529 | ..... ..2,181,529 | ... 297,673 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvnnnne 10/20/2020.... | 10/20/2021.... .45,793,496 | 3443.12. 1,562,007 2,414,199 | ... 2414199 | 334,077 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BARCLAYS 11/06/2020.... | 11/05/2021.... .|..65,702,969 | 3509.44. 1,224,703 2,067,433 | ..... ...2,067,433 | ....... 460,623 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... UBS SECURITIES 11/06/2020.... | 11/05/2021.... | ovrverrrnrinne ..26,144,132 | 3509.44.......... | cccccoo.. 397,391 | oo | e | e 1,061,385 | ..... ...1,061,385 | ....... 341,311 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... WELLS FARGO. 11/06/2020.... | 11/05/2021.... ..32,858,401 | 1038.55. 1,347,194 2,537,715 | ... 2,537,715 | ... 658,907 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... UBS SECURITIES 11/06/2020.... | 11/05/2021.... .|...8,469,532 | 497.97... 249,004 420,414 | ... | oo 420,414 | ... 94,634 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A JP MORGAN CHASE 11/06/2020.... | 11/05/2021.... | oovvvrvrniene 24,371,786 | 183.19...ccccvve | covers 487,436 101,291 | .o | e 101,291 |...... (294,078) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BARCLAYS 11/06/2020.... | 11/05/2021.... ... | 20,646,080 .578,090 919,257 | ... | ceeeene 919,257 | ....... 250,376 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 11/06/2020.... | 11/05/2021.... B [ 664,055 | 66.21. ...16,867 22,207 |..... 22,207 3,357 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......ccccooviinenns 11/06/2020.... | 05/06/2022.... | ...cvvnrvvninne ...9,826,432 | 3509.44.......... | c.ooucc. 268,364 383,114 | ... 383,114 35,598 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... ... 110,196,416 | 3509.44. 1,268,375 | cooovveerieciiies | e [ e 1,809,843 |..... ..1,809,843 235,104 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... . [113,899,274 | 3509.44. 1,903,301 2,751,373 | ..... 2,751,373 | ... 372,622 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE 11/06/2020.... | 11/05/2021... | covvvrrrnrinne ..69,764,602 | 3509.44..........| ..... 1,312,303 | oo | e [ e 1,910,290 | ..... ...1,910,290 262,342 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... ..44,166,988 | 3509.44. 919,149 ...1,351,029 | ... ..1,351,029 |....... 187,931 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... .47,026,496 | 3509.44. 1,039,761 ...1,5632,306 | ..... ...1,532,306 | ....... 214,774 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 11/06/2020.... | 11/05/2021.... ..64,573,696 | 3509.44......... | ...... 1,492,316 2,206,756 | ..... +.2,206,756 | ....... 311,138 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... .46,345,005 | 3509.44. 1,140,640 | oo | v | e 1,693,929 | ..... ..1,693,929 | ... 240,897 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... ..62,818,976 | 3509.44. 1,728,140 2,592,428 | ... ..2,592,428 | ....... 374,815 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... | . ..72,294,464 | 3509.44. 2,256,403 3,432,815 | ..... ..3,432,815 | ....... 506,863 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... ..57,203,872 | 3509.44. 1,911,242 2,935,865 | ..... ....2,935,865 39,044 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BNP PARIBAS NY 11/20/2020.... | 11/19/2021.... ..51,600,390 | 3557.54. 928,807 | ..oooreeeriieniies | e [ e 1,519,584 | ..... ...1,519,584 | ... 364,514 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CITIBANK 11/20/2020.... | 11/19/2021.... | . .19,530,355 | 3557.54. 296,861 990,798 |..... | ... 990,798 | ....... 471,727 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A oo | WELLS FARGO 11/20/2020.... | 11/19/2021.... 30,979,716 | 1045.49. ..1,251,581 2,239,854 | ... 2,239,854 580,212 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ UBS SECURITIES 11/20/2020.... | 11/19/2021.... ...1,193,278 296,070 |..... | ... 296,070 | ......... 67,647 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ SOCIETE GENERALE 11/20/2020.... | 11/119/2021.... | . ..25,952,958 ATATTT || e 174,777 | ..... (376,689) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | BNP PARIBAS NY. 11/20/2020.... | 11/19/2021.... 15,913,927 632,610 | ... | ... 632,610 | ....... 214,948 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... WELLS FARGO. 11/20/2020.... | 11/19/2021.... ) [ 708,312 ...16,433 20,937 |..... 20,937 3,842 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 05/20/20 ....7,826,588 220,779 308,885 | ... [ ... 308,885 | ......... 31,060 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ........ | CHICAGO BOARD OF EXCHANGE. 11/20/2020.... | 11/19/2021.... ..87,515,484 ..1,024,691 1,419,195 | ..... ...1,419,195 00,912 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 11/19/2021.... ..70,754 544 1,175,101 ...1,654,857 | ..... ...1,654,857 | ....... 240,305 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 11/19/2021.... ..51,673,883 ...1,290,257 | ..... ..1,290,257 | ....... 188,342 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 11/19/2021.... ..48,230,876 1,356,021 | ..... ....1,356,021 99,972 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ WELLS FARGO 11/20/2020.... | 11/19/2021.... ..45,218,668 1,003,854 ...1,430,254 | ..... ...1,430,254 | ....... 213,292 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 11/19/2021.... .41,404,813 989,911 | oo | e [ e 1,422,031 | .... 1,422,031 . 213,887 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 11/20/2020.... | 11/19/2021.... ..60,091,330 ..1,626,870 2,202,843 | ..... 2,202,843 333,740 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 11/19/2021.... . |.-48,026,790 . 1,311,681 | oo | e [ e 1,907,787 | ..... ..1,907,787 | ....... 291,821 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 11/20/2020.... | 1119/2021.... | coovvverrrnninae ..68,304,768 | 3557.54.......... | ...... 2,077,135 3,050,108 |..... ...3,050,108 | ....... 