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Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | s 4,428,005,733 | oo (VN I 4,428,005,733 | .....couene 4,386,347,507
2. Stocks:
2.1 Preferred SHOCKS. ..ottt | sesneniesesnas 234,316,933 | oo (VN I 234,316,933 | .o 222,197,061
2.2 COMMON SOCKS.....ouuvvrerirecirrisecsiensseesisss et sss st snenes | sesesssenes 1,032,022,752 | cooovvvirnenn. 13,018,241 | ..oovvvennee 1,019,004,512 | ...covvvvvnneee 979,671,342
3. Mortgage loans on real estate:
Bl FIISEIENS. oottt | eenneneesenans 577,355,714 | ...oovoeecnerseciennns (VN I 577,355,714 | ...c.covvvennc 486,472,365
3.2 Other than firStHENS........cc.eiiiiiieiiiererere s | eriesiesi s ssiees 0 | oo 0 | oo 0 | oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES).....- oo cereereseeseeeeseesesseesseeesseese ettt st s b bbbt s s e bsssnnsas | sebeesessessastasssnesestensanens [0 (01 O [0 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ocvviveiteiercieie ettt bbbttt s s bessesaesans | sesbessesssssssns 37,047,392 | oo {1 37,047,392 | ..o 37,886,932
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......ceoeeeereireireeiceeeeireeeneiseiseees | reeeeseesssssseseesessesssneees [0 R (01 O (01 R 0
5. Cash ($.....60,263,341), cash equivalents ($.....449,468,080)
and short-term investments (3.....241,010,774) ........ooooveeeeeeeieeeeeeeeeeeeeeeeeeeeeeseeesesssesssssssnses | eeseeesessiens 750,742,197 | oo (1] 750,742,197 | ............. 1,049,550,643
6. Contract loans (including §.......... 0 PrEMIUM NOES).....veereeeeeereerrerreeeeeeseseeeseeeesesssneseeeesns | cereesesessessssssssessessanenn [0 (01 (0 I R 0
7o DEIIVALIVES. ...oorvereeereeeseceseeeseeese sttt ettt eeasssesssssssnns | eesssssessesssaseenns 873,112 | s (0 I 673,112 | s 401,946
8. OtherinVeStE @SSELS..........cvvviieiiceieietcteee ettt enns | eevesaesnias 1513777437 | e 0] s 1,513, 777137 | . 926,464,890
9. RECEIVADIES fOr SECUIMHES. .......cveevriviecicrctet ettt saesesnes | oevessesassasssans 2,323,185 | oo {1 TR 2,323,185 | oo 5,990,812
10.  Securities lending reinvested COllateral @SSELS...........ccwrrrirriririenrirrisieensireeeesseesessesssees | cereeessssessssessssesssssssens (0 0 | o 0 | o 0
11, Aggregate Write-ing for INVESIEA @SSELS..........ovrurerirririnirrinriesiesssiseessssissee e ssesssssssens | srssssessssessssssssssssanssssans 0 | o {0 (R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouuemeererririrerieireessere e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccceeeees | coveverenne. 526,919,128 | .coevevviernn 30,468,665 | .....cceouee. 496,450,463 | ........cco.... 386,529,084
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cccevvvveierees | cevrrirerennns 324,228,294 | ..o {1 I 324,228,294 | ................ 342,211,913
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt ettt | eestest sttt sttt (01 (01 R (0 0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUTETS............c.cviveirevcveieeie s | evvesiesisaenas 113,958,039 | oo (1] 113,958,039 | ...ccoevueee. 126,954,023
16.2 Funds held by or deposited with reinsured COMPANIES. ..o | coreereereereesssenseeeseeeeenn [0 (01 O (01 O 0
16.3 Other amounts receivable under reinSUraNCe CONMIACES..............vueurverveereimenerinerinenines | cereereereeresereseneereenens (01 [0 T [0 T 0
17. Amounts receivable relating to UNINSUTEd PIANS..........c.oveverurirrineineieinneseieesesseseessesessees | cereeeesssessnsesssesssssenenn {1 (1 0 | o 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........cocvrvvrvrniins | covverreensenseseersiesnnennns (1 (1 (0 I 0
18.2 Net deferred taX @SSEL....... .t ssssssssssnstns | eeesssesssnnes 103,798,741 | oo (VN I 103,798,741 | coovvveevennn. 149,581,575
19.  Guaranty funds receivable O ON AEPOSIL..........cc.vrurieririrririerssissieisssssseesresesssssessessessens | sessesesssssesssssessesssssessnns (0 (0 I TR (01 0
20. Electronic data processing equipment and SOtWAre...........ccocvveeveureverevcveee e | eeveveesssinans 82,966,747 | .....ccvvvveene 72,173,623 | oo 10,793,124 | oo 10,677,932
21.  Furniture and equipment, including health care delivery assets (§.......... (1) ISR ISR 7,162,669 | .....cccvvrnnen. 7,162,669 | ...covvvcverereeiecene 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............covrverrnrrerees | cevvrrereisensneseiessnens (0 (1 (0 I N 0
23. Receivables from parent, subsidiaries and affiliates 13,188,592 13,139,016 13,340,599
24. Health care (§.......... 0) and other amounts receivable 14,802,512 14,802,512 15,230,761
25. Aggregate write-ins for other than invested assets...........ocvveeiniieeiceceee s | e 637,896,357 | .....cocuennne. 34,609,234 | ............... 603,287,123 | ................ 646,284,512
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........cccvermevmmreemerieesseeseessssessessssssssesesssssssssssesssnes | seseesnnes 10,436,915,702 | ....ccooceene. 157,482,007 | ........... 10,279,433,695 | ............. 9,822,296,458
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvverrerees | overeeeisieneeneineineineenns [0 O (01 O 0 | oo 0
28, Total (LINES 26 @N 27)......ccoureerrrireeereeereeeseesseestssesnessssesssesssssessssessssessssssssssssssssssassssnsssns | sessssenns 10,436,915,702 | .....coorvveene. 157,482,007 | ........... 10,279,433,695 | ............. 9,822,296,458
DETAILS OF WRITE-INS
0 OO DO O TSSOSO ISP (1 R (0 O (0 O 0
1102, oot ees e ettt | reeet ettt (0 (0 (0 0
1103, oottt | eeeet ettt (0 R (0 (1 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cvvvererenirnrnrineininnens | corereesessnsesessesssessnnenees (0 (0 (01 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......crureriarrrriisiiriisnessessessisessnesneees | rsessessessnsssessessssnsssenses 0 | o (O] P {01 P 0
2501. Receivable from Federal Crop Insurance COrporation..............ccccceveueeeeeeverresveessesesesiesesens | cvsveevinsenens 364,862,935 | ..ooeiieeeeea {1 364,862,935 | ....ccevnee. 398,733,386
2502. Company OWNEd life INSUIANCE...........c..cvueuirireeieriees ettt sssses s sssses e sessesssans | svssssesissanes 193,960,490 | ..o {1 I 193,960,490 | .........c...... 191,104,977
2503. Other assets and reCeIVaDIES............cc.rerirrerinereseesses s sessssenssesssnnss | cesseesesneessnns 35,670,267 | ....cevvrrnnes 34,609,234 | .....cccoovvvinn. 1,061,033 | .covvvi 10,191,587
2598. Summary of remaining write-ins for Line 25 from overflow page..........cc.oceceeevecvveeveeveeienes | cevvevereereninns 43,402,666 | .......ccooerereirieririiiinns {1 43,402,666 | .................. 46,254,562
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 bOVE).........cvweurrerreeecrirsiressnesseresssessnnes | cevnseressneenns 637,896,357 | ...oovvrrarienn: 34,609,234 | ..o 603,287,123 | ..ot 646,284,512




Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....796,132,927)........cccrrrerreiie ettt ss sttt sssssaennes | evtessssssessnsians 3,676,376,438 | .coovvvrerrrrnnn. 3,622,506,763
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES........c.curiuriuriririeneirriseierereieesees st ssesssssssssessssssssseess | sresssssssssssessssssssnnes 7,511,099 | oo 6,703,189
3. LOSS AUJUSIMENT EXPENSES. .....cuevieieiiiiiieiiisiie ettt sttt s bbb sttt s bbb nt et nt s nnts | eesesentessesntensesaees 920,024,617 873,474,571
4. Commissions payable, contingent commissions and other SiMilar ChArges...........coovvvuevciiveiereeereee s eesenes | evvessesesssseesessessenes 91,348,987 | oo 105,842,616
5. Other expenses (excluding taxes, lICENSES AN fEES).........cc.viuiieiiiiicicieiee sttt bt saes b saenes | sbesssesssssessassaesans 213,622,280 | .oocvcvrerrcrrenn. 181,048,260
6. Taxes, licenses and fees (excluding federal and forgign iNCOME tAXES).........c.cveuieererverrireieieieee e sesaes e sens | crevresiesessesessssnens 19,563,191 [ coovvereeen 27,576,564
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......ccvvvverveurererrerreseeresiesens | crvevseseiieie e 41,771,333 | oo, 2,109,834
7.2 Net defErred taX IADIIILY...........c.ceviviereieieese ettt b sttt ss st aes et b s s bas s s s ssessnsnes | sbsstessesessssssssesns st es et bensesanes L0 U 0
8.  Borrowed money§$.......... 0 and interest thereon §.......... 0ttt sttt sttt et a st sttt st ssentans | eestesstesseeste sttt s s ssentan 0 [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....747,218,641 and including
warranty reserves of $.....3,444,095 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)........cocueireerrurieinirereieeneneeeseeneiseeenins | ceeessseneineeenenes 1,681,783,964 | ....oovvvvrinnee 1,583,390,092
10, AQVANCE PIBMIUM....oucvveeveirieieetsesieessssetes et tes s b s s s s st s s st es s st s e s s b s s b sse st e st s et bes e bee b s s ss s st st et et st es e santensesssssnsnes | nesssessesssssssessnsstessesansansassesand L0 U 0
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ... ..o bbbttt enb e | Eaenbenb sttt sttt (O [ 0
11,2 POICYNOIAETS. ... oottt £ttt enb e nts | eebeebsbessessaste b et st st s tsnnsesen 0 | 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccueveirrriirieieiiseeiessss s sssesseses | eessesessesssssissenens 156,467,679 178,445,021
13.  Funds held by company under reiNSUrANCE trEALIES...........cccvvueviiireeieieieeese s saes s sssaenes || evesssssesesissessesanes 568,361,116 | .ovovvvvvererrerrne. 571,592,513
14, Amounts withheld or retained by company for aCCOUNt Of OETS.........c..ccieiriiicicccsee et senes | erveesesiesssssesenans 143,072,752 | oovvvevereciriennns 123,523,362
15.  Remittances and iteMS NOt @lIOCALEM.............c.euiuiveiciiieieceee ettt ss s ssntens | stessssssessesessssasseesans 7,803,859 | oo, 5,479,163
16.  Provision for reinsurance (including $.....1,000 CEIHfIEA)...........ccovurvurieeiieie ettt ss st s s sasstassses | esssesssesssesseesseeniens 41,319,000 | .ovevererereriiinan 41,319,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE ratES.........ccc.cveviveiecicieie e esssens | cvevteseessses s 25,418,682 | oo 23,790,877
18, Drafts OULSIANAING.......coiveieciciecee sttt bbbt b s bbb st s s bbbt stenbants | ebbestnsassaes st s s b st seenaa 0 [ e 0
19.  Payable to parent, subsidiaries and Affliates............ccccvcueviieiiiieeee ettt | ersesress st seees 264,853 | oo 382,349
20, DEIVALIVES. ....euieeierieseiiseieeeeseeieei sttt | eebtest sttt YV 8,375
271, PaYADIE fOr SBCUMEIES......coucveevieieciee ettt bbb bbb s et et es s s et s s s sas s s sesssssnsessesetentessnsas | eesessesssssssessessnsanees 15,464,013 [ oo 13,454,018
22, Payable for SECUMHIES IENAING.......c.cveieicieiieciis ettt bbbttt s s s ssesassnts | sesbestessesssessessessssassessssntesesa 0 | oo 0
23.  Liability for amounts held under uninsured plans
24.  Capital notes §......... 0 and iNtereSt thEreoN $.........0..veeecvveeceee ettt
25, Aggregate WHte-iNS fOr lIADIIIHES. ...........cvveierieriseieiesssicie sttt s st es s ssenns | sbessasssssesssnssnseses (64,646,311 oo, (94,260,616)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........ciriniineecnseeeseeeiseessieesessseseesessessseees | coesseessseseessssnnes 7,545,585,303 | .oovvvvereirienne 7,266,385,950
27, ProteCted CEIl lIADIIES. .......cvuevvierereiseieiciitec ittt | femb sttt 0 [, 0
28.  Total liabilities (LINES 26 @NG 27).........covuuieeierrieiieeieciee ittt st sttt st sttt st esssssssssnssnssnssnnss | ssssssssssssssasssns 7,545585,303 | .o, 7,266,385,950
29.  Aggregate write-ins for Special SUMPIUS fUNAS...........cccveiiiicieisee sttt b s ssensans | sessessesssssessessansnes 80,863,335 | coovererririreieiens 83,566,748
30, COMMON CAPIAl STOCK.........oueveiviieiicictecccteee ettt sttt bbb se bbb s st en s bnae s sanns | bensessessseseesiessaenes 15,440,600 | ..ooocvcvereicicins 15,440,600
31, PrEfErred CAPIHAl SLOCK........ccuiveeieiecicieiteeisc ettt bbbt bbb bbb bbb e bbb bbbt s s bannas | sbiesaeste s s sttt en b saen e L0 TR 0
32.  Aggregate write-ins for other than Special SUMPIUS FUNGAS...........ovririeiirrir ettt stssssessessens | sesessessssssnsssssesssssestessssssnssessnd L0 O 0
33, SUIPIUS NOLES......cvuveeiecisciecietie sttt st bbb et s sttt s s st bbbt sb st enbans s | sbiesssssssses s ten s st st b saen e 0 [ e 0
34, Gross paid in and CONTDULBA SUIPIUS...........c.cvieieeiciieeicect ettt sttt st sse s st s s sessssassenaens | seesesssssessssssesensan 883,453,969 | .oovvvvereerne. 880,010,977
35, UN@SSIGNEA fUNAS (SUMPIUS).......uuoveiieeieiecieiieeeeie ettt sttt bbbt bbbttt sa s st st ssesssntassaens | sbeessssssssssasssns 1,754,090,488 | ....ccovvvernaes 1,576,892,184
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 30 §......... 0) vttt ettt tenanes | sbtent ettt 0 | 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt ettt s s enteseens | aerinrinres st s s s snrenan 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cvueicuirieieiiireieieissis et sssesses s sssesesssse s | ssssssssesssssssasaens 2,733,848,392 [ ..o 2,555,910,508
38, Totals (Page 2, LINE 28, €Ol 3).......cruuiuriiiieiieiieieeieeieesseeise sttt enen | atiesineeianiens 10,279,433,695 | ..oovvvvvvrrirrnnn. 9,822,296,458
2501. Accounts payable and Other HADIIIHES..............ceevvcveiereeeice et ssssesses s sssesssessssssssssssesssnnnes | seveesensensenennenee 3,000,408 | ... ....13,401,288
2502. Retroactive reINSUTANCE CEARM...........cuuiuruerrreririireiieiteeisesi sttt
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page. .0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE)...........cuvuieiiiiiiiiieiiieiiese s sesssssssesssssssssssssssssesssssnssssssnees 64,646,311)
2901. RetroaCtive reINSUIANCE GAIN........euevrieireieieieiseiseissie ettt se s st b et s s se bbbt b st es s ensansesnsnntensns | sessessesssnssessesnsenns 80,863,335
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEIfIOW PAGJE........ccoiveiuiicieieieesee ettt st | svsessessssssssssssesss s ssessss s saesaa 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)........cuiuiieeiiiiiieieiieiiiesi it ssess st sessnssns s sssensessessnsenesssensenses | srnsossessesssssssessessssassessssnsessesas 0 e 0
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Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (written $ 1,085,134,630 | ...ccecvnee. 930,794,669 | ........... 2,537,441,636
1.2 Assumed......... (written § N 1,356,246,258 | .. .1,225,258,005 | ...........2,534,833,593
1.3 Ceded............. (written $.....870,9680,995)...........ocuerieeieeieeieciee ettt essens | seerasereenees 812,242.8% | .............. 667,527,509 | ........... 1,761,586,446
14 Net..oene (written $ 1,629,137,992 | ........... 1,488,525,166 | ........... 3,310,688,783
DEDUCTIONS:
2. Losses incurred (current accident year $.....972,613,579):
2 DIMECL.vuvecvecvecie ettt ettt e R bbb bbb a st s st st saentntans | ebesiesienias 466,789,469 | .............. 360,393,174 | ........... 1,365,234,668
2.2 Assumed. ..603,273,193 ...636,088,536 | ...........1,345,353,690
2.3 COABH. ...ttt sttt sses s sasssesses s ssessensessessenes | snenreneensees 304,908,419 | i, 334,090,930 | ........... 1,129,765,148
24 NBL..o.ee ettt bbbttt sttt ses st st saessensssnnssestensanns | srensensenssn08D, 104,242 | i, 662,390,779 | ........... 1,580,823,211
3. Loss adjustment expenses incurred.. 198,921,955 | ..coovuvece 441,144,857
4. Other underwriting expenses incurred 550,321,044 1,066,820,532
5. Aggregate write-ins for underwriting dEAUCHONS...........ccururiririerereie ettt ees | ebsessesssnssss e ene s {01 IO (1 0
6. Total underwriting deductions (LINES 2 throUGN 5)......c..cuevueiiuiieieiisiecsie e ses s sssessenns | cvissenanns 1,444,625,976 | ........... 1,411,633,779 | ....c...... 3,088,788,600
7. Netincome Of ProteCIEA CEIIS.........cviiiiiieic ettt ss et sse s s benses e bensens | anbessessssessessssensassessnaans (01 PO R 0 ] e 0
8. Net underwriting gain (10sS) (Line 1 MINUS LINE B + LINE 7)......covuieeieriirieeineeneireieeieeineieesssssessesessssssessesessssssssssssenss | eeeessenenns 184,512,016 | .covvovrveenee 76,891,387 | oo 221,900,184
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM...........cc.cuiiieiicieee ettt ssesesssstenes | cresestesnnns 136,545,408 | .............. 122,861,515 | ..o 281,003,281
10. Net realized capital gains (losses) less capital gains tax of $.....893,206..............ccovvvervrrrriierieieneesisessees e [ 43858274 | ............... (87,093,271 .ocvcvann (89,053,079)
11. Netinvestment gain (10SS) (LINES 9 + 10)......c.evururrrreiriirieiireiseeseiieeiseese ettt ssesssss s sessessessesssssessnes | sessessesenne 180,403,682 |....covvveenee 35,768,244 | .............. 191,950,202
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....1,744,488)..........ccocovrrvercrienrieseissssssessessssssssesssssssssssssssssns | covvsssssessesns (1,744,488)( .....covce.. (1,012,854)| ..covvrrrnee (3,379,956)
13. Finance and service charges not included in premiums . 842,184 | .. 675,924 1,511,182
14. Aggregate write-ins for MiSCEIlANEOUS INCOME.........c.cvruivieieieiise ettt es s ssestenens | sesssesssssssans (8,543,066)] ................. (3,146,042)] ............... (21,744,764)
15. Total other income (LINES 12 thIOUGN 14)........cuieiiiieieisecee sttt ess st essssssssessens | sessssssssssssans (9,445,370)| ... (3,482,971)] ..o (23,613,538)
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt stes st esssssassans | evesaessneens 355,470,328 | .......o...... 109,176,660 | .............. 390,236,848
17. Dividends t0 POICYNOIAETS............cuuieeieciecieiectee ettt bbb bbb ss st b baens | nnbassassisssessaneas 856,547 | ..o 636,685 |...ccceverrnes 1,701,740
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) 354,613,781 | coevevne 108,539,975 388,535,108
19. Federal and foreign income taxes incurred........ B 81,982,673 |... ..31,637,474 ....82,602,857
20. Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........ccoiurieirireciieeeteeise ettt sies e ssssssssssssessessessssssns | coverenreesens 272,631,108 |................ 76,902,500 | .............. 305,932,251
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIOT YEAT........ccccviviieieeieireeeiesetese s ssssessesnnes | cvessesnns 2,555,910,508 | ........... 2,334,676,735 | ........... 2,334,676,735
22. Netincome (from Line 20) .272,631,108 | ... ..76,902,500 ..305,932,251
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....35,158,134.........c.ccoevvvrrrimmrrrecrvenion | covveriiienns 142,907,425 | ...............(87,016,986) | ...c0covvrnvnee 22,003,416
25. Change in net unrealized foreign exchange capital gain (loss) (1,653,610)| .. 2,325,170
26. Change in net deferred INCOME tX.........coiuiueieiciice ettt ssntenaens | oevesaesissanes (10,624,700 | ......covvvvvee 25,803,299 |....ccovverneeee 17,400,729
27. Change in NONAAMItEEA @SSELS.......cuururrurerireireeieireieie ettt sttt s bt ens e ssessensns | sesssiestansans (17,137,525)| ...ocvveenee. ((ERRKRTAN] [— (7,248,976)
28. Change in provision fOr FEINSUIANCE...........c.ewururerirreineireieeseeeieesssesese e sssesssese e sesssssssssssesssssssssssessssssesssssesssnssnsnss | sesssssssssssesssssesssessesseessQ. | vevveensensesnsssssnesnnesnneensQ [ oees ..2,910,000
29. ChanGe iN SUMPIUS NOES.......vurerrereirecrceeeseesseeeeeseeessees st sss st s sttt s s .0
30. Surplus (contributed to) withdrawn from protected cells .0
31. Cumulative effect of changes in accounting PriNCIDIES........c.ovuvereririreireineirereieeireereesesstseesesseesssesesseesesssesseessssenssnes | seennesessnsssessesssssessnneness0 | cvrreernennnennnnenseneenn0 [ e, 0
32. Capital changes:
3201 P MMttt sttt sttt | esssensess ettt enns (U1 [P (O 0
32.2 Transferred from surplus (StOCK DIVIAENA)..........c.rueriierrirriiecneire et ssessssssessesss | sssssssssessasssssesssssessanens (01 U [0 OO 0
32.3 TranSfErred 10 SUMPIUS.......cvuiurirrirreririe ittt ss s as st ss s st ess s sessessensessessassnssnssessons | sessssssssassnsssssnssensnssnes (01 U [0 SR 0
33. Surplus adjustments:
331 P MMttt R Rttt

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

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

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

...... 1,233,695

...... 221,233,773

........... 2,555,910,508

0501.
0502. ..
0503.
0598.

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

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

1401. Company owned life insurance .

1402. Interest eXpense On fUNAS NEIG...........c.cueiviveieieiee sttt b st en s ssensnns | sebsssesssssens (6,067,848) ,680,467)
1403. REtroaCtivVe FeINSUIANCE 0SS........cvuiierieriiiciseisssisie sttt ess st s st ssessessesssssssssessanssnssens | sesisssesssssnes [COLOLON0 010) ) N (1N IO (15,000,000)
1498. Summary of remaining write-ins for Line 14 from overflow page... o ..(330,732) .. (1,834,549)
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)..........ouiviveireiiieiieiii s esssssesssssensssssssssssessssnseseses | cosseesessessenes (8,543,066)] ................(3,146,042)] ............... (21,744,764)
3701. Change in foreign EXChaNGE FESEIVE.......c..ccucuueieiecieiesies ettt st en s ssentannas | svsessessessnsns (1,627,805)| ..cvvvveernnnnn(9,824,354) | ..o 1,233,695
3702.

3703.

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

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE).........curuieiieiieiiieeieeiecisisisiesessesssessessesssssessssssnssssssnssnssnns | sesssssesenssneas (1,627,805)
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Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye?ar Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............ccueveevcicicec ettt ssssaesans | evessenans 1,610,406,112 | ..oocveve 1,423,761,311 | ............ 3,395,161,323
2. NEtINVESIMENE INCOME.......couiiiiinirii ittt bbbttt snbienns | cesessnsianes 138,618,593 | .....ccoouce. 123,201,227 | ...ocooneeee. 285,479,193
3. Miscellaneous income ....(7,015,161) | ... ...(5,728,922) ....(13,076,307)
4. Total (LINES 1 thTOUGN 3).....euieeiii bbb bbbttt | seanntnneas 1,742,009,544 | ............ 1,541,233,617 | ....cuc.e. 3,667,564,209
5. Benefit and 10SS related PAYMENLS...........ccvvevevireieeeese ettt s st sssessessnsenaenes | seessssssesens 613,915,486 | ............... 628,125,867 | ............ 1,351,344,977
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cveuvrverrciereieiierieens | e 0 | oo 0 | oo 0
7.  Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c..c.evevreeevcvieveiceeeeee e | ceseasseenans 699,660,190 | ....ccoevnve 709,814,038 | ............ 1,379,559,228
8. Dividends paid t0 POICYNOIETS............cvueveieiieiciceie ettt sttt sssntes | sbessessssessesnsnes 856,547 | oo 636,685 | ...cccevvrrne. 1,701,740
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........ccccevereevrrerreerrs | correrrirernnad 43,214,380 | ...cccovvreane 2,382,093 | ... 76,230,164
10.  Total (Lines 5 through 9) ..1,357,646,604 .1,340,958,683 2,808,836,109
11.  Net cash from operations (Line 4 MINUS LiNE 10).......ccccuiveriiiieiiieisiceee ettt ssse e ssssesns | onsesssssesens 384,362,940 | .....covnee 200,274,934 | ............... 858,728,099
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..eeeeeeeeet ettt £t R ARttt en st st | seenietientns 585,534,933 | .coovvrrenns 404,004,528 | .............. 917,476,993
1202 SHOCKS. ... veueeeeectiet ettt | beeenieentenees 103,786,650 | ......coouc.... 178,510,985 | ...oovvvvnvee. 340,939,400
12,3 MOMGAGE I0BNS.......ooveceeirririeeeeie ettt sttt s st s et entns | eesssssssnssnstns 1,909,560 | ..covvrvrereneen. 1,400,220 | ...covrrrrnenne 34,698,450
12,4 REAIESIALE. ...t | eesenb ettt (0 TN (01 OO 0
12.5  Other iNVESIEA @SSELS.......c.cvieiieciiiiicicee ettt bbb s bbbt ssebanns | evessnssssesans 53,686,836 | ...ccovvnvee. 16,886,669 | ......c.coev... 74,771,095
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMENtS..........cccoceveirieienieieneeieies | e, 1,608,336 | ..coooverirnnne 1,534,392 | .cooovireinns (5,745,145)
12.7  MISCEIANEOUS PTOCEEAS.........viivevieirieeiie ettt ettt s bbb es s s s st s s s esessnsstennsnnes | sessssesessssssessnnn 212,525 | oo 2,811,567 | oo 0
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cuvirieiirieieiseeie ettt ssssessesssssssessnses | sesssssssesnes 746,738,839 | ............... 605,148,360 | ............ 1,362,140,792
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 620,605,491 ...471,844,386 1,135,234,929
1312 SHOCKS. ... ettt bbbttt | sbententenis 16,988,973 | ..o 114,647,561 | ccoovvvnnve. 237,800,129
13.3 MOMGAGE I08NS.......ceereeiiiietciieiee et b bbbttt st | senntsstnnean 92,792,909 | ..cooviirnne 82,289,410 | ..ooovvvneee. 149,656,115
134 REAIESIALE. ...ttt ettt st | Stensessestensansines 550,734 | .coovrrrerinnns 1,197,054 | ooovvenn. 1,380,418
13.5  Other INVESLEA @SSELS.........cvuieeieriesiieieeie ettt | creesseessenees 560,251,245 | ...ccooveeene. 103,407,026 | ............... 205,481,686
13.6  MiSCEllan€ouS APPIICALIONS..........cccuviuiveiircreiieie sttt s st esessnsetes | sensesessnsesssnns 2,704,562 | ...coooverirnnans 428,610 | ..coccvveenn 1,466,008
13.7 Total investments acquired (LINES 13.110 13.8)....c..cviveiiiiieieeeiseese et snies | evsesisans 1,293,893,914 | ... 773,814,048 | ............ 1,731,019,285
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14).......c.ceviueieiiriireiieeceie et e
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAl MOTES..... .. eerereeriereecercir ettt sttt ettt | eesestenssessessensenssnesessanes 0 | oo [0 U 0
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY SEOCK..........ccuevueriiiiieicisiieiecese ettt sse s | seesessessesssssssessessnsessenas L0 [0 0
16.3 BOITOWED fUNGAS......coveuveiecieeeie ettt sttt st | eesastenssessessensanssessessanes L0 R (0 0
16.4 Net deposits on deposit-type contracts and other insurance lIabiliIES...........cocveeirieeenieesse s | e L0 [0 0
16.5 Dividends t0 SOCKNOIAETS...........curerireirecireirie ettt sttt et esse st ssessensansns | sesssssssessons 210,000,000 | ....c.covenee. 120,000,000 | ....cooeveve. 131,500,000
16.6 Other cash provided (applied)... ...73,983,687 30,648,653 ...(61,773,224)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | coccovennee. (136,016,313) | .ovoverrerrenns (89,351,347) | .... (193,273,224)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........cccouvevveivees | cervrrerenns (298,808,446) | ................ (57,742,101) | coevereee. 296,576,382
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT .....vuieriet ettt | sbnstanneas 1,049,550,643 | ............... 752,974,261 | ..o 752,974,261
19.2 End of period (Line 18 PIUS LINE 19.1)......vuuiuieeiicriiicriesieriesiesiesiesiestestessess st ensensensensenssensensaens | seessesssees 750,742,197 | oo 695,232,160 | ............ 1,049,550,643
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of dEbt SECUMHES. .........c.uriuurieriiriiriiecieeete ettt | stnstssssnian 14,984,294 | ............. 14,828)727 | ....cccoeeeene. 16,590,399
20.0002  EXChange Of QUILY SECUMEIES.........c..cuiviveicicieie ettt sttt nsesns | stessesssessesanes 4,788,308 | ................. 12,456,878 | ................ 29,440,590
20.0003  Receivable for securities - .3,667,627 ...2,954,550
20.0004  Stock based COMPENSALION...........cccciueieiiiieieiet ettt s st es s bsanns | saessesessesaesenes 3,442,992 | ....c.cce0e. 3,833,395 | i 8,177,488
20.0005  Company OWNEM lifE INSUFANCE............cccvervieieeieiiie ettt sttt ssbenaenes | stessesssessasanes 2,855513 | .oiierere 2,883,378 | oo 5,770,253
20.0006  Equity security acquired as a dividend.. | .2,666,713
20.0007  Payable fOr SECUMEIES.........c.cviviveiercieie ettt a sttt sae s bnaas | stessesssesaesanss 2,009,995
20.0008  Securities acquired in paid in kind iNtErest PAYMENL...........cvveruriiereireireeereereee ettt ese s ssessees | seneeessesenseseneens 872,456
20.0009  Amortization of intangibles............cccccvuirrvirrierrerennn. ....285,722 ..1,307,484
20.0010  Transferred from real estate to other invested assets...... .0 17,293,978
20.0011  Transferred from other invested assets to debt securities .0 ...2,428,196
20.0012  Exchange of other invested assets t0 €QUILY SECUMHES. ..ot iessesssnsssssesss | sressessssessssssesssssessesens 0 | oo 1,013,603 | oo 1,013,603
20.0013  Miscellaneous eXpense (PUrChaSe BCCTUA). . ....crurerrerrersresrerressusaessnessessessnssssssesensenssssssssesssssssssssssssenssnsssssessansans | esessosssssssssssensnssssseseas 0 | i, 200 | i 0
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Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

SSAP FIS FIS
# Page | Line# | Current Year to Date 2020
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 272,631,108 |$ 305,932,251
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | I B 0s 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 0/$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 272,631,108 |$ 305,932,251
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 2,733,848,392 |$ 2,555,910,508
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | s 0 0
(7)  State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 0/$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 2,733,848,392 |$ 2,555,910,508
C. Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all others are stated at the lower of amortized cost or fair value.
The Company does not own any SVO Identified Exchange Traded Funds.
(6) Basis for Loan-Backed Securities and Adjustment Methodology
For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and loan-backed and structured securities
(LBASS), the NAIC has retained a third-party investment management firm to assist in the determination of the appropriate NAIC designations and Book
Adjusted Carrying Values based on not only the probability of loss, but also the severity of loss. Those RMBS, CMBS and LBASS securities that are not
modeled but receive a current year NAIC Credit Rating Provider (CRP) rating equal to NAIC 1 and 2 are stated at amortized cost and NAIC 3-6 are stated
at lower of amortized cost or fair value. Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the NAIC
designation.
D. Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 - Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

D. Loan-Backed Securities

(1)

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

Securities with Recognized Other-Than-Temporary Impairment

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to sell or lack of intent to hold to
recovery during the current year.
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Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

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

year.
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
675923 AG 1 |$ 7,529,833 |$ 7,518,411 |$ 11,422 |$ 7518411 |$ 7,786,003 03/31/2021
Total $ 11,422

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ (2,481,004)
2. 12 Months or Longer $ (3,323,720)

b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 158,203,941
2. 12 Months or Longer $ 208,047,310

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and geographic
concentration), implied cash flows inherent in security ratings and analysis of historical payment data, management believes that the Company will
recover its cost basis in all securities with unrealized losses as of June 30, 2021. The Company has the intent to hold such securities until they recover in
value or mature.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
The Company did not engage in dollar repurchase agreements or securities lending transactions.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

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

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

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

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

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

N. Offsetting and Netting of Assets and Liabilities

Not applicable

0. 5G| Securities
Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Investment Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds-AC $ 9 I3 8 |$ 6,943,596 $ 7,608,267 $ 9,217,564 $ 9,774,252
(2) Bonds-FV 1 5 304,307 1,112,655 304,307 1,112,655
(3) LB&SS-AC 15 17 899,345 1,985,242 7,133,730 9,298,422
(4) LB&SS-FV 2 1 605,633 9 605,633 9
(5) Preferred Stock — AC 5 21 2,532,871 16,424,744 3,638,284 20,191,314
(6) Preferred Stock — FV 19 5 46,092,154 7,543,470 46,092,154 7,543,470
(7) Total (1+2+3+4+5+6) $ 51 |$ 57 |$ 57,377,906 $ 34,674,387 $ 66,991,672 $ 47,920,122
AC - Amortized Cost FV - Fair Value
Q. Prepayment Penalty and Acceleration Fees
General Account Protected Cell
(1) Number of CUSIPs 1 0
(2)  Aggregate Amount of Investment Income $ 811,887 |$ 0
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Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

R. Reporting Entity’s Share of Cash Pool by Asset Type

The Company does not participate in any cash pools.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes
Note 7 - Investment Income
No significant changes
Note 8 — Derivative Instruments
In 2021, the Company entered into foreign currency forward contracts to hedge the foreign currency exchange risk associated with Canadian branch operations. These
foreign currency forward contracts qualify for hedge accounting. The fair value of open foreign currency forward contracts is reported as either a derivative asset or a
derivative liability as appropriate for each contract. Any change in fair value of these open contracts is reported in change in net unrealized capital gains/(losses) until
settled. Any realized gain or loss at settlement is reported in net realized capital gains/(losses). The notional amount of the open contract is $100,000,000 with a book
adjusted carrying value and fair value of $673,112. The open contract expires on September 29, 2021.
In 2021, the Company entered into commodity futures contracts to hedge the commodity price risk associated with the price component of certain multi-peril crop
insurance products. These futures contracts require the company to place funds in a margin account as collateral. The balance of this margin account at June 30, 2021
was $262,977. These futures contracts do not qualify for hedge accounting. The fair value of open futures contracts is reported as either a derivative asset or a
derivative liability as appropriate. Any change in fair value of these open contracts is reported in change in net unrealized capital gains/(losses) until settled. Any

realized capital gains/(losses) at settlement are reported in net realized capital gains/(losses).

The net unrealized capital gains/(losses) recognized during the reporting period resulting from derivatives was $221,790. The net realized capital gains/(losses)
recognized during the reporting period resulting from settlement of derivatives was $(2,492,037).

Note 9 - Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A No significant changes
B. On February 24, 2021, the Company paid a $150 million ordinary dividend to its parent, American Financial Group, Inc.
On May 17, 2021, the Company paid a $60 million ordinary dividend to its parent, American Financial Group, Inc.
C-0. Nosignificant changes
Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
The Company does not have any agreements with the Federal Home Loan Bank.
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
The Company does not have any defined benefit plans.
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
D. Dates and Amounts of Dividends Paid
On February 24, 2021, the Company paid a $150 million ordinary dividend to its parent, American Financial Group, Inc.
On May 17, 2021, the Company paid a $60 million ordinary dividend to its parent, American Financial Group, Inc.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes
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NOTES TO FINANCIAL STATEMENTS

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

B.

Transfer and Servicing of Financial Assets
Not applicable
Wash Sales

The Company was not involved in any wash sales during the current year.

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

No significant changes

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

No significant changes

Note 20 - Fair Value Measurements

A

Fair Value Measurements

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

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

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

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

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

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

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Residential MBS $ 0 |$ 3094489 |$ 0% 0% 3,094,489
Collateralized loan obligations $ 0 ($ - % 886,640 |$ 0% 886,640
Asset backed securities $ 0($ 4270378 |$ 3,072,208 |$ 01$ 7,342,586
All other bonds $ 0 |$ 50459562 |$§ 1,984,084 |$ 0 |$ 52,443,646
Preferred stocks $ 81144596 |$ 9,991,911 |$ 70,742,363 |$ 0 |$ 161,878,870
Common stocks $ 28577409 |$ 3,714,702 |$ 115,154,605 |$ 0 |$ 404,643,397
Derivatives $ 0 ($ 673,112 |$ 0% 01($ 673,112
Total $ 366,918,686 |$ 72,204,154 |$ 191,839,900 |$ 0 [$ 630,962,740
Liabilities at Fair Value
Derivatives $ 0% 57,750 |$ 0 |$ 0|$ 57,750
Total $ 0% 57,750 |$ 0% 0% 57,750
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NOTES TO FINANCIAL STATEMENTS

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

Total Gains and | Total Gains and
(Losses) (Losses) Ending Balance
Beginning | Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Collateralized loan
obligations § 1004509 |$ 0 [$ (107,239 |$ (942) |$ (9,573) |8 0 |$ 0 |$ (115) |$ 0 [§ 886,640
Asset backed securities  |$ 3,073,659 |$ 0 |[$ 0 [§ 39619 [$  (36,297) [$ 0 |$ 0 |$ (4,773) |$ 0 [$ 3,072,208
All other bonds $§ 710,396 |§ 1304476 |$ 0 |$ 512 |$§  (35426) |$ 6,033 |$ 0 |$ (1,907) |$ 0 [$ 1,984,084
Preferred stocks $ 68,482,187 |$ 0 |[$ 0 |$ 2452452 |$ 2370177 |§ 639,999 |§ 0 |$ (3,202452) |$ 0 |$ 70,742,363
Common stocks $106,161,289 |$ 0 |[$ 0 [$§ (76,880) [$ 10,688,909 |[$ 0 |$ 0 |$ (1618713 |$ 0 |$115,154,605
Total $179,432,040 [$ 1304476 |$ (107,239) |§ 2414761 |$ 12977,790 [§ 646,032 |$ 0 |$ (4,827,960) |$ 0 [$191,839,900
b. Liabilities
$ 0 |$ 0 |[$ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0
Total $ 0 |$ 0 1% 0 |$ 0 1% 0 |$ 0 1% 0 [$ 0 [$ 0 |$ 0

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

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

(5) Fair Value Disclosures for Derivative Assets and Liabilities
The Company's derivative assets and liabilities are not material and are included in Note 20A. (1) - (4).

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
The Company has no additional fair value disclosures.

Fair Value Level

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for
under the equity method (subsidiaries, joint ventures, partnerships and limited liability corporations). The fair values are also categorized into the three-level
fair value hierarchy as described above in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
U.S. Government and
government agencies § 22344013 |§ 22445456 |$ 22,344,013 |$ 0% 0% 0 |$ 0
States, municipalities and
political subdivisions $1,022,158,025 |§ 972,100,148 |$ 0 [$1,002,393,808 |§ 19,764,217 |$ 0|$ 0
Foreign government $ 207,704,380 |$ 245,073,974 |$ 0 |$ 207,704,380 |$ 0|$ 0% 0
Residential MBS $ 355,892,077 |§ 320,314,730 |$ 0 [$ 333,336,709 |§ 22,555,368 |$ 0 |$ 0
Commercial MBS $ 50,085,320 |§ 48,247,077 |$ 0 |$ 50,085320 |$ 0$ 0|$ 0
Collateralized loan obligations  |$ 548,757,837 |$ 545,421,393 |$ 0 [$ 535518,254 | 13,239,583 |$ 0% 0
Asset backed securities $1,051,161,939 |$1,038,696,921 |$ 0 [$ 899,919,304 |§ 151,242,635 |$ 0|$ 0
All other bonds $1,284,676,751 |$1,235,706,034 |$ 13,383,000 |$1,076,260,109 [$ 195,033,642 |$ 0|$ 0
Preferred stocks § 244,484,054 |§ 234,316,933 |$ 141,732,489 |§ 22,290,918 |$ 80,460,647 |$ 0 |$ 0
Common stocks $ 414,229,764 |§ 414,229,764 |$ 286,060,531 |§ 4,041,969 |$ 124,127,264 |$ 0 |$ 0
Derivatives assets $ 673,112 |$ 673,112 |$ 0 |$ 673,112 |$ 01$ 0 |$ 0
Derivatives liabilities $ (57,750) |$ (57,750) |$ 018 (57,750 |$ 0% 0 |$ 0
Mortgage loans $ 541,661,174 |$ 577,355,714 |$ 0 |$ 0|$ 541,661,174 |$ 0 |$ 0
Cash and short term § 750,742,197 |$ 750,742,197 |$ 750,742,197 |$ 0% 0% 0% 0

Not Practicable to Estimate Fair Value

The Company has no financial instruments that fall under this classification.

NAV Practical Expedient Investments

Not applicable

Note 21 — Other Items

A

Unusual or Infrequent ltems

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

Workers' Compensation
General Liability
Commercial Auto

Total Refunds

No significant changes

$ 757,910
1,453,133
339.404

$ 2,550,447

Q06.4




Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

C. Other Disclosures

Organizational Chart Changes

Great American Financial Resources, Inc. sold AAG Insurance Agency, Inc., Great American Advisors, Inc. and Great American Life Insurance
Company and its subsidiaries, Annuity Investors Life Insurance Company, Manhattan National Holding Corporation and Manhattan National Life
Insurance Company.

In addition, several real estate holding companies owned by Great American Life Insurance Company were transferred to a newly formed entity,
AFG Real Estate Holding Company, LLC.

The following companies were dissolved in the second quarter: American Empire Underwriters, Inc., Great American Specialty & Affinity Limited,
and Pioneer Carpet Mills, Inc.

FCIA Management Company, Inc. was merged out of existence.

D-G. No significant changes

Note 22 — Events Subsequent

There have been no events subsequent to June 30, 2021, which the Company believes will have a material effect on the financial condition of the Company.

Note 23 — Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

F. Risk Sharing Provisions of the Affordable Care Act

Not applicable

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Changes in Incurred Losses and Loss Adjustment Expenses

Incurred losses and loss adjustment expenses attributable to insured events of prior years decreased by $83 million during 2021 as a result of reexamination of
unpaid losses and loss adjustment expenses.

The favorable development was primarily driven by the following lines of business:

Allied Lines ($48 million) - The improvement was driven by actual losses lower than expected from the multi-peril crop insurance.

Credit ($12 million) - The improvement is primarily due to lower frequency in mortgage protection insurance.

Products Liability-Occurrence ($10 million)- The improvement is primarily due to improved results in our products excess and surplus lines business
where we observed lower than anticipated severity in AY 2019 and reduced frequency in AY 2020.

Surety ($15 million) - The improvement is primarily due to improved frequency in more recent years, particularly in AY 2018 and 2019.

Ocean Marine (39 million) - The improvement is primarily due to lower than anticipated frequency and severity from AY 2020 as well as improved
earned rate levels in excess of loss cost trends.

Aircraft ($9 million) - The improvement is primarily due to lower than anticipated frequency emergence from AY 2020 and lower severity in AY 2019.
Auto Physical Damage ($9 million) - The improvement in is primarily due to lower than anticipated frequency from AY 2020 likely as a result of
reduced driving and traffic congestion.

Workers’ Compensation ($7 million) - The improvement in is primarily due lower severity than initial projections.

Partially offset by adverse development in the following lines of business:

Commercial Auto Liability ($4 million) - Higher than expected loss experience is primarily due to higher-than-expected severity in 2018 accident
year.

Other Liability-Claims Made ($4 million) - Higher than expected loss experience is primarily due to higher-than-expected severity in RY 2020 on our
healthcare, excess and surplus and directors & officers business and increased severity on our professional liability-real estate business.

Other Liability-Occurrence ($38 million) - Higher than expected loss experience is primarily due to higher-than-expected severity in the excess and
umbrella products.

The remaining changes are generally the result of ongoing analyses of recent loss data and trends.

B. Information about Significant Changes in Methodologies and Assumptions

There have been no changes in methodologies and assumptions used in calculating the liability for unpaid losses and loss adjustment expenses.
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Note 26 — Intercompany Pooling Arrangements

Effective January 1, 2021, the pooling agreement was amended to remove Great American Contemporary Insurance Company ("GCTP") from the pooling agreement and
to add Great American Underwriters Insurance Company ("GAUC") to the agreement.

The effect of the pooling agreement is to transfer all direct and assumed liabilities of the participating companies to the Company. The Company retains 100% of the
pooled business, as illustrated below:

A Identification of the Lead Entity and all Affiliated Entities Participating in the Intercompany Pool
NAIC
Company  Pooling
Lead Entity and all Affiliated Entities Code  Percentage
Great American Insurance Company 16691 100.0%
American Empire Insurance Company 37990 0%
American Empire Surplus Lines Insurance Company 35351 0%
Great American Alliance Insurance Company 26832 0%
Great American Assurance Company 26344 0%
Great American Casualty Insurance Company 39896 0%
Great American E & S Insurance Company 37532 0%
Great American Fidelity Insurance Company 41858 0%
Great American Insurance Company of New York 22136 0%
Great American Protection Insurance Company 38580 0%
Great American Security Insurance Company 31135 0%
Great American Spirit Insurance Company 33723 0%
Great American Underwriters Insurance Company 16118 0%

Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 - Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

Note 33 - Asbestos/Environmental Reserves
No significant changes

Note 34 - Subscriber Savings Accounts

No significant changes

Note 35 — Multiple Peril Crop Insurance

No significant changes

Note 36 - Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol[ ]
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.

See Note 21C - Other Items

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[X] No[ ]

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
FCIA Management Company, Inc. N/A NY

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation. Yes[ ] No[X] NA[]
Not applicable
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

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

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 02/26/2018

By what department or departments?

Ohio Department of Insurance

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

Not applicable

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.

Not applicable

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
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[ ]
a) Honestand 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;
) Compliance with applicable governmental laws, rules and regulations;

) The prompt intemal reporting of violations to an appropriate person or persons identified in the code; and

e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Not applicable

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

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

Not applicable
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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 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

Not applicable
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 2,270,986
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
Not applicable
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,029,045,379
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 608,508,678 617,792,988
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 38,867,179 38,564,470
14.26 All Other 28,153,536 25,027,007
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 675,529,393 $ 681,384,465
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] Nol[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAT[]
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

173
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
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

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

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

If yes, give full and complete information relating thereto:

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

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

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

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

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

18.2 If no, list exceptions:

20.

21.

Not applicable

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 or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

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?

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

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAJ]

3.1
3.2

41

42

6.1
6.2
6.3
6.4

7.1

If yes, attach an explanation.

Effective 1/1/2021. the pooling agreement was amended to remove GCTP from the pooling agreement and to add GAUC to the agreement. See Note 26.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,

from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Not applicable
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Not applicable
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0

Total XXX XXX 0 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 25.600%

5.2 A&H cost containment percent 11.300%

5.3 A&H expense percent excluding cost containment expenses 34.100%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

U.S. Insurers

94-3272245.......... Chesapeake ASSUTANCE LTD ..ot ssesssssss st ssssss st ssessssssnes Unauthorized....

86-2178342.......... Mangrove Insurance Solutions PCC Cell 22 Unauthorized.... | ....

