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SUMMARY INVESTMENT SCHEDULE

ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES ....ooveivvviiiiecieie ettt enseses e 109,491,193 |............. 5.525 |...... 109,491,193 | 0f..... 109,491,193 |............. 5.525
1.02 All OthEr GOVEIMMENLS ..........vvvieeeeceiecieieieteeeieae et e [V 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 26,445,000
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 5,169,591 |............. 0.261|......... 5,169,591 [ 0fn. 5,169,591 |............. 0.261
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 226,215,656 |............ 11.415 |...... 226,215,656 |.....ocooccecirine 0f..... 226,215,656 |........... 11.415
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e . 1,147,326,981 |............ 57.897 [.. 1,147,326,981 |.....ccovorrcne 0(.1,147,326,981 |........... 57.897
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee [OOSR [0 O [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . .. . .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e 0 e 0.000 [ [OOSR [0 [0 I 0.000
1.12 Total long-term DONAS ........c.ovrirurerereeieieieeeeeeeie e seseeen .. 1,532,029, 109 .. 1,532,029,100 ..o 0.1,532,029,109 |........... 77.310
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 53,128,676 |............. 2.681|........ 53,128,676 ..o [ 53,128,676 |............. 2.681
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 53,128,676 |............. 2.681|........ 53,128,676 |....oceceeeeee [ 53,128,676 |............. 2.681
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeeee 8,823,810 |...cconc.. 0.445 ... 8,823,810 oo [ 8,823,810 |............ 0.445
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 271,277,516 |........... 13.689 |...... 271,277,516 ..o 0f..... 271,277,516 |........... 13.689
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNGAS -..eerueeeieiicecicieeeeeeeec et e e es s [eencicieaes 296,187 | 0.015 [ 296,187 | [V 296,187 | 0.015
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ....evveeeeceeeeerereneneeeeeeresesesseeee e seeseeeaessesenssessesnes e 280,397,513 |............ 14.149 |...... 280,397,513 [ 0f..... 280,397,513 |........... 14.149
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccoerrinirrnrneeeneseneeeeessesesseeese s e 45,211 ... 0.002 |.....cvenve 45,211 [ [N A 45,211 ... 0.002
6.02 Cash equivalents (Schedule E, Part 2) ..........cccceveveeeevereinieieeceereenisses [ 32,908,399 |............ 1.661 |........ 32,908,399 ..o [ — 32,908,399 |............ 1.661
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 32,953,610 |............. 1.663 |....... 32,953,610 [ [ 32,953,610 |............. 1.663
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 1,981,681,000 100.000 [ 1,981,681,000 0| 1,981,681,000 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .......c.c.eiririeieieieeeieeeieie ettt <eeeeeeeesennas 83,937,265
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ottt bbb bbb bbbt eb e aaesreeresreeresteeaesteeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..ottt eae eesseessnesreeareeareesreeareeas 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0
3.2 TOtAIS, PArt 3, COIUMN 17 L..iiiiuiiiiiiiiiieietetetet ettt sttt ettt s ettt s e b e bt e s ese e se s e ese b e b e b e s es et e s s s e s e s e s e s es e e es s s b besese st e se s s b b e s es s s eeeee s sesesesnenenesninana 0 e 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9 ............... ettt eteaeeetetetetesetetesteesetesesesesesesestetatesesitesesesistsesatetetetetesesest s esetetetesessaeases et eses te et R R b bt ettt et r bt 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovitieieeeeeeeeeeteteteeee e eeet et et et s eeses s esesee st et esesess s esessee s et et esees s esesee et esesessenes s aeaseees et esesnss s seeeasasesesen febeEereae e aeseeaeeetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne 765,174
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 11 ...ttt ettt bbb bt E b8 £t E e E b £ £ £ ot E bbb £ et bbbttt bbb e nsna e s et s ennsna et esen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocuvirirurrerereieiirieieieieiees ceeeeeeeeeeeeas 83,172,091
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS T2) 1.eovtiieiiieiiieieteteteie ettt ettt et e s e s ese e s e e s s et e s e s e s e s e s e e e s et e s e s e s e aes e e e s s s e s e s e s e s e s e s e s s e s e s e s eseseAe st s st et e s e s e s e e e s s et e s et e s ene e seas 2 eseseeessaeanaes 83,172,091
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .......cciiiiiiiiriieieeieeise st b e s e e aeanas 83,172,091
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ ..... \GEE ...

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 1,850,884,203
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuioiitieitetestete ettt et et et et et et e e et eae et ese st esessete et eses et e s et ess et ess et ese st ese st ese st ebe s ebessesessabessssensassenseneneeeeneas 345,635,375
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 3,421,677

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 (3,690,753)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt .. 244,947

4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s ..9,966,287

4.4, Pt 4, COIUMN T Lottt e £t E bbb 4o b £ E e b £t b £ bbbt 1,332,570 7,853,051
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiieieeececte et eeectete et ee et eaetetesesssseaetesesesssseaesesesensssesesesesesssssaesasesessnsssesesassssnsstesasasssnssessesananas fesebesessacans (10,157,173)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueuiiueuiieieeeteee ettt et e et e et e s et e et ese et eseeseseaseseaseeeseeesennne 323,115,644
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 7,203,004
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt ettt b bbb ee b b o bbb E LR b £ e b E b e s bbbt bbbt s enensns et et e s enen s et 7,082

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et a sttt e s e s e s e s s s s s et et e s s s s as s s st s eseseseseas s s st eseseseans Hebebebeett et neasesebebebsataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt sttt s et e e s st bt e £t a st b b ettt a et et et et csebees nsnaetasasananansasas 404,415

LI oY 0] [¥1 3T e TP PPN 1,351,689 ...ccovere 1,763,186
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,865,555,299
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,865,555,299
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c..ooveveeveveeeeeececreees oo 109,491,193 |....coconee 107,658,545 |....couneee. 11,278,724 |................. 99,767,700
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 109,491,193 107,658,545 111,278,724 99,767,700
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 26,445,000 26,552,102 29,233,363 26,445,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 5,169,591 4,711,184 5,508,446 4,820,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 226,215,656 213,721,238 233,738,544 222,254,401
Industrial and Miscellaneous, SVO 8. United States ....oooveveeeeeeeeeeeeeeeeeees o 990,180,984 |................ 957,251,890 |............... 993,029,152 |............ 1,008,669,305
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 14,453,927 |.ooooeene 15,023,210 |.....cocnveee 14,394,152 |...cocoeeen. 14,929,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 160,072,759 158,210,421 159,872,301 160,934,784
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,164,707,670 1,130,485,521 1,167,295,605 1,184,533,089
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,532,029, 109 1,483, 128,591 1,547,054 ,682 1,537,820, 191
PREFERRED STOCKS 14, United States .......cccceueveveeeeeceereeeeeesfoereeeieieene 51,501,176 |...occevernne 51,501,176 |...ccoonnve 59,080,667
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 1,627,500 1,627,500 2,000,000
17.  Totals 53,128,676 53,128,676 61,080,667
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 53,128,676 53,128,676 61,080,667
COMMON STOCKS 20. United States .......ccccccceeeceeevcieeccennnn oo 9,119,997 |. 9,119,997 |. ..8,270,924
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 9,119,997 9,119,997 8,270,924
Parent, Subsidiaries and Affiliates 24. Totals 271,277,516 271,277,516 176,855,563
25.  Total Common Stocks 280,397,513 280,397,513 185, 126,488
26. Total Stocks 333,526, 189 333,526, 189 246,207,155
27. Total Bonds and Stocks 1,865,555,299 1,816,654,780 1,793,261,837
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1
Over 1 Year

1 Year or Less Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

No

6
Maturity
Date

7

Total Current Year

8
Col. 7 as a % of

Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............. 30,586,364 |..............1,809, 131

......... 3,505,704

............... 2,337,055

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

3. U.S. States, Territories and Possessions etc.,

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

26,445,000

26,445,000

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

XXX |-

............. 5,169,591

.............. 5,169,591

4,822,424

347,167

5,169,591

20,157,163

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

58,418,844

50,153,976

226,215,656

278,615,172

38,843,780

49,809,330

28,989,726

58,418,844

50, 153,976

226,215,656

278,615,172

226,215,656




SCHEDULE D - PART 1A - SECTION 1 (Continued)

ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

4 5 6 7 8 9 10 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Privately
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC T e e 102,990,476 .l 495,990,970 |........... 218,878,331 |............27,246,375 |............. 16,219,525 861,330,678 |..oooeieeen 56.2 o 803,431,904 | 52.6 |..........281,446,301 |........... 579,884,377
6.2 NAIC 2 .. .196,308,452 |.... 564,684 |... ...273,565,895 |.. .250, 165,486 |.... . 147,406,639

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

R 7.305.768

o 1694676 | 9.876.320

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

R 2.358.007
............. 14013 523

1,000,159 |....

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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SCHEDULE D - PART 1A - SECTION 1 (Continued)

ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

15.8 Line 15.7asa % of Col. 7 ......ccceeeuvrnenen.

8 9 11 12
Over 1 Year Over 5 Years Col. 7as a % of | Total from Col. 7 Total Publicly Total Privately
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e (d) ....239,447,195 |........... 576,386,663 |........... 249,767,189 69,057,722 |.....ceveeevvereeee 0 | 1,228,652, 117 | 802 [ XX [ e XXX e o 648,767,740 |........... 579,884,377
122 NAIC 2 ... N 10,869,790 |... 197,317,611 |.... 564,684 |.. ...274,575,054 |.. ...126,159,256 |.. . 148,415,798
123 NAIC 3 e 165,208 |............... 9,663,775 |..ceeeeen 4,100,020 oo O e 0 13,929,004 |..vovveceiieee 009 [ XK e XXX e e 1,694,676 |............ 12,234,327
124 NAIC 4 oo 0 [ 14,013,523 [ [0 T | B ST 0 14,013,523 |..oovoeieeee 009 [ XX e XXX e e 3,151,188 |............ 10,862,335
125NAICS ... 621,048 |................. 184,482 |......oeoe 52,095 | 1,784 | 3 859,412 | 0T | XXX e e XK [ 238,976 |...ocoveee. 620,436
126 NAIC6 ... N 0 0 0 0 0 0 0
12.7 TOtalS .o 251,103,241 |........... 797,566,055 |........... 316,908,653 69,622,408 |......cooveeeerae 1,532,029,109 |...coovevereeene 10020 | XX et XK e e 780,011,836 |........... 752,017,273
12.8 Line 12.7 as a % of Col. 7 16.4 52.1 20.7 4.5 100.0 50.9 49 .1
13. Total Bonds Prior Year
13ANAIC T e 191,205,071 |........... 679,997,938 |........... 163,858,266 |........... 117,300,856 |.............86,604,586 |........cccovorrrreecc O [ XX e e XK [ 1,238,966,717 |....ccvvvevee 812 | 712,130,138 |........... 526,836,579
13.2NAIC 2 e 15,677,677 |........... 160,398,869 |.............69,564,546 |.............. 8,242,215 oo 804,851 [ O | XK e e XK e 254,487,959 | 167 [ 112,985,893 |........... 141,502,065
13.3NAIC3 ... ..19,955,726 |.ccvvievereeeen 1.3 .. 9,961,802 ... 9,993,925
13ANAIC A e 14,234 ) 00012,008,208 | P70 900,149 [0 e O O XXX e XXX [ ..12,273,811 |.... ..2,167,477
135 NAICS e 009,800 | T T 3 3 e O O XXX el XXX [ (€) 565,858 |....cocveveriereeen 000 e 0 [ 565,858
13.6 NAIC6 ... (c) 0 0
13.7 TOtalS .o 207,862,596 |........... 867,327,964 |........... 238,217,048 87,209,240 |.......ovvvvrrern XXX i (b) 1,526,250,071 |..................... 100.0 |........... 844,584 167 |........... 681,665,904
13.8 Line 13.7 as a % of Col. 9 13.6 56.8 15.6 5.7 XXX 100.0 55.3 4.7
14. Total Publicly Traded Bonds
T4ANAIC T e 145,862,959 |........... 224,417,532 |........... 157,510,888 52,965,304 |........cocoeveveveeeen 0 oo 648,767,740 | 42,3 [ 712,130,138 | 467 | 648,767,740
T42NAIC 2 ottt 2,744,068 |... ...74,818,987 |.... ..48,534,176 2,225 |... 112,985,893 |.... ...126,159,256 |..
14.3NAIC 3 ... (V) 1,002,676 |.... 692,000 0 ....9,961,802 |... ...1,694,676 |..
144 NAIC4 ... 0 3,151,188 | 0 0 9,506,334 |... . ...3,151,188 |..
145NAICS ... 26,574 | 158,527 |...oovvre 52,094 |.ooovrereeee 1,781 | 0 [ 0 o, 238,976 [ 000 | 0 foeeieiiiiieeenn 0.0 | 238,976
T4B NAIC B ..o 0 0 0 0 0 0
14.7 TOtalS .o 148,633,601 |........... 303,548,911 |........... 206,789,158 52,967,529 |......cceeveveveeeenn 0 | 780,011,836 |- 509 844,584,167 780,011,836
148 Line14.7asa % of Col. 7 ....c.coveuveurenrnnn. 191 [ 38.9 | 26.5 | 8.7 e 6.8 [ 000 [ 100020 o XXX e o XXX oo e e XXX e e 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 9.7 19.8 13.5 3.5 50.9 XXX 50.9 XXX
15. Total Privately Placed Bonds
151 NAIC T e 93,584,236 |........... 351,969,131 |............. 92,256,300 16,092,418 579,884,377 |..ccveveeeeeee 379 | 526,836,579 |....cooereeeenn 345 | D90, OV 579,884,377
15.2NAIC 2 ... 8,125,721 |... 122,498,624 |.... ..14,455 173 562,459 |.. ...148,415,798 |.. T .141,502,065 |.... . 148,415,798
15.3NAIC 3 e 109,208 | 8,661,099 12,234,327 ..o 0.8 | 9,993,925 oo 027 o e XXX e e 12,234,327
154 NAIC 4 oot O o 10,862,335 10,862,335 |.....coovveeee (R 2,767 477 oo 0.2 | XXX e e 10,862,335
155 NAIC S e 094 AT | 25,955 |.uovieieeeeeeeee 1 620,436 |.....ccovevvrnee. 0.0 oo 565,858 |.....oooveveverereeenn 0.0 [ XXX o 620,436
15.6 NAIC 6 ... 0 0 0
15.7 Totals ...ooeeeeieeeee 494,017,144 110,119,495 681,665,904

Section 12 6.7 2.2 7.2 1.1 49.1 XXX XXX 49.1
(@) Includes $ e 701,596,068 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ ..3,000,000 current year of bonds with Z designations and $ ......ccccocoeeerecurrnincnn 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $  ooereiiienene 490,666 current year, $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

565,858 prior year of bonds with 5G| designations and $

0 current year, $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.




ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations .............cccereineennennenncenns oo, 70,769,121 |.ceeeennee 29,044,731 oo 0 e 0 i 0 e XXX e e 99,813,852 T 98,554,699 |.....ccovvvvveeeeen 8.5 o 99,813,852 ..o
1.02 Residential Mortgage-Backed Securities ... ...393,818 |. 1,541,633 |.. .. ,337, . .. ...9,677,341 |.. .0.6 |. 10,900,386 |... 9,677,341 |.

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

0.0 .
3.05 Totals 26,445,000 0 0 0 0 XXX 26,445,000 1.7 27,307,393 1.8 26,445,000 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0

.......................... 5,169,591 e, 169,591

. 0.0
4.05 Totals 0 0 0 4,822,424 347,167 XXX 5,169,591 0.3 20,157, 163 1.3 5,169,591 0

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed

5.01 Issuer Obligations .............c.ccce..... 54,705,534 |....oovoiriiinne 3.6 | 41,408,745

B IR 12,957,695 |............. 16,819,504 |.......ccoovviicie 0 [ 4,312,575 | 7,318,972 |............ ) 0.9 RTINS N 41,408,745

5.02 Residential Mortgage-Backed Securities ... ...301,672 |. 1,067,725 |. .. 1,069,408 |.. . 1,488,727 |... ....551,722 |.... . . . 4,479,255 |.. .0.3 . . 4,834,432 |... 4,479,255 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 O | 0 O | 0
5.04 Other Loan-Backed and Structured Securities ... 25,584,414 31,922,100 27,920,318 52,617,541 42,283,282 XXX 180,327,656 11.8 219,075,206 14.4 180,327,656
5.05 Totals 38,843,780 49,809,330 28,989,726 58,418,844 50,153,976 XXX 226,215,656 14.8 278,615,172 18.3 226,215,656
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooeioiiiiniiiiicieieees e, 4,986,588 |........... 334,944 329 |........... 228,599,222 |.............. 2,018,168 ..o [ SO D.9,0, CUNUII RN 570,548,307 |.oovvierieiciins 37.2 | 465,028,948 |......cocveveeine 30.5 | 383,447,276 |........... 187,101,031
6.02 Residential Mortgage-Backed Securities ... R R 29,162,060 |............. 55,903,966 |............. 31,727,881 |............. 24,705,413 |............. 11,065,529 |............ D.9,0, CUNUII RN 152,564,849 ... 10.0 | 167,868,895 |....c.cevviine 1.0 | 14,228,772 |........... 138,336,077
6.03 Commercial Mortgage-Backed Securities .......... |.............. 4,990,000 [...covenene 12,150,345 oo 0 [ 0 [ [ SO D,9,0 TN RO, 17,140,345 .o | O 11,823,116 oo 0.8 |eeiene 2,585,627 |............ 14,584,718
6.04 Other Loan-Backed and Structured Securities ... 75,512,873 296,791,033 25,692,693 3,358,199 5,718,682 XXX 407,073,480 26.6 423,894,922 27.8 9,307,534 397,765,946
6.05 Totals 114,651,521 699,789,673 286,019,796 30,081,780 16,784,211 XXX 1,147,326,981 74.9 1,068,615,882 70.0 409,539,209 737,787,772
7. Hybrid Securities
7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........ccoceveeveeie |oveiiviiiiiiiecieee 0
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 17,380,689 0 0 0 XXX 17,380,689 1.1 22,099,377 3,151,188 14,229,502

10.03 Totals 0 17,380,689 0 0 0 XXX 17,380,689 1.1 22,099,377 3,151,188 14,229,502
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ............cccoeevreennenncnncens o 115,158,404 |............. 380,808,563 |............. 228,599,222 |.....couee. 11,153,167 |.ceiinns 7,666,138 ....743,385,495 | 48.5 | XXX [ D.9.%, CHNRTIN RPN 556,284,464 |............. 187,101,031

12.02 Residential Mortgage-Backed Securities .......... |.cccccceaes 29,857,550 |.....cenvee. 58,513,325 |.....ccccnene 34,696,420 |.............. 29,699,844 |.............. 13,954,306 ... 166,721,444 ..o 10.9 [, D.9,0 SN XXX ovvvieiee [ 28,385,367 |.....ocuunee 138,336,077