474,929 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... ......ccccouevimnenns 11/20/2020.... | 11/19/2021.... ..60,478,180 | 3557.54. 2,026,470 3,017,401 |..... ..3,017,401 | ....... 487,560 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 12/04/2020.... | 12/06/2021.... .43,105,591 | 3699.12.....ccoe | crereen 780,211 | s | e | v 1,095,995 | ..... ...1,095995 | ....... 312,594 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... UBS SECURITIES 12/04/2020.... | 12/06/2021.... | ccovvonrirniene .19,002,111 | 3699.12 683,474 | ... | ... 683,474 | ....... 266,272 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ JP MORGAN CHASE 12/04/2020.... | 12/06/2021.... ..33,075,572 | 1065.46.......... | ... 1,372,636 | ..ocvvourrrrcrienns | o | v 1,940,741 | ..... ..1,940,741 | ... 507,185 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 12/04/2020.... | 12/06/2021.... ...8,198,394 | 505.23... 242,672 321,683 |.... | oo 321,683 | ........ 72,729 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... BARCLAYS 12/04/2020.... | 12/06/2021.... | covvvrrrnrinne 27,138,930 | 172.32...cccvv | o 554,990 269,921 | ... | ..., 269,921 (392,741) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ BARCLAYS 12/04/2020.... | 12/06/2021.... o | 16,750,543 | 86.24............. | cooeeec 440,541 591,590 | ... [....... 591,590 | ....... 206,987 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO 12/04/2020.... | 12/06/2021.... I [ 770,585 | 72.54 20,421 19727 | | o 19,727 | 4,202 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 12/04/2020.... | 06/06/2022.... | ...cvvevrvnieee ...5,918,592 | 3699.12.......... | cooveeees 168,727 219,046 | ... |...... 219,046 | ......... 29,024 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... ..79,161,168 | 3699.12. 926,922 | .oovoeerriiennens | e ...1,163,309 | ..... ...1,163,309 | ....... 200,202 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... . |..49,522,655 | 3699.12. . 832,501 ceen 1,062,010 ..o ...1,062,010 | ....... 190,588 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 12/04/2020.... | 12/06/2021.... ..50,945,564 | 3699.12.......... | ceoeuec 907,379 | oo | rereensiineeiinenies [ e 1,163,880 | ..... ...1,163,880 | ....... 210,331 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... ..64,291,093 | 3699.12. 1,299,408 ...1,669,653 | ..... ..1,669,653 | ....... 306,107 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... ..60,665,568 | 3699.12. 1,383,735 1,783,412 | L A783412 331,728 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 12/04/2020.... | 12/06/2021.... .46,958,516 | 3699.12.......... | ...... 1,183,815 | oo | e [ e 1,539,120 | ..... ...1,539,120 | ....... 290,134 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... ..53,267,328 | 3699.12. 1,433,435 ...1,870,300 |..... ..1,870,300 | ....... 355,695 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... 51,417,768 | 3699.12. 1,465,951 1,924,148 | ..1,924148 | ... 369,065 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccoouvvuuunnne 12/04/2020.... | 12/06/2021.... .48,458,472 | 3699.12.......... | ...... 1,507,602 | ..oooeeericiiies | e [ e 1,986,804 | ..... ...1,986,804 | ....... 386,007 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 12/04/2020.... | 12/06/2021.... ..53,267,328 | 3699.12. 1,784,939 2,371,070 | ..... ...2,371,070 | ...... 466,362 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO. 12/18/2020.... | 12/20/2021.... ..45,616,721 | 3709.41. 857,594 | oo | reeereeerieerinnies [ e 1,150,262 | ..... ..1,150,262 | ...... 330,124 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CITIBANK 12/18/2020.... | 12/20/2021.... ..23,967,358 | 3709.41.......... | ccoveonns 412,239 963,562 | ... [ .cco... 963,562 | ...... 480,573 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CREDIT SUISSE 12/18/2020.... | 12/20/2021.... ..35,399,621 | 1067.38.......... | ..... 1,469,084 2,058,009 |..... ....2,058,009 532,645 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. UBS SECURITIES 12/18/2020.... | 12/20/2021.... ....7,649,435 | 507.55 225,658 279,228 | ... | .. 279,228 | ......... 62,838 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BNP PARIBAS NY 12/18/2020.... | 12/20/2021.... | . ..24,561,479 185,316 |.....| .o 185,316 |...... (321,255) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. .. BARCLAYS 12/18/2020.... | 12/20/2021.... 15,728,006 624,135 |..... 624,135 98,574 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BARCLAYS 12/18/2020.... | 12/20/2021.... I [ 576,501 .15,467 14,836 |.....| .o 14,836 3177 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 06/20/2022.... | . ...1,047,879 | 3709.41. 207,982 266,510 |..... | ... 266,510 | ......... 35,683 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ....... | CHICAGO BOARD OF EXCHANGE. 12/18/2020.... | 12/20/2021.... ..54,899,268 | 3709.41. 653,925 801,314 | ... 801,314 38,885 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... ..53,301,251 | 3709.41. 911,928 | oo | e [ v 1,135,306 | ..... ...1,135,306 | ....... 204,409 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... | . ..56,592,908 | 3709.41. 1,047,580 ...1,303,765 | ..... ..1,303,765 | ....... 236,636 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 12/18/2020.... | 12/20/2021.... ..57,495,855 | 3709.41. ..1,185,039 1,483,071 |..... ...1,483,071 72,407 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... ..50,077,035 | 3709.41. 1,147,286 ...1,445230 | ..... ...1,445230 | ....... 268,762 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... | . ..67,227,213 | 3709.41. 1,674,679 2,121,196 |..... 2,121,196 | ....... 398,562 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A .....e.. | CHICAGO BOARD OF EXCHANGE. 12/18/2020.... | 12/20/2021.... ..47,480,448 | 3709.41. 1,277,749 1,624,478 | ..... ..1,624,478 | ....... 308,251 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... .47,480,448 | 3709.41. LATB4TTT L A764,777 338,447 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... ..48,593,271 | 3709.41. ...1,978,845 | ..... ..1,978,845 | ... 