85-1372427.......... Prime Protect INSUranCe COMPEANY......c.vururriseresrereessessssesssssssssssenssnssssseesesssnssessessanssnsssssssssssassssssns Unauthorized....
All Other Insurers
00000........... AA-1780116......... Chaucer INSUraNCe CO DAC..........uuriiiiriesiesisiesi ittt bbbttt IRL...ocoonn. Unauthorized.... | .......... (0 SPOUTTR DRRR
00000........... AA-3191435......... CONAUIE RE..erteiit ettt bbb bbb Unauthorized....| .......... (0SSR IR
00000........... 00-0000000.......... Echo Reinsurance LTD.... Unauthorized....| .......... [0SR PR
00000........... AA-3191239......... Lumen Re TLD Unauthorized....| .......... (0SSR ISR
00000........... AA-5760024......... Liberty INSUraNCe PTE LTD......ccovicuiiicieitiee sttt nas SGP.......... Unauthorized....| .......... 0.viveveens | e
00000........... AA-1120198......... Lloyd's Syndicate NUMDEE 16718...........c.ccoiuiuiieiiieeceeee st GBR.......... Authorized........ | .......... 0uveveeiees | e
00000........... AA-1120082......... Lloyd's Syndicate NUMDBEr 3010..........cccoucuiiiiireiiiieesice ettt GBR.......... Authorized........ | .......... 0.veveveens | e
00000........... AA-2232001......... Mapfre SEQUIOS GEIAIS S/A........oiuieieeireiincireieiieetset ettt Unauthorized.... | .......... (0 SO OOTOUR SRR
00000........... 00-0000000.......... TOA 21st Century Reins Co LTD.... Unauthorized....| .......... 0.veveveens | e
00000........... AA-3191432......... Vantage Risk LTD Unauthorized.... | .......... (OO [
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Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccooooonecneinenecn AL | el | e 11,744 174 | e 9,628,633 | ..cevrvreenne (18,001,757) | vevververrrrenes 8445254 | ................ 20,998,354 | ...cocovvvnenne 19,214,739
2. Alaska.....oooenenenennene A AK L [ 5,274,751 ..1,036,803 | .o 3,157,054 | ..oovvrrinne 179,459 | oo 7,886,212 ...8,684,091
3. ANZONA...reerisinnene e AZ [ L | 15,919,769 14,388,751 | .ovvvernees 68,996,541 12,232,831 | oo 21,888,767 8,407,947
4. Arkansas...........oonnins AR |...... Lo | e 5,828,561 | ..covvvrvrrrn 5,365,636 | .c.oovrerrennn (9,087,313) | .corevrerrenne 2,644,597 | ..ccvvvreinne 14,216,417 | v 16,893,430
5. California.. 122,432,317 | ... ...110,126,750 ..59,597,278 | ... 52,472,071 252,528,751 | ... ...222,536,968
6. Colorado.......cccconevrerrrrnineeneeCO [l | e 17,757,329 | oo 16,295,257 | ..ooovvverreenee 2,321,466 | ...cooorerrnne 4,933,613 | oo 21,849,533 | ...coovvrenee 34,245,386
7. Connecticut.........cocvveveerrenresn CT v L | e 8,962,431 | oo 7,683,366 | ..ccoovverrenee 2,377,954 | ..covvvvrenne 7,251,790 | oo 14,252,991 | ..ooovvvne. 15,694,941
8. Delaware........cccoeonererrnieneene DE | oL | e 3,513,589 | .o 2,645,495 | ...ccovvienee 5,937,036 | ..ocvvererrnenee 8,259,221 | ..o 48,370,373 | oo 66,697,846
9.  District of Columbia..............DC | ool | oo 4,760,409 | ....ocovvvvennes 4,362,849 | ....ccovvvine 397,265 | ..covvrcrrinne 3,344,464 | ......coccone. 8,220,670 | ..ocvvverrenne 8,438,130
10, Florida. ... FL [....... Lo | e 87,110,296 | ...ccvvvnnenn 68,744,465 | ................ 32,457,199 | .o 35,837,400 | ...ccoveneee. 131,692,193 | ..o 89,031,519
11, GEOMGia. .o GA |... Lo | e 34,763,015 | oo 29,011,246 | ..o 49,382,210 | .ocvvvrrnne 12,426,413 | oo 88,368,117 | ..ocvvvrenee 55,709,698
12, Hawaii......ooovrverrerernee Hif....... Lo | e 4,077,674 | oo 4,075,233 | oo 1,764,434 | ..o 1,135,143 | oo 9,203,889 | ..cooveerenee 9,175,003
13, 1daho.....occcrerce ID|..... Lo | e 4,226,876 | ...ocoerrnns 4442246 | ... 824,656 | ...ccovvrrirenne 665,039 | ..o 7,588,647 | .oovvrerinee 7,192,850
14, MNOIS.....cvueeeeeeeeeereereireeieeeeene [ Lo | s 79,320,815 | coooveeeenn 45,559,868 | .......cccc..... 21,034,692 | ...coovvnenee 52,530,468 | ................ 88,753,678 | ..covvvene 93,392,624
15, Indiana.......cccovvrerviveiniireirenins IN|....... Lo | s 31,210,763 | ..oovvren 17,915,332 | oo (23,570,204) | ..covvvnenee 38,278,452 | .....cconvvene 26,299,704 | .....cccovnenee 10,963,780
16, 1OWa. .o A ... L | s 50,945,904 | ................ 32,373,774 | e 59,959,243 | .....ccccee.e. 13,300,010 | .coververneee 18,595,133 | .o 9,578,976
17, Kansas.......ccovneneneeneinerines KS|....... Lo | s 30,463,834 | ......ccovvene 23,799,897 | ..ovveirrin. 9,620,702 | ..coovvvrrenee 8,697,879 | .o 9,508,846 | .....ccovvnnee. 13,842,698
18, Kentucky.....cooooverereirinieneanee KY|....... Lo | s 10,791,178 | o 9,117,101 | e 2,936,055 | .cooverinne 2,169,121 | oo 20,608,377 | .oeoverrrrenee 20,818,482
19, LouiSiana.........coceveveneerieerenes LA|..... Lo | e 9,438,497 | ..covvveenne. 10,113,914 | oo 2,178,158 | ..ocovvrerenee 3,372,157 | v 14,925,131 | oo 13,561,819
20.  Main€....overerererieiireneereias ME | ....... Lo | e 1,643,586 | ....coovvrrenne 1,142,977 | oo 991,664 | ..oovvererrennn 672,485 | ....oovveenn 3,224,497 | ..o 3,718,188
21.  Maryland.. ..13,479,580 | ... .12,310,902 .1,963,957 ..2,479,243 ..25,391,789 | ... .30,860,112
22. Massachusetts 22,252,386 | ..ovvrverenn 21,113,320 4,571,615 8,463,700 38,586,488 | ......cc.cveee. 36,736,455
23, Michigan........cooeneuniniririnnnne 33,876,212 | ..o 27,641,518 7,624,334 13,766,006 | ......c.cccon... 48,867,779 30,531,509
24.  Minnesota.... ...27,200,463 | ... .18,628,007 6,527,124 | ... 21,475,840 ...24,123,334 39,743,959
25, MiSSISSIPPI.....ouevererereneerereenced MS | il | e 6,029,896 | ......ccoervrenn 5,608,016 19,179,958 | ..ccvvvvvrnrinee 2,258,407 12,363,267 10,986,232
26, MiISSOUN...cvvrerrerrerernnernieinns 27,498,638 | .....cceoeeen 20,222,922 | oo 415,125 | oo 19,197,133 | oo 44,727,508 | ..covvrrene 34,672,731
27.  Montana........ccoeeereeneereerneeneen. MT |....... Lo | e 3,368,085 | ..coovverrnrne 2,719,259 | oo 1,884,381 | oo 914,245 | .....ccovveene 3,763,418 | oo 4,370,375
28.  Nebraska.........cocoerrerereerennen. NE|....... Lo | e 23,131,232 | v 17,362,659 | ..cocvvvrnnne (48,360,843) | ..ovvvrrrrnenne 7,449,897 | ..o 11,598,843 | ..ccvvvvvene. 15,594,819
29.  Nevada......commneeneeneneen. NV ... Lo | e 9,226,864 | .....cccovvenenee 7,972,418 | oo (6,136,050) | ..coocvrernenee 5,081,989 | ..coovvvrrinnee. 16,732,692 | ..ooevveene 25,508,370
30.  New Hampshire.........cccoocuvnene NH|....... Lo | e 1,749,406 | ....ccoovvvenee. 1,491,767 | oo 850,355 | ..covvrriiienns 375,005 | ..coovvrcrrninne 5,491,562 | ..ocvvrvrninne 5,468,096
31, New Jersey....ooonvrernennns NJ o Lo | v 25,760,535 | ..oovvreeen 19,224,393 | ....cccoveneee. 11,228,851 | ..ccovvvene 13,918,015 | .o 70,223,468 | ................ 68,835,862
32, New Mexico.......cocrvvrerrenne NM | ...... Lo | v 2,942,389 | ..o 2,997,754 | .....ccoovennee. 12,788,534 | ...covvevne 4,117,090 | .o 20,147,604 | .......c....... 23,965,517
33, New YOrK....oooneneinencireieinns NY|...... Lo | e 77,213,356 | .oooveeene 73,057,629 | ..oovoernene 29,137,076 | ..ovvverrenee 14,708,450 | ...cocvunnne 135,529,960 | .............. 131,245,794
34. 25,796,743 | ..oovvven 23,037,098 | ......ccoovrenn. 9173172 | e 8,244,648 | ........cc...... 34,601,155 | .o 33,324,109
35. 16,563,615 | ..oveoveeereenes 8,642,478 | ...ccovvenne. 32,005,316 | ..oovvvvrrenee 16,082,089 | ..ccvvvreerenee 9,298,492 | ...oovvrrrenn 4,732,510
36. 25,637,902 | ...ooovrrren 18,070,980 | ..ccovvvvrrrenee 8,911,609 | ..ccovvvrrrenee 9,692,480 | ...cocvvennes 46,589,420 | ....ccoovvnne. 27,964,437
37. 11,604,894 | .....coovvnnven 9,563,935 | ..oovvereinenne 1,200,278 | .coovvvrrrenes 2,959,319 | v 14,468,365 | ....ccocvvene. 20,856,020
38, 0regon......cveneenernenenennen OR | il | e 7,765,852 | ..oovvvrcirrine 7,031,185 | oo 2,373,762 | c.oevvrerrenee 3,785,570 | .o 20,337,726 | ..oovvvvrrenee 13,205,455
39. 29,202,553 | ...covverenn 26,363,643 | ...ooovvrenn. 6,219,848 | ..ooovvvrenne 3,284,773 | oo 54,190,001 | ..ovvvvrrenee 51,522,984
40. Rhode Island..........ccconvevenene Rl | s 4,005,075 ...4,459,414 1,351,735 WA126,137 | e 7,163,377 ...6,251,504
41. 10,802,033 8,376,363 8,040,492) 3,269,243 21,845,108 22,271,820
42. 27,523,290 14,319,421 | ..o 40,141,514 | oo 7,886,375 | oo 4,951,397 | oo 44,339,857
43, ..10,463,725 | ... ..9,216,887 | .oooovernne 2,134,518 ...2,289,002 ..20,975,549 | ..covvrnne. 20,757,748
44, 84,964,884 | ..........c..... 73,673,162 65,820,985 35,973,846 195,357,709 100,014,935
45, Ut UT L [ 6,673,994 | ..cooovrrrerrn 5,987,124 | ..covveenn 3,160,341 | o 5,141,803 | .coocvvrrrrnne. 11,448,313 | oo 10,528,499
46, Vermont........cooeveneenenecneeee VT [l | i 779,567 | oo 633,240 | ..o 84,426 | ...coovvin. 123,581 | oo 634,766 | ..coooevrrreenne 657,283
47, Virginia....cooeveeveeeersrneineeenes VA|...... Lo | e 15,003,551 | ..ovvrvrrinee 12,773,968 | ..ccovvvrenee. 15,063,602 | ...coocvvvvirerrennes 793,307 | .ovovevrereenns 28,271,005 | ..oovvvvrenee 26,982,007
48.  Washington..........ccocevrrieninnee WA|...... Lo | v 20,518,622 | ....cceevenee 22,508,777 | coovvverrenee 14,566,655 | .....cccovvreenee 6,945,579 | .ooveieis 40,882,946 | ....cccoveenee. 33,887,532
49, West Virginia........cocooereveeee WV [l | i 2,942,400 | ....cocvvrerenne 2,691,814 | oo (1,022,827) | ..o 210,047 | .oovvreiine 5,120,671 | wvevvrerenns 4,215,775
50.  Wisconsin........coevveeneeneenmeenen WH il | e 21,336,656 | ...ocvvrenene 15,780,130 | .ovvrvrrereenee 5,887,735 | oo 10,791,170 | v 32217475 | e 28,774,709
51, Wyoming.......ooeverereemeoneeee WY |l | 2,783,450 | e 2,308,426 | .....ocoovrviirinnns (81,445) | ..o 391,992 | v 3,067,945 | ..cooovvvrnee 2,932,583
52.  American Samoa..........coeeeer e AS | oo Nuc | 0 | e (0 R (0 (0 SR (0 SO 0
53, GUAM...covvrerrcrrerrernerneennGU [l i 1,302 | 1456 | o0 [ s 0 | 0 | e 0
54.  Puerto RiCO.......coevveveneeneed PR il | ii00000262,895 | e 281,887 | oo 1,441,320 | o 10,757 | oo 436,170 | e 900,159
55.  USVirginlIslands.........ccccooeee VI | ol | i 100 | e 0 [ im0 | e 0 [ im0 | e 0
56.  Northern Mariana Islands....... [EESRR 0 e 0 | 0
57. Canada......cccooeovenrcnenn. CAN | L | 050,018,261 | oo 41,209,181 | ..ocovvvernn.6,389,604 | ..o 5,772,946 57,352,978 | ...coovvvvrenee 34,687,761
58. XXX | s 15,919,311 | oo 14,901,452 | ..oooooeeen5,104,936 | oo 4,292,390 | oo 54,774,522 | ...covvvenee 53,260,710
59. XXX 1,204,485,493 970,012,179 512,119,940 1,950,513,082 1,728,387,337
DETAILS OF WRITE-INS
58001. SGP SINGAPORE............cccconnenn. 0.0, IS 15,502,181 |..covverenee. 14,190,819 |.oovvverreenns 5,104,936 |....cccovrrnnns 4281775 | .oovvrreenne 50,769,485 |.....cccovvunn 50,024,951
58002. GBR UNITED KINGDOM............ XXX [ 231,861 | .o 497,332 | oo (0 (01 I 2,591,438 |..covvrrrennn 2,316,352
58003. NLD NETHERLANDS................. XXX [ s 16,952 | .o (o3 e [ [0 10,615 | 1,206,926 |...covvrerrrrrinnes 893,330
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | cooeoviereriinnnns 168,316 | ..ovvvvrvererne 120,192 | oo [0 TR [0 I 206,673 | oo 26,077
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s 15,919,311 | oo 14,901,452 | .ovvvvivieenns 5,104,936 | .ooovirrenenns 4,292,390 | oo 54,774,522 | ...ovvvvenn 53,260,710
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 55 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrEr............c.vvereenniernerierireeens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 2
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile...... 0
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Statement for June 30, 2021 of the GREAT AMER'CAN |NSURANCE COMPANY

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

chTcI;tI:;ar:y FEIN NAIC Co. Code

American Financial Group, Inc. OH 31-1544320

AFG Real Estate Holding Company, LLC OH 86-3438529

Bay Bridge Holding Company, LLC » MD 84-4395026

Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277

Bay Bridge Marina Management, LLC (85%) MD 27-0513333

GALIC - Bay Bridge Marina, LLC MD 20-4604276

Charleston Harbor Holding Company, LLC ~ SC 84-3355051

Charleston Harbor Fishing, LLC SC 81-3737639

Mountain View Grand Holding Company, LLC NH 84-4574243

Sailfish Holding Company, LLC FL 86-3225970

Skipjack Holding Company, LLC MD 84-2654660

Skipjack Marina Corp. MD 52-2179330

American Financial Enterprises, Inc. CT 31-0996797

American Money Management Corporation OH 31-0828578

American Real Estate Capital Company, LLC OH 27-1577326

Mid-Market Capital Partners, LLC DE 27-2829629

APU Holding Company OH 41-2112001

American Premier Underwriters, Inc. PA 23-6000765

Lehigh Valley Railroad Company PA 13-6400464

Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396

Magnolia Alabama Holdings, Inc. DE 20-1548213

Magnolia Alabama Holdings LLC AL 20-1574094

Michigan Oil & Gas Holdings, LLC M 46-1852532

Ohio Oil & Gas Holdings, LLC OH 46-1480078

The Owasco River Railway, Inc. NY 13-6021353

PCC Technical Industries, Inc. DE 76-0080537

Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684

Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766

GAl Insurance Company, Ltd. * BMU 98-1073776

Hangar Acquisition Corp. OH 31-1446308

Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743

Premier Lease & Loan Services of Canada, Inc. WA 91-1508644

Dixie Terminal Corporation OH 31-0823725

Great American Financial Resources, Inc. DE 06-1356481

Ceres Group, Inc. DE 34-1017531

Continental General Corporation NE 47-0717079

QQAgency of Texas, Inc. > 34-1947042

Brothers Management, LLC FL 20-1246122

GALIC Brothers, Inc. OH 31-1391777
Helium Holdings Limited BMU
GAI Australia Pty Ltd AUS

One East Fourth, Inc. OH 31-0686194

TEJ Holdings, Inc. OH 31-1119320

Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
" Entity is owned by more than one company within the AFG group.
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Statement for June 30, 2021 of the GREAT AMER'CAN |NSURANCE COMPANY

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

chTcI;tI:;ar:y 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
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * OH 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.
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Statement for June 30, 2021 of the GREAT AMER'CAN |NSURANCE COMPANY

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

American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *

American Signature Underwriters, Inc.

Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation

Crop Managers Insurance Agency, Inc.
CropSurance Agency, LLC

Dempsey & Siders Agency, Inc.

Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
Foreign Credit Insurance Association @
GAIl Mexico Holdings, LLC
GAIl Warranty Company

GAIl Warranty Company of Florida
Global Premier Finance Company
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Great American Underwriters Insurance Company *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc.
Professional Risk Brokers, Inc.
Shelter Rock Holdings, LLC
Westline Industrial, LLC

* 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.

American Empire Surplus Lines Insurance Company *

Human and Social Services Risk Purchasing Group, LLC

Q11.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
OH 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
KS 31-1277904
OH 83-1767590
OH 31-0589001
OH 84-2358400
CA 31-1341668
MEX
KS 39-1404033
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
OH 61-1329718
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 31-0954439 37532
OH 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393 16618
FL 59-1263251
CAN 871850814
IL 31-1293064
OH
OH
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Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number |RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YN) [*
31-1544320 | ....... 0 0001042046 American Financial Group, INC.........cccoceveveerierrensienesennnsiesessiensessessessesnns | OHuviiiiies [UDP s [t s Ownership........ | ... 0.000 [ .o | e N...... 0
. 186-3438529 | ....... 0 . | AFG Real Estate Holding Company, LLC.. . | American Financial Group, Inc... . | Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
84-4395026 | ....... 0 . Bay Bridge Holding Company, LLC..........cccveunieieiiinieesseiese e AFG Real Estate Holding Company, LLC . | Ownership........ |..... 65.000 |American Financial Group, Inc.. | ...... N...... 1
O U (O 84-4395026 | ....... (01 S 0. Bay Bridge Holding Company, LLC..........ccccovumrnrninineireineneinsensess s Great American Insurance Company...........cccceeerenne Ownership........ |..... 35.000 | American Financial Group, Inc.. | ...... N...... 1
0ureees e [0 S~ 27-4078277 | ....... (01 I 0. Bay Bridge Marina Hemingway's Restaurant, LLC............cccccoverenieierinnnnn. MD.......... NIA......... Bay Bridge Holding Company, LLC..........ccccovvieienne Ownership........ |..... 85.000 |American Financial Group, Inc.. | ...... N...... 0
0ueeen [ e [0 S 27-0513333 | ....... (01 I (0] IS Bay Bridge Marina Management, LLC..........c.ccovurrunrrninieneneirinenseseeseeseseeens MD.......... NIA........... Bay Bridge Holding Company, LLC..........ccccocvvurrennec. Ownership........ |..... 85.000 | American Financial Group, Inc.. | ...... N...... 0
0ureees e [0 S 20-4604276 | ....... (01 I 0. GALIC - Bay Bridge Marina, LLC.........cccoveririeiiisieseeseessse e MD.......... NIA......... Bay Bridge Holding Company, LLC..........cccceevieienne Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueeen [ e [0 S 84-3355051 | ....... (01 I 0. Charleston Harbor Holding Company, LLC........c..coconrirnenrrrnncnese e oA NIA........... AFG Real Estate Holding Company, LLC.................. Ownership........ |..... 50.000 | American Financial Group, Inc.. | ...... N...... 1
0urvees e s [0 S 84-3355051 | ....... (01 I (0] IS Charleston Harbor Holding Company, LLC.........cccccovevieiinieieieeeeeeeees SCuerne. DS...coovee Great American Insurance Company...........cccocevuenne. Ownership........ |..... 50.000 |American Financial Group, Inc.. | ...... N...... 1
O O (O 81-3737639 | ....... (01 S 0. Charleston Harbor Fishing, LLC..........ccovinrurnininnieneseiseseessessesssseseeens SC.ene NIA.......... Charleston Harbor Holding Company, LLC................ Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureees e [0 S 84-4574243 | ....... (01 I 0. Mountain View Grand Holding Company, LLC.........cccccovvvivrinnineiesesseiennes NH....coooe NIA........... AFG Real Estate Holding Company, LLC.................. Ownership........ |..... 65.000 | American Financial Group, Inc.. | ...... N...... 1
0ueeee [ e [0 S 84-4574243 | ....... (01 I (0] IS Mountain View Grand Holding Company, LLC.........ccccocovrurririnrnrerninineireirnenns NH.....cce.e DS....cccc.. Great American Insurance Company...........cccccoeueenne Ownership........ |..... 35.000 | American Financial Group, Inc.. | ...... N...... 1
0ureees e [0 S 86-3225970 | ....... (01 I 0. Sailfish Holding Company, LLC..........cccovieieiirieessee e AFG Real Estate Holding Company, LLC . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueen [ e [0 S 84-2654660 | ....... (01 I 0. Skipjack Holding Company, LLC..........cocvurmirenrirerseenessesesseeseeseesssseeeseens AFG Real Estate Holding Company, LLC .... | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 0 52-2179330 | ....... (01 I (0] IS SKIpJAaCK Marina COMP.......vuevueuriirririeireieieissieie st nsns Skipjack Holding Company, LLC...........cccccovvvereiennnn. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 31-0996797 | ....... 0 American Financial Enterprises, Inc American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 31-0828578 | ....... 0 American Money Management Corporation American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 27-1577326 | ....... 0 American Real Estate Capital Company, LLC.........ccccocoveurrininrnrrrirnininnineenns OH.......... NIA.......... American Money Management Corporation Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... . |27-2829629 | ....... 0 . |Mid-Market Capital Partners, LLC.. . | American Money Management Corporation.. .| Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 41-2112001 | ....... 0 . APU Holding COMPANY..........ruuieeeeereeireeeneireiseesseeseseeseiseesssssssssesessesssssssssesnns American Financial Group, INC...........cccoverveneerrinninns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0. 23-6000765 | ....... (01 I 0. American Premier Underwriters, INC..........ocvvieienieennieseeseseesse s APU Holding Company..........ccccevvueureenmemeenseneinnens Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0..... . [13-6400464 | ....... 0 . |Lehigh Valley Railroad Company... . | American Premier Underwriters, Inc.. Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 46-1665396 | ....... 0 . Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company..........cccccecevrevnnnnc. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O O (O 20-1548213 | ....... (01 S 0. Magnolia Alabama Holdings, INC........c.ccvieeirierreernceescseeeseeeieea American Premier Underwriters, INC..........cccovcvriuneene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uees s [ 20-1574094 | ....... [0} I 0. Magnolia Alabama Holdings LLC..........cccccoviirrerieereceeeeceeeseees s Magnolia Alabama Holdings, INC..........cccccevveevirennee Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
0 [ et (O 46-1852532 | ....... (01 IS (V1N I Michigan Oil & Gas Holdings, LLC...........cccovurinirmirinineresieeiseiseieesseiseiees American Premier Underwriters, INC..........ccccorveneeneen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0urvees e [0 S 46-1480078 | ....... (01 I 0. Ohio Oil & Gas Holdings, LLC..........cccoeuvieieiririenineeessiesess e ssessens American Premier Underwriters, INC..........ccccocvreunnene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O OO (O 13-6021353 | ....... (01 S 0. The Owasco River Railway, INC...........ccorurrincnereesneseeeece e American Premier Underwriters, INC........ccccooerveneennen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uveres e [ 76-0080537 | ....... [0} [0 PCC Technical IndUSLIES, INC......c.cueveriiiieiicrceiee e American Premier Underwriters, INC..........cccccevvivevnnes Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO (O 46-3246684 | ....... (01 S 0. Pennsylvania Oil & Gas Holdings, LLC..........cccoerumineeneirrnineineireieciseeseeeenn American Premier Underwriters, INC..........ccccocvneeneene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uveres e [ S 23-6000766 | ....... [0} I 01. Pennsylvania-Reading Seashore Lines...........ccccouevevcenivecseceeieeeeees American Premier Underwriters, INC..........cccccoveivevnnes Ownership........ |..... 66.670 | American Financial Group, Inc.. | ...... N...... 0
O U (O 98-1073776 | ....... (01 IS (V18 I GAI Insurance ComPany, Ltd..........ccovuureereeminreneinniesenesee et APU Holding COmMpany............ccereeereneeneeeeeesneeneeneens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0uvvres s [ S 31-1446308 | ....... [0} I 0. Hangar ACQUISItIoN COMP.......c.vcviiiecieiieiesee et APU Holding Company..........cccceeeeeereriecrenierennnns Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
O O (O JS— 91-1242743 | ....... (01 S 0. Premier Lease & Loan Services Insurance Agency, INC.........ccocveureneereeneenen. WA.......... NIA.......... APU Holding Company............cccreereereeneeeereeneeneeneens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uvvves e [ S 91-1508644 | ....... [0} I [0 Premier Lease & Loan Services of Canada, INC..........ccccevverervicreniieevicnenens WA.......... NIA........... APU Holding Company..........ccccceeeveeerieerennecnennnns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureee e s [0 S 31-0823725 | ....... (0] I (0] IO Dixie Terminal COrporation............cccueveureverersereieieisessesssssee s sees OH.......... NIA......... American Financial Group, INC.........cccccvvveveiicvernnne. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
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0...... 06-1356481 | ....... (01 I Great American Financial RESOUICES, INC......c.vvvverereerernrerririnereseseseisessnneees American Financial Group, INC.........c.ccerveevenrerrernienns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 34-1017531 | ....... (0] I Cres GrOUP, INCu..vvuiviieiciiieieie ettt Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 47-0717079 | ....... [0 RN | N R Continental General Corporation................eeererreresinrnsesnssnsssseessssessssesessens Ceres Group, INC.......vererveernrernieesieeseseessiesssennenns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 34-1947042 | ....... 0 QQAGENCY Of TEXAS, INC..ovvovvirirreiiseie et nns Ceres Group, INC.....cceeevrveeiriieie e Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 20-1246122 | ....... 0 Brothers Management, LLC..........c.corurrirnrnrneieesseneiseee s eessssesseens Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 311391777 | ....... 0 GALIC Brothers, INC........ccueiiiiiieieiriieiscssis st ssessssnees Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... . |84-2654660 | ....... 0 . | Helium Holdings Limited. . | American Financial Group, Inc... . | Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 52-2179330 | ....... 0 GAl Australia Pty Ltd..........cccoieieiirieeisseieseese s ses Helium Holdings Limited...........cccocveviiriesrenerieinns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 31-068619%4 | ....... 0 0ONne East FOUM, INC.......cuuiuiireiecseiee e ennns American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 1311119320 | ....... 0 . | TEJ Holdings, Inc....... . | American Financial Group, Inc... . | Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 31-0728327 | ....... 0 Three East FOUMh, INC.....ovuviiiciiseceeseese et American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureees e [0 S 42-1575938 | ....... (01 I Great American Holding, INC........ccciueieiiiisieiscec e American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueeen [ e [0 S— 80-0333563 | ....... (01 I ABA INSUranCe SEIVICES, INC.......vurvririerreeieireeneinseees e ssessssessssesessenenns Great American Holding, Inc. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0urvees e [0 S 27-3062314 | ....... [0 ISR | I ORN Agricultural SErVICES, LLC........covuiieieirieiciesie et Great American Holding, INC.........cccocovvereirrenerrennnn. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 10646... | 36-4079497 | ....... (01 S Great American Contemporary Insurance Company Great American Holding, INC..........coceverrurincenceneenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. [ 10701... |59-1835212 | ....... (0] I Bridgefield Employers Insurance COMPaNY.........c.ccveerreierreniersesssesseenninnens Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 10335... |59-3269531 | ....... (01 SR | I SRS Bridgefield Casualty Insurance Company..........ccoeueeeeneerresernennensesenssnseneens Bridgefield Employers Insurance Company............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. [22179... |95-2801326 | ....... [0} Republic Indemnity Company of AMEriCa...........cccceveiieerieeeeeeeeecee s Great American Contemporary Insurance Company. | Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. |43753... |31-1054123 | ....... (01 I Republic Indemnity Company of California..............cccreueeeerneenrirnineensnrisnininns Republic Indemnity Company of America.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureees e [0 S 59-3269531 | ....... [0 PSRN | I SR Great American Holding (Europe) Limited..........ccocoeerivinrnienenieesseienns Great American Holding, INC.........ccccoovverereerenrnnnn. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O O (O 95-2801326 | ....... (01 S Great American EUrope LIMIted............ovoverurircenrineieseneseeseiseeseescssseseieen Great Amerian Holding (Europe) Limted.... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0ureees e [0 S AA-1784136] ....... (01 I Great American International Insurance (EU) Designated Activity Company.... | IRL.......... A Great American Europe Limited . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O TR (O AA-1120817] ....... 0 | e [ Great American International Insurance (UK) Limited...........cccovrvrrininenrennenns GBR........ A Great American Europe Limited..........c.ccccovrvirrinnenee Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |23418... | 73-0556513 | ....... 0 Mid-Continent Casualty Company A Great American Holding, INC........ccccovvveveeeecniiicnnns Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. | 15380... | 73-1406844 | ....... 0 Mid-Continent Assurance Company. A Mid-Continent Casualty Company...........ccccoeureneennes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 13794... | 38-3803661 | ....... 0 Mid-Continent Excess and Surplus Insurance Company Mid-Continent Casualty Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
30-0571535 | ....... 0 . |Mid-Continent Specialty Insurance Services, Inc... . |Mid-Continent Casualty Company. Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
.| 73-0773259 | ....... 0 Oklahoma Surety COMPANY.........ccccvviiveiriiereiceie e Mid-Continent Casualty Company Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
34-16073% | ....... 0 National Interstate COrporation..............owuererueeereerrieesienserers e eeseeseeseeeees OH.......... NIA.......... Great American Holding, INC..........coceverrurineenieneenen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
. 134-1899058 | ....... 0 . | American Highways Insurance Agency, Inc... . | National Interstate Corporation.. Ownership ..100.000 | American Financial Group, Inc.. | ...... N...... 0
31-1548235 | ....... 0 Explorer RV Insurance AGeNCY, INC.........c.ruerururrernieneeeesineineeneiseessseseeseesennes National Interstate Corporation..............c.coceereerrernenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uveres s [ S 98-0191335 | ....... [0} I Hudson Indemnity, Ltd.........cccoueiviiceiceseeeee s National Interstate Corporation............ccccevvieririennen Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO (O 66-0660039 | ....... (01 IS Hudson Management Group, Ltd..........ccoeeernemsinineeneieesenseseesssssesseeseieenn National Interstate Corporation.............cc.coceereereunenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ueeves s [ S 34-1607396 | ....... 0 [ veierieenn0 |, National Interstate Insurance Agency, INC.........cccueevviveereeceeeseee e National Interstate Corporation............cccccevvierivennee Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO (O 36-4670968 | ....... (01 S Commercial For Hire Transportation Purchasing Group............ccceereeevenceneunes SC.ene NIA.......... National Interstate Insurance Agency, Inc.................. Management..... | ....... 0.000 | American Financial Group, Inc.. | ...... N...... 2
0084 | American Financial Group, Inc.. | 32620... |34-1607395 | ....... [0} I National Interstate Insurance ComMPany...........cccceevvieerererieesiseeeeeee e OH.......... A National Interstate Corporation............cccceevevrreeriennnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
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0084 | American Financial Group, Inc.. | 11051... |99-0345306 | ....... (01 I 0 .. National Interstate Insurance Company of Hawaii, Inc National Interstate Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0urvees e [0 S 43-1254631 | ....... (0] I 0. TransProtection Service Company. National Interstate Insurance Company .... | Ownership........ ...100.000 |American Financial Group, Inc.. |......N......
0084 | American Financial Group, Inc.. |41106... |95-3623282 | ....... (01 I (0] IS Triumphe Casualty COMPEANY..........ccruernrirririnrinrissssiresssess s ssesssnens National Interstate Insurance Company............c........ Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. [21172... |86-01142% | ....... 0 Vanliner Insurance COMPANY.........c.cueuiueierersireiesssesseessssssessessssesse s sseses National Interstate Insurance Company..........cc........ Ownership........ ...100.000 | American Financial Group, Inc.. |.....N......
0ueeen [ e [0 S 20-5546054 | ....... 0 Safety Claims & Litigation Services, LLC.........cocourrurrnrnrerrireeneenenessescsneennes National Interstate Corporation..............c.cocererrerrerneene Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
0..... 46-4570914 | ....... 0 Safety, Claims and Litigation Services, LLC National Interstate Corporation...........cccccevevrerierennnes Ownership........ ...100.000 | American Financial Group, Inc.. |.....N......
0...... . 159-1683711 | ....... 0 . | Summit Consulting, LLC..... . | Great American Holding, Inc.. Ownership ...100.000 | American Financial Group, Inc.. | .....N......
0..... 59-3385208 | ....... 0 Heritage Summit Healthcare, LLC Summit Consulting, LLC.........cccoeviviniererieieiriiennns Ownership........ ...100.000 |American Financial Group, Inc.. |.....N......

. 1310501234 | ....... 0
. 1310973761 | ....... 0
. 310912199 | ....... 0
31-1463075 | ....... (U I 0.

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

Great American Insurance COmMPaNy...........coeveereeneernenenneneereesnesnensesesseessnens | OHeveivvioes |REiiiiinns American Financial Group, Inc.
. |American Empire Insurance Company...... . | Great American Insurance Company.
American Empire Surplus Lines Insurance Company. Great American Insurance Company.

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

0..... American Signature Underwriters, Inc.... Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |.....N......
0...... 59-2840291 | ....... (01 I 0 .. Brothers Property Corporation Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
0..... 25-1754638 | ....... (0] I (0] IS Brothers Pennsylvanian Corporation..............cceeenicieinsesessesesssesenens Brothers Property Corporation.............cccceevveriennnnn Ownership........ ...100.000 |American Financial Group, Inc.. |.....N......
0...... 59-28402%4 | ....... (01 S 0. Brothers Property Management Corporation................coceueeeeeneeneenseseeneeneenees Brothers Property Corporation.............ccccocueeecenrennenne Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
0..... 31-1277904 | ....... (0] I 0. Crop Managers Insurance AGENCY, INC......c.evevrveierrriererenieiessseseesssesseeeees Great American Insurance Company...........cccoueveeene Ownership........ ...100.000 | American Financial Group, Inc.. |......N......
0...... 83-1767590 | ....... (01 S (V1 I CropSurance AGENCY, LLC.........o st sssesesseessens Great American Insurance Company...........ccccceeeenne Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
0...... 31-0589001 | ....... [0} 0. Dempsey & Siders AGENCY, INC.........ccvieviieicreiiieeeeee e Great American Insurance Company............c..cc.cue.... Ownership........ ..100.000 | American Financial Group, Inc.. | .....N......
0...... 84-2358400 | ....... (01 I 0. Human and Social Services Risk Purchasing Group, LLC..........cccoerrrriniernenne OH.......... DS.......... Dempsey & Siders Agency, INC.........ccovvrurrenerneennenne Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
0..... 31-1341668 | ....... (01 I (0] IS Eden Park Insurance BroKers, INC...........ccoeiueieieinrinieenieessessesesessesesees CA..... (DX T Great American Insurance Company...........cccoevveenes Ownership........ ...100.000 |American Financial Group, Inc.. |.....N......
0...... 311277904 | ....... (01 S 0. El Aguila, Compafiia de Seguros, S.A. de C.V......ccovrrrrrininenseeneseeene MEX........ DS....ccce. Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ......Y......
0...... 39-1404033 | ....... (01 I 0. Farmers Crop Insurance AllIaNCe, INC.........ccovvevrerurieieresieesseieesee e Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |......N......
0...... 31-0589001 | ....... (01 S (018 IR Foreign Credit Insurance ASSOCIAtON. ...........ccvrurererrenriniineneireeseeseeseeseeseieees Great American Insurance Company...........ccccoeeeenne Management..... | ....... 0.000 | American Financial Group, Inc.. | .....N......
0...... 81-0814136 | ....... 0 GAI Mexico Holdings, LLC........ccuvveveeiieesecereee et Great American Insurance Company. Ownership........ ..100.000 | American Financial Group, Inc.. | .....N......
0...... 31-1753938 | ....... 0 GAI Warranty COMPANY.........cc.rururrerieeeeereeressnseseieesssssssssesessessssssssssssessesssens Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ......Y......
0..... 31-1765544 | ....... 0 GAl Warranty Company of FIOTda...........cccvueeirininsieeiseie e GAIl Warranty Company . | Ownership........ ...100.000 |American Financial Group, Inc.. |.....N......
0...... 61-1329718 | ....... 0 . | Global Premier Finance Company................. s . .. | Great American Insurance Company. . | Ownership ...100.000 |American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. |26832... |95-1542353 | ....... 0 Great American Alliance Insurance Company. Great American Insurance Company. Ownership........ ..100.000 | American Financial Group, Inc.. | .....N......

0084 | American Financial Group, Inc.. | 26344... | 15-6020948 | ....... 0 Great American ASSUrance COMPANY..........cowrurerrrreermesreeeeseesssessseesesseesesenees Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ......

0084 | American Financial Group, Inc.. | 39896... |61-0983091 | ....... 0 . | Great American Casualty Insurance Company.. . | Great American Insurance Company. . | Ownership ..100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. | 37532... |31-0954439 | ....... 0 Great American E & S Insurance Company...........ccveueeeeneensenseneeneeneieesneenees Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. |41858... |31-1036473 | ....... [0} I 0. Great American Fidelity Insurance Company. Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
O OO (O 31-1652643 | ....... (01 IS 0. Great American Insurance Agency, Inc Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. [22136... | 13-5539046 | ....... [0} I [0 Great American Insurance Company of New YOrK..........cccoocevveceeveercnienennn, NY..oooonne DS...cc... Great American Insurance Company............cccc.cue... Ownership........ ..100.000 | American Financial Group, Inc.. | .....N......
O OO (O 31-0856644 | ....... (01 S 0. Great American Management Services, Inc Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | .....N......

Z2 Z22Z2Z2Z2Z222222<X222Z2X<XZ2Z2Z2Z2ZZ2ZZ2ZZ2ZZ2ZZ2ZZ2Z2Z2Z2ZZ2Z2Z2=Z222Z22

0084 | American Financial Group, Inc.. | 38580... |31-1288778 | ....... [0} I 0. Great American Protection Insurance Company. Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. | ......
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Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number |RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YN) [*
0ueees [ e [0 S 31-0918893 | ....... (01 I Great AMENCAN RE INC.......uverrvrrireriririreiseissise st ssessessnes Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. [31135... [31-1209419 | ....... (0] I Great American Security Insurance COMPaNY.........ccceveiereesrererssesienseeenes Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. |33723... |31-1237970 | ....... [0 RN | N R Great American Spirit INSUrance CoMPaANY..........c.ovrreeenirnrenrereesseessnsesseeeenes Great American Insurance Company............cc.oeueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 16618... |83-1694393 | ....... 0 Great American Underwriters Insurance Company. Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 59-1263251 | ....... 0 Key Largo Group, INC......c.reririeineirsess e ssesssssssssssssssesssens Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... 87-1850814 | ....... 0 PLLS Canada Insurance BroKers INC...........cocoveevniieieveniienessiesesesssesenes Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... . 131-1293064 | ....... 0 . | Professional Risk Brokers, Inc . | Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
Ourens errerrereseenesesesensesssensesssensens | Qevveeniens [ evenverssenieniens | e 0 Shelter Rock Holdings, LLC........c.oviueieiieieeeie et snans Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O OO [0SR USSR IS (01 SRR | I SRS Westling Industrial, LLC..........ccovurreririnereereisessiesiseississesseeseeseeessessssesssssnes Great American Insurance Company...........cccceeeeenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
Aster Explanation
1 The entity is owned by more than one company within the AFG Group.
2 Entity is affiliated but not owned.




Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

i

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

Direct

Prior Year to Date

Loss

Percentage

—
SO UTAWN -

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......

. Ocean marine.......
. Inland marine........
. Financial guaranty....
. Medical professional liability - occurrence....
. Medical professional liability - claims-made.
. Earthquake..........ccccoovveeviiececccce
. Group accident and health..............cc.co.......
. Credit accident and health....
. Other accident and health
. Workers' compensation..............cccceevievennen
Other liability-occurrence...........cccevvvvevenen.

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

Products liability-occurrence.......................
Products liability-claims made.....................

19.2 Private passenger auto liability

- WAITANEY ..o n
. Reinsurance-nonproportional assumed property.

..82,247,675
..85,323,695

. XXX

..53,417,240
..52,513,399
...506,829
....3,549,774
.42,424,082

........................ 10,034,443
........................ 29,103,827
.6

i 1,080,555
...................... 128,619,049
741662884

..(842.275)| .

34. Aggregate write-ins for other lines of BUSINESS..........ccccveviveieiieceeiicceeiens | e 2,601,126 | oo, 315,107
35, TOtAIS.....cuieieic et nns | eberenenserenans 1,085,134,630 | .coocvvcvrirrrrrnnn 466,789,469
DETAILS OF WRITE-INS
3401. Collateral ProteCtioN..........ccurererreerireieirerisriseieesssessese e sssss s sssseesssesens
3402. Supplemental unemployment...
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......c..cccovereerererrrersrsrnnnns
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1.

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

3. Farmowners multiple peri

4. Homeowners multiple peril...

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

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

8. Ocean marine....... 47,059,721 83,138,054 .71,868,643

9. Inland marine.... 49,938,817 .97,069,202 .78,831,435

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

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

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

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

19.2 Private passenger auto liability

................... 814,222

.................... 2,727,508

....2,299,644

............ 720,597,325

............................. 1,204,485,493

970,012,179

3401.
3402.
3403.
3498.
3499.

Collateral protection..........cccocvevvvevereereerninns

Supplemental unemployment...

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




Statement for June 30, 2021 of the G REAT AM E RICAN | NSU RAN C E CO M PANY
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 3 4 5 6 7 8 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2021 2021 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2021 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4+7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2018 + Prior....co.. | o 840,703 | .o 1,379,538 | oo, 2,220,241 | oo 207,717 | oo 3624 | i, 211,341 | s T47,949 | oo, 11,632 | oo 1,231,800 | v 1,991,382 | oo 114,963 | oo (132,482) | .ovovviirinins (17,518)
2. 2019 e [ e 268,156 | .ocvoocrineennnn 563,896 | v 832,052 | .o 109,352 | coooovieiniiniiiniis 2,110 | oo 111,461 | oo 235,973 | oo 7,387 | oo 489,686 | oo 733,047 | .o, 77,169 [ (64,713) | oo 12,456
3. Subtotals
2019 + PriOr....coo. | covsvinrisninnns 1,108,859 | ..o 1,943,434 | 3,052,293 | .o 317,069 | .o 5,733 | i, 322,802 | .o, 983,923 | .o 19,020 | .o 1,721,486 | oo 2,724,429 | ..o, 192,133 | (197,194) [ oo (5,062)
4, 2020 | s 403,738 | ..o 1,039,950 | i 1,443,688 | ..oovviviiniins 208,507 | .o 81,573 | e 290,080 | ..o 237,130 | oo 36,602 | .oooorirnerennn802,107 | o 1,075,839 | oo 41,899 | .o (119,668) | ..cvvevrerreirnes (77,769)
5. Subtotals
2020 + PriOr....coo. | covevnriniinnns 1,512,597 | oo 2,983,384 | i 4,495,981 | oo 525,576 | .oovvvrrnrirerinnens 87,307 | oo 612,883 | .o 1,221,053 | oo, 55,622 | .ioooiieinennnnn2,523,593 | i 3,800,268 | ...ocovrerienns 234,032 | .o (316,863) | .cvvreererreinnes (82,831)
6. 2021, [ XXX D ., SO PO XXX | s 176,481 | oo, 176,481 | .o ), .0, SR [P R 229,060 | ..ocoovrinnennenDB7,073 | i 796,133 [ D, SO )., SRR XXX
7. Totals....ooovvvvens | o, 1,512,597 | ... 2,983,384 | i 4,495,981 | oo 525,576 | ..ooovverrrirrrinnn 263,787 | oo 789,363 | ..vvvvrircinnee 1,221,053 | oo, 284,682 | ..................3,090,666 | .................. 4,596,401 | ..ccovvvrirrnnn. 234,032 |, (316,863) | ..ccoverveireinnes (82,831)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ...ccoovenenee. 2,555,911
1 s 155 %] 2. oo, (10.6)% ] 3. v (1.8)%

Col. 13, Line 7

Line 8

...... (3.2)%




Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> owN

Bar Code:

* 1 6 6 912021490000 O02 =

* 1 6 6 9120213650000 2 =

Q15

Response

NO

YES

NO

YES




Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:
Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. FUNAEA AEAUCHDIES.........cvoieceecieci ettt sesas | sbessassasssnsans 28,692,333 | ...ooviiereeee e (0] IO 28,692,333 | ..cooererrans 30,751,380
2505. Equities and deposits in pools and associations.. ....8,643,961 ..8,643,961 | ... 9,144,901
2506. Funds held as COlAtETal.............c.cuueiueiueieieieieeeee ettt seesssstssaens | cvesssesesaessseas 6,066,371 | ..o (0] IO 6,066,371 | ..coovvvererrnnn 6,358,281
2597. Summary of remaining write-ins for LINE 25.........ciiieiiiiieiieiiciesessseisissiesesssiesesssrenseserns | oersseessssssenas 43,402,666 | ....cocvorererieieriiaans [\ 43,402,666 | .......ccouu.s 46,254,562
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. AmOrtization Of INTANGIDIES...........cc.cveeieeeeccee ettt ssen st seenns | stensssassaessneas (285,722)( wevorerern ((CRRIPL)] [— (1,307,484)
1405. Miscellaneous (EXPENSE)INCOME...........cvevrverererieresie s ssssese s tes st sesss s sssasssesssssssesssssssesssssssesssssssssssssesssssssessesas | sessssssessessesnsns (45,010) ] covververerrrerrins 82,100 | woveveveereinne (527,066)
1497. Summary of remaining Write-inS fOr LINE 14 .........oviuii ittt sb e ssssnsenssssnsensesssbensens | ssesossensesssanees (330,732) oo (551,128)] oo (1,834,549)
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date

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

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

Q16




Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI ... esstsesse st ssssse st ess s sssssesssssssssessens | sesessessassssssesssssssnsssessns 37,886,932 | ..o 57,455,615
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........c.uevrerereririirresr st ssesssssssssessessnssssessesssnssessnsss | soesssssssssnssessessssssnssessasssnssnssessensnnssQ | sssessssssessessassssssnssassenssssessessanssnssn 0
2.2 Additional investment made after aCQUISIION. ........c.ccvevriveiiiieecre e ssssesessstensenes | sressenesssssssesssssssessessssensess D0, TO4 | tiviieierieiesese e 1,380,418
3. Current year Change in BNCUMDIANCES.........c.evrurririrreresissssssess s sssssesse e ssesssssssssessssssssessessesssssssssesssssssssessessesssssessessansss | sessessassssssnssnssessassnssessssssnssnsessensnld | sessssssssessossnnsssssesssssnssnssessnsanssens 0
4. Total gain (I0SS) ON QISPOSAIS........civveiriiiieieicteiie ettt ettt sttt s s st st stesssssensanes | essesssssssessessnsessessssessesssssnssssensessnsad | eviesissessesesssssssessessssessessssessesssenes 0
5. Deduct amounts reCeiVEd ON QISPOSAIS.........ccvieriiiriieiirersiseie et s e s st bbb ss s ssssesessssnsesessssessssnsesans | sessessssssessssnsesesssnssssssesessnsssessnseessQ | sressesesssesesssesesssssessnnes 17,293,978
6. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cceieieviirieicseceee e sssieses | stessssssessesssssssesesssssssesssssssessessnsensQ | sressesssssssesessssesessssessesssssessessssns 0
7. Deduct current year's other-than-temporary impairment rECOGNIZEM............coeuiirieieirieirrrreses e ieseeseesssssseees | eesseesssessesssssssesesssssssessessssessessesesQ | woesesssssssessesnssesessessssessssssssessesns 0
8. Deduct current year's depreciation..............cc.ceveeereviereisieseseeeee s ...3,655,123
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .37,886,932
10.  Deduct total NONAdMItEEd AMOUNLS............cciuieeiiiiteiiciee ettt bbb ss s stes s ssses s bensessssnssnns | sressssssessessssssssnsesssssnsesessnsensensnensD | sosesisssssessssssessessssessessssnsassessssans 0
11. Statement value at end of current period (Ling 9 miNUS LINE 10)........ccccevriiriieriniiieresrinsisisisseesessssessessnssssessssssssssesssssssens | sressesesensssessessnsessnssnresed [{0AT,392 | toviriveiiereriesesresssessenens 37,886,932
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAI..........c.ocureierrerrinnienereireireseeneenees | creirsenseseeseseeeseeeeseeens 486,472,365 | oo 370,715,151
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............covviveeiciieeieeceee ettt a st s e st sasans | ssesssssssesssssssessesensensesenes 91,592,716 | oo 125,920,832
2.2 Additional investment made after @CQUISIION. ........c.cuieiciiiec et ssesns | stessessstessessbensesse s santenas 1,200,193 | covoveeeeee e 24,534,832
3. Capitalized deferred iNErESt ANG ONET.........c.oi ittt sttt sentas | sessessestessaessesses s st s s es st s s st s 0 | oo 0
4. ACCTUAL OF QISCOUNL.......cuoiviiiiiteictcteie ettt bbbt bbb st s st bbb s s sse st nsesnsentens | 2sbessessssossessessesastes et st en e s s s s sans 0 | o 0
5. Unrealized valuation INCIEASE (AECIEASE).........cvuurrrrrerisreressseesessessassssssessasssssssssessessssssessessassssssessassessssssessessassssssessassansans | sessessessossssssessesssssssssessassnssnssessessns 0 [ oo 0
6. Total gain (I0SS) ON GISPOSAS........c..ceireieiiriiiiieieiseieie ettt s bbb st b b s e b s st st s s s e bnbens | Sbnsassessssastes et st es e s e bensense s sansenas 0 | oo 0
7. Deduct amounts reCIVEA ON QISPOSAIS.........cvvireuiireieieiieisiiesee ettt b bbb s s s s s b s s s s s e b snsesessnsnsesns | ssetessssssessssssesasesesssansesens 1,909,560 | ..cvovvverereieeeeieenes 34,698,450
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........coveviiiiveiiieieieceeee e | s 0 | o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INtErESt..........ocvevrrirrieiernrnrieens | e 0 | oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEM. ..o sesssessessssessenes | eressssssessesssssssssesssssssesssssssensesserensQ | wieriesisssssessssssessessssessesessnsassassesans 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ccocovvevrvvrrerccrirrerenans 577,355,714 | oo 486,472,365
12, T0tal VAlUGLON GIOWANCE. ..........veeviviicictcie ettt bttt s st b bbb s b s bnsesses | ehsssasssssssasses et st esses et ensesaessnssntenses 0 | et 0
13, SUDLOtal (LINE 11 PIUS LINE 12)....euveuierireieiseiseie st | stbbsent sttt 577,355,714 | oo 486,472,365
14.  Deduct total NONAAMItIEA BMOUNES............c.iiiveieciiciie ettt b st se bbb s s s st s s snts | ebsssasssssnsasses et st ensesseb st ssessnssntenses 0 | ot 0
15. Statement value at end of current period (Line 13 MINUS LINE 14).......cccuiiiiiiiiiiieeiiiesiccteesee st esssse s besssssaessssssens | sresesssissesssssesessnsesasnns 577,355,714 | oo 486,472,365
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........ceviieireiiiiicieieissieie ettt s st s sbnss | essstessesssssssessesssssnsesaes 926,464,890 | .....oovvvereieieieieiens 766,437,556
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION.........c.eviviiieiiiiee ettt b st ssessesns | sressessstessessstessesssensessees 11,036,287 | .ovvevereieeveeeeis 90,622,851
2.2 Additional investment made after @CGUISIION. ..........cccvevcviieie et b s snaens | sssssssssesssssssessesensesaesas 549,214,958 | ..ocoovieeeen 134,509,745
3. Capitalized deferred INtEreSt ANA OB ..........coiiicei ettt b s bsnnas | Sbessessessssastes e s sntes e s ben e s s s s ensenas 0 | oo 0
4. ACCTUAL OF QISCOUNL.......cvoievictecteseictece ettt ettt bbbt a et s st et n s s bt sssesss s s sessesnsantens | 2esbesssssssosssssssssssssessssastesses s sensssees 0 [ oo 0
5. Unrealized valuation increase (decrease). 80,699,554 41,186,294
6. Total gain (I0SS) ON GISPOSAIS..........ceveverreeieeieisieeie sttt ettt bbb sttt s st s s bt essesssssasssnns | sbessssssessessssessssesssssssesans 6,489,566 | .......covoeririeereriiieiins 10,739,747
7. Deduct amounts received on disposals............. ....55,690,218 .78,426,240
8. Deduct amortization of premium and EPrECIAtION. ..........vvuveririreiireiririe ettt st enssnssees | sessessessensssssessessanssnssessnes 1,156,242 ...2,321,499
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE............cc.cuiuieiiiiieieetcete ettt snas | stessessessssssesesssses s aes s s ssssesas 0 | oo 0
10. Deduct current year's other-than-temporary impairment recognized ..3,281,656 .36,283,562
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... . . A,513,777,137 ...926,464,890
12, Deduct total NONAAMItIEA BMOUNTS.........c.euiiiieireieieie e ss sttt s e s s s st esestes et et | ebsesessessssassasessntanses st snsanses et sntentes 0 | oo 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).......ceieiiiiieiiiieiiiisietsissiess st esssssssessssssesssssssessessens | esssssssessessssessesssssnsns 113777437 | o 926,464,890
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF YEAI..........c.ciueiciciirieieeiseie s sesssiens | evesessssse s 5,598,224,297 | c.oovveeveereieeieis 5,536,808,147
2. Cost of bonds and StOCKS ACQUIMET..........c.vvveivececeeieicteee ettt s s s st es s s s sssanans | sessesssssesssssssessesenssseses 662,916,229 | .....coovveeieerinne 1,436,493,732
3. ACCTUAN OF QISCOUNL.......ouviieiicicieiietc ettt bbbt s bbb s bbb bbb s s bse s s ensesans | sbessessssessessssnsassessnsnntante 6,333,181 | cooovreeeeeeeeee 11,316,875
4. Unrealized valuation iNCrEASE (ABCTEASE).......v.rurrrrrerrerrererarssseseasessssessesesssssssesessessssssessessssssssessessssssssessessessassssssessessnsnssess | sssessessssssessessassssssessassans 97,417,100 | oo (13,130,300)
5. Total gain (I0SS) ON QISPOSAIS.........cevuiviviiericiiesiie ettt ettt bbbttt en s b bnsebanss | ssebsssestessesintenses e snsesans 43,749,729 | oo 104,487,446
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.cueveeiriiirieiriee ettt s bt esssssns | seessssssesssssssessessesssenes 705,288,643 | ...coevevveereecreine 1,313,177,551
7. Deduct amortization Of PrEMIUM..........ccieieiiieiieie ettt sttt bttt ess st ensessbnaas | sbebsssstessessssensassessessnsenees 7,369,625 | ..ooovveverrreieeieeeies 10,950,790
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........cc.eveevriieeieiceeeetce et tes s es s sssasssesss | evnsessessssssesssssssssssssasens (1,012,585) | vecvevreerereeereienissenias 1,095,007
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c..cuu ittt enis | essessesseessessestesssessessessanes 1,436,152 | oo 155,567,236
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........ccoouveveveerierevieies | coveiieiesieceiees s 811,887 | v 848,968
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........cocevririrririieiereieieseeieseiesiens | coveresiesesissessese s 5,694,345418 | .o 5,598,224,297
12. Deduct total NONAAMItIEA BMOUNTS...........coveiiieiie ittt ettt en st b st s s sensans | stsessstessesssssssassesssssnsanse 13,018,241 | oo 10,008,388
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ciueiiiiiiiiieiiieisietee sttt sssssaessssssessans | ersssssesssssssssssssessseaes 5,681,327178 | .o 5,588,215,909




Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-euveueererrrrereieieessiee ettt bttt ensennns | beesentessnsanessesans 3,949,822,941 | oo 218,562,238 | ...oovoveeeeiiiina 464,600,633 | ....covrrriiieireinns (20,635,019) | ...ovvnevreererrienes 3,949,822,941 | ..o 3,683,149,527 | ..o | e 3,903,905,164

20I1SO

2. 774,497,726 32,782,841 15,417,966 | ....coovveicrrine 10,213,439 774,497,726 802,076,040 | ... | e 735,175,629
3. NAIC 3 (@) | s 97,436,761 | ..coovvvcciciniica 22,807,400 | ..ccoovvvrririiriiinins 7,204,656 | .......ccovevviiicinnas 9,868,895 | ....covvviiiiiii 97,436,761 | ..covvvvicii 122,908,400 |.....cooiviiciriniiniiiriieisissiseins | e 96,265,692
4. NAIC 4 (). | e 42,250,953 | .....cooiviiiciine 3,605,232 | .o 3,584,188 | ... 60,953 | oo 42,250,953 | ..o 42,332,950 | ..o | 43,065,883
NAIC 5 ()....vuieiiiiiiieirisir s | o 22,060,652 | .....ocoviiniiiiniis 4,648,514 | ..o 1,222,576 | ..ocviiiiicinind 61,647 | oo 22,060,652 | .....ccoovvviiiiiiinane 25,548,236 | ....oovoiiiicininn | s 27,447,232
NAIC B ()....vuvviiiiiieisisire b | sibens s 1,134,245 | .o 23,785 | ..o 177,205 | oo, (12,318) | oo 1,134,245 | .o 968,508 |- | s 955,028
TOtAl BONGS.....couiiiiiiii s | ennins e 4,887,203,279 | ..occoovvviiiiiciinns 282,430,009 | ...ccooviiiiiiniiian 492,207,224 | ...coovvviiiiiiciin, (442,404) | ....cooovviiiinns 4,887,203,279 | ...cooviiiicins 4,676,983,661 | ....ccooovviiiniiiiiiiiicisn {O 1 4,806,814,628
PREFERRED STOCK
NAIC Tt | chbeniene e 2,000,000 | ..ooocvviiiinieiinns 2,000,000 | ..o 0 [ [0 2,000,000 | ..o 4,000,000 | ..o | e 2,166,400
NAIC 2.t | o 137,957,261 | ..o (U 5,159,000 | ..o 509,565 | ....cccooviiviriiniinns 137,957,261 | ..cooicci 133,307,736 | ..ovvveiricicisescreiinieins | e 158,150,537
10, NAIC 3ui bbbt esiens | eniesi s 21,808,085 |......cccovvviiiririiiiiiciee 0 [ s 3,310,875 | .o 1,196,505 | ..cvviiiiiiiiiias 21,808,085 | ....cccviiiiicis 19,693,715 | ..o | 24,616,433
1. 5,808,848 5,808,848 5,888,848 | ..o | s 3,844,865
12, NAIC Bu. st | e 69,226,457 | ..oovvviiriiiniiian 639,999 | ..o LV J0 [PN 1,660,177 | v 69,226,457 | .....ccovviviiiiiii 71,426,633 | ... [ o 33,418,827
13, NAIC Buv s | sris i 0 e 0 [ 0 [ 0 [ 0 [ 0 [ | s 0
14. 236,800,652 | ...ocoviiiiiiiiiiiiiiians 2,719,999 8,469,965 3,266,247 236,800,652 234,316,933 | ... O 222,197,061
15.  Total Bonds and Preferred StocK.........cocviiniiniiniiiniisiissississississins | e 5,124,003,931 | ..o 285,150,008 | .....cccovcvniiiinninns 500,677,189 | ...coccvviiiiniiiniiiininas 2,823,844 | ..o, 5,124,003,931 | ..o 4,911,300,594 | ..o {O 5,029,011,689

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18.....244,794,543; NAIC 2§............ 0; NAIC3$...32,204; NAIC4§...34682; NAIC5S....4,116,499; NAIC6S........... 0.




Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1dj usted ’ Act3ual Interest 4Collected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.....c0ucuiieiieeenreerees | e 241,010,774 | ...covvviirene. D ,0, GO SOV 240,963,742 | ..o 2,844,850 | ..o 78
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c..cuuiurerieireereteieeesieeeseeeeseesssesseseesssesass s essestssssssestas | stessssssessesssssssssssessessnens 419,506,791 | ooveveereeeee e 216,456,484
2. Cost of short-term INVESIMENS ACAUITEH. ........veireiricieie et sanses | sesessstessessssessessesensessesnsns 57,498,390 | .ovoveveiirieeseeieiia 635,477,595
3. ACCTUAL OF QISCOUNT........eveeceeeeeete ettt ettt esnas e se st es s s ee st sesetasansnaesansntesnsnsnsssnsssassnans | oetesessesessnsssassssssasensetesansntns 126,540 | oo 889,018
4. Unrealized valuation iNCTEASE (AECTBASE).........verreuiieireriisiseiseissssssesssisste et ssses et sssesse st esse st esses e ssssessessssessassesns | sssesssssssessessssessessesnsassessnsnssesss (1,648) | 1o (12,697)
5. Total gain (I0SS) ON GISPOSAIS........c.ceverurrerrerierrirriseiiesississessess e ssessess s ese st sss e st st ss st ss e sttt sses s st ssessantas | Ssestessssessessassssssnssastensessessanens (100 1,371,796
6. Deduct consideration reCeIVEd ON AISPOSAIS..........cvevueviurireiiiriieieississe sttt n st st | sbessessesesantesessnsessesnsenes 236,086,454 | .....coevieeeeis 434,674,661
7. Deduct amOrtization Of PIEMIUM.........c.eeierereeirerirseressesssssessssessessssesssessessssssessess s s sssses st st s ssessensssssessassassssssessessanss | sssessassssssmssessassssssessassassnssessessasssnssns 0 [ e 744
8. Total foreign exchange change in book/adjusted CarTYING VAIUE...........cocuiveieiiiriieieiiissieistss e ssssssessssstesseses | sssessessssssessssssessesssssssessessssssessessnsen 0 | oo 0
9. Deduct current year's other-than-temporary impairment reCOGNIZEA. ...........ovuvururirriririeeieeeissee et esssseens | sessssssesssssssssesssssssasssessssnsesssens 25,945 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)..........cccoeririrririereisieie e | cevssiesesssiesisssssesss e ssss 241,010,774 | coovveeee s 419,506,791
11. Deduct total nonadmitted @MOUNLS.............cciuiiiii s s s s | shnst s 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuvuiueieiieiiiicieieiei ettt esessstesse s ssssssnsenss | onsessessssssessssssesssssssnsans 241,010,774 | oo 419,506,791

Qslo3




Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

10.
1.
12.

3.1

3.2

33
4.1
42

43

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIO YEAT)......... v ruuiurureeireeereereeeesessseseese s sses s st essse s et esee s ssess s ss st sess st st sssssssessassnsseens 401,946
Cost paid/(consideration reCeiVEd) ON AAAIIONS. ........c.cuieiriiiieieieirieieise ettt bbb bbb s s bbb s bbbt n st 0
Unrealized valuation increase/(decrease) 0
SSAP NO. 108 AQJUSIMENES. ..ottt st b a8 s8R 188228818 b b s Ak n bbb n bbb d bt s s st 0
Total gain (I0SS) ON tErMINALON FECOGNIZEW. .......vuurerrrrrerirereiieresseeeseesssessesessesssss e ssessessssssee e ssess s ss st ess s e s s s s s 88 en s E a8 ee st es st (2,704,562)
Considerations received/(paid) ON tEIMINALONS. ..........ccviueieiiiieiieie ettt bbbt s bbb s bbb st n bbb s bbb s bbbt (2,704,562)
AAMOIEZATION. .......v. ettt ettt a st s e s s b s s s s s s s s s e s s e b2 e b b e s R e e s e AR s s E s s e AR R AR RS e AR R e AR s e AR A s e AR AR s s bR b s a b na et n et et anaen 0
Adjustment to the book/adjusted carrying Valug 0f NEAGE IHEM.........cccviuiiieic ettt bbbttt a s 0
Total foreign exchange change in booK/adjUSLEA CAITYING VAIUE..............c.cvuveveriieeiectsie ettt ettt a et st en s s sa s senes 271,165
Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 +5 -6+ 7 8+ 9)...cuiiiiiiiiiiececiree ettt ss ettt 673,112
DEAUCE NONAAMILEA @SSEES......vvveeeririreiiiseieieiseeie ettt s stk e 8RS8 AR R8s s bRttt 0
Statement value at end of current period (LINE 10 MINUS LINE 11)......c.iurierririreieeeeeeseeeseeeeeeseeseeess e ss s s sse st esesessses s se s s st s et es s s s st s st e sestensas 673,112
Futures Contracts

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cccoeueeee. (57,750)
3.14 Section 1, Column 18, PriOr YA ..........ccvveeveeeereirererreiese s (8,375) (49,375) (49,375)
Add:

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............cceevevneee 0
3.24 Section 1, Column 19, prior year plus..........cceuevevrerieresieiieinnens 0
3.25 SSAP No. 108 adiuStmENts..........ccccvvevriresieieiseeseeeeeseses s 0 0 0
SUDEOAL (LINE 3.1 MINUS LINE 3.2)....cu.ceueireirieeeieiseite ettt sttt ee st s s8££ 84288 £ £ 18£8 £ A bbb bbbt (49,375)
Cumulative variation margin on terminated contracts during the Year.............ccceuvererernesessresssiseneinns 0
Less:
4.21 Amount used to adjust basis of hedged item............cccecevvrerriennnnes 0
4.22  AMOUNE FECOGNIZEM. ... ceurererceeereireieeeireiseeseeesese et ssenene 0
4.23 SSAP No. 108 adjusStments..........cocevererrrieiereinieieeseiessesesessenne 0 0
Subtotal (Line 4.1 minus Line 4.2)..... 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAtIONS IN PHOT YEAI..........vurrueririeririreireeersieieiesseseesse st ese et st ees st s et b sttt s s s trnsnns 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHIOF YEAI..........ccieieiiiicieese ettt 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2) ...ttt sttt een (57,750)
DEAUCE NONAAMILEA @SSELS..........uiveieieeiiciiieiciet et s bbb s s s A2 s bbb s s b st t e s bbb e bbbt 0
Statement value at end of current PEriod (LINE B MINUS LINE 7)........cvcveveeieieeicieees ettt sssse st s ettt s s e ss s bt es e b s s bt a s se st s s bbbt en s sassanenn (57,750)
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Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

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

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

QSI105, QSI06



Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4 ...ttt et bbb se ettt et neen 673,112
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeveveevierererererrereenne 0
3. TOtAl (LINE 1 PIUS LINE 2)...euveieeeeerriseeseensisisessesssseseesessssssssessessessssssessessesssessessessesssessessessasssessessessasssessesssssssessessessssssnssessassssssessssassnssessessanssessessassnssnssessessnssnssns 673,112
4. PartD, SECHON 1, COIUMN B........voreirerireriereieesiesese st 673,112
5. Part D, SECHON 1, COIUMN 7.....oovecicectet ettt st b s bbb s e b e ettt (57,750)
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....oucvuieieeieciiceeieiietese sttt sttt ettt b st b et ettt s bbb s st ettt s e bbb b st e bt tes st et en st b s sets 57,750
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. bbb 673,112
8. Part B, SECHON 1, COIUMN 13......oiiiiiicteice ettt b bbbt bbbt a bbb b st bbb n e (57,750)
9. TOAI (LINE 7 PIUS LINE 8)..vuvuveieireisiiieieiseisstesse sttt s s s sk s8R s 280 b 0818t s bRt s bbb 615,362
10. Part D, SeCtion 1, COIUMN O........ouuiiiiiiiiiciii bbb 673,112
11, Part D, SECton 1, COMUMN 10.. ..ottt sttt ettt (57,750)
12, Total (Line 9 MIinUS LiNE 10 MINUS LINE T1).. .. cuiiieiciiieieieisiie ettt sttt sttt 1811 s bbb s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21......oiiiiii s 250,000
14, Part B, SECtON 1, COIUMN 20........c.iuiiiiiinireiise ettt 68,800
15, Part D, SECHON 1, COIUMN 12.......iieieieeeiee ettt ettt s ettt es st a et s et st en st e s s s saesan et et s e e s s et e tenanaes s nee 318,800
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........couiiiriieeieiiieiie ettt sttt sttt st b bbb bbbt bbbt bbbt en 0
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Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 O PHIOr YEAI.........cvvirererierinrireiseieesssisesesessessssssessessssssssssssessens | sesessesssssssssessessssssssessessesssnes 605,853,060 | ..o 493,020,095
2. Cost of cash eqUIVAIENS ACAUITE............c.cueieeieciiisie ettt sttt bbb ssssanes | sesessesssssssesssssstessssensessesanes 1,103,236,015 | oovevveeeeceeeee e 2,052,231,008
3. ACCIUAL OF QISCOUNL........vovieiecee ettt ettt bbbttt a st s s s s ssssntas | oebasbessssassssessssssessaes st st es et st essesares 9,001 | oo 35,894
4. Unrealized valuation iNCrEASE (ABCTEASE)..........vvrurerrerireresrieiseisssssssseesessessssssessessssssssssssessesssssssssessassassssssessesss | snessesssssossssssnssessassssssessasssssnssessessnssnes (U472 ) U 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cucverricrireierctese ettt es st es s s s st s s st sss s sssassssssssensns | ebsesssssssesssssssessssessessesssssessessnsassessssnean [0 O 356,261
6. Deduct consideration received 0N dISPOSAIS...........ccceuiueiiiireriiiieii ettt ssaesns | sessebessssses st s st sesnaeaens 1,259,517,949 | ..o 1,939,699,173
7. Deduct amortization Of PrEMIUM..........c.ciiiirieesee ettt ettt sssans | ebsessssassessessstessessntesses e sssessessesansensesnsan 0 | o 0
8. Total foreign exchange change in book/ adjusted Carrying VAIUE............ccueiiriieieiiieieeisieiesseeissiesesees | sressessssssesessssessessssssessessssssesaes (T11,974) | oo (91,024)
9. Deduct current year's other-than-temporary impairment rECOGNIZET...........c.euiueieieiiieieiieeieessesessiesesseses | ererssssssesssesssesessssessesssssssessesssssnsensessneas 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccvrererrirnierieiisiieiins | coereisssnessssese s 449,468,080 | ...ooovvvrrereirsieesreeia 605,853,060
11. Deduct total NONAAMItIEd @MOUNTS...........cvuuiiiiiiii bbb | otbenb bbb 0 | i 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cueiuiiiuiieiciisississieieissieseissiessessisssesssssasnes | evsessssssssssesssssssesssssssessessssenas 449,468,080 | ...oovcveiiee e 605,853,060
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Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY

SCHEDULE A - PART 2

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

Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and Improvement; Charleston . ‘ SC... ‘ 05/01/2002.... | Charleston Harbor Resort and Marina 0 0 220,644
0199999. Totals 0 0 220,644
0399999. Totals 0 0 220,644
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE




Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

2030

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
Pz e [oA | 05/27/2021... [ .o 2.689 54,020,000 .0 76,900,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNer........ .. v oottt es et se st snsessessesns | fessessssessssssssssessessssssessesessnsansessssnnenns | ovenes XXX....... .. XXX 54,020,000 .0 76,900,000
Mortgages in Good Standing - Mezzanine Loans
86612ZZZ7.......coovvvivirririinns | New York 5.000 6,672,716 .0 8,896,954
0699999. Total - Mortgages in Good Standing - Mezzaning LOANS...........urriiiiiiiisinsii s sneenes XXX 6,672,716 .0 8,896,954
0899999. Total - Mortgages in Good Standing XXX 60,692,716 .0 85,796,954
3399999. Total Mortgage: XXX 60,692,716 .0 85,796,954
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages With Partial Repayments
030211222 Lehi UTeeees e 09/22/2016.... 85,537 0 0 0 0 0 0 85,537 | ...... 85,537 0 0
114840ZA2 COral GADIES.......evereeireteie e FLuitiierirnes [ v 08/12/2016.... 77,709 0 0 0 0 0 0 77,709 | v 77,709 0 0
165421ZZ4........cooovvvvnn. Cape Cod MA I 05/06/2016.... | covoovvrrrerrirnens | e 167,462 0 0 0 0 0 0 167,462 | ..oovvvrenne 167,462 0 0
256112229... Cincinnati B 12/04/2018.... 76,185 0 0 0 0 0 0 76,185 ..76,185 0 0
560222ZA2... Lincolnshire . o s e 01/24/2019.... 66,031 0 0 0 0 0 0 66,031 | .. ..66,031 0 0
682544Z77.......oovveevris CINCINNGLI....vovevrerieeieeeieeseseniesieessensssiseesseneeenenes | OHeciieiines | o, 12/04/2018.... 76,185 0 0 0 0 0 0 76,185 | .oovvvcirnnns 76,185 0 0
696551276 Carlsbad I I 10/17/2013.... 47,931 0 0 0 0 0 0 47,931 0 0
797241ZB5 Miramar Beach FLuitiirrirnee [ e 06/17/2019.... 47,993 0 0 0 0 0 0 47,993 0 0
866122277 New York NY I I 04/20/2021.... 0 0 0 0 0 0 0 12,134 0 0
083444776................o......... Lehi Ut .[02/24/2014.... 73,768 0 0 0 0 0 0 73,768 0 0
0299999. Total - Mortgages With Partial REPAYMENTS. ..ottt isistinis etistssssser e ses s enser s s sesens s enssssnsenessasansens | srsessessssssssssansas 718,800 0 0 0 0 0 0 730,934 0 0
0599999 TOLAl MOMGAGES. ... cvveeeeeeeriereeieeseeis ittt ehee bbbttt enins | aeeiseisaesinssiens 718,800 0 0 0 0 0 0 730,934 0 (V] [ 0




€030

Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY

SCHEDULE BA - PART 2

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

1 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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 O I Global Premier Finance Company LOC............c........ Cincinnati | OH... | Global Premier Finance Company Board of DIreCtors.........oeveininrieiscnieiscriisnianns 0. o 02/01/1999.... | oo | eiiiiiiiiicinen0 604,113 0 0. 100.000
1499999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed INCOME INSIUMENLS = AffIBEEA. ... ...ie ittt ettt enssnnsnenssnnns | enensssnennsenssenenssnsneneesd | arveees 604,113 0 0. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O|ALITUST-T, LP St. Louis MO... |Alitus T-T GP, LLC.... 0. covvvreees | 0512502021 | cviciac0 | e | 0 0 0| oo 10.000
000000 00 O|Cyprium Parallel INVESOrs V, LP.........c.cvvieiiirieeeiseeeeeieiseeeesseieese s Cleveland.........cocovveeevreneeennees OH... | Cyprium V Management LLC 0... . | 08/15/2019.... | .... . 0 279,476 0 0 3.660
000000 00 0|Gryphon Mezzanine Partners, LP. San Francisco.........ccocevvvcveveeecnnnns CA.... | Gryphon Mezzanine Partners, GP, L.P [0 R 11/30/2017.... | e 0 | oo 0. 128,754 0 0 2.660
000000 00 O|Gryphon Mezzanine Partners Il Feeder Fund, LP.........c..cccocvivunene San Francisco ... | CA.... | Gryphon Mezzanine Partners II, L.P. 0. s 112120/2019.... | .. 0 (| 18.440
000000 00 O|NB Private Equity Credit Opportunities Fund LP...........cccccocvviiennnee New York .|NY.... | NB Private Equity Credit Opportunities Associates, L.P..................... .|0... . | 06/07/2017.... | .... 0 0 0.350
000000 00 0|Northcreek Mezzanine Fund II, LP Cincinnati OH... INMF GP II, LLC........... [ 01/31/2014.... 0 (V] I 1.700
000000 00 0|Sagard Credit Partners, LP Toronto CAN. | Sagard Credit Partners (Cayman) GP, INC..........c.ocuuiiuiurirniniieiisseesisessieeer s 0... 10/09/2018.... [ .o | 0 [ 430,481 0 (V1N I 1.300
000000 00 O|TTGAC-1 MMF,LP Cincinnati OH... | TTGA C-I MMF GP LLC 0... 11201812017 | v | eereniieen0 | 320,402 0 0 0.000
000000 00 O|TTGA SBIC Pioneer Feeder FUNd, LP..........cc.cooruiiiinneieieriesscrsesissiseeeseeseeens NEW YOrK......coouvierireireiiseinniis NY....| TTGA SBIC Feeder GP, LLC............. [ 05/25/2021.... | cevoevvcreen0 | coviieieen93,000 | .. 0 0 0 2.400
000000 00 O] Yukon Capital Partners II, LP. Minneapoli . | MN... | Yukon Partners II, LLC., 0. ovveeeen |07/17/2014.... | .... 0 (1] I 1.100
000000 00 0] Yukon Capital Partners IIl, LP Minneapoli . ... | MN... | Yukon Partners Ill, LLC. 0... . |07/18/2017.... | .... 0 0 0.490
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated...........c.ccoovivniiirinnenns 0 0 ... XXX
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.........ccccoon.... [ 05/25/2018.... 1,141,757 0 0
000000 00 0|A&M Capital Opportunities Fund, LP. . | Greenwhich.........cooovcvviniiniiniines CT.... | A&M Capital Opportunities-GP, L.P........c.ccviueririireiririesereseire e [ 10/21/2016.... | o3 | 0 | 116,336 0 0
000000 00 O|ALLOSII-Q, LP. Cincinnati OH... | ALLOS Ventures IIl LLC 0. v | 12/19/2018.... | v | 0 [ 280,000 0 0
000000 00 0|Bridge Growth Partners, LP NEW YOrK.......coouierirecirceiseineiies NY.... | Bridge Growth Partners GP L.P 0.. 0771512014 .0 | o3 | 0 | 363,749 0 0
000000 00 0|Bridge Growth Partners I, LP NEW YOIK. ... NY.... | Bridge Growth Partners GP L.P [ 04/29/2021.... | o3 | e 1,098,428 | ... 0 0 0
000000 00 0|Bridge Growth Partners-Accedian Holdings II, LLC New York.. ....|NY.... | Bridge Growth Partners GP L.P 0. cooeveeeer | 03/08/2019.... | ovvvercreen3 | vncnriieiinen0 [ 530,003 0 0
000000 00 0|Bridge Growth Partners-Aggregator, LLC..........cccoeuiiriiininiininecceseseeeenes New York.. .NY.... | Bridge Growth Partners GP L.P 0... . 109/29/2017.... | .... 3,000,000 0 0
000000 00 0|Cincy TechFundV, LLC Cincinnati OH... | CincyTech, LLC [ 11/20/12019.... [ oo | 0 [ 300,000 0 0
000000 00 0| Cintrifuse Syndicate Fund II, LLC Cincinnati.. ... | OH... | Cintrifuse Fund Management I, LLC 0. o (091812017 [ | e 0 | e 140,510 0 0
000000 00 0| Corsair V Financial Services Capital Partners LP ............cccovrnirieinrnrninieeiees New York.. ... NY.... [ Corsair V Management, LP............c.ccco..... 0... . 106/25/2018.... | covvreeeen0 | 0 [ 578,479 0 0
000000 00 0|Cross Creek Capital 1l LP........ccocvveivrirnienerercirieicrieseciens Salt Lake City.....cocvvevrrerieriniienne UT.... | Cross Creek Capital Il GP, LP.........ccccoiiiiiiieenieeeseee e 0. o 03/09/2021.... | ovvevrieend0 | 0 | 50,000 0 0
000000 00 O|Energy IMpact FUNG 1T LP........cooiiiiririceeeee s New York ....NY.... | Energy Impact Fund Il GP LLC 0. eoveeeen [03/20/2020.... | ... 1,987,836 0 0
000000 00 O0|Foresite Capital Fund V, LP San Francisco . | CA.... | Foresite Capital Management V, LLC..........cocvveriirierinninireieisesssesssseessessseenees 0... . 106/08/2020.... | ..ccooveeein0 | o0 [ 880,000 0 0
000000 00 0|Foresite Capital Opportunity FUNA V, LP.........covuirieririieeecree e San Francisco.........cocoeereereriennnns CA.... | Foresite Capital Opportunity Management V, LLC,........cccocvrrirrmnrnieicinieneseiseenns [ R 06/29/2020.... | ooevevreend0 | 0 | 150,000 0 0
000000 00 O Goldner Hawn FUN VIIL.P.......vuiiriiiiririieisice s ssesssssessnes Minneapolis ... |MN... | Goldner Hawn GP, LLC.... 0. voovrvreer [04129/2019.... [ ovvvreenn0 | o0 | s 714,982 0 0
000000 00 0| Greenspring Opportunities VI, LP...........coceviriurireeeeiseeieees s eeees Owings Mills ... IMD... | Greenspring Opportunities VI, L.P.........ccccoormnirnrnrnierens 0. oo [01/21/2020.... [ oot | e 0 | e 225,000 0 0
000000 00 0|Greenspring Global Partners VIII, L.P Owings Mills . | MD... | Greenspring Opportunities VIIl, L.P.........cccovvrirerrineireinrinrreniesinnienens .10, .. 07412017 | e | 0 72,092 0 0
000000 00 0|Greenspring Global Partners IX-B, LP Owings Mills. MD... | Greenspring General Partner IX, L.P........cccccocrevninns 0 02/08/2019.... 123,790 0 0
000000 00 0|Greenspring Global Partners X-B, LP. . | Owings Mills . | MD... | Greenspring General Partner X, L.P.........cccccovvrvrnrirninns .10... . 103/26/2021.... | .... 100,000 0 0
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000000 00 0| GreyLion Capital Il LP.........c.coovurirreiniieiierieeseseeiseieeeieens New York NY.... | GreyLion Capital Il GP LLP 0. oo 02/28/2018.... | cveoveveeene3 | o0 [ e 17,330 0 0 0.490
000000 00 O|LLR Equity Partners VI, LP.........ccociiirireieeiiesiesieseseesssssssiesssesssssesssssessenes Philadelphia..........cccoevrernerinreenns PA.... | LLR Capital VI, L.P..c.cooiirierciiiiieiiesiescseeississ e 0.. ... | 05/13/2021.... 0 0 0 0.140
000000 00 0|ManchesterStory Venture Fund, L.P Des Moines IA..... ManchesterStory GP1, LLC, 0.. e 10312312017 [ e | 0 | s 75,444 0 (] I 1.160
000000 00 O|NB Dyal IV US INVESLOTS, LP........ccoverierriiiierierieceneeissisesiesiesesssessessssssensenes NEW YOrK......ocvouriereieeienieiieriens NY.... |NB Dyal Associates [V, LP..........ccccoumermeriienrennrinns 0. v 06/11/2018.... | covevrreeen0 | vevirercrrerriereen0 [ e 226,295 0 0 0.120
000000 00 0|Narya Capital Fund I, L.P. Cincinnati OH... | Narya Capital FUNG |, L.P.......oviiiiiiiicisees s 0.. . 103/20/2020.... [ .oovreen | 0 | e 540,000 0 (1[N 1.790
000000 00 O|NB Secondary Opportunities FUNd IV LP.........cccccoverierenicereincens New York NY.... | NB Secondary Opportunities Associates [V L.P. ........cccocorririnineeeneeneriseenne 0.. ... | 04/19/2017.... | .... 3 RTINS 285,250 0 0 0.210
000000 00 0|NB Strategic Capital LP New York NY.... | NB Strategic Capital Associates LP. [ 03/05/2020.... | ..coovvrenees 3| s 0 1,222,473 0 (V] IO 1.000
000000 00 O|NB Strategic Co-Investment Partners Il LP New York NY.... | NB Strategic Co-Investment Associates Il GP LLC ... .10.. ... | 10/01/2012.... | .... 0 0 0.330
000000 00 0|NB Strategic Co-Investment Partners Il LP............cccooovviirirvvineiririeinine New York NY.... | NB Strategic Co-Investment Associates Ill GP LLC ... . [0.. ... |01/28/2016.... | .... 0 0 0.420
000000 00 O|NB Strategic Co-Investment Partners IV L.P. ........ccccocovvverrirnnnne New York NY.... | NB Alternatives Advisors, LLC.........ccccorvrerrinrerncens 0. o 01/29/2020.... 0 0 0.400
000000 00 O|NewSpring Growth Capital V, LP Radnor. PA.... INSGV GP, LLC....orvuriiiririciieiieeieeiseseiiesiis 0.. . | 06/29/2021.... 0 0 2.800
000000 00 0O|Nutraceutical INVESLCO, LP ...........cciviiiiiiieseesceccie s RIVerside.........ccocvveveverniinienis CT...|M&S GPLLC 0.. ... [10/18/2019.... 0 0 2.150
000000 00 0|OBIP, LP (Bolt TOPCO, LLC)......cvuveririereriiicireeiisirerieiciseies Cincinnati OH... | Orchard Investment Management, LLC [ 06/27/2019.... 0
000000 00 0|OLG Investment Partners, LP (Lucas Group)...........coceereeevneeneenens Atlanta GA.... | Orchard Investment Management Il LLC..........ccocoeiirnieeneinrnreieeeeseesseenees 0.. ... |09/27/2013.... | .... 0
000000 00 O|OTAIP, LP (Trew Holdings, LLC) Hilton Head Island.......................... SC.... | Orchard Investment Management, LLC 0.. ... 102/01/2019.... | .... 0
000000 00 0| OVIP, L.Pueueiiiceiieeireeee e CinciNNati.......ccovverevreeeeersereeens OH... [ Orchard Investment Management, LLC 0. o 07/27/2017.... 0
000000 00 O|PCP Dental ll, LP Montreal.... ... | CAN. | PCP Dental GP Inc. 0.. . |06/29/2021.... | .... 0
000000 00 O|Private Equity Solutions SCSp Munsbach. o |LUX.. | DWS INVESIMENE S.A ...t 0.. ... [ 12/16/2019.... | .... 0
000000 00 O|Refinery Venture Fund Il, LP........cccooviiiiminirerceceninne Cincinnati OH... | Refinery Management, LLC ] 0n e 02/19/2021.... 0
000000 00 0|Revelstoke Single Asset FUND |, LP........cooiviiireierirnisisseeessesenisseessesssessnnes DENVET ... CO... | RCP Single Asset Fund | GP, LLC 0.. 11/19/2019.... | .... 0
000000 00 O]River Cities Capital Fund V, LP Cincinnati OH... | River Cities Management V, LLC 0.. . [121312012.... | .... 0
000000 00 O|River Cities Capital Fund VI, LP CinciNnati.......covverevreeeeerierieeens OH... | River Cities Management VI, LLC 0. e 02/15/2018.... 0
000000 00 O|Riverwood Capital Partners Il L.P...........ccccoeuuiiiimriiniiieeissiseiesiesessseseesssinns Menlo Park...........cccoereneinnrirneins CA.... | Riverwood Capital 1l L.P.........c.oivuiiueiiniineirieeiseseie e 0.. . 103/27/2020.... | .... 1,439,109 0 0
000000 00 O|Roark Capital Partners Fund V, LP Atlanta .| Roark Capital GenPar V, LP 0.. e [ 10172018 [0 | 0 | e 198,687 0 0
000000 00 0| Solamere Capital FUND 1, LP........c.couiuiiieiriecieieieneieieeieee e Boston . | Solamere Capital Fund Il, GPLP ........ccceveiriririrne [0 R 08/19/2013.... | ceveeeeeee3 | 0 | 86,001 0 0
000000 00 0| Solamere Capital Fund II-A, LP... . | Boston . | Solamere Capital Fund II-A, GP LP 0.. L 108/19/2013... | o3 | 0 [ 13,449 0 0
000000 00 0| Solamere Capital Fund IlI, LP ... | Boston . | Solamere Capital Fund lll GP, LP........cccooovveriviriianee. 0.. ... | 11/20/2018.... | .... W3 L0 785,621 0 0
000000 00 O] Trilantic Capital Partners VI, LP. New York NY.... | Trilantic Capital Partners Associates VI L.P.........ccccoerrieinininiieseecneieienne 0. o 07/25/2018.... | cvvvereraee {1 IR 0 [ 714,256 0 0
000000 00 O Tritium Partners Il LLC......c.ovuueemrrenerieiieeieisessssiseessessesise s ssssssssessssssse s AUSHN. oo TX.... | Tritium Il GP, LLC 0.. e | 111131201900 | e KT I 0. 169,266 0 0
000000 00 0| Velocity Vehicle Group, LLC Truganina AU.... | The Cranemere Group LIMItEd............ovuuurivirierieriiiisnieeiiesiesisseisesissseesienes 0.. ... | 06/01/2021..... 0 520,574 | ... 0 0 0
000000 00 0| VICOF Il FEEAET, LP......ouevieeiiiiieeieieeissise e sssenseees AUSHN. .o TX.... | Vida Management I, LLC 0 08/02/2017.... | covvoerenec (VI 0. 489,397 0 0
000000 00 0] Vivo Capital Fund IX, LP. Palo Alto. CA.... | Vivo Capital IX, LLC......cuuiiiiiniiiiieni st sesssssnssnssns 0. oo 09/09/2019.... [ ccvovvere0 | oo 0 [ 836,166 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ccccccoriiririrrinnnnee. 5,808,894 | . 22,258,326 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|Cornerstone Office Partners, LLC.... Cincinnati |0H4.4 |CS Partners, LLC . 1 06/22/2018... 7,503,503 0 0
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000000 00 O|Hillpointe Workforce Housing Partnership I, LP.............cc.ccccuuuuee Charlotte .| Hillpointe Fund Il GP, LLC 0. oo 11/03/2020.... [ .oovcvvveec0 | i [ 681,818 0 0 2.720
000000 00 0|Kaleb Grove Investors, LLC. . | Colorado Springs.. . | Cortland Partners, LLC 0... 11/30/2016.... | covvreeeenn0 | i | e 16,505,010 0 0 80.000
000000 00 0|Kelly Co, Investors, LLC . | Colorado Springs.. . | Cortland Partners, LLC 0... 12/17/2019.... | .... 8,581,203 0 0 85.000
000000 00 O|L-A Battery QOF FUNd, LP.......c.coocomirmerierirrineeisninerieriseneneenns Philadelphia..........cccovverernerinrenenns ... | L-A Battery Group, LLC 0. v 12/24/2019.... 4,888,694 0 0
000000 00 O|L-A Delray QOF FUNG, LP.......ccviiiiriiiirirerieisise st nssseesenes Delray Beach.... .| FL.....| L-A Delray QOF Group, LLC 0.. 12/24/2019.... | .... 3,008,758 0 0
000000 00 O|L-A Laramar Urban Neighborhood Fund, L.P........c..ccccoeviuniininne Philadelphia . | Lubert Adler Laramar Urban Neighborhood Group, L.P..........ccccoeeeeriinivrerneniirinenns 0... . 11015/2015.... | a0 | 0 [ 630,000 0 0
000000 00 O|LCN NA Fund Ill-D, LP NEW YOrK......cooierircireiiseineiies .| LCN North American GP IIl, L.P [ 08/23/2019.... | cvvovreeen0 | o0 [ 59,188 0 0
000000 00 O|Lubert-Adler Real Estate Fund VII-B, LP........c..cocnireirinmriiirerisceeiseienieesieneseenns Philadelphia.. . | Lubert-Adler Group VII-B, LLC 0... . 10410772017 | coovvreenn0 | 0 | s 416,667 0 0
000000 00 0|NB Real Estate Secondary Opportunities Fund LP............cccccovivrvineenne New York . | NB Real Estate Secondary Opportunities Associates, LP...........cccveeeeninciireininnns 0.. 12/05/2018.... | o0 | 0 | 745,585 0 0
000000 00 0| Osprey Pointe SANAestin, LLC .......ccevieierreiireeieienieesesee e seeseeeeees Sandestin Investments, LLC 0. o 12/19/2018.... 5,305,360 0 0
000000 00 0|Park Meadows CO Investors, LLC. . | Cortland Partners, LLC 0... . | 02/28/2017.... | .... 20,913,196 0 0
000000 00 0|PRCP-Abacoa Investment, LLC. Jupiter. PRCP-Abacoa Investment Managers LLC...........cooverivvivmeincenirerncens 0... 12/09/2015.... | .... 7,837,853 0 0
000000 00 O|PRCP-AFG LA New Orleans Partners, LP...........ccccoevuvieinieceicceeececienes New Orleans...........ccccoeeverecrierennns LA.... | PRCP-New Orleans Investment Managers, LLC ..........ccccourmnirninineerceenns [0 R 12/08/2020.... 5,986,495 0 0
000000 00 O|PRCP-Arcadia Partners, LP Seattle WA... | PRCP-Arcadia Partners Managers, LP...........covurirenininiieseseescses e 0. eoveeeen [ 10/26/2016.... | ... 8,841,106 0 0
000000 00 0|PRCP-Atlanta Canopy Partners, LP............cccuirriiiirienrineiiineissiseeesicesseenienees NOICIOSS. ... GA....| PRCP-Atlanta Canopy Partners Managers, LP..........ccccccovenirveiniane 0... . 104/02/2019.... | o0 | 0 [ 970,957 0 0
000000 00 O|PRCP-Aurora Partners, LP. DENVET.....eiieeeee e CO... | PRCP-Aurora Partners Managers, LP...........cccccvrernenininencieeineens 0. o 08/22/2016.... | oeevereeend0 | o0 | 11,488,339 0 0
000000 00 O0|PRCP-Avondale Partners, LP Phoenix AZ.... | PRCP-Avondale Partners Managers, LP..........c.ccccoeeinininincsnnenseineens 0... ... 109/23/2016.... | .... ..19,801,125 0 0
000000 00 O|PRCP-AZ Arcadia Cove Partners, LP..........ccocveveniiereeniercrnnnnes Phoenix ALZ.... |PRCP-AZ Arcadia Cove Partners Managers, LP...........cccccocovvrerirenennes 0... . | 08/05/2020.... | .... 11,375,931 0 0
000000 00 O0|PRCP-Boca Raton Partners, LP............ Boca Raton..........ccoceveveueieieierenne FL..... PRCP-Boca Raton Partners Managers, LP.............cooiniinineiericeeserenns [0 R 1112712017 ... [0 | a0 [ 12,218,775 0 0
000000 00 O|PRCP-BUCKS Partners, LP..........cccvvuiiiiniiiiiiisinirseinssseessessssssesssssssssnssssssssnsenns Philadelphia...........cccocveriniieniininn PA.... | PRCP-Bucks Partners Managers, LP..........cccovermrrnrirersineinnns 0. . | 04/25/2017..... | ... 8,350,918 0 0
000000 00 O0|PRCP-CO Deer Crest Partners, LP. Broomfield CO... | PRCP-CO Deer Crest Partners Managers, LP .10... . |05/15/2019.... | .... 8,335,518 0 0
000000 00 0|PRCP-CO Governor's Park, LP. Fort COMliNS........cvuvevvrvrirerrisnirenins CO... | PRCP-CO Governor's Park Managers, LP.........ccc.ovvrnrnriernreieerinnins [ 11/18/2019.... 7,709,923 0 0
000000 00 0|PRCP-CO Lakewood, LP. Lakewood. . | PRCP-CO Lakewood Managers, LP .10... . 108/09/2019.... | .... ..11,455,246 0 0
000000 00 O|PRCP-CO Spyglass Creek, LP. Denver ... | PRCP-CO Spyglass Creek Managers, LP 0... 10/23/2019.... | .... ..12,050,752 0 0
000000 00 O|PRCP-CO Stone Mountain, LP .........ccccoeveuiiiicicreieceeeee e Northglenn..........ccveeevernerceninns CO... | PRCP-CO Stone Mountain Managers, LP ..........cccccovivevirrininns [0 R 03/24/2020.... | .ccoeeveeec0 | 0 | e 11,779,711 0 0
000000 00 O|PRCP-CS Partners Il, LP. Colorado Springs.........c.ceeeeeveens CO... [PRCP-CS Partners I Managers, LP..........cccccuriiiininecneicsesseessesesseena 0... . |09/115/2017.... | .... 7,544,469 0 0
000000 00 O|PRCP-Dallas Four Partners, LP ..........cccccovceieiecieiiecieecceeeeeiae Lewisville.......... TX.... | PRCP-Dallas Four Partners Managers, LP ..........ccccccovnrnnirneenee. 0... 11/06/2015.... | cooeveceecen0 | a0 [ 19,190,709 0 0
000000 00 O|PRCP-Del Coronado Partners, LP...........cccocririeirnieriininineiensiscseeeneseeenseennns PhOENIX. ... AZ.... |PRCP-Del Coronado Partners Managers, LP............cccoveriviirennce 0. o 05/15/2018.... 9,444,934 0 0
000000 00 O|PRCP-Everett Partners, L.P. Seattle WA... | PRCP-Everett Partners Managers, LP............ccooernrinrninineneeee e 0... ... |07/21/2016.... | .... 6,412,568 0 0
000000 00 O|PRCP-Key West Partners I, LP..........cc.coeueririiiiniineiienienisiisesissiiessesisseseeeens Key West........cccocovviiciniceis FL.....| PRCP-Key West Partners | Managers, LP..........ccccccccverrinenns 0.. . 102/08/2017.... | .... 8,923,418 0 0
000000 00 O|PRCP-KY Park Place Partners, LP ..........ccccceeiieiiiecceiee e Louisville.........ccoceeereririeeieieins . | PRCP-KY Park Place Managers, LLC...........cccoovrunirininnnrinirnnnns [0 R 04/29/2020.... 3,677,996 0 0
000000 00 0|PRCP-MD Montclair Partners, LP..........c.ccoceverirrnnininereesseiesnnens Silver Spring . | PRCP-MD Montclair Managers, LP...........cccvveiiirieirnniesieisisssesssssseenesssssnsnens 0. .covorenner [ 10/05/2020.... | ... 7,345,429 0 0
000000 00 0|PRCP-MD Water's Landing Partners, LP...........ccccccooviriminrincninnnns Germantown . | PRCP-MD Water's Landing Managers, LP............cccoccoceimrunrrinnnnnns 0... . | 8/5/819.......... 7,537,804 0 0
000000 00 0|PRCP-Missouri Partners, L.P St. Charles. . | PRCP-Missouri Partners Managers, LP............cc.coeverienrnrnnenns 0. vvvrvrener [10/15/2015.... [0 | v | e 11,291,644 0 0
000000 00 O|PRCP-Murietta Partners, LP. Phoenix . | PRCP-Murietta Partners Managers, LP...........ccccverninireine .|0... . | 05/15/2018.... | .... 6,340,189 0 0
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000000 00 0|PRCP-NC Asheville Heritage at the Peak Partners, LP............cccccveuune. ASheVille.........coviereieierieieine .| PRCP-NC Asheville Heritage at the Peak Manager, LLC...........ccocoevivvrnerininirenns 0. o 04/07/2021.... | oevrerenee {1 [ IO 1,645,333 3,343,863 0 0 80.000
000000 00 0O|PRCP-NC Greensboro Partners, LP Greensboro.........cevvveerevnrererernnens .| PRCP-NC Greensboro Managers, LP..........ccccccocvrreirirrirennn. 0... . 103/19/2020.... | .... ] 6,970,720 0 0 80.000
000000 00 0|PRCP-NC University Ridge Partners, LP Durham .| PRCP-NC University Ridge Managers, LP .........c.coccvrinierincessesenenes 0.. 12/23/2020.... | .... .0 7,595,678 0 0 80.000
000000 00 0|PRCP-NC WIlmington LOfts I, LP.......ccveuerurriieriniieieiieieesecesseissssesnsesienssesens WiIMINGLON. ... .| PRCP-NC Wilmington Lofts Manager, LLC............ccouuurerimieerinrinerinesieriesineenns 0. v 05/20/2021.... 567,443 3,948,799 0 0 80.000
000000 00 0|PRCP-NC Wilmington Lofts II, LP. .| Wilmington.... .| PRCP-NC Wilmington Lofts Il Manager, LLC...........cccoveimnirerneeinseienssisiennns 0. .covveen. [05/20/2021..... 290,598 1,803,546 0 0 80.000
000000 00 0|PRCP-NC Wilmington Partners I, LP . | Wilmington.... .| PRCP-NC Wilmington Partners Il Managers, LP ..o 0... . | 05/08/2018.... 2,329,114 0 0 80.000
000000 00 O|PRCP-NV Hidden Valley Partners, LP ... WilmMington..........covverevneirnnrirnens .| PRCP-NV Hidden Valley Managers, LP ... [ 05/09/2018.... 1,286,212 0 (VI I 80.000
000000 00 O|PRCP-NV Villa Serena Partners, LP..........ccccocovrerneriernrininne Henderson..........cvveneverncenenns .| PRCP-NV Villa Serena Managers, LP...........cccoorerrvvereennens 0. o [03/17/20271. [ a0 | 0 | 800,000 0 0 80.000
000000 00 0|PRCP-Ohio Partners Il, L.P Cincinnati . | PRCP-Ohio Partners Il Managers, LP...........ccccoveirineineiiesineississsins 0... . | 04/06/2016.... | .... 6,775,442 0 (VI I 80.000
000000 00 O|PRCP-0regon Partners I, LP.........ccceiuiiiriiseeeicsiesesesseeesses s 0regon City......oevevereereerinierenne . | PRCP-Oregon Partners | Managers, LP............covniernenniescseeeeseeseeees 0. o 04/08/2016.... 4,744,654 0 0 80.000
000000 00 0|PRCP-Orlando Parkway Partners, LP .............. Orlando PRCP-Orlando Parkway Manager, LLC . 0... . 102/27/2020.... | covereeen0 | 0 [ 12,156,832 0 0] 80.000
000000 00 0|PRCP-Orlando Sanford Landing Partners, LP...........ccccccverivinens Sanford FL..... PRCP-Orlando Sanford Landing Partners Managers, LP 0... . 112/18/2019.... | ... 6,302,335 0 0 80.000
000000 00 O|PRCP-Orlando UCF Partners, LP .........ccccccvvvruereeercreriierereene Orlando........coeveeerveceeeecceenes FL..... PRCP-Orlando UCF Partners Managers, LP .........cccocovincrvnrcrininnens [0 R 04/12/2019.... 5,442,799 0 0| oo 80.000
000000 00 O|PRCP-Orlando Whisper Lake Partners, LP...........c.ccocovurvuennee 1 OraNdo.... e FL..... PRCP-Orlando Whisper Lake Partners Managers, LP {00 e [12/18/2019..0 [0 | 0 | 10,967,169 0 0 80.000
000000 00 0|PRCP-Phoenix Il Partners, LP Phoenix AZ.... | PRCP-Phoenix Ill Partners Managers, LP 0... . 1 08/03/2017.... | .... 26,065,380 0 0| oo 80.000
000000 00 O|PRCP-Raleigh | Partners LP. Raleigh NC....| PRCP-Raleigh | Partners Managers, LP............coocveeienrrnerinreneeneenns 0. o 04/20/2017.... 2,949,202 0 0 80.000
000000 00 O|PRCP-St. John's Forest Partners, LP ...........cccococueveieceeiecercieccieine, Jacksonville..........c.cceveieireeiircnnne. FL..... PRCP-St. John's Forest Partners Managers, LP 0... . 103/20/2019.... | oveeeeenn0 | eeieeenl0 | 879,296 0 0| oo 80.000
000000 00 O|PRCP-Stuart Partners, L.P. Stuart FL..... PRCP-Stuart Partners Managers, LP......... 0... 12/06/2016.... | .... 9,912,644 0 0 80.000
000000 00 0|PRCP-Sunrise Water's Edge Partners, LP........c.ccccoviureiniircrinincirnnnns Sunrise. FL..... PRCP-Sunrise Water's Edge Partners Managers, LP.........c.ccovinenrcrinincincenns [0 R 08/29/2018.... | coeevevreend0 | 0 | 10,418,769 0 () 80.000
000000 00 0|PRCP-Tampa Arbor Partners, LP. Tampa PRCP-Tampa Arbor Partners Managers, LP 0. . [08/29/2018.... | ... 5,855,697 0 0 80.000
000000 00 O|PRCP-Tempe/Mesa Partners..........c.cocueuieiuriviuiieeiiieiesissiesssssssee s sssesenens PhOENIX.......cviveeicicieieceeeeee . | PRCP-Tempe/Mesa Partners Managers, LP............cccccovevvinienns .10... . 105/15/2018.... | o0 | 0 | 10,723,313 0 0| oo 80.000
000000 00 O|PRCP-TX Kingwood, LP. HOUSEON. ..o . | PRCP-TX Kingwood Managers, LP...........ccccc..... [ 11/15/2019.... 4,434,873 0 0 80.000
000000 00 0|PRCP-Union Heights............... .. | Colorado Springs.. . | PRCP-Union Heights Manages, LP 0. .coooever | 06/18/2018.... | ... 5,771,018 0 (VI I 80.000
000000 00 O|PRCP - University Village, LP .......... . | Colorado Springs.. . | PRCP - University Village Managers, LP 0... . 109/111/2018.... | .... 9,350,303 0 0 80.000
000000 00 0|PRCP-Woodland Hills, LP. Colorado Springs...........cceeeevrrenes . | PRCP-Woodland Hills Managers, LP..........c.ccovuririrniiniiernincersiesssesesesisceeneees [0 R 11/13/2018.... 5,264,657 0 0| oo 80.000
000000 00 O0|Residences ORC, LLC Sunrise. FL..... Residences Management Company, LLC..........ccccviiincniniiene s 0. ooveeeen [ 05/03/2019.... | ... 4,600,911 0 0 33.340
000000 00 O|Righetti Ranch, LP. San Luis ODISPO........cceeerererrinns CA....| Ambient Righetti Manager, LLC 0... . 106/26/2015.... | cocovvreennd0 | 0 [ s 11,451,179 0 0 88.390
000000 00 O|TRG Southgate Il, L.P.......c.corevvrerereriinieiriscrenns Dallas......ccvveeerneeniieeiriieeeees TX.... | TA Southgate Land Partners, LP...........cccocvvernininivenereeices 00 e 03/08/2018.... 0 0 0.000
000000 00 0| Water Street O'Connor Venture, LLC ettt r et enenaenas Atlanta GA.... | LG Residential Services, LLC............... 0. o, 10/26/2015.... | .... 0 0 .. 75.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........ccccooviiniiiinininiicnnins 0 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 0|Bay Bridge Holding Company, LLC.........ccccvivmriimrieinnieierinsisninniennes Stevensville MD... | Bay Bridge Holding Company, LLC 0. voovrvener | 04/01/2020.... [ .ovovieenn0 | o0 | e 123,737 0 0 35.000
000000 00 O|Mountain View Grand Holding Company, LLC Whitefield NH.... | Mountain View Grand Holding Company, LLC.........cccccovienisinisiniennnaas 0... . 106/01/2020.... | .... L0 173,822 0 0] e 35.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI ESTAtE = AFfIIALEN. ... ... ittt iisiis | tetiesisssesssssssssse s ee st ee et e 8088288080888 4881408408082 e bttt n ettt ensansenssens | brestsssensosssssantanssnssnd 0| 297,559 0 0. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 0| Pretium Mortgage Credit Partners I, LP..........cccoovvvevrrernerneinnns NEW YOIK. ..o | NY.... | Pretium Mortgage Credit Partners | GP, LLC........cc.cocvvivirrernrineireiisninninns [ 12/04/2014.... | oo (0 RO (01 18,661 0 0 0.500
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Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE 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
2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage L0ans - UNGfflIAEEA. ... bbbttt nnsnniens | sonnssnssenssenssnssnisensn0) | oo 18,661 0 0
4899999, SUDEOLAI = UNGFTIIGIE. ...tk 46 eeE e s e e 08808 E R H o0 E e s eE o0 ShEeEE e eEE R e f LRttt nnnnssnsenenssnsenies | cnnsensrensnneeess s Q00,200 | wvriiiinnins 518,300,036 0 0
4999999, SUDOLAl = AFFIIBIEA. ...tk bk ek eE LRk E e hE L eEEf ek Lk ieeEEeEEE LR LE e L E L E LS EE LAkttt | snnisnsenssnssnnsennsennies0 | s 901,672 0 0
5099999. Totals ..519,201,708 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
‘ 1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
SUSIP Identificatio Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate | ts That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 0|Global Premier Finance Company LOC. |Cincinnnti |OH,, | Return of Capital |02/01/1 999 |06l07/2021 2,037,000 0 0 0 0 0 0 2,037,000 | ......2,037,000 0 0 0 . 204,113
1499999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated. 2,037,000 0 0 0 0 0 0 . 2,037,000 |......2,037,000 0 0 0 204,113
Joint Venture or Partnership Interests That Have Underlying Ct istics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O|Cyprium Parallel Investors V, LP Cleveland OH.. | Return of Capital 08/15/2019 | 04/23/2021 | ............ 48,823 0 0 0 0 0 0 | s 48,823 | ..........48,823 0 0 0 0
000000 00 O0|Great American Capital Partners Fund I, LP. Los Angeles. CA.. | Return of Capital 01/12/2018 |04/23/2021 ......49,003 0 0 0 0 0 0 0 0 0 o 67,868
000000 00 O0|Gryphon Mezzanine Partners, LP San Francisco. CA.. | Return of Capital 11/30/2017 | 06/29/2021 0 0 0 0 0 0 0 0 0 155,674
000000 00 O0]Gryphon Mezzanine Partners Il Feeder Fund, LP..............ccccceuueneee. | S@N Francisco..........uee. CA.. | Return of Capital 12/20/2019 | 06/29/2021 0 0 0 0 0 0 0 0 0 0
000000 00 0|Monarch Capital Partners Il LP New York NY.. | Return of Capital 01/12/2015 | 04/15/2021 | .......1,493,606 0 0 0 0 0 0 0 0 0. (384,228)
000000 00 O0|Monarch Capital Partners IV, L.P New York NY.. | Return of Capital 10/30/2017 | 05/18/2021 | .......... 477,983 0 0 0 0 0 0 0 0 0 0
000000 00 O|NB Private Equity Credit Opportunities Fund LP. New York NY.. | Return of Capital 06/07/2017 |06/30/2021 0 0 0 0 0 0 0 0 (| 46,572
000000 00 O]Northcreek Mezzanine Fund Il LP. Cincinnati OH.. | Return of Capital 01/31/2014 | 05/21/2021 0 0 0 0 0 0 0 0 0 0
000000 00 O|PineBridge Private Credit Feeder, LP New York NY.. | Return of Capital 11/28/2018 | 06/30/2021 0 0 0 0 0 0 R 0 0 0 0
000000 00 O [SAAS Capital Fund Ill Cincinnati OH...| Return of Capital 08/09/2018 |04/12/2021 | ......... 0 0 0 0 0 0 ..140,776 0 0 0
000000 00 0|SAAS Capital Fund Ill (B) LP. Cincinnati OH.. | Return of Capital 08/26/2020 | 04/12/2021 21,350 0 0 0 0 0 0 21,350 | ..........21,350 0 0 0 0
000000 00 O |Sagard Credit Partners, LP Toronto. CAN| Return of Capital 10/09/2018 | 05/21/2021 | ....... 1,035,917 0 0 0 0 0 0. 1,035,917 |......1,035,917 0 0 0 0
000000 00 O|TTGA C-1 MMF, LP. Cincinnati OH.. | Dissolution: 12/18/2017 | 05/17/2021 3,282,971 0 0 0 0 0 0 . 3,282,971 |......3,289,879 0 6,908 6,908 | ........ 104,884
000000 00 O |World Trade Finance, LLC Burbank CA.. | Return of Capital 04/20/2020 |06/30/2021 | ........... 332,822 0 0 0 0 0 0 332,822 | ....... 332,822 0 0 0 0
000000 00 0| Yukon Capital Partners I, LP Minneapoli MN. | Return of Capital 07/17/2014 | 04/21/2021 | .......... 240,769 0 0 0 0 0 (V1 I 240,769 0 0 0 95,393
000000 00 O |Yukon Capital Partners Ill, LP Minneapoli MN. | Return of Capital 07/18/2017 | 04/27/2021 251,950 0 0 0 0 0 0 251,950 0 0 (V) R 100,300
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Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY

SCHEDULE BA - PART 3

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

‘ 1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
SUSIP Identificatio Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated...........ccccooivirviininiinisisininsinee | e, 7,987,114 0 0 0 0 0 0.... 7,987,114 |......7,994,021 0 6,908 6,908 | ... 267,578
Joint Venture or Partnership Interests That Have Underlying Ct istics of Common Stocks - Unaffiliated
000000 00 O|A&M Capital Partners I, LP. Greenwhich CT.. | Return of Capital 05/25/2018 |06/30/2021 204,229 0 0 0 0 0 0 204,229 | ........ 204,229 0 0 0 82,128
000000 00 0|A&M Capital Opportunities Fund, LP Greenwhich CT.. |Return of Capital. 10/21/2016 | 05/07/2021 263,102 0 0 0 0 0 0 263,102 263,102 0 0 0 .387,294
000000 00 0 |Blackstone Tactical Opportunities IlI, LP. New York NY.. | Return of Capital 02/08/2019 | 06/14/2021 596,651 0 0 0 0 0 0 596,651 596,651 0 0 0. (162,599)
000000 00 O0|Bridge Growth Partners, LP New York NY.. | Return of Capital 07/15/2014 | 04/29/2021 ......68,825 0 0 0 0 0 0 68,825 ...68,825 0 0 0 [ e 78,965
000000 00 O CCA Life Settlements Fund I, LP. Dublin IRL. | Return of Capital 12/16/2019 |06/30/2021 ....197,996 0 0 0 0 0 (I [ 197,996 197,99 0 0 0 0
000000 00 O0|Channel 51, LLC Washington DC.. | Return of Capital 04/29/2016 | 06/08/2021 8,766 0 0 0 0 0 0 8,766 8,766 0 0 0 0
000000 00 O |Corsair V Financial Services Capital Partners LP New York NY.. | Return of Capital 06/25/2018 |04/30/2021 97,580 0 0 0 0 0 0 97,580 | ... 0 0 (VN (97,580)
000000 00 O0|DecoPac, Inc Anoka, MN. | Dissolution 10/27/2017 |05/17/2021 | ....... 2,000,000 0 0 0 0 0 0 ... 2,000,000 |......3,642,037 | .....ccooeuueuuc 0[....1,642,037 |...... 1,642,037 | ........ 124,426
000000 00 O] Foresite Capital Fund IV, LP San Francisco. CA.. | Return of Capital 04/16/2018 |04/29/2021 331,073 0 0 0 0 0 0 331,073 0 0 0 ......1,090,941
000000 00 O0|Foresite Capital Fund V, LP San Francisco. CA.. | Return of Capital 06/08/2020 [04/21/2021 | ............ 65,770 0 0 0 0 0 0 65,770 0 0 0 0
000000 00 O |GreyLion Capital Il LP. New York NY.. | Return of Capital 02/28/2018 |04/07/2021 24,000 0 0 0 0 0 0 24,000 0 0 0 0
000000 00 O0|Gryphon Partners IV, L.P. San Francisco. CA.. | Return of Capital 12/06/2016 |06/29/2021 | ........... 242,350 0 0 0 0 0 (U I 242,350 0 0 0 [ e 769,934
000000 00 O(LLR Equity Partners IV, LP Philadelphia PA.. | Return of Capital 03/14/2014 {06/03/2021 95,109 0 0 0 0 0 0 95,109 0 0 0 [ oo 294,755
000000 00 O0|Medley Credit Opportunitiy Delaware Fund, L.P........c.ccccoveerrerrrrerrens [ NEW YOrK.oooe NY.. | Return of Capital 07/15/2016 |05/25/2021 227,380 0 0 0 0 0 0 227,380 0 0 0 0
000000 00 O|NBDyal IVUS Investors, LP New York NY.. | Return of Capital 06/11/2018 |04/16/2021 21,963 0 0 0 0 0 0 21,963 0 0 0 0
000000 00 0|NB Secondary Opportunities Fund IV LP. New York NY.. | Return of Capital 04/19/2017 |06/29/2021 209,948 0 0 0 0 0 0 209,948 0 0 0 0
000000 00 O [NB Strategic Capital LP New York NY.. | Return of Capital 03/05/2020 |06/14/2021 ....101,632 0 0 0 0 0 0 .101,632 0 0 0 0
000000 00 O0|NB Strategic Co-Investment Partners I LP New York NY.. | Return of Capital 10/01/2012 | 06/14/2021 ......14,028 0 0 0 0 0 0 ...14,028 . 0 0 0 6,133
000000 00 O |NB Strategic Co-Investment Partners III LP. New York NY.. | Return of Capital 01/28/2016 |05/12/2021 60,656 0 0 0 0 0 0 60,656 ..60,656 0 0 (VN [ 247,960
000000 00 O|Patriot Financial Partners Il LP Philadelphia PA.. | Return of Capital 04/30/2014 |06/01/2021 | .......... 412,581 0 0 0 0 0 (U 412,581 412,581 0 0 0 [ oo 37,149
000000 00 O|Quibi Holdings, LLC (Class A) Beverly Hills. CA.. | Return of Capital 08/24/2018 | 06/15/2021 | .......... 499,002 0 0 0 0 0 (V1 IO 499,002 0 0 0 0
000000 00 O]River Cities Capital Fund V, LP Cincinnati OH.. | Return of Capital 12/31/2012 | 05/18/2021 ......42,536 0 0 0 0 0 0 ...42,536 0 0 0 [ oo 42,689
000000 00 O|River Cities Capital Fund VI, LP Cincinnati OH.. | Return of Capital 02/15/2018 |05/12/2021 0 0 0 0 0 0f.....860,055 0 0 (| 189,945
000000 00 O0]Roark Capital Partners Fund V, LP Atlanta GA.. | Return of Capital 11/01/2018 | 06/09/2021 0 0 0 0 0 (VN 410,960 0 0 0 0
000000 00 O |Solamere Capital Fund I, LP. Boston MA.. | Return of Capital 08/19/2013 |06/30/2021 | ............67,129 0 0 0 0 0 0 67,129 | ... 0 0 0. 499,554
000000 00 0|Solamere Capital Fund II-A, LP. Boston MA..| Return of Capital 08/19/2013 | 06/30/2021 | .......... 341,317 0 0 0 0 0 (U [ 341,317 | ........ 341,317 0 0 0 0
000000 00 O |Solamere Capital Fund Ill, LP Boston MA.. | Return of Capital 11/20/2018 |06/30/2021 899,400 0 0 0 0 0 0 899,400 899,400 0 0 0 98,677
000000 00 O] Trilantic Capital Partners VI, LP. New York NY.. | Return of Capital 07/25/2018 |04/13/2021 0 0 0 0 0 0 0 0 0 0
000000 00 O] Tritium Partners II, LLC Austin. TX.. |Retun of Capital. 11/13/2019 |05/27/2021 0 0 0 0 0 0 0 0 0 0
000000 00 0] Vida Longevity Fund, LP Austin TX.. |Return of Capital. 04/01/2015 | 05/11/2021 0 0 0 0 0 0 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0 0 0 0 0 ....10,055,737 | oo, 0....1642,037 |.... 1,642,037 |......3,690,370
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|LCN NA Fund IlI-D, LP New York NY.. | Return of Capital 08/23/2019 |05/06/2021 0 0 0 0 0 0 5,336 5,336 0 0 0 0
000000 00 O|Lubert-Adler Real Estate Fund VII-B, LP. Philadelphia PA.. | Return of Capital 04/07/2017 | 06/03/2021 0 0 0 0 0 0 .912,540 912,540 0 0 (VN 157,505
000000 00 O|NB Real Estate Secondary Opportunities Fund LP New York NY.. | Return of Capital 12/05/2018 | 06/07/2021 0 0 0 0 0 0 .169,569 ..169,569 0 0 0 25,585
000000 00 0]PRCP-Bucks Partners, LP Philadelphia PA.. | Dissolution 04/25/2017 | 06/23/2021 0 0 0 0 0 0 [......15,295,155 |....20,153,322 | ........cc......... 0]...4,858,167 |..... 4,858,167 | .......... 44,609
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. 0 0 0 0 0 0]....16,382,599 |....21,240,766 | ................... 0]...4,858,167 |...... 4,858,167 | ........ 227,699
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 O0|Bay Bridge Holding Company, LLC Stevensville MD. | Bay Bridge Holding Company, LLC ..|04/01/2020 | 06/30/2021 0 0 0 0 0 0 508,768 508,768 0 0 0 .o 139,969
000000 00 0|Mountain View Grand Holding Company, LLC. . .. | Whitefield NH.. | Mountain View Grand Holding Company, LLC......... 06/01/2020 |06/30/2021 0 0 0 0 0 0 167,675 ..167,675 0 0 0 (238,853)
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 0 0 0 0 0 676,443 676,443 0 0 0 oo (98,884)
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Statement for June 30, 2021 of the GREAT AM ERICAN |NSU RANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

000000 00 0|Pretium Mortgage Credit Partners |, LP I New York | NY.. I Return of Capital 12/04/2014 | 06/29/2021 0 0 0 0 0 0 0 0 0

2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated 0 0 0 0 0 0 0 0 0

Collateral Loans - Unaffiliated

755999 ZZ 5|COREY ERTL CROP LOAN 5.00 1/31/2027 Appleton WL... | Final Payoff. 08/01/2020 |06/30/2021 569,713 0 0 0 0 0 0 569,713 569,713 0 0 0

482666 ZZ 0[K2INSURANCE SERV 5.00 01/02/2024. San Diego CA.. | Return of Capital. 12/15/2020 | 06/30/2021 250,000 0 0 0 0 0 0 250,000 | ........250,000 0 0 0

211999 ZZ 5|READ BROS. INSURANCE GROUP CROP LOAN 5.00 1/31/2027.... | Metamora ............cccoeeee.. IL.... | Return of Capital 09/06/2019 | 06/30/2021 6,250 0 0 0 0 0 0 6,250 6,250 0 0 0

2999999. Total - Collateral Loans - Unaffiliated 825,963 0 0 0 0 0 0 825,963 825,963 0 0 0

Any Other Class of Asset - Unaffiliated

000000 00 0 | Monza Energy, LLC. Houston | TX.. I Return of Capital. 04/17/2018 |06/29/2021 | .......... 131,574 0 0 0 0 0 0 [ o 131,574 | ....... 131,574 0 0 0
4699999. Total - Any Other Class of Asset - Unaffiliated. cooen 131,574 0 0 0 0 0 0....131574 | ... 131,574 0 0 0
4899999. Subtotal - Unaffiliated ..34,491,564 0 0 0 0 0 0 |.....34,491,564 | ...40,998,676 ....6,507,111 |...... 6,507,111

4999999, SUDLOLAL = AFIIBLEA. .......vveooeseeesees e sse e ssss e sss e e s s es st E St E e E e f1100EE LSt E AL ALt s ettt nnnnnes | enneies 2,713,443 0 0 0 0 0 0 ... 2,713,443 |......2,713,443 0 0

5099999, TORAIS........oeeoieiiisieiie sk LSk e f e i e R e eeLLE AL S LA L L LA L e REL ek | e 37,205,008 0 0 0 0 0 0 |.....37,205,008 |...43,712,119 | ...cccoonurrnnnad 0 [....6507,111 | ... 6,507,111
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Statement for June 30, 2021 of the GREAT AM ERICAN |NSU RANCE 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

91282C  BD 2 |UNITED STATES TREASURY ......ccviviiiriirniniirererineierieniees 06/21/2021........ CITIGROUP.....ootiiiti ettt | coesicssanienes 48948 | oo 49,000 29 [1.A

91282C BT 7 [UNITED STATES TREASURY......ccooiiiiiirninsisnsnissiensnines 04/01/2021. GOLDMAN. ...t enssnsssees | cosnssensensnees 1,488,516 ...1,500,000 154 [1.A

0599999. Total - Bonds - U.S. Government 1,537,464 ...1,549,000 183 XXX
Bonds - All Other Government

13509P  HJ 5 | CANADA HOUSING TRUST NO 1...coiviiiiiiniiiersnisiirernniscissnsssnsnsssssnsnsssesenssssssesenens | coneeensnneeees | 06/24/2021........ | RBC DOMINION SECS INC.....cvuuiiuiieiiiiiiinissississi e ssensssssssssnessnnnes | snnssesanensees 20,648,000 20,000,000 8,877 |1.AFE

1099999. Total - Bonds - All Other Government. 20,648,000 20,000,000 8,877 XXX
Bonds - Industrial and Miscell

000844 AC 4 |ABPCI8A1B-CDO C.... 04/27/2021. 3,005,156 23,000,000 [ oo 1,839 |1TAFE ...

00086A  AS 3 |ABPCI DIRECT LENDING FUND CLO | LTD - CD C.... 04/29/2021. Natixis... . 10,000,000 .10,000,000 0 [1.AFE

03290A  AA 8 [ANCHF 13 A= CDO....oouiiiiiereeicerrise s [CRT 05/25/2021........ GREENSLEDGE CAPITAL MARKETS LLC......ccoviiinierverniierseseneieisniens | v 6,000,000 | ..o 6,000,000 0 [1.AFE

03331F  AJ 9 |ANCHF 7RBR - CDO . | 04/13/2021. GREENSLEDGE CAPITAL MARKETS LLC........cocovvvuienee 5,000,000 ...5,000,000 0 [1.CFE

03880W  AA 6 |ARCLO 2020-FL1 A-CDO 04/14/2021. MORGAN STANLEY CO 10,513,125 .10,500,000 358 [1.AFE

088555 ZE 0 |BIDTELLECT INC 10.00 06/30/2022........ 06/01/2021........ AFG Private PIAaCEMENL..........cviuiiiiiieriicieisese s sssssiens | ereesesiseen 8,626 | ... 6,626 0 |5.BGI

08888#  AA 4 | BIDTELLECT, INC.....ooiiiiiiiicicisiscersnesesesssie s nesessssnssenes. | aveesaesinnins 06/01/2021. AFG Private Placement 22,906 | ..o 22,906 0 [5.BGI

09069Z  ZF 1 |Biowish Tech Intl TI 12.00 03/31/2022...........ccovrrierermirniineierireiseieerssessseesieienens 04/01/2021. NON-CASH BROKER 613,277 614,788 26,538 |5.B

090692  ZF 1 |Biowish Tech Intl TI 12.00 03/31/2022...........ccoevvieiririrniirierieiniseeiseeeiesesiesienene 06/01/2021........ NON-CASH BROKER..........comiiiiiiiitiiieisissiesesissesiesisisessssssssseessssssnens | coessssseninenes ....(306,638) | ....cvvuvnee (307,394) (12,398) [5.B Gl.....cveverenes

093662  AJ 3 |BLOCK FINANCIAL LLC 06/22/2021. P MOTGaN. ... 4,976,850 ...5,000,000 0

09581  AA 4 |BLUE OWL FINANCE LLC......coovviirriierrinereieiseine 06/03/2021. GOLDMAN 2,961,900 ...3,000,000 0

102404  AA 3 | BOWHUNTER HOLDINGS, LLC.......cviriiierrineirerirnieiesiecerines 06/17/2021........ VIOUS. ..ottt | enienieninnins 120,570 120,570 0

12641P  CK 8 | CSMC 2009-R 9A5 - CMO/RMBS..........ooovirviiierinnicierieis 06/01/2021. Direct. ..o 0 0

15186P  AA 6 | CENTERBRIDGE CREDIT FUNDING 1, LTD. - CD (SR 04/08/2021. GREENSLEDGE CAPITAL MARKETS LLC 5,000,000 0

15672V AA 4 |CERB25ATR - CDO. (SR 06/08/2021. CANTOR FITZGERALD + CO 250,075 250,000 666

15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026 04/15/2021. AFG Private Placement 650,000 650,000 0

15674@ AA 9 |CERBERUS SWC Il TL L+225 11/20/2026...........cvvverererrvireririreciiens 06/28/2021. AFG Private Placement. 3,450,000 | ..o 3,450,000 0

25402)  AA 7 |DIGITALBRIDGE ISSUER LLC - ABS 06/30/2021. BARCLAYS CAPITAL INC FIXED INC 4,000,000 0

25755T AN 0 |DPABS 211 Al - RMBS 04/08/2021. GUGGENHEIM.... 9,000,000 0

28853R AL 3 |ECLO4RAR-CDO . 05/19/2021. BARCLAYS CAPITAL INC FIXED INC 6,000,000 0

36166V AE 5 | GCI FUNDING I LLC, SERIES 2021-1- ABS........ccoeiniiiiriiiriesinissessiesissinns C.... 06/04/2021. CREDIT SUISSE SECURITIES. 2,499,356 0

38178E  AA 3 | GOCAP 16RR 1R2 - CDO. c 06/08/2021. 3,520,000 0

38178E  AC 9 | GOCAP 16RR 2R2 - CDO. C... 06/08/2021. 1,340,000 0

47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 05/01/2021. 0 0

47232D AV 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5 06/01/2021. 0 0

47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5 05/01/2021. Direct. 0 0

47232V BL 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 05/01/2021. Direct. 0 0

47232V BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 05/01/2021. Direct 0 0

47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 05/26/2021. Direct. 0 0

47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4 04/01/2021. Direct.....covivvrerinins 0 0

50196@ AA 5 |LCN NORTH AMERICAN FUND III-D LP.. 06/28/2021. AFG Private Placement. 532,706 0

55283A  AA 7 |MCA FUND Il HOLDING LLC - ABS 06/01/2021. BARCLAYS CAPITAL INC FIXED INC (B,73) | oo (6,169) (6)

552837 AA 6 |MF12021-FL6 A-CDO.......ccceoevrvnnee 06/10/2021. JP Morgan 8,500,000 0

56577L  AA 6 | MARANON LOAN FUNDING 2021-1 LTD. - CDO, . 04/27/2021. MORGAN STANLEY CO. 3,000,000 0

56577L  AC 2 | MARANON LOAN FUNDING 2021-1 LTD. - CDO......cccceuvruiririirinrieieisniseisiisninenns Cuvvrvr 04/27/2021........ MORGAN STANLEY CO 2,000,000 | ..ovvrirrieinieenien 2,000,000 0

56577L  AJ 7 | MARANON LOAN FUNDING 2021-1 LTD. - CDO......covrerrereririierririrerernsireeerinsieenns [CRT 04/27/2021. MORGAN STANLEY CO. 1,000,000 ...1,000,000 0

61033R  AJ 2 | MONROE CAPITAL MML CLO 2017-1, LTD. - CD 04/22/2021. BNP Paribas 2,000,000 ...2,000,000 2,081
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62955W  AA 2 |NRZ FNT EXCESS LLC - ABS.......cocovvrererineinee 05/18/2021........ CITIGROUP.....otitieitrtietie ettt | eresensensanes 2,999,982 | ..o 3,000,000 0 [2.CFE

67114*  AA 0 |ORCC FINANCING IV LLC..... 05/26/2021........ VBIOUS. ...ttt | eebeesenienes 15,255,556 | ..ovvocvecereiereineieeenis 15,255,556 0 [1.DPL

67114*  AA 0 |ORCC FINANCING IV LLC..... 06/29/2021. AFG Private Placement 18,600,000 | .oovoorerreirerierieireeienis 18,600,000 0 1.DZ..

863579 UL 0 |SARM 2005-15 1A1 - CMO/RMBS 04/01/2021. DITECE. ..ot 0 | e 64 0 [1.DFM.

86661# AA 3 | SUMTER VA CTL 3.291 09/15/2042 06/10/2021........ AFG Private PIaCEMENL..........cocviririerreeeieresee e enenees | cereeesenienes 14,450,315 | oo 14,307,243 0(1BZ

87157B 30 1 |SYNCHRONOSS TECHNOLOGIES INC........cccccvunriiriranes 06/28/2021. B.RILEY & CO., LLC 11,300,000 | wovorveerreierereieeeeis 11,300,000 0(3BZ

872992  ZZ 5 | TTGA SBIC Feeder Fund 06/09/2021. AFG Private Placement 527,000 527,000 0(2BZ

88603U AA 7 | THRUST ENGINE LEASING 2021 DAC - ABS (SR 06/17/2021........ MIZUHO SECURITIES USA INC.....ccooviiiiriiiieieeisisississssssssesessssiessessses | evesessnssanes 4,999,810 | oo 5,000,000 0 [1.FFE

89656G AA 2 |TRL211A-ABS 06/22/2021. WELLS FARGO SECURITIES LLC 1,999,848 ...2,000,000 0 [1.FFE

89683L  AA 8 | TRIUMPH RAILLLC - ABS......cooiiieierereeresseeninis 05/25/2021. CREDIT SUISSE SECURITIES (USA).............. 2,998,770 ...3,000,000 0 [1.FFE

919794  AE 7 |VALLEY NATIONAL BANCORP 05/25/2021........ PIPR .o | e 2,000,000 | oo 2,000,000 0 [2.CFE

957638 AD 1 | WESTERN ALLIANCE BANCORP. 06/03/2021. PIPR 1,000,000 ...1,000,000 0 [2.BFE

98878F  AE 9 |Z CAPITAL CREDIT PARTNERS CLO 2021-1 LIM.....c.cvrviieririeniverseieeirereniseenes [CRT 05/28/2021. Ambherst Securities Group LLC...........cocovvvvirvvrnninens 1,990,000 ...2,000,000 0 [1.AFE

98920M  AA 0 |ZAXBY 211 A2 - ABS.....oiiiiiiiiii s 05/27/2021........ BARCLAYS CAPITAL INC FIXED INC....ooiviriiiisiiierinnissienississiesissssssssnissisninns | eoresnssneaces 3,500,000 | ..o 3,500,000 0 |2.BFE

3899999. Total - BONdS - INAUSIIAl @NA MISCEIBMEOUS...... ..ttt etk feesssas etttk e 010880 E 80880 E o881 08008 eE 840808108008 h 4800t E e ies eieebene et ens et b sttt nnsns | snsnssessanssenssnsnesensennenes 177,271,016 | oo AT7197,276 | oo 19,079 XXX

Bonds - Unaffiliated Bank Loans

00216C  AE 3 | AQ SUNSHINE, INC. - DELAYED DRAW TERM LO......... 05/28/2021........ DIRECT ...ttt ennnes | oresensennanes 16,532 0 [3.BPL

00216C  AF 0 | AQ SUNSHINE, INC. - TERM LOAN B........covvuiieriniiriinnisieniereninsines 06/28/2021. Ares Capital Management 50,403 0 [3.BPL

00452#  AA 7 | Accommodations Plus Technologies LLC/Ter. RN 06/30/2021. CAPITALIZED INTEREST.......coovirnireriereisninne 8,783 0 |2.CPL

00843@ AC 3 |AFFINIPAY MIDCO, LLC - 2ND AMENDMENT TL.......... 06/03/2021........ DIRECT ...ttt | ereseninsiaees 62,500 0(3AZ

05464Z  ZZ 6 | ANAQUA PARENT HOLDINGS, INC. - TERM LOAN 06/23/2021. DIRECT 49,569 03Bz

12721%#  AA 7 | CVP Holdco, Inc./Delayed Draw Term Loan............cccoeerevenenee 05/17/2021. DIRECT 18,646 ....18,646 0 |3.CPL

12740@ AC 2 |CVINTERMEDIATE HOLDCO CORP. - DELAYED D 06/01/2021. Prior Quarter Adjustment ...(791,351) (791,351) 0 [3AZ

13054P AW 2 | CALIFORNIA PIZZA KITCHEN, INC. - LOAN (S 06/23/2021. PAYMENT IN KIND 4,095 ..4,095 0 [5.CFE

13054P AW 2 | CALIFORNIA PIZZA KITCHEN, INC. - LOAN (S 06/30/2021. Exchange 118,539 118,539 0 [5.CZiiiiin,

14886M AN 1 | Checkout Holding Dip - Catalina Last Out..........c..ccccrevrirnrereririrciniinnne 06/28/2021. PAYMENT IN KIND 2,185 0 |5.CPL

15644G ~ A# 1 |CENTRIC BRANDS 1LEXIT TL L+1000 10/09/20. 06/21/2021. CAPITALIZED INTEREST... 57,963 0 [4.CPL

23363# AC 3 |DRS HOLDINGS III, INC. - 2021 TERM LOAN.... 06/02/2021. DIRECT 3,159,000 0[3AZ

24360@ AC 6 |DECOPAC, INC. - TERM B LOAN 05/13/2021. DIRECT 282,586 282,586 0(3BZ

25403# AU 0 |DILIGENT CORPORATION (FKA DIAMOND MERGER 03/30/2021. DIRECT 62,500 62,500 0 |3.CPL

26888  AA 0 |EPS NASS PARENT, INC. - INITIAL TERM LOA 04/16/2021. DIRECT 162,317 152,317 0 [2.CPL

28622@ AB 3 |ELEVATION SERVICES PARENT HOLDINGS, LLC 04/30/2021. DIRECT 4,003 01(3Bz

29668#  AB 4 |ESSENTIAL SERVICES HOLDING CORPORATION -. 06/01/2021. DIRECT 128,121 0 [3.BPL

29668# AC 2 |ESSENTIAL SERVICES HOLDING CORPORATION -. 04/29/2021. DIRECT 58,116 0 |3.BPL

29668# AC 2 |ESSENTIAL SERVICES HOLDING CORPORATION -.......ccoivemrveerierirreseniseiieniens 06/07/2021. DIRECT 30,220 0(3BZ

30282#  AA 0 | FWR Holding Corporation/Initial Term Loa.... 06/25/2021. PAYMENT IN KIND 2,466 0 |3.CPL

30282# AB 8 |FWR Holding Corporation/Initial Delayed.............c.ccocunerinruenee 06/25/2021. PAYMENT IN KIND 328 0 |3.CPL

30282# AC 6 | FWR Holding Corporation/Delayed Draw Ter...........ccvureerecrnricereiiniencins 06/25/2021. PAYMENT IN KIND 519 0 |3.CPL

30282# AE 2 |FWR Holding Corporation/New Delayed Draw.. 06/25/2021. PAYMENT IN KIND 31 0(3BZ

30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter...........c.couremriernrireerereniennins 06/25/2021. PAYMENT IN KIND 309 0 |3.CPL

30282# AH 5 |FWR Holding Corporation/Delayed Draw Ter..........cocvevereeirinrierenrienes 06/25/2021. PAYMENT IN KIND 413 0 |3.CPL

30282#  AJ 1 |FWR Holding Corporation/Second Amendment e 06/25/2021. PAYMENT IN KIND 1,094 .1,094 0 |3.CPL

36147@ AC 0 |GBAUTO SERVICE, INC. - DELAYED DRAW TER.......ccosturinimierierirrieiiessnnenes | ceesneisneiinns 05/28/2021........ DIRECT ...ttt snsnes | seresessennanes 14,383 | v 14,383 0 [3.CZiiiii.

36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18 06/01/2021........ CAPITALIZED INTEREST.......oiiiiiririireriniiseiesissisesesiesessssssessessssesessesisssenis | ovesessnssnces 2,567 | o 2,567 0 |4.APL
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40481#  AA 8 |HH- STELLA, INC. - INITIAL TERM LOAN 04/20/2021........ DIRECT ...ttt | oresensensanes 160,481 160,481 0 [3.APL

42983#  AA 7 |HIGH STREET BUYER, INC. - TERM LOAN B 04/15/2021........ DIRECT ...ttt | eeeseninsiaees 93,294 | oo 93,294 0 |3.BPL

42983#  AB 5 |HIGH STREET BUYER, INC. - DELAYED DRAW T, 05/07/2021. DIRECT 14,338 ....14,338 0 [3.BPL

42983# AB 5 |HIGH STREET BUYER, INC. - DELAYED DRAW T, 06/01/2021. DIRECT 39,233 ....39,233 0 |3.BPL

45266Z  ZA 7 |INFRASTRIPE LLC DDTL L+600 09/30/2024 06/30/2021........ AFG Private PIaCEMENL..........cocviririerreeeieresee e enenees | cereeesenienes 800,000 800,000 0(2BZ

48773#  AC 4 |KELLERMEYER BERGENSONS SERVICES, LLC - 2....c.oucvviriieiieicieincncirersniieens | ceeveieiinsies 05/28/2021. DIRECT 4,200 0 [4.APL

51206# AB 7 |LAKERS BUYER, INC. - INITIAL DELAYED DRA 04/19/2021. DIRECT 17,653 0 [3.BPL

53173# AA 4 |LIDO ADVISORS, LLC - INITIAL TERM LOAN 06/14/2021........ DIRECT 74,441 0 [2CZeiiiiii,

55371*  AY 1 |MRISOFTWARE LLC - SECOND AMENMENT TERM 06/22/2021. Ares Capital Management 3,981 0 [4APL

566102 ZZ 2 |MARCONE YELLOWSTONE BUYERINC. - TERM LO........ 06/23/2021. Ares Capital Management 106,675 108,852 03Bz

57780@ AA 2 |MAVERICK ACQUISITION, INC. - TERM LOAN 06/01/2021........ DIRECT ...ttt nnnes | eresensennanes 104,045 104,045 0(3AZ

62900*  AA 9 |[NCWS INTERMEDIATE, INC. - DELAYED DRAW T. 06/28/2021. DIRECT 9,500 0 [3.APL

62929#  AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 06/30/2021. CAPITALIZED INTEREST.......covvierrrierrercerenienes 3,596 0 [5.BPL

62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term LO@..........ccuueerermierenricrinircieieeineerenees 06/30/2021........ PAYMENT IN KIND. ..ottt esisessssenes | oeesessnssaces 1,002 0 |5.BPL

65658#  AA 2 |[NORTH HAVEN FALCON BUYER, LLC - TERM LOA 05/18/2021. DIRECT 94,438 0 [3AZ

68144#  AA 8 | OLYMPIA ACQUISITION, INC. - PIK TERM LOA.......coooiiiiirniiiireirieneirereniseiresiesines | aeeeeneiinsines 06/30/2021. PAYMENT IN KIND.....covoiiirnriniicriniis 912 0(3BZ

71571E AD 1 |PES HOLDINGS LLC PHIENE PIK-TERM C-EXIT 04/30/2021........ PAYMENT IN KIND. ...ttt sessisesesssesnssenes. | ovesessessenes 6,033 0|6.*

72765# AB 6 |PLATO US BIDCO LLC - THIRD AMENDMENT TER 04/14/2021. DIRECT 3,000,000 0(4BZ

74309%# AA 7 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA 04/12/2021. CAPITALIZED INTEREST.......coovirnireriereisninne 1,318 0 |5.CPL

74309%# AB 5 |PRG 9/20 Last Out.........cccvvereveviencercrininnns 04/15/2021........ VBIOUS. ...t | eebeesieneenes 9,783 0 |6.PL

74309%%# AC 3 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA 06/21/2021. DIRECT 10,222 0(4BZ

74354#  AA 1 |PROJECT ESSENTIAL BIDCO, LLC - TERM LOAN 04/19/2021. DIRECT 125,000 125,000 0 |3.CPL

74719%%  AA 1 |Pyramid Management Advisors, LLC/Term Lo.........ccccovvverviiverernneriines 06/30/2021. CAPITALIZED INTEREST... 1,539 .1,539 0(3BZ

74719%%  AB 9 |Pyramid Management Advisors, LLC/Delayed 06/30/2021. CAPITALIZED INTEREST. 582 582 0 |3.CPL

74719#  AC 7 |Pyramid Management Advisors, LLC/Delayed 06/30/2021. CAPITALIZED INTEREST... 132 132 0 |3.CPL

76028@ AA 4 |REPAIRIFY, INC. - INITIAL TERM LOAN......cccoovvvrrinenn. 06/11/2021. DIRECT 125,000 125,000 0(1.G6Z

76252@ AB 9 |RIALTO MANAGEMENT GROUP, LLC - TERM LOAN 04/29/2021. DIRECT 217,672 217,672 0 [2.BPL

794002  ZZ 8 | SALDON HOLDINGS, INC. - SECOND AMENMENT. 06/24/2021. DIRECT 62,500 | coovvrririeree s 62,500 0(3BZ

82565#  AA 9 | SHUR-CO ACQUISITION, INC. - TERM LOAN 06/28/2021. DIRECT 562,500 562,500 0 [2CZiiiinn,

84756#  AA 4 | Spectra Finance, LLC/Initial Term Loan 0.. s 06/30/2021. CAPITALIZED INTEREST... 1,395 .1,395 0 |2.CPL

85789#  AB 0 | STEALTH HOLDING LLC - DELAYED DRAW TER 05/25/2021. DIRECT 2,422 2,422 0 [3.CPL

85913#  AC 7 |STEPPING STONES HEALTHCARE SERVICES, LLC......ccovvvrriierriiereieeeirnes 04/30/2021. DIRECT 254,561 254,561 0(3AZ

866111 ZZ 3 |SFP HOLDING, INC. - SEVENTH AMENDMENT TE 05/01/2021. Prior Quarter Adjustment (2,112,376) | . .(2,132,420) 0(4BZ

87300 AE 4 | THG ACQUISITION, LLC - DELAYED TERM LOAN..... 05/10/2021. Ares Capital Management 11,864 ... 11,864 0[3AZ

87326#  AA 8 | TA/WEG HOLDINGS, LLC - DELAYED DRAW INCR.......ccvuevirrirrieiinerienienirnsisnees | coeeerenirnninns 06/29/2021. DIRECT 195,610 195,610 0(3BZ

91839*  AE 6 | VPROP OPERATING, LLC - TRANCHE A. 06/01/2021. CAPITALIZED INTEREST... 1,483 0 [6.PL

91839*  AF 3 |VPROP OPERATING, LLC - TRANCHE B LOAN......c..ceouiviriirierinriieeiniesninniiens 06/01/2021. PAYMENT IN KIND 1,170 0 [6.PL

91839* AG 1 |VPROP OPERATING, LLC - TRANCHE C LOAN 06/01/2021. PAYMENT IN KIND......ovviirirerinireriniis 5317 0 |6.PL

91859# AB 3 |LB VACATION BUYER LLC - CLOSING DATE TER . | 04/06/2021. DIRECT 2,638,000 0(4BZ

92215*  AA 6 | VARDIMAN BLACK HOLDINGS, LLC - TERM LOAN 06/28/2021. DIRECT 1,015,504 0 [3.CPL

92215*  AB 4 | VARDIMAN BLACK HOLDINGS, LLC - DELAYED D 06/17/2021. DIRECT 656,000 0 [3.CPL

92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 02/01/2021. CAPITALIZED INTEREST.......coovteerrrreirerineicerenienns 13,976 0 |3.BPL

928432  A* 4 |Visual Edge Technology, Inc./Term Loan 0..........cc.cccovuvvveiniirennnns 05/28/2021........ CAPITALIZED INTEREST ..ot seissssssesssssssissses | ovesessensnes 2,821 0 [5.APL

928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra s | e 05/28/2021. CAPITALIZED INTEREST......costierrrnrierirercrrenienns 3,137 0 [5.APL