12.03 Commercial Mortgage-Backed Securities ........ [...ccceeuee. 4,990,000 ... 12,150,345 17,140,345 | 11 [ XXX [ XXX o 2,555,627 |....cocuenene 14,584,718

12.04 Other Loan-Backed and Structured Securities . |- . 328,713,133 .587,401,136 |. 189,635,190 |............. 397,765,946

12.05 SVO Identified Funds XXX [ XXX i [ XX foereeese XX o0 0 i 000 e XXX i et XXX i [ 0 0

12.06 Affiliated Bank LO@NS ..........cccceeevevenenenenenes fooeeeeeeeiencieieeen 0 o 0 [0 o0 [0 e XXX [0 0000 [ XXX e XXX e 0 [ 0

12.07 Unaffiliated Bank Lo@ans ..........c.ccooveevecnncennns foovviiniiiiicnnn0 e, 17,380,689 |0 o0 0 e XXX o 17,380,689 [l T XXX [ XXX o 3,151,188 |.............. 14,229,502

12.08 Unaffiliated Certificates of Deposit . 0 0 . XXX XXX 0 0

12.09 Totals I P 251,103,241 | 797,566,095 |............. 316,908,653 |.............n 96,828,752 |............... 69,622,408 |.......ocovvreiieis [V R 1,532,029,109 |...ooveviiiins 100.0 Jooveeenee XXX [ D.9.9, CHUNRTINY RPN 780,011,836 |............ 752,017,273

12.10 Line 12.09 as a % of Col. 7 16.4 52.1 20.7 6.3 4.5 0.0 100.0 XXX XXX XXX 50.9 49.1
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 82,496,352 |............. 429,676,617 |............. 112,020,777 |oeeeeinene 36,928,902 ...665,753,737 [oceeviiiiiee 43,6 [ 531,395,193 |..coeeenne 134,358,544

13.02 Residential Mortgage-Backed Securities .......... ... 30,454,750 |... . 85,976,803 |.. 33,363,677 23,936,538 |.. 183,603,712 |. .57,933,101 |.. .125,670,611

13.03 Commercial Mortgage-Backed Securities ........ .7,357,682 . .410,356 . . 11,823,116 | ...2,611,995 .9,211,121

13.04 Other Loan-Backed and Structured Securities . |. ,557,896 642,970,128 |. 233,079,488 |.. 09,890,640

13.05 SVO Identified Funds ),9,9, CHNVNTI RUNTIIND 9.9, SRRV RURIID.0.0, SRR RURIIIIN | I RUNVITID.0.0, CRNUNTI RURITID. 0.0, RIS R 0 [ 020 o, 0 [ 0

13.06 Affiliated Bank LoO@ans ..........ccceoeeieeiieninnenneens foevviciiil0 s 0 0 O [ XX e XK [ XXX o 0 oo 000 e [V TR 0

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee [V PO 19,235,035 |....covenneee 2,864,342 |0 el 0 e XK o XX e XXX [ 100 22,099,377 oo 1 [ 19,564,390 |[...ocveeneee 2,534,987

13.08 Unaffiliated Certificates of Deposi . 0 0 0 0 0 0 0

13.09 Totals P PR 207,862,596 |............. 867,327,964 |............ 238,217,048 |............. 125,633,223 |....oveveen 87,209,240 [0 [ XXX o XXX o 1,526,250,071 |...ceevveerieennern 100.0 | 844,584,167 |............ 681,665,904

13.10 Line 13.09 as a % of Col. 9 13.6 56.8 15.6 8.2 100.0 55.3 4.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnncenns o 113,007,619 |.....c...ee 252,974,945 |............. 173,500,763 |.......cocevee 9,134,999 ... 556,284,464 ...531,395,193 [ 348 [ 556,284,464

14.02 Residential Mortgage-Backed Securities .6,253,585 |... ... 7,425,500 |.. . 6,320,096 |.. .. 28,385,367 |. .57,933,101 |. . 28,385,367 |..

14.03 Commercial Mortgage-Backed Securities ........ [ (U1 FOTR 2,555,627 |..ccvevviienieieenn0 | 0 oo 0 e XXX i o 2,555,627 |..cccvevrinriniinenn 0.2 | 2,611,995 [ 0.2 s 2,555,627

14.04 Other Loan-Backed and Structured Securities . |.............. 29,372,397 ... 37,441,650 52,617,541 |........c...... 42,283,282 |............ .. 189,635,190 [.o.evveeiicieiinne ...233,079,488 |...covveveiiieeen 183 [ 189,635,190

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans

................ 3,151,188

82

14.08 Unaffiliated Certificates of Deposit 0 0
14.09 TOtalS ... [eeenieen.. 148,633,601 | 303,548,911 |.ooevennnns 206,789,158 |.............. 68,072,637 |.............. 52,967,529
14.10 Line 14.09 as @ % Of COL. 7 ....oocvvvivnniininininns e 1901 38.9 | 26.5 [ 8.7 | 6.8
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 9.7 19.8 13.5 4.4 3.5 0.0 50.9 XXX XXX XXX 50.9 XXX

15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccuvvririninininininins foeeieeieeeees 2,150,785 |............ 127,833,618 |.............. 55,098,459 |................ 2,018,168 ... 187,101,031 .... 134,358,544 187,101,031
15.02 Residential Mortgage-Backed Securities .......... [ 23,603,964 |.............. 51,087,824 ... 138,336,077 .... 125,670,611 138,336,077
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 4,990,000 |.....cecnveee 9,594,718 14,584,718 ..o 1.0 [ 9,211,121 | 0.6 [ XXX [ 14,584,718
15.04 Other Loan-Backed and Structured Securities . |. 71,724,889 291,271,483 .397,765,946 |. 409,890,640 |. .397,765,946
15.05 SVO Identified Funds XXX v forenrenenee KKK i forereneeee XXX e foreenees XXX i o0 o0 o000 e 0 [ 020 o XXX e
15.06 Affiliated Bank LO@ns .........cccceceeveneenenniennienns foevvinini0 0 0 0 et 0 e XXX e el O Lo 000 | 0
15.07 Unaffiliated Bank LOANS ..........ccccoviiiiinininins fooeeeiciciciccceen 0 [ 14,229,502 |0 o0 0 e XXX oo 14,220,602 [ 0.9 | 2,534,987 | 0.2 o XXX o
15.08 Unaffiliated Certificates of Deposit 0

15.09 Totals

15.10 Line 15.09 as a % of Col. 7

15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

.............. 28,756,115
......................... 3.8

1.9

16,654,879
......................... 2.2

1.1

...681,665,904
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrease/(AECIEASE) .........oiuiiuiiiiiii ettt saeesaeenaeens

Total gain (I0SS) ON ISPOSAIS .....c.veuiiiiiiieieee ettt

Deduct consideration received on disposals
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

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

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

N o o &

10.
1.
12.

3.2

3.3
4.1
4.2

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEA) .......vcviviuiueueueueriitsiressetetesesesestsessssesesesesesesessssssssesesesasessssssssesesesesesesssssssss ssesesssssssanns (2,233,781)
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColumN 12 .........ccccoiiiiiiiiiiii e 0

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14 ............cccooiiiiiiiies s 0 0

Unrealized valuation increase/(decrease):

3.1 SCHON 1, COIUMN 17 ..ot st sse s 26 sbessessetseesenais 948,152

3.2 SECHON 2, COIUMN M ..ttt b e 02t h b et e e £ e o b b e bt a b b et et h b et ettt aeae 2eesensnseb et s esennsna et en s (R 948,152
SSAP NO. 108 AGJUSIMENLS ........eoeeeceeeeieecceceeeeee e e eeceeeetetesesssaesesesesesssassssesesessssassesasesssassssesesasssssssessesas s sssnssses s s sssnssses s s sssssesas s s sssssesesas s sssnsssessasanan ebtstseset et es et taesetetennas 0
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ...ttt et et et e s e et e s e ea e e st e st e s e e st eaeesees e e st eseane e e e e e s e e e e e e e e e e enanaes 0
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...t ittt e bttt e a et s he e sh e e sbeesb e e bt e beeabeaabe Sesseenteanteenseeaseaanenaeenes 0
Amortization:

% =TT T o TR )13 1T e TSSOSO 0

7.2 SECHON 2, COIUMN 27 ..ottt b et s e b et b b e e e b2 e st E b et e et s b b et et e a b e b et ettt seae 2oesensnseae st esennsnae s s s s 0 0
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt ittt b et e et et e e s b e b e b2 2 st a b b e e e e £ e st b e b e b e e et e b b et e bt a s e b et et et taeae 2esensnseae s s esennsnae s s s s 0

8.2 SECHON 2, COIUMN 23 ..ottt ettt et e e e ettt e s e s es s s s s s s st s et e s e s e seas s s et s s e s et esessssssas s s et et eseseasas s st eseseses Hebebebee et et nenaebebebebnenaene 0 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN M8 ..ottt t et c e s s e e e e e e aeseseeee e e aeseeee a2 e e s e s eeee a5 22 Aeses 2o eE S e se A e s ee a2 2 eAe A e s e e eE e e an s e s e s esesnana Sosnsnbeb et s se s s 0

9.2 SECHON 2, COIUMN 20 ...eeiiiieieeiiet ettt b et e s o bt e e e e e s b et e b2 2 st a e e b et e e £ e et b e b et et et e b e b et e et s e s e b et et et taeae 2oamensns et et s esennsnae s sn s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+7+849) ......ceuiiiirieeeeeeieeeeceeteteeeeeescae e sesesesssae st esesesssas st esesesssaesssesenssssaesa sestsesesenenanas (1,285,629)
(DTt [N Tet g ToTgFoTo T (=T IR EoT T £, 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oiiuouiieieececee e eectcte et eeeesetete et eeessseetetesesesssaesesesesensssetesesesnsssesesesssnsssesesesensnanas Soebesesessacnas (1,285,629)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YBAI)........c..iiiiiiiieiitet ettt ettt e et e et es Saeesee e e e e e s e e e e e e e e anaaea

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

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ............couerieriiriiieiiieieieis crrrsiesresie s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiie ittt aes sareateare e e e sr e sr e st e aress sabestessesaesresaesresaesresaesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coerueiieiieiiieieierieis coresie e
B2 B ST o] o e TR @] [N o o Ty K oy T T = TR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceriiiiiiiis coririeiee e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS m—

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... . NN ... U@V - BB

3.25 SSAP NO. 108 AGJUSTMENES ......eiuiiiiiiiiiiie e eis fobe it e ab e s e s b e st e s b e s b e s b e s b e sbess Sabesteabeab e s b e s b e s b e s b e s b e s b e s b e es eeaeeaee e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ..........cooiiiiiiiiiiiie
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o,

4.22 Amount recognized (Section 2, COIUMN 16) .......ccccciiiriiiiniiiiiiiiiins e

4.23 SSAP NO. 108 AJUSEMENLS ...t eateare s e s e e st s e e eare s besbesbearesresaesresresnesresne e
Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT VAT .........iuiiiiiii ittt bbbt bbb bbb bbbt Rt bbbt bbbt bt e bt b Seseeae e s e e e e e e e s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiiii et oo s e e e e e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cciiiiiiiiiiiii bbb b bbbttt bbb Ssee e e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

SI12, SI13
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16.

ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY 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

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases (1,285,629)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ...............cooeoiiiiiiiiiiiiiiiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e (1,285,629)
Part D, SECHON 1, COIUMN B ......ouiuiuieieiieeieteteie e eeteeeeees e e seeeeees e eseseseseeee e seseeeeee e s e aesesee a2 e e sesesesee e eseseeeees s nsssesesesasmansnsess | febitsssasessesssasansereenanas 0
Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (1,285,629)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SECHON 1, COIUMN O ...ttt ettt et e e s ee e e e e e eaesesesee e e s e s eeee e e e e s e aesee a2 e e sesesee a2 e e seseeeees s nsnsesesesesmanansess  febebssasessesssasanarareananas 0

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (1,285,629)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....o.iiiiiiiiiieeieterese ettt b et ee bbbt b et bbbttt bbbttt bes | febssininsneesssinaes 571,247

Part B, SECHON 1, COIUMIN 20 .......c.iuititiieieieetetieres ettt e see s st te et s es bbbt e ee b s e £ eeeh e b b et ee e bbb st te bbb et eeebebes febebisisnsneesstsssnneneennas 0

Part D, SECHON 1, COIUMN M2 ...ttt ettt et h et b et et es et et et etets | febasisininsssesssinas 571,247

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0

Si14



ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 14,092,450 |....oooeeeerrecnrneeenn 0 o 14,092,450 |...oovverecceee
2. Cost of cash equivalents aCqUIrEd ..............ccceuevereecueueueeeeeeceeeeeeseseee e [ eeeeereenens 410,248,819 |0 o 410,248,819 [...ccveveiveciece
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 391,432,870 |..ovovcncrcneenn 0 o 391,432,870 |oooveeceerceeeicien
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 32,908,399 | 0 [ 32,908,399 |
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 32,908,399 32,908,399

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: N/A

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
054612779 ....evvvvvvvevvnnnnnnnnnns | v Stuart ... |FL... ....03/25/2022 .| 2.944 22,500,000 |... 33,715,847 |...08/01/2022 ...
165421274 ..o e Cape Cod R ....01/01/2021 ...foeeeiiiiiiiiiiins 5.068 35,672,001 |.. 77,600,003 |...09/15/2021 ...
684267771 ... [ [ Columbus . | OH... ....07/29/2021 ...[oeeiiiiiiiiiiine 3.095 10,000,000 |.. 14,571,455 |...07/13/2021 ...
880222770 ... [T Brooklyn NY... ....01/01/2021 ..foiiiiiiiinnen, 4.716 15,000,000 |.. .. .. 15,379,494 |...07/28/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 83,172,001 0 0 0 0 0 141,266,799 XXX
0899999. Total Mortgages in good standing 83,172,091 0 0 0 0 0 141,266,799 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals

83,172,091

141,266,799

General Interrogatory:

1.

2.
3,
4.

Mortgages in good standing $
Restructured mortgages $

Mortgages with overdue interest over 90 days not in process of foreclosure $
Mortgages in process of foreclosure $

0 unpaid taxes $
0 unpaid taxes $ -

0 unpaid taxes $

interest due and unpaid.
.......... 0 unpaid taxes $
0 interest due and unpaid.

....... 0 interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
165421224 ...vvvvvviiiiiiiiiiinnns Cape Cod ..ooovvveeeeiiiiieieeieieeeeeeeeeeees [, T PO FPPOY 01/01/2021 .uuufonnniiis e | 765,174 | 0 i [\ [ [\ [ [ O 765,174 )............ 765174 ..o O e O e
0299999. Mortgages with partial repayments 765,174 0 0 0 0 0 765,174 765,174

0599999 - Totals

765,174

765,174

765,174




ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE
Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid
NONE

EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-XT-2 ..... UNITED STATES TREASURY L SD.f e A 26,884,247 |...98.6563 |............. 25,222,470 |...ccvvennnn. 25,566,000 |............. 25,737,520 |.eevunniniinnnnd 0 ... (414,518) |ooevveeeeeeeennn o0 s 2.000 |...... 0.371|IN oes Jovvennenennnn 44,706 [ooeneeeeneee 511,320 |....03/24/2021 ... |....06/31/2024 ...
912828-YM-6 ..... UNITED STATES TREASLRY .. .. SD.. A 5,176,069 |...97.2656 |.............. 4,858,417 |.... ....5,036,979 JLO I O 10 1< < 5 ARt | B FUUUPRPRRIN | ) AU 1.500 |...... 0.484 A0 ...... . 74,925 |....08/24/2021 ...|....10/31/2024 ...
912828-2F-0 ..... UNITED STATES TREASLRY .. .. SD.. A ...7,469,531...95.0625 |.......oc.eeee 7,129,688 |.... ... 7,490,478 O e 7,582 o0 o0 0.500 |...... 0.602 ...03/24/2021 ...|....03/31/2025 ...
912828-7L-7 ..... UNITED STATES TREASURY .. A .. 494,922 |...94.6406 |... O [ 1,288 |0 o0 e 0.375 |...... 0.626 ....08/24/2021 ...|....04/30/2025 ...
912820-AJ-0 ..... UNITED STATES TREASLRY .. A 8,815,781 ...93.3750 |... .. 8,408,750 |.... O [ 41477 o0 [0 0.250 |...... 0.720 ....03/24/2021 ...|....08/31/2025 ...
91282C-AZ-4 ..... UNITED STATES TREASLRY .. A 3,923,677 |...92.859%4 |.............. 3,649,374 |.... ... 3,927,364 0 [ 1,360 [0 o0 e 0.375 |...... 0.410 ...08/24/2021 ...|....11/30/2025 ...
912820-BH-3 ... UNITED STATES TREASLRY .. A 2,968,135 [...92.3750 |.........ennn. 2,803,581 |.... .... 3,002,609 LU SR [P 51V I AU | N RPN | ) AN 0.375 |...... 0.894 ....09/28/2021 ...|....01/31/2026 ...
91282C-BR-1 ..... UNITED STATES TREASURY .. A ...99.0000 |... ....39,600,000 |.... ... 39,994,623 0 [ 26,368 |oeeeneieeenn0 [0 e 0.250 |...... 0.316 ....09/28/2021 ...|....03/15/2024 ...
91282C-HH-7 . UNITED STATES TREASURY A . 100.0000 |. ..4,500,000 |. .4,500,000 . 4,470,403 |.. .0 ..5,839 | 4125 |......4.411 ...06/29/2023 .. 06/15/2026 ...
91282C-H\-6 ..... UNITED STATES TREASLRY . .. |- SD.. . AL . 100.9688 |... .. 732,024 |.... ..725,000 |. ....725,258 0 . e (1) o0 0 [l 40500 .. 4.485 .0 [....07/26/2023 ...|....07/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Oblig XXX 97,372,506 99,751,000 99,813,852 0 (365,666) XXX 867,051 XXX XXX
31371K-BS-9 ..... FN 253949 - RMBS e |4 A . 102.5554 |... ....6,679 |.... ....6,513 |.. ... 1,273 0 . PP /<) 1 U | R IO | B 6.500 |...... 1.320 .. 423 |....09/28/2021 ... |....09/01/2031 ...
383758-25-0 ..... GNR 2013-0130 JA - CMO/RMBS . 4 A ...92.7446 |. L1751 | .1,888 .0 (MY .2.000 |......0.411 ... 37 ....09/28/2021 .. 06/20/2063
38375B-Y6-3 ..... GNR 2013-0110 HA - CMO/RVBS . 4 A ...92.5443 |. .7,680 |. . 8,299 .0 . (3)] .1.500 |......0.293 .. 124 ....09/28/2021 .. 04/20/2063
38375U-0G-3 . GNR 2014-0020 Al - CMO/RVBS . 3 A 1.9087 |. 30,888 |. .0 .0 ..(23,886) | ......1.286 |......9.408 . 30,322 |....09/28/2021 .. 12/20/2063 ...
38375U-EF-3 ..... GNR 2014-H03 IS - CMO/RMBS L8 . A ....3.7933 |... ...48,217 |.... e 0 59,621 |0 e (15,734) [0 0 [ 1.630 |...... 8.248 . 19,948 |....09/28/2021 ...|....02/20/2064 ...
38375U-N0-9 ... GNR 2014-H17 DI - CMO/RVBS N K A ....2.8079 |... 222,015 |.... 0. 249,208 |..ooveneeeiennnn0 oo (102,227) |0 [0 1.537 |...... 7.273 - .. 135,681 |....09/28/2021 ...|....08/20/2064 ...
38382H-N4-8 ... GNR 2020-123 PI - CMO/RMBS L8 . A ...15.7600 |... .. 3,822,326 |.... 0. 003,297,665 |o.eeeeeeiniennn0 e (395,227) |0 [0 e 3.000 |..... 11.325 [MON ..... .... 60,633 |... ..766,787 |....02/10/2021 ...|....08/20/2050 ...
38382H-NC-0 ... GNR 2020-122 MI - CMO/RVBS e |3 A L3761 [ 2,119,083 |.... 0. 2,146,574 o0 ]l (236,080) [0 [0 e 2.500 |...... 8.379 [MON ..... veer 33,505 ... .. 420,763 |....05/12/2021 ...|....08/20/2050 ...
38382N-U0-8 ... GNR 2021-025 Bl - CMO/RVBS 18 ... A ) L. 137764 | 4,027,429 |.... .0 .. ....3,863,604 |.................0 |........(446,851) |....oooeeennnn0 [0 e 2.500 |...... 8.256 [MON ..... .. 60,905 |... .. 761,850 |....02/18/2021 ...|....02/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 10,433,145 | XXX 10,286,039 16,700 9,677,341 0 (1,220,084) 0 0 XXX XXX XXX 199,137 2,135,936 XXX XXX
0109999999. Total - U.S. Government Bonds 11,278,724 | XXX 107,658,545 99,767,700 109,491,193 0 (1,585,751) 0 0 XXX XXX XXX 333,471 3,002,988 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 0 XXX XXX

70914P-UZ-3 ..... |PENNSYLVANIA (COMMONWEALTH OF) ... 2. | 1.DFE ..|... .... 18,188,663 . 100.4050 |... ....16,511,602 |.... ...16,445,000 |.. ...16,445,000 |.........c0000enl0 |oennne (539,186) |. ... 173,586 |... .. 822,250 |....03/24/2021 ...|....10/15/2029 ...
70914P-VA-7 ..... PENNSYLVANIA (COMMONNEALTH OF) ... . 2 ... .. 1.DFE ..|.. .. 11,044,700 |. 100.4050 |... ....10,040,500 |.... .. 10,000,000 |.. .. 10,000,000 |.......ccvvuennn0 fooeenne (323,207) | .. 105,556 |... ..500,000 |....03/24/2021 ...|....10/15/2030 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 29,233,363 | XXX 26,552,102 26,445,000 26,445,000 0 (862,393) 0 0 XXX XXX XXX 279,142 1,322,250 XXX XXX

0509999999. Total - U.S. States, Territories and Possessions Bonds 29,233,363 | XXX 26,552,102 26,445,000 26,445,000 0 (862,393) 0 0 [ XXX XXX XXX 279,142 1,322,250 XXX XXX

68609T-DB-1 ..... |OREGON ..................................................................... 2 e | 1BFE | 5,144,670 |...97.5530 |.....coeennnnt 4,389,885 |....coeunnnnns 4,500,000 |....ccvvennnns 4,822,424 |..coonneen (V1 (108,411) 157,500 |....01/01/2021 ...|....12/01/2037 ...
68609T-HV-3 ..... L0 PP PPTPTUPPPPIY Rpyre) Jvseesy AR 1BFE |, 363,776 |. 100.4060 |........coeeenees 321,299 [oiiiiiiins 320,000 f......ceevnnnnnns 347,167 [oooiiiiiinnnnnns 0 e (6,105) 33 [ 13,600 |....03/24/2021 ... |....06/01/2049 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 5,508,446 | XXX 4,711,184 4,820,000 5,169,591 0 (114,516) 171,100 XXX XXX

0709999999. Total - U.S. Political Subdivisions Bonds 5,508,446 | XXX 4,711,184 4,820,000 5,169,591 0 (114,516) 171,100 XXX XXX

130536-QR-9 ..... | CALIFORNIA POLLUTN CTL FING AUTH SOLID W . .. SD. .. 1.G FE .. 2,761,950 |...99.9490 |. ..2,498,725 |. .2,500,000 .2,593,148 |.. .0 ..(61,428) |. . 84,375 |....08/24/2021 .. 07/01/2025 ...
130536-QS-7 . CALIFORNIA POLLUTN CTL FING AUTH SOLID W . .. SD. .1.GFE .. ...98.9490 |. ..1,978,980 |. .2,072,087 |.. .0 .. (47,348) |. . 72,500 |....03/24/2021 .. 07/01/2027 ...
19647P-BS-1 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... .. 1.AFE ..|... ...84.9670 |....covnunnnns 3,210,699 |.... ....3,812,328 0 |......... (6,882) |. .. 145,482 |....01/01/2021 ...|....07/01/2057 ...
207758-RiI-5 ..... CONNECTICUT ST SPL TAX OBLIG REV .. 1.DFE ..|... . 100.1150 |... ....5,000,000 ..250,000 |....03/24/2021 ...|....10/01/2030 ...
645791-CZ-5 ..... NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE ... .. SD.. B .. 1.AFE ..|... . 104.0030 |... ... 20,000 |....08/30/2013 ...|....09/01/2026 ...
647200-5U-4 ..... NEW MEXICO MTG FIN AUTH - MBS 2. .. 1.AFE ..|... ...91.0630 |... ... 34,140 |....01/01/2021 ...|....08/01/2038 ...
914119-F8-0 ..... UNIVERSITY CINCINNATI OHIO GEN RCPTS . L2 ... .. 1.DFE ..|... . .100.8100 |... .. 320,000 |....01/01/2021 ...|....06/01/2042 ...
914126-TT-2 ..... UNIVERSITY CALIF REVS ... 2. .. 1.CFE ..|... ...3,390,870 |. 100.7460 |... .. 150,000 |....03/24/2021 ...|....06/15/2027 ...
914126-TU-9 ..... UNIVERSITY CALIF REVS ... L2 ... .. 1.CFE ..|... .. 2,068,651 |. 100.7280 |.............. 1,848,359 |.... .... 1,862,907 ... 91,750 |....03/24/2021 ...|....05/15/2028 ...
914126-UC-7 ..... UNIVERSITY CALIF REVS ... 2. .. 1.CFE ..|... . 100.7570 |....cevvnnnnns 3,022,710 |.... .... 3,048,158 .. 150,000 |....03/24/2021 ...|....05/15/2026 ...
91743P-ES-0 ..... UTAH HSG CORP .. 1.BFE ..|... . 102.7210 f..ooeennnnnnns 1,985,409 |.... .... 1,975,906 ... 72,580 |....03/30/2023 ...|....04/21/2053 ...




L'oL3

ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
91743P-EY-7 ..... UTAH HSG CORP ..evveeiieiie e L ABFE | 1,631,143 |. 112.4100 |.............. 1,683,284 |........coen 1,497,451 ..o 1,630,737 |oeveveniineennn0 [ (463) o0 [0 s 6.500 |...... 6.332 [MON ... oevevninniinnns 2,704 ....00/28/2023 ...|....10/21/2053 ...
97712D-E2-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV ... o 2 e 1D FE L 3,258,780 |...99.6630 |.......eennn.. 2,989,890 |.... .3,000,000 |.. e 3,150,558 |o.eieeeeiiienn0 e (39,754) |0 [0 e 3.375 |...... 1.934 [FA ...... .ee. 38,250 |... ....08/24/2021 ...|....08/15/2035 ...
97712D-0P4 ... WISCONSIN ST HEALTH & EDL FACS AUTH REV ... .. ]..SD.. L2 ... .. 1.BFE ..|.. 3,344,220 |. 101.4880 |.............. 3,044,640 |.... .3,000,000 |.. ....3,162,364 |....ooooeennnn 0 foeiinnnn (66,559) |0 o0 4.000 |...... 1.662 |WN ...... ... 15,333 |... ...03/24/2021 ...|....11/15/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 43,801,409 [ XXX 39,918,887 40, 189,658 41,408,745 XXX XXX XXX 298,536 XXX XXX
3133N3-U9-3 ...... FH REBOO8 — RMBS .....eevviiiiiiinniiiiiiniineeeeeninnens foe ven | s 4 s TA i 1,263,394 [...90.3341 |.............. 1,100,105 |...cevvvennnns 1,217,818 | 1,258,718 |ooevvvnineennn0 [t (B83) |0 [0 3.500 |...... 3.040 [MON ..... [eeeereeniinnnns 3,552 |.oiiiiiiins 42,624 |....01/01/2021 ...|....11/01/2049 ...
3140JX-EE-4 ..... FN B02832 - RIBS . 1.A .. ...87.1050 |... 93,748 |l 97,106 [0 e (80) [0 o0 e 3.000 |...... 2.579 ....09/28/2021 ...|....09/01/2049 ...
3140K0-EL-8 ..... FN B04638 - RVBS . 1.4 .. ...87.1039 |... 01,513,805 |veveninnnnnn 1,552,939 [0 e (898) [0 0 [ 3.000 |...... 2.698 ...01/0172021 ...|....11/01/2049 ...
31400B-N5-3 ... FN CA4011 - RMBS . 1.A .. ...90.3756 |... 281,967 [oeeeeiiinl0 [ (242) o0 0 3.500 |...... 3.022 ....09/28/2021 ...|....08/01/2049 ...
31400C-PN-0 ... FN CA4928 - RMBS . 1.4 .. . ...87.1053 |... 316,325 |0 e (282) |0 [0 3.000 |...... 2.585 ....09/28/2021 ...}|....01/01/2050 ...
31418D-HY-1 ..... FN MA3846 - RMBS ... N LA e .. 646,575 |...87.1047 |... 548,551 |.... 84377 0 e (B3T) 0 [0 3.000 |...... 2.736 ...01/01/2021 ...|....11/01/2049 ...
31418D-JII-3 ... FN MA3876 - RMBS . 4 | 1AL ..328,741...87.1045 |... 217,979 |.... L.328,427 i e (219) |0 0 3.000 |...... 2.658 ...09/28/2021 ...|....12/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 4,495,686 | XXX 3,838,268 4,351,172 4,479,255 XXX XXX XXX XXX
041083-VB-9 ..... ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M .... .. 1.BFE ..|... ...96.3620 |... 022,809 |eeeiiiieeeeenn 22,809 [0 o0 [0 0 e 3.100 |...... 3.100 ....09/28/2021 ...|....07/01/2043 ...
13079P-FG-3 ..... CALIFORNIA STATEWIDE CMNTYS DEV AUTH MUL .... .. 1.B FE ..|... . 100.0020 |... .1,500,000 |.. 1,500,000 f..oniiiiiiinnn0 o0 0 0 4.500 |...... 3.463 ....09/28/2021 ...|....01/15/2040 ...
167570-PB-0 ..... CHICAGO ILL MULTI-FAMILY HSG REV - RMBS .. .. 1.BFE ..|... . 100.0690 |... 1,725,000 |.. e 1,725,000 feenneeeeeiieen0 o0 0 o0 e 4.625 |...... 4.625 ...09/28/2021 ...|....09/20/2037 ...
19647P-BA-0 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG .1.BFE .. ...98.2220 |. ..161,402 .198,540 |.. .3.200 |......1.830 ....09/28/2021 ..
19647P-BQ-5 . COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. 1.LAFE .. ...83.3700 |. ..495,215 510,049 |.. .3.400 |......3.209 ...09/28/2021 ..
196480-GG-6 ..... COLORADO HOUSING AND FINANCE AUTHORITY - 1AFE .. ...81.3560 |. . 4,944,903 .3,884,412 |.. ......2.350 |......5.733 ....11/08/2023 .. .
20775C-B6-0 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ...99.4120 |... ... 730,000 |.. TE8ATT |eeeeeeeeeeenn0 [ (13,218) |0 [0 e 4.000 |...... 2.792 ...08/24/2021 ...|....11/15/2039 ...
20775C-W-3 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ...98.8780 |... ..435,000 |.. 445,375 0 [ (7132) L0 [0 3.500 |...... 2.458 ...03/24/2021 ...|....05/15/2039 ...
20775C-0A-5 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ...94.9710 |... ..220,000 |.. 1 00i229,927 e e (3,810) |0 [0 3.875 |...... 2.243 ....08/24/2021 ...|....11/15/2035 ...
20775C-RY-2 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... . 100.0280 |... 182,567 e [ (2,530) |0 [0 3.650 |...... 2.090 ....03/24/2021 ...|....11/15/2032 ...
20775C-SP-0 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... . 100.4460 |... . .. 582,916 e e (9,344) |0 [0 3.850 |...... 2.037 ....08/24/2021 ...|....11/15/2034 ...
20775C-TU-8 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... . 100.3000 |... ..365,000 |ooevvvinninnnnnnn 382,605 [onniiiiininnn0 e (5,984) |0 [0 e 3.400 |...... 1.672 ....01/01/2021 ...|....11/15/2032 ...
20775C-TV-6 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ...93.4010 |... .2,415,000 |.. 2,533,281 o0 e (39,702) [0 [0 e 3.650 |...... 1.889 ...01/01/2021 ...|....11/15/2037 ...
20775C-VG-6 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ...98.7640 |... 4,350,051 [oniiiiiiiinnn0 e (67,428) [0 [0 3.400 |...... 1.673 ....01/01/2021 ...|....11/15/2035 ...
20775C-ZE-7 CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 1AFE .. ...99.4110 |. .708,945 |.. ..(15,116) | .4.000 |......2.625 ...08/2472021 .. 11/15/2041 ...
3137HB-2V-5 . FRETE ML-19 AUS - CMBS/RMBS . .1.BFE .. ...96.8020 |. .2,268,866 |.. 1,934 | .3.9% |......4.952 ... 11/16/2023 .. 12/25/2036 ...
31397P-PL-8 ..... [FHM MO12 A1A - CMBS/RWBS .. .1.BFE .. ...97.1810 |. .1,909,440 |.. (168) |. 4.250 |......4.149 ....11/28/2023 .. 08/15/2051
31397P-PS-3 ..... [FHM MO12 A1B - CMBS/RWBS .1.BFE .. ...97.1810 |. 1,752,469 |.. .4.250 |......4.683 ....11/28/2023 .. 08/01/2051 ...
34074M-KC-4 . FLORIDA HSG FIN CORP REV - RMBS .. 1AFE .. ...91.1930 |. .348,415 |.. ......3.000 |......2.999 ...08/2472021 .. 01/01/2036 ...
373539-60-3 ..... GEORGIA ST HSG & FIN AUTH REV - RMBS . .. 1.AFE ..|... . 100.1060 |......oeveeeeeen 75,080 foveeniiiinnnnnnnn 75,000 [ovivininnnneennnn 78,046 |ovenniecinnnnnl0 o (1,220) vl o0 e 3.650 |...... 1.921 ....03/24/2021 ...|....12/01/2032 ...
419818-Hi-4 ..... HAWAII ST HSG FIN & DEV CORP SINGLE FAMI .... .. 1.BFE ..|... ...88.2760 |..eevvvunieeeennn232,128 | 262,957 | 265,695 |oniiiciinl0 e (168) [0 [0 e 2.600 |...... 2.509 ....09/28/2021 ...|....07/01/2037 ...
451200-\B-3 ..... IDAHO HSG & FIN ASSN - RMBS .. 1.B FE ..|... ...96.3220 |.......oeeeenn 1,562,413 |oonnnnnnnnnn 1,622,073 | 1719411 0 e (2,130) [0 0 3.500 |...... 2.329 ....01/01/2021 ...|....05/21/2044 ...
45129Y-86-4 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . .. 1.BFE ..|... . 100.1130 |.......eennnrnn 310,350 [oeeennneeennnt 310,000 |oeeeennnneeenn 335,445 |0 e (5,407) |0 o0 e 4.000 |...... 3.024 ....10/04/2019 ...|....01/01/2050 ...
45201Y-M8-7 ..... ILLINOIS HSG DEV AUTH REV - RWBS .. 1.CFE ..|... ...99.0210 |... . 1,075,192 |ooevvveneneennn0 [ (11,867) |0 [0 s 3.500 |...... 2.314 ....01/01/2021 ...|....08/01/2046 ...
45201Y-M9-5 ..... ILLINOIS HSG DEV AUTH REV - RMBS ... .. 1.CFE ..|... .. 1,702,108 |...95.2960 |... 1,534,266 |.... . 1,648,860 (18,107) [oeeeeeieeeeee0 0 e 3.100 |...... 1.913 ...01/01/2021 ...{....02/01/2035 ...
45201Y-N2-9 . ILLINOIS HSG DEV AUTH REV - RWBS 1AFE .. 1,226,777 |...92.7930 |. ..1,108,414 |. . 1,194,502 .1,208,560 |.. (6,230) | .3.125 |...... 3.054 ....01/01/2021 .. 02/01/2047 ...
45201Y-YK-7 ..... ILLINOIS HSG DEV AUTH REV - RMBS ... .1.BFE .. ...84.5940 |. .. 7,202,914 |. .8,514,687 .8,514,687 |.. 0 | .2.450 |......2.450 ....01/01/2021 .. 06/01/2043
45203L-BD-4 . ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE . .1.BFE .. . 102.6490 |. ..2,022,185 |. .1,970,000 .1,970,000 |.. L0 .5.375 |......5.375 ....09/28/2021 .. 12/01/2028
45203L-BS-1 ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE . 1AFE . ...97.8330 |. 1,433,885 |. . 1,465,646 . 1,509,056 |.. (5,726) |- .3.000 |......2.422 ....09/28/2021 .. 02/01/2031
45203L-CL-5 . ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE . 1AFE .. ...93.3290 |. ..5,817,181 |. .6,385,681 |.. .. (26,140) |. ......4.050 |......3.538 ....01/01/2021 .. 03/01/2089 ...
46940Y-BL-4 ..... JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL ... N .. 1.LAFE ..|... s L..95.6770 |..ceevnnnnnnns 2,244,225 |.... . .... 2,522,948 JU Y AU (17,314) [ N POV PO 3.400 |...... 2.244 ...01/01/2021 ...|....02/01/2033 ...
54627D-BV-2 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .......coovifeee veu]innnnns 4. TAFE |t 237,658 [...90.2460 |..........oennnn. 211,919 | 234,824 [l 234,824 |...oennnnninnnnd [ [ [ 0 ...... 3.050 |...... 3.050 ...09/28/2021 ...|....12/01/2038 ...
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56052F-CE-3 ..... MAINE ST HSG AUTH MTG PUR - RMBS ........oevvvvvernnnns foon ven | s 2 i .. 1.BFE .. ...99.3680 0 |eeens (1,061) fouvveeeeeiiinnd0 foeeiiiiinnl0 s 3.500 |...... 2.618 ....09/28/2021 ...|....11/15/2035 ...
56052F-GP-4 ..... MAINE ST HSG AUTH MTG PUR - RMBS ... 2 ... .. 1.BFE ..|... ...99.7100 |... 0 [ (6,163) |0 [0 e 4.000 |...... 2.634 ....09/28/2021 ...|....11/15/2047 ...
56052F-KD-6 ..... MAINE ST HSG AUTH MTG PUR - RMBS ... 2. .. 1.B FE ..|... ...91.4390 |... JLUIS PO < 11} f RUUURURRUUROR | [ FOPRPPPRRPIN | B R 3.550 |...... 1.877 ....01/01/2021 ...|....11/15/2037 ...
57T41R-GH-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 ... .. 1.AFE ..|... .100.0180 |... 0 [ (2,804) |0 [0 e 4.000 |...... 4.000 ....09/28/2021 ...|....07/01/2043 ...
STAR-HT-3 ... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2. .. 1.AFE ..|... ...88.9740 |... .. O [ (6,012) |0 o0 e 3.950 |...... 3.567 ...01/0172021 ...|....11/01/2058 ...
57T41R-JY-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 ... .. 1.BFE ..|... ...99.7720 |... ... 115,000 |.. 115,000 O e (B7) e o0 e 3.250 |...... 3.250 ....09/28/2021 ...|....09/01/2044 ...
S5TA1R-89-7 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2. .. 1.AFE ..|... ...98.63%0 |... .2,680,000 |.. ... 2,787,449 LU SR (< 7/ N N | I RPN | ) AN 3.350 |...... 1.824 ....01/01/2021 ...|....09/15/2034 ...
57419T-DL-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 ... .. 1.BFE ..|... ...98.7340 |... ..305,000 |.. ...318,155 0 [ (2,346) |0 o0 e 3.500 |...... 2.602 ....10/04/2019 ...|....03/01/2050 ...
57587A-DM-7 ..... [MASSACHUSETTS ST HSG FIN AGY HSG REV - R . 2 .1.CFE .. . 100.0310 |. . 460,000 .0 .3.950 |[......3.950 ....01/01/2021 .. 12/01/2029
57587A-DN-5 . MASSACHUSETTS ST HSG FIN AGY HSG REV - R . 2 .1.CFE .. . 100.0090 |. ..240,000 .0 .4.300 |......4.300 ...08/2472021 .. 12/01/2034
57587A-DUI-5 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV - R . 2 .1.CFE .. ...99.9630 |. . 165,000 .0 ......3.600 |......3.599 ....03/24/2021 .. 12/01/2025 ...
57587A-FT-0 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... 2 ... .. 1.BFE ..|... ...99.9%0 |... ...25,000 |.. 0 [ (808) |0 [0 e 4.000 |...... 2.694 ....08/24/2021 ...|....06/01/2045 ...
594653-6J-1 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2. .. 1.CFE ..|... ...99.9090 |... ...65,000 |.. O e (1871 |0 o0 e 4.000 |...... 2.7% ....09/28/2021 ...|....06/01/2046 ...
594653-7G-6 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 ... .. 1.CFE ..|... . 100.0290 |... .1,045,000 |.. 0 [ (15,288) |0 o0 e 3.350 |...... 1.819 ....08/24/2021 ...|....12/01/2031 ...
594653-7K-7 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2. .. 1.CFE ..|... ...99.8220 |... ..440,000 |..eevvennnnnnnnnnd50,945 |0 e (14,189) [0 o0 e 4.000 |...... 2.659 ....09/28/2021 ...|....06/01/2046 ...
594653-7L-5 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... 2 ... .. 1.CFE ..|... ...96.5320 |... .3,625,000 |.. 0 [ (58,425) |0 o0 e 3.100 |...... 1.414 ....01/01/2021 ...|....12/01/2031 ...
594653-7N-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2. .. 1.CFE ..|... ...99.0070 |... ..395,000 |.. O e (9,743) |0 feil0 e 3.500 |...... 2.308 ....09/28/2021 ...|....06/01/2047 ...
604160-FU-3 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 ... .. 1.AFE ..|... ...87.4210 |... 1,702,150 |.. .... 1,702,150 O [0 0 [0 e 2.250 |...... 2.250 ...01/01/2021 ...|....12/01/2042 ...
604160-FV-1 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... .. 87.8610 |... .3,700,031 |.. .... 3,700,031 0. RN | N AR | R RN 2.350 |...... 2.350 ....01/01/2021 ...|....03/01/2043 ...
604160-FY-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...92.2800 |. ..933,620 .933,626 |.. .0 (2,450) | .3.000 |......3.000 ...01/01/2021 .. 07/01/2044
604160-GB-4 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...89.8490 |. ..295,431 .295,439 |.. .0 (3,096) |. .2.875 |......2.875 ....09/28/2021 .. 11/01/2044
604160-GC-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...89.4890 |. . A .1,062,595 .1,065,150 |.. .0 (5,021) | .2.800 |......2.785 ....01/01/2021 .. 02/01/2045
604160-GD-0 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . -2 1AFE .. ...92.2380 |. ..937,299 | 1,016,174 1,021,900 |.. .0 .3.000 |......2.964 ....01/01/2021 .. 04/01/2045 ...
604160-GE-8 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . .2 1AFE .. ...92.4600 |. ..1,823,110 |. 1,971,783 1,978,980 |.. .0 ......3.050 |......3.027 ...01/01/2021 .. 06/01/2045 ...
604160-GM-0 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... .. 87.8610 |... 1,104,357 |.... . 1,256,936 |.. ,266,889 O [ (4,833) |0 o0 e 2.350 |...... 2.305 ....01/01/2021 ...|....10/01/2046 ...
604160-G0-1 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 ... .. 1.AFE ..|... ...90.1130 |... ...905,569 O [ (4,422) |0 o0 e 2.930 |...... 2.854 ...01/01/2021 ...|....03/01/2047 ...
60416S-BU-3 ..... MINNESOTA ST HSG FIN AGY - RMBS 2. .. 1.B FE ..|... . 100.0000 |... 0. RN | N NN | B RN 3.000 |...... 3.000 ....09/30/2022 ...|....07/01/2031 ...
60416S-HX-1 ..... MINNESOTA ST HSG FIN AGY - RVBS .... 2 ... .. 1.BFE ..|... ...99.6730 |... . 0 e (5,255) |0 [0 e 4.000 |...... 2.476 ...08/24/2021 ...|....01/01/2045 ...
60416S-KD-1 ..... MINNESOTA ST HSG FIN AGY - RMBS .... 2. .. 1.B FE ..|... ...99.8640 |... ... 146,416 O [ (2,596) |0 [0 4.000 |...... 3.001 ....09/30/2022 ...|....01/01/2041 ...
60416S-TC-4 ..... MINNESOTA ST HSG FIN AGY - RMBS . 2 ... .. 1.BFE ..|... ...99.8090 |... 384,265 |.... ..385, 394,394 0 e (7,985) |0 o0 e 4.000 |...... 2.738 ...08/24/2021 ...|....01/01/2047 ...
60416T-6U-7 ..... MINNESOTA ST HSG FIN AGY .......... 2 .1.BFE .. . 106.9200 |. .. 4,544 100 |. 4,250,000 .4,328,138 |.. .0 ... (782) |. .6.500 |......6.059 ....11/16/2023 .. 07/01/2054 ...
605350-PH-7 . MISSISSIPPI HOME CORP SINGLE FAMILY MTG 2 1AFE .. ...99.4710 |. ..571,958 |. ..575,000 .595,311 |.. .0 ..(11,687) | .4.000 |......2.731 ...08/2472021 .. 12/01/2046
60636Y-MJ-7 ..... MISSOURI ST HSG DEV COMMN MULTIFAMILY HS . 2 .1.BFE .. ...91.7700 |. ..150,453 |. ..163,946 164,704 |.. .0 (2,232) |. .4.200 |......4.159 ....09/28/2021 .. 01/01/2040
60637B-GC-8 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. ...99.5690 |. ..268,836 |. . 270,000 272,993 |.. .0 (6,056) |. .3.750 |......2.3% ....08/24/2021 .. 05/01/2038
60637B-VE-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. . 100.0000 |. ..1,250,000 |. .1,344,575 |.. .0 .. (37,120) |. ......4.000 |...... 2.335 ....01/01/2021 .. 05/01/2080 ...
61212R-42-6 ..... MONTANA ST BRD HSG - RMBS 2 ... .. 1.BFE ..|... . 100.0060 |... 3,890,233 |.... ... 3,890,000 JU Y AU (88,282) [-ooeeeeeveieeee0 vl s 3.850 |...... 3.850 (D ....... .. 149,765 |....01/01/2021 ... |....12/01/2029 ...
61212R-6C-5 ..... MONTANA ST BRD HSG - RVBS 2. .. 1.B FE ..|... . 100.0330 |... 670,221 |.... 670,000 JLUI I [ (18153 DN SR | R FOPPPIRN | ) R 4.150 |...... 4.150 (D ....... . 27,805 |....03/24/2021 ...|....12/01/2035 ...
612120-GR-0 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG - R . 2 ... .. 1.BFE ..|... .100.1770 |... .... 1,608,853 JU Y AU (39,448) |.evveeeeeennnn0 [0 e 4.000 |...... 2.489 (D ....... .59,000 |....01/01/2021 ...|....06/01/2050 ...
63968M-KQ-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... 2. .. 1.AFE ..|... ...99.1930 |... ....630,557 O e (428) |0 [0 e 3.500 |...... 3.490 ...09/28/2021 ...|....09/01/2045 ...
63968\-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... .. 1.AFE ..|... ...99.0400 |... ....244 164 0 [ (4,548) |0 [0 e 3.750 |...... 3.506 ....10/03/2019 ...|....09/01/2049 ...
641272-FX-2 ..... NEVADA HSG DIV .. 1.EFE ..|... . 100.0740 |... ,605,000 I RN | N | RPN | B SN 4.750 |...... 4.749 ....09/28/2021 ...|....04/01/2039 ...
646107-6V-9 ..... NEW JERSEY ST HSG & MTG FIN AGY MULTI-FA . .. 1.LAFE ..|... . . 100.0230 |....cevnnnnnns 2,720,626 |.... ....2,720,000 JLO I I | I APt | B ISP | B AT 4.350 |...... 4.349 ...01/01/2021 ...|....01/15/2031 ...
64613A-AC-6 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. .. 1.CFE ..|... 1,377,698 |. 101.2730 |... .. 1,245,658 |.... ... 1,323,183 0 [ (46,044) |0 o0 e 4.500 |...... 3.998 ...01/0172021 ...|....10/01/2048 ...
647200-34-5 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 1AFE . ...99.3470 |. ..129,151 |. 131,318 |.. .0 eeenn3.250 |......2.498 ....09/28/2021 .. 03/01/2045 ...
647200-5T-7 ..... NEW MEXICO MTG FIN AUTH - RMBS .. L 1AFE ... ...98.5220 |... 438,423 |.... ..445,000 |. ....451,816 O e (3,010) |0 o0 3.500 |...... 2.766 ...09/28/2021 ...|....03/01/2045 ...
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647200-X3-3 ..... NEW MEXICO MTG FIN AUTH = RMBS ......vviviinnnniinnnns foee ven | s 2 i L TAFE e 1,253,562 |...91.2220 |.............. 1,110,886 |....cevvennnns 1,217,783 |t 1,224,065 [.ovvvevnnennnn0 e 9,324 |0 [0 e 2.600 |...... 2.565 [MON ..... |eeeeeenniiinnns 2,639 ....01/01/2021 ...|....02/01/2043 ...
647200-X4-1 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 ... .. 1.AFE ..|... ...91.5720 |... .2,263,008 |.. 002,263,008 |....oceevennnnnn feeeeeee (7,984) |0 o0 e 2.850 |...... 2.850 [MON ..... e 5,375 |... ....01/01/2021 ...|....07/01/2043 ...
647201-HC-9 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2. .. 1.AFE ..|... ...99.4130 |.......eent..... 626,302 |ooennnnnnnnnt 630,000 |oiiiiiiinnnnn 868,077 o0 o (10,732) vl 0 o0 e 3.750 |...... 2.458 [ ....... .. 11,813 | ....09/28/2021 ...}|....01/01/2050 ...
64972C-8D-4 ... NEW YORK CITY HOUSING DEVELOPMENT CORPOR .. N .. 1.CFE ..|... ...92.3910 |... PPN | N FRRRROR | R IS 3.050 |...... KINVZI 110 EO 1,401 |... ....09/28/2021 ...|....06/15/2036 ...
649720-14-3 ..... NEW YORK CITY HOUSING DEVELOPMENT CORPOR .. 2. .. 1.CFE ..|... ...95.7680 |... . e (30,910) [0 0 3.450 |...... 2.156 [MN ...... ... 14,375 ... . 86,250 |....01/01/2021 ...|....11/01/2037 ...
64972C-SH-7 ... NEW YORK CITY HOUSING DEVELOPMENT CORPOR .. 2 ... .. 1.CFE ..|... ...99.2250 |... 4,961,250 |.... 5,154,613 |0 | (15, 119) [oeeeeeeieien0 o0 e 2.950 |...... 0.616 |IN ...... ... 24,583 |... .. 147,500 |....03/24/2021 ... |....11/01/2045 ...
64986M-03-2 ..... NEW YORK ST HSG FIN AGY REV - RMBS 2. .. 1.AFE ..|... . 100.0680 |... 2,451,666 |.... .... 2,450,000 RN | N AR | B RN 5.400 |...... 5.400 [MN ...... .. 16,905 |[... .. 132,300 |....09/28/2021 ... |....11/15/2042 ...
649883-H6-5 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV - .. 2 ... .. 1.BFE ..|... ...99.5340 |... e (1,220) |oeeeeieeeeenn0 [0 e 3.500 |...... 2.607 ....09/28/2021 ...|....10/01/2035 ...
658207-SV-8 ..... NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 2 .1.BFE .. ...98.4710 |. 1,636,022 |.. .. (45,792) |. .3.150 |......1.866 ....01/01/2021 .. 07/01/2031
658207-TX-3 ..... NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 2 .1.BFE .. ...96.5700 |. . 1,069,412 |.. . .. (27,478) | .3.850 |......2.000 ...01/01/2021 .. 07/01/2037
658877-FB-6 ..... NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R 2 .1.BFE .. ...93.7550 |. . ..79,998 |.. O ......2.850 |......2.850 ....08/05/2016 .. 07/01/2032 ...
658909-KS-4 ..... NORTH DAKOTA ST HSG FIN AGY - RMBS 2 ... .. 1.BFE ..|... 1,791,058 |...95.3330 |... .1,670,000 |.. 1,711,128 . (26,982) |.eeeeieeeeenn0 [0 | 2.950 |...... 1.287 ...01/01/2021 ...|....07/01/2031 ...
658909-KT-2 ..... NORTH DAKOTA ST HSG FIN AGY - RMBS ... 2. .. 1.B FE ..|... 1,096,612 |...97.7470 |... .1,020,000 |.. ....1,046,100 (17,084) [cvvvvvvviinnnnnn0 0 s 3.200 |...... 1.469 ....01/01/2021 ...|....01/01/2035 ...
658909-MA-1 ..... NORTH DAKOTA ST HSG FIN AGY - RMBS 2 ... .. 1.BFE ..|... ...99.7030 |... .1,100,000 |.. ... 1,142,541 (26,868) [....cevvvnneeeee0 el [ 4.000 |...... 2.397 ....01/01/2021 ...|....07/01/2047 ...
676900-QY-2 ..... OHIO HSG FIN AGY MULTIFAMILY HSG REV - R . 2. .. 1.B FE ..|... . 100.1150 |... ..530,000 |..evvvnnnennnnnn830,000 fouenniiiiiinnnd0 o0 o0 [0 e 5.400 |...... 5.400 ....09/28/2021 ...|....03/20/2038 ...
677560-N-5 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2 ... .. 1.AFE ..|... ...92.4600 |... 1,871,758 e 1,394,105 [0 | (18,822) [0 0 [ 3.050 |...... 2.942 ....01/01/2021 ...|....02/01/2044 ...
677560-NP-8 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2. .. 1.AFE ..|... ...80.7470 |... ..563,123 |.. 567,005 |ovveeeiiiieinnn0 [ (2,838) |0 [0 2.700 |...... 2.633 ....09/28/2021 ...|....03/01/2036 ...
677560-WV-7 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2 ... .. 1.AFE ..|... . 100.1680 |... . 890,000 |.. 942,345 |0 [ (19,099) |0 [0 3.700 |...... 1.442 ...01/01/2021 ...|....03/01/2032 ...
686087-QJ-9 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2. .. 1.CFE ..|... ...99.5090 |... .3,375,000 |.. Ll 3411139 0 e (71,503) [0 [0 3.600 |...... 1.443 ....01/01/2021 ...|....07/01/2029 ...
686087-QM-2 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV 2 .1.CFE .. ...99.9510 |. ..255,000 .256,417 |.. .4.000 |......2.873 ...09/28/2021 .. 07/01/2044
686087-QX-8 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV 2 .1.CFE .. ...99.9110 |. ..155,000 .155,796 |.. .4.000 |......2.958 ....09/28/2021 .. 07/01/2044
686087-SU-2 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV 2 .1.CFE .. ...99.6440 |. 95,000 ..96,074 |.. .3.500 |......2.349 ....09/28/2021 .. 07/01/2036
686087-VE-4 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV -2 .1.CFE .. ...99.6990 |[. . 780,000 .807,954 |.. .4.000 |......2.512 ....01/01/2021 .. 07/01/2047 ...
686087-W1I-3 ... OREGON ST HSG & CMNTY SVCS DEPT MTG REV .2 .1.CFE .. ...99.4540 |. ..525,000 547,749 |.. ......4.000 |......2.492 ...09/28/2021 .. 01/01/2040 ...
68608E-HB-1 ..... OREGON ST HSG & CMNTY SVCS DEPT MULTIFAM . 2. .. 1.AFE ..|... . 100.1060 |... ...65,000 |.. RN | N AR | N RN 4.850 |...... 4.850 ....09/28/2021 ...|....07/01/2035 ...
708796-32-8 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2 ... .. 1.BFE ..|... ...93.1030 |... .3,750,000 |.. (46,553) |-vvveeeeeennnnn0 [0 e 3.100 |...... 1.800 ....01/01/2021 ...|....10/01/2036 ...
708796-4R-5 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2. .. 1.B FE ..|... ...99.7040 |... ... 460,000 |.. (12,239) |ooeeeeeeeenl0 [0 4.000 |...... 2.542 ....09/28/2021 ...|....10/01/2046 ...
708796-4T-1 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2 ... .. 1.BFE ..|... ...99.6970 |... .2,155,000 |.. . (30,424) |.eeerieeeeen0 [0 | 3.650 |...... 2.143 ....01/01/2021 ...|....10/01/2032 ...
72316W-ZA-8 ..... PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA .... 2. .. 1.AFE ..|... ...92.7360 |... 1,494,381 |.. e (7,201) [0 0 3.400 |...... 3.380 ....01/01/2021 ...|....10/01/2044 ...
76221R-XN-8 ..... RHODE ISLAND HSG & MTG FIN CORP - RMBS ... 2 ... .. 1.BFE ..|... ...97.19%60 |... 1,943,920 |.... .2,000,000 |.. .... 2,054,490 (30,468) [...eeeeeeneeeee0 Jveiiiiieeeennnl0 s 3.150 |...... 1.564 ...01/01/2021 ...|....10/01/2031 ...
76221T-KB-4 ..... RHODE ISLAND HSG & MTG FIN CORP REV - RM . 2 .1.CFE .. . 100.0270 |. ..2,000,540 |. .2,000,000 .2,122,655 |.. .3.800 |......1.846 ...01/01/2021 .. 10/01/2037 ...
83712D-1K-8 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 2 1AFE .. ...99.5710 |. ..109,528 |. . 110,000 113,106 |.. .4.000 |......2.543 ....09/28/2021 .. 07/01/2043
837120-XJ-0 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 2 1AFE .. ...99.8160 |. ..354,347 | ..355,000 .365,642 |.. .4.000 |......2.751 ...09/28/2021 .. 01/01/2047
83756C-7X-7 ..... SOUTH DAKOTA HSG DEV AUTH . 2 1AFE .. . 103.5330 |. ..4,141,320 |. 000,000 .4,000,000 |.. .6.009 |......6.011 ....11/16/2023 .. 05/01/2054
83756C-0K-4 . SOUTH DAKOTA HSG DEV AUTH - RMBS 2 1AFE .. ...93.9800 |. ..296,037 |. .329,300 |.. ......3.700 |......2.042 ...01/01/2021 .. 11/01/2036 ...
83756C-SA-4 ..... SOUTH DAKOTA HSG DEV AUTH - RMBS ... 2 ... .. 1.AFE ..|... .. 199,028 |...97.0600 |... 197,306 e e (1,920) o0 [0 3.060 |...... 2.624 ....09/28/2021 ...|....11/01/2037 ...
83756C-TX-3 ..... SOUTH DAKOTA HSG DEV AUTH - RMBS 2. .. 1.AFE ..|... .. 675,474 1...99.4910 |... 20862,980 |oeeviiiiiiinnnn0 [ (9,958) |0 0 4.000 |...... 3.256 ....01/01/2021 ...|....05/01/2039 ...
880461-DK-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . 2 ... .. 1.BFE ..|... . 100.0280 |... 1eee55,000 |eeeeeiiieeennn0 e (13,640) |0 [0 4.000 |...... 2.164 ....09/28/2021 ...|....01/01/2034 ...
880461-ER-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... ...94.2750 |... 03,081,615 [onniiiiiiinnnl0 e (52,528) [0 o0 e 3.550 |...... 1.792 ....01/01/2021 ...|....07/01/2039 ...
880461-EU-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... ...99.6420 |... . e 749,392 |0 e (13,179) [0 0 e 4.000 |...... 2.705 ....09/28/2021 ...|....07/01/2045 ...
880461-JR-0 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... ...95.8630 |... .2,975,000 |.............. 3,050,059 [......cooeeernni0 |oennnnnn (49,087) [oneiinniennnn0 Jveeiiiniinnnnnl0 s 3.250 |...... 1.542 ....01/01/2021 ...|....07/01/2036 ...
880461-NJ-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.BFE ..|... .. 333,374 |. 101.0950 |... 308,340 |.... ..305,000 |.. 320,177 feeeeeeeeenieenn 0 e (5,905) [0 o0 e 3.625 |...... 1.587 ...09/28/2021 ...|....07/01/2032 ...
880461-NP-9 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... .. 326,051 ]...99.4180 |... 303,225 |.... ..305,000 |.. 318,732 [coveeeviiiiinnnn0 i (6,038) [eeneeciinnnl0 o0 e 4.000 |...... 2.mM ....09/28/2021 ...|....01/01/2042 ...
880461-PR-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . 2 .1.BFE .. 1,120,706 |. 100.1540 |. .. 1,011,555 |. .1,010,000 .1,061,279 |.. ... 3.350 |......1.280 ....01/01/2021 .. 07/01/2032 ...
880461-PS-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... 2. .. 1.BFE ..|.. .. 320,768 |...94.4540 |.......ccoeenens 278,639 |.... ..295,000 |. ....308,812 .0 o (6,856) |0 0 3.700 |...... 1.777 ...09/28/2021 ...|....07/01/2036 ...
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88275A-DC-1 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF L AFE e 3,520,288 |...90.3490 |.............. 3,060,159 [o.evvvrinnnnn 3,387,042 |...eeiinnnn 3,488,610 [.....ccvvnnnnnnns 0 |.eeens (10,679) [cvvvvvvvvivnnnnn0 e l0 s 2.600 |...... 2,125 ....01/01/2021 ...|....10/01/2032 ...
88275F-NX-3 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .. 1.BFE ..|... 1,094,077 |...86.1690 |... .1,055,000 |.. .... 1,066,297 JLO N O [0 (0 DN ARt | B IUUUPRPRRIN | ) AU 3.180 |...... 2.243 ....01/01/2021 ...|....03/01/2039 ...
88275F-PA-1 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .. 1.B FE ..|... .. 525,688 |...93.1120 |... O e (3,394) |0 [0 e 3.100 |...... 3.005 ....09/28/2021 ...|....09/01/2047 ...
88275L-AC-0 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... .. 1.AFE ..|... ...77.9060 |... . 0 . PP <1:) 1 SRR | R IO | B 2.300 |...... 2.109 ....09/28/2021 ...|....07/01/2037 ...
88275L-AD-8 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... I .. 1.AFE ..|... ...77.9060 |... ...485,918 LU R (/£1-) N N | I RPN | ) SN 2.300 |...... 2.109 ....09/28/2021 ...|....07/01/2037 ...
91743P-AE-5 ..... UTAH HSG CORP - RMBS ... N .. 1.BFE ..|... ...96.4910 |... 0 e (2,079) |0 o0 e 3.500 |...... 2.842 ...09/28/2021 ...|....04/21/2044 ...
91743P-AF-2 ..... UTAH HSG CORP - RMBS ... I L .. 1.B FE ..|... ...96.7200 |... LU R (72 ()N N | N RPN | ) AN 3.500 |...... 3.026 ....09/28/2021 ...|....05/21/2044 ...
91743P-AH-8 ..... UTAH HSG CORP - RMBS ... N .. 1.BFE ..|... ...99.6620 |... 0 [ (16,794) |0 e l0 e 4.000 |...... 3.174 ....09/28/2021 ...|....06/21/2044 ...
91743P-Ad-4 . UTAH HSG CORP - RMBS . 4 .1.BFE .. ...95.9710 |. .0 .3.500 |......2.946 ...01/01/2021 .. 07/21/2044
91743P-AK-1 ..... UTAH HSG CORP - RMBS . 4 .1.BFE .. ...95.9710 |. .0 .3.500 |......3.040 ....09/28/2021 .. 08/21/2044
924190-GP-0 . VERMONT HSG FIN AGY - RMBS 2 .1.BFE .. ...99.4390 |. .0 ......4.000 |......4.000 ....09/28/2021 .. 11/01/2044 ...
924190-HG-9 ... VERMONT HSG FIN AGY - RMBS 2 ... .. 1.BFE ..|... ...99.6390 |... JO N U (/0 ARt | B IR | ) AT 3.750 |...... 2.961 ....09/28/2021 ...|....11/01/2045 ...
924190-KG-5 ... VERMONT HSG FIN AGY - RMBS 2. .. 1.B FE ..|... ...99.4130 |... ....508,321 O e (7,018) |0 o0 e 4.000 |...... 2.488 ....09/28/2021 ...|....11/01/2046 ...
92812U-XB-9 ..... VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R B .. 1.AFE ..|... ...99.5290 |... ....509,631 0 [ (1,493) |0 o0 e 6.000 |...... 5.317 ....09/28/2021 ...|....03/25/2038 ...
92812V-MA-1 ..... VIRGINIA ST HSG DEV AUTH - RMBS I L .. 1.AFE ..|... ...95.6840 |... .... 2,304,608 O e (4,284) |0 [0 e 3125 |...... 2.780 ...01/0172021 ...|....11/25/2039 ...
976890-BZ-8 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. 2 ... .. 1.CFE ..|... ...99.6%0 |... .. O [ (4,554) |0 [0 e 4.000 |...... 2.739 ....09/28/2021 ...|....09/01/2045 ...
976890-DD-5 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. 2. .. 1.CFE ..|... ...99.0760 |... ..315,000 |.. JLOJ R (- i N N I RPN | ) AN 3.500 |...... 2.524 ....09/28/2021 ...|....03/01/2046 ...
976890-EK-8 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. 2 ... .. 1.CFE ..|... ...96.6420 |... .3,180,000 |.. ....3,256,111 O [ (44,721 |0 o0 e 3.000 |...... 1.538 ...01/01/2021 ...|....09/01/2032 ...
976890-EL-6 WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. 2. .. 1.CFE ..|... ...98.7470 |... ..355,000 |.. 364,669 O e (9,831) |0 el0 e 3.500 |...... 1.831 ....09/28/2021 ...|....09/01/2046 ...
976904-L4-2 ..... [WISCONSIN HSG & ECONOMIC DEV AUTH HSG RE 2 .1.DFE .. ...99.6270 |. .2,000,000 .2,100,807 |.. .0 .3.750 |......1.913 ...01/01/2021 .. 11/01/2037
983220-HV-2 ..... [WYOMING CMNTY DEV AUTH HSG REV - RMBS .. 2 .1.BFE .. ...99.4710 |. 35,000 ..35,075 |.. .0 ... (267) |. .3.000 |......2.476 ....09/28/2021 .. 12/01/2044
983220-MJ-3 ..... [WYOMING CMNTY DEV AUTH HSG REV - RMBS .. 2 .1.BFE .. . 100.3120 |. A . 1,335,000 01,392,341 |.. .0 ..(23,083) |. .3.450 |......1.629 ....09/28/2021 .. 12/01/2032
983220-MK-0 ..... [WYOMING CMNTY DEV AUTH HSG REV - RMBS .. v 2 .1.BFE .. . 100.3120 |. ..2,287,114 |. .2,280,000 .2,376,607 |.. .0 ..(38,874) | .3.450 |......1.653 ...01/01/2021 .. 12/01/2032
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 185,441,449 | XXX 169,964,083 177,713,571 180,327,656 0 (1,809,543) 0 0 XXX XXX XXX 1,208, 162 5,535,534 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 233,738,544 | XXX 213,721,238 222,254,401 226,215,656 0 (2,645,5%) 0 0 XXX XXX XXX 1,518,197 7,301,821 XXX XXX
00253X-AA-9 ..... AADVANTAGE LOYALTY IP LTD ... L3.AFE .. 416,667 |...99.1250 |. ..413,021 |. . 416,667 413,021 .. .0 .0 0. . 22,917 |....08/10/2021 .. 04/20/2026
009158-BF-2 ..... AIR PRODUCTS AND CHEMICALS INC 1.FFE .. . 103.3114 |. .. 3,099,342 |. .3,000,000 2,995,183 |.. .0 0. . 72,000 |....02/27/2023 .. 03/03/2033
010392-FY-9 ..... ALABAMA POWER CO ... .1EFE .. ...98.0023 |. 2,940,069 .3,000,000 .2,99,1% |.. .0 0. ...08/09/2022 .. 09/01/2027 ...
014916-AA-8 ..... ALEXANDER FUNDING TRUST I1 .. .2.CFE .. . 105.0224 |. 1,050,224 .1,000,000 .1,000,000 |.. .0 0 e 7467 | 7474 1) e [ 25,305 [ ....08/15/2023 .. 07/31/2028 ...
01748T-AC-5 ..... ALLEGION US HOLDING COMPANY INC .. .. 2.BFE ..|... . 102.0646 |.............. 1,020,646 |.... .1,000,000 |.. 999,999 ....06/07/2022 ...|....07/01/2032 ...
02079%-AJ-6 ..... ALPHABET INC .. 1.CFE ..|... ...89.4418 |...cooniinnins 4,006,993 |.... .4,480,000 |.. .... 4,383,707 ....08/24/2021 ...|....08/15/2027 ...
023135-BX-3 ..... AMAZON.COM INC ... .. 1.DFE ..|... ...92.3239 |... ....11,078,868 |.... 12,000,000 |.. ...11,988,899 ....09/28/2021 ...|....05/12/2026 ...
023135-CF-1 ..... AMAZON.COM INC ... .. 1.DFE ..|... ...97.1658 |..ceernnnnnnns 4,858,290 |.... .5,000,000 |.. .... 4,993,086 ....04/11/2022 ...|....04/13/2027 ...
023135-CP-9 ..... AMAZON.COM INC ... .. 1.DFE ..|... . 101.4622 |.............. 2,891,673 |.... ....2,848,816 ... 11/29/2022 ... |....12/01/2027 ...
026650-EH-0 ..... AMERICAN HONDA FINANCE CORP .... .. 1.G FE ..|... ...99.6699 |.............. 2,990,097 |.... .... 2,996,544 ...04/13/2023 ...|....04/17/2030 ...
026650-EM-9 ..... AMERICAN HONDA FINANCE CORP . .1.GFE .. . 103.0343 |. .. 4,121,372 |. .3,998,524 |.. ....07/05/2023 .. 07/07/2028 ...
02772A-AA-T ..... AMERICAN NATIONAL GROUP LLC . .2.BFE .. ...96.4509 |. ..964,509 |. .1,000,000 .1,000,000 |.. ....06/06/2022 .. 06/13/2032
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC .1.GFE .. ...99.1120 |. .. 3,468,920 |. .3,500,000 . 3,499,465 |.. ...05/10/2022 .. 05/13/2032
03666H-AF-8 ..... ANTARES HOLDINGS LP ... .2.BFE .. . 103.3537 |. ..2,067,074 |. 01,997,419 |.. ....08/08/2023 .. 08/11/2028
03761U-AH-9 ..... MIDCAP FINANCIAL INVESTMENT CORP .2.CFE .. ...91.3189 |. ..1,826,378 |. 1,998,628 |.. ....07/09/2021 .. 07/16/2026 ...
03770D-A*-4 ..... APOLLO DEBT SOLUTIONS BDC ..vveeeeeeeeneeeeeeemnieees oo ven e | s ...2.CZ .. |.. ...99.9685 |... 2,999,055 |.... ....3,000,000 . 142,307 |....12/21/2022 ... |....12/21/2025 ...
038923-Al-8 ..... ARBOR REALTY TRUST INC .. .. 1.FPL ..|.. .. 3,000,000 |...93.4102 |... ....3,000,000 .. 150,000 |....04/30/2021 ...|....04/30/2026 ...
038923-AX-6 ..... ARBOR REALTY TRUST INC .. .. 1.FPL ..|.. .. 1,000,000 |...89.0000 |... . s .. ....1,000,000 ... 45,000 |....08/31/2021 ...|....09/01/2026 ...
03938L-BE-3 ..... ARCELORMITTAL SA ..iivvveniiiiiiiiiiiiiiiiiieeciiiianees L2.CFE e 4,995,400 |. 104.8535 |.............. 5,242,675 |...ccvvunnnnn. 5,000,000 |..ceeunnnnnnns 4,996,282 |.....ooooeeeennn0 o809 o0 0000060550 L BU572 N Ll e 29110 [ 327,500 |....11/21/2022 ...|....11/29/2027 ...
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03990B-AA-9 ..... ARES MANAGEMENT CORP .......cevvuniririnniniiniinninnns L 2AFE L 2,994,060 |. 104.4447 |.............. 3,133,341 |oeiiiiiinnnns 3,000,000 |.eevvunnienns 2,994,207 |ovveeniiiinnnnd (O R 7 RN | I AR | B EN 6.375 |...... 6.422 ....11/07/2023 ...|....11/10/2028 ...
04015K-AB-6 ..... ARES FINANCE CO Il LLC .. .. 2.AFE ..|... ...88.9085 |....coeuunnnns 1,778,170 |.... .2,000,000 |.. .... 2,068,424 0 [ (10,012) Jev 0 o0 e 3.250 |...... 2.649 ....01/01/2021 ...|....06/15/2030 ...
04685A-2K-6 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... ...93.0991 |....ooonnnnnns 2,001,631 |.... .... 1,959,280 O e 59,413 |0 [0 2.950 |...... 6.392 ... 11/02/2022 ...|....11/12/2026 ...
04685A-2V-2 ..... ATHENE GLOBAL FUNDING ... |- 1L.EFE ... . ...88.9584 |.............. 4,447,920 |.... .... 4,370,347 0 feeeennn 108,547 v [0 e 2.500 |...... 5.911 ....02/23/2023 ...|....03/24/2028 ...
04685A-3E-9 ..... ATHENE GLOBAL FUNDING ... .- LEFE ... .. 3,211,880 |...81.3099 |......eeeee 3,252,396 |.... ....3,278,878 0 [ 66,998 o0 0 2.646 |...... 5.537 ....01/31/2023 ...|....10/04/2031 ...
04685A-3G-4 ..... ATHENE GLOBAL FUNDING .. 1.EFE ..|... .. 7,179,873 |...87.2722 |ccerrennneeeen 7,444,319 |.... ... 1,418,127 0 feeeennn 186,415 |0 [0 e 2.7 |...... 5.745 ...09/16/2022 ...|....01/07/2029 ...
05565E-BlI-4 ..... BMW US CAPITAL LLC .... .. 1.F FE ..|... .. 6,984,810 ...91.5535 | 6,408,745 |.... ....6,991,043 O e 3,011 0 [0 e 1.250 |...... 1.295 ...08/09/2021 ...|....08/12/2026 ...
05565E-CF-0 ..... BMW US CAPITAL LLC .... .. 1.F FE ..|... . 103.2350 |... ..2,580,875 |.... ... 2,495,993 O e 283 |0 [0 e 5.150 |...... 5.17 ....08/08/2023 ...|....08/11/2033 ...
05580M-81-9 ..... B RILEY FINANCIAL INC L2.APL L. ...13.4000 |. ..536,000 |. .1,000,000 |.. .0 .5.250 |......0.053 ....08/04/2021 ..
05684B-AB-3 ..... BAIN CAPITAL SPECIALTY FINANCE INC .2.CFE .. ...92.9058 |. ..2,787,174 |. .2,988,981 |.. .0 .2.950 |......3.125 ....08/03/2021 ..
06051G-KW-8 ..... BANK OF AMERICA CORP ............. .1.GFE .. ...99.9562 |. ..4,997,810 |. .5,000,000 |.. .0 ... 4948 | 4.949 ....07/19/2022 .. .
06406R-BM-8 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... . 106.0610 |... 2,121,220 |.... .2,000,000 |.. ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 5.834 |...... 5.834 ...10/18/2022 ...|....10/25/2033 ...
073096-AA-7 ..... BAYPORT POLYMERS LLC . .. 2.AFE ..|... ...95.5084 |... .5,000,000 |.. ....5,000,000 LU RN | N | RN | B SN 4.743 |...... 4.743 ....04/11/2022 ...|....04/14/2027 ...
07330M-AC-1 ..... TRUIST BANK .. 1.F FE ..|... ...92.7220 |... .1,000,000 |.. .... 1,009,637 0 [ (13,436) |oveeeeeeeeeen0 o0 e 2.636 |...... 1.269 ....08/24/2021 ...|....09/17/2029 ...
08576P-AK-7 ..... BERRY GLOBAL INC . .. 2.CFE ..|... . 100.7500 |... .1,000,000 |.. ....992,188 O e 1,228 o0 [0 e 5.500 |...... 5.708 ...08/27/2023 ...|....04/15/2028 ...
088929-AB-0 ..... BGC GROUP INC .. 2.CFE ..|... ...95.8481 |... ... 200,000 |.. ....205,182 0 [ (698) |0 o0 e 4.375 |...... 2.809 ....08/24/2021 ...|....12/15/2025 ...
09247X-AT-8 ..... BLACKROCK INC .. 1.DFE ..|... . 100.8497 |... 3,025,491 |.... .3,000,000 |.. ....2,946,729 O 2,409 |0 [0 e 4.750 |...... 4.989 ....06/22/2023 ...|....05/25/2033 ...
092533-A#-5 ..... BLACKROCK CAP INVT CORP A 5.820 12/09/20 .......cccunfoes | voenies | ceeeieees ...2.CPL ..|... ...97.0740 |... 3,882,960 |.... .4,000,000 |.. ....4,000,000 O 0 0 [0 e 5.820 |...... 5.820 ...04/21/2022 ...|....12/09/2025 ...
09259E-AB-4 ..... BLACKROCK TCP CAPITAL CORP .. 2.CFE ..|... ...92.1803 |... 921,803 |.... .1,000,000 |.. ....1,007,516 O e (3,438) |0 o0 e 2.850 |...... 2.481 ....08/18/2021 ...|....02/09/2026 ...
09261B-AK-6 ..... [BLACKSTONE HOLDINGS FINANCE CO LLC . . 1EFE .. . 106.7379 |. .. 3,202,137 |. .3,000,000 . 2,995,447 |.. .0 .6.200 |......6.222 ....10/31/2022 .. 04/22/2033
09261H-AD-9 . BLACKSTONE PRIVATE CREDIT FUND .2.CFE .. ...90.3924 |. L2,711,772 | .3,000,000 .2,729,214 |.. .0 .2.625 |......5.942 ....10/14/2022 .. 12/15/2026
09261L-AC-2 ..... BLACKSTONE SECURED LENDING FUND .2.CFE .. ...95.1497 |. 1,902,994 |. .2,000,000 .2,029,132 |.. .0 .3.625 |......2.854 ....08/24/2021 .. 01/15/2026
09261X-AB-8 ..... BLACKSTONE SECURED LENDING FUND .2.CFE .. ...91.3043 |. .. 3,195,651 |. .3,500,000 . 3,479,906 |.. .0 .2.750 |......2.972 ....03/24/2021 .. 09/16/2026 ...
09261X-AD-4 ..... BLACKSTONE SECURED LENDING FUND .2.CFE .. ...88.0501 .1,000,000 .993,065 |.. .0 eeen2.125 ... 2,357 ...07/20/2021 .. 02/15/2027 ...
093662-AJ-3 ..... BLOCK FINANCIAL LLC ..oevvveeniiiiiiiiieeeccviineeeeeens foes e e 1,2 s .2.CFE ..|... ...89.0088 |... .3,000,000 |.. 2,990,801 O e 1,888 |0 [0 2.500 |...... 2.572 ....06/22/2021 ...|....07/15/2028 ...
09581J-AA-4 ..... BLUE OWL FINANCE LLC .evveeeeeeeeeeeeeeeeemeieeeeeeee fooe ven e [1,2 s .2.BFE ..|.. ...82.3385 |... .3,000,000 |.. 2,970,510 O [ 3,447 0 0 e 3125 |...... 3.275 ....06/03/2021 ...|....06/10/2031 ...
10373Q-BU-3 ..... BP CAPITAL MARKETS AMERICA INC .....ovvvvvvvvvnnneneenn [ 8D e 1,2 e 1.F FE ..|... . 100.6828 |... .5,000,000 |.. 5,000,000 LU RN | N | RPN | ) SN 4.812 |...... 4.812 ....02/09/2023 ...|....02/13/2033 ...
109481-AA-1 ... BRIGHTSPHERE INVESTMENT GROUP INC .. N L, .. 3.AFE ..|... ...95.8527 |... ..495,000 |.. ....459,505 0 e 12,029 |0 o0 e 4.800 |...... 7.940 ....10/27/2022 ...|....07/27/2026 ...
11135F-BE-0 ..... BROADCOM INC 12 .. 2.CFE ..|... ...89.5622 |... .1,000,000 |.. ....983,074 O e 3,863 |0 o0 e 1.950 |...... 2.384 ....03/24/2021 ...|....02/15/2028 ...
11135F-BL-4 ..... BROADCOM INC 12 .. 2.CFE ..|... ...87.0655 |... 1,741,310 |.... .2,000,000 |.. 2,018,168 O [ (1,492) |0 o0 e 3.469 |...... 3.363 ...03/31/2021 ...|....04/15/2034 ...
1271L-AK-8 ..... BROOKFIELD FINANCE INC 1, .1.GFE .. . 106.6503 |. .. 3,199,509 |. .3,000,000 .3,000,000 |.. .0 .6.350 |......6.349 ... 11/27/2023 .. 01/05/2034 ...
11271R-AA-T ... BROOKFIELD FINANCE LLC .. 1, . 1.GFE .. ...99.5844 |. ..235,019 |. ..236,000 .236,621 |.. .0 .4.000 |......0.860 ...09/28/2021 .. 04/01/2024
114259-AX-2 . BROOKLYN UNION GAS CO 1, L2.AFE .. . 104.9380 |. .. 1,049,380 |. .1,000,000 .1,000,000 |.. .0 .6.388 |......6.388 ....00/12/2023 .. 09/15/2033
125491-AN-0 . Cl FINANCIAL CORP .. 1, .2.BFE .. ...78.68%4 |. .. 1,517,919 |. . 1,929,000 . 1,459,613 |.. .0 .3.200 |......7.797 ...10/13/2022 .. 12/17/2030
13607L-V-1 ..... | CANADIAN IMPERIAL BANK OF COMMERCE 1, 1FFE .. . 104.3172 |. .. 1,043,172 |. .1,000,000 .1,000,000 |.. .0 ......5.986 |......5.986 ....00/27/2023 .. 10/03/2028 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP 12, .. 2.AFE ..|... .. 2,000,000 |...98.0441 |... 1,960,882 |.... .2,000,000 |.. ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 4.927 |...... 4.929 ...05/05/2022 ...|....05/10/2028 ...
140501-AB-3 ..... CAPITAL SOUTHWEST CORP .. 12 .. 2.CFE ..|... 4,084,400 |...94.5865 |... .4,000,000 |.. ....4,037,818 0 [ (17,089) |0 o0 e 4.500 |...... 4.000 ....02/22/2021 ...|....01/31/2026 ...
140501-AC-1 ..... CAPITAL SOUTHWEST CORP .. 12 .. 2.CFE ..|... ...90.3557 |... .1,000,000 |.. O e 1,106 |0 o0 e 3.375 |...... 3.500 ....08/24/2021 ...|....10/01/2026 ...
14913R-22-9 ..... CATERPILLAR FINANCIAL SERVICES CORP .. AT .. 1.F FE ..|... ...98.3821 |... .5,000,000 |.. O s 1,967 o0 [0 e 3.650 |...... 3.693 ....08/08/2022 ...|....08/12/2025 ...
150890-AM-6 ..... CELANESE US HOLDINGS LLC 12 .. 2.CFE ..|... . 102.4067 |... .2,000,000 |.. 0 feeeeenn 20,997 o0 o0 6.165 |...... 7.607 ....10/13/2022 ...|....07/15/2027 ...
15201P-AA-7 ... SOUTHSTATE CORP .. 12,5 .. 2.BFE ..|... ...94.1644 |... .1,000,000 |.. O e (9317) |0 feiil0 e 5.750 |...... 4.719 ....03/24/2021 ...|....06/01/2030 ...
17288X-AB-0 ..... CITADEL LP ........ 1, .. 2.BFE ..|... ...97.4210 |... 487,105 |.... ... 500,000 |.. 517,528 0 [ (5,690) |veeeeeeeeeen0 o0 e 4.875 |...... 3.581 ...08/24/2021 ...|....01/15/2027 ...
172967-PA-3 ..... CITIGROUP INC .. 1,2, .. 1.G FE ..|... . . 107.0469 |... 1,070,469 |.... .1,000,000 |.. ....1,000,000 O o0 0 [0 6.270 |...... 6.272 ...11/09/2022 ... |....11/17/2033 ...
17325F-BB-3 ..... CITIBANK NA .... 1, . 1EFE .. 1,500,000 |. 104.1097 |. .. 1,561,646 |. .1,500,000 .1,500,000 |.. .0 ......5.803 |......5.803 ...09/26/2023 .. 09/29/2028 ...
20826F-BF-2 ..... CONOCOPHILLIPS €O ...vvvvvvvnniiiiiiiiiiiiiiiiiineeeenns o 1, . 1.FFE ..|.. 2,495,175 |. 102.9557 |.............. 2,573,893 |.... .2,500,000 |. ... 2,495,501 O 36 0 0 5.050 |...... 5.073 ...08/08/2023 ... |....09/15/2033 ...
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210518-DU-7 ..... CONSUMERS ENERGY CO ..evvvvveniiiiiniinieeciini e D..[.eeeeen 1,2 e LEFE L 994,510 [. 100.1318 |.............. 1,001,318 |.ooevvnnennnns 1,000,000 |..eennverennnnnn996,047 [0 i 837 o0 0 4.625 |...... 4691 [MN ..ot v 5,910 ....02/13/2023 ...|....05/15/2033 ...
222070-AE-4 ..... COTY INC .. 3.AFE ..|... .. 243,988 |...98.2500 |... ..262,000 |eeeerenieeeennnn250,693 foiiiiiinniennl0 e 4,406 |0 0 e 5.000 |...... T.079 |AD ceves oeeeeeeeeennnnns 2,766 |... ...06/15/2022 ...|....04/15/2026 ...
225401-8G-2 ..... UBS GROUP AG ... .. 1.G FE ..|... 2,000,000 |. 105.3711 |... .2,000,000 |.....ereeeenn2,000,000 foieeeiennenn0 Joveeniniiiinnnnd0 [0 0 6.301 |...... 6.299 MS ...... ..., 34,656 ... ....09/18/2023 ...|....09/22/2034 ...
225480-AA-9 ..... CREDIT OPPORTUNITIES PARTNERS JV LLC . |--2.BPL ..|... ...92.0842 |.................920,842 |.............. 1,000,000 |..............1,000,000 |......ccevvreeencO forrerrrriiieeaen0 o0 [0 e 3.620 |...... 3.620 [FA ...... ... 12,469 |... ....08/17/2021 ...|....08/17/2026 ...
233851-DS-0 ..... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ... .. SD.. | LR FE L ...99.6641 |.................996,641 |.............. 1,000,000 |.............. 1,003,898 |........ccc0ceeea0 [orreeennn (27,487) |euvenneeinnnnnnl oo l0 e 3.650 |...... 0.880 |FA ...... ... 13,079 |... ....09/28/2021 ...|....02/22/2024 ...
24422E-\F-3 ... JOHN DEERE CAPITAL CORP ... .. SD.. .. 1.F FE ..|... ...92.1548 |... o 1,008,674 |...ooeeeennenn0 e (2,025) [0 o0 e 1.750 |...... 1.535 [MS covvnt | 5,444 |... ...08/24/2021 ...|....03/09/2027 ...
28422EVE-S ... JOHN DEERE CAPITAL CORP ... .. SD.. .. 1.F FE ..|... ...95.6123 |... 4,994,782 L0 892 [0 [0 3.350 |...... 3.372 ... 33,965 ... ....04/12/2022 ...|....04/18/2029 ...
24422E\Z-8 ..... JOHN DEERE CAPITAL CORP ... .. SD.. .. 1.F FE ..|... . 101.4264 |... e 4,995,907 [oiiiiiiienn0 e 357 0 [0 e 4.700 |...... 4.715 .... 13,708 |... ....06/05/2023 ...|....06/10/2030 ...
253393-AF-9 ..... [DICK'S SPORTING GOODS INC . .2.CFE .. ...85.0255 |. .. 3,401,020 |. . 3,245,247 |.. .3.150 |......6.162 . 58,100 ....09/01/2022 .. 01/15/2032
25461L-AA-0 ..... DIRECTV FINANCING LLC .3.BFE .. ...93.5000 |. ..935,000 |. 918,194 |.. .5.875 |......8.550 ....06/13/2022 .. 08/15/2027
260543-CY-7 . DOW CHEMICAL CO ..... L2.AFE .. . 101.1185 |. ..2,022,370 |. .2,280,825 |.. ......4.800 |......1.658 ....01/01/2021 .. 11/30/2028 ...
260543-DG-5 ... DOW CHEMICAL CO .. 2.AFE ..|... . 109.9710 |.oeeeennnnnnns 3,299,130 |.... 02,992,569 |oenieeeiiiienn0 e AT 0 [0 6.300 |...... 6.336 .. 167,475 |....10/24/2022 ...|....03/15/2033 ...
264420-8J-2 ..... DUKE ENERGY CAROLINAS LLC ... .. SD.. .. 1.F FE ..|... . 101.9881 |.oooevvnnnnnns 3,059,643 |.... 02,991,900 foeneiiiiinnnn0 il 870 L0 o0 4.950 |...... 4.987 . 77,963 |....01/03/2023 ...|....01/15/2033 ...
264420-A0-7 ... DUKE ENERGY PROGRESS LLC .. 1.F FE ..|... . 103.6306 |....cceennnnn. 3,108,918 |.... e 2,999,424 |0 e 144 0 0 5.250 |...... 5.253 ...03/06/2023 ...|....03/15/2033 ...
26444H-A0-4 ... DUKE ENERGY FLORIDA LLC .. 1.F FE ..|... . 108.3128 |.......oeennns 2,166,256 |.... 1,996,427 [0 i A7 0 0 5.875 |...... 5.899 ....11/06/2023 ...|....11/15/2033 ...
26845A-AA-9 ..... EFC - 5.875% 20MM 4/1/27 .. B L R 1.FPL ..|.. ...94.3701 |... 422,000,000 [...oeeeemnnneni0 o0 0 o0 e 5.875 |...... 5.879 ....08/28/2022 ...|....04/01/2027 ...
278642-AU-3 ..... EBAY INC 12 .. 2.AFE ..|... ...88.9239 |... .1,004,448 |...ooiiiiiiennn0 e (679) [0 [0 2.700 |...... 2.619 ....03/24/2021 ...}|....03/11/2030 ...
29273V-AP-5 ... ENERGY TRANSFER LP . 12 .. 2.CFE ..|... . 102.0951 |... . n1,499,886 |...ooeeeenienn0 e 257 0 o0 e 5.550 |...... 5.552 ...12/05/2022 ...|....02/15/2028 ...
20273V-AQ-3 ... ENERGY TRANSFER LP .... 1 .. 2.CFE ..|... . 103.0878 |....cevvnnnnns 1,546,317 |.... 1,498,742 o0 382 [0 0 5.750 |...... 5.762 ...12/06/2022 ...|....02/15/2033 ...
29366M-AE-8 ..... [ENTERGY ARKANSAS LLC . 1, 1.FFE .. . 102.9205 |. ..2,573,013 |. . 2,486,583 |.. .5.300 |......5.371 ....08/14/2023 .. 09/15/2033
2044911-AQ-0 . EQUITABLE FINANCIAL LIFE GLOBAL FUNDING . .. 1.EFE .. . 100.7384 |. ..1,007,384 |. .999,015 |.. .5.450 |......5.477 ....02/28/2023 .. 03/03/2028
30225V-AJ-6 . EXTRA SPACE STORAGE LP .. 1,2 .2.BFE .. . 102.2217 |. ..1,022,217 |. 998,474 |.. .5.700 |......5.741 ....08/21/2023 .. 04/01/2028
316773-DJ-6 ..... FIFTH THIRD BANCORP ... 1 L2.AFE .. . 103.6407 |. ..2,072,814 |. .2,000,000 |.. .6.361 |......6.365 ....10/24/2022 .. 10/27/2028 ...
319383-AE-5 ... FIRST BUSEY CORP ... 12,5 .2.BFE .. ...80.80% |. ..1,616,192 |. .2,000,000 .2,000,000 |.. ......5.000 |......5.001 ...06/25/2022 .. 06/15/2032 ...
32055Y-AA-0 ..... FIRST INTERSTATE BANCSYSTEM INC . 12, .. 2.BFE ..|... ...94.3965 |... 943,965 |.... .1,000,000 |.. 1,013,825 [0 e (9,600) [0 [0 e 5.250 |...... 4.201 ....03/24/2021 ...|....05/15/2030 ...
33830G-AA-9 ..... FIVE CORNERS FUNDING TRUST III ... .. SD.. 1 .. 1.G FE ..|... . 105.8242 |... ....10,582,420 |.... .. 10,000,000 |.. ..10,000,000 |.....cceevnneeena0 Joveeiiiiiiiiee0 feeiiiil0 o0 e 5.791 |...... 5.792 ....08/01/2023 ...|....02/15/2033 ...
33938X-AE-5 ..... FLEX LTD L2 .. 2.CFE ..|... . 103.1309 |....covvnnnnns 2,062,618 |.... ....2,000,000 |.. +n1,985,060 |...oeeeiennnnnn0 i 3,360 [0 o0 6.000 |...... 6.212 ....11/30/2022 ...|....01/15/2028 ...
341081-GL-5 ..... FLORIDA POWER & LIGHT CO .. 12 .. 1.DFE ..|... . 103.5936 |....ccvvnnnnns 1,553,904 |.... .1,500,000 |.. e 1,497,826 |0 0256 [0 [0 e 5.100 |...... 5.120 ....02/28/2023 ...|....04/01/2033 ...
36143L-2A-2 ..... GA GLOBAL FUNDING TRUST ....cvvvvnivvrvinnneeeevnnnnc [ 8D e | s .. 1.F FE ..|... L..92.2073 |..oooiinnnnnns 2,766,219 |.... 3,011,886 [onneeiiinnnn0 e (5,708) [veeciciiinnl0 o0 e 1.625 |...... 1.427 ....09/28/2021 ...|....01/15/2026 ...
38173\1-AA-0 ..... GOLUB CAPITAL BDC INC ... 12 .. 2.CFE ..|... ...99.1512 |... 991,512 |.... n1,002,628 |...ooeeevnnnenn0 e (12,817) [0 o0 e 3.375 |...... 2.068 ...08/24/2021 ...|....04/15/2024 ...
38173\-AB-8 ..... GOLUB CAPITAL BDC INC ... 1, .2.CFE .. ...90.4937 |. .. 4,524,685 |. . 4,992,497 |.. .2.500 |......2.559 ....02/17/2021 .. 08/24/2026 ...
381750-AA-5 ..... GOLUB CAP PARTNERS TRANCHE A 3.09 02/24/ . ..2.BPL .. ...96.3692 |. ..963,692 |. .1,000,000 .1,000,000 |.. .3.090 |......3.09 ....02/24/2022 .. 02/24/2025
38982G-AA-4 ..... GREAT AJAX OPERATING PARTNERSHIP LP .. 1, L2.CPL .. ...89.5913 |. ..1,791,826 |. .2,000,000 1,984,724 |.. .8.875 [......9.125 ....08/23/2022 .. 09/01/2027
40434L-AN-5 . HP INC ..... 1,2 .2.BFE .. . 102.4181 ..2,048,362 |. 1,769,415 |.. .5.500 |......7.262 ....10/14/2022 .. 01/15/2033
40440V-A*-6 ..... HPS CORPORATE LENDING A 8.37 11/14/2025 ..2.CPL .. . 100.0000 |. ..8,000,000 |. .8,000,000 |.. ......8.370 |......8.370 ... 11/14/2022 .. 11/14/2025 ...
41283L-BA-2 ..... HARLEY-DAVIDSON FINANCIAL SERVICES INC .... 12 .. 2.CFE ..|... .. 92,6743 |...coonnnnnnns 1,853,486 |.... 1,781,892 [0 el 60,664 a0 [0 e 3.050 |...... 7.004 ...10/13/2022 ... |....02/14/2027 ...
437076-CN-0 ..... HOME DEPOT INC ... 12 .. 1.F FE ..|... ...95.6040 |........ennnn. 3,919,764 |.... 4,085,402 [ooniiiiiinnnn0 i 4163 [0 0 2.875 |...... 2.990 ....03/24/2022 ...|....04/15/2027 ...
437076-CS-9 ..... HOME DEPOT INC ... 12 .. 1.F FE ..|... . 102.2207 |..ceevnnnnnnns 5,111,035 |.... 4,994,868 |.....ocoevneenn0 896 [0 o0 e 4.500 |...... 4.514 ...09/12/2022 ...|....09/15/2032 ...
440327-AL-8 ..... HORACE MANN EDUCATORS CORP ... 12 .. 2.BFE ..|... . 106.4546 |.............. 2,129,092 |.... 1,996,942 L0 162 [0 0 7.250 |...... 7.289 ....00/12/2023 ...|....09/15/2028 ...
44891A-CE-5 ... HYUNDA| CAPITAL AMERICA 12 .. 2.AFE ..|... . 102.5165 |..ccevvnnnnnns 2,050,330 |.... e 1,992,618 [0 e 678 [0 [0 5.800 |...... 5.870 ...08/28/2023 ...|....04/01/2030 ...
44891A-CN-5 ... HYUNDA| CAPITAL AMERICA 12 .. 2.AFE ..|... . . 103.4916 |.......oennnn. 2,069,832 |.... 1,998,782 o0 i 62 [0 0 6.100 |...... 6.115 ....09/18/2023 ...|....09/21/2028 ...
45005*-AB-6 ..... IRG INDUSTRIAL LLC +eeeeeeeeeeeeeeeeeeneeeeeeenneeeee fen e [ evvis | v .. 2.CFE ..|... .. 2,000,000 |...89.9010 |.eeuunnnneenn 1,798,020 |.... 422,000,000 [...eeeeeennnenn o0 0 o0 e 4.02 |...... 4.020 ...03/03/2021 ...|....03/02/2028 ...
452327-AP-4 ... ILLUMINA INC 1,2 e .. 2.BFE ..|... ...1,997,260 |. 102.4265 |.............. 2,048,530 |.... 1,997,774 L0 489 0 0 5.750 |...... 5.782 ... 11/29/2022 ... |....12/13/2027 ...
458140-AX-8 . INTEL CORP 1,2 1.FFE .. 9,088,728 |...96.0196 |. .. 8,449,725 |. .8,985,300 |.. .. (56,575) | e 3.150 |......2.443 ....02/22/2022 .. 05/11/2027 ...
458140-BY-5 ..... INTEL CORP ... 1,2 . 1.FFE ..|.. .. 998,960 |...97.8885 |.......ccoeenens 978,885 |.... .1,000,000 |. ....999,245 Ln 196 [0 0 3.750 |...... 3.773 ...08/02/2022 ... |....08/05/2027 ...




0L

ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
458140-CG-3 ..... INTEL CORP ..vvviiiiiiiee e o L AFFE e 1,994,300 |. 104.3919 |.........en... 2,087,838 |..uveerennnnn 2,000,000 |.eeevenninnns 1,994,762 462 oeeeeenieeennnn0 0 5.200 |...... 5.237 ....02/07/2023 ...|....02/10/2033 ...
459200-KH-3 ... INTERNATIONAL BUSINESS MACHINES CORP .... .. 1.G FE ..|... ...91.2605 |...ccvvnnnnnns 4,563,025 |.... .5,000,000 |.. .... 4,889,153 97 0 [0 e 1.700 |...... 2.389 ....02/04/2022 ...|....05/15/2027 ...
459200-KY-6 ..... INTERNATIONAL BUSINESS MACHINES CORP ... .. 1.G FE ..|... . 101.1203 |.....coeennnns 5,056,015 |.... .... 4,998,927 LV R | R FORN | N R 4.750 |...... 4.753 ...01/30/2023 ... |....02/06/2033 ...
46124H-AG-1 ..... INTUIT INC ... .. 1.G FE ..|... . 104.5954 |.............. 1,568,931 |.... .... 1,491,571 ceen226 [0 |0 [ 5.200 |...... 5.275 ....09/12/2023 ...|....09/15/2033 ...
46266T-AE-8 ..... 1QVIA INC .... .. 2.CFE ..|... . 104.3750 |......oonnnnns 2,087,500 |.... .... 1,997,092 2 (88) [0 0 6.250 |...... 6.285 ....11/14/2023 ...|....02/01/2029 ...
46590X-AZ-9 ..... JBS USA LUX SA .. 2.CFE ..|... . ...98.8750 |... r994,036 |eeeenieeeeennn0 e 10819 0 0 5125 |...... 5.289 ...06/06/2022 ...|....02/01/2028 ...
469814-AB-3 ..... JACOBS ENGINEERING GROUP INC .. 2.CFE ..|... .. 999,490 |. 104.0856 |... 999,523 |0 [ 33 0 0 6.350 |...... 6.362 ....08/15/2023 ...|....08/18/2028 ...
48255G-AA-3 ..... KKR GROUP FINANCE CO XI1 LLC .. .. 1.F FE ..|... ...3,487,645 |...97.7188 |... s 3,489,302 [oeiieeeein0 e 1,011 0 [0 e 4.850 |...... 4.895 .. 169,750 |....05/10/2022 ...|....05/17/2032 ...
49177J-AD-4 . KENVUE INC 1FFE .. 1,998,860 |. 101.6414 |. 2,032,828 1,998,835 |.. .5.350 |[......5.369 . 53,500 |....03/08/2023 .. 03/22/2026
49326E-EN-9 . KEYCORP . .2.BFE .. ...91.7640 |. 1,835,280 |. .2,000,000 |.. 4.789 |......4.790 . 95,780 |....05/16/2022 .. 06/01/2033
49327M-3H-5 ..... [KEYBANK NA L2.AFE .. ...93.6313 |. ..4,681,565 |. 4,977,674 |.. ......5.000 |......5.062 125,000 |....01/23/2023 .. 01/26/2033 ...
494368-CE-1 ..... KIMBERLY-CLARK CORP ... .. 1.F FE ..|... . 100.3874 |... 5,019,370 |.... . e 4,993,006 |.....cceevnnenni foeeeiiiniini 806 |0 o0 e 4.500 |...... 4.519 .. 112,500 |....02/13/2023 ...|....02/16/2033 ...
501797-AQ-7 ..... BATH & BODY WORKS INC ... .. 3.BFE ..|... . 101.7500 |... 554,538 |.... ..545,000 |.. 543,171 [ooeeeeinnn 1,052 i 525 [0 [0 e 6.694 |...... 6.818 .. 36,482 |....06/18/2022 ...|....01/15/2027 ...
532457-CF-3 ... ELI LILLY AND CO .. 1.EFE ..|... . 102.4753 |... ..5,123,765 |.... .5,000,000 |.. e 4,990,153 [0 o808 [0 [0 e 4.700 |...... 4.721 ....02/23/2023 ...|....02/27/2033 ...
539439-A1-9 ..... LLOYDS BANKING GROUP PLC .. .. 2.AFE ..|... . 114.090 |... 3,422,880 |.... +023,000,000 [.onieeiiiinnnnn0 orviiiiiiinnd0 o0 0 7.953 |...... 7.951 ....11/07/2022 ...|....11/15/2033 ...
539830-CA-5 ... LOCKHEED MARTIN CORP .. 1.G FE ..|... . 101.4253 |... 002,990,467 |ooeeeeeenenn0 e 247 0 0 e 4.750 |...... 4.790 ....05/23/2023 ...|....02/15/2034 ...
55272X-AA-0 ..... MFA FINANCIAL INC ..oevvviiiiiiiiiieeevinnieneeeeennens foee vee e | s ..2.CPL ..|.. ...98.9360 |.................989,360 |..............1,000,000 |.................998,109 |......ccerrninni0 forriinnnnn 3,980 foveennnniiinnnnnl oo l0 e 6.250 |...... 6.681 ...04/06/2022 ...|....06/15/2024 ...
571748-BU-5 ..... MARSH & MCLENNAN COMPANIES INC .. SD.. 2 s .. 1.G FE ..|... . 105.2652 |... . e 2,490,720 oeeieeeeiienn0 o295 [0 [0 e 5.400 |...... 5.449 ....09/06/2023 ...|....09/15/2033 ...
571903-BL-6 ..... MARRIOTT INTERNATIONAL INC .. 1 .. 2.BFE ..|... . 100.5728 |... 2,011,456 |.... 1,977,491 L0 e 2,851 [0 0 4.900 |...... 5.146 ...08/23/2023 ... |....04/15/2029 ...
573874-AP-9 ..... MARVELL TECHNOLOGY INC .... 1, .2.CFE .. . 103.0000 |. ..2,060,000 |. 1,994,347 |.. .5.750 |......5.815 ....09/11/2023 .. 02/15/2029
576291-64-8 ..... MASSMUTUAL GLOBAL FUNDING |1 . .. 1.BFE .. . 101.4540 |. ..2,029,080 |. 1,997,843 |.. .5.050 |[......5.077 ....06/07/2023 .. 06/14/2028
576360-AR-5 ..... MASTERCARD INC .....eeeeeeneennns 1, .1.DFE .. ...97.0539 |. ..6,793,773 |. .7,308,805 |.. ..(97,238) | .3.300 |......1.812 ....08/11/2022 .. 03/26/2027
58507L-BB-4 ..... MEDTRONIC GLOBAL HOLDINGS SCA . 1, .1.GFE .. ...99.1930 |. ..2,975,790 |. .2,992,220 |.. . 1,430 |. .4.250 |......4.318 ....03/23/2023 .. 03/30/2028 ...
58769J-AC-1 ..... MERCEDES-BENZ FINANCE NORTH AMERICA LLC 1. 1.FFE .. . 102.0240 |. ..5,101,200 |. .5,000,000 .4,980,165 |.. 4,69 |. .e.n5.250 |......5.364 1172172022 . 11/29/2027 ...
58769J-AL-1 ..... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ... N | LR FE L . 101.8604 |... 1,018,604 |.... .1,000,000 |.. 995,046 |..evvenviiinnnnn0 fooniiiiinnn 436 |0 0 5.100 |...... 5.222 ....08/03/2023 ...|....08/03/2028 ...
59217G-FP-9 ..... METROPOL ITAN LIFE GLOBAL FUNDING | eevvveneeveeennn [2 8D s | s .. 1.DFE ..|... . 101.3859 |... .2,000,000 |.. 1,997,409 |oooeeeeeneeeend0 o 189 |0 o0 e 5.150 |...... 5.168 ....08/21/2023 ...|....03/28/2033 ...
59408T-AA-8 ..... MICHAEL KORS (USA) INC 2 s .. 2.CFE ..|... ...98.0000 |... 1,000,000 |.eeennirrennn.. 981,680 [oooiiiiiniiinnn0 | 20,775 [0 0 s 4.250 |...... 6.535 ....06/13/2022 ...|....11/01/2024 ...
594918-BY-9 ..... MICROSOFT CORP .. 1.AFE ..|... ...97.4109 |... .5,000,000 |-eevuneeeeennn 5,273,618 [ooeeiiiiiiiiii 0 | (93,631) [0 0 [ 3.300 |...... 1.336 ...08/24/2021 ...|....02/06/2027 ...
595620-AX-3 ..... MIDAMERICAN ENERGY CO ... .. 1.F FE ..|... . 105.3858 |... 2,496,639 |...ovevrennnnn0 oo () 0 [0 e 5.350 |...... 5.368 ....00/056/2023 ...|....01/15/2034 ...
61774A-A%-4 ... MORGAN STANLEY DIRECT LENDING FUND ... ...2.CPL ..|... ...98.4033 |... . 3,000,000 |-eeevuneeeeeennn0 fooeiiiiiiiiiin0 0 o0 e 7.550 |...... 7.557 ...09/13/2022 ...|....09/13/2025 ...
61774A-AD-5 ..... MORGAN STANLEY DIRECT LENDING FUND ... .2.CFE .. ...96.5728 |. ..965,728 |. .1,000,000 ....998,383 |.. .4.500 |...... 4.556 ...02/08/2022 .. 02/11/2027 ...
62829D-2A-7 . MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING . . .. 1.EFE .. . 101.9355 |. .. 3,058,065 |. .3,000,000 .2,998,043 |.. .5.800 |......5.828 ....07/19/2023 .. 07/27/2026
629377-CP-5 . NRG ENERGY INC ...ovvvvvvvinniiiiiiinnns 1, .2.CFE .. ...89.8616 |. ..898,616 |. .1,000,000 .889,631 |.. .2.450 |......5.629 ....06/21/2022 .. 12/02/2027
637639-AK-1 ..... NATIONAL SECURITIES CLEARING CORP 1, .1.BFE .. . 101.5899 |. ..2,031,798 |. 1,994,930 |.. .5.000 |......5.065 ....06/22/2023 .. 05/30/2028
639057-AG-3 ..... NATWEST GROUP PLC ..... 2. .1.GFE .. . 103.5671 .. 8,285,368 |. .8,000,000 |.. ol 1472 LT .467 ....11/03/2022 .. 11/10/2026 ...
641062-AV-6 ..... NESTLE HOLDINGS INC ... 1 .. 1.DFE ..|... ...90.8880 |...ccvvnunnnns 2,726,640 |.... 002,998,040 |o..ieeeeeniennn0 e 831 [0 0 e 1.150 |...... 1.172 ...09/07/2021 ...|....01/14/2027 ...
641062-BN-3 ..... NESTLE HOLDINGS INC 1 .. 1.DFE ..|... . 104.0750 |......oennnnns 1,561,125 |.... 1,493,659 [0 e 184 0 0 5.000 |...... 5.055 ....09/06/2023 ...|....09/12/2033 ...
649604-AG-0 ..... NEW YORK MORTGAGE TRUST INC . 12 L 2.APL ... ...95.5000 |....coeuunnnns 3,820,000 |.... 4,000,000 [...ieeeeenieen0 o0 0 o0 e 5.750 |...... 5.747 ....04/15/2021 ...|....04/30/2026 ...
65473P-AN-5 ... NISOURCE INC B | 2 2.BFE ..|.. . 102.0876 |......ovvnnnns 1,020,876 |.... +...998,535 |ooeviiiiiiinnnn0 i 245 0 0 5.250 |...... 5.292 ...08/21/2023 ...|....03/30/2028 ...
65480C-AF-2 ..... NISSAN MOTOR ACCEPTANCE COMPANY LLC .. 12 .. 2.CFE ..|... . 105.0096 |.......eennn.. 1,050,096 |.... 10:999,051 |oeeneiiieeennn0 e BT 0 0 7.050 |...... 7.074 ....09/12/2023 ...|....09/15/2028 ...
665859-Al-4 ..... NORTHERN TRUST CORP ... 2 .. |- TEFE L ...98.6421 |.....oouennnns 4,685,500 |.... A TAATEE |0 e 1,427 0 0 4.000 |...... 4.035 ....06/06/2022 ...|....05/10/2027 ...
665859-AX-2 ..... NORTHERN TRUST CORP ... 2 eeeeeeen |- LFFE ... . 107.3627 |..ceevnnnnnnns 1,078,627 |.... 996,880 |.....cevvvneeeni oeeviiieee e 377 o0 o0 e 6.125 |...... 6.171 ...10/26/2022 ...|....11/02/2032 ...
66765R-CL-8 ..... NORTHWEST NATURAL GAS CO .. 1,2 .. 1.F FE ..|... . . 105.1973 |..ooovnnnnnnns 1,577,960 |.... 1,496,934 [0 [ 284 0 0 5.750 |...... 5.779 ....03/02/2023 ...|....03/15/2033 ...
67066G-AN-6 ..... NVIDIA CORP ... 1,2 . 1EFE .. 6,977,810 |...89.4838 |. ..6,263,866 |. .6,985,592 |.. .....1.550 |......1.598 ....06/14/2021 .. 06/15/2028 ...
67077M-BA-5 ... NUTRIEN LTD ... 1,2 ..2.BFE ..|.. 1,996,400 |. 100.7143 |.............. 2,014,286 |.... .2,000,000 |. ....1,996.,89% |........cooeeeen0 i 496 0 0 4.900 |...... 4.941 ...03/23/2023 ... |....03/27/2028 ...
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67116N-AA-7 ... OCI NV s 2 s L 2.CFE ot 499,170 |. 102.3566 |.................511,783 |.....cccoens 500,000 |.eeeevunnniennns 499,218 |ovvveniveeeennnn [ 88 |0 [0 006700 6.723 [MS ..ot |oeviininniiinns 9,77 ....03/09/2023 ...|....03/16/2033 ...
678858-BX-8 ..... OKLAHOMA GAS AND ELECTRIC CO 2 s .. 1.G FE ..|... . 104.3737 |... .5,000,000 |.. e 4,986,134 [0 e 1534 0 0 ]1ll50400 - 5.439 ... 124,500 |... ....01/03/2023 ...|....01/15/2033 ...
680277-AC-4 ..... OLD SECOND BANCORP INC N R .. 2.CFE ..|... ...80.5812 |... +...1,000,000 |...eeveevnnnnnn Jovviiiiiiiinn0 o0 o0 000032500 . TV 1210 EN 7,389 |... ...04/06/2021 ...|....04/15/2031 ...
682680-BL-6 ..... ONECK INC 12 .. 2.BFE ..|... . . 105.8885 |... e 1,999,586 |..oeeveeinienn0 e e 36 [0 o0 62050 .. 6.053 ... 42,686 |... ....08/10/2023 ...|....09/01/2033 ...
683715-AF-3 ..... OPEN TEXT CORP ... 12 .. 2.CFE ..|... .. 5,000,000 |. 103.6250 |... 5,181,250 |.... +...5,000,000 [...oevivvnnnnnn Joeviiiiiiinnnn0 o0 0000062900 . 6.900 ... 28,750 |... ... 11/16/2022 ...|....12/01/2027 ...
68389X-BN-4 ..... ORACLE CORP .. 12 .. 2.BFE ..|... ...94.9213 |... e 1,020,470 oeeeieenienn0 e (5,308) [0 o0 1000032250 . 2.654 [MN ..o oeeinnieeeeens 4,153 |... ...01/18/2022 ...|....11/15/2027 ...
68389X-CJ-2 ..... ORACLE CORP .. 12 .. 2.BFE ..|... . 108.5627 |... 2,995,174 [0 397 o0 0000060250 . 6.274 ... 27,083 |... ....11/07/2022 ...|....11/09/2032 ...
69120V-AM-3 ..... BLUE OWL CREDIT INCOME CORP .... 12 .. 2.CFE ..|... ...91.2470 |.................912,470 |.............. 1,000,000 |.......00eeeeernn998,582 |oeeeeneeeennnnn0 foeeiiiiiii it 507 |0 o0 830125 B A82[MS oooeen e 8,507 |... ....09/21/2021 ...|....09/23/2026 ...
69120V-AP-6 ..... BLUE OWL CREDIT INCOME CORP . 1,2 .2.CFE .. . 102.5289 |. .7.813 . 45,208 ...09/09/2022 .. 09/16/2027
69120V-AU-5 ..... BLUE OWL CREDIT INCOME CORP . 1,2 .2.CFE .. . 103.1317 |. .8.046 ... 11/27/2023 .. 01/15/2029
693304-BF-3 ..... PECO ENERGY CO .....oeeveenen 1,2 .1EFE .. . 101.7639 |. . e 4.928 ....06/15/2023 .. 06/15/2033 ...
69351U-BA-0 ..... PPL ELECTRIC UTILITIES CORP . 12 .. 1.EFE ..|... . 102.4991 |... 2,049,982 |.... 1,981,170 [0 e 1,670 [0 feeeeeeenl0 0022050000 - 5.128 ...02/27/2023 ...|....05/15/2033 ...
69371R-R9-9 ..... PACCAR FINANCIAL CORP .. 1.EFE ..|... ...98.2600 |... 2,947,800 |.... 02,998,844 [0 i 892 [0 00000030550 .l 3.575 ...08/03/2022 ...|....08/11/2025 ...
6944PL-2U-2 ..... PACIFIC LIFE GLOBAL FUNDING veveenees |- T.DFE ... . 102.2022 |... e 4,995,549 [0 499 [0 k0112250500 - 5.522 ....07/11/2023 ...|....07/18/2028 ...
69506Y-SC-4 ..... BANC OF CALIFORNIA ...ovvvvviiiiiiiiinineeeciinineeeeens oo e e 2,5 i .. 3.AFE ..|... ...86.5000 |.................692,000 |................ 800,000 |[.................692,000 |....... (108,000) [........00oeeeees0 Joerrrnnrinnnnnn0 fooiiiiiiinnnn 0 00030250 |.oeees 3.251 ....04/27/2021 ...|....05/01/2031 ...
70450Y-AK-9 ..... PAYPAL HOLDINGS INC ....eeeveemenneeeeemnnneeeeemnene [ 8D 1,2 s .. 1.G FE ..|... ...98.3535 |... . e eeeennnneeee 3,000,000 [o..iiiiennnnn 2,997,462 |oiiiiiiiiieie0 o881 [0 |0 [0003.900 . 3.927 ....05/16/2022 ...|....06/01/2027 ...
709599-BT-0 ..... PENSKE TRUCK LEASING CO LP ...ovvvvvvvvniiieiiiinieeees foen e e 1,2 s .. 2.BFE ..|... . 101.1682 |... 1,011,682 |.............. 1,000,000 |.................996,091 |....ooevinnnnnn0 Jovennnennnnnna 671 [0 Jeveeieennnnnnnnl0 005550 o 5.653 ....03/27/2023 ...|....05/01/2028 ...
T13448-FL-7 ..... PEPSICO INC evveeeeeeeeneieeeeeemnieeeeeemnieeeeeeeennns [ 8D 1,2 s .. 1.EFE ..|... ...97.8166 |... 2,934,498 |.... e 2,997,229 o0 i 857 o0 eel0 0122030600 - 3.624 ...07/14/2022 ...|....02/18/2028 ...
718547-AT-9 ..... PHILLIPS 66 CO .....ccvvvvnnnviriinnnnnenninniiseneennnnns foen ven e [1,2 s .. 2.AFE ..|... . 100.7189 |... 1,007,189 |.... 998,139 |evveeivreiennnnn0 foeviiiin 489 |0 [0 40950 L 5.003 ....03/27/2023 ...|....12/01/2027 ...
T4256L-EW-5 ..... PRINCIPAL LIFE GLOBAL FUNDING |1 .. SD. .. 1.EFE .. . 100.7475 |. ..4,029,900 |. .3,999,862 |.. .5.501 ....06/21/2023 .. 06/28/2028
744560-CL-8 . PUBLIC SERVICE ELECTRIC AND GAS CO . .. SD. 1, 1FFE .. ...99.9407 |. ..999,407 |. 999,122 |.. . 4.662 ...08/23/2023 .. 03/15/2033
744560-CN-4 ..... [PUBLIC SERVICE ELECTRIC AND GAS CO . .. SD. 1, 1.FFE .. . 104.3149 |. .. 4,172,596 |. .3,995,034 |.. . .5.217 ....08/03/2023 .. 08/01/2033
75574U-AC-5 . READY CAPITAL CORP ....ovvvvvvvvnniiiiiinnieencnnnnis foen oee 1 L2.APL L. ...95.8568 |. ..2,875,704 |. .3,000,000 |.. . .0 .6.124 ....04/08/2022 .. 04/30/2025 ...
75951A-AN-8 ..... RELIANCE STANDARD LIFE GLOBAL FUNDING 11 . .. SD.. N A . 1EFE .. ...92.2136 |. ..2,766,408 |. .3,000,000 .3,087,901 |.. . . (27,773) | . e ......1.760 ...08/2472021 .. 01/21/2027 ...
75951A-AQ-1 ..... RELIANCE STANDARD LIFE GLOBAL FUNDING 11 .... A1 [ LEFE L ...80.6414 |... 2,689,242 |.... .3,000,000 |.. 2,632,854 .0 |......... 30,684 |. 512 | 6.462 ....00/28/2023 ...|....09/28/2026 ...
78409V-BP-8 ..... S&P GLOBAL INC 12 .. 1.G FE ..|... . 104.3461 |... .3,000,000 |.. 2,996,938 0 ... 178 | 250 |...... 5.263 ....09/07/2023 ...|....09/15/2033 ...
79588T-AD-2 ..... SAMMONS FINANCIAL GROUP INC . 12 .. 2.AFE ..|... ...79.7787 |... .1,000,000 |.. . 206 | 2350 |...... 3.377 ...04/13/2021 ...|....04/16/2031 ...
797440-CE-2 ..... SAN DIEGO GAS & ELECTRIC CO . 12 .. 1.F FE ..|... . 101.8099 |... .2,500,000 |.. 0 ... ... 788 | 2950 |...... 5.047 ....08/07/2023 ...|....08/15/2028 ...
808513-CH-6 ..... CHARLES SCHWAB CORP 1 .. 1.F FE ..|... . 105.2557 |... 5,789,064 |.... 5,474,824 0 ... ....604 | 136 |...... 6.19%6 ....00/21/2023 ...|....08/24/2034 ...
828730-AB-7 ..... SIMMONS FIRST NATIONAL CORP .... 12, .. 2.BFE ..|... .. 2,015,000 |...94.7500 |... 1,895,000 |.... . 2,000,000 e (1,732) [ .806 |...... 7.806 .. 126,311 |....01/01/2021 ...|....04/01/2028 ...
82967N-BA-5 ..... SIRIUS XM RADIO INC .............. 1, .3.CFE .. 1,861,250 |...96.5000 |. ..1,930,000 |. .2,000,000 .1,898,163 |.. s 24,429 |. .6.620 100,000 |....06/22/2022 .. 08/01/2027 ...
83012A-AB-5 ..... SIXTH STREET SPECIALTY LENDING INC 1, .2.CFE .. . 102.9875 |. .. 1,029,875 |. .1,000,000 994,416 |.. . .386 | .7.094 ....08/07/2023 .. 08/14/2028
860630-AG-7 ..... STIFEL FINANCIAL CORP .............. 1, .2.CFE .. ...90.7083 |. ..907,083 |. .1,000,000 1,057,183 |.. . .2.972 ....03/24/2021 .. 05/15/2030
86275#-AA-1 ... STRATEGIC CR OPP 4.25 04/01/2026 ..2.BPL .. ...93.3193 |. ..3,732,772 |. .4,000,000 |.. . 0] .4.253 ...03/31/2021 .. 04/01/2026
871829-BT-3 ..... SYSCO CORP ..ovvvveievinnnnns .2.BFE .. . 108.0295 |. ..2,160,590 |. .1,980,982 |.. . L242 | . .. 6126 |0 e | 140667 [ ....11/06/2023 .. 01/17/2034 ...
87227R-0E-7 ..... HUNTINGTON NATIONAL BANK ...eeeeeineiieeeeceeieeeees foen e .. 2.AFE ..|... ...96.8970 |... 968,970 |.... ....1,013,290 0 feeennnn. (9,373) | .500 |...... 4.471 ...08/24/2021 ...|....05/06/2030 ...
876030-AA-5 ..... TAPESTRY INC ... s .. 2.BFE ..|... ...81.1873 |... 2,435,619 |.... ... 2,427,865 0 |......... 52,474 | 050 |...... 6.032 ...09/01/2022 ...|....03/15/2032 ...
876030-AC-1 ..... TAPESTRY INC -.eeeeeee e eeeeee e e eeee e e eemme e o eee [ [T .. 2.BFE ..|... . 103.6745 |... 2,073,490 |.... e 1,996,176 oeeeeeeeneenn0 e 116 [0 eeeieeenl0 J102227.000 - 7.074 ....11/15/2023 ...|....11/27/2026 ...
87612E-BM-7 ..... TARGET CORP ... 2 s .. 1.F FE ..|... ...93.3182 |... 1,399,773 |.... 1,498,418 [0 800 [0 0l 12950 .l 1.986 ....01/19/2022 ...|....01/15/2027 ...
87612E-BP-0 ..... TARGET CORP ... 2 s .. 1.F FE ..|... . 101.1943 |... 5,059,715 |.... 4,992,398 o0 858 [0 e l0 40500 ). 4.521 ....09/06/2022 ...|....09/15/2032 ...
88023U-AH-4 ..... TEMPUR SEALY INTERNATIONAL INC ... 2 s .. 3.BFE ..|... . ...90.0000 |......oennnnns 3,600,000 |.... ....3,408,020 |.......ccooeeena0 |oeennn.. 88,408 [oniiiiiiinnnn0 o0 040000 . 7.438 ....09/01/2022 ...|....04/15/2029 ...
886750-AA-5 ..... TIGER GLOBAL MANAGEMENT, LLC .. 1.FPL ..|.. .. 3,000,000 |...93.4330 |... 2,802,990 |.... 423,000,000 |...oeeeeeeninenn0 Joeeiiiiiieeeen0 feiiil0 0 01130640 . 3.640 . ...04/13/2022 ...|....04/13/2027 ...
89214P-DD-8 ..... TOWNEBANK .. 2.AFE ..|... .. 2,000,000 |...84.8577 |... 1,697,154 |.... . .. +.2.2,000,000 [o..eeiiiinnnnnn Joeviiiiiiinn0 o0 000030125 | 3.125 . 62,500 |....02/02/2022 ...|....02/15/2032 ...
892331-AR-0 . TOYOTA MOTOR CORP s . 1EFE .. 1,000,000 |. 106.6462 |. .. 1,066,462 |. .1,000,000 .1,000,000 |.. .....5.122 0 [....07/06/2023 .. 07/13/2033 ...
89236T-KQ-7 ..... TOYOTA MOTOR CREDIT CORP .. LSD e [ . 1.EFE ..|.. ...2,998,020 ). 101.1281 |.............. 3,033,843 |.... .3,000,000 |.. . 2,998,447 |0 | 427 0 01040625 ). 4.639 ...01/09/2023 ... |....01/12/2028 ...
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89236T-KR-5 ..... TOYOTA MOTOR CREDIT CORP ......cceeeeinnnn s LLEFE e 2,997,150 |. 102.5401 |.............. 3,076,203 |.....ccnnnnnn 3,000,000 [...cceeennnnnn 2,997,460 |......oooeeeennn0 feriiiinnnnnnn 310 |0 0 4.700 |......4.712 (dJ ....... ....01/09/2023 ... |[....01/12/2033 ...
896239-AE-0 ..... .. 2.CFE ..|... . 106.6780 [..........e.. 1,066,780 |.... 21,000,000 [...eenennnnnnnnn998,540 fovveiiiiiiiinnnnn0 oo 110 |0 o0 6.100 |......6.121 [MS ...... ....02/23/2023 ... |....08/15/2033 ...
89677Y-AG-9 ..... TRIPLEPOINT VENTURE GROWTH BDC CORP. . .. 2.BFE ..|... ...93.0707 [o.vvvvvrnnnnns 4,653,535 |.... .5,000,000 f......ceee5,000,000 forvvvvvvvvvnnnnnn0 ooeeeeiiiieinnnnl0 feeeeeiiiiiin0 o0 s 4.500 |......4.500 |NS ...... ....03/01/2021 ... |....03/01/2026 ...
80788N-AA-8 ... TRUIST FINANCIAL CORP ... .. 1.GFE ..|... ...93.0102 [...evvvennnnes 1,860,204 |.... .2,000,000 f[....eennnnnnn. 1,813,401 [oiiiiiiiiiiinnn0 oo 14,538 |0 el s 4.916 |......6.230 | JJ ....... ....10/14/2022 ... |....07/28/2033 ...
904764-BT-3 ..... UNILEVER CAPITAL CORP ... .. 1.EFE ..|... . 103.9008 |... 21,500,000 [ 1,487,522 [oovviiiiiinnnnnnn0 e 212 |0 o0 s 5.000 |......5.108 [JD ....... . 18,750 |....09/06/2023 ... [....12/08/2033 ...
907818-GB-8 ..... .. 1.GFE ..|... . 100.6680 |... .5,000,000 |.. 4,984,716 [0 | 1,386 [0 0 e 4.500 |......4.542 | ....... .. 194,375 |....00/06/2022 ... |....01/20/2033 ...
909319-AA-3 ..... UNITED AIRLINES PASS THROUGH TRUST 2013 ... ..2.CFE ..|... ...96.0632 |... 531,471 |.... ES1o T N | B O V772 A | R N | [ IO 4.300 |......3.243 |FA ...... ... 23,790 |....03/24/2021 ... |....02/15/2027 ...
90932P-AA-6 ..... UNITED AIRLINES 2014-1 PASS THROUGH TRUS .. L. 2.AFE ... ...94.4991 ... 1,516,869 |.... ....1,600,868 |[....ccooeeeen0 e 1,524 [0 0 4.000 |......4.137 [AO ...... . 64,207 |....01/01/2021 ... [....10/11/2027 ...
91150H-JG6 ..... 1.6 FE .. ...94.5124 |. ..1,890,248 |. 1,847,992 |.. .4.967 |.. . 99,340 |....10/14/2022 .. 07/22/2033
91324P-EC-2 ..... |UNITEDHEALTH GROUP INC 1FFE . ...02.5776 |. ..2,777,328 |. .2,997,487 |.. .1.150 |.. . 34,500 |....05/17/2021 .. 05/15/2026
91324P-EU-2 ..... |UNITEDHEALTH GROUP INC .. 1.FFE .. ...99.6849 |. .998,298 |.. ......4.260 |.. . 12,632 |....03/23/2023 .. 01/15/2029 ...
919794-AE-7 ..... VALLEY NATIONAL BANCORP ... .. 2BFE ..|... ...84.8155 |... . +...2,000,000 [0 0 [0 0 e 3.000 |......3.000 [JD ....... .60,000 |....05/25/2021 ... |[....06/15/2031 ...
92840V-AG-7 ... VISTRA OPERATIONS COMPANY LLC ... ..2.CFE ..|... ...94.7500 [...evviiinnns 2,368,750 |.... 249,197 [0 28,792 [0 0 3.700 |......4.843 [JJ ....... . 92,500 |....04/11/2022 ... |....01/30/2027 ...
92840V-A0-5 ..... VISTRA OPERATIONS COMPANY LLC ... .. 2.CFE ..|... . 105.3000 [......eevennes 1,053,000 |..............1,000,000 |.................998,559 [....cccceeiiinnn0 Joeriiiiiiinnnn 89 [0 0 e, 6.950 |......6.970 | AO ...... ....09/12/2023 ... |....10/15/2033 ...
928668-B-1 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ... .. 2.AFE ..|... . 102.5576 |...vvvvvnnnnns 1,025,576 |..............1,000,000 |.................998,864 [........ccceeees0 |oereeininninn B4 [0 0 e, 5.650 |......5.678 |NS ...... ....09/05/2023 ... |[....09/12/2028 ...
928668-CB-6 ... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ... L. 2.AFE ... . 104.7694 |.............. 2,005,388 |..............2,000,000 |.......cceeee. 1,996,107 |ooeeeeeiiiiiinnl0 fovviiiiiinnnnnn 87 e l0 [0 | 6.200 |......6.247 [MN ...... ....11/07/2023 ...|....11/16/2028 ...
31142-EX-7 ... .. 1.CFE ..|... ...99.4095 [........eenee 4,970,475 |..............5,000,000 |.............. 4,992,006 |.................0 [errnnnnnnnnn2,002 |0 [0 s 3.950 |......3.997 |MS ...... .. 197,500 |....09/06/2022 ... |....09/09/2027 ...
931142-FB-4 ..... .. 1.CFE ..|... ...99.03%8 [......eevunnes 3,466,393 |.... . . 3,404,431 [0 BT 0 0 3.900 |......3.941 A0 ...... . ... 67,113 |....04/12/2023 ... |....04/15/2028 ...
98379J-AA-3 ... |RXO INC ..vvvvvvrurrnniniiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiienns , L3AFE L 2,985,000 |. 103.0000 |.............. 3,090,000 |.....eeennnnn 3,000,000 f...coeeennnnn 2,829 ... 0 | 2,686 o0 i 0 [ 7.500 ... 7. 619 [MN ..oooo fooeeeiienn... 28,750 fouiinnnnnnne. 