384,255 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 12/18/2020.... | 12/20/2021.... ..43,400,097 | 3709.41. 1,918,782 | ..... 1,918,782 | 377,081 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ ROYAL BANK OF CANADA................ 01/06/2021.... | 01/06/2022.... .46,594,956 | 3748.14. 852,688 . 1,104,722 ...1,104,722 252,034 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ UBS SECURITIES 01/06/2021.... | 01/06/2022.... ..25,478,346 | 3748.14. B [ 428,036 686,388 | ... ... 686,388 | ....... 258,351 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CREDIT SUISSE 01/06/2021.... | 01/06/2022.... 38,066,440 | 1075.16. 1,614,017 2,058,822 | ... 2,058,822 | ...... 444,805 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... UBS SECURITIES 01/06/2021.... | 01/06/2022.... .1...8,205,199 | 510.74... B [P 241,234 | oo [ e 270,347 | ... | oo 270,347 29,114 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS UBS SECURITIES 01/06/2021.... | 01/06/2022.... | ..eovvvvvvirnns 228,924,899 | 179.9....cccvvvns | v | v 604,561 | ..oovvorenens | e 190,638 |..... | ....... 190,638 |...... (413,923) 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A UBS SECURITIES 01/06/2021.... | 01/06/2022.... 15,489,617 | 82.69......ccivves [ i [ e 410,478 | .oooorvvcniins [ o 594,077 |.....|.....594,077 | ...... 183,599 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A WELLS FARGO 01/06/2021.... | 01/06/2022.... 875,187 | 74.95 25,380 19,369 | ..o | 019,369 | ..o (6,011) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A..... CHICAGO BOARD OF EXCHANGE... ......ccccccoeviunnenns 01/06/2021.... | 07/06/2022.... 1,496,280 | 374814 | e [ e 194,968 | ......ccooovveriinnns [ v 241,887 |.....|.....241,887 | ......... 46,918 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... 01/06/2021.... | 01/06/2022.... ..53,973,216 | 3748.14. 648,203 ..769,485 | .....|......769,485 | ...... 121,281 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A.... CHICAGO BOARD OF EXCHANGE... 01/06/2021.... | 01/06/2022.... ..50,959,692 | 3748.14. 861,770 1,042,044 | .....[...1,042,044 | ...... 180,274 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE 01/06/2021.... | 01/06/2022.... 54,202,729 | 374814 | o [ e 976,193 1,181,842 | ... [..1,181,842 | ... 205,649 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 01/06/2021.... | 01/06/2022.... .42,908,514 | 3748.14. 867,229 ...1,060,946 |.....|...1,050,946 | ....... 183,717 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A.... CHICAGO BOARD OF EXCHANGE... 01/06/2021.... | 01/06/2022.... .|..58,096,170 | 3748.14. 1,284,549 ...1,658,128 | ... |....1,558,128 | ...... 273,579 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 01/06/2021.... | 01/06/2022.... ..51,716,052 | 3748.14.......... 1,252,068 | ....ooooverrvrrir 1,523,012 |..... |...1,523,012 | ....... 270,943 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MORGAN STANLEY 01/06/2021.... | 01/06/2022.... .45,817,610 | 3748.14. 1,205,003 | ..oooovevvvririnrins | cvvenennn 1,468,296 | ... | ....1,468,296 | ....... 263,293 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE... .....cccccouerimnenns 01/06/2021.... | 01/06/2022.... . 1..59,970,240 | 3748.14. 1,679,746 | .oovvvvevvvviinnens | 20000.2,056,469 | ... | ....2,056,469 | ....... 376,724 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE... ......cccccouerimnenns 01/06/2021.... | 01/06/2022.... ..58,470,984 | 3748.14.......... 1,795,624 | ...ocvvvvvvrinrins | 2000e2,208,218 | ... | ...2,208,218 | ....... 412,594 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... ......ccccouevimnenns 01/06/2021.... | 01/06/2022.... ..55,847,286 | 3748.14. 1,916,201 | oo | 20000002,359,782 | ... |...2,359,782 | ....... 443,581 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A WELLS FARGO 01/20/2021.... | 01/20/2022.... ..38,248,936 | 3851.85. 703,780 | .cooovvvvveciiennins | vevieeeen 775,016 | s 775,016 | e 71,235 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A CITIBANK 01/20/2021.... | 01/20/2022.... 122,152,280 | 3851.85.......... | coveeerieriiecnins [ e 381,019 | .o [ cerv0..850,656 | ..... | .......650,656 | ....... 269,637 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... WELLS FARGO. 01/20/2021.... | 01/20/2022.... ..33,068,454 | 1101.44. 1,451,266 | ...ccooovvriienins | e 1,333,287 |l [..1,333,287 | ... (117,980) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A... UBS SECURITIES 01/20/2021.... | 01/20/2022.... ...5,884,982 | 511.33... 173,018 . 20,100 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... UBS SECURITIES 01/20/2021.... | 01/20/2022.... 122,019,629 | 175.39...cccvves | coverrrnieriienins [ e 464,611 | s | e 191,112 ||l 191,112 (273,499) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... BNP PARIBAS NY 01/20/2021.... | 01/20/2022.... 215,062,625 | 86.06........covu. | covereriinriiienins [ i 420,244 | ..o | e 548,956 |.....|......548,956 | ... 128,712 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... CREDIT SUISSE 01/20/2021.... | 01/20/2022. 396,788 | 75.45 9,602 7,869 [ .ooee | cerereennn 1,869 | v (1,733) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE... .....cccccommvinnenns 01/20/2021.... | 07/20/2022.... B TTTTTS | 385185 | v [ e 145,086 | ...ocvvvevrneiiins [ o 167,076 |..... |......167,076 | ......... 21,990 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... ..58,162,935 | 3851.85. 692,548 772241 | . | 772,241 79,692 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... 51,614,790 | 3851.85.......... | coovorrvvvereerrii [ i 872,663 | ...oovvorrriiiniens | cerviii 979,745 | ....|...979,745 | ...... 107,081 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... | . ..50,358,570 | 3851.85.......... | coveeeeriecriinenins [ e 916,924 ...1,033,910 |..... [ ...1,033,910 | ....... 116,986 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE. 01/20/2021.... | 01/20/2022.... ..56,237,010 | 3851.85. ....1,164,556 1,297,692 33,136 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... 51,995,491 | 3851.85. 1,222,240 ...1,358,156 |.....[...1,358,156 |....... 135,916 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... | . ..43,525,905 | 3851.85. 1,136,375 | o | e 1,254,684 | L [.1,254,684 | ... 118,309 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ....... | CHICAGO BOARD OF EXCHANGE. 01/20/2021.... | 01/20/2022.... ..65,481,450 | 3851.85. ....1,866,670 94,063 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... .48,148,125 | 3851.85. 1,488,176 | ..o | 001,639,568 | ... | ....1,639,568 | ....... 151,391 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuvunnne 01/20/2021.... | 01/20/2022.... | . ..56,237,010 | 3851.85. 1,906,820 | ..ocvvrvvviiniiins | 202,098,450 | ..... | ....2,098,450 | ....... 191,629 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS BARCLAYS 02/05/2021.... | 02/04/2022.... ..45,035,355 | 3886.83. 801,629 | ..o | cereeennnnn 813,374 | L | 813,374 | 11,745 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MORGAN STANLEY. 02/05/2021.... | 02/04/2022.... ..31,150,071 | 3886.83. 479,711 (58,429) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 02/05/2021.... | 02/04/2022.... | . ..49,633,450 | 1099.17. 2,094,531 3,819 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . UBS SECURITIES 02/05/2021.... | 02/04/2022.... ..11,848,307 347,155 .37,505 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A BNP PARIBAS NY 02/05/2021.... | 02/04/2022.... ..36,889,546 763,612 | coovvvecevcviiennns | ceveenn 462,604 | | ... 462,604 | ... (301,008) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... BARCLAYS 02/05/2021.... | 02/04/2022.... ..26,343,478 727,082 | oo | ceveiennnn 874,316 | i [ .. 874,316 | 147,234 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ..coee.. | WELLS FARGO. 02/05/2021.... | 02/04/2022.... .1,098,161 26,356 24,227 (2,129) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... ......cccocvunnnnns 02/05/2021.... | 08/05/2022.... ...9,328,392 | 3886.83.......... 223,042 250,441 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 02/05/2021.... | 02/04/2022.... ..69,962,940 | 3886.83. 819,254 ...905,708 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE... 02/05/2021.... | 02/04/2022.... ..86,231,737 | 3886.83. 1,458,130 1,589,452 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... MORGAN STANLEY. 02/05/2021.... | 02/04/2022.... . |..46,077,801 | 3886.83. 838,616 ..912,989 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ..59,946,934 | 3886.83.......... 1,216,923 | ..oovverri 1,318,483 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ..54,353,635 | 3886.83 1,244,698 ...1,340,651 | ..... 95,952 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A BARCLAYS 02/05/2021.... | 02/04/2022.... ..57,923,591 | 3886.83.......... 1,465,467 ...1,564,937 | ..... 99,470 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A..... CHICAGO BOARD OF EXCHANGE 02/05/2021.... | 02/04/2022.... ..57,525,084 | 3886.83.......... 1,536,449 1,642,764 | ..... 106,315 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ..50,296,369 | 3886.83. 1,408,298 ...1,500,016 |..... |...1,500,016 | ......... 91,717 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A.... MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ..72,407,142 | 3886.83. 2,317,029 2,462,630 | ... 145,502 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... MORGAN STANLEY. 02/05/2021.... | 02/04/2022.... ..65,806,558 | 3886.83.......... 2,257,165 | oo [ e 2,394,328 | ..... 137,163 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... WELLS FARGO 02/19/2021.... | 02/18/2022.... ..36,696,701 | 3906.71. 666,045 ..054,344 | ..... (11,701) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A.... CITIBANK 02/19/2021.... | 02/18/2022.... . |..25,384,363 | 3906.71. 383,304 e ..578,819 | ... 195,515 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... WELLS FARGO 02/19/2021.... | 02/18/2022.... .41,990,498 | 11025............ 1,805,591 | ovvveoreviienens | e 1,737,498 | ..... (68,093) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... UBS SECURITIES 02/19/2021.... | 02/18/2022.... ...8,925,658 | 511.66 260,629 300,491 |..... | ......300,491 | ......... 39,862 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... BNP PARIBAS NY 02/19/2021.... | 02/18/2022.... . 1..29,566,337 | 167.01............ 600,197 | oovvverviinnens | e 431,644 | ... (168,553) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A JP MORGAN CHASE 02/19/2021.... | 02/18/2022.... ..22,579,785 | 88.71.............. 857,072 | covooereriienii [ cereirenias 739,635 |..... 82,564 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A WELLS FARGO. 02/19/2021.... | 02/18/2022.... 818,764 18,422 | oo [ e 14,913 | (3,509) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE 02/19/2021.... | 08/19/2022.... ....5,860,065 | 3906.71. 2132486 | i | e 146,287 | ] 146,287 13,801 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A BNP PARIBAS NY 02/19/2021.... | 02/18/2022.... ..64,368,077 | 3906.71.......... 753,107 | oo | eeren.812,360 | .o 59,254 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 02/19/2021.... | 02/18/2022.... ..65,446,184 | 3906.71. 1,113,256 | oo | e 1,171,916 | ... | ..1,171,916 | ......... 58,660 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE... 02/19/2021.... | 02/18/2022.... ..48,833,875 | 3906.71. . 899,051 940,679 | ... |......940,679 | ......... 41,628 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE 02/19/2021.... | 02/18/2022.... ..60,163,334 | 3906.71.......... 1,251,929 | oo | s 1,303,549 | .....|...1,303,549 | ........ 51,619 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CITIBANK 02/19/2021.... | 02/18/2022.... .47,481,364 | 3906.71. 1,111,064 ..1,162,885 | ... 1...1,152,885 | ......... 41,821 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE 02/19/2021.... | 02/18/2022.... ..55,475,282 | 3906.71. 1,392,936 ce 1,446,473 | 53,537 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... A BNP PARIBAS NY 02/19/2021.... | 02/18/2022.... ..62,933,330 | 3906.71 1,674,027 | oo | v 1,736,156 | ..... 62,129 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CITIBANK 02/19/2021.... | 02/18/2022.... ..40,249,427 | 3906.71. 1,183,333 ...1,219,653 | ..... 36,319 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CITIBANK 02/19/2021.... | 02/18/2022.... ..45,671,901 | 3906.71. 1,452,366 | ..o | cereenn. 1,493,639 | . |...1,493,639 | ... 41,273 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CITIBANK 02/19/2021.... | 02/18/2022.... | . ..50,821,531 | 3906.71. 1,717,768 | oo | 01,769,088 | .. | ...1,769,068 | ....... 51,300 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . BARCLAYS 03/05/2021.... | 03/04/2022.... .44,005,278 | 3841.94. 796,495 ..902,450 | ..... 05,955 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A MORGAN STANLEY 03/05/2021.... | 03/04/2022.... ..22,227,242 | 3841.94. 360,081 559,641 | ..... 199,560 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... WELLS FARGO 03/05/2021.... | 03/04/2022.... | . ..43,756,925 | 1090.58. 1877172 | s | 200002,109,730 | ... 232,558 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . UBS SECURITIES 03/05/2021.... | 03/04/2022.... ..9,324,001 273193 | oo [ e 320,397 ] 47,204 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... BNP PARIBAS NY 03/05/2021.... | 03/04/2022.... ..34,528,944 718,202 cevenenennn 107,321 | (10,881) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... UBS SECURITIES 03/05/2021.... | 03/04/2022.... ..26,519,844 729,303 | oo [ e 915913 | ... 186,609 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | WELLS FARGO 03/05/2021.... | 03/04/2022.... 903,462 21,683 19,321 | ... (2,362) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE 03/05/2021.... | 09/06/2022.... ...5,762,910 | 3841.94.......... 138,936 | ..oocvvvevrvnviiiins [ v 166,174 | ... | .......166,174 | ......... 27,238 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 03/05/2021.... | 03/04/2022.... | . ..77,858,437 | 3841.94. 903,158 ...1,009,792 | ..... 106,634 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE... 03/05/2021.... | 03/04/2022.... ..69,915,800 | 3841.94. 1,175,305 ..1,319,073 | ... 43,768 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A MORGAN STANLEY 03/05/2021.... | 03/04/2022.... ..29,246,151 | 3841.94. 538,129 605,144 | ..... 67,015 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... BARCLAYS 03/05/2021.... | 03/04/2022.... ..68,367,674 | 3841.94. 1,349,578 ...1,515,655 | ..... 166,077 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . BARCLAYS 03/05/2021.... | 03/04/2022.... ..47,626,258 | 3841.94. ....1,027,298 1,149,994 | ..... 22,695 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A BARCLAYS 03/05/2021.... | 03/04/2022.... 44,795,706 | 3841.94. 1,057,627 ...1,181,440 | ..... 123,813 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... BARCLAYS 03/05/2021.... | 03/04/2022.... ..50,864,277 | 3841.94. 1,265,503 LG1,411,427 145,924 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | BARCLAYS 03/05/2021.... | 03/04/2022.... ..52,329,205 | 3841.94. ....1,379,921 1,537,481 | ... 57,560 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE 03/05/2021.... | 03/04/2022.... .1..51,097,802 | 3841.94. 1,482,340 | 1,651,569 | ... 169,229 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MERRILL LYNCH 03/05/2021.... | 03/04/2022.... ..54,525,621 | 3841.94.......... 1,718,648 | oo | v 1,919,030 | ..... 200,383 0002
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged Items| Exposure Entity end (b)
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. MERRILL LYNCH 03/05/2021.... | 03/04/2022.... ..70,712,885 | 3841.94. PO IO 2,356,153 2,633,459 | ... ...2,633,459 | ....... 277,306 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 03/19/2021.... | 03/18/2022.... .41,508,657 | 3913.1... B 737,194 ..748,861 | ..... 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... CITIBANK 03/19/2021.... | 03/18/2022.... | ..oovvvvivrnns 128,710,053 | 39131 | e [ e 445,006 | ....ooverrrieriins | e 619,112 | .... 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ WELLS FARGO 03/19/2021.... | 03/18/2022.... .45,678,559 | 1103.01...ccccee | e [ e 1,950,474 | ..o | e 1,945,845 | ..... 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 03/19/2021.... | 03/18/2022.... ....9,616,012 | 516.96 282,711 275,073 | ..... 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... BNP PARIBAS NY 03/19/2021.... | 03/18/2022.... | vveovvvvvirns 33,287,415 | 163.24. ..o | o [ e 679,062 563,203 | ..... 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ WELLS FARGO 03/19/2021.... | 03/18/2022.... o | 23,505,235 | 90.04.......ooooo. | coverrnninniiinnis [ 000enn613,486 | e | nnn...660,264 ] .. 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ JP MORGAN CHASE 03/19/2021.... | 03/18/2022.... B [ 637,109 | 76.43........cooovs | o | wrrrenenn 13,634 | v [ e 10,181 [ 10,181 (3,453) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 03/19/2021.... | 09/20/2022.... | vveovvvvvirns 19,000,130 | 39131 cceovvvees [ s [ 0000ei207,638 [ i [ e 229,278 | | 229278 | ........ 21,740 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 03/19/2021.... | 03/18/2022.... 93,131,780 | 39131 [ e [ 0000 1,083,950 [ i | 1,130,466 | . ...1,130,466 | ......... 46,516 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 03/19/2021.... | 03/18/2022.... . [.75,538,092 | 3913.1...occees | v | 001,268,925 | i | 01,312,896 | .. 1,312,89% | ........ 43,971 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 03/19/2021.... | 03/18/2022.... 129,348,250 | 39131 | e [ 0000 548,206 | oo | 00 565,322 | | 565,322 | ......... 17,116 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 03/19/2021.... | 03/18/2022.... 251,652,920 | 3913.1..ccocvvees [ v [ 0000 1,018,088 | i | 1,049,888 | . ...1,049,888 | ......... 31,849 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 03/19/2021.... | 03/18/2022.... ..63,000,910 | 3913.1... ..1,396,416 | ..... ..1,396,416 | ......... 40,086 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......ccccooviinenns 03/19/2021.... | 03/18/2022.... 149,601,446 | 3913.1..cooeies [ e [ e 1,156,587 | oo | e 1,189,273 | ..... ...1,189,273 32,686 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO. 03/19/2021.... | 03/18/2022.... ..53,452,917 | 3913.1... JOO 1,338,996 ...1,376,955 | ..... ..1,376,955 | ......... 37,960 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... .......cccomurvuuunnns 03/19/2021.... | 03/18/2022.... . 1..61,044,360 | 3913.1... B 1,692,040 ...1,740,106 | ..... ...1,740,106 | ......... 48,066 0002.
EQUITY INDEX OPTIONS.........cccouvvveree EQUITY INDEX PRODUCTS CITIBANK 03/19/2021.... | 03/18/2022.... | wveovvvvvirns 54,151,624 | 39131 [ s [ 1,673,285 | ..o | e 1,727,261 | ..... .. 1,727,261 53,976 0002.
EQUITY INDEX OPTIONS........ccccoovvueeee EQUITY INDEX PRODUCTS CITIBANK 03/19/2021.... | 03/18/2022.... | cvvovvvvvernns ..72,285,016 | 39131 | s | 2,392,634 2,475,552 | ... ...2,475,552 82,918 0002,
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant: ..380,733,871 |..106,794,829 | ... [ 768,233,117 |XXX| 768,233,117 | ..95,574,169 0 0 0 0] XXX XXX
0219999999. Total-Purchased Options-Hedging Other. ..380,733,871 |..106,794,829 | ...ccovoovvrinnnnnt 0. 768,233,117 |[XXX| 768,233,117 | ..95,574,169 0 0 0 0] XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant ..380,733,871 |..106,794,829 | ...ccovovrrinnnn 0 | 768,233,117 [XXX| 768,233,117 | ..95,574,169 0 0 0 0 XXX XXX
0499999999. Total-Purchased Options ..380,733,871 |..106,794,829 | ...ccovovrrinni 0 ... 768,233,117 |XXX| 768,233,117 | ..95,574,169 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarant Under SSAP No. 108 - Interest Rate
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccccvvvuenn. D1........ Cu Morgan Stanley. 03/23/2021.... | 06/23/2030.... | vveovvvrverns ..89,000,000 | 0.19688%...... 502,924 5,165,718 | ..... ...5,165,718 |...(5,157,670) 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccoovvveenn. D1........ Cuerees Morgan Stanley. 03/23/2021.... | 06/23/2030. 210,000,000 | 0.19688%...... | ceevreveereerrererrens | corerermsrmereniarens | cevveeees 738,856 | .......... 1,509,393 | ..... ....1,509,393 |.(10,415,251) 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 1mL......ccccouvvveene. D1........ Cuers Morgan Stanley. 03/25/2021.... | 12/26/2023.... | c.covvvvvinns ..37,000,000 | 0.10863%...... | ..eoerreeeerermeneens | worrmereriirennerinns [ v 121,659 | ............. 653,192 | ... | couenes 653,192 | ...... (190,134) 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL......ccccconeveen. D1 Cun Bank of America Merrill Lynch.......cccc. wveveneveeneriinnes 01/15/2021.... | 04/15/2024.... | c.oovvvriennns 458,000,000 | 0.24125%...... | ceeoveeerrereereriens | ceerereennireriinenns | e 2,032,910 |........ 13,714,329 | ..... .13,714,329 | ...(3,583,958) 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL. Cue Morgan Stanley. 03/23/2021.... | 06/23/2030.... | . .| .84,000,000 | 0.19688%...... | ceveeeemrrerrennins | cevvviimenniieinnnins | cevvennn 452,370 ...6,766,870 | ..... ....6,766,870 |...(2,434,369)
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........ccccce.ee. D1......... Cue Morgan Stanley. 01/25/2021.... | 10/25/2025.... | c.oovvvvvvnns 142,000,000 | 0.21525%...... | .eocrreerereeemerirens | coverereieeniiresiins | ceveeens 718,098 | .......... 4,202,777 | ..... ..4,202,777 | ...(4,143,260) 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccoovvveenn. D1....... Cuerees Bank of America Merrill LynCh.........cc. veeeevevvveeerennenes 01/15/2021.... | 04/15/2024.... | c.oovvvvvvnns 256,000,000 | 0.24125%....... | covvreerererrerereens | coeererierereeniinens | ceeeee 1,738,659 |........ 19,032,792 | ..... ..19,032,792 |...(3,381,853) 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccoovvveenn. D1....... Cuerees Morgan Stanley. 01/15/2021.... | 04/15/2024.... | c.covvvrvrinnns 207,000,000 | 0.24125%....... | covvreeeererrererenns | covevereerereerisnens | ceeeee 1,428,951 | ... 11,570,056 | ..... ..11,570,056 |...(2,305,881) 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......ccccoovveene. D1........ Cunnes Bank of America Merrill Lynch.........cc.. weoevecvveecrennenns 02/16/2021.... | 05/15/2024.... | ..covvvrvennns 120,000,000 | 0.19375%...... | cvveeeuerrererrervens | covvvererverinrnnnens | ceveeenn 888,100 | .......... 6,503,067 |..... ....6,503,067 |...(1,344,655) 0004............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 13 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Hedge
Type(s) Cost of c Unrealized | Total Foreign Adjustment to Credit | Effectiveness
Schedule /| of Date of Strike Price, Undiscounted 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential | Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Hedged tems| Exposure Entity end (b)
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Interest Rate. 0 0 ... 8,622,526 | ........ 69,118,194 ..69,118,194 |.(32,957,031) 0 0 0 0 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0. 8,622,526 | ........ 69,118,194 ..69,118,194 |.(32,957,031) 0 0 0 0 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate. 0 0 [ 8,622,526 |........ 69,118,194 ..69,118,194 |.(32,957,031) 0 0 0 0 XXX XXX
1409999999. Total-Swaps 0 0. 8,622,526 |........ 69,118,194 ..69,118,194 |.(32,957,031) 0 0 0 0 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0. 8,622,526 | ........ 69,118,194 ..69,118,194 |.(32,957,031) 0 0 0 0 XXX XXX
1709999999. Total-Hedging Other ..380,733,871 |..106,794,829 | ....ccccooonen0 | 768,233,117 768,233,117 |..95,574,169 0 0 0 0 XXX XXX
1759999999. TOTAL ..380,733,871 |..106,794,829 |.....8,622,526 | ...... 837,351,311 |XXX| 837,351,311 | ..62,617,138 0 0 0 0 XXX XXX
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 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

NAIC 1 Desi

BARCLAYS..... et tierienins Y Y 43,680,000 | ..ovevierrieiiriieinees | s 46,304,565 | .....covvviriricieineiinins 2,624,565 | ..o 46,304,565 | ..o | e 2,624,565 | ..o 0
BINP PARIBAS NY.....oiiimiiimiiirisieisiiee st ssse sttt essiesnie | soessnenes Y Y 33,779,089 | ..o | s 33,806,864 | .....ocovvrriiriieiriien | e 27,795 | oo 33,806,864 | .....cooevvirirciiiiei | e 27,795 | oo 0
CHICAGO BOARD OF EXCHANGE..........ccccosimiimrirererireierncieninnines N N.. 368,431,574 | oo | e 368,431,574 . ...368,431,574 0
CITIBANK .1ttt Y. Y. 133,602,007 [ ..vooiereriiiriciieinns 38,727,113 | oo 5,125,106 ....38,727,113 5,125,106 0
CREDIT SUISSE........ooiieiieieeietie i Y Y 12,764,042 16,490,369 | ....cvovveierrerereis 3,726,327 ....16,490,369 ..3,726,327 0
JP MORGAN CHASE...........ocviiiiniicisrieesiesisiienes Y Y ....8,970,000 18,600,289 | ......covoricieniciis 9,630,289 ....18,600,289 ..9,630,289 0
MERRILL LYNCH. ..coouiitiirriieiisii ettt Y Y .16,790,000 57,827,092 | ...covvvieiinieiiniine 41,037,092 41,037,092 0
MORGAN STANLEY ..ot Y Y 58,585,810 81,629,629 | ...ocvireee 23,043,819 23,043,819 0
ROYAL BANK OF CANADA........cotimriirniitierississiesss st ensaes Y. Y. ....1,960,000 4,635,735 | 2,675,735 0
SOCIETE GENERALE..........ooiiiiiieiieecciceieiseeei e Y Y 24,950,000 | oo [ e 2,891,441 | o | e 0 . 0
UBS SECURITIES........ooiiiriiiicrieriissississiesisisiissies Y Y .19,760,000 4,125,980 23,885,980 0
WELLS FARGO. ... .ottt eninnees Y Y 138,330,000 5,990,661 144,320,661 [ ..oovvevvniviniiinnins | e ,990,661 [ v 0
0299999999. Total NAIC 1 DESIgNAHON. .......cviieirsirisirieiisie e 373,170,928 466,438,942 ..837,351,311 0].. 0
0999999999, GrOSS TOIAIS. ....v.veerssresersreresessssssessssserssss e ess s essses s ees et eb e bt et eEteeb e s bbbt ntens | aresersnean 373,170,928 466,438,942 837,351,311 0. 0

1. Offset per SSAP No. 64

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

....837,351,311
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Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged to Reporting Entity

BARCLAYS......coiiiiieieieietssieiessiseesssesssssssssssssssssense avsesssssssssessessesssssssesssssssssssssesees | GASH ittt BANK OF NEW YORK (T41001)....0ucvvurveirirerisissiserisiessessssssssssessssssessesssesesssssssssesssensssssssesss | seessssssessones 43,680,000 | ..cccrvrrnnee 43,680,000 XXX | e | e

BNP PARIBAS NY.....ooviriiemeimeinerinerienisesenssrinnsns sssssssensesssssssssssssssensessnessenss | GASH ittt BANK OF NEW YORK (141001).....ouvvumvtrremeessermerieriseeesesssseesessesssesssessssssssssssssssesssessssessnssnns | sessenes 33,779,069 33,779,069 XXX

CITIBANK ..ot sessssssesssniinne senssnssssessssssssssesssssssesnssnnesns | GASH ittt BANK OF NEW YORK (141001).....ccvvuiiirrireirnieeisesieessesesssssss e sssessseesssssssssssssssssssssssesssssssans | sessssssssssnnns 33,602,007 33,602,007 XXX

CREDIT SUISSE BANK OF NEW YORK (141001) 12,764,042 XXX

JP MORGAN CHASE...... BANK OF NEW YORK (141001).. ,970,000 XXX

MERRILL LYNCH.......ooevviiiiiieicieicieceisieissse s avvesessssssessesesssssssesssssssssessesees | GASH ittt BANK OF NEW YORK (141001) s 16,790,000 XXX

MORGAN STANLEY......vvvirrireriirirerinsrineriessnensnsesnnssonssssensessssssssssssssensessnessens | GASH ittt BANK OF NEW YORK (141001)....couvrurirrermriermeriersseeseessssssessessssessesesssssesens 48,165,000 XXX

MORGAN STANLEY ..o eiseissssneiens avesessssssessessesssssssessssssssssessesses | GASH ittt MORGAN STANLEY (0817HNJRA).......o vt XXX

ROYAL BANK OF CANADA, BANK OF NEW YORK (141001) XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001).. X XXX

UBS SECURITIES.......civinieiiiriiernniseienississnniinins avesnssssssnssensssssesessssssssessessnnss | GASH it BANK OF NEW YORK (141001) s . ...19,760,000 XXX

WELLS FARGO.......otvvininirisrisssisenissessersssssssnsssnssssssnnsssssnssssessssssssssssnsssssessssssssssss | GASH tit ittt stiisssissss s s BANK OF NEW YORK (141001).c1vuucveuererseessersssnsssnssenesssnssssessensssnssssssensssesssnsssssssnssssssssssssssssnsns | sesssssessesas 138,330,000 D S IR IR

0299999999, TOUAIS. .....cuevveiuieieietseieisiseie ettt ettt s bbbt tseheb e s e seb et ebebebasse S4etaesetettsese b e e s e R e b ee e R e b e bt A E e £ e e Rk bR b £ Ao £ £ LA b e £ e e E oS E e R e b e b LA R e St Ao b ek E AR £ e h et e AR R LR ek bt R e b e b en e Rebes Aesebebetaehetese A ettt Ao R R LR E et et A e b e bR ARt b b s AR R s bbbkttt b e 373,170,928 XXX XXX XXX
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Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11, QE12



Statement as of March 31, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI O INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories

Bank of New York Mellon...........ccccveveinceernnns NEW YOrK, NY ..o | e | e 0.010 [ oo 249 | i 122 | e 2,413,440 | ......... 30,957,898 | ......... 10,101,955 | XXX
Charleston Harbor.........c.cvevvvvererneinences Charleston, SC........coiieieineernnenis | ervereninseenes | e | rereeeeseesessesens | cerseseserssseeesnnes | croneneene 1,683,284 | ........... 1,668,716 | ........... 1,637,995 | XXX
Community Bank of the Bay...........cccc.ceuvriunnce 0akIand, CA..........cooverrniieieinessinnsieniins | onsieessiesienes | eeneens 0.650 | v 214 | 170 | v 100,000 | coovvernnens 100,000 | ..ooovvvnnens 100,000 | XXX
FHLB . Cincinnati, OH.........c.ovvvmeenerineenernnirnerennee. | e | ceeend 0.020 | oo 1,390 [ oo | e 31,498,801 | ......... 16,018,509 | ......... 10,570,259 | XXX
Huntington Bank: Columbus, OH ....13,149 11,807 10,465 | XXX
PNC BanK.......vveerirerereeirieieriessieeieneseenns PIttSDUIGN, PA......coooceericrieninereniseenseinsns [ o [ [ | s | v (67,771,848) | ........ (94,340,052) | ........ (40,161,897) | XXX
Raymond James v St Petersburg, FL......oivvnccinceneiennees [ | e 0.010 | oo [ oo | e 18,034 | ............. 194,737 | oo 223,154 | XXX
Sailfish Maring...........c.ovevverornererinisceiss Palm Beach Shores, FL.........cccoveinieiivionens v | v v | cevevesronensennsnnes | e 679,674 | ..ocveenn 932,483 | .......... 1,547,353 | XXX
SKIipJack COVE......uvvrvieeirieieiee e GEOrgEtOWN, MD.......ouieieeeeieieieireiseieeineennies | eveeesseseneis | seeseseseneinnes | oeesssesesnssssssseseenns | oreessesessessnsssesienns | soeeseesnsenes 403,208 | .coovvcreen 437,942 | .............. 703,608 | XXX
Wells Fargo Bank / Norwest Bank..............c....... PROBNIX, AZ......coiiieiieneineeisireineeeerseiseessnes | ereeneinssssenns | seereensnnennens | ernernesnssseessssssseses | coevseesessssesesssenssnnss | seenesseeens (330,428) | ..oocveenene 393,933 | .o 281,108 | XXX
Cash Held With Securities On Deposit............... .9 9 9 | XXX
0199999. Total Open Depositorie XXX XXX [ 1,853 [ 292 | (31,292,677) | ........ (43,624,017) | ........ (14,985,991) | XXX
0399999. Total Cash on Deposit XXX XXX [ e 1,853 292 | (31,292,677) | ......c. (43,624,017) | ........ (14,985,991) | XXX
0599999. Total Cash........ XXX XXX | e 1,853 | 292 | (31,292,677) 43,624,017) | ........ (14,985,991) | XXX

QE13




7130

Statement as of March 31, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 [INVESCO TREASURY INST.....ccoiiiuirmirimreseesisisessesssesssesssss s s st sss st 03/31/2021....... 552,411,427

825252 40 6 |INVESCO TREASURY INST ...ttt 03/29/2021....... 38,485,562
8599999. Total - Exempt Money Market Mutual FUNds @s TJENtIfIE DY 8 SVO.............iiiiiuiiiiii R 818810 HLEL SRR 590,896,989
All Other Money Market Mutual Funds

711991 00 0 | TD BANK DEPOSIT SWEEP.........ciiiiiiiiiuiieiiseitieeessesissist s sssse st b8R8 bbb Ei ShsEeb AR L bbb SD..oene 09/01/2020....... | coeoevenrrrrerrerirenes [ e

8699999. Total - All Other Money Market Mutual Fund

9999999. Total - Cash Equivalents
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