92974*  AB 5 |WSHP FC ACQUISITION LLC - SECOND AMENDMENT DDTL 05/10/2021. DIRECT 145,634 145,634 0 [3.BPL
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92975@ AB 2 | TA/WEG Holdings, LLC/Initial Delayed Dra.............ccvuereernreniieriniisieriersesnirerenns | coveereeseniens 05/28/2021........ DIRECT S I TAZ | oo 743 0 [3.BPL
94184#  AA 5 | WATERMILL EXPRESS, LLC - TERM LOAN FACIL........ccovvrirrirniiriinnns 04/19/2021........ DIRECT B IO 114,131 114,131 0 |3.BPL
97383*  AA 1 |WINEBOW HOLDINGS, INC. (VINTNER GROUP, | 04/16/2021. DIRECT 125,000 125,000 0 |3.CPL
BL3630 30 0 |XPERTLBILUSD.....ccocomiimiiiniiiniinnicciis 06/04/2021. Bank of America Merrill Lynch . 4,975,000 | oo 5,000,000 0|3BZ
8299999. Total - Bonds - Unaffiliated Bank LOANS. ... o ens st 17,198,578 | oo 17,289,324 0 XXX
8399997. Total - Bonds - Part 3.........ccoiiiiiiiiciiiicissnin s ..216,655,059 ..216,035,600 28,139 XXX
8399999, Total - BONGS.......cvuiiiriiiiiiiisiss s ..216,655,059 ..216,035,600 28,139 XXX
Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred
249670 AB 6 |DEPOSITORY TRUST & CLEARING CORP. 06/08/2021. Bank of America Merfill LYNCh............cccvviiniiisneeseeverssiseesseesenes | e 2,000,000.000 | vooveevrereriirieneireinn 2,000,000 0 [1.FFE
277772 ZZ 2 |EIKONOKLASTES THERAPEUTICS INC SERA.......cvvivieiciricinis 04/23/2021. AFG Private PIAaCEMENL..........cviuiriiiiericereise st | eeees ..476,768.010 639,999 0 |5.BGI
92910* 12 2 | VOYAGER SPACE HOLDINGS INC CLASS A-1....covviiiiiiniiiinianinnnas 05/15/2021........ AFG Private Placement 8,000.000 80,000 0|4BZ
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,719,999 0 XXX
8999997. Total - Preferred Stocks - Part 3. 2,719,999 0 XXX
8999999. Total - Preferred Stocks...........cccccceveverinnenne 2,719,999 0 XXX
Common Stocks - Industrial and Mi (Unaffliated) Publicly Traded
00166B 10 5 |ALX ONCOLOGY HOLDINGS ORD 04/29/2021........ NON-CASH BROKER.........couiiiirriiicierineiseiseie it 5,613.000 402,228 XXX 0 XXX
0556EL 10 9 | BP MIDSTREAM PARTNERS UNT.......covirviiiiernnirieriserienienes 06/22/2021........ VE CAPITAL 500.000 7,415 XXX 0 XXX
09062W 20 4 |BIOLIFE SOLUTIONS ORD 05/03/2021. EXCHANGE........cooiiiiiiscie bbb 91,316.000 3,202,452 XXX 0 XXX
22758A 10 5 | CROSSAMERICA PARTNERS UNT 06/01/2021. VE CAPITAL 1,000.000 19,775 XXX 0 XXX
29014R 10 3 | ELOXX PHARMACEUTICALS ORD.......c.cetuiriiriernrierisiinsireriesissisensssssesessssssssensennns | sonseessessnees 05/14/2021........ B.RILEY & CO., LLC....uiiiiiiiireeinirceicessieenisieresis s | eeenes 1,480,000.000 | ..oovveuivererrierceineirerienins 1,998,000 XXX 0 XXX
29414) 10 7 |ENVIVA PARTNERS UNT. 06/04/2021. VE CAPITAL 1,500.000 72,611 XXX 0 XXX
45828L 10 8 |INTEGRAL AD SCIENCE HOLDING ORD 06/30/2021. JEOIIES ... 20,000.000 360,000 XXX 0 XXX
492327 10 1 |KEROS THERAPEUTICS ORD 04/29/2021. NON-CASH BROKER..........coeiiiirriiiiieieisiseee e 10,105.000 | cvooveereierrerereeeeenis 708,462 XXX 0 XXX
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT . 06/14/2021. VE CAPITAL 500.000 20,677 XXX 0 XXX
75943R 10 2 |RELAY THERAPEUTICS ORD 04/29/2021. NON-CASH BROKER.........evimrirririiriiiieriesisseississsiesienessseons 7,484.000 249,217 XXX 0 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT. 06/14/2021. VE CAPITAL 500.000 7,949 XXX 0 XXX
87969B 10 1 | TELOS ORD 04/01/2021. BRILEY & CO., LLC ..o snssnsenssnssnnnnss | v ..100,000.000 ..3,300,000 XXX 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 10,348,786 XXX 0 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
156440  ZZ 5 | Centric Brands Inc. | 123.000 123 XXX 0 XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 123 XXX 0 XXX
9799997. Total - Common Stocks - Part 3...............coouiuiveiicieieiieeieeeeeeceeeee e 10,348,909 XXX 0 XXX
9799999. Total - Common Stocks 10,348,909 XXX 0 XXX
9899999. Total - Preferred and Common Stocks..............ccccovcveverccicicicrcreene . . 13,068,908 XXX 0 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS. ... eniss | eossenssseses s8££ 4084040404084 foisenss e | i 229,723,967 XXX 28,139 XXX
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Bonds - U.S. Government
313838 RS 1 |FN 511797 - RMBS ..| 06/01/2021. | Paydown 400 400 | .00 | 393 | 0 7 0 7 0 400 .0 05/01/2031. | 1.A ....
31388D ZU 5 |FN 602055 - RMBS .. | 06/01/2021. | Paydown 1,874 1,874 0 25 0 25 0 1,874 .0 49 [09/01/2031. [1.A oo
31388G VW 8 |FN 604629 - RMBS ..| 06/01/2021. | Paydown 223 223 | cvceeeenn222 | 51 | 0| oo 171 0 171 0 223 0 0 5 109/01/2031. | 1.A ......c.......
31388K WT 5 |FN 607358 - RMBS .. | 06/01/2021. | Paydown 264 264 0 60 0 60 0 264 0 0 7 110/01/2031.|1.A ....
31390V ER 1 |FN 657244 - RMBS . | 06/01/2021. | Paydown 299 299 | o308 | i 244 | 0 55 0 55 0 299 . 0 0 7 109/01/2032.
0599999. Total - Bonds - U.S. GOVEMNMENL........uriiriuiiisiisciisis s sbssssisss sttt sttt 3,060 3,060 0 [ s 318 0 318 0 3,060 | ...l (VN I {1 0 [ 79 XXX
Bonds - All Other Government
Y4900E BV 6 |HOUSING & DEVELOPMENT BOARD.........cccooerirmminniinieas | B | 04/26/2021. | Maturity @ 100.00........ 550,966 564,589 | ......... 547,017 | .......... 566,811 | .oooovvvvncens [ 656 | .......... (O I 656 | ...(16,501) | .ccocccrrnne 550,966 | ............ (U IR {01 0 | 4,951 | 04/26/2021. |1.AFE.........
1099999. Total - Bonds - Al Other GOVEMMENL.............uiiiiiiiiiii i it | enniianes 550,966 | ......... 564,589 | .......... 547,017 | .......... 566,811 | ..oooovvennns 0] s 656 | .......... 0 | 656 | ...(16,501) | ...occcvenues 550,966 | ............ () [ {1 I 0. 4,951 XXX XXX
Bonds - U.S. States, Territories and P ion:
13063C XS 4 |CALIFORNIA ST . [06/01/2021. [ DIFEC.......oovveiveiicrieriricsiisiiins [ o | s 375,000 | ......... 375,000 | ......... 375,000 | ......... 375,000 375,000 | ..coccoeee0 |0 | eiiiiiennl0 | s 4,987 | 12/01/2031. [1.CFE.........
93974C  F6 2 | WASHINGTON ST . 106/01/2021. [ Call @ 100.00........ccooevveriinciscians | coveriisnisninniins | o 6,000,000 | ....... 6,000,000 | ....... 7,033,560 | ....... 6,064,454 .6,000,000 ...150,000 | 06/01/2023. | 1.B FE.........
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ... i ieiiisiiiinis it | oonsies 6,375,000 | ....... 6,375,000 | ....... 7,408,560 | ....... 6,439,454 .6,375,000 ...154,087 XXX XXX
Bonds - U.S. Political Subdivisions of States
68609T HV 3 |OREGON ST... .. 06/01/2021. 90,000 90,000 95,087 | ............91,559 | o0 | ceienn(1,659) | e 0 | (1,559) | ..ovvvunnad (1 T 90,000 06/01/2049.
68609T SH 2 |OREGON ST... . 1 06/01/2021. 60,000 60,000 64,810 0 (297) 0 60,000 12/01/2049.
2499999. Total - Bonds - U.S. Political SUbGIVISIONS Of SEALES.........cu..iieiiriiieriisii s it | oo 150,000 | .......... 150,000 | .......... 159,897 | .........151,856 | .....occc.e.0 | .o (1,856) | ..o 0 | (1,856) | .......cc.ud 0 ] s 150,000 XXX
Bonds - U.S. Special Revenue and Special A t
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M .. | 06/01/2021. | Paydown 0 0 0 74,712 07/01/2043.
051687 DB 4 |AURORA ILL SINGLE FAMILY MTG REV - MBS .. | 06/01/2021. | Paydown 0 (38) 0 3,268 12/01/2039.
196479 E6 2 |COLORADOHSG & FIN AUTH......ccooviviiiiciicnis .| 05/03/2021. | Direct... 0 (931) 0 105,000 05/01/2048.
196479 N9 6 |COLORADO HSG & FIN AUTH .. | 05/03/2021. 0 (583) 0 120,000 11/01/2048.
19647P BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG............. .| 06/01/2021. | VaOUS........ooorvrcrirciriniinnienins [ ovrisrisciiniienns | e 1,049,136 | 1..0..1,049,131 | .......1,043,894 | ......1,041,186 | .......ccc.....0 | 007,950 | e 0 | s 7,950 | .o [V I 1,049,136 02/01/2044.
19647P BH 5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.... .| 06/01/2021. | Various................. 0 0 0 7,396 06/01/2056.
19647P BK 8 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.... .1 06/02/2021. | Call @ 100.00.........cevvrrenrireiiienns | vvrinrisniinniienns | e 14,651 | 14,651 | L 0 4 0 13,787 09/01/2056.
19647P BQ 5 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG............. .. 06/01/2021. | Call @ 100.00. 0 0 0 34,577 11/01/2045.
19647P BU 6 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG............. .| 06/02/2021. | Call @ 100.00. 0 0 0 6,687 08/01/2057.
196480 DQ 7 |COLORADOHSG & FIN AUTH......cocovvvnrinriniinns .. | 06/03/2021. | DrECL........cvoerirrirrirriiiiniiciis 20,000 20,000 22,000 0 (110) 0 20,000 05/01/2050.
196480 EW 3 |COLORADO HSG & FIN AUTH......ccoovvvniiiniiiniis .. | 05/03/2021. | DirECt........cooevecrirriririsiiiciis 30,000 30,000 31,685 0 (79) 0 30,000 05/01/2050.
196480 EX 1 |COLORADO HSG & FIN AUTH .. | 06/01/2021. | Paydown 927,985 927,985 927,985 0 0 0 927,985 01/01/2050.
20775B D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG... .| 06/17/2021. | DirECt........cveciecrirciirisiiiciis 0 (29) 0 10,000 11/15/2035.
207758 N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG.........ccccooounven. .. | 06/16/2021. | DIreCt.........ocvverrierrierriereies 0 (759) 0 80,000 11/15/2032.
20775C QA 5 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ..| 06/16/2021. | Direct... 0 (0) 0 15,000 11/15/2035.
20775C RY 2 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .| 06/16/2021. | Direct... 0 (11) 0 40,000 11/15/2032.
20775C XL 3 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.............. .| 03/30/2021. | Adjustment....... 0 0 0 0 0 (U I 0 05/15/2047.
23410B CH 2 |DAKOTA CNTY MINN CMNTY DEV AGY SINGLE FA.. .| 06/01/2021. | Direct... 0 0 0 15,000 06/01/2035.
246395 WY 9 |DELAWARE ST HSG AUTH REV. .. |.. [ 06/01/2021. | Direct... 0 (22) 0 10,000 07/01/2029.
25477P  HN 8 |DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL.............. .. 1 05/03/2021. | DIreCt........ooorverierrirriries 0 0 0 25,000 11/01/2036.
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296122 WV 2 |ESCAMBIA CNTY FLAHSG FIN AUTH SINGLE FA.............. .| 06/01/2021. | DIFECL........ooeieiveiriiriissisiieiiiens [ i | e 165,000 | .......... 165,000 | .......... 177,375 | e 165,579 | oo (V8 (579) 0 (579) 0 165,000 | ............ 0 0 0 2,899 | 04/01/2051.
3133N3 U9 3 |FHRE6008 - RMBS. .| 06/01/2021. | Paydown.........ccovvemiinniciiinniinis [ o | s 1,099,482 | ....... 1,099,482 | ....... 1,117,799 | ... 1,113,592 .1,099,482 11/01/2049.
3133N3 VG 6 |FHREG015-RMBS. |- | 06/01/2021. | PaYdOWN.......ooovverieiiniierirnciinis [ | e 945454 | .......... 945454 | .......... 959,192 | .......... 956,021 ....945,454 09/01/2049.
31392C EM 2 |FNW 2002-W2 AF5 - CMO/RMBS.........cocooiiriiriiniricciins ..| 06/01/2021. | Paydown 2,531 2,531 2,430 2,423 2,531 06/25/2032.
31392H FC 2 |FNRO0297E SR - CMO/RMBS.........cocovvviririinriniciincinieas .. | 06/30/2021. | DirECL........coorrireicirriirieniiciis 0 (VN I 71,704 (2,059) | ... 01/25/2033.
31397P PN 4 |FHM MO012 AA2 - CMBS .. | 06/01/2021. | Paydown 93,332 93,332 88,899 | ...........92,062 | oo | 11,270 | 0 [ 1,270 | 0 | 93,332 08/15/2051.
31397P PP 9 |FHM M012 AA3 - CMBS .. | 06/01/2021. | Paydown 248,885 248,885 248,885 0 248,885 08/15/2051.
31397P PV 6 |FHM MO012 A31 - CMBS .. | 06/01/2021. | Paydown 0 46,666 08/15/2051.
3140K0  EL 8 |FNBO4638-RMBS.........cccccoovmririincincininsisisieciniens .. | 06/01/2021. | Paydown 0 577,422 11/01/2049.
3140QB N5 3 |FN CA4011-RMBS. .. | 06/01/2021. | Paydown .0 08/01/2049.
3140QC DT 0 |FNCA4613-RMBS. .. | 06/01/2021. | Paydown 0 11/01/2049.
31418D JW 3 |FN MA3876 - RMBS .. | 06/01/2021. | Paydown .0 12/01/2049.
34074M  GX 3 |FLORIDA HSG FIN CORP REV.. .. | 04/01/2021. | Direct... 0 115,000 07/01/2026.
34074M  PA 3 |FLORIDA HSG FIN CORP REV.. .| 04/01/2021. 0 15,000 07/01/2031.
34074M QB 0 |FLORIDA HSG FIN CORP REV.. .| 04/01/2021. 0 405,000 07/01/2037.
373539 4H 5 | GEORGIA ST HSG & FIN AUTH REV. .. 06/01/2021. 0 135,000 12/01/2034.
419818 HM 4 |HAWAII ST HSG FIN & DEV CORP SINGLE FAM .. | 06/01/2021. | Paydown 0 49,304 07/01/2037.
45201L  WF 8 |ILLINOIS HSG DEV AUTH - MBS .. | 06/01/2021. | Paydown 0 0 104,576 12/01/2043.
45201Y F3 6 |ILLINOIS HSG DEV AUTH REV .. | 06/03/2021. | DIFECL........coomrieeieiieeriiiissiesiienss [ s 0 (465) 345,000 02/01/2034.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS.. .. | 06/01/2021. | Paydown IR (124,766) | .. ....132,760 02/01/2047.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV .. | 06/03/2021. | DECL........coourrerririrriiriniiciis 0 (433) 255,000 08/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS .. | 06/01/2021. | Paydown 0 2,290 48,304 06/01/2043.
45203L BS 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .| 06/01/2021. | Paydown 0 0 0 5,959 02/01/2031.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 06/01/2021. | Paydown 9 0 9 9,761 07/01/2032.
45203L CE 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 06/01/2021. | Paydown 20,526 20,526 20,526 0 0 0 0 20,526 07/01/2032.
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. |..| 06/01/2021. | Call @ 100.00. 20,228 20,228 20,228 | .cooeirn20,228 | i 0 0 0 0 20,228 03/01/2059.
462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTGREV.......cccccevunviunee .. 06/01/2021. | Call @ 100.00. 50,000 50,000 50,000 0 0 0 0 50,000 02/01/2042.
462467 VD 0 |IOWAFIN AUTH SINGLE FAMILY MTG REV .. | 04/19/2021. | Dir€Ct........coorrierirriririesiciis 25,000 25,000 26,553 | ...........25153 | i 0| e (153) 0 (153) 25,000 07/01/2047.
46940Y BL 4 |JACKSONVILLE FLAHSG FIN AUTH MULTIFAMIL. .|| 06/01/2021. | Paydown 7,672 7,672 7,672 0 0 0 0 7,672 02/01/2033.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV............. .. | 06/01/2021. | Paydown 56,868 56,868 55,636 | ...........55,744 | ............ 0 oo 1124 | ... 0| s 1,124 56,868 12/01/2038.
555555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/2025. .. | 06/30/2021. | Direct... 2,500 2,500 2,475 0 2 0 2 2,500 0 0 91 | 03/06/2025.
56052E 7K 8 |MAINE ST HSG AUTH MTG PUR . |.. | 05/20/2021. | Direct... 90,000 90,000 93,419 | .ceee..90,144 | 0| e (144) 0 (144) 90,000 11/15/2043.
56052F BR 5 |MAINE STHSG AUTHMTG PUR........cccoovvmmriiriiiniiiniens .. | 05/20/2021. | DIreCt........ooovvvrrierriereirs 65,000 65,000 68,509 | ...........65,198 | ............... (V0 (198) 0 (198) 65,000 11/15/2045.
56052F CE 3 |MAINE ST HSG AUTH MTG PUR.. .. | 06/20/2021. | Direct... 55,000 55,000 56,673 | ...........55,095 | ......cccc..... 0 (95) 0 (95) 55,000 11/15/2035.
56052F DF 9 |MAINE ST HSG AUTH MTG PUR.. . | .. | 05/20/2021. | Direct... 35,000 35,000 37,099 | ... 35,085 | ... 0 (55) 0 (55) 35,000 11/15/2045.
56052F GP 4 |MAINE ST HSG AUTH MTG PUR........cccoooviimiiiniiiciiniiniis .| 06/20/2021. | DIFECL........oouvieeieieiirirniisiissiinnns [ veisissiissiinnns | e 75,000 | ..coooeee 75,000 | ..cooonees 80,131 | oo 75,228 | 0 [ (223) 0 (223) 75,000 11/15/2047.
56052F QP 3 |MAINE ST HSG AUTH MTG PUR .. [ 05/20/2021. | DIFECE........ooorvevcveceicnieseiienies [ o | v 100,000 | .......... 100,000 | .......... 108,644 | .........100,358 | ...c.ccceee.0 | o (358) 0 (358) 100,000 11/15/2049.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C. .| 06/01/2021. | Call @ 100.00. 5,089 5,089 5,089 0 0 0 5,089 11/01/2058.
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57586N S2 8 | MASSACHUSETTS ST HSG FIN AGY .. | 04/01/2021. | Direct 25,000 25,000 25,000 25,000 12/01/2032.
594653 6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.. ..| 06/01/2021. | Direct 65,000 65,000 68,505 65,000 06/01/2046.
594653 7K 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .| 06/01/2021. 210,000 210,000 222,109 210,000 06/01/2046.
594654 BE 4 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.. .| 06/01/2021. | DIFECE........voeverririeriisiiesiieiiens [ i | v 460,000 | .......... 460,000 | .......... 490,526 .460,000 06/01/2048.
594654 CL 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ..| 06/01/2021. | Direct 1,095,000 | ....... 1,095,000 | ....... 1,095,000 ..1,095,000 12/01/2033.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ..| 06/01/2021. | Direct 300,000 | .......... 300,000 | ......... 318,468 | .......... 300,737 300,000 12/01/2048.
594654 DQ 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .| 06/01/2021. | DIFECL........coomveeieiceiciiriissiieniienss [ vriniiniinnienns | s 1,350,000 | ....... 1,350,000 | ....... 1,424,561 | ...... 1,363,076 | .coocoeeeenl0 | criecen(3,076) | 0 | oeren(3,076) | o0 | 1,350,000 06/01/2049.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. | 06/01/2021. | Paydown 37,661 37,661 36,800 | ..ccovenne 36,752 37,661 09/01/2044.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. | 06/01/2021. | Paydown 405,739 405,739 | .......... 405,078 404,976 405,739 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. | 06/01/2021. | Paydown 572,314 572,314 | ........ 571,811 571,800 572,314 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. | 06/01/2021. | Paydown 304,540 304,540 302,649 | .......... 302,780 | o0 | 1760 | 0 | 1760 |0 | 304,540 04/01/2045.
60416Q GF 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. | 06/01/2021. | Paydown 252,852 252,852 252,852 | .......... 252,852 252,852 11/01/2045.
60416Q GG 3 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .| 06/01/2021. | PaydOWN........ocvvurieriiniieriiniiinns [ | e 448,148 | .......... 448,148 | .......... 448,148 | .......... 448,148 448,148 02/01/2046.
60416Q GJ 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .| 06/01/2021. | Paydown..........ccorivnmiiciiniiiciiini [ v | e 190,309 | .......... 190,309 | .......... 190,309 | ..ccooeuee 190,309 | oo 0 0 0 0 0 190,309 08/01/2046.
60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF......... .| 06/01/2021. | PaydOWN........orvvueierieniierieiiinis [ i | e 345420 | ......... 345420 | ......... 331,573 | .......... 331,011 | 0 . 14,409 | ... 0. 14,409 | ............ 0| s 345,420 10/01/2046.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .| 06/01/2021. | Paydown..........coorvuniiiciiniiiciiinis [ v | e 170,144 | .......... 170,144 | .......... 170,144 | .......... 170,144 | ...l 0 0 0 0 0 170,144 03/01/2047.
60416Q GY 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. | 06/01/2021. | Paydown 240,807 240,807 240,807 (0) 0 0) 0 240,807 12/01/2047.
60416Q HS 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .| 06/01/2021. | Paydown..........cooivinriciinriiniiinis [ v | v 711,009 | ......... 711,009 | .......... 711,009 0 0 0 0 711,009 12/01/2049.
60416Q HT 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. ..106/01/2021. | Call @ 100.00.........cvvverremrinrirnes [ v | v 318,159 | ... 318,159 | ........ 318,159 0 0 0 0 318,159 01/01/2050.
60416S  5F 3 |MINNESOTA STHSG FINAGY....coosiviiiiiiiniiieiiiecisriniis .| 08/01/2021. | DIFECL........coeriecricrirerinriiniisnisnnns e | ceveeneenn45,0000 | i 45,000 | ........... 45,000 0 0 0 0 45,000 07/01/2050.
60416S 6P 0 |MINNESOTA ST HSG FIN AGY. .| 06/01/2021. | DfECL........cooorveiererririirrieniiniieens v | e 110,000 | i 110,000 | .......... 110,000 0 0 0 0 110,000 07/01/2035.
60416S B6 6 |MINNESOTA ST HSG FIN AGY. .| 06/01/2021. | DrECE........ooorrererirririiriinsiceiienns [ v | 20ee.580,000 | e, 580,000 | .......... 612,845 | .........582,668 | ...........0 | ....... (2,668) | ........... 0 | (2,668) | ............. (U 580,000 01/01/2049.
60416S BE 9 |MINNESOTA ST HSG FIN AGY. .| 06/01/2021. | Direct 25,000 25,000 26,601 | ........25,260 | oo [ i (260) 0 (260) 0 25,000 07/01/2040.
60416S BU 3 |MINNESOTA ST HSG FIN AGY. ... |.. | 06/01/2021. | Direct 50,000 50,000 51,592 | oo 50,139 | o0 [ e (139) 0 (139) 0 50,000 07/01/2031.
60416S  HX 1 |MINNESOTA STHSG FINAGY......cccoommvmrinriiniincisniiniians .| 06/01/2021. 200,000 200,000 217,950 | .........200,750 | .....c..cc.....0 | oo (750) 0 (750) 0 200,000 01/01/2045.
60416S JB 7 |MINNESOTA ST HSG FIN AGY. .| 06/01/2021. 240,000 240,000 239,100 76 0 76 0 240,000 01/01/2032.
60416S KD 1 |MINNESOTA ST HSG FIN AGY. .| 06/01/2021. 30,000 30,000 31,667 | .o 30,178 | 0 | (178) 0 (178) 0. 30,000 01/01/2041.
60416S MZ 0 |MINNESOTA ST HSG FIN AGY. .| 06/01/2021. 335,000 | ......... 335,000 | ......... 352,410 | ..........336,445 | ............0 | ... (1,445) | ........... 0 | (1,445) | ........... 0| s 335,000 01/01/2046.
604168 PH 7 |MINNESOTA ST HSG FIN AGY. ... |.. 1 06/01/2021. | Direct 195,000 | .......... 195,000 | .......... 195,000 | .......... 195,001 0 (1) 0 1) 0 195,000 07/01/2031.
60416S  TB 6 |MINNESOTA STHSG FINAGY......cosiviriiiiiiniiciiccissiniis .| 06/01/2021. | DIFECL........ooevivrirriiriisiiesiieiiens [ e | e 430,000 | .......... 430,000 | ......... 430,000 | .......... 430,012 | oo 0 (12) 0 (12) 0 430,000 |............ (U PO | ISPUOPPORPOOOO | I IO 10,902 |01/01/2031.
60416S TC 4 |MINNESOTA ST HSG FIN AGY. .| 06/01/2021. 105,000 | .......... 105,000 | .......... 111,224 | .......... 105,434 | o0 | e (434) 0 (434) 0 105,000 20 0 | 2,199 | 01/01/2047.
60416S UA 6 |MINNESOTA ST HSG FIN AGY. .| 06/01/2021. 335,000 | ......... 335,000 | .......... 335,000 2) 0 2 0 335,000 20 0 | 7,046 | 07/01/2030.
60416S WB 2 |MINNESOTA ST HSG FIN AGY. .. | 06/01/2021. 140,000 | .......... 140,000 | .......... 140,000 0 (1) 0 (1) 0 140,000 20 |0 2,722 |01/01/2030.
60416S WD 8 |MINNESOTA ST HSG FIN AGY. .| 06/01/2021. 310,000 | .......... 310,000 | ......... 333,151 | ....311,787 | .o 0. (1,787) | oo 0 | (1,787) | v (V0 I 310,000 20 0| 6,401 | 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.... .. 1 06/01/2021. | PaydOWN...........cvveririiiiriieniis [ e | e 13,400 | ....cco..c.. 13,400 | .o 13,400 ) 0 0) 0 13,400 .0 12/01/2032.
60535Q@ ND 8 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. | 06/01/2021. | Direct.. 65,000 65,000 69,023 ) 0 (251) 0 65,000 .0 12/01/2038.
60637B EZ 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.. ceee ] 06/01/2021. | DIFECt.....oooovveociceireiecsicsiis | e | i 115,000 | .......... 115,000 | ......... 126,451 ) 0 (938) 0 115,000 .0 11/01/2040.
60637B  FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.............. .. 1 06/01/2021. | Paydown 54,301 54,301 54,301 0 0 0 54,301 | ......cc.... 0 08/01/2036.
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60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.............. .. 06/03/2021. | Call @ 100.00...........cvvmeriemiinnns | oreirisniiniienis | e 45,000 | ............ 45,000 | ........... 46,431 | ........... 45107 | oo (U A (107) 0 (107) 0 45,000 05/01/2038.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. 1| 08/01/2021. | DIFECL........ovoeieeieiririiriisiissiieeins [ v | e 40,000 | ............ 40,000 | ............ 41,984 80,157 | 0 [ (157) 0 (157) 0. 40,000 11/01/2045.
60637B HV 5 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. |.. | 06/01/2021. | Direct... 230,000 230,000 249,495 | .......231,488 | ...cc0 | e (1,488) | ........... 0 [ (1,488) | ...covvvvnad 0| s 230,000 11/01/2036.
60637B PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.............. .| 05/03/2021. | Direct ) 0 (377) 0 70,000 05/01/2047.
60637B  SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.............. ..| 06/01/2021. | Direct... ) 0 (396) 0 75,000 05/01/2049.
61212R  3Q 7 |MONTANA ST BRD HSG ..| 06/01/2021. | Direct... . ) 0 (146) 0 105,000 12/01/2043.
61212R  T9 7 |MONTANA ST BRD HSG .| 06/01/2021. | Direct... 20,000 ) 0 (80) 0 20,000 12/01/2027.
61212R X7 6 |MONTANA ST BRD HSG .| 06/01/2021. | Direct... 65,000 ) 0 (133) 0 65,000 12/01/2038.
613907 BU 7 |MONTGOMERY CNTY TEX HSG FIN CORP MULTI-F.......... .. 06/01/2021. | Maturity @ 100.00.........cocorvvmrriens [ ovminriiniiinniienis | s 3,570,000 0 0 0 3,570,000 06/01/2031.
63968M EV 7 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG. .| 06/01/2021. | Direct... 30,000 0 (144) 0 30,000 03/01/2043.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG. ..| 06/01/2021. | Direc 0 (495) 0 105,000 09/01/2048.
641279 LM 4 |NEVADA HSG DIV SINGLE FAMILY MTG REV. .. | 04/01/2021. | Direct... 0 0 0 130,000 10/01/2029.
641279 LR 3 |NEVADA HSG DIV SINGLE FAMILY MTG REV. .. | 04/01/2021. | Direct... 0 (962) 0 425,000 04/01/2044.
647200 2F 0 |NEW MEXICO MTG FIN AUTH.. ..| 06/01/2021. | Direct.. 0 (98) 0 15,000 03/01/2044.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS... .| 06/01/2021. | Paydown 22,386 0 704 0 22,386 12/01/2035.
647200 3H 5 |NEW MEXICO MTG FIN AUTH.. .| 08/01/2021. | DIFECL........oveeveeiecrirciciisiissiieins [ i ....70,000 270,000 | ..o 73,163 | 70,263 | 0 | (263) 0 (263) 0 70,000 03/01/2045.
647200 3M 4 |NEW MEXICO MTG FIN AUTH.. .. 06/01/2021. | Call @ 100.00. ..150,000 ..150,000 4 0 4 0 149,685 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS... .. | 06/01/2021. | Paydown ..46,126 | ..........46,126 | ...........45,089 45199 | (V10 IO 927 0 927 0 46,126 02/01/2037.
647200 3P 7 |NEW MEXICO MTG FIN AUTH - MBS... .| 06/01/2021. | PaydOWN........oovvurieriniieriiciiinis [ i | e 128,428 | .......... 128428 | ... 128,428 0 0 0 128,428 09/01/2037.
647200 4R 2 |NEW MEXICO MTG FIN AUTH.. .. | 06/01/2021. | Direct.. 35,000 35,000 36,170 0 (105) 0 35,000 03/01/2046.
647200 5P 5 |NEW MEXICO MTG FIN AUTH.. ..| 06/01/2021. | Direct... 0 0 0 60,000 09/01/2031.
647200 6V 1 |NEW MEXICO MTG FIN AUTH.. .| 06/01/2021. | Direct... 0 0 0 105,000 09/01/2037.
647200 6Z 2 |NEW MEXICO MTG FIN AUTH.. .. | 06/01/2021. | Direcf 0 (779) 0 145,000 03/01/2048.
647200 7V 0 |NEW MEXICO MTG FIN AUTH.. .. | 04/01/2021. | Direct... 0 (642) 0 170,000 01/01/2049.
647200 P8 1 |NEW MEXICO MTG FIN AUTH.. .. | 06/03/2021. | Direct... 0 (15) 0 5,000 03/01/2028.
647200 V3 5 |NEW MEXICO MTG FIN AUTH.. . | .| 06/01/2021. | Direct... 0 (256) 0 75,000 03/01/2043.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS.......ccccoovvvimiinrinrirns .. | 06/01/2021. | Paydown 0 103 0 2,868 02/01/2043.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS... .. | 06/01/2021. | Paydown 54,638 54,638 53,108 B33 | 0] 1225 | 0 [ 1,225 | .o (U IO 54,638 07/01/2043.
647200 X5 8 |NEW MEXICO MTG FIN AUTH - MBS... ..|.. [ 06/01/2021. | Paydown 37,608 37,608 37,608 ....37,608 | ... 0 (0) 0 0) 0 37,608 10/01/2034.
647201 DM 1 |NEW MEXICO MTG FIN AUTH.....c.oevvriiiiiriieiiecisiinis .. | 04/01/2021. | DIFECL........couieeieiciiririisiissieenns [ eeisissiisiienns | e 70,000 | ..ocovonee 70,000 | ..cooonee 74,022 | .coe0... 70,229 | 0 [ (229) 0 (229) 0 70,000 07/01/2049.
647201 JJ 2 |NEW MEXICO MTG FIN AUTH .. | 04/01/2021. | Direct... 55,000 55,000 59,241 20 | (193) 0 (193) 0 55,000 07/01/2050.
64986M K3 8 |NEW YORK ST HSG FIN AGY REV... .. |.. [ 05/17/2021. | Direct... 65,000 65,000 63,375 | ... 39 0 39 0 65,000 11/15/2027.
649883 2W 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV............ .. | 04/01/2021. | Direct 300,000 300,000 324138 | .......... 300,896 | ....occvveec (V0 (896) 0 (896) 0 300,000 10/01/2037.
649883 5R 2 |NEW YORK ST MTG AGY HOMEOWNER MTG REV... .. | 04/01/2021. | DIFECL........oouverrirriiniisiissiieiieens [ i | e 185,000 | .......... 185,000 | .......... 195,173 | .........185,654 | ............... 0 | v (654) 0 (654) 0 185,000 10/01/2047.
649883 D8 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV............ | .. | 04/01/2021. | Direct... 210,000 210,000 210,000 | .........210,000 | ... 0 0 0 0 0 210,000 10/01/2034.
649883 F2 6 |NEW YORK ST MTG AGY HOMEOWNER MTG REV............ .. | 04/01/2021. | DirECt........coorririiriiriricniiciis 200,000 200,000 211,736 0 (132) 0 200,000 10/01/2034.
649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV... .. | 04/01/2021. | Direct... 60,000 60,000 61,832 0 (180) 0 60,000 10/01/2035.
649883 T6 2 |NEW YORK ST MTG AGY HOMEOWNER MTG REV... .| 04/01/2021. | Direct... 85,000 85,000 88,188 0 (322) 0 85,000 10/01/2045.
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649883 VZ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV............ .. | 04/01/2021. | Call @ 100.00. 215,000 215,000 222,299 | .......... 216,899 | ....cccoounee. (V10 (202) 0 (202) 0 216,697 | ............ 0. (1,697) 10/01/2043.
64988R FL 1 |NEW YORK ST MTG AGY REV.. .. | 04/01/2021. | Direct... ....45,000 ....45,000 ....46,576 ) 0 (10) 0 45,000 .0 04/01/2041.
64988R  GY 2 |NEW YORK ST MTG AGY REV.. .. | 04/01/2021. | Direct... ....10,000 ....10,302 ) 0 (25) 0 10,000 .0 10/01/2030.
64988Y CS 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV............ .. | 04/01/2021. | Dir€Ct........cveericrircirririeiiiciis 85,000 85,000 91,493 ) 0 (154) 0 85,000 0 10/01/2032.
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP....... .. | 04/01/2021. | Direct... 30,000 30,000 31,708 ) 0 (167) 0 30,000 .0 07/01/2039.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP....... .. | 04/01/2021. | Direct... 65,000 65,000 68,697 ) 0 (314) 0. 65,000 .0 07/01/2047.
658546 RJ 7 |NORTH CENT TEX HEALTH FAC DEV CORP REV.............. .| 06/01/2021. | DIFECL........coomveeieiceiciiriissiieniienss [ vriniiniinnienns | s 1,220,000 | ....... 1,220,000 | ....... 1,430,450 0 0 [V I 1,220,000 .0 06/01/2021.
658877 FB 6 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R.. ..| 04/01/2021. | Direc ..105,000 ..105,000 ..105,000 0 0 0 105,000 0 07/01/2032.
658909 KS 4 |NORTH DAKOTA STHSG FINAGY......cccoovvvvnririiniinrirns .. | 04/01/2021. | Direct... 855,000 855,000 804,016 | .........853,013 | ...ccecc.0 | e 1,987 | 0 [ 1,987 | .o (U I 855,000 .0 07/01/2031.
658909 KT 2 |NORTH DAKOTA ST HSG FIN AGY.. .. | 04/01/2021. | Direct... 520,000 520,000 ..486,850 18767 | 0| 1,233 | 0 [ 1,233 | s 0| s 520,000 .0 01/01/2035.
658909 NG 7 |NORTH DAKOTA ST HSG FIN AGY.. .. | 04/01/2021. | Direc ..455,000 ..455,000 ..455,000 ..455,000 | .... 0 0 0 0 0 455,000 0 07/01/2037.
677377 U9 2 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV. ..| 06/01/2021. | Direct... 20,000 20,000 21,644 ....20,066 0 (66) 0 20,000 .0 11/01/2028.
677377 Y2 3 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV. .| 06/01/2021. | DIFECL........ooorveecriierireriiniissieniienns [ i .110,373 0 (373) 0 110,000 .0 11/01/2028.
67756Q NM 5 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..| 06/01/2021. | Paydown ..397,229 0 0 .0 02/01/2044.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 06/01/2021. | Paydown ....50,283 .0 .0 0 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 06/01/2021. | Paydown ..170,889 0 0 170,977 .0 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. | 06/01/2021. | Paydown . 121,762 .0 .0 ...123,739 0 03/01/2046.
67756Q SR 9 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .| 06/01/2021. | DirECt.......ccveevecriiciiririsiiiciis 90,000 0 0 90,000 .0 09/01/2036.
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 06/01/2021. | Direct... 35,000 0 0 35,000 .0 09/01/2031.
67756Q UV 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..| 06/01/2021. | Direc 25,000 0 0 0 25,000 0 03/01/2032.
67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .| 06/01/2021. | DIFECL........ooeveirirrirriisissiseiiens [ | e 115,000 0 (456) 0 115,000 .0 03/01/2047.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... 1| 06/01/2021. | DIFECL........ooooieeiieiiiciiciisiissieeins [ e | e 70,000 0 0 0 70,000 .0 09/01/2037.
67756Q XP 7 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .| 06/01/2021. | Paydown 395,395 395,395 395,395 0 (0) 0 0) 0 395,395 0 04/01/2040.
67886M PT 0 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R... .1 06/15/2021. | Call @ 100.00..........cevveririrniireins v | e 79217 | v 79217 | v 79,217 79217 | 0 0 0 0 0 79,217 .0 03/01/2044.
67886M PU 7 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R... .1 06/15/2021. | Call @ 100.00...........cvwemeeerrinnies [ e | v 152,750 | ........c. 152,750 | ... 152,750 0 0 0 152,750 .0 09/01/2035.
686087 B6 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. .| | 04/01/2021. | DireCt......coourirririsriccicniecis 5,000 5,000 5,399 0 (25) 0 5,000 . .0 01/01/2050.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV........... .| 04/01/2021. | DiECL........cvoerrierircirriiiiniiciiis 55,000 55,000 55,000 0 0 0 55,000 | ..cccovnn LV IR 0 07/01/2034.
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. .. | 04/01/2021. | Direct... 95,000 95,000 102,119 ) 0 (419) 0 95,000 | ..coocceen0 | o 0 07/01/2043.
686087 RY 5 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. |- | 0410172021, | DIFECL.....oovvreriiriieinieiiciciinnies | v | i 185,000 | .......... 185,000 ..194,335 ) 0 (415) 0 185,000 N 0 07/01/2044.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV........... .. | 04/01/2021. | DirECt........coorvicrirriririsniiciis 30,000 30,000 31,251 ) 0 (96) 0 30,000 |............ 0 | 0 07/01/2036.
686087 WV 5 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. .. | 04/01/2021. | Direct... ..120,000 ..120,000 ) 0 0) 0 120,000 01/01/2033.
686087 WW 3 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. . |..| 04/01/2021. | Direct... ..180,000 192,503 | .......... ) 0 (302) 0 180,000 N 01/01/2040.
708796 8E 0 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.............. .. | 04/01/2021. | DIreCt........ooovverrierrieneics 290,000 290,000 290,000 | ......... 290,000 | .... 0 (0) 0 (0) 0 290,000 | ............ LV IR 0 10/01/2037.
708796 B9 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... .. | 04/01/2021. | DIFECL........oourieeieicriririisiissienns [ veisissiissienis | e 15,000 | ..cccveneee 15,000 | ..ocoeveneee 15,619 215,019 | 0 (19) 0 (19) 0 15,000 | .0 [ 0 10/01/2041.
708796 X3 6 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... ..|.. | 04/01/2021. | Direct... 280,000 280,000 280,000 | ..........280,000 | ... 0 (0) 0 0) 0 280,000 N 0 10/01/2030.
70879Q GL 1 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.............. .. | 04/01/2021. | DirECt........coorririiriiriricniiciis 95,000 95,000 | .......... 101,165 | ............ 95,149 | ..o 0 s (149) 0 (149) 0 95,000 |............ (V] IR 0 04/01/2049.
72316W ZE 0 |PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA .. | 06/01/2021. | Call @ 100.00. ..148,000 ..151,021 ) 0 (155) 0 149,781 | .cccoenl0 | (1,781) 01/01/2046.
76221R  E9 0 |RHODE ISLAND HSG & MTG FIN CORP .| 04/27/2021. [ DIFECE.......ooveevricicniecisisniins [ e ..180,000 ..196,034 ) 0 (497) 0 180,000 0 10/01/2049.
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76221R RB 1 |RHODE ISLAND HSG & MTG FIN CORP.........ccccovsvvriinninnee .. | 04/27/2021. | Direct 25,000 26,495 | ............ 25,060 | ... 0 (60) 0 (60) 0 25,000 10/01/2040.
76221R  SE 4 |RHODE ISLAND HSG & MTG FIN CORP.. .. | 04/27/2021. | Direct... ....75,000 LTTTTT e 75,103 0 (103) 0 75,000 04/01/2040.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP.. .| .. | 04/27/2021. | Direct... t0120,000 | ......... 125,616 | ..........120,258 0 (258) 0 120,000 04/01/2033.
76221R XP 3 |RHODE ISLAND HSG & MTG FIN CORP.........cccovviumriiniranes .. | 042712021 | DIFECL........voererrirriiriisiissiieiiens [ i | e 510,000 | .......... 510,000 | ......... 505,925 0 58 0 510,000 10/01/2035.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG... .. | 04/01/2021. | DIFECL........cooeveiereirirreinieniseiiiens [ o | e 155,000 | .......... 155,000 | .......... 170,204 0 (504) 0 155,000 01/01/2050.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG... .. | 04/01/2021. | Direct... 55,000 55,000 58,265 0 (274) 0 55,000 07/01/2043.
83712D XF 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG... .. | 04/01/2021. | Direct... 30,000 30,000 30,000 0 0) 0 30,000 01/01/2032.
83712D XJ 0 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ..| 04/01/2021. | Direc 60,000 60,000 64,399 0 (236) 0 60,000 01/01/2047.
88045R B7 6 | TENNESSEE HSG DEV AGY < | 06/01/2021. | DIFECL........coovveeieiiiieriiniissisiinnns | veisissnsinsiienns | e 45,000 | ............ 45,000 | ............ 47,170 0 (174) 0 45,000 07/01/2045.
88045R C6 7 | TENNESSEE HSG DEV AGY .| 06/01/2021. | Direct... 25,000 25,000 25,000 0 (0) 0 25,000 07/01/2031.
880461 AR 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR ..| 06/01/2021. | Direc 5,000 5,000 4,548 0 35 0 5,000 01/01/2031.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... ..| 06/01/2021. | Direct... 25,000 25,000 26,598 0 (124) 0 25,000 07/01/2043.
880461 DN 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... ..| 06/01/2021. | Direct... ..105,000 . . 0 (875) 0 105,000 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .. 06/01/2021. ..165,000 ..165,000 .179,154 0 (725) 0 165,000 01/01/2050.
880461 JR 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .| 06/01/2021. 325,000 325,000 305,744 0 2,351 0 325,000 07/01/2036.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .. | 06/01/2021. 35,000 35,000 36,357 0 (111) 0 35,000 01/01/2047.
880461 NJ 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .. 06/01/2021. 85,000 85,000 85,000 0 1 0 85,000 07/01/2032.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .| 06/01/2021. | DIFECL........oooeieeieicririiriisiissiienns [ e | e 70,000 | ..ocovonee 70,000 | ..ooovvennes 74,990 0 (379) 0 70,000 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .| 06/03/2021. | DIFECL........coovieeieieieierirciissiisiinnns [ evinisniissiienns | e 40,000 | ............ 40,000 | ............ 43,174 0 (208) 0 40,000 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, ..| 06/01/2021. | Direc 55,000 55,000 54,528 0 61 0 55,000 07/01/2036.
880461 SC 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .| 06/03/2021. | DIFECL........oooveireiririisiesiseieiees [ i | e 125,000 | .......... 125,000 | .......... 136,589 0 (783) 0 125,000 07/01/2048.
880461 XF 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .| 06/01/2021. | DIFECE........ooovivrirriiriesiiesiieiiens [ i | v 175,000 | .......... 175,000 | .......... 188,081 0 (979) 0 175,000 07/01/2049.
88275A CW 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .| 06/01/2021. | Paydown 24,957 24,957 25,207 0 (121) 0 24,957 01/01/2032.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.... .. 06/01/2021. | Call @ 100.00. 85,000 85,000 86,266 0 (77) 0 85,784 03/01/2046.
88275F NW 5 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.... .. | 06/01/2021. | Call @ 100.00. 240,000 240,000 240,000 0 0 0 240,000 03/01/2046.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.... . |.. | 06/01/2021. | Paydown 66,864 66,864 64,921 | ..........65,088 | ..ccooecn0 | il TTE | 0 | s 1,776 | (U I 66,864 09/01/2047.
88275F SC 4 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE............. .. | 04/01/2021. | DIFECL........oourveecriiriicirniissieniinnis | eeinisssinsiienns | e 15,000 | ............15,000 | ........... 15,000 0 0 0 15,000 09/01/2035.
88275L AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.... .. | 06/26/2021. | Call @ 100.00. 9,245 9,245 . 0 0 0 9,245 07/01/2037.
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.... .| .. | 06/26/2021. | Call @ 100.00. 9,245 9,245 | .... .9,245 | ... 0 0 0 0 0 9,245 07/01/2037.
914119  2H 4 |UNIVERSITY CINCINNATI OHIO GEN RCPTS.........cccoevvvunee .1 06/01/2021. | Call @ 100.00.........covwerreciieririnns [ v | e 680,000 | ..........680,000 | ..........743471 | ........ 688,277 | ..ccveveeen0 | cecee(8277) | 0 | (G ad ) po— 0| e 680,000 06/01/2022.
914119 2N 1 |UNIVERSITY CINCINNATI OHIO GEN RCPTS........cccooevrvunee ..| 06/01/2021. | Call @ 100.00. ..370,000 | ..........370,000 | ..........404,536 | .........374,504 | .............0 | ........(4,504) | ........... 0 | (4,504) | ..o (V1 I 370,000 06/01/2022.
91743P DD 4 |UTAHHSG CORP .| 06/22/2021. | Call @ 100.00. LA75134 | ... PR o 0 (159) 0 495,484 02/21/2050.
91743 DE 2 |UTAHHSG CORP. .. 1 06/21/2021. | PaydOWN..........ccvvvriciiiciinniis [ e | v 759,090 | .......... 759,090 | .......... 787,199 | .......... 786,811 | coovvvveennl0 | (27,720) | 0. (27,720) | ..ovoevee [V I 759,090 03/21/2050.
924190 EL 1 |VERMONT HSG FIN AGY... .. | 05/03/2021. | Direct... ....15,000 ....15,000 ....15,626 ....15,145 0 (145) 0 15,000 11/01/2042.
924190 FR 7 |VERMONT HSGFIN AGY... .. | 05/03/2021. | Direct... ....70,000 | ............70,000 | ...........73,810 | ...........70,143 0 (143) 0 70,000 11/01/2043.
924190 HG 9 |VERMONT HSG FIN AGY. .| 06/03/2021. | DIFECL........oouveirirciriisiissiiesiiens [ i | e 135,000 | .......... 135,000 | .......... 141,383 | .......... 135,404 0 (404) 0 135,000 11/01/2045.
924190 MD 0 |VERMONT HSGFIN AGY... .. | 05/03/2021. | Direct... ..170,000 .181,179 0 (351) 0 170,000 11/01/2047.
924190 NA 5 |VERMONT HSG FIN AGY... . | 05/03/2021. | Direct... ..150,000 ..161,706 0 (395) 0 150,000 05/01/2048.




Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY

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

9'6030

1 2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 21 22
1" 12 13 14 15
Current
Year's
Other- NAIC
Than- Designation,
F Temporar NAIC
0 Current y Total Foreign Designation
r Unrealized Year's | Impairme Total Foreign Exchange Stated Modifier and
i Number of Prior Year Valuation | (Amortizatio nt Changein | Exchange| Book/Adjusted Gain Realized Total Gain Contractual | SVO Admini-
g| Disposal Shares of Book/Adjusted | Increase n)/ Recogniz| B./A.C.V. |Changein| Carrying Value at | (Loss) on| Gain (Loss) | (Loss) on Maturity strative
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion ed (11+12-13) | B/A.C.V. | Disposal Date | Disposal | on Disposal | Disposal Date Symbol
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M . 106/01/2021. | PaydOWN..........ooovvveeciriiniicniens [ o | i 450,074 | .......... 450,074 | .......... 450,074 | .......... 450,074 | ... 0 0 0 0 0 450,074 10/25/2037.
928120 Q5 0 |VASHSG 2015 SERIES AA-RMBS ..| 06/01/2021. | Paydown 286,950 286,950 286,950 | ..........287,343 | .............. 0| e (392) 0 (392) 0 286,950 06/25/2042.
928120 Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.. .. | 06/25/2021. | Paydown 857,444 857,444 857,444 0 (0) 0 0) 0 857,444 10/25/2049.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS.......cc.cccooouue ..| 06/01/2021. | Paydown 56,854 56,854 56,084 ) 0 (2,447) 0 56,854 11/25/2039.
93978T H4 4 |WASHINGTON ST HSG FIN COMMN... ..| 06/01/2021. | Direct... ....75,000 .0 ) 0 (313) 0 75,000 12/01/2049.
93978T QX 0 |WASHINGTON ST HSG FIN COMMN... ..| 06/01/2021. | Direct... ..110,000 .0 ) 0 (550) 0 110,000 06/01/2037.
93978T VD 8 |WASHINGTON ST HSG FIN COMMN... ..| 06/01/2021. | Direct... 55,000 .0 ) 0 (230) 0 55,000 12/01/2046.
93978T WE 5 |WASHINGTON ST HSG FIN COMMN .| 06/01/2021. 55,000 . .0 ) 0 (293) 0 55,000 06/01/2039.
93978T XE 4 |WASHINGTON ST HSG FIN COMMN... .. | .. 1 06/01/2021. 255,000 255,000 255,000 | .........255,001 | ... 0 (1) 0 (1) 0 255,000 12/01/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS. ..o ciiiiiiiiisiissi s sssensiss | oveadd 42,838,794 42,963,556 | ... 44,061,464 | ..... 43,069,062 | ............... 0]...(208,793)] ........... 0]... (208,793)| ........cc.. 0 42,860,270 XXX
Bonds - Industrial and Miscellaneous
00038R AA 4 |AASET 2019-2A-ABS, ..| 06/16/2021. | Paydown 28,101 28,101 0) 0 0) 0 28,101 | .. (V1N IO (V1 PN 0 10/16/2039.
00102D AC 2 |ACIS 145 A2 - CDO......ocovvvvrrieririniinsisinins . 105/10/2021. | PAYdOWN.........ooovvviviciciiniieniens [ o | v 184,665 | .......... 184,665 0 0 0 0 184,665 0 0 11/02/2026.
001406 AA 5 |DCAL 2015 A1-ABS 06/15/2021. | Paydown 245 245 0) 0 61 0 245 0 0 02/15/2040.
00176D AG 4 |AMMC 13R A1R-CDO .. | 0426/2021. | PaydOWN.........coourvvrininiiinniienins [ oveinsiiniinninnns | v 2,570,900 2,570,900 W0 1254 | ... 0 | e 1,254 | ............. 0 2,570,900 0 07/24/2029.
00176D AL 3 |AMMC 13R A3R - CDO .. | 04/27/2021. | Paydown 215,000 215,000 214,966 | .............. 0 34 0 34 0 215,000 .0 07/24/2029.
00214M  AA 1 | ARLFR 1406 A1 - RMBS .. | 06/15/2021. | Paydown L7271 72711 | 0 0 0 0 0 172,711 0 06/15/2044.
00255U AA 3 |AASET 2020-1 A - ABS, .. | 06/15/2021. | Paydown 59,267 59,267 059,267 | oo 0 0 0 0 0 59,267 .0 01/17/2040.
00443P AA 7 |ACE 2007-HE2 A1 - RMBS .. | 06/25/2021. | PaydOWN............cooivreiriiinniinnis [ e | e 146,259 | 1. 146,260 | ... 111,614 | ... 114934 | .0 | . 31,325 | .o 0. 31,325 | ............d (U I 146,259 .0 12/25/2036.
006346 AS 9 |ADMSO 181 A-ABS. .. | 06/15/2021. | Paydown (54) (54) 0 40,000 0 11/16/2048.
00703Q AD 4 |ARMT 2006-3 A11-RMBS.........ccccovvimrimriirinnis .. | 06/25/2021. | Paydown 176 0 45,100 .0 08/25/2036.
01448Q AA 8 |ALESC IV A1-CDO .. | 04/30/2021. | Paydown .1,996 0] 127,968 | 0 [ 0 07/30/2034.
01450B AA 6 |ALESC XV A1-CDO .. | 06/23/2021. | Paydown .1,568 0 0 12/23/2037.
02149M AB 5 | CWALT 2007-J1 1A2 - CMO/RMBS .. | 06/01/2021. | Paydown 3,915 0] 135,612 | 0 [ 0 03/25/2037.
02315Q AA 6 |AMBACLSNILLC .| 03/31/2021. | Paydown 0 0 0 0 02/12/2023.
02660L AA 8 | AHMA 2006-4 A11 - RMBS. .. | 06/25/2021. | Paydown 20,879 20,879 | oo 13,863 | ..ccoveeee 20,572 | v 0| oo 307 307 0 10/25/2046.
02660T AR 4 |AHM 2004-1 4A-RMBS.........cccoovvvmiimrinriiniinnis .. | 06/01/2021. | Paydown 62,018 62,018 61,320 | ........... 60,649 | ....cccco..c 0 e 1,369 | .o 0 | e 1,369 0 04/25/2044.
02660T EK 5 |AHM 2005-2B 1A1 - RMBS .. | 06/25/2021. | Paydown 34,182 34,182 31,992 | oo 33,977 | v 0| oo 205 0 205 0 .0 09/25/2045.
02665U AA 3 |AH4R 2014-SFR2 A - RMBS... .. | 06/01/2021. | Paydown 8,111 8,111 8,237 | ... 8,158 | ... 0 (47) 0 (47) 0 N .0 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3A-RMBS.........cccooviviniinriiciis .| 06/01/2021. | PaydOown.........coorveiiriniiciiienis [ oveisrisniiissienis | e 76,827 | .ocoooeee. 76,827 | ..cooouce. 77,565 | ............ 77,082 | oo 0| e (255) 0 (255) 0 76,827 | ... 0 | 0 12/18/2036.
02666A AA 6 |AH4R 2015-SFR1 A -RMBS... .. | 06/01/2021. | Paydown 23,729 23,729 23,728 23,704 | ... 0 25 0 25 0 23,729 | .0 | (V1 P 0 04/17/2052.
02666B AG 1 |AH4R 2015-SFR2 XS - RMBS. .| 06/01/2021. | DirECE........cveevecrirciririciiiciis 0 0 0 0 0 0 (U I 0 . 0 0 10/17/2052.
030506 AA 7 |AMERICAN WOODMARK CORP.........cccccovmurrirnnes .. | 04/26/2021. | Call @ 100.00...........coovemreiriiinnies [ e | e 1,024,380 1,000,000 | .......... 955,000 | ..........960,095 | .....c..cc....0 | e 2,098 0 2,098 0 962,193 | ............ 0. 37,807 | ......... 37,807 03/15/2026.
03235T AA 5 |ACEF 2014-1A-CMO .. | 06/20/2021. | Paydown 4,773 4,773 1,452 | o 1,452 | 0| 3,321 0 3,321 0 4773 | 0 | (U IO 0 12/20/2024.
038413 AA 8 |AQFIT 2020-AA-ABS .. | 06/17/2021. | Paydown 382,594 382,594 382,623 69 0 69 0 382,594 . 0 0 07/17/2046.
04002Q AA 0 |AREIT18CRE2A-CMBS.........cccoovrviinriiriiinnineas .. | 04/16/2021. | Paydown 553,748 553,748 553,748 0 0 0 0 553,748 | ............ (V] IR (V1 0 11/16/2035.
04544N  AD 6 |ABSHE 2006-HE6 A4 - RMBS, .. [ 06/25/2021. | PaydOWN...........cvvvrieriiiriinniis [ e | v 458,122 | .......... 458,123 | ......... 384,823 | .........438,674 | ............0 | ... 19,448 | ... 0. 19,448 | ............ 0 0 0 11/25/2036.
05352G  AA 5 |AVANABONHON, LLC . 105/11/2021. [ Paydown.........ccooevvveinicnninniinns [ e | v 1,692,308 1,692,308 | ....... 1,692,308 0 0 0 0| 1,692,308 | o0 | oo (U IO 0 09/15/2024.
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05492X  AA 9 |BDS20FLE A -CDO.......coovrricriniiiciriniissiscsissinienns C| 06/15/2021. | Paydown.........cccovvviminnirniinniienis [ vvrisnisniinnienes | cevenneeenn 44,656 | oo 44,656 | .......... 44726 | ............ 44,726 | ... 0 0 (70) 0 44,656 09/18/2035.
05530M AA 7 |BCAP 2006-AA2 A1-RMBS..........cccccovunee .| 06/25/2021. | Paydown . 137,514 ..105,260 20 0 3,542 0 145,561 01/25/2037.
05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS...........ccooomrerririinriins C| 06/01/2021. | Paydown . ..169,834 148,793 | ... W0 ] 1,604 | 0| e 1,604 |............. 0| s 174,585 06/26/2037.
05545 AJ 8 |BCAP 15RR3 4A1- CMO/RMBS........ccoecooimiinriciiciicnins .. | 06/26/2021. | Paydown 243,884 243,884 217,667 | .......... 237,508 | ... 0 oo 0 6,376 0 243,884 02/25/2037.
05568Y AA 6 |BNSF 2007-1 PTC - ABS. .. | 04/01/2021. | Paydown 258,161 258,161 258,161 268,326 | .0 | 0 (165) 0 258,161 04/01/2024.
05584A AA 8 |HGVGI17AA-RMBS .| 06/25/2021. | Paydown 57,393 57,393 57,379 | ............57,383 0 10 0 57,393 05/25/2029.
05586A AA 6 |BSPRT 2018-FL4 A - CDO .. | 06/15/2021. | Paydown 3,538,916 3,538,916 | ....... 3,516,196 | ....... 3,624,598 | ...cccee0 | 14317 | o 0. 14,317 | o [V I 3,638,916 09/17/2035.
05596* AA 7 |BTC HOLDINGS FUND |, LLC - CDO. .| 06/22/2021. | VAHOUS.........coouericriririiciissienies [ oveississiissienns | o 2,705,582 | ....... 2,705,582 ,705,582 ,705,582 0 0 0 2,705,582 03/25/2027.
056056 AJ 1 |B2R2015-2 B-RMBS .. | 06/01/2021. | Paydown 684,549 684,549 | .......... 705,074 | .......... 684,549 0 0 0 684,549 11/18/2048.
05946X H5 5 |BAFC 2005-H 2A1- CMO/RMBS.... .. | 06/01/2021. | Paydown 0 966 0 99,927 11/20/2035.
05946X YV 9 |BAFC 2005-F 2A1 - CMO/RMBS .. | 06/01/2021. | Paydown 0 115 0 41,595 09/20/2035.
059475 AG 8 |BOAA2007-2 2A2 - CMO/RMBS.... .| 06/01/2021. | Paydown.........c.cocuervvnnineiiinnenis [ vvrivnrisnieniienns | ceveveneeen T 1495 | it TTTAT | 66,269 | 70,145 | 0] 1,350 | 0 | e 1,350 | .o 0 | oo 71,495 06/25/2037.
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS .. | 06/01/2021. | Paydown 0 104 0 952 11/25/2035.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS. .. | 05/01/2021. | Paydown 0 252 0 4,744 01/25/2036.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS .. | 06/01/2021. | Paydown 0 448 0 9,413 01/25/2036.
059510 AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS.. .. | 06/01/2021. | Paydown 0 17 0 1,354 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS, .. | 06/01/2021. | Paydown 0 399 0 83,343 05/20/2036.
05952G AT 8 |BAFC 2007-D 3A1- CMO/RMBS.... .| 06/01/2021. | Paydown.........coorueieiriiciiciienis [ oveisrissiiisiienns | e 11,181 | e 11,299 | oo 0 13 0 11,181 06/20/2037.
05952G AV 3 | BAFC 2007-D 3A3 - CMO/RMBS. .| 06/01/2021. | PaYdOWN........oourvvneeiciriniinniienins [ vvisiiniiinsiienns | e 16,721 | oo 16,897 | ... 16,559 0 19 0 16,721 06/20/2037.
05953Y AH 4 |BAFC 2007-4 A1B - RMBS .. | 06/01/2021. | Paydown 27,920 27,296 8,998 0 348 0 27,920 05/26/2037.
05990E AD 2 |BAFC 2012-R6 2A2 - CMO/RMBS .. | 06/28/2021. | Paydown 93,706 92,878 80,828 | ..........92,328 | .0 | 1378 | L 0 [ 1,378 | o [V I 93,706 07/28/2036.
07384M S8 6 |BSARM 2004-5 3A - CMO/RMBS..........cccoomrimriinricciiieris .. | 06/01/2021. | Paydown 132 132 | v 133 0 (1) 0 132 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A- RMBS, - .| 06/01/2021. | Paydown 92,668 92,668 93,653 0 (66) 0 92,668 09/25/2033.
07386H QZ 7 |BALTA 2005-2 2A3 - CMO/RMBS........cc.oovvviviiirinriinniicciiens .| 06/01/2021. | PaydOWN.........ovurieiiniiciiciienis [ vveississiiieiienns | e 75534 | ............ 73,443 | .o 62,957 | ........... 0 597 0 75,534 | ... 04/25/2035.
09069Z ZF 1 |Biowish Tech Intl TI 12.00 03/31/2022.... .| 06/03/2021. | Adjustment....... (1,545) (1,545) (1,515) | ..... 0. 0 0 0) 0 (1,545) | ... 03/31/2022.
090692 ZF 1 |Biowish Tech Intl TI 12.00 03/31/2022.... .| .. | 05/03/2021. | DireCt......coouevvrririicrineicciiecis 1,510 1,510 1,479 | ... (1 IR 0 0 0 0 1,510 . 03/31/2022.
09069Z ZF 1 |Biowish Tech Intl TI 12.00 03/31/2022..........ccccovvvvnrivnriniinnns .| 06/07/2021. | CALL 3,123 3,123 3,058 | ..... 0. 0 0 1 0 3123 | 0 0 0 39 | 03/31/2022.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013-... 06/20/2021. | Paydown 92,307 92,307 92,460 | ............92,380 | oo 0 0 (73) 0 92,307 12/20/2025.
121579  AH 9 |BURLINGTON COAT FACTORY WAREHOUSE CORP......... | .. | 06/11/2021. | Call @ 107.91 539,535 500,000 500,000 0 0 0 0 500,000 04/15/2025.
12327F  AA 5 |BJETS 2020-1 A-ABS.....oooiiiiiiccicisnicesssecesinins .. | 06/15/2021. | Paydown..........ccorvinriiciieniiniiinis [ i | e 160,330 | .......... 160,330 | ..cooouee 160,327 | .........160,327 | ...cccoeeeucd 0 0 2 0 160,330 11/15/2035.
12479R  AB 3 |CAUTO 2014-1 A- ABS .| 06/15/2021. | PaydOWN........oorvrmvirririieiierienis | revirsriseiiesinnes | evveeiinns 10,748 | ...ccooeee. 10,748 | ...coveeeee 10,742 0 0 1 0 10,748 10/17/2044.
12479R  AE 7 |CAUTO 2017-1 A2 - ABS.......ooviiiriricsnicciccscsisiis .. | 06/15/2021. | Paydown 4,176 4,176 4,207 | oo 4,194 | 0 0 (19) 0 4,176 04/15/2047.
12489W QE 7 |CBASS 2005-CB8 AF3 - RMBS.........ccooooimmmiiinniiiiniiisniis .. 1 06/01/2021. | PaydOWN...........cvvviriiciinniis [ e | v 156,926 | .......... 156,926 | .......... 151,434 | ......... 153,848 | .............. 0| oo 0 3,079 0 156,926 12/25/2035.
12510H AA 8 |CAUTO 2020-1 A1- ABS.... .. | 06/15/2021. | Paydown ....19,769 ....19,769 19,764 | 19,764 | L 0 0 5 0 19,769 02/15/2050.
12510H AB 6 |CAUTO 2020-1 A2 - ABS.... ..| .. | 06/15/2021. | Paydown verinnnn 15,376 ..15,376 | ... 15,373 | ......15,373 | ... 0 0 2 0 15,376 02/15/2050.
12510H AC 4 |CAUTO 2020-1 A3 - ABS.......cooiririnisnisiscssisiisnins .| 06/15/2021. | PaydOown.........cvurveeiriniiniiieis [ oveisrissiiinsienes | e 16,474 | ............ 16,474 | ...ccc...c. 16,462 | ............ 16,463 | ..o 0 0 1 0 16,474 02/15/2050.
12529K AA 0 |CFMT 21GRN1A - RMBS. .. 1 06/20/2021. | PaydOWN...........covvriciiriiiniis [ e | v 637,074 | ........ 637,074 | .......... 637,068 | ..... 0. 0 0 6 0 637,074 03/20/2041.
12529L  AA 8 |CFMT 2020-HB4 A - RMBS, .1 06/25/2021. | PaydOWN..........oovverrrieriiinniienns | ceveeneiieneiienens | e 1,949,727 | ....... 1,949,727 | ....... 1,949,726 | ....... 1,949,726 | .......ccce..l 0 0 1 0 | oo 1,949,727 12/26/2030.
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12530M  AB 1 |SORT 2020-1 A2 - ABS .. | 06/15/2021. | PAYAOWN. ... [ e | ceveieneees 11,840 | ... 11,840 | oo 11,835 | ... 11,834 0 6 0 6 0 11,840 | ............ 0 0 0 92 | 07/15/2060.
125431  AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS...........cccocvveriiniiiciinns .| 06/01/2021. | Paydown 23,168 22,953 9,552 | ..... 22,842 (U S 326 0 326 0 23,168 06/20/2036.
12551 AE 6 |CIFC 2017-IV A2 - CDO . | 08/17/2021. | PAYOWN. ... [ oo | i 1,200,000 | ....... 1,200,000 | ....... 1,182,375 | ...... 1,187,062 | ...cccooeeuv 0] . 12,938 | ........... 0. 12,938 | .......c..... 0 [ o 1,200,000 10/24/2030.
12563L AS 6 |CLIF 203 A-ABS......coooiiiiiiirriiereieceiieceiiees .| 06/18/2021. | Paydown 60,000 60,000 59,988 | ............ 59,988 0 12 0 12 0 60,000 10/18/2045.
12641P  CJ 1 |CSMC 2009-R 9A4 - CMO/RMBS... .| 06/01/2021. | Paydown 64,983 64,983 32,110 | ..o 62,793 | .o 0 [ 2,191 0 2,191 0 64,983 N 09/27/2038.
12641P  CK 8 |CSMC 2009-R 9A5 - CMO/RMBS... .. | 05/01/2021. | Paydown 0 45 0 0 0 0 0 0 (1 0 .0 09/27/2038.
12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS .| 06/01/2021. | Paydown 1,182 1,212 0 2 0 1,182 .0 09/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS. .| 06/01/2021. | Paydown 0 225 0 0 0 0 .0 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS .| 06/01/2021. | Paydown 0 299 0 73 0 .0 .0 07/26/2037.
12641Q BF 8 |CSMC 2009-7R 7A4 - CMO/RMBS .+ | 06/25/2021. | PAYOWN. ... [ oo | v 131,742 | .o 130,990 0 3,860 0 131,742 .0 12/26/2036.
12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS. .| 06/01/2021. | Paydown 4,262 4,262 0 13 0 4,262 .0 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .| 06/01/2021. | Paydown 0 5 0 0 (U 0 .0 01/26/2036.
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS .. | 06/01/2021. | Paydown 37,211 37,211 0 275 0 37,211 .0 04/26/2037.
12641Q DN 9 |CSMC 2009-7R 152 - CMO/RMBS. .| 06/25/2021. | Paydown ..10,779 0 351 0 10,779 .0 04/26/2037.
12641Q DP 4 |CSMC 2009-7R 153 - CMBS/RMBS... .| 06/01/2021. | Paydown 1,471 0 13 (U 0 .0 04/26/2037.
12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS .| 06/25/2021. | Paydown.........cccovueriinnineiiinnienis [ v | e 78,484 | i 78,484 0 5,302 0 78,484 .0 03/25/2037.
12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS. .. | 06/24/2021. | Adjustment....... 0 0 0 0 (173) .0 03/25/2037.
12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS .1 06/01/2021. | PaydOWN..........cveorreerviienineniis [ e | e 140,004 | L, 140,094 0 216 0 140,094 .0 03/26/2037.
12647TH BC 9 |CSMC 2013-8R 4A2 - CMO/RMBS. .. | 06/25/2021. | Paydown ..136,265 0 3,093 0 126,632 .0 .0 12/30/2036.
126670 CJ 5 |CWL 2005-11 AF4 - RMBS.. .. | 05/25/2021. | Paydown ..156,714 0 3,987 0 156,714 .0 0 03/27/2034.
12667F 5E 1 | CWALT 2005-6CB 1A3 - CMO/RMBS. .| 06/01/2021. | Paydown ..195,939 0 (131) 0 194,816 .0 .0 04/25/2035.
12667F RE 7 |CWALT 2004-J6 1A1 - CMO/RMBS.... .| 06/01/2021. | Paydown 89,391 0 (205) 0 89,391 .0 .0 08/25/2024.
12667F VF 9 |CWALT 2004-J10 4B1 - CMO/RMBS.. .. | 05/01/2021. | Paydown 8,979 0 (64) 0 8,979 .0 0 10/25/2034.
12667F VF 9 |CWALT 2004-J10 4B1 - CMO/RMBS.. .| 06/01/2021. | Paydown 2,754 0 (20) 0 2,754 .0 0 10/25/2034.
12668A 4C 6 | CWALT 2005-IM1 A2 - RMBS. .. | 06/25/2021. | Paydown 4,717 0 263 0 4,717 .0 0 01/25/2036.
12668B YA 5 | CWALT 2006-7CB 1A9 - CMO/RMBS..........cocoommrviiiriiiirii .| 06/01/2021. | Paydown 7,841 0 100 0 6,715 .0 0 05/25/2036.
126694 D5 4 |CWHL 2006-HYB2 3A1- CMO/RMBS...........cccoovvmmmiiinriins .| 06/01/2021. | Paydown 50,829 | ...........44,520 | .........49,019 | .0 | 1,300 | 0 [ 1,300 | .o LU I 50,319 | .o (V[ 0 04/22/2036.
126694 HN 1 |CWHL 2005-25 A9 - CMO/RMBS. .| 06/01/2021. | Paydown 942 0 (1) 0 915 0 11/25/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 - CMO/RMBS .. | 06/01/2021. | Paydown 29,586 31,714 0 239 0 29,586 | .ovcveriii0 | o 0 12/20/2035.
126694 UJ 5 |CWHL 2005-31 1A1- CMO/RMBS..........cooommrviriiieriireriienas .| 06/01/2021. | Paydown 8,451 8,451 0 101 0 8,451 0 01/25/2036.
12669F V8 3 |CWHL 2004-HYB4 3A - CMO/RMBS.. .. | 06/01/2021. | Paydown 7,800 7,800 0 56 0 7,800 0 09/20/2034.
12669F VH 3 | CWHL 2004-6 2A1 - CMO/RMBS. .| 06/01/2021. | Paydown 33,969 33,969 0 548 0 33,969 N 0 05/25/2034.
12669G BY 6 |CWHL 2004-HYB7 1A1-CMO/RMBS...........ccovvvvinriiinniins .| 06/01/2021. | Paydown 22,090 22,090 | ...........22,187 | ..........21,086 | ....cc..c...0 | .0 1,005 | o 0 [ 1,005 | ............. LU I 22,090 |............ 0 0 11/20/2034.
12669G BZ 3 |CWHL 2004-HYB7 1A2 - CMO/RMBS .| 06/01/2021. | Paydown 31,861 31,861 | ..........32,000 | ..........30,324 | ..cccecc0 | i 1,837 | 0 [ 1,537 | oo LU I 31,861 .0 11/20/2034.
12737*  AA 3 | CGA Capital Series 2020-CTL-10 .. | 06/10/2021. | Paydown 239,534 239,534 239,534 0 0 0 0 0 0 239,534 N .0 03/10/2031.
12803P AB 4 |CAJUN 2017-1 A2 - RMBS .. 1 05/20/2021. | PAYAOWN.........ooovoorriineiieriiieriis [ oo | ceviieneens 15,000 | ..o 15,000 | oo 14,884 0 42 0 42 0 15,000 | ............ LV 0 08/20/2047.
141781 AY 0 |CARGILLINC .. | 05/14/2021. | Maturity @ 100.00..........cccocoemmvienns [ v ....9,628,000 | .......9,628,000 0 0 0 0 0 9,628,000 05/14/2021.
14576A  AA 0 |CARM 201 A1-RMBS . | 06/15/2021. | Paydown ....17,500 ...17,493 0 7 0 7 0 17,500 12/15/2050.
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14576A AB 8 | CARM 201 A2 - RMBS .. | 06/15/2021. | Paydown 2,200 2,200 2,199 | ... 2,199 | ... 0 1 0 1 0 2,200 | ..o 0 0 0 21 | 12/15/2050.
14576A AC 6 | CARM 201 A3 - RMBS .. | 06/15/2021. | Paydown 1,562 1,563 1,562 0 1 0 1,562 12/15/2050.
14855) AB 1 |CLAST 161A-ABS...... . 1 06/15/2021. | Paydown 0 106 0 120,967 08/15/2041.
14856G  AA 8 |CLAST 2021-1 A- ABS......cccovvvrinricrisniccnies .| 06/15/2021. | Paydown 0 1 0 46,913 | o0 | e 01/15/2046.
15673L AA 5 |CERBXXIA-CDO C| 04/15/2021. | Paydown 0 266 0 622,223 10/15/2027.
15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026. .. | 04/15/2021. | DIFECL........oveeveeiercrirriiisiiesiienis | e 0 254 [V I 1,030,000 11/20/2026.
15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026. .| 06/10/2021. | DIFECL........coomrieeieicierireissiesiienss [ i 0 450 0 .1,990,000 .0 11/20/2026.
16159W AC 8 |CHASE 2019-1 A3 - CMO/RMBS .. | 06/01/2021. | Paydown .0 ..(8,813)] .. .0 ....391,402 .0 03/25/2050.
16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS .. | 06/01/2021. | Paydown 0 100 0 5,616 0 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 - CMO/RMBS... .| 06/25/2021. | Paydown 0 (122) 0 12,931 0 11/25/2036.
161630 BA 5 | CHASE 2007-A1 101 - CMO/RMBS .. | 06/01/2021. | Paydown 93,662 93,662 90,676 0 1,296 0 ..93,662 0 02/25/2037.
16165Y AV 4 |CFLX 2007-M12F6 - RMBS .. | 06/01/2021. | Paydown 90,986 | .......... 101,211 | oo 87,835 .0 .1,298 .0 ..90,986 .0 08/25/2037.
17181C  AA 6 |CIMLT 181 A-RMBS .. | 06/20/2021. | Paydown 57,260 57,260 57,260 0 3 0 57,260 0 03/20/2043.
17307G  4H 8 |CMLTI 2006-WF1 A2C - RMBS ..| 06/01/2021. | Paydown 6,666 6,666 0 0 89 0 6,666 0 03/25/2036.
17307G  TY 4 |CMLTI 2005-3 4A1 - CMO/RMBS .. | 06/01/2021. | Paydown 56,880 58,530 51,694 0 (18) 0 56,880 0 08/25/2035.
17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS .. | 06/01/2021. | Paydown 5,892 5,892 0 0 131 0 5,892 .0 08/25/2035.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS .. | 04/01/2021. | Paydown 9,484 9,718 9,240 0 30 0 9,484 0 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS... .. | 06/01/2021. | Paydown 0 0 0 0 0 (U I 0 .0 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS... .| 06/01/2021. | PaYdOWN........oourvvneeiciriniinniienins [ vvisiiniiinsiienns | e 11138 | oo 11,369 | oo 10,809 0 62 0 11,138 .0 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS .. | 06/01/2021. | Paydown 22,072 22,302 21,204 0 92 0 22,072 0 04/25/2036.
17312V AA 6 |CMLTI 2007-6 11A - CMO/RMBS .. | 06/01/2021. | Paydown 331 845 | o 295 0 35 0 331 0 03/25/2037.
18976G AR 7 |CMALT 2007-A6 A16 - CMO/RMBS .| 06/01/2021. | PaydOWN.........ccvuiiiiiiiiciiiciienis [ oevinrisniiisiienis | e 75151 | e 79,516 | .ooovvenne 46,162 0 640 0 75,151 .0 06/25/2037.
194210 AA 2 |CASL 2019-A A1-ABS... .| 06/25/2021. | Paydown 56,018 56,018 55,747 0 256 0 56,018 0 12/28/2048.
19687Y AA 3 |COLT 2020-RPL1 A1 - RMBS. .| 06/01/2021. | Paydown..........ccovivniivciiniiiciiinis [ cvriieniesiieiinns | e 130,131 | oo 130,131 | .o 130,130 0 0 0 130,131 .0 01/26/2065.
20267U AA 7 |CBSLT 2016-BA1-ABS.........ccccoee. .. | 06/25/2021. | Paydown 39,636 39,636 39,626 0 8 0 39,636 .0 10/25/2040.
21075W  CJ 2 |CONHE 1996-1 A7 - RMBS..........ccooviriieririicnissiceis .1 06/01/2021. | Paydown 4,939 4,939 | .o 919 0 76 0 4,939 .0 03/15/2027.
210795 QB 9 |UNITED AIRLINES 2012-2 PASS THROUGH TRUS.............. .. | 04/29/2021. | PaydOWN.........cvvurverinrinriiniiinis [ | v 124,550 | .......... 124,550 | ......... 126,418 0 | (1,058) | ..ovvvrend [V I 124,550 | o0 |, 04/29/2026.
21872M  AA 0 |CAFL 182 A-CMBS .| 06/01/2021. | Paydown..........ccorvvnriiciinriiciiniis [ i | e 180,312 | ..cooouee 180,312 | .ccoveeee 180,311 0 12 0 180,312 11/15/2052.
21872 AA 8 |CAFL 2019-3A - CMBS .. | 06/01/2021. | Paydown 539,155 539,156 539,141 0 25 0 539,155 10/17/2052.
23242L  AB 9 | CWHEL 2006-F 2A1-RMBS.........cccccooonriicniianes .| 06/15/2021. | Paydown.........ccoorueiriniiciiiniiienis [ oeeississiisiienis | e 17,337 | e 17,337 | o 12,114 0 72 0 17,337 07/15/2036.
233046 AH 4 |DNKN 2017-1 All - RMBS .| 05/20/2021. | Paydown 7,500 7,500 7,496 0 2 0 7,500 11/20/2047.
233046 AJ 0 |DNKN 2019-1 A2 - RMBS .. | 05/20/2021. | Paydown 25,000 25,000 25,000 0 0 0 25,000 05/20/2049.
233046 AM 3 |DNKN 2019-1 A23 - RMBS.........cccooooimmriiimriiiniisniisniinnens .1 06/20/2021. | PaydOWN..........ovvevriinriinriiinnis [ e | v 10,625 | ....cco..c.. 10,625 | ............ 11,033 0 (347) 0 10,625 05/20/2049.
23342K AC 8 |DRB2017-A A2B - ABS .. | 06/25/2021. | Paydown.........ccovivnriiiciiniiiciinis [ v | e 18,132 | ... 18,132 | ..o 115,520 .0 1,897 .0 ...118,132 05/27/2042.
25150M AC 0 |DBALT 2007-RAMP1 A2 - RMBS.........ccocoommiimnmiiinniiiiniins . | 06/25/2021. | Paydown 30,203 30,203 23,785 .0 .0 30,203 12/25/2036.
251510 DP 5 |DBALT 2005-2 1A7 - CMO/RMBS.........ccccovvvimiiiiiicisniiniines .1 06/01/2021. | Paydown 91,070 91,070 91,610 0 0 91,070 04/25/2035.
251510 DQ 3 |DBALT 2005-2 2A1 - CMO/RMBS .. | 06/25/2021. | Paydown 29 29 25 0 0 [V IO 29 0 0 0 | 04/25/2035.
251510 MD 2 |DBALT 2006-AB1 A1A - RMBS... .1 06/01/2021. | Paydown 4,885 5,057 59 0 51 0 4,885 | .0 | e (U IO 0 | s 110 | 02/25/2036.
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25216A  AA 2 |DEXT 2020-1 A-ABS.......ccooiiririnrisniiscissssissisinens .| 06/15/2021. | PaydOown..........ccoirvriiniieriiciiiinis [ i | e 130,422 | ......... 130,422 | .......... 130,419 | covveeee 130,419 | ... 0 3 0 3 0 130,422 02/16/2027.
25755T AG 5 |DPABS 2017-1 A22 - RMBS... .. | 04/26/2021. | Paydown.........cccoeueniinnirciiiniiinis [ oveisnissiiniiienns | e 8,730,000 | ....... 8,730,000 | ....... 8,683,225 | ....... 8,712,811 | oo 0 . 17,189 | ........... 0. 17,189 | .o [V I 8,730,000 07/25/2047.
25755T AJ 9 |DPABS 2018-1 A21 - RMBS... . | .. | 04/25/2021. | Paydown 2,500 2,500 2,500 2,500 | ... 0 0) 0 0) 0 2,500 07/27/2048.
25755T AK 6 |DPABS 2018-1 A22 - RMBS........c.covvvniiiciiricinissiceis .. | 04/25/2021. | Paydown 3,750 3,750 3,749 3,750 | oo 0 0 0 0 0 3,750 07/27/2048.
258258 AA 0 |DORIC NIMROD AIR FINANCE ALPHALTD - ABS............... C| 05/30/2021. | Paydown 67,596 67,596 67,59 | ............ 63,654 2 0 3,942 0 67,596 11/30/2024.
26208L AC 2 |HONK 2018-1 A2 - RMBS . | 04/20/2021. | Paydown 2,500 2,500 2,500 2,500 (0) 0 (0) 0 2,500 04/20/2048.
26209X AC 5 |HONK 2020-2 A2 - RMBS .. | 04/20/2021. | Paydown 5,000 5,000 5,000 5,000 0 0 0 0 5,000 01/20/2051.
26224H AE 7 |DRUGC 2017-1A2 - ABS C| 04/15/2021. | Paydown .107,494 .107,494 .107,476 ..107,49%4 0 0 0 0 107,494 04/15/2027.
26829C AZ 0 |GLGU 2015-7 AX - CDO......coovrveririiiisnieisccisiinnianns .. | 04/20/2021. | Paydown 50,000 50,000 | ............49,969 0 53 0 53 0 50,000 04/22/2030.
26848* AA 9 |EDX/GE VI CTL 3.29 01/15/2030 .. | 04/15/2021. | Paydown..........ccoviunmiciieriiciiinis [ v | e 361,232 | .......... 361,232 | .......... 361,232 361,232 | oo 0 (0) 0 (0) 0 361,232 01/15/2030.
26857E AA 6 |ELFI19AA-ABS .. | 06/25/2021. | Paydown 394,971 394,971 394,890 394,897 | ... 0 74 0 74 0 394,971 03/25/2044.
28852L AA 1 |ECLOIII A1-CDO. .. | 04/20/2021. | Paydown 25,385 25,385 25,385 225,387 | o 0 2) 0 2 0 25,385 07/22/2030.
28852L AE 3 |ECLOIIIA2-CDO. .| 04/06/2021. | PaydOWN.........ccvvivvririniieniinins [ ovvinniiniinnienis | e 3,846,297 | ...... 3,846,297 | ...... 3,846,297 | ......3,845,804 | ... | i 493 0 493 0 3,846,297 07/22/2030.
28852L AN 3 |ECLO 2018-3A A2R - CDO. .. | 04/20/2021. | Paydown 50,770 50,770 50,770 0 0 0 0 50,770 07/22/2030.
28853R  AA 7 |ECLO4A-CDO....ccoiirinricriccicsisiss i . [ 06/17/2021. [ PaydOWN........oooovvrircciriiniinns [ e | e 6,000,000 | ....... 6,000,000 | ....... 6,000,000 0 0 0 0 6,000,000 04/15/2029.
294450 AB 1 |EQLS 2007-1A2B - RMBS..........ccoomiimiiiciieriinicsiiseis .| 06/25/2021. | Paydown 253,141 253,141 210,344 | ........224123 | .............l0 | 29,018 | .......... 0. 29,018 |.....c.....d 0| s 253,141 04/25/2037.
30069L AA 6 | XAN 2019-RSO7 A-CDO C| 05/20/2021. | Paydown 380,766 380,766 380,766 0 0 0 0 380,766 04/17/2036.
30069L AC 2 | XAN 2019-RSO7 AS - CDO........coovvvrrincriciieriens C| 05/20/2021. | Paydown.........ccccceuvnvinriiniiniiinnis [ ovrivsrisniinniienns | 21,000,000 | e 1,000,000 | .......... 989,688 | .........991,226 | ........c....0 | e 8,774 0 8,774 [V I 1,000,000 04/17/2036.
30070R  AA 0 |XAN 20RSO8 A - CDO 06/17/2021. | Paydown .472,051 .472,051 0 0 0 0 472,051 03/16/2035.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A. .. | 06/01/2021. | Paydown .116,702 115,772 0 892 0 116,702 07/25/2030.
31737V AA 4 |FAHB 20HB2 A - CMO/RMBS. .. | 06/25/2021. | Paydown 31,964 31,709 . 0 244 0 31,964 07/25/2030.
317579  AA 8 |FINS 2015-1 A- ABS .. | 04/30/2021. | Paydown 204,051 204,051 204,051 (44) 0 0 204,051 07/30/2026.
32027L AE 5 |FFML 2006-FF14 A5 - RMBS.. .. | 06/25/2021. | Paydown 239,143 239,143 211411 | 224521 | 0 | 14,622 .0 ....239,143 10/25/2036.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS. .| 06/01/2021. | PaydOown.........courveiiriciiciienis [ oveisniseiiieiienis | e 17,926 | ............ 17,926 | ........... 15,237 | (e 15,187 | 0 | 2,739 0 2,739 0 17,926 02/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 - CMO/RMBS .. | 06/01/2021. | Paydown 21,224 20,748 | ..o 19,172 | 20,876 | o0 | 348 0 348 0. 21,224 11/25/2035.
32113) CG 8 |FNLC 2005-4 A4 - RMBS oo [ | 06/25/2021. | PaydOWN. ..o | v | e 403,665 | .......... 403,665 | .........345,259 | ........379,634 | ..........0 | ... 24,031 | ... 0. 24,031 | ... (U 403,665 02/25/2036.
34417Q  AA 6 |FOCUS 2018-1 A2 -RMBS.......ccccovvvmririinrinnininsiciniens .. | 04/30/2021. | Paydown 7,500 (1) 0 (1) 0 7,500 10/30/2048.
34960Y AE 2 |FCOVIIA1TF-CDO .. | 06/15/2021. | Paydown 471,701 (37) 0 (37) 0 471,701 12/15/2028.
34960Y AQ 5 |FCOVIIATR-CDO .. | 06/15/2021. | Paydown weeennnn 107,562 | PR 0 0 0 0 707,552 12/15/2028.
350400 AA 9 [FFIN2017-1A-ABS.....cccooiiiriiciieisnisnisii .. | 06/15/2021. | Paydown..........ccorvinriiciieniiniiinis [ i | e 128,030 | .......... 128,030 | .......... 128,011 6 0 6 0 128,030 07/15/2033.
35041 AA 3 [FFIN2019-1 A= ABS....ooviviriierieerrieerieesiieenes .| 06/15/2021. | Paydown 367,381 367,381 367,324 | .......364,219 | o0 | e, 3,162 0 3,162 0 367,381 11/15/2034.
361856 DX 2 | GMACM 2004-HE5 A5 - RMBS .| 06/01/2021. | Paydown 21,483 21,483 (VIR O 20 6,166 0 6,166 0 21,483 09/25/2034.
36185M AJ 1 | GMACM 2005-AF1 A2 - CMO/RMBS...........cccoovvmmrierriinnnens .. | 06/25/2021. | Paydown 259,294 261,550 | .......... 193,831 | oovveee 193,945 | ... 0 65,349 0. 65,349 | ............ (U I 259,294 07/25/2035.
3622EA  AA 8 | GSAA 2007-3 1AA - RMBS .. | 06/25/2021. | Paydown 23,999 23,999 | ..o 15,915 | .o 23,567 | .cocverinnn 0| s 432 0 432 0 23,999 03/25/2037.
362341 7S 2 |GSR2006-1F 4A1 - CMO/RMBS .| .. | 04/01/2021. | Paydown 0 1,242 1,103 | ... 2. 0 (2) 0 (2) (U IO 0 02/25/2036.
362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS...........cccovvvimiinririiniinniins .. | 06/01/2021. | Paydown 63,716 66,037 0 (51) 0 63,716 02/25/2036.
36242D BZ 5 |GSR 2004-9 B1 - CMO/RMBS .| 06/01/2021. | Paydown 37,016 37,016 0 912 0 37,016 08/25/2034.
36242D PG 2 |GSR2004-14 3A2 - CMO/RMBS.............ccccounun. .1 06/01/2021. | Paydown 30,215 30,215 0 827 0 30,215 12/25/2034.
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36242D T6 0 | GSMPS 2005-RP2 1AS - CMO/RMBS..........ccooovviiiririiniinns .. | 06/21/2021. | Amherst Securities Group LLC....... | .ccccovviciniinriinns | s 1,964,176 | ..ocovvciennne 0] e 4,917,038 | ....... 1,038,536 | ..cccvvenne. 0 ...(105,342) | ........... 0]... (105,342) | ............. 0| s 933,194 | ............ 0]..1,030,983 |..... 1,030,983 | ...297,546 | 03/25/2035.
36242D UQ 4 |GSR2005-AR14A1 - CMO/RMBS. ..| 06/01/2021. | Paydown 8,866 8,866 8,626 | .............8,937 | oo 0| oo 307 0 307 0 8,866 01/25/2035.
36242D VY 6 |GSR 2005-AR14A2 - CMO/RMBS. .. | 06/01/2021. | Paydown 951 951 | s 904 0 55 0 55 0 951 01/25/2035.
36255C AC 3 |GPMT 2018-FL21 AS - CDO......ovvvverrreirriierrieneieneieseenns .| 06/21/2021. | Paydown.........ccoovvvmiinniiciieniinis [ o | s 1,339,148 | ....... 1,339,148 | ....... 1,339,148 | ....... 1,339,148 | ....cccoouue. 0 0 0 0 (U I 1,339,148 11/21/2035.
36655Y AB 3 |GARR2018-1 A1T - CDO... .. | .. | 06/21/2021. | Paydown 556,514 556,514 556,514 ..566,538 | .... 0 (24) 0 (24) 0 556,514 03/22/2027.
36656A AG 3 |SIX10181A3-CDO o | C| 041712021, | PaydOWN........ccoveuiiriiiiiniisiinciins | e | e 121,265 | .......... 121,265 | .......... 121,265 | .........121,283 | ..ccoceeeucd 0 (18) 0 (18) 0 121,265 07/17/2028.
38172X AG 4 |GOCAP 16 A1R - CDO.... .. | C| 06/24/2021. | PaydOWN........oovvmvvrieriinriieniienies [ oveinniisiisnienis | o 4,000,000 | ....... 4,000,000 | ....... 4,000,000 | ....... 4,000,086 | .... 0 (86) 0 (86) (U I 4,000,000 07/25/2029.
38172X AJ 8 |GOCAP 16 A2R - CDO.... . [ C[06/24/2021. | Paydown..........ccooevuieuniicnnicciiens [ eoveiieiisninniens | v 2,000,000 | ....... 2,000,000 | ....... 2,000,000 ,999,981 19 0 19 0 2,000,000 07/25/2029.
38522H AA 9 | GACM 2020-FL2 A -CDO C| 04/16/2021. | Paydown 205,441 205,441 205,441 | .......... 205,441 0 0 0 0 0 205,441 03/16/2035.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR...... .. | 06/01/2021. | Paydown 30,516 30,516 30,192 | oo 30,591 | oo 0 (75) 0 (75) 0 30,516 09/01/2034.
40054# AA 5 | GRYPHON MEZZANINE PARTNERS Il FEEDER FUND.. . | 06/29/2021. | Distribution ..110,569 0 0 0 0 0 0 0 0 110,569 12/14/2028.
40432B  AZ 2 |HALO 2007-2 3A6 - CMO/RMBS..........cccooovviiiririiniiiciis .. | 06/01/2021. | Paydown v 49,238 | 49,238 | ........... 28,263 | ............ 49,781 | oo 0| e (543) 0 (543) 0 49,238 09/25/2037.
40537Y AJ 2 |HLA2013-2 C-CDO. .| 06/03/2021. | PaydOWN........ocvvurveriinrinniiniinnns [ | v 135,831 | oo 135,831 | oo 135,492 | .ccvveeee 135,831 0 0 0 0 135,831 08/01/2025.
41161P  EZ 2 |HVMLT 2004-5 3A - CMO/RMBS ..| 06/01/2021. | Paydown 2,166 2,166 2,156 14 0 0 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A - CMO/RMBS.... .. | 06/01/2021. | Paydown 1,718 1,718 1,741 (22) 0 0 08/19/2034.
41161V AC 4 |HVMLT 2006-7 2AA - RMBS .| 06/21/2021. | Paydown..........ccovviniiiciiniiiciiinis [ i | e 420,673 | .......... 423,554 | ......... 311,626 | ..........409,829 | ..............0 | e 10,844 .0 09/19/2036.
41162N  AC 1 |HVMLT 2006-14 A1A - RMBS. .. | 06/21/2021. | Paydown 284,914 284,914 219,718 | .........222,266 | ..........0 | ....... 62,648 .0 .0 02/19/2037.
411707 AD 4 |HNGRY 2018-1 A2 - RMBS . | .. | 06/20/2021. | Paydown 5,000 5,000 5,000 0 0 0 06/22/2048.
411707 AH 5 |HNGRY 201 A-RMBS.......cccoovviiriiriniiniinciicsissisnis .. | 06/20/2021. | Paydown 7,500 0 0 0 12/20/2050.
42806D AH 2 |HERTZ2015-3A-ABS .. | 06/25/2021. | Paydown .430,433 (0) 0 (0) 0 430,433 . 09/27/2021.
43132A  AA 6 |HILDENE COLL MGMT CO LLC.......ccocovrvrrimricriinciiciciians .. | 06/28/2021. | Redemption @ 100.00 82,523 0 (0) 0 82,523 ) N 1) ) I 2,269 | 12/28/2042.
43133A  AA 5 |HITR2018-1A1-CDO C| 04/12/2021. | Paydown .. 11,916 .. 11,916 ..11,678 LT 0 205 0 11,916 10/11/2038.
43283A AA 3 |HGVT 2017-AA-RMBS .. | 06/25/2021. | Paydown ..134,126 ..134,126 ..133,430 ..133,632 0 494 0 134,126 12/26/2028.
43285H AA 6 |HGVT 2020-A A - RMBS .. | 06/25/2021. | Paydown ....40,386 ....40,386 ....40,384 2 0 2 0 40,386 02/25/2039.
433674 AA 6 |NZES 20PLS1A-RMBS .| 06/25/2021. | Paydown 290,894 290,895 290,894 1 0 1 0 290,894 12/25/2025.
43739E AP 2 |HMBT 2005-1 A1 - RMBS .. | 06/25/2021. | Paydown 23,469 23,469 20,622 | ...........23,319 | 0| oo 151 0 151 0 23,469 03/25/2035.
43739H AA 8 |HMBT 2006-2 A1 - RMBS .. | 06/25/2021. | PaYdOWN..........ccvvveriiriiinriiienis [ e | e 43,801 | oo 43,801 | oo 38,326 | ..........40,318 | oo 0 [ 3,483 0 3,483 0 43,801 12/25/2036.
440405 AE 8 |HORZN 181 A-ABS... .. | 06/15/2021. | Paydown 35,342 35,342 35,341 235,343 | 0 (1) 0 (1) 0 35,342 12/15/2038.
44040H AA 0 |HORZN 2019 A - ABS. o] | 06/15/2021. | PaydOWN........orvvieicieciiniieniienin [ onvinniiniinsienns | e 40,042 | ............ 40,042 | ............ 40,042 | ..........40,043 | ... 0 (1) 0 1) 0 40,042 N . 07/15/2039.
44932B AN 6 [ICG 183 A2 - CDO......cooociriiriicriricinissssesssisnian .. | 04/07/2021. | VAHOUS.........covuriicrirririiniisniicnins [ ovnieriiisiiissiinns | o 4,250,000 | ....... 4,250,000 | ....... 4,250,000 | ....... 4,250,032 | ..o 0 (32) 0 (32) 0 | oo 4,250,000 | ............ 0 | (V1 N 0 ... 85,439 | 01/26/2032.
451102 BJ 5 |ICAHNENTERPRISESLP.......ccccoovimiiriniineierirerieiniis .| 04/12/2021. | Call @ 100.00........ccvverreeriererirenes | rvrireriireiiinniieens | s 1,700,000 | ....... 1,700,000 | .......1,734,629 ) )| - 0| .ierre1,700,000 | .cvvirin0 i |0 | 74,080 | 02/01/2022.
45254N MZ 7 |IMM 2005-2 1A2 - RMBS .. | 06/25/2021. | Paydown 20,958 20,958 ...17,604 0 [ ooveerennn20,958 | o0 |0 [ 0 | e 68 | 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 - RMBS........cccoooovmviimriiiniiinriiennsnnnes .. | 06/25/2021. | Paydown 8,863 0] i ,606 | 0| 1,268 | 0 1,258 | 0 26 | 08/25/2035.
45257E  AB 0 |IMSA 2006-5 1AB - RMBS .. | 06/25/2021. | Paydown 623,607 . ..541,030 0| 823,607 | 0 |0 | 0 | 854 | 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 - CMO/RMBS. | [ 06/25/2021. | PaYdOWN. ..o [ v | o 73,725 | .........71,321 | ............52,598 .0 . 222 | 02/25/2035.
45660L LP 2 |INDX 2005-AR7 4A1-CMO/RMBS............cooovvvvinriiniiiriinns .| 06/01/2021. | PaydOWN.......oorvvrieririiniieiiienis [ v | oo 46,563 | ........... 41,780 | ............ 36,866 0 46,563 | ........... 0 0 0 596 | 06/25/2035.
45660L LQ 0 |INDX 2005-AR7 5A1 - CMO/RMBS.... .. | 05/01/2021. | Paydown 1,807 1,807 1,330 0 1,807 0 0 23 | 06/25/2035.
45660L LQ 0 |INDX 2005-AR7 5A1 - CMO/RMBS.... ..|.. | 06/01/2021. | Paydown 263,845 263,322 | .......... 193,933 | .......249,461 | ....11,766 | ........2618 | ........0 | ......14,384 | ... (U A 263,845 L0 (V1 0. 3,761 | 06/25/2035.
45660N X9 1 |INDX 2004-AR6 5A2 - CMO/RMBS...........ccccoommmviinrriiriiins .1 06/01/2021. | Paydown 4,224 4,224 3,464 0 4224 | ... 0 0 0 62 | 10/25/2034.
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45686@ AB 0 |INFRASTRIPELLC........cccoovviriiriininisncsccsnissis .. | 06/30/2021. | DirECL........cooerieiiiriiriiiieniiciis 3,000 3,000 2,950 2,99 | ... 0 5 0 5 0 3,000 09/30/2024.
45783N  AA 5 |INSTR 2021-1 A- RMBS .| 06/15/2021. | PaydOown.........cvurveiiiiciiiciiinis [ v | e 42,009 | ............ 42,009 | ............ 41,987 | i) (VI [ 0 23 0 23 0 42,009 02/16/2054.
46590B AA 2 |J.P. MORGAN TAX EXEMPT PASS THROUGH TRUS.......... .. | 06/01/2021. | Paydown 278,923 278,923 278,923 | ........278,897 | ... 0 26 0 26 0 278,923 06/17/2041.
46591K  AC 7 |JPMMT 198 A3 - CMO/RMBS........ccoovvviiriiniinsiicciiesinniias .| 06/01/2021. | Paydown.........ccceeuvniinniciiiniiinis [ v | s 1,141,686 | ....... 1,141,686 | ....... 1,156,493 | ....... 1,144,827 | .....ccooeec. 0| ceeen(3,141) | 0 | (LX) — [V I 1,141,686 03/25/2050.
46617Y AP 8 |JFIN 2015R A2R - CDO.. 06/15/2021. | Paydown 500,976 500,976 500,976 .0 0 145 0 500,976 03/16/2026.
46617Y AT 0 |JFIN 2015R B2R - CDO.. 06/15/2021. | Paydown.........cccvvemiinnieiiiniiienis | verieriinsiiinniienns | v 1,500,000 | ....... 1,500,000 | ....... 1,500,000 .0 0 333 [V I 1,500,000 03/16/2026.
46619X AA 1 |HENDR 2015-3 A - RMBS .. | 06/15/2021. | Paydown 22,948 22,948 22,928 0 0 19 0 22,948 03/17/2070.
466247 UG 6 |JPMMT 2005-A6 7A1 - CMO/RMBS .. | 06/01/2021. | Paydown 29,746 27,912 27,285 .0 . 0 201 0 29,746 08/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS .. | 06/01/2021. | Paydown 4774 4,782 3,229 0 (31) 0 (31) 0 4,774 12/25/2035.
46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS .. | 06/01/2021. | Paydown 52,615 53,030 4125 | e 51,655 | .o 0| oo 960 0 960 0 52,615 03/25/2036.
46630P AP 0 |JPMMT 2007-A2 3A1 - CMO/RMBS .. | 06/01/2021. | Paydown 2,152 2,536 0. 2,101 | ... 0 51 0 51 0 2,152 04/25/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 - CMO/RMBS... .| 06/01/2021. | PaydOown.........courveiiniiciiciiinis [ v | e 47,169 | ............ 47,169 | ..........38,266 | ............ 40,700 | .....ccooecce. 0 [ e 6,468 0 6,468 0 47,169 07/29/2037.
46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS... .. | 06/01/2021. | Paydown ....70,776 ..70,776 0 22 0 22 0 70,776 11/26/2036.
46633M AM 1 |JPMRR 2009-6 2A2 - CMO/RMBS.. ..| 06/01/2021. | Paydown ..190,057 ..190,571 0 .190,057 0 04/26/2035.
46637U AA 5 |JPTEP 2012-3 A- CMO/RMBS .. | 06/01/2021. | Paydown 0 10/27/2042.
46637V AA 3 |JPTEP A- CMO/RMBS .. | 06/01/2021. | Paydown 0 09/17/2042.
46639A AA 7 |JPTEP A- CMO/RMBS .. | 06/01/2021. | Paydown 0 ..54,666 12/27/2042.
46645A AB 7 |J P MORGAN RESECURITIZATION TRUST SERIES............ .. | 06/25/2021. | Paydown..........ccovivnrieiciinriiniinis [ i | e 371,330 | .......... 371,330 | .oooonee 340,231 0 0 371,330 06/26/2047.
472320 AA 8 |JMAC 08R1A - CMO/RMBS .| 06/01/2021. | PaydOWN........orvvmreeciriniinnienins [ ovvisisniiissinnns | e 79,646 | ........... 81,096 | ........... 59,325 | oo 77,672 | 0 | 1,974 | L 0] 1,974 | 0 | s 79,646 06/25/2047.
472321 AA 6 |JMAC 2008-R2 1A1- CMO/RMBS.. .. | 06/01/2021. | Paydown 87,976 87,976 67,426 0 0 87,976 10/25/2020.
472321 AG 3 |JMAC 2008-R2 1A3 - CMO/RMBS.. .. | 06/30/2021. | Paydown.........cccvvvvrririiniiinriienis [ ovrinrisnsiinnienes | cveneeennnene(3,496) | coviiriccen 7,617 | 0 | i (4,299) | 0| 1 (3,607) | 0| ieen(3,607) | oo (U IO (7,906) 10/25/2020.
47232C AH 7 |JMAC 2009-R1 4A2 - CMO/RMBS .. | 06/01/2021. | Paydown 0 0 45,349 06/21/2037.
47232D AA 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 05/25/2021. | Paydown 0 0 73,305 04/25/2037.
47232D AE 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/25/2021. | Paydown 0 (0 I 0 04/25/2037.
47232D AH 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2021. | Paydown 0 0 4,711 09/01/2036.
47232D AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .|| 06/01/2021. | Paydown.........cconvvnriviciinniiniicnis [ | eeeneennieniienn0 |22 [0 | (1 IR 0 0 0 0 (U I 0 09/01/2036.
47232D AU 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5.............. .| 06/01/2021. | PaydOWN.........cvvurierinrieniiniinnns [ | v 109,095 | ......... 109,095 | ......... 103,436 | .......... 108,380 | ..ooccovveennc (U 715 0 715 0 109,095 09/01/2036.
47232D BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/25/2021. | PaydOWN.........cvuriiiririciiciiinis [ v | e 45,406 | ... 45,406 | ...cooccovvieninnn 0 | s 42,366 | ............... 0 | oo 3,041 0 3,041 0 45,406 09/25/2036.
47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .| .. | 06/25/2021. | Paydown 0 4,442 0. 1 0 (1) 0 (1) (O I 0 09/25/2036.
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5.............. .. | 06/01/2021. | Paydown 8,979 8,979 3,966 | ..oooovennne 8,547 | oo 0 | s 431 0 431 0 8,979 05/01/2036.
47232D CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/25/2021. | Paydown 8,561 8,561 3171 8,352 [V 209 0 209 0 8,561 12/25/2036.
47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| .. | 06/25/2021. | Paydown 0 3,251 | o 405 | (1 IR 0 0 0 0 (U I 0 12/25/2036.
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5.............. .. | 06/01/2021. | Paydown 53,681 53,681 9,525 | .ooveene. 51,621 | oovveernean (VIR 2,060 0 2,060 0 53,681 04/01/2047.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2021. | Paydown 0 292 0. 0 0 0 0 (U I 0 04/01/2047.
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| .. | 06/02/2021. | Paydown 5,304 5,304 4,189 | .o 4,708 W0 596 0 596 0 5,304 06/01/2037.
47232D DA 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5.............. .. | 06/01/2021. | Paydown 21,457 21,457 7,841 | e 21,349 | 0| oo 108 0 108 0 21,457 06/01/2037.
47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 06/01/2021. | Paydown 0 5 1. 0 0 (0) 0 (0) [0 I 0 06/01/2037.
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .1 06/01/2021. | Paydown 1171 1,184 | 223 | s 1,149 | 0 22 0 22 0 1171 08/01/2037.
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47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5.............. .. | 06/01/2021. | Paydown 95,483 95,483 58,594 | ............ 91,994 | oo 0 oo 3,489 0 3,489 0 95,483 09/01/2035.
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 ..| 06/01/2021. | Paydown 0 176 | 350 | cieicennn(25) | i 0 25 0 25 (U 0 09/01/2035.
47232D FJ 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .|+ | 06/01/2021. | PaydOWN........oorvvueviririinnieciienins [ vvisiniisnienis | e 13,826 | ............ 13,826 | . ..9,689 0 10 0 10 0 13,826 12/01/2036.
47232Q AA 1 | JMAC 2009-R2 1A - CMO/RMBS............ocevvniiiriririiciis .| 06/01/2021. | Paydown..........ccovivniivciiniiiciiinis [ v | e 110,719 | oo 110,719 | e 107,605 | .........105,501 | ............... 0| oo 5,218 0 5218 0 110,719 11/26/2037.
47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/01/2021. | PaYOWN........oomrvrnieicirieniieniienins [ veisiiniisniienns | e 16,218 | ...cccoooe. 16,218 | ..o 16,218 0 27 0 27 0 16,218 02/01/2037.
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 0 1,387 0 | o0 | e 0 0 (O OO R SO | OO 02/01/2037.
47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/01/2021. | PAYOWN........oomvinieiciriniieniienins [ veinsiiniisninnes | ceveniiinns 12,165 | .o 12,165 | ............ 12,165 0 20 0 02/01/2037.
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2021. | Paydown 0 1,040 0 (4) 0 02/01/2037.
47232V AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 65,877 65,877 26,754 | ..........57,838 | oo | e 8,039 0 09/01/2035.
47232V AZ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 0 0 09/01/2035.
47232V BG 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .1 06/01/2021. | Paydown.........ccovvenrinimrinriinins [ onrinniinsinniinns | cevvinnien 1,303 | ceviieeean 77,363 | o0 | e 75,666 | vl | s .0 ..77,363 11/01/2036.
47232V BH 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/30/2021. | Adjustment....... 0 0 (1,541) | ... 11/01/2036.
47232V BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/30/2021. | Adjustment....... 0 0 (770) | ... 11/01/2036.
47232V BL 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. ..| 06/01/2021. | Paydown 0 0 11/01/2036.
47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 27,220 0 11/01/2036.
47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 0 0 11/01/2036.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 04/01/2021. | Paydown 691 0 11/01/2037.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 517 0 11/01/2037.
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 04/127/2021. | Paydown 8,803 8,803 8,803 0 07/01/2036.
47232V CC 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2021. | Paydown 26,134 26,134 ....14,446 0 07/01/2036.
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 0 5,433 86 0 07/01/2036.
47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 27,870 27,869 23,479 0 04/01/2037.
47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .| 06/01/2021. | Paydown 7,594 7,594 7,59 0 04/01/2036.
47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 0 730 0 0 04/01/2036.
47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 23,216 23,216 | v 16,608 0 80 0 23,216 | ... 03/01/2036.
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| .. | 06/30/2021. | Paydown 0 1,238 0 0 (31) 0 (2,278)] ... 03/01/2036.
47232V EE 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4.............. .. | 06/01/2021. | Paydown 22,138 22,138 22,138 0 4) 0 22,138 03/01/2037.
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 0 21,848 0 0 (0) (U I 0 03/01/2037.
47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| .| 06/01/2021. | Paydown 23,051 23,051 | oo, 18,917 0 223 0 04/01/2037.
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4............. .. | 06/01/2021. | Paydown 0 3,361 0 ... (VI [ 0 0 0 0 0 04/01/2037.
47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/01/2021. | PaydOWN........oouvvrmviririeiierienins | vevisrieneiiesinnns | v 18,719 | v 18,719 | v 18,719 | e 18,708 | .... 0 1 0 1" 0 02/01/2036.
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .|| 06/01/2021. | Paydown 0 3,003 1,140 (70 p— 0 37 0 37 0 02/01/2036.
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4............. .. | 06/30/2021. | Paydown 51,038 51,038 21,106 | ..o 40,057 | oo 0] . 10,960 | ........... 0. 10,960 | ............. 0 01/01/2047.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2021. | Paydown 7,792 7,792 4744 | ... 7,682 | oo (U 109 0 109 0 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| .. | 06/01/2021. | Paydown 0 1,884 0 (48)] .. 0 48 0 48 0 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4............. .. | 06/01/2021. | Paydown 0 1,390 (V1 I (109) | oo 74 35 0 109 0 02/01/2036.
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4.............. .. | 06/30/2021. | Paydown 0 (2) 0 (2) 0 (1,940 ] o0 | 1941 | 1,941 | 3 | 01/01/2047.
48244X AA 0 |KDAC 2017-1A-ABS...... C| 06/15/2021. | Paydown..........cccoeeenrinmiiniinniinns [ wonrinniinniinniinns | eevvennen 11,1800 | i 11,160 | 11,150 | 11,150 | 0 0 0 0 0 11,150 0 0 235 | 12/15/2042.




¥1°6030

Statement for June 30, 2021 of the GREAT AM ERICAN |NSU RANCE 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
Other- NAIC
Than- Bond Designation,
F Temporar Interest / NAIC
0 Current y Total Foreign Stock Designation
r Unrealized Year's | Impairme Total Foreign Exchange Dividends |  Stated Modifier and
ei Number of Prior Year Valuation | (Amortizatio nt Changein | Exchange| Book/Adjusted Gain Realized Total Gain | Received | Contractual | SVO Admini-
g| Disposal Shares of Book/Adjusted | Increase n)/ Recogniz| B./A.C.V. |Changein| Carrying Value at | (Loss) on| Gain (Loss) | (Loss) on During Maturity strative
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion ed (11+12-13) | B/A.C.V. | Disposal Date | Disposal | on Disposal | Disposal Year Date Symbol
493268 AY 2 |KSLT 2000-B A2 - ABS.......ccoooirreririrceieceiieseeieseneesenenns .. | 04/26/2021. | Paydown 4,240 4,240 3,435 4240 | ............ LV 0 07/25/2029.
50196@ AA 5 |LCNNORTH AMERICAN FUND II-D LP.......ovvvveiriiriiies o+ [ 05/06/2021. | DIFECL........eoevveoervereeerceiiceeieeeees [ oo | eeviseneees 48,034 | ............ 48,034 | ............ 48,034 | .......... 49,585 | o0 | e (1,851) | 0 [ e(1,55) [ 0 | 48,034 .0 07/24/2034.
50543L AA 0 |LAFL 2016 A1-ABS C| 06/15/2021. | Paydown 94,049 94,049 92,225 94,049 .0 01/15/2042.
52520M  BS 1 |LMT 2005-2 2A1 - CMO/RMBS .. | 06/25/2021. | Paydown 59,418 59,282 35,303 59,418 0 12/25/2035.
52521R  AC 5 |LMT 2007-5 1A1 - CMO/RMBS .. | 06/25/2021. | Paydown ....48,361 ....45,979 ....32,496 48,361 .0 06/25/2037.
52522D AG 6 |LXS 2006-16N AAT-RMBS.........cccoosiimmiiniineiieniiciieniniis .| 06/25/2021. | Paydown ..583,979 ..583,979 ..453,473 ....583,979 .0 11/25/2046.
525241 AL 9 |LXS2007-1 WF1-RMBS.... .| 06/01/2021. | Paydown 8,925 9,302 3,611 8,925 0 01/25/2037.
542514 EV 2 |LBMLT 2004-1 M2 - RMBS.. .. | 06/25/2021. | Paydown 27,456 27,456 26,907 27,456 0 02/25/2034.
54303P AS 4 |LONGF 1BRR-CDO........ . [ 04/15/2021. | PaydOWN...........ovvevirricriinniiinnns [ e | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | .......1,000,082 | ....ccccecc.0 | eviiriceana(82) | o0 | iiiiiied(82) | coiianl0 | 1,000,000 .0 04/15/2029.
543190 AA 0 |LTRANIIl A1-RMBS o+ | 06/15/2021. | PAYOWN. ... [ o | cvieenees 736,342 | .......... 736,342 | .......... 728,114 736,342 0 01/17/2045.
55282L AA 4 |MF119FL2A-CDO.... C| 06/25/2021. | Paydown ,095,044 ,095,044 ,082,155 .1,095,044 0 11/27/2034.
55283A AA 7 |MCA FUND IIl HOLDING LLC - ABS.. |- 1 05/15/2021. | PAYAOWN. ... [ oo | v 129,257 | ... 123,088 | .......... 123114 | ..o 129,257 0 11/15/2035.
55446M AA 5 [MAACH TA-ABS......ooiiiiiriiineiisnsiensieseississinsies C| 06/15/2021. | Paydown 52,185 52,185 52,183 | oo 52,184 52,185 0 10/15/2039.
56577D AA 4 |MRNON 2018-1 A1 - CDO. C| 06/30/2021. | Paydown.........ccoevemiunmiiciiiniiinis [ eoveisniiniiinnienns | s 7,250,000 | ....... 7,250,000 | ....... 7,161,988 | ...... 7,177,202 .7,250,000 w0 [0 85,621 | 04/15/2030.
56577D AC 0 [MRNON 2018-1B - CDO.......ccoooverriiirrriineiiineiieneieneiennns C| 06/29/2021. | Paydown 2,250,000 2,250,000 2,250,000 2,250,011 0 2,250,000 0 32,533 | 04/15/2030.
56577D AJ 5 |MRNON 2018-1 A2 - CDO. C| 06/23/2021. | Paydown.........cccooevvniinmiiciiinniiinis [ oveisrisniiinnienns | e 3,000,000 | ....... 3,000,000 | ....... 2,998,883 | ....... 2,999,887 0 3,000,000 il [0 90,169 | 04/15/2030.
56577H AA 5 |MRNON 191 A1A-CDO .| C | 05/19/2021. | Paydown ,000,000 ,000,000 2,999,063 2,999,085 0 0 3,000,000 0 | o0 | 37,446 | 04/15/2031.
56577TH AG 2 |MRNON 191 A21 - CDO. C|05/19/2021. | Call @ 100.00..........cvweurreeerrirreries [ oo | e 0 0 2,000,000 0 | 0| 23,164 | 04/15/2031.
56577H AJ 6 |[MRNON 191B-CDO........ C|05/19/2021. | Call @ 100.00. 0 0 0 0 [V I 1,000,000 (U A 0f... 18,182 | 04/15/2031.
576433 GM 2 |MARM 2003-6 6A1 - CMO/RMBS... .| 06/01/2021. | Paydown .0 0 202 0 48,403 0 0 622 | 12/25/2033.
576433 XA 9 |MARM 2005-1 3A1 - CMO/RMBS... .. | .. | 06/01/2021. | Paydown 0 0 34 0 513 0 0 7 | 02/25/2035.
576433 XW 1 |MARM 2005-2 3A1 - CMO/RMBS..........coocmrrviriiinriiirnriiieens .| 06/01/2021. | Paydown 0 2,915 0 2,915 0 53,708 (U IR 0 [ 664 | 03/25/2035.
576434 UH 5 |MALT 2004-9 A6 - RMBS .| 06/01/2021. | Paydown 0 (0) 0 0) 0 130 0 0 5 | 08/25/2034.
57643L LC 8 |MABS 2005-AB1 A4 -RMBS........ccccoouvvie . | 06/01/2021. | PAYAOWN. ... [ e | ceviveneens 72,895 | .o 72,895 | .. 72,804 | o 71,548 | 0 [ e 1,347 | s 0 [ 1,347 | oo (U I 72,895 0 11/25/2035.
59020U ZE 8 |MLMI2005-A6 1A1- RMBS .. | 06/25/2021. | PaydOWN...........covoerieriisriinniis [ e | v 165,627 161,830 | .o [ I 3,797 0 3,797 0 165,627 .0 08/25/2035.
59319W AA 9 |MF12020-FL3 A - CDO .. | 06/15/2021. | Paydown 801,292 cern801,292 | 0 0 0 0 0 801,292 .0 07/16/2035.
61033R  AA 1 |[MCMML 171A-CDO........ .. 1 05/13/2021. | PaydOWN..........ccvvoreiicinniienis [ e | e 2,000,000 | .......2,000,000 | .......2,000,000 | ....... 1,999,875 | ..ccocovvnnn (U 125 0 125 0 2,000,000 04/23/2029.
61125%# AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23................... . [ 03/11/2021. | DIFECL........cveoecveeevceeceieceiis 0 0 0. 0. 0 0 0 0 (U 0 10/30/2023.
61690P AV 3 |MSRR 13R7 10B - CMO/RMBS .. | 06/01/2021. | Paydown 235,931 235,931 235636 | .........235244 | .0 | 686 0 686 0 235,931 12/27/2046.
61749L BM 2 |MSM 2006-8AR 6A2 - CMO/RMBS...........cooovrvvrerrriririirnienns .| 06/01/2021. | Paydown 1,627 1,627 50 | o803 | 0 | 824 0 824 0 1,627 06/25/2036.
61751D AE 4 |MSM 2006-17XS A3A - RMBS .1 06/01/2021. [ PQYAOWN......couvvurirrieisnrrieiiniieins | evrerierssineiennns | crvveenns 119,216 | .......... 119,216 | ..covenvnd 62,259 | ... 118,545 | ...0 | e 671 0 671 0 119,216 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 - RMBS.........ccooooirerirrriirriireciireseiens .| 06/01/2021. | Paydown 296,407 296,407 270,008 | .........260,844 | ............0 | 35,563 | .......... 0| 35,563 | ..o (U A 296,407 N 02/25/2037.
61758M AA 5 | MSRR 2009-R2 A1- CMO/RMBS..........cccooovmmmiiimnniiiiniiiinnens .. 1 06/01/2021. | PaydOWN...........cvvviriiciinniis [ e | v 186,832 | .......... 186,832 | .......... 194,010 | ... 182,818 | o0 | 4,014 | ... (U I 4,014 | ...l (U I 186,832 | ...cccoo..e. (V[ 0 04/26/2036.
62946A AC 8 |NPRL2017-1 A1-ABS. .. | 06/20/2021. | Paydown 82,653 82,653 82,652 ....82,654 0 (0) 0 (0) 0 82,653 10/21/2047.
62947A  AB 9 |NPRL 2019-2 A2 - ABS, .. | 06/19/2021. | Paydown 209,865 209,865 209,857 | .........209,859 | .. 0 6 0 6 0 209,865 11/19/2049.
62955M AA 4 |NZES 2020-FHT1A - ABS .. 1 05/25/2021. | PAYAOWN. ... [ oo | v 138,002 | .......... 138,002 | .......... 137,999 | .......... 137,999 | .. 0 3 0 3 0 138,002 11/25/2025.
62955M AA 4 |NZES 20FHT1 A - CMO/RMBS, .. | 06/25/2021. | Paydown 66,590 66,590 66,588 | ........... 66,588 0 2 0 2 0 66,590 11/25/2025.
62955W AA 2 |NRZFNT EXCESSLLC - ABS .| 06/25/2021. | PaYAOWN..........oorverreerviiiriienes | e | e 123,352 | .......... 123,352 | .....c.... 123,351 | . 0 0 1 0 1 0 123,352 05/25/2026.
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63862X AA 0 |NHLT 2020-1 A-RMBS.........cccoovmimriiniiirinriiniins .. | 06/25/2021. | Paydown 204,026 204,026 204,026 | ......... 204,026 | .... 0 0 0 0 0 204,026 09/25/2030.
63939E  AB 9 |NAVSL 2015-A A2A - ABS. .. | 06/15/2021. | Paydown..........ccovvvniiiciinriiciiinis [ i | cevineeas 188,484 | ......... 188,484 ..188,414 19 0 19 0 188,484 12/15/2028.
643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS .. | 06/01/2021. | Paydown 26,532 26,532 62 0 62 0 26,532 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS.......cccoovvmiiiniiniicciincienns .| 06/01/2021. | PaydOown.........courviiiniiciiciienis [ oveisriseiiieiienns | e 10,613 | .o 10,613 23 0 23 0 10,613 10/25/2036.
64829T AA 9 |NZES 18FNT1A- CMO/RMBS... .. | 06/25/2021. | Paydown 337,244 337,244 337,174 33 0 33 0 337,244 05/25/2023.
64829T AB 7 |NZES 18FNT1B- CMO/RMBS... .. | 06/25/2021. | Paydown.........ccorviniiiciinriiniiinis [ v | v 562,073 | .......... 562,073 | .......... 562,027 17 0 17 0 562,073 05/25/2023.
64829T AH 4 |NZES 18FNT2A-ABS... .. | 06/25/2021. | Paydown ..193,007 ..192,953 69 0 69 0 193,007 07/25/2054.
64829T AJ 0 |NZES18FNT2B-ABS... . | 06/25/2021. | Paydown . 172,548 172,524 39 0 39 0 172,548 07/25/2054.
651290 AP 3 | OVINTIV EXPLORATION INC .. | 06/18/2021. | Call @ 100.00. . ..725,000 ..640,688 | .........707,133 | ...cccooeeeinl0 | i 7484 | ... 0| s 7484 | ... (U I 714,617 01/30/2022.
65130P AW 0 |NEWFL 2016-1 A2R - CDO. C| 04/20/2021. | Paydown 204,241 204,241 204,241 .. 12 0 12 0 204,241 04/20/2028.
65251X AN 6 |NSBKY 1AR-CDO. .. | 04/26/2021. | Paydown 236,322 236,322 236,322 .236,322 | ... 0 0 0 0 0 236,322 10/25/2028.
65535V MJ 4 |NAA2005-AR3 1A1-RMBS... .| 06/25/2021. | Paydown.........coorveniiniiciiieiienis [ v | e 12,237 | e 12,237 | e 10,172 12,121 0 116 0 12,237 07/25/2035.
65535V NL 8 |NAA2005-AR4 5A3 - RMBS... .| 06/25/2021. | PaydOWN........oovvvmriiriciniinriienis [ onvinsiiniinniienns | e 45,490 | ............ 45,490 | ............ 31,331 44448 | 0] 1,042 | 0 | e 1,042 | ..o [V I 45,490 08/25/2035.
65536H BW 7 |NHELI2006-FM1 2A3 - RMBS .| 06/25/2021. | Paydown 279,679 279,679 243,321 ..279,943 0 (264) 0 279,679 11/25/2035.
65538P AA 6 |NAA2007-1 1AA - RMBS .. | 06/01/2021. | Paydown 8,871 8,848 0 0 200 0 8,871 03/25/2047.
65539C AK 2 |NMRR2011-4R 110 - CMO/RMBS. .| 06/01/2021. | Paydown..........coorvuniiiciiniiiciiinis [ v | e 143435 | .......... 135,042 | .......... 117,375 142,436 | ..o 0 | 1,000 | 0 | e 1,000 | ..o 0| s 143,435 12/29/2036.
655664 AU 4 |NORDSTROMINC.. .. | 04/26/2021. | Call @ 100.00. 564,835 500,000 500,000 ..500,000 | ... 0 0 0 0 0 500,000 05/15/2025.
67087T DE 8 |OAK 2002-A A3 - ABS. .. | 06/01/2021. | Paydown 25,517 25,517 0 | coreen24,156 | oo 0 [ e 1,362 | ..o 0 [ 1,362 | oo 0 | oo 25,517 05/15/2024.
67114* AA 0 |ORCC FINANCING IVLLC .| 06/07/2021. | DIFECL. ..o [ vrisiieniinnienns | s 1,833,333 | ...... 1,833,333 | ... 1,833,333 . 0 0 0 0 [V I 1,833,333 08/02/2029.
67114* AA 0 |ORCC FINANCING IVLLC o | 06/17/2021. | DIFECL. ... | v | e 16,200,000 | ..... 16,200,000 | ..... 16,200,000 ..725,000 0 0 0 0 08/02/2029.
67181D AA 9 |OAKIG 2020-1 A1 - CMBS/RMBS .. | 06/20/2021. | Paydown 0 1 0 1 0 11/21/2050.
67181D AB 7 |OAKIG 2020-1 A2 - CMBS/RMBS............cccoomririinrinniiniis .| 06/20/2021. | Paydown..........c.coevunrinnivniiieniinis [ eonrinniinniieninens | cereeennen 19,619 | 119,619 | 19,611 | 19,611 | i 0 8 0 8 0 11/21/2050.
67190A AA 4 |OAKIG 2021-1 A1 - RMBS .. | 06/20/2021. | Paydown 0 4 0 4 0 26,134 01/20/2051.
67190A AB 2 | OAKIG 2021-1 A2 - RMBS .| 06/20/2021. | Paydown..........ccovvenrinniivciinriinis [ eovrieniinsiieniiiens | cerrennenni 20,134 | 10000 26,134 | 110000026,130 | o0 | 0 4 0 4 0 26,134 01/20/2051.
67401L  AG 2 |OAKTATC2-CDO......ovmrimririniinsisisississsissssssies . [ 06/24/12021. [ PaydOwN..........cooovvvrrenrinniiniinns [ e | e 1,600,000 | ....... 1,600,000 | ....... 1,509,744 | ....... 1,599,168 | ...occoveeenn0 | o 832 0 832 [V I 1,600,000 10/20/2027.
67707C AG 3 |OAKC X-RA2B-CDO......cccccovrrrcrrirriinns C| 04/20/2021. | VaAHOUS........cooorvecrirririiniinsiiinins [ ovsiesiisniiinsienss | o 2,500,000 | ....... 2,500,000 | ....... 2,500,000 | ....... 2,499,998 | ... 2 0 2 0 2,500,000 12/12/2030.
68267B  AA 8 |OMFIT 2018-1 A- ABS........cccovirrinririiericiens .| 06/14/2021. | PaydOown.........ccoivvimiriniinnienins [ ovvinniiniisnienis | s 1,780,198 | ....... 1,780,198 | ....... 1,779,714 | ... 1,780,180 | .... 0 18 0 18 [V I 1,780,198 03/14/2029.
68268H AA 4 |OMFIT 2016-3 A- ABS .| 06/18/2021. | Paydown 223,767 223,767 226,004 22429 | 0| (527) 0 (527) 0 223,767 06/18/2031.
68268L AA 5 | OMFIT 2015-3 A - ABS .. | 06/18/2021. | Paydown 597,170 597,170 | .......... 601,953 | .........598,223 20 (1,053) | ........... 0 [ (1,053) | ... [V 597,170 11/18/2028.
68286# AA 6 |171 SAWMILLLLC .. | 06/05/2021. | Paydown 84,503 84,503 84,505 | ........... 84,505 | ..cooovrinnc 0 (2) 0 (2) 0 84,503 07/05/2032.
69346T AA 2 |PFP2019-5A-CDO... . [ 06/16/2021. | PAYAOWN.........ovvvviviriniireiiieriiens | o | vevienas 423,095 | .........423,095 | .........418,864 | .........418,887 | oo | 4,208 | L0 | 4,208 [0 [ 423,095 04/14/2036.
69346W AA 5 |PFP2019-6 A- CMBS. 06/16/2021. | Paydown 338,839 . 338,839 04/16/2037.
693684 AA 0 |PSMC 201 A1 - CMO/RMBS .. | 06/01/2021. | Paydown 537,030 537,030 | ......... 549,029 | .......... 540,482 | ..o | iinn(3,452) | o0 | i (3,452) | 0 [ 537,030 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS - [ 06/01/2021. | PAYOWN. ... [ oo | v 662,484 | ......... 662,484 | ......... 675,734 | .......... 670,468 ....662,484 10/25/2049.
693758 AA 5 |PSMC 2019-3 A1 - CMO/RMBS .. | 06/01/2021. | PaydOWN............covorieirinriienis [ e | s 1,595,976 | ....... 1,595,976 | ....... 1,619,167 | ....... 1,604,885 .1,695,976 11/26/2049.
69546T AA 0 |PAID 2020-3 A- ABS........ccooomririiinrinniieiieninens .. | 06/15/2021. | Paydown..........ccovvunmiiciinniiriinnis [ i | e 943,663 | ......... 943,663 | ......... 943,655 | .......... 943,657 943,663 05/17/2027.
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER,. .. | 06/30/2021. | DIreCt.........ocvverrierriereici 1,677 1,677 1,677 1,677 12/31/2031.
72703P  AA 1 |PLNT 2018-1 A21- ABS . | 06/05/2021. | Paydown 1,125 1,125 1,125 1,125 09/08/2048.
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72703P  AC 7 |PLNT 191 A2-ABS......cccoimiiriiriniisniiscssissssssinns .. | 06/05/2021. | Paydown 7,500 7,500 7,500 0 0 0 0 0 7,500 12/05/2049.
74042D AA 4 |PRETSL XX A1-CDO .| 06/22/2021. | Paydown 247,063 247,063 227452 | ........246,145 | ............ 0| oo 918 0 0 247,063 03/22/2038.
74042M  AA 4 |PRETSL 22 A1-CDO.....cooiriiniiririnsisiiececsissininns C| 06/22/2021. | Paydown 239,423 239,423 225,731 0 6,207 0 0 239,423 09/22/2036.
743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS .| 06/01/2021. | Paydown..........ccovivniivciiniiiciiinis [ v | e 178,895 | .......... 178,895 | ......... 181,439 | ........181,345 | ... 0 e (2,449) 0 0 178,895 02/25/2050.
74387L AC 5 |PFMT 2019-1 A2 - CMO/RMBS .. | 06/01/2021. | Paydown 383,210 383,210 385,426 .0 .0 ....383,210 12/27/2049.
74923G  AC 7 |RALI2007-QA1A3-RMBS........cccccoviviririnnnns .| 06/25/2021. | Paydown 64,838 63,275 | ... 49,729 .0 .0 64,838 01/25/2037.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS .. | 03/25/2021. | Paydown 0 0 0 0 0 0 .0 02/26/2051.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS.. .. | 04/25/2021. | Paydown 0 0 0 0 0 0 .0 02/26/2051.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS.............ccoooeec. .. | 06/25/2021. | Paydown 0 524 0 57,171 02/26/2051.
749357 AA 7 |RCKT 191 A1 - CMO/RMBS .| 06/01/2021. | Paydown.........cccooeuerivnriveiiinniinis [ verinrisniiniienns | cveern.834,366 | ..........834,366 | ..........847,273 | .........837,881 | ...cc..0...0 | e i(3,514) | e 0 | (CRAL N — 0| s 834,366 09/27/2049.
74958W AC 0 |RFMSI2007-SA12A2 - CMO/RMBS.. .. | 06/01/2021. | Paydown 0 320 0 11,205 02/25/2037.
74968Q AA 5 |RBIT 2020-1 A - ABS .. | 06/25/2021. | Paydown creee413,001 0 (1) 0 413,000 02/25/2030.
74969B AA 7 |RBIT 202 A-ABS .| 06/25/2021. | Paydown.........ccoovvvvvnciinriinniienis [ oveisniiniiieninnns | v 1,632,647 | .1..1,632,647 | .......1,632,078 | ....... 1,632,013 0 535 [V I 1,632,547 06/25/2030.
751158 AC 3 |RALI2006-QA5 2A1 - CMO/RMBS. ..| 06/01/2021. | Paydown ..139,679 0 981 0 139,679 07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 - RMBS .. | .| 06/25/2021. | Paydown .437,.274 0 6,874 0 437,274 05/25/2036.
75156W AD 5 |RAMP 2006-RS4 A4 - RMBS.........cccoovviiiiniinniiciisciiciens .. | 06/25/2021. | Paydown..........ccovivniiiciinriiniinis [ v | e 455,905 | .........455,905 | .........403,643 | ........440,427 | ..........0 | ....15478 | ... 0. 15478 | ............ (V0 I 455,905 07/25/2036.
75575 AA 3 |RCMT 2020-FL4 A - CMBS .. | 06/25/2021. | Paydown 127 127 0 0 0 127 02/26/2035.
75970N  BE 6 |RAMC 2005-3 AF4 - RMBS .| 06/01/2021. | Paydown..........cooivinriciinriiniiinis [ v | v 363,001 | .......... 363,001 0 (0) 0 363,001 11/25/2035.
76110V QL 5 |RFMS22004-HS2 Al6 - RMBS..........ccocoimrinrirniiniiniinis .. | 06/01/2021. | Paydown 1 1 0 0) (U I, 1 06/25/2034.
76110V RX 8 |RFMS22005-HS1 1A4 - RMBS, . .| 06/01/2021. | Paydown ..13,874 ..13,874 0 (133) 0 13,874 09/25/2035.
761118 BU 1 |RALI2005-QA8 NB2 - CMO/RMBS............ccovvmrirriiriiniiins .. | 06/01/2021. | Paydown 200,853 ..199,428 0 2,336 0 200,853 07/25/2035.
761118 DV 7 |RALI2005-QS12 A8 - CMO/RMBS .. | 06/25/2021. | Paydown 64,423 67,208 0 890 0 64,423 08/25/2035.
761118  KH 0 |RALI2005-QS15 2A - CMO/RMBS. .| 06/01/2021. | Paydown 3,562 3,631 0 24 0 3,562 10/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS .. | 06/01/2021. | Paydown 8,660 | ....ooo...cc 10,049 0 143 0 8,660 02/25/2036.
76111X TF 0 |RFMSI 2005-SA1 3A - CMO/RMBS .. | 06/01/2021. | Paydown 25,675 25,675 0 285 0 25,675 03/25/2035.
76112B  HY 9 |RAMP 2005-RS1 A16 - RMBS .. | 06/01/2021. | Paydown 768 768 0 2 0 768 11/25/2034.
76112B  JS 0 |RAAC 2005-RP1 M3 -RMBS..........cccooommrinriinnns .. | 06/25/2021. | PaydOwN..........ccooivviiniiinciiisniins [ | s 151,906 | .......... 151,906 0 662 0 151,906 07/25/2037.
76112B NM 8 |GMACM 2005-AA1 1A1 - CMO/RMBS.........cccovvvinriiriiniiines .. | 06/01/2021. | Paydown 54,340 59,659 54,249 53,758 | .coovrvene 0| oo 581 0 581 0 54,340 05/18/2035.
76971E  AA 2 |RBIT 20HB1A1-ABS .| 06/25/2021. | Paydown 750 750 0 0 0 0 0 750 10/25/2050.
784054 AB 4 |SCFET 201 A2 - ABS.....ccooviiiiiriinicciissiiceiesissisissis .. | 06/21/2021. | Paydown 821,577 | .......... 821,577 | ..........821,538 | ..........821,550 | ............... 0 27 0 27 0 821,577 10/20/2025.
78454*  AA 5 | SMIF 2018 FINANCE LLC.......ccorvriririicnnireiienieninsiienins o+ | 04/19/2021. | DIFECE.......vveeverrirrirrirriesrieeniienns | erierisseiiesinnes | v 17,272 | oo 17,272 0 0 0 0 0 17,272 07/16/2040.
78471D AA 5 |SCLP 161A-ABS .. | 06/25/2021. | Paydown 80,275 80,275 | ............80,266 | ..........80,272 | .............. 0 3 0 3 0 80,275 08/25/2025.
80306A AA 8 |SAPA2018-1A-ABS......ccooviiriirrrrsrssns C| 06/15/2021. | Paydown 83,350 83,350 83,849 0 (382) 0 83,350 12/15/2040.
813084 A* 1 | SEBRING SOFTWARE, INC .1 06/07/2021. | WRITE OFF........coooiriiriieiiriinis [ | e 131,911 | ....... 4111478 | ... 177,205 233,943 | ..... (233,943) | ... 0| s 177,205 04/25/2018.
81378E AA 1 |SABR 2007-BR4 A2A - RMBS .| 06/25/2021. | Paydown 33,695 33,695 21,646 | ............33,197 0 498 0 33,695 05/26/2037.
81441N  AC 0 |SNMLT 062 A3 - RMBS .| 06/01/2021. | Paydown..........ccovvunmiiniieniiniiiinis [ | v 366,676 | .......... 366,676 | ......... 368,968 | ......... 366,144 0 532 0 366,676 10/25/2036.
81743A AA 7 |SEMT 2019-5A1- CMO/RMBS.. .. | 06/01/2021. | PaydOWN............covoriiiriinriienis [ e | e 2,166,796 | ....... 2,166,796 2,204,715 2,203,400 20| (36,604) | ............. (U I 2,166,796 12/27/2049.
81748 AA 3 | SEMT 2019-4 A1 - CMO/RMBS.. . 106/01/2021. | Paydown...........ccovvveieinniiniinniiens | covvrisniisiiisnins | s 996,982 | .......... 996,982 | ....... 1,017,857 | ....... 1,003,559 | ..o | occcc(8,577) | oviinnl0 | (6,577) 0 996,982 11/25/2049.
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81748K AA 0 |SEMT 202 A1-CMO/RMBS..........cccoovmimririniinnisniincinees .. | 06/25/2021. | PaydOown..........ccoiririniinniiniiiinis [ i | e ATT,742 | .......... ATT,742 | .......... 489,536 | .......... 480,029 | .... 0 (2,287) 0 | (2,287) | v 0| s 477,742 03/25/2050.
81748M AA 6 | SEMT 2020-1 A1 - CMO/RMBS.. .| 06/01/2021. | Paydown.........ccovvemiinniciiinniinis [ o | s 1,419,954 | ...... 1,419,954 | ... 1,452,569 | ... 1,451,392 | .....ccooeece. 0. (31,438) | ........... 0. (31,438) [ ..coouvnc 0 | oo 1,419,954 02/25/2050.
817743 AA 5 |SPRO 2019-1 A2 - RMBS .. | .. | 04/25/2021. | Paydown 7,963 7,963 8,039 | ... 8,024 | ... 0 (62) 0 (62) 0 7,963 10/25/2049.
B1788Y  AA 1 | 767 LLC.....oiiiiiicieciscceeesssssi s .| 06/05/2021. | Paydown.........ccccovveniicnrineiiinnienis [ vvrisnisniinniienns | eeveeeneenn 79,201 | i 75,201 | e 75,201 | oo 75,201 | oo 0 0) 0 (0) 0 75,201 10/05/2022.
82652K AA 2 |SRFC 171 A-RMBS .. | 06/20/2021. | PaydOwN...........ccooevvincviinciissciis [ | e 112,487 | 112,487 | ... 112,154 | .......... 112,224 20 ] 263 0 263 0 112,487 03/20/2034.
83546D AF 5 |SONIC 2018-1 A2 - RMBS.........cccoviimiieriririnienieiens .. | 06/20/2021. | Paydown 3,750 3,750 | ... 3,750 .0 0) 0 (0) 0 3,750 02/20/2048.
83611M HM 3 | SVHE 2005-B M2 - RMBS .. | 06/01/2021. | Paydown 25,941 0 2,955 0 2,955 0 16,602 05/25/2035.
85022W AP 9 |SCFT 2020-A A- ABS .. | 06/25/2021. | Paydown ..547,670 .0 27 0 27 0 547,670 09/26/2037.
85172M AA 2 |SLFT 2015-BA-ABS .. | 06/15/2021. | Paydown 0 (53) 0 (53) 0 [ o 1,282,717 05/15/2028.
85208H AA 1 |SPRTE2017-1 A-ABS......ccooosiiiiiriciisciiceecsssiseis C| 06/15/2021. | Paydown..........c.cceewnrinmivcrinriinns [ wovrivnivniinninens | cerivenee 17,009 | 000000 17,070 i 17,006 | e 17,049 | e 0 20 0 20 0 17,069 12/15/2037.
85208N AA 8 |SPRNTS 2016-1A1-ABS........... «... | | 06/20/2021. | Paydown 0 (24) 0 312,500 03/20/2023.
85208N AD 2 |SPRNTS 2018-1 A1-RMBS.........ccccovvvvrurinns .. | 06/20/2021. | Paydown ..187,500 0 0 0 187,500 09/20/2029.
86206@ AA 7 |STONEHENGE CAPITAL FUND NEVADAIIILLC................. .. | 04/30/2021. | DirECL........coorrerrirrirriiriniiciiis 174 0 0 0 174 01/31/2026.
86212V AA 2 |STR2016-1 A1-ABS.. .. | 06/20/2021. | Paydown ....10,347 0 3 0 10,347 10/22/2046.
86212V AD 6 |STR2018-1A1-ABS...... .. | 06/20/2021. | Paydown 7,500 0 1 0 7,500 10/20/2048.
86212V AE 4 |STR2018-1A2-ABS....... .. | 06/20/2021. | Paydown 8,125 8,125 0 3 0 8,125 10/20/2048.
863579 C3 0 | SARM 2005-21 6A3 - CMO/RMBS.. .. | 06/01/2021. | Paydown 30,657 30,586 0 461 0 30,657 11/25/2035.
863579 UL 0 | SARM 2005-15 1A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 39,547 39,420 31473 | .o 0 353 0 39,547 07/25/2035.
863579 UU 0 | SARM 2005-15 4A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 21,153 21,308 | .ocovveee 18,784 | ........... 20,966 0 187 0 21,153 07/25/2035.
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS.. .. | 06/25/2021. | Paydown 2,542 2,473 1,158 | ... 2,484 0 58 0 2,542 08/25/2035.
863579 XR 4 | SARM 2005-18 8A1 - CMO/RMBS.. .. |.. 1 06/01/2021. | Paydown 227,624 214,047 | .......194383 | ......... 226,260 | ......cc.o...0 | . 1,365 | 0 [ 1,365 | .o 0| s 227,624 09/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 - CMO/RMBS............ccovvevmvivericriniies .. | 06/01/2021. | Paydown ....86,538 ..101,503 0 745 0 102,247 10/25/2035.
863587 AE 1 |SAIL 2006-3 A5 - RMBS .. | 06/25/2021. | Paydown ..119,548 .111,188 0 8,360 0 119,548 06/25/2036.
86358R DX 2 |SASC 2001-SB1A5-RMBS.........ccccoevrnunee .| 06/01/2021. | Paydown 8,229 0 3) 0 8,229 08/25/2031.
86359A MG 5 |SASC 2003-AL1 APO - RMBS.... .. | 04/01/2021. | Paydown 2,903 0 30 0 2,903 04/25/2031.
86359A MG 5 |SASC 2003-AL1 APO - RMBS.... . |.. | 06/01/2021. | Paydown 7,862 0 125 0 7,862 04/25/2031.
86359A WT 6 |SASC 2003-AL2 APO - RMBS.......cccoomvvmriricininnieniins .. | 04/01/2021. | Paydown 7,431 0 41 0 7431 01/25/2031.
86359A WT 6 |SASC 2003-AL2 APO - RMBS .. | 06/01/2021. | Paydown ...12,268 0 102 0 12,268 01/25/2031.
86363B AA 3 |SASC 2007-RM1 A1 - CMO/RMBS. .. | .. | 06/25/2021. | Paydown ..998,742 0. 53,947 | .o (U I 998,742 05/25/2047.
87342R  AB 0 |BELL 2016-1 A22- RMBS........cccoooviiiiiirinriiiniis .. | 06/25/2021. | Paydown 3,750 0 (37) 0 3,750 05/25/2046.
87342R AC 8 |BELL 2016-1 A23 - RMBS . .| 05/25/2021. | Paydown 5,500 0 3 0 3 0 5,500 05/25/2046.
87342R  AF 1 |BELL181A22-RMBS........cccoooviiiiriininsicsiecsnisiis .. | 06/25/2021. | Paydown 5,000 | ............5,000 | ...........5,001 | ....ccco..ece. 0 (1) 0 (1) 0 5,000 11/25/2048.
881561 GQ 1 |TMTS 0415AL A1 - RMBS .. | 06/01/2021. | Paydown 37,801 0 (50) 0 (50) 0 37,801 07/25/2034.
88156E AB 2 |TMTS 2006-17HE AB1 - RMBS..........cccccovvivnrinnen .. | 06/25/2021. | Paydown.........cccovvunriveiinriiriinins [ eonnivniieniiciinns | e 180,177 | i 180,177 | ......... 163,795 | ... 475,837 | e (V10 4,340 | ........... 0| e 4,340 | ... 0| s 180,177 01/25/2038.
88430@ AA 1 |36TH STREET CAPITALLLC .. | 06/15/2021. | AFG Redemption . 3,334,164 3,334,164 3,334,164 | ..... 0. 0 0 0 0 0 3,334,164 02/22/2041.
885220 KW 2 | TMST 2006-2 A2B - CMO/RMBS........c.oovviiiriicnicniiciis .. | 06/25/2021. | Paydown 61,659 61,659 59,100 | ..o 59,183 | oo (V10 2,476 0 2,476 0 61,659 04/25/2036.
88607A AA 7 |TBOLT 2019 A-ABS......ocooiviiiriirrieneieneiseienns C | 06/15/2021. | PaydOWN............coooeiricinriiienii [ e | e 13,963 | .ocoevene 13,963 | .o 13,963 | .o 13,963 | ... 0 0 0 0 0 13,963 11/15/2039.
89175V AC 7 |TPMT 182 M1 - RMBS .. 06/01/2021. | Adjustment....... 0 0 0. 0 ] e 0 0 0 0 0 | i 0 03/25/2058.
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89412K  AA 8 |TRAP XIAT-CDO.....cooirininccessssscciniiniens . [ 0411212021, | PaydOWN.........ooorvveeciriiniiicniens [ o | v 105,571 | ....eeee 105,571 | ... 99,896 | .......... 103,579 | oo 0 oo 1,991 | ... 0| e 1,991 | (U I 105,571 10/10/2041.
894120 AH 1 |TRAPVIA2-CDO....ccooiiiiciiiiiinissisiescsississiiens . | 05/17/2021. | Paydown 36,936 36,936 36,751 ....36,920 16 0 16 0 36,936 11/16/2034.
89413A  AA 9 |TRAPIXAT-CDO.....oioiriiciincssssssiiens . [ 04/27/2021. | PaYdOWN.........ooorvvevciciiniieniens | o | v 114,647 | .......... 114,647 | .......... 103,254 | ..........102,238 W0 s 12,410 | ........... 0. 12,410 | ........... 0| s 114,647 01/27/2040.
89656F AA 4 |TRL2012-1A1-ABS .. | 06/15/2021. | PaydOWN...........covorvincrincriecii [ e | o 4,361,239 | ....... 4,361,240 | ....... 4,275,486 | ....... 4,316,791 | oo 0 .o 44,448 | ... 0| e 44,448 | ............. 0 | oot 4,361,239 01/15/2043.
89656F AB 2 |TRL2012-1A2-ABS .. | 06/15/2021. | PaydOWN........orvvvririniinriciiinis [ v | e 450,000 | .......... 450,000 | .......... 426,938 | ......... 441,6% | .... 0 8,304 0 8,304 0 450,000 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS .| 06/15/2021. | Paydown.........ccovuemrinriiciiniiiiis [ eovrienisniiniienis | s 4,690,247 | ....... 4,690,247 | ....... 4,678,522 | ....... 4,656,625 | ............... 0] ... 33,622 | ..o 0. 33,622 | ... 0 | oo 4,690,247 07/15/2043.
89657A AC 0 |TRL2020-1 A-ABS.......ccoooomiirinininrisnisiisecinsinniens .1 06/17/2021. | Paydown 61,466 61,466 61,451 ..061,451 | ... 0 15 0 15 0 61,466 06/17/2048.
89657B AA 2 |TRL191A1-ABS ..| 06/17/2021. | Paydown 23,426 23,426 23,414 . 10 0 10 0 23,426 . 04/17/2049.
89657B AB 0 |TRL2019-2A1-ABS .| 06/17/2021. | PaYOWN........oovvvnieciciniieniienins [ vvisrisniisniienns | e 72311 | s 72311 | 72,293 | ........T72,294 | .. 0 16 0 16 0 72,311 cereennn 120 | 10/18/2049.
89690E AE 7 |TRMF 2014-1 A2 - RMBS .1 06/15/2021. | Call @ 100.00.........ocvvurirrireiiienis v | v 4,869,400 | ....... 4,850,000 | ....... 4,740,232 | ...... 4,797,565 | ............... 0 oo 6,677 0 6,677 (U R 4,804,242 ...118,461 | 04/15/2044.
89690E AF 4 |TRMF 2017-1 A1 -ABS .. | 06/15/2021. | Paydown ..710,267 ..710,267 ..702,224 .707,628 | .... 0 2,640 0 2,640 0 710,267 . ,154 | 08/15/2047.
89690E AG 2 |TRMF 2017-1A2-ABS... . [06/15/2021. | Paydown...........cccovvvvnrinniiciieniiens | e | e 13,486,605 | ..... 13,000,000 | ..... 13,235,625 | ..... 13,134,924 | ... 0 ... 351,681 | ........... 0. 351,681 |............. 0 e 13,486,605 ...242,840 | 08/15/2047.
89708B AA 1 |TROPC5AL1-CDO 04/15/2021. | Paydown ....19,638 ...17,398 0 102 0 19,538 07/15/2036.
89821 AA 6 | TFINS 2019-1 A1-CDO.. 05/03/2021. | Paydown 12,325 12,325 0 0 0 12,325 02/02/2039.
90352W AD 6 |STEAM 2021-1A-ABS........cccoomnnnne. ... | .. | 06/28/2021. | Paydown . ..102,303 ..102,301 0 2 0 102,303 02/28/2051.
91832Y AA 6 |VMC 2018-FL2 A- CDO......cccovcviririiriissicciieccinisnis .| 05/17/2021. | Paydown 821,586 821,586 821,971 0 789 0 821,586 10/15/2035.
92257A AB 0 |VCC 2018-1 A-CMBS .| 06/01/2021. | Paydown ..374,939 ..374,940 ..374,812 0 (186) 0 374,939 04/27/2048.
92257C AA 8 |VCC2019-1 A- CMBS .. | 06/01/2021. | Paydown 231,721 231,721 231,668 0 590 0 231,721 03/25/2049.
92259L AB 4 |VCC 201 AFX - CMBS .. 1 06/01/2021. | Paydown 205,390 205,390 205,389 0 11 0 205,390 02/25/2050.
92922F 3N 6 |WAMU 2005-AR12 1A8 - CMO/RMBS .. | 06/01/2021. | Paydown 54,414 54,414 51,608 | . 0 261 0 54,414 10/25/2035.
92925C CC 4 |WAMU 2006-AR1 1AA - CMO/RMBS .. | 06/01/2021. | Paydown 36,019 36,019 24,136 | .cccoonennn . 0 544 0 36,019 01/25/2046.
92990G AG 8 | WAMU 2007-HY5 2A5 - CMO/RMBS.. .| 06/01/2021. | Paydown..........ccoviunriiciiniiiciiinis [ v | v 125,529 | .......... 133,622 | .......... 103,504 | .......... 124,081 | ...cccooecd 0 o 1448 | ... 0 | s 1,448 | ............. 0| s 125,529 05/25/2037.
933636 AG 7 | WAMU 2007-HY4 3A1 - CMO/RMBS.. .| 06/01/2021. | Paydown 52,490 53,818 50,961 52,225 | ... 0 0 265 0 52,490 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 36,992 37,516 33,429 0 312 0 36,992 11/25/2036.
93363N AB 1 |WAMU 2006-AR12 1A2 - CMO/RMBS .| 06/01/2021. | PaYOWN........oovrvvmieiriciiniieniienie [ vvinrisisiinniienis | eeveniiinns 17,644 | ...cco..c.. 17,217 ....16,275 0 154 0 17,644 10/25/2036.
93364F AC 5 |WAMU 2007-HY7 2A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 90,766 93,962 ...79,693 0 615 0 90,766 07/25/2037.
93934N AR 6 |WMALT 2006-5 2C2 - CMO/RMBS............cccoouu.. .. | 06/25/2021. | Paydown 9,596 | ..ccoooue. 11,248 | v, 0 0 348 0 9,596 07/25/2036.
94353W  AA 3 |[WAAV171A-ABS .. | 06/15/2021. | Paydown 28,521 28,521 28,520 . 0 (1) 0 28,521 11/15/2042.
94945P  AA 3 |WLKRG 2017-A A - RMBS.. ..| .| 06/15/2021. | Paydown 214,092 214,092 213,880 | .........213,883 20 208 0 208 0 214,092 06/15/2033.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS........c.cooovieviriiricsiiiciis .| 06/01/2021. | Paydown.........ccovuvnrinniiciiiniiinis [ eovnisnissiissienis | s 1,989,310 | ....... 1,995,943 | ...... 2,031,496 | ....... 2,000,517 | .corvirinne 0] .. (11,207) | ..oocoe 0. (11,207) [ oo [V I 1,989,310 09/27/2049.
95002K AA 1 |WFMBS 201 A1- CMO/RMBS.... .| 06/25/2021. | Paydown L772,071 ... 769,190 | ... 778,324 | ... 773,835 | 0 | (1,764) | ........... 0 | (1,764) | ....ouvvnd (U 772,071 12/27/2049.
95003L AA 8 |WFCM 2021-SAVE A - CMBS ..| .. | 04/15/2021. | Paydown cren..454,891 . . (0) 0 (0) 0 454,891 02/15/2040.
95058X AC 2 |WEN 2015-1 A23 - RMBS........ccoooimmvirnirriineiisnnisnnis .. 1 06/22/2021. | PaydOwN............cooirviinriniiinis [ e | e 1,181,250 | ....... 1,181,250 | ....... 1,145,148 | ......1,169,729 | ...........0 | ... 21,521 | o 0. 21,521 | [V I 1,181,250 06/15/2045.
95058X AE 8 |WEN 2018-1 A22 - RMBS... .. | 06/15/2021. | Paydown 5,000 5,000 4781 | 4822 | 0 | 178 0 178 0 5,000 03/16/2048.
95058X AG 3 |WEN 2019-1 A21- RMBS... .. 1 06/15/2021. | PaydOWN...........cvvoeiriiinriiieniis [ e | e 12,500 | ...ccovveeee 12,500 | ..ococveneee 12,500 | ...........12,500 | .... 0 0 0 0 0 12,500 06/15/2049.
95168W AR 8 |WSTC 2014-2 ABR - CDO. .. | 04/16/2021. | Paydown.........cccovvvnmiiniinriiniiiinis [ i | e 346,444 | ......... 346,444 | .......... 346,444 | .......... 346,464 | .............. 0 (20) 0 (20) 0 346,444 01/16/2027.
96033D AA 8 |[WESTR171A-RMBS.... .. [ 06/01/2021. | PaydOWN...........coovririiiriiinniis [ e | v 166,823 | ......... 166,823 | .......... 166,253 0 469 0 166,823 12/20/2030.
96033W AA 6 |WESTR181A-RMBS.... .1 06/01/2021. | Paydown 92,242 92,242 92,080 0 163 0 92,242 12/20/2031.
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96033W AB 4 [WESTR181B-RMBS........cccoooiirriirirircieceiseceieseienenens .. [ 08/01/2021. | PAYOWN. ... [ oo | v 138,363 138,363 | .......... 137,672 | .....c.... 138,007 | oo (U 0 356 138,363 | ............ 0 0 12/20/2031.
96034L  AA 9 [WESTR 201 A-RMBS......cooiiiiiiiiiriininiereieeeiieseiieseiis .| 06/01/2021. | Paydown 228,663 228,663 228,363 | .........228,529 | .0 | i 0 134 0 228,663 03/20/2034.
97064E AA 6 |WESTF 2018-A A - ABS .| 06/15/2021. | PaYOWN........oovrvvnieiciriniiniiienins [ vviriiniissiienis | ceveniia 46,570 | ............ 46,570 | ............ 46,568 0 0) 0 46,570 09/15/2043.
97064F AA 3 |WESTF 2020-A A - ABS .| 06/15/2021. | PaydOown.........cvurvineiriciiciiinis [ oveinnissiiieiienes | e 44,042 | ............ 44,042 | ............ 44,041 0 0 0 44,042 03/15/2045.
974153 AB 4 |WSTOP 201 A2 - RMBS.. .. | 06/05/2021. | Paydown 5,000 5,000 5,000 0 0 0 5,000 12/05/2050.
98886Y AS 7 |ZAIS22A2R-CDO .. | .. | 04/26/2021. | Paydown 2,209,924 2,209,924 | ....... 2,215,236 | ......2,210,719 | o0 | e 0 (795) 0 2,209,924 07/27/2026.
98944P  AB 3 |ZCAP 2018-1A-ABS......ccoooiiiiiirriiereiieneeseieseereisnenes .. | 06/15/2021. | Paydown 91,746 91,746 90,387 | .cccoeee.90,467 | oiviiinn0 | 11279 | 0 [ 1,279 | oo LU I 91,746 10/15/2038.
98955R AB 5 |[ORIIA1F-CDO 04/09/2021. | Call @ 100.00 6,000,000 6,000,000 6,000,000 . 0 0 0 6,000,000 01/21/2031.
G7256K AB 0 [PROP 2017-1A- ABS......coooiiiiiriiiniiissiiissiissssissnisniiis .. | 06/01/2021. | Paydown 13,164 | 13,164 | 13,156 13,139 L 0 0 26 0 13,164 03/15/2042.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS............ucuiiuriiieiie i eeess s ...215,389,167 |....216,745,205 |....214,349,483 |....182,159,489 | ...... 30,358 |..1,271,621 |.233,943 | ...1,068,036 | ............ 0 ... 214,127,024 XXX
Bonds - Unaffilited Bank Loans
866111 ZZ 3 |SFP HOLDING, INC. - SEVENTH AMENDMENT TE.............. .| 03/31/2021. | Adjustment....... (4,620) (4,620) (4,576) | ..... (VI [ 0 (2) 0 (2) 0 (4,620) | ............ 0 [0 [ 0 09/01/2023.
00216C AD 5 |AQ Sunshine, Inc./Term Loan 3/19 .. | 06/30/2021. | Direct... 958 958 1 0 3 0 958 04/15/2025.
00216C AE 3 |AQ SUNSHINE, INC. - DELAYED DRAW TERM LO. .. | 06/14/2021. | Dir€Ct........cooivecrirciririsiiiciis 27,083 27,083 0 0 0 0 27,083 04/15/2025.
00216C AF 0 |AQ SUNSHINE, INC. - TERM LOAN B .| 03/31/2021. | Adjustment....... 208 208 0 0 0 0 208 04/15/2025.
00228* AA 4 |AMERICAN TECHNOLOGIES LLC - TERM LOAN .| 06/30/2021. | Direct... 1,856 1,856 0 0 0 0 1,856 07/31/2026.
00228* AB 2 |ATIRESTORATION, LLC - INITIAL DDTL. .. | 06/30/2021. | Direcf 176 176 0 0 0 0 176 07/31/2026.
00452# AA 7 |Accommodations Plus Technologies LLC/Ter. .. | 06/30/2021. | Direct... 2,113 2,113 0 0 0 0 2,113 05/11/2024.
00797*  AA 5 | Aero Operating LLC/Term Loan 1/20 .. | 06/30/2021. | Direct... 742 742 0 0 0 0 02/07/2026.
00797*  AB 3 |Aero Operating LLC/Delayed Draw Term Loa. .. | 06/30/2021. | Direcf 212 212 0 0 0 0 02/07/2026.
00843@ AA 7 |AffiniPay Midco, LLC/Term Loan 2/20 .. | 06/30/2021. | Direct... 1,255 1,255 0 0 0 0 03/02/2026.
00843@ AB 5 |AFFINIPAY MIDCO, LLC - INCREMENTAL TERM.... .. | 04/01/2021. | Direct... 63 63 0 0 0 0 03/02/2026.
00843@ AB 5 |AFFINIPAY MIDCO, LLC - INCREMENTAL TERM .. | 06/30/2021. | Direcf 63 63 0 0 0 0 03/02/2026.
01370# AA 4 |Alcami Corporation/First Lien Term Loan .| 06/30/2021. | Direct... 1172 1,172 2 0 13 0 07/14/2025.
03979*  AA 9 |RTISUIGICAl......ccoovvvriiriirierssenas .. | 06/30/2021. | Direct... 2,589 2,589 0 0 0 0 2,589 07/20/2026.
05365@ AA 4 |Avetta, LLC/Term Loan 4/18..........c.ccoocvvrncnnen. .| 06/30/2021. | Direct... 1,752 1,752 3 0 17 0 1,752 04/10/2024.
05365@ AD 8 |Avetta, LLC/Second Amendment Tranche B T.............cccoceeeuee .. | 06/30/2021. | DIreCt.........oovvvrrircierriries 1,355 1,355 3 0 " 0 1,355 04/10/2024.
05464# AA 2 | Axiom Merger Sub Inc./Facility B Term Lo .| 06/30/2021. | Direct... 1172 1,172 3 0 14 0 1,172 04/08/2026.
06683@ AA 7 |BANYAN SOFTWARE HOLDINGS, LLC - TERM LOA.. . | 06/30/2021. | Direct... 350 350 0 0 0 0 350 10/30/2026.
07386* AA 7 |Bearcat Buyer, Inc./First Lien Term Loan............ccocccveceuneenes .. | 06/30/2021. | DIFECL........oourverrverreiiceieereiieees 28,510 28,443 0 52 0 27,908 07/09/2026.
07386* AB 5 |Bearcat Buyer, Inc./First Lien Delayed D.... .| 04/27/2021. | Adjustment....... 4,769 4,757 4,757 0 0 0 0 4,757 07/09/2026.
07386* AB 5 |Bearcat Buyer, Inc./First Lien Delayed D.... . [ 06/30/2021. | DIFECL........cvooervereveceiieceiieceiis 354 354 | o 354 | o354 | 0 0 0 0 354 07/09/2026.
07386* AD 1 |Bearcat Buyer, Inc./2019 Incremental Fir...........ccccovrnrrrernnnnes .. 06/30/2021. [ DIFEC.....vvveereereririrererrsisisnrees 293 293 | o 287 | o292 | e 1 0 2 0 293 07/09/2026.
09523@ AA 5 |Blue Angel Buyer 1, LLC/First Amendment...........ccc.coovuuenns .. | 06/23/2021. | DIFECt.........ourverererereereiiereiieeees 56,942 56,942 56,942 | .......... 0 285 0 56,942 01/02/2026.
09523C AC 6 |BLUE ANGELBUYER1LLC........cccoovvrurrnrnae .. 106/23/2021. | DIRECT ... [ e | e 14,467 | .......... 14,467 | ....cco..c.. 14,467 | ...........14,395 0 72 0 14,467 01/02/2026.
09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18..........ccccccovuuvueenns o+ [ 08/23/2021. | DIFECL. ..o [ oo | cvveenees 102,788 102,788 | .......... 100,990 | .......... 101,586 | ..oooooveeenac 0] .1,203 | e 0 [ 1,203 | ..o (U I 102,788 01/02/2026.
10483* AC 9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN.. .. | 06/30/2021. | Direct... 3,443 3,443 3443 | s 195 | ... 0 0 0 3,443 12/28/2025.
12702# AA 0 |BakeMark Holdings, Inc./Term Loan 08/17. . | 06/30/2021. | Direct... 2,042 2,042 1,981 | ... 2,005 | .oooooennn 32 0 38 2,042 08/14/2023.
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12721% AA 7 |CVP Holdco, Inc./Delayed Draw Term Loan............ccccccoeueuncee. .. | 06/30/2021. | DirECL........cooerieiiiriiriiiieniiciis 343 343 0 0 0 0 343 | (V] I (V1 0 | i 17 | 10/31/2025.
12721% AB 5 |CVP Holdco, Inc./Term Loan 10/19 .| 06/30/2021. | Direct... 629 629 0 0 0 0 629 0 0 211 10/31/2025.
12740@ AB 4 |CVINTERMEDIATE HOLDCO CORP. - CLOSING D .. | .. | 06/30/2021. 7,297 7,297 0 0 0 0 7,297 | o0 [, LV IR (U [P 300 |03/31/2026.
12740@ AC 2 |CVINTERMEDIATE HOLDCO CORP. - DELAYED D............ .. | 06/30/2021. 724 724 0 0 0 0 724 | 0 | (V1 N (U I 10 | 03/31/2026.
13054P AW 2 | CALIFORNIA PIZZA KITCHEN, INC. - LOAN (S .| 06/30/2021. | EXChANGE........coourvveriirireciiciiniis [ i | v 118,539 | .......... 118,539 2,392 0 8,734 0 99,629 | .ce0 | . 18,910 | ... 18,910 | ..... 28,424 | 05/23/2025.
14886M AM 3 | Checkout Holdings .. | 05/26/2021. 709 709 0 0 0 0 0 0 25 | 02/15/2023.
15644G B* 4 |CENTRIC BRANDS INC. - REVOLVING LOAN (FI .. | 06/14/2021. | Direct... 7,911 7,91 0 0 0 0 0 0 233 | 10/09/2024.
185124 AC 3 |Clearwater Analytics, LLC/Fourth Amendme.. .. | 06/30/2021. | Direc 95 95 0 0 0 0 0 0 3 110/31/2025.
18512# AD 1 |Clearwater Analytics, LLC/Third Amendmen... . |.. | 06/30/2021. | Direct... 537 537 2 0 2 0 0 0 20 | 10/31/2025.
18512# AE 9 |CLEARWATER ANALYTICS, LLC - INCREMENTAL.............. .| 06/30/2021. | Direct... 867 867 0 0 0 0 0 0 32 | 10/31/2025.
20602* AA 8 |CGP Buyer LLC/Term Loan 7/19 .. | 06/30/2021. | Direc 1,614 1,614 3 0 3 0 0 0 20 | 08/20/2025.
20602* AB 6 |Concert Golf Partners Holdco LLC/Delayed.... .| 06/30/2021. | Direct... 128 128 0 0 0 0 0 0 41 08/20/2025.
21079% AA 6 |CONTINENTAL ACQUISITION HOLDINGS,INC. - .. | 06/30/2021. | Direct... 509 509 0 0 0 0 0 0 01/20/2027.
21257@ AC 8 |Convey Health Solutions, Inc./Term Loan .| 06/18/2021. 69,316 69,316 69,316 0 0 0 0 69,316 0 .0 09/04/2026.
21257@ AE 4 | Convey Health Solutions, Inc./2020 Incre... .| 06/18/2021. 62,242 62,242 62,242 0 0 0 0 62,242 .0 09/04/2026.
21257@ AF 1 |CONVEY HEALTH SOLUTIONS, INC. - 2021 INC. .. | 06/18/2021. | DIFECE........oveeveeiircrirciiisiissiieins [ e 0 0 0 0 73,896 .0 09/04/2026.
23361* AA 3 |DRB Holdings, LLC/Initial Term Loan 10/1.. .| 06/30/2021. 7 0 49 0 3,125 .0 10/06/2023.
23361* AB 1 |DRBHOLDINGS, LLC - TERM LOAN .. | 06/30/2021. | Direct... 0 0 0 0 677 0 10/06/2023.
23361 AC 9 |DRBHOLDINGS, LLC - INCREMENTAL TERM LOA ++ | 06/30/2021. | DIFECE........veurerrerrercerrienerieninens [ veerneriennnennens | oververnenenn 196 | i 196 | i 156 | 0 0 0 0 156 0 0 4 110/06/2023.
23363# AB 5 |DRS Holdings Ill, Inc./Term Loan 11/19.. .. | 06/30/2021. | Direc 0 0 0 0 572 0 0 21 | 11/01/2025.
24360@ AA 0 |DecoPac, Inc./Initial Term Loan (First L.. .| 06/14/2021. | DIFECL. ..o [ vrininiisnienes | oo 1,199,375 | ....... 1,199,375 | ......1,175,130 | ......1,127,413 | .....57,856 | ...... 14,107 | ........... 0. 71,963 |............. [V I 1,199,375 | o0 [ (V1 0 ... 23,470 | 09/30/2024.
25403% AN 6 |DILIGENT CORPORATION (FKA DIAMOND MERGER.... .. | 06/30/2021. | Direct... 2,350 2,350 2,350 2,291 | o 59 0 0 59 0 2,350 0 0 86 | 08/04/2025.
25403# AT 3 |DILIGENT CORPORATION (FKA DIAMOND MERGER .. | 06/30/2021. | Direcf 156 156 0 0 0 0 0 156 0 0 3 | 08/04/2025.
25403% AU 0 |DILIGENT CORPORATION (FKA DIAMOND MERGER.... .| 06/30/2021. | Direct... 156 156 | oo 156 | 0 | 0 0 0 0 0 156 0 0 4 | 08/04/2025.
26789 AA 6 |DYNAMIC NC AEROSPACE HOLDINGS, LLC - TER... .. | 04/01/2021. | Direct... 408 408 0 0 0 0 0 408 0 0 8 | 12/30/2026.
26887@ AA 9 |EP WEALTH ADVISORS, LLC - TERM LOAN .. | .. | 06/30/2021. | Direct... 425 425 | 825 | 425 | 0 0 0 0 0 425 0 [ (U IO (U I 13 | 09/04/2026.
26887@ AB 7 |EP WEALTH ADVISORS, LLC - DELAYED DRAWT............. .| 06/30/2021. | Direct 102 102 0 0 0 0 0 102 | 0 0 0 6 | 09/04/2026.
28619 AA 2 |ELEMICA PARENT, INC. - DELAYED DRAW TERM. .. | 06/30/2021. | Direct... 197 197 | o197 | 197 |l 0 0 0 0 0 197 0 0 7 | 09/18/2025.
28619 AB 0 |Elemica Parent, Inc./Term Loan 9/19 . |.. | 06/30/2021. | Direct... 1,020 1,020 5 2 0 8 0 1,020 . 0 0 36 | 09/18/2025.
28619 AC 8 |ELEMICA PARENT, INC. - AMENDMENT NO. 1 T................. .. | 06/30/2021. | DirECt........cooiecrirciririssiiciis 111 M| i T |l T 0 0 0 0 0 1 | 0 0 0 4 109/18/2025.
28619 AD 6 |ELEMICA PARENT, INC. - AMENDMENT NO. 1D... .. | 06/30/2021. | DIFECE......vvverrererrereerisericrieeenes 286 286 0 0 0 0 0 286 0 (U 10 | 09/18/2025.
28622@ AA 5 |ELEVATION SERVICES PARENT HOLDINGS, LLC. . |..| 03/31/2021. | Adjustment....... 150 150 | o150 | 150 | 0 0 0 0 0 150 . 0 0 2 (12/18/2026.
28622@ AA 5 |ELEVATION SERVICES PARENT HOLDINGS, LLC.............. .. | 06/30/2021. | DIreCt........ooovverrrrrinrceies 150 150 0 0 0 0 0 150 | e 0 0 0 5 |12/18/2026.
28622@ AB 3 |ELEVATION SERVICES PARENT HOLDINGS, LLC .. | 04/01/2021. | Adjustment....... (190) (190) (190) | ..... (VI [ 0 0 0 0 0 (190) | ... 0 0 0 |12/18/2026.
28622@ AB 3 |ELEVATION SERVICES PARENT HOLDINGS, LLC .| .- | 06/30/2021. | DireCt.........orvverrierrrrireiens 190 190 | oo 190 | ..... 0 0 0 0 0 0 190 . 0 0 3 | 12/18/2026.
29359@ AB 0 |ENTACT ENVIRONMENTAL SERVICES,INC. - INI................ .| 03/31/2021. | Adjustment....... 6,250 6,250 6,250 | ..... (V] IR 0 0 0 0 0 6,250 | ........... (V] IR (V1 0 | s 121 | 12/15/2025.
29359@ AB 0 |ENTACT ENVIRONMENTAL SERVICES,INC. - INI... .. | 06/30/2021. | Direct... 6,250 6,250 6,250 | ... 0 0 0 0 0 0 6,250 0 0 228 | 12/15/2025.
29427*  AA 2 | Goldcup 17308 AB/USD Term Loan 10/18, .. | .| 06/30/2021. | Direct... 1,224 1,224 1,196 | oo 1,212 | v 10 2 0 12 0 1,224 . 0 0 51 | 04/09/2026.
29668# AA 6 |ESSENTIAL SERVICES HOLDING CORPORATION -........... .. | 06/30/2021. | DIreCt........ooovveirierriecriceies 2,183 2,183 2,183 2,183 0 0 0 0 0 2,183 | . 0 i (V1 0 | 75 | 11/16/2026.
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29668# AB 4 |ESSENTIAL SERVICES HOLDING CORPORATION -........... .. | 06/30/2021. | DIFECt.........oovvereerereeicericeiieeees 507 507 0 0 0 0 0 507 0 [ e (U I 18 | 11/16/2026.
30282# AA 0 |FWR Holding Corporation/Initial Term Loa.. .| 06/25/2021. | Direct 1,676 1,676 | oo 1,634 | 1,638 | 22 4 0 1,676 (U RN (U I 68 | 08/21/2023.
30282# AB 8 |FWR Holding Corporation/Initial Delayed.... .| .. | 06/25/2021. | Direct 222 222 0 0 0 222 0 0 9 |08/21/2023.
30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter...........ccocevennene . 06/25/2021. [ DIrECt......oovereereriricirerieicieies 347 347 0 0 0 347 0 | v (VI 14 | 08/21/2023.
30282# AE 2 |FWR Holding Corporation/New Delayed Draw.... .. | 06/25/2021. | Direct 206 206 0 0 0 206 0 0 8 |08/21/2023.
30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter. .. | 06/25/2021. | Direct. 206 206 0 0 0 206 0 0 8 | 08/21/2023.
302824 AH 5 |FWR Holding Corporation/Delayed Draw Ter. .. | 06/25/2021. | Direct 275 275 0 0 0 275 {1 [ IR (V] I 11 | 08/21/2023.
30282# AJ 1 |FWR Holding Corporation/Second Amendment.. .. | 06/25/2021. | Direct. 725 725 0 0 0 725 0 0 29 |08/21/2023.
31528# AA 2 |Ferraro Fine Foods Corp./Term Loan 05/18 <. | 04/05/2021. | DIFECL.......cveurerrerrerrerreriserienisens [ crveriensiessseniine | eeereeens 423527 | .......... 423527 | .........415,056 | ..........418,462 0 423,527 0 05/09/2024.
31528# AC 8 |Ferraro Fine Foods Corp./Incremental Ter .. | 04/05/2021. | Direct. 23,293 23,293 22,943 | ... 23,076 0 23,293 0 05/09/2024.
31528# AD 6 |Ferraro Fine Foods Corp./Second Amendmen .. | 04/05/2021. | Direct ..127,983 ..127,983 ..126,064 .126,697 .0 ....127,983 .0 05/09/2024.
35041@ AA 3 |Foundation Risk Partners, Corp./Term Loa .. | 06/30/2021. | Direct. 855 855 0 855 0 11/10/2023.
35041@ AB 1 |Foundation Risk Partners, Corp./First Am... .. | 06/30/2021. | Direct 458 458 0 458 .0 11/10/2023.
35041@ AC 9 |Foundation Risk Partners, Corp./First Am .. | 06/30/2021. | Direct. 635 635 0 635 .0 11/10/2023.
35041@ AD 7 |Foundation Risk Partners, Corp./Second A. .. | 06/30/2021. | Direct 2,379 2,379 0 2,379 0 11/10/2023.
35041@ AG 0 |Foundation Risk Partners, Corp./Third Am .. | 06/30/2021. | Direct 443 443 0 443 .0 11/10/2023.
35042# AC 6 |FOUNDATION CONSUMER BRANDS, LLC - TERM L. .. | 06/14/2021. | Direct 4,089 4,089 0 4,089 0 10/01/2026.
35921# AA 6 |Frontline Technologies Intermediate Hold .. | 06/30/2021. | Direct 4,160 4,160 0 4,160 .0 09/18/2023.
35921@ AC 4 |Frontline Technologies Intermediate Hold... .. | 06/30/2021. | Direct 512 512 0 0 512 0 09/18/2023.
36147@ AA 4 |GB Auto Service, Inc./First Amendment De .. | 06/30/2021. | Direct 49 49 0 0 | 0 [ e 49 0 10/19/2024.
36147@ AB 2 |GBAUTO SERVICE, INC. - TERM LOAN .. | 06/30/2021. | Direct 22 22 0 0 {0 [ oo, 22 0 10/19/2024.
36147@ AC 0 |GBAUTO SERVICE, INC. - DELAYED DRAW TER.. .. | 06/30/2021. | Direct 5 5 0 0 (U RN 5 0 10/19/2024.
36221@ AA 3 |GPM Investments, LLC/Term Loan 2/20..... .. | 06/30/2021. | Direct 827 827 0 0 0 827 0 03/01/2027.
36221@ AB 1 |GPM INVESTMENTS, LLC - DELAYED DRAW TERM.. .. | 06/30/2021. | Direct 322 322 0 0 0 322 0 03/01/2027.
39341# AA 0 |Green Street Parent, LLC and Green Stree .| 06/30/2021. | DFECL........cvoerrirrirrirriiniiniiciiis 5,000 5,000 0 27 0 5,000 |... 0 08/27/2026.
40348# AA 1 |GUTTERBUYERINC ..|.. | 03/31/2021. | Adjustment....... (541) (541) 0 (0) 0 (0) 0 (T3 — 0 03/06/2025.
40348# AA 1 |GUTTERBUYERINC......ccooooiiiriiiiriiiriicncccncerns .. | 06/30/2021. | DIreCt.........oovvvrrircierriries 541 541 0 1 0 1 0 541 | ...l 0 0 03/06/2025.
40406# AD 4 |HAI Acquisition Corporation/Term Loan 10 .. | 06/30/2021. | Direct 3,125 3,125 0 6 0 6 0 3,125 .0 11/01/2024.
41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17 . | 05/13/2021. | Direct. 7,163 7463 | oo 7,019 | 7,094 | 60 8 0 68 0 7,163 N .0 10/14/2024.
41781@ AB 3 |Harvey Tool Company, LLC/Delayed Term Lo...........c.cccceeene. .. | 05/13/2021. | DIFECE........ooerverrverceiereiieceiieeees 1,803 1,803 0 0 0 0 0 1,803 | ....cccco.nl 0 0 0 10/14/2024.
41902@ AA 9 |Sigma Electric Manufacturing Corporation.. .. | 06/30/2021. | Direct 1,733 1,733 | e 1,698 | el 713 | i 17 3 0 20 0 1,733 0 0 10/31/2023.
41902@ AB 7 |Sigma Electric Manufacturing Corporation.. .| 06/30/2021. | Direct. 637 637 2 1 0 3 0 637 0 0 23 | 10/31/2023.
44961* AB 1 |Implus Footcare, LLC/Initial Term Loan 0...........ccccccoovvvinnnens .. | 06/30/2021. | DIreCt........ooovverrrrrinrceies 735 735 | o733 | 832 | 103 0 0 103 0 735 0 0 32 | 04/30/2024.
45004K  AC 0 |IRIHoldings, Inc./Term Loan 11/18 .. | 06/30/2021. | Direct 1,563 1,563 8 1 0 10 0 1,563 0 0 34 | 12/01/2025.
45259%% AA 7 |IMPACT SALES TL L+650 06/27/2023 MD. - [ 06/30/2021. | DIFECL........covoeeveiereinriienriicriiinns [ e | v 14,854 | ............ 14,854 0 (27) 0 (27) 0 14,854 N 0 0 625 | 06/27/2023.
45321*  AA 5 |Implus Footcare, LLC/Spenco Incremental...........ccccccvveirenens . [ 06/30/2021. [ DIr€CL.......oevreereeeirereeeireieeieieineenn 114 114 0 0 0 0 0 14 | 0 0 0 5 | 04/30/2024.
45763F AN 8 |Inmar, Inc./Initial Term Loan (First Lie. .. | 06/30/2021. | Direct 2,997 2,997 0 15 0 15 0 2,997 | .0 [, 0 [ e (O I 75 | 05/01/2024.
46126# AA 6 |IntraPac International LLC/U.S. Term Loa.. . | 06/30/2021. | Direct. 1,234 1,234 7 2 0 9 0 1,234 0 0 35 | 01/11/2026.
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46603X A@ O |IVY HILL XV L+215 CLASS A TL 05/15/2029.......cc0rvververnnens o+ | 041222021 | DIFECL. ...ovvvveevererrirerieeereesersineees | cveveseeisseeserienns | oeee 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ..... 10,000,000 0 0 0 0 0| v 10,000,000 |............ (VI I (V1 0 |...103,253 |05/15/2029.
48234K AC 6 |TermLoan B : K&N Engineering.........ccccoevvrnienee . | 06/30/2021. | Direct 5,155 5,155 4,459 5,060 0 95 0 95 0 5,155 10/20/2023.
48240@ AA 5 |K2 Insurance Services, LLC/Term Loan 7/1........cccovcenvvenennnee .. | 06/30/2021. | Direct 4,028 4,028 3,921 | s 4,017 0 11 0 1 0 4,028 07/01/2024.
48240@ AB 3 |K2Insurance Services, LLC/Delayed Draw..........cccvverereienee .. [ 06/30/2021. [ DIr€CE.......evveeererririreieireieieeiseenn 1,345 1,345 1,345 | oo 1,345 0 0 0 0 0 07/01/2024.
48773# AA 8 |Kellermeyer Bergensons Services, LLC/Ter... .. | 06/30/2021. | Direct 300 300 0 0 0 1 0 11/07/2026.
48773# AB 6 |Kellermeyer Bergensons Services, LLC/202... .. | 06/30/2021. | Direct. 66 66 0 0 0 0 (01 11/07/2026.
48773# AC 4 |KELLERMEYER BERGENSONS SERVICES, LLC - 2. .. | 06/30/2021. | Direct 28 28 0 0 0 0 (O I 11/07/2026.
48881# AB 5 |Kene Acquisition, Inc./Term Loan 8/19.... .. | 06/30/2021. | Direct 1,027 1,027 0 2 0 2 0 08/10/2026.
48881# AC 3 |Kene Acquisition, Inc./Delayed Draw Term. .. | 06/30/2021. | Direct 171 171 1 0 0 1 0 08/10/2026.
50541# AA 5 |Laboratories Bidco LLC/Term Loan 9/19 .. | 06/30/2021. | Direct 383 383 0 0 0 0 0 06/25/2024.
50541# AB 3 |Laboratories Bidco LLC/Second Amendment.. .. 06/30/2021. | Direct. 60 60 2 0 0 2 (U 06/25/2024.
50541# AC 1 |LABORATORIES BIDCO LLC - THIRD AMENDMENT.. .. | 06/30/2021. | Direct 390 390 0 0 0 0 0 06/25/2024.
51206# AA 9 |LAKERS BUYER, INC. - TERM LOAN .| 06/30/2021. | Direct 392 392 0 0 0 0 0 03/22/2027.
55371* AU 9 |MRI Software LLC/Term Loan 2/20. .| 06/30/2021. | Direct 572 572 4 0 0 4 0 02/10/2026.
55371* AY 1 |MRISOFTWARE LLC - SECOND AMENMENT TERM. .. | 06/30/2021. | Direct 28 28 0 0 0 0 [0 T 02/10/2026.
55418# AA 4 |Mac Lean-Fogg Company/Term Loan 12/18 .. | 06/30/2021. | Direct. 1,400 1,400 4 1 0 5 0 12/22/2025.
55418# AB 2 |Mac Lean-Fogg Company/Delayed Draw Term.. .. | 06/30/2021. | Direct 163 163 0 0 0 0 0 12/22/2025.
57810J AC 2 |Amynta Agency Borrower Inc./Incremental .. | 06/30/2021. | Direct 789 789 | e 789 | e 761 | 28 0 0 28 0 02/28/2025.
59509# AA 6 |Micromeritics Instrument Corp./Term Loan .. | 06/30/2021. | Direct 329 329 0 0 0 0 0 12/18/2025.
60367* AA 9 |Ministry Brands, LLC/Delayed Draw Term L .. | 06/30/2021. | Direct 2,023 2,023 3 0 124 0 12/02/2022.
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo, .. | 06/30/2021. | Direct 230 230 1 0 0 2 0 12/02/2022.
60367* AD 3 |Ministry Brands, LLC/Delayed Draw Term L .. | 06/30/2021. | Direct 44 44 3 0 0 3 0 12/02/2022.
62900 AA 9 |NCWS INTERMEDIATE, INC. - DELAYED DRAW T. .. | 06/30/2021. | Direct 39 39 0 0 0 0 0 12/29/2026.
62900* AB 7 |NCWS INTERMEDIATE, INC. - CLOSING DATE T... .. | 06/30/2021. | Direct 241 241 0 0 0 0 0 12/29/2026.
62929# AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 .| 06/30/2021. | Direct 2,409 2,409 | e 2,409 | 2,324 | 68 0 0 68 0 02/09/2024.
629294 AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa. .. | .. | 06/30/2021. | Direct 668 668 8 0 0 8 0 0 0 31 | 02/09/2024.
62931*  AA 2 |NMC Skincare Intermediate Holdings II, L........ccccouvvevvrinirinns .. | 06/30/2021. | DIFECE.......vveurerrirrerirrinnrierins 488 488 1 1 0 2 0 | vvrrerrerreen88 [0 (V18 (U I 15 | 10/31/2024.
62931* AC 8 |NMC Skincare Intermediate Holdings II, L .. | 06/30/2021. | Direct 162 162 4 0 0 4 0 0 0 5 |10/31/2024.
62976# AE 6 |NSM Insurance Group, LLC/Dollar Term Loa. .. | .. | 06/30/2021. | Direct 3,458 3,458 | .o 3458 | 3,397 | 61 0 0 61 0 | oo 3,488 [0 | (V10 0 | e 128 | 05/11/2026.
64027* AA 3 |NELIPAK HOLDINGS US TL L+425 07/02/2026..................... ++ | 06/30/2021. | DIFECL.......ocveurrrrirrereireriserieirnees 1,048 1,048 | oo ,027 | 1,032 | 15 2 0 17 0 0 0 37 | 07/02/2026.
64027 AB 1 |NELIPAK HOLDING INC TL L+425 07/02/2026 .. | 06/30/2021. | Direct. 156 156 2 0 0 2 0 0 0 6 | 07/02/2026.
65716* AB 4 |NORTH AMERICAN SCIENCE ASSOCIATES, INC.. .. | 04/30/2021. | Direct 41 41 41 0 0 0 0 0 0 0 0 1 {09/15/2026.
65716@ AA 4 |NORTH AMERICAN SCIENCE ASSOCIATES, INC............... .. | 04/30/2021. | DIrECE.......vveurerrirrerrirrinrrierins 321 321 | s 321 | s 321 0 0 0 0 0 0 0 6 | 09/15/2026.
65716@ AB 2 |NORTH AMERICAN SCIENCE ASSOCIATES, INC.. .| 04/30/2021. | Direct 47 47 47 47 0 0 0 0 0 0 0 1 {09/15/2026.
67008* AA 9 |TERM LOAN - LX191049 .| 06/30/2021. | Direct 469 469 | .o 469 | .o 469 0 0 0 0 0 | vvrrrrrerrern89 [0 (V1 R (U I 19 | 12/01/2026.
67096@ AA 0 | OMH-HealthEdge Holdings, LLC/Term Loan 9..........ccccceevevnnee <+ | 06/30/2021. | DIFECE. . ..uorverrrrrerrereereriserieries 286 286 | oo 286 | o 286 0 0 0 0 0 0 0 9 | 10/24/2025.
67096@ AC 6 |OMH-HEALTHEDGE HOLDINGS, LLC - FIRST AME .| 06/30/2021. | Direct 167 167 | o 167 0 0 0 0 0 0 0 0 7 | 10/24/2025.
67113@ AB 7 |OTG Management, LLC/Fourth Amendment DDT . | 06/30/2021. | Direct 80 80 75 68 | v 12 1 0 13 0 0 0 4] 08/26/2021.
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67113H AD 7 |OTG Management, LLC/Delayed Draw Term Lo..................... .. | 06/30/2021. | DIFECt.........oovvereerereeicericeiieeees 716 716 | o899 | 700 | 13 2 0 16 0 716 | oo 0 0 0 36 | 08/26/2021.
69323* AA 3 |BakeMark Holdings, Inc./Additional Term... .| 06/30/2021. | Direct 1,107 1,107 | oo 1,085 | 1,094 | i 11 2 0 13 0 1,107 0 0 35 | 08/14/2023.
69345Y AB 0 |PFC ACQUISITION CORP .| .. | 06/30/2021. | Direct 24,892 24,892 2,279 93 0 2,372 0 24,892 0 0 858 | 03/01/2026.
69398* AD 7 |PDITA Holdings, Inc./First Lien Term Lo.........ccc.ccourvererveennns .. | 06/30/2021. | DIFECE.......ooourvererrerrriereeieceiieeeees 4,667 4,667 2 0 0 2 0 4,667 10/24/2024.
70451H AF 6 |PAYSIMPLE, INC. - ADDITIONAL DELAYED DRA.... .. | 06/30/2021. | Direct 895 895 | oviiverrernn895 | 620 [ i 16 0 0 16 0 895 08/23/2025.
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD.... .| 06/30/2021. | Direct 7,510 7,510 0 1 0 1 0 7,510 07/31/2022.
70559@ AA 4 |Pegasus Global Enterprise Holdings, LLC/ .. | 06/30/2021. | Direct 1,380 1,380 9 3 0 12 0 1,380 05/29/2025.
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC/. .. | 06/30/2021. | Direct 399 399 0 0 0 0 0 399 05/29/2025.
70559@ AD 8 |Pegasus Global Enterprise Holdings, LLC .. | 06/30/2021. | Direct 399 399 0 0 0 0 0 05/29/2025.
70559@ AE 6 |PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC... .. | 06/30/2021. | Direct 373 373 0 0 0 0 0 05/29/2025.
70559@ AF 3 |PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC .. | 06/30/2021. | Direct 14 14 0 0 0 0 0 05/29/2025.
71639 AA 4 |PetlQ, LLC/Term Loan 01/18 oo | 041132021, | DIFECE.......oeoevereveceeieceiieeeiieeeees [ oo | e 1,112,391 | ... 1,112,391 | ... 1,084,516 | ....... 1,084,484 | ...... 13,439 | ....... 14,468 | ......... 0| 27,907 07/08/2025.
71667 AA 3 |Petroleum Service Group LLC/Delayed Draw. .. | 06/30/2021. | Direct 93 93 93 92 | .. 1 0 0 1 07/23/2025.
71667* AB 1 |Petroleum Service Group LLC/Term Loan 7/.. .| 06/30/2021. | Direct 4,935 4,935 4,825 7 0 34 07/23/2025.
727654 AB 6 |PLATO USBIDCO LLC - THIRD AMENDMENT TER .. | 06/30/2021. | Direct 7,500 7,500 0 0 0 04/15/2026.
74140# AB 8 |PROJECT POTTER BUYER, LLC - 2020 INCREME. .. | 06/30/2021. | DIFECE.......ooomrvereeverrreiceiiereiieeees 250 250 | oo 0 0 0 04/23/2027.
74719 AA 1 |Pyramid Management Advisors, LLC/Term Lo. .. | 03/31/2021. | Adjustment....... 0 0 0 0 0 07/15/2023.
74719 AA 1 |Pyramid Management Advisors, LLC/Term Lo.... .. | 06/30/2021. | DIr€Ct......cueverrecrerereccreeieee e 1,245 1,245 0 0 0 07/15/2023.
74719 AB 9 |Pyramid Management Advisors, LLC/Delayed.... .. | 06/30/2021. | Direct 462 462 0 0 0 07/15/2023.
747194 AC 7 |Pyramid Management Advisors, LLC/Delayed .. | 06/30/2021. | Direct 107 107 0 0 0 07/15/2023.
74741@ AA 5 |Olympia Acquisition, Inc./Term Loan 9/19. .. | 06/30/2021. | Direct 447 447 0 0 0 09/24/2026.
750004 AE 8 |RSC Acquisition, Inc./Term Loan 10/19 .. | 06/30/2021. | Direct 537 537 1 0 3 10/30/2026.
75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19. .. | 05/18/2021. | Direct. 8,673 8,673 10 0 76 03/29/2025.
75734@ AB 9 |Reddy Ice Holdings, Inc./Term Loan 7/19... . | 06/30/2021. | Direct 3,048 3,048 11 0 42 07/01/2025.
75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te.........cccccouvvvvnnenns .. | 06/30/2021. | Direct 258 258 0 0 0 07/01/2025.
76009W AT 7 |RENT-A-CENTER, INC ..| 02/17/2021. | Direct 0 0 0. 0. 0 0 0 0 08/05/2026.
76252@ AA 1 |Rialto Management Group, LLC/Term Loan 1.........cccccocoueneea. .. | 06/30/2021. | DIreCt.........oovvvrrircierriries 552 552 | i 546 | oo 551 0 1 0 1 12/02/2024.
76252@ AB 9 |RIALTO MANAGEMENT GROUP, LLC - TERM LOAN.. .. | 06/30/2021. | Direct 544 544 | 544 | . 0 0 0 0 0 12/02/2024.
78411E  AC 2 |SCSG EA Acquisition Company, Inc./Initia .. |.. | 06/18/2021. | Direct 604,741 604,741 589,623 | .......... 586,581 | ...... 10,959 | ........ 7,201 | .. 0. 18,161 | ... LU I 604,741 | .o [0 |0 [ 19,466 | 09/01/2023.
78432@ AB 8 |SFE Intermediate HoldCo LLC/Incremental............c..ccocoeeunnecn. .. | 06/30/2021. | DIFECL........oourverrverreiiceieereiieees 302 302 0 1 0 1 0 302 | o0 [0 |0 [ 10 | 07/31/2024.
78433*  AA 1 |SG Acquisition, Inc./Term Loan 1/20 .. 05/07/2021. | Direct. 7,065 7,065 | ............7,065 | ............6,853 | ........... 212 0 0 212 0 7,085 | .0 [0 | iiiinnl0 [ e 139 [ 01/27/2027.
784354 AA 5 | SUMMIT COMPANIES DD L+625 09/01/2022 MD. ..| .- | 06/30/2021. | Direct (1,367) (1,367) 0 (0) 0 0) 0 (1,367) | ... (58) | 09/01/2022.
784354 AB 3 | SUMMIT COMPANIES 4A TL L+625 09/01/2022.................... .. | 06/30/2021. [ DIFECE........ooovverrvireieneireieneis [ o | e (2,102,799) | ...... (2,122,843) | ...... (2,122,647) | ...... (2,120,701) | ..ooovvvvnnc (U A (181) 0 (181) LU I (2,120,883) | ............0 | .......18,084 | ........18,084 | ......... 264 | 09/01/2022.
78486@ AA 5 |SSEBUYER, INC .. | 06/30/2021. | Direct 724 724 0 0 0 0 0 724 0 0 56 | 06/30/2026.
78642# AA 4 | SAFE HOME SECURITY INC. - TERM LOAN .. | 04/01/2021. | Direct 480 480 0 0 0 0 0 480 | .0 [ [V AR 0 [ 10 | 08/04/2024.
79400@ AA 6 |Saldon Holdings, Inc./First Amendment Te..........ccccocunurii .. | 05/14/2021. | DIFECt........ooervererereeiereieceieeees 224 224 1 0 0 1 0 224 0 0 5 | 03/13/2025.
79400@ AA 6 |Saldon Holdings, Inc./First Amendment Te. .. | 06/30/2021. | Direct 292 292 1 0 0 1 0 292 0 0 [ 10 | 03/13/2025.
79400@ AB 4 |Saldon Holdings, Inc./Term Loan 3/19 . | 06/30/2021. | Direct. 3,196 319 | .o 3,116 | 3,166 | 24 6 0 30 0 3,196 0 0 91 | 03/13/2025.
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84650# AA 1 |SpareFoot, LLC/Incremental Term Loan 2/1..........c.ccccccveennnen. .. | 04/16/2021. | DIFECt.........oovverereerieceiieceieeees 22,224 22,224 21,891 | oo 22,007 | oo (U AR 218 0 218 0 22224 | ........... 0 0 04/13/2024.
84650# AB 9 |SpareFoot, LLC/First Lien ESS Incrementa. oo | 04/16/2021. | DIFECE........eoevereevereeiceiieceiieeeees [ oo | eeviieeeens 76,004 | ..cccooeenes 76,004 | ..occoveenee 76,004 ....75,624 0 0 380 0 76,004 04/13/2024.
84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18 . | 04/16/2021. | Direct 210,266 210,266 207,112 | .........208,708 | ........cc...0 | e 1,658 | e 0 [ 1,558 | ..o (U I 210,266 N 04/13/2024.
84650H AD 1 |SpareFoot, LLC/Incremental Term Loan 8/1...........ccocvveevenee .. | 04/16/2021. [ DIr€CE.......eveveeerevririreieireieeeieieeenes 39,996 39,996 39,396 0 358 0 39,996 | ............ {0 O 0 04/13/2024.
84650H AF 6 |SpareFoot, LLC/First Lien Bader Incremen. .. | 04/16/2021. | Direct 29,133 29,133 28,696 0 302 0 29,133 .0 04/13/2024.
84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr... .. | 04/16/2021. | Direct 58,267 58,267 57,393 0 604 0 58,267 .0 04/13/2024.
84650H AH 2 |SpareFoot, LLC/First Lien SBOA Increment. .. | 04/16/2021. | Direct 30,251 30,251 29,797 0 325 0 30,251 0 04/13/2024.
8578%# AA 2 |STEALTH HOLDING LLC - U.S. INITIAL TERM.... .. | 06/30/2021. | Direct 191 191 0 0 0 0 0 0 191 0 03/01/2026.
85913# AB 9 |STEPPING STONES HEALTHCARE SERVICES, LLC.. .. | 06/30/2021. | Direct 8,556 8,556 8,556 0 0 0 0 0 0 8,556 0 03/09/2027.
86803@ AA 4 |Sunshine Sub, LLC/Term Loan 5/18 .. | 06/30/2021. | Direct 302 K072 I 296 | oo 299 | . 3 1 0 4 0 302 .0 05/27/2024.
87221# AA 4 | TAUC MANAGEMENT, LLC - INITIAL TERM LOAN.. .. | 04/29/2021. | Direct 8,421 8,421 8,421 0 0 0 0 0 0 8,421 0 02/12/2027.
87298@ AA 4 |TPG VIl Elf Purchaser, LLC/U.S. Term Lo .. | 06/30/2021. | Direct 4,172 4,172 4,047 | 4134 | 29 9 0 39 0 4,172 .0 05/11/2026.
87300 AB 0 |THG Acquisition, LLC/Term Loan 12/19 .. | 06/30/2021. | Direct 354 354 | 354 | 352 2 0 0 2 0 [ e384 |0 0 12/02/2026.
87300 AC 8 |THG Acquisition, LLC/Delayed Draw Term L.. .| 06/30/2021. | Direct 99 99 99 99 1 0 0 1 0 0 0 3 | 12/02/2026.
87300 AD 6 |THG ACQUISITION, LLC - TERM LOAN .. | 06/30/2021. | Direct 292 292 | 292 | oo 292 0 0 0 0 0 0 0 [ 11 | 12/02/2026.
87300 AE 4 |THG ACQUISITION, LLC - DELAYED TERM LOAN .. | 06/30/2021. | DIFECE.......ooomrvereeverrreiceiiereiieeees 52 52 52 9 0 0 0 0 0 0 0 3 [12/02/2026.
87304@ AA 6 |SECOND AMENDMENT INCREMENTAL TERM LOAN .. | 03/31/2021. | Adjustment....... 0 0 0 0 0 0 0 0 0 0 0 2 | 08/30/2026.
87304@ AA 6 |SECOND AMENDMENT INCREMENTAL TERM LOAN -....... .. | 06/30/2021. | DIFECt........oourvererercrrieceiieceiieeees 125 125 0 0 0 0 0 0 0 4 | 08/30/2026.
87326# AA 8 |TA/WEG HOLDINGS, LLC - DELAYED DRAW INCR .. | 04/05/2021. | Direct 169 169 0 0 0 0 0 0 0 3 | 10/02/2025.
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment.. .. | 06/30/2021. | Direct 137 137 1 0 0 1 0 0 0 7 | 03/30/2025.
88084@ AC 6 |TerSera Therapeutics LLC/Second Amendmen.. .. | 06/30/2021. | Direct 261 261 1 0 0 1 0 0 0 6 |03/30/2025.
88084@ AD 4 |TerSera Therapeutics LLC/First Amendment.. .. | 06/30/2021. | Direct. 137 137 0 0 0 0 0 0 0 7 103/30/2025.
88084@ AE 2 |TerSera Therapeutics LLC/Third Amendment. .. | 06/30/2021. | Direct. 51 51 1 0 0 1 0 0 0 3 103/30/2025.
88732# AA 4 |TIMECLOCK PLUS, LLC - DELAYED DRAW TERM. .. | 06/30/2021. | Direct 139 139 0 0 0 0 0 0 0 5 | 08/28/2026.
88732# AC 0 |TimeClock Plus, LLC/Term Loan 8/19 .. | 06/30/2021. | Direct 669 669 3 1 0 4 0 0 0 22 | 08/28/2026.
89158* AC 7 |Touchstone Acquisition, Inc./Term Loan 1.. . | 06/30/2021. | Direct. 1,244 1,244 9 2 0 12 0 N 0 0 30 | 11/17/2025.
89158* AD 5 |Touchstone Acquisition, Inc./First Lien...............ccccocourvvennnene. .. | 06/30/2021. | DIreCt.........oovvvrrircierriries 259 259 0 0 0 0 0 259 | . 0 0 0 6 | 11/15/2025.
90385P AC 4 |The Ultimus Group Midco, LLC/First Lien .. | 06/30/2021. | Direct 965 965 | oo 945 | 949 | 15 1 0 16 0 965 0 0 27 | 02/01/2026.
91727# AA 5 |Urology Management Associates, LLC/First... ..| .. | 05/04/2021. | Direct 7,444 7,444 0 1 0 " 0 7,444 O [V AN 0 [ 149 | 08/31/2024.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10/.........ccc.oovvveu .. | 04/01/2021. | DIFECE.......oomvverrerereieereiiereiieeees 2,434 2434 | 2,372 | 2,400 | 31 3 0 34 0 2434 | .. 0 0 0 86 | 10/17/2023.
91830@ AF 0 |VLS Recovery Services, LLC/Delayed Draw. .. | 06/30/2021. | Direct 797 797 4 1 0 5 0 797 0 0 28 | 10/17/2023.
91830@ AH 6 |VLS Recovery Services, LLC/Second Amendm.. .| .. 04/01/2021. | Direct 345 345 | 333 | 308 | 36 1 0 37 0 345 0 [ 0 | e (U I 12 [ 10/17/2023.
91830@ AJ 2 |VLS RECOVERY SERVICES, LLC - DELAYED DRA............. .. | 04/01/2021. | DIreCt........ooovverrierrieneics 100 100 0 0 0 0 0 100 | ..o 0 0 0 2 [ 10/17/2023.
9185% AB 3 |LBVACATION BUYER LLC - CLOSING DATE TER .. | 06/30/2021. | Direct 6,795 6,795 0 9 0 9 0 6,795 .0 04/08/2026.
92215  AA 6 |VARDIMAN BLACK HOLDINGS, LLC - TERM LOAN.... . | 04/01/2021. | Direct 4,610 4,610 0 0 0 0 0 4,610 N .0 09/18/2025.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0..........cccccoovurvees .. | 06/30/2021. | DIFECt........oourvererererireiieceiieeees 2,257 2,257 | ooien2,212 | 2,216 | 23 4 0 27 0 2,257 | .o 0 0 08/31/2022.
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra .. | 06/30/2021. | Direct 2,498 2,498 | ...........2,458 | ...........2458 | ... 21 4 0 25 0 2,498 .0 08/31/2022.
92974*  AA 7 |WSHP FC ACQUISITION 2A TL L+625 03/30/2 . | 06/30/2021. | Direct. 1,110 1,110 0 0 0 0 0 1,110 .0 03/30/2024.
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92974*  AC 3 |WSHP FC Acquisition LLC/Third Amendment................cc....... .. | 06/30/2021. | DIFECt.........oovvereerereeicericeiieeees 332 332 0 0 0 0 0 332 | 0 0 (U I 12 | 03/30/2024.
92974* AD 1 |WSHP FC ACQUISITION 1A TL L+650 03/30/20... .| 06/30/2021. | Direct... 139 139 2 0 0 2 0 139 5 |03/30/2024.
92974* AE 9 |WSHP FC ACQUISITION 1A DDTL L+625 03/30/. .. | 06/30/2021. | Direct... 174 174 0 0 0 0 0 174 6 |03/30/2024.
92975@ AA 4 | TA/WEG Holdings, LLC/Term Loan 9/19.........ccccvvvivniicnnrenns .. | 04/01/2021. | Direct 1,247 1,247 | el 1247 | il 1247 | 0 0 0 0 0 1,247 10/02/2025.
92975@ AB 2 | TAIWEG Holdings, LLC/Initial Delayed Dra .. | 04/05/2021. | Direct... 655 655 0 0 0 0 0 655 10/02/2025.
93279%# AA 3 |WALNUT PARENT, INC. - INITIAL TERM LOAN .. | 05/28/2021. | Direct... 410 410 | 10 | 410 | 0 0 0 0 0 410 ceeennenn 1111110972027,
93710@ AA 2 |Wash Multifamily Acquisition Inc./2019 | o+ | 04/19/2021. | DIFECE........ooeveveevereiireiiseiieneees [ o | i 1,970,009 | ...... 1,969,553 | ...... 1,940,009 | .....1,951,799 | ... 15,047 | ....... 14,990 | .......... 0. 30,037 | .o 0 [ o 1,970,009 | ..coccco0 | o0 | 0| 44,508 | 05/16/2022.
95810D AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/202 .. | 04/01/2021. | Direcf 21,694 21,694 21,125 58 0 58 0 21,694 ..119 | 04/29/2023.
96811* AA 5 | Wildcat BuyerCo, Inc./Term Loan 2/20 .. |..| 06/30/2021. | Direct... 205 205 | oo 0 0 2 0 205 6 |02/27/2026.
96811* AB 3 |Wildcat BuyerCo, Inc./Delayed Draw Term..........cccevvererenienee .. | 06/30/2021. | Direct... 39 39 [ 39 |39 | 0 0 0 (VI 39 2 102/27/2026.
98415D A@ 3 |XIFIN, Inc./Term Loan 02/20. .. | 06/30/2021. | Direcf 27 271 0 0 8 0 271 9 | 02/06/2026.
98422B AB 5 | XPERIHOLDING CO 6/1/2025 TL B L+400...........ccocvveorerrernae o+ | 06/08/2021. | DIFECL.........ouverervereiireeiiseiieeees [ e | oo 2,049,107 | ....... 2,049,107 | ......1,854,442 | .....1,873,723 | ..............0 | ... 175,384 | .......... 0 ... 175,384 | ..ocvvvennnd (U A 2,049,107 | .0 |0 [0 | 37,351 | 06/08/2028.
BL3545 92 0 [RCHTLBALUSD.....cccccommmiiirriannnns .. | 08/30/2021. | DIFECE.........oorveecvenrienrieneiineeis [ o | e 12,500 | oo 12,500 3 0 3 0 12,500 69 | 02/04/2028.
C3324# AA 4 |Entertainment Partners Canada ULC/Canadi. A | 06/30/2021. 828 828 2 0 8 0 828 26 | 05/11/2026.
C4800# AA 5 |IntraPac Canada Corporation/Canadian Ter... .. | 06/30/2021. 629 629 1 0 4 0 629 9 | 01/11/2026.
C9300# AA 9 |STEALTH HOLDING LLC - CANADIAN INITIAL T. . | 06/30/2021. 234 234 0 0 0 0 234 5 | 03/01/2026.
G7349* AA 6 |Radius Aerospace Europe Limited/U.K. Ter.... 06/30/2021. 339 339 0 0 0 0 339 9 | 03/29/2025.
N1603L AD 9 |BRIGBITL B 1L USD . | 06/30/2021. | Direct... 2,038 2,038 2 0 29 0 2,038 | .0 [0 |0 s 46 | 06/30/2024.
8299999. Total - Bonds - Unaffiliated Bank Loans e 16,765,603 | ..... 16,745,023 | .....16,406,625 | ... 16,209,617 |..... 108,188 | ..... 239,977 | ........... 0 ... 348,165 | ............. [ 16,727,995 | ..o | 37,607 | ........ 37,607 |..361,187 XXX
8399997. Total - Bonds - Part 4... ....282,072,589 |....283,546,432 |....282,936,153 |....248,599,030 |..... 138,546 |...1,237,470 |.233,943 | ...1,142,073 | ...(16,501) ] .......280,794,314 ..1,146,465 | .....1,146,465 | 4,689,509 XXX
8399999. Total - BONGS.......ooooiiiiriinisnicssi s ....282,072,589 |....283,546,432 |....282,936,153 |....248,599,030 |..... 138,546 |...1,237,470 |.233,943 | ...1,142,073 | ...(16,501)] ...... 280,794,314 .1,146,465 | ... 1,146,465 | 4,689,509 XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
378999 ZZ 2 |GLOBAL COOLING INC SERIES B.... .. 1 05/03/2021. | Adjustment..............cccoevvnrviinniinns | covees 6,147.000 | ....... 3,202,452 ..750,000 ..749,934 0 66 0 750,000 2,452,452 | ... 2,452,452 |. .0 XXX
59156R BP 2 |METLIFEINC .. | 06/15/2021. | Call @ 100.00. ...666,000.000 | .......... 666,000 rrrernnn881,818 | ..........867,665 | ......(1,665) | oo | (U (1,665) | ..evvevnee (U I 666,000 | ....ccoe..0 | oo | o0 [ 12,710 XXX
78409W 20 1 |SCETRUST V......cccocooene. .. | 06/30/2021. ...102,435.000 | ....... 2,563,218 | ..............0.00 | ....... 2,560,875 | ....... 2,560,875 0 0 0 2,560,875 | ...........0 | ......2,343 | ......2,343 | ... 69,784 XXX
808513 40 2 |CHARLES SCHWAB CORP........c.ccoovvimiriiinriineriiieseiireseiis .1 06/01/2021. | Call @ 25.00...........coverrreerriererriens [ o 80,000.000 | ....... 2,000,000 | ...............0.00 | ....... 1,993,100 | ....... 2,031,200 | .....(38,100) | ovoverreecn0 | o 0 [ (38,100) | ..ooovveene 0 [ oo 1,993,100 |...........0 | .......6,900 | ...........6,900 | ..... 60,000 XXX
902973 AY 2 [U.S.BANCORP .. | 04/15/2021. | Call @ 100.00........ccccvwismreciriires 2,500,000.000 | ....... 2,500,000 | ................0.00 | ....... 2,500,000 | ....... 2,490,625 0 9,365 0 2,499,990 [ .o [0 [0 | 87,358 XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred............oooovoivirioieienneceieeeeeceeeceiesisnens | eveae 10,931,670 | XXX | ... 8,485,793 | ....... 8,500,299 coeererieeeee0 | 0 ] (30,334) | .. .8,469,965 2,461,705 |..... 2,461,705 | ...229,852 XXX
8999997. Total - Preferred Stocks - Part 4..........cuiriiriiirisisi s cieinsss s | o 10,931,670 | XXX | ... 8,485,793 | ....... 8,500,299 | ..... (30,334) | .. . 20 (30,334) | .. .0 . .8,469,965 .0 |..2,461,705 |..... 2,461,705 | ...229,852 XXX
8999999. TOtAl - PrEfErTEA SHOCKS......... ik ekt | s 10,931,670 | XXX | ... 8,485,793 | ....... 8,500,299 | ..... (30,334) | ...oooocvnennand 0 [ o 0. (30,334) | ............. 0 | o 8,469,965 | ............ 0 |..2,461,705 |..... 2,461,705 | ...229,852 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
09062X 10 3 |BIOGEN ORD .| 06/07/2021. | KEEFE BRUYETTE & WOODS...... | ...... 3,500.000 | ....... 1,399,949 XXX | 980,192 | .......... 857,010 |..... 123,182 | oo 0 [ o 0 ... 123,182 | oo (U I 980,192 | ............ 0 .. 419,757 | ....... 419,757 | oo 0 XXX XXX
126650 10 0 [CVSHEALTH ORD.....ccovviiriiirciiineieneisssssisssienniins .1 05/21/2021. [ INSTINET .....oovvirriirriiriiisriii ...160,000.000 | ..... 14,349,863 XXX | 9,721,315 | ... 10,928,000 | (1,206,685) ..(1,206,685) | ............. (U I 9,721,315 | ........... 0 ].4,628548 |... 4,628,548 | ...160,000 XXX XXX
226344 20 8 |CRESTWOOD EQUITY PARTNERS UNT.......ooovvviririirnienns .. | 04/28/2021. | KEEFE BRUYETTE & WOODS...... | ..... 93,251.000 | ....... 2,759,202 XXX | 394,452 | ....... 1,769,904 | (1,375,452) | .. .(1,375,452) | .. ....394,452 ..2,364,751 | ..... 2,364,751 | ..... 58,282 XXX XXX
28852N 10 9 |ELLINGTON FINANCIAL ORD .. | 06/07/2021. [ VaMOUS...........oorvverrirrinries ...379,457.000 | ....... 7,225,628 XXX ] 2,166,699 | ....... 5,631,142 | (3,464,442) | .. . .0 | ..(3,464,442) | .. L0 .2,166,699 .0 [.5058928 |.... 5,058,928 | ...224,571 XXX XXX
58503T 20 5 |MEDLEY MANAGEMENT INC .1 06/10/2021. [ ISI GROUP INC........cooovvrrerrrriiernes [ o 27,635.000 | .......... 352,883 XX | 187,807 | .......... 220,804 | ..... (32,996) | ..o 0 [ o 0 [ (32,996) | .......cc.... (U I 187,807 | ..cooveeene. 0. 165,076 | ....... 165,076 |............. 0 XXX XXX
75574U 10 1 |READY CAPITAL ORD.......ccccoomiiimmiiimmiiiasniisssisisssiesssienneees .. | 03/22/2021. | Adjustment....... 0.800 12 XXX M| 0].. 0 0 0 0 0 1 1 0 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........ccciiriioiiiiniiiiiiissisesi s ssnieenies | oo 26,087,537 XXX ] 13,450,477 | ..... 19,406,860 | (5,956,394) | ......cccccne.n. 0 [ o 0 [..(5,956,3%4) ] ............. 0 12,637,060 |...12,637,060 | ...442,853 XXX XXX
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Stocks - Industrial and Miscell (Unaffiliated) Other
001743 AE 3 |AMMC 18 SUB .| 06/30/2021. | Distribution ..162,294 XXX 0 0 0 0 0 162,294 0 0 0 XXX XXX
001747 AE 4 [AMMC 11 SN..oiiiiccceeresesss e .. | 06/30/2021. | Distribution ...73,631 XXX 0 0 0 0 0 73,631 N 0 0 0 XXX XXX
00175N  AC 2 [AMMC 15 SN .. | 06/30/2021. | Distribution 203,449 XXX 0 0 0 0 0 203,449 | ............ 0 0 0 0 XXX XXX
00176K  AC 7 |AMMC 16 SN.......oiiiiiiiiciiereiereisesesesiseseseinnns .. | 06/30/2021. | Distribution ..134,927 XXX 0 0 0 0 0 134,927 0 0 0 XXX XXX
00176N AG 2 |AMMC 22 SUB .. | 06/30/2021. | Distribution ..186,537 XXX 0 0 0 0 0 186,537 0 0 0 XXX XXX
00176Q AC 4 |AMMC 19 SN... .. | 06/30/2021. | Distribution 151,117 XXX 0 0 0 0 0 151,117 0 0 0 XXX XXX
00177C AC 4 |AMMC 20 SN .. | 06/30/2021. | Distribution ..166,748 XXX 0 0 0 0 0 166,748 0 0 0 XXX XXX
00179T AB 7 |AMMC 218N... .. | 06/30/2021. | Distribution XXX 0 0 0 0 0 47,038 0 0 0 XXX XXX
00176R  AC 2 |AMMC 23 SUB .. | 06/30/2021. | Distribution XXX 0 0 0 0 0 492,985 0 0 0 XXX XXX
695114 ZZ 4 |PACIFICORP. .. | 04/13/2021. | AFG Private Placement.................. | ...... XXX .13 0 0 13 3,177 .0 XXX XXX
76150W 10 7 |REVERSE MORTGAGE INVESTMENT 144A ORD................ .. | 04/12/2021. | Corporate Action XXX 0 0 0 810,309 .0 XXX XXX
88606X 10 0 |TBOLT 18A G .. | 06/30/2021. | Distribution XXX 0 0. 0 0 0 0 0 0 XXX XXX
88607B  AA 5 |TBOLT 2019 E . .. | 06/30/2021. | Distribution (96) XXX 0 0 0 0 0 (96) 0 0 0 XXX XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other....... ...t snssnsnenssssnnans | ersees 2,432,212 XXX s 13 [ e 957 | o (944) 0 0 1,618,726 813,486 | ....... 813,486 |......ccon.n. 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
30244# 10 9 {FCIA MANAGEMENT COMPANY INC. e |06/30/2021. Dissolution.. ..100,000 XXX ..237,000 ..237,000 | .. 0 0 237,000 .0 [...(137,000)] ...... (137,000) | . .0 XXX XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and AffiliatesOther ..........100,000 XXX e00237,000 | ..........237,000 | .. 0 0 237,000 .0 [...(137,000) | ...... (137,000) | . .0 XXX XXX
9799997. Total - COMMON SOCKS = PAM 4.........ouiiieiicisisi i aissisnsss s | e 28,619,749 XXX ] 13,687,489 | ... 19,644,817 | (5,957,338) .0 )| 15,306,202 .0 | 13,313,546 |...13,313,546 | ...442,853 XXX XXX
9799999. TOtAl = COMMON SEOCKS. ...k &Rkt | oo 28,619,749 XXX ] 13,687,489 | ... 19,644,817 | (5,957,338) 0 )| 15,306,202 .0 [ 13,313,546 |...13,313,546 | ...442,853 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS..............rieuiiiieiiiiasiiissii s i | oo 39,551,419 XXX ] 22,173,282 | ..... 28,145,116 | (5,987,672)| .. 0] )| - 23,776,168 .0 | 15,775,251 |..15,775,251 | ...672,705 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS. ... sriiies i ....321,624,008 XXX ...305,109,435 |....276,744,146 | (5,849,126) | ...1,237,471 | .233,943 )| ...(16,501) 304,570,482 | ........... 0 ]16,921,716 |...16,921,716 | 5,362,214 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Strike Price, Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Description of Items(s) Hedged, | Schedule /|  Type(s) of Date of Rate of Index | Undiscounted Undiscounted [ Valuation Exchange Current Year's Carrying Quality of | at Inception
Used for Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Received Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount (Paid) (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/ACV. Accretion Hedged Items Exposure Entity end (b)
Forwards - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108
1.24250 CAD /1 USD......... Canadian Dollar Exposure........ | N/A........ | Currency..... | Fifth Third Bank ...... QFROUN1UWUYUODVIWDS51...... 06/29/2021.... | 09/29/2021.... | ............. 1 | ..... 100,000,000 | 1.24250....... 0 0 0 673,112 | ... | ..o...d 673,112 | oo 0 [ 673,112 | oo 0 [ (U 250,000 | ..ooooiri 100...cciens
1419999999. Total-Forwards-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 0 673,112 [XXX] ...... 673,112 | oo 0. 673,112 | i 0 [ [ 250,000 XXX XXX
1479999999. Total-Forwards. 0 0 0 673,112 XXX ....... 673,112 | .o 0 ... 673,112 | oo 0 [ 0 | s 250,000 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108, 0 0 0 673,112 [XXX] ....... 673,112 | oo 0 [.... 673,112 | oo 0 [ [ 250,000 XXX XXX
1759999999. TOTAL 0 0 0 673,112 XXX ....... 673,112 | oo 0 ... 673,112 | ool 0 [ (U 250,000 XXX XXX
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 7 9 10 1 12 14 Highly Effective Hedges 19 2
16
Change in
Variation
Number Margin Gain
of Description of Item(s) Hedged, Type(s) of Deferred (Loss)
Ticker | Contract| Notional Used for Income Generation or Risk(s) Trade Transaction Book/Adjusted Variation Recognized in Value of One
Symbol s Amount Description Replicated (a) Exchange Date Price Reporting Date Price] Carrying Value Margin Current Year (1) Point
Short Futures
Hedging Other
Commodity Price in Insurance Chicago Mercantile
CZ1.c| v 1] 5,000 | 5,000 Bushels of Corn Product A Exchange SNZ20JLFK8MNNCLQOF39 06/07/2021. | .............. 6.0850 | ...ccoounen 5.8850 | .........1,000 | ......... 1,000 0 0 0 5,000
Commodity Price in Insurance Chicago Mercantile
CZl| B | 30,000 | 5,000 Bushels of Com.......... | Product Exchange SNZ20JLFK8MNNCLQOF39 06/10/2021. | .. 8,100
Commodity Price in Insurance Chicago Mercantile
CZ1.c| v 12 | ... 60,000 | 5,000 Bushels of Corn Product [ I Exchange SNZ20JLFK8MNNCLQOF39 06/28/2021. | .............. 5.2650 | ..cocovvrnens 5.8850 | .......(37,200) | ....... (37,200) 0 | ceeen(37,200) | oo 025,800 | o0 | s 5,000
Commodity Price in Insurance Chicago Mercantile
CZ1.c| v 8 ... 40,000 | 5,000 Bushels of Corn Product A Exchange SNZ20JLFK8MNNCLQOF39 06/29/2021. | .............. 5.5000 | ..coovurnns 5.8850 | .......(15,400) | ....... (15,400) 0| .ern(15,400) | oo 017,200 | o0 | 5,000
Commodity Price in Insurance Chicago Mercantile
CZ1.| s 5. 25,000 | 5,000 Bushels of Corn Product [ Exchange SNZ20JLFK8MNNCLQOF39 06/30/2021. | ....cccvevve 5.3150 | .o 5.8850 0] .n(14250) | o0 ] 010,750 | il 0 ] 5,000
16029999999. Total-Short Futures-Hedging Other. 0 XXX
1649999999. Total-Short Futures.......... XXX
Totals
1709999999, TOtaI-HEAGING OB ...ttt oottt 080080 oEE 80800881810ttt enssnnnsensennnnsens | svsenee( D1, 190) [ crines (57,750) 0 XXX
BT O 1 I OO OO OO USSP PO PSP OOPPPOPPOPPOPPPPPOYRUOPPOON INUPPUR (< 4 £10) | IR (57,750) 0 XXX

030
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Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1
Credit
Master Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable Present Value of Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Financing Premium Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded XXX | XXX ‘ XXX .(57,750) | 0 0 (57,750) | [ I 68,800 ..68,800
NAIC 1 Desii
Fifth Third BanK........cccooviiniinisssssnsssnesesene. QFROUNTUWUYUODVIWDS ..o | Ve | N 0 0| 673,112 0 ..673,112 673,112 .0 673,112 ..250,000 250,000
0299999999. Total NAIC 1 Designation, 0 0. 673,112 0 ..673,112 673,112 .0 673,112 ..250,000 250,000
0999999999. Gross Totals 0 0 [ 673,112 | oo (57,750) [ ..ovverneiininns 673,112 673,112 (57,750) [ ......... 673,112 ..318,800 318,800
1. OfFSBE PET SSAP IND. B4ttt ket £8 ek 4441 £E 8oL o8 £Ef 0L e 1R L8 L8 E L E oL E 0 £ 4L E 4 E L8481 E b4 £E 1L b £E L 8L E b L b eE bbbt enienes | anieninnianeses 0 0
2. Net after right Of OffSEE PEF SSAP INO. B4......... oottt ettt et sts s e sesesessmee | oeeoesessessesasseeseeaeeseseeseeseeeeseeseEaeEse8eEseE 28428 o0 1L EaEE o e8 o0 EE 128428 eE 1L E4eE o 28 eE1eE e EeEEeE e eeE e a8 eE e setenteesee et eesen et et antensensntnnnsnsnssnsanse | sesaces 673,112 | oo (57,750)




Statement for June 30, 2021 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11, QE12



Statement for June 30, 2021 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
Bank of New York Mellon..........cccccvvverviincennn. New YOrk, NEew YOrK.........ccoceeveerernrireevernnns | eoverenivciennns | veven 0.010 29 0 673,590 274,113 2,040,965 | XXX
Bank of AMEriCa..........cccccevvreveveceeierceeeeans Miami, Florida............cccoevmeereereieceeerecas 0 0 2,007,156 2,621,113 3,681,157 | XXX
Bank of America . Singapore. 0 (] I 4,719,154 | ........... 4,717,332 | ........... 4,717,826 | XXX
Cash Held With Securities On Deposit. 0 0 0 0 0 | XXX
DBS Bank Ltd Singapore. 0.500 | ovvoerreriins 261 15 | e 17,203,229 | ......... 16,613,427 | ......... 17,707,111 | XXX
The Bank of GUaM........cccoevveerinicieireinnies Hagatna, Guam (510 A IS 0.030 0 8 51,319 51,319 | 51,319 | XXX

Certificate of Deposit .03% 12/26/21.......ccccee wovvererierineirneeiseiesiesisess s issessesssesssssssinns | sessesesssesinsens | onsesed 0.000 0 0 0 0 0 | XXX
First Bank St. Thomas, Virgin Islands...........c.cccecvrvenrienes 1510 ISP I 0.250 0 1,827 514,148 514,148 | ..c.cccvvnne 514,148 | XXX

Certificate of Deposit .25% 12-20-21......ccouvs wovrererierineernesiseie s sessesssessssssssinns | sessesesssssensens | onsesed 0.000 0 0 0 0 0 | XXX
JP Morgan Chase........c.euevmrveernrisinerninnnns Indianapolis, INdiaNa............ccvevrivernerniniiiens | e | e 0.050 9 0 75,726 LT5729 | e 75,733 | XXX
The Northern Trust Company / O'Hare............... Schaumburg, HN0IS..........ccovveveeeeirirreieresnens | coveieieiieiseinns | cvneenn 0.000 0 0 67,814 3,645,241 | ..o 70,093 | XXX
PNC Bank... Pittsburgh, PennsyIvania...............coceeeeneenveenns [ corvevivnnineinns | e 0.000 0 0 28,312,260 | ...covvne 4,700,455 | ........ (10,562,416) | XXX
Northrim Bank Anchorage, Alaska.............c.c.coorrrrnnreens SD 0 154 37,093 237,093 | e 37,093 | XXX

Certificate of Deposit .60% 10-22-21 0 0 0 0 0 | XXX
Oversea-Chinese Banking Corporation Singapore. 30 (VN I 10,125,629 | ......... 10,505,353 | ......... 10,411,196 | XXX
Raymond James Bank...........ccccocvvirirernienennns NEW YOrk, NEW YOrK........coeueeriereeereneneininens | vevveinereieenens | eeennd 0.010 3 0 50,041 197,553 | .ooviene 69,126 | XXX
Royal Bank of Canada...........c.ccccouvnivvrncirernn. Toronto, Canada............ceeeeevreieerrereenieeeinnnees | overneneesninnns | coeeeees 0.000 0 0 [ e 16,876,518 | ......... 19,389,420 | ........... 4,643,836 | XXX
RBC Dexia Investor Services Trust.................... Toronto, Canada............cceueerenevernenrrernins | cevereeeivennns | e 0.000 0 0 2,880,446 2,880,446 2,331,320 | XXX
Sumitomo Mitsui Banking Corporation............... SINGAPOTE. ..o | eeeressnsissenes | seeenes 1.760 4,041 1,779 | o 16,276,764 | ......... 16,287,936 | ......... 16,187,934 | XXX
US Bank Miami, FIOMAa. .........cvvueeeerinererierineerseiseiiins [ e | e 0.000 0 0 0 0 0 | XXX
Wells Fargo Bank Los Angeles, California...........cocvirennnnierinnins v | vvevenes 0.000 0 0 2,610,203 | ......... 21,373,926 | ........... 8,285,414 | XXX
0199999. Total Open DepoSitories. ........occeererneeas XXX XXX 4,373 3882 | ... 102,481,090 | ....... 103,884,603 60,261,854 | XXX
0399999. Total Cash on Deposit.........coveirrrrinrarenns XXX XXX 4,373
0499999. Cash in ComPany's OffiCe......uuiuuiiuriiriririsri s XXX XXX XXX
0599999. Total Cash XXX XXX 4,373

QE13




Statement for June 30, 2021 of the GREAT AMERICAN |NSU RANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 7 8 9
Amount of Interest Due &
CUSIP Description Code Book/Adjusted Carrying Value Accrued Amount Received During Year

All Other Government Bonds - Issuer Obligations

¥130

MONETARY AUTHORITY OF SINGAPORE..........cooeiiiiiiiiiniiisiieiie i Ch bbb 0 472
MONETARY AUTHORITY OF SINGAPORE..........cooeiuriermteimiimesssestseseseessesssesssesssesss s ss st es bbbt eeis | Chetes e 0 801
0699999. All Other Government BONMS = ISSUBE ODIGALONS...............cvvvuuuiiiiiiisieieiisis s L8100 0 1,273
1099999. Total - All Other GOVEIMMENT BONGS............uuriuiieiriiriicii i80Sk S04 8 s 0 1,273
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
DTV AMERICA 14.00 PIK 06/18/2021...........couuiiiiiiriiieiciisiissie sttt s | Chnas s 10,206 4 0
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS................rrviirriiecrc s 10,206 4 0
3899999. Total - Industrial & MiSCENIANEOUS (UNGMIIBLEA)................rvieireieie e Sie e bbb 10,206 4 0
Bonds - Unaffiliated Bank Loans - Acquired
OTG Management, LLC/Fourth Amendment DDT. 0 0
TERM LOAN - LX190136.... 0 0
OTG Management, LLC/Delayed Draw TEM LO.........c..uiiiimiiiiiiiiiiiciiiscsi s 1 0
6499999. Unaffiliated Bank Loans - Acquired...........c.ccovueeiviniivecierinneens 1 0
6599999. Total - Unaffiliated Bank Loans 1 0
Total Bonds
7699999. Subtotals - Issuer Obligations 7,965,111 4 1,273
8299999. Subtotals - Unaffiliated Bank Loans... 2,042 1 0
8399999. Subtotals - Bonds .7,967,152 5 1,273
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |INVESCO TREASURY INST.. 409,039,487 3,300 32,540
94988A 75 9 [WELLSFARGO:M00% TR MM INS.......oooiooriceoesceesccossesesscoees s oo s 8D .0 0 0
60934N 67 4 |FEDERATED US TREASURY CASH RESERVE...........ooiiiiiiiiiiiiiiiieiiseiissiissssss s ot 21,732,657 0 1,840
8599999. Total - Exempt Money Market Mutual FUNGS @8 IAENGIET DY te SVO............iii RS 1111 LRSS sssssssnssssnsnnns | 430,772,144 3,300 34,380
All Other Money Market Mutual Funds
60934N 10 4 [FEDERATED HRMS GV O INST...oo oo insss s [ 10,728,785 0 1,211
8699999. Total - All Other Money Market Mutual Funds ...10,728,785 0 1,211
9999999. Total - Cash Equivalents 449,468,080 3,305 36,864




Supplement for June 30, 2021 of the G REAT AM E RICAN I NS U RAN C E COM PANY

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE
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Designate the type of health care SUPPLEMENT "A" To SCHEDULE T

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

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

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

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

© © N o ok N =

N
.

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

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

33.  New York.....

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

36.  ONi0..cocereeeiereeieeisceiis

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

38, Oregon.....cccveveerererinreiienns

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

40. Rhode Island..........ccccovvvneece Rl |0 0 0 0 [ (0 IO [0 [0 O 0
41, South Carolina.........cccceceeeee.SC | o0 v eeviiiiieiiennn0 0 [ ()1 I [0 RN (01 15
42, South Dakota........cceeereeeeeeSD |0 0 0 0 [ (01 O [0 [0 OO 0
43, Tennessee.......ccoocvvevvrveeeene IN |0 [0 0 0 [ [V IS [0 RN (010 R 0
44, TeXaS..owmirrrrrnennrneereernnieees IX | e [0 |0 0 | [/ [0 (0 O 3
45, Ut UT 0 0 0 0 e (0 O [0 (0 O 0
46, Vermont.......ccocovvveveveeeeere VT |0 i 0 0 [ (€)1 IS [0 RN (01 TR 0
47, Virginia....c.ooceeneeeeneenecneene VA |0 [0 |0 0 | [ [0 (0 O 6
48.  Washington........cccoeveveec . WA | ceiiiiiieeenl0 [ eciiieieenennd0 0 0 e (35 1 [0 TN (01 O 10
49, West Virginia......oooeeeveeeet WV |0 0 0 0 e (0 O [0 (0 O 0
50.  Wisconsin.........ccoeevereeeeeee W 0 |0 [0 |0 e (010 TR [0 RN (010 TR 0
51, Wyoming.....oooeeeneeervmeeneeee WY 0 0 0 0 | (0 O [0 (0 O 0
52.  American Samoa..........ccc... . AS | viiiiieieienn0 |0 0 |0 [ (010 TR [0 T (010 U 0
53, GUAM...ooeiceeeeceiesieeeeee s GU 0 |0 0 | eeciieeenl0 [ (010 TR [0 R (010 TR 0
54.  Puerto Rico......ccoeovenrneenece PR | 0 [0 0 0 | (010 TR [0 R (010 TR 0
55.  US Virgin Islands.........cccooce. VI | o0 [0 0 0 | (0 O [0 (0 O 0
56.  Northern Mariana Islands....MP | ..........ccccocneuneens {1 O [0 R {0 O [0 T {0 [0 {0 O 0
57.  Canada........ccoomemrnrunnennd (07.1\\ |l S (0 (0 S (0 [0 (0 O [0 (0 O 0
58.  Aggregate Other Alien.......... (O I (01 IO (01 I (01 IO (01 I (01 IO (0] I [0 IO 0
59.  TotalS...oooornrrrrnrnrnnerressnnnennes | cerrrerneenesse38,809 | worernrennenni200,861 | ciiiiiinesen0,670 | o | i 359,902 | ..oovirienns 289,500 | .o K 361,072

58998. Summary of remaining write-ins

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

NONE
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2021

NAIC Group Code.....0084 NAIC Company Code
Company Name: GREAT AMERICAN INSURANCE COMPANY
If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
................ 107,974,738 | ................113,850,188 | ..................46,053,350
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged PONICY? .........cururuuierrerrureiiniiieeieiiesiseese sttt essees Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTTIEA OF ESHMATEA? ... oottt ettt £ s8££ 82 E e85 E 42 £ 818282 E 5845842 E e s ettt Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
2.31 AMOUNE QUANAIBA: .....uvveveiiisiie ettt e bbb bbb bbb b a4 a4 s bbb b s b s s s s s b st s b s st s et s bbbt B 0
2.32 Amount estimated uSiNg reasonNable @SSUMPHONS: .........cuiiieuieireeeireei et ee ettt st s s eE bR Rttt nnsenns B 0
2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP Packaged POIICIES: ........wurerurrrrerrusresnereeeessisessssessisessssssssssssessesssssessesssssssssessessesssssssssessssssssessessessnssnes B 0

Q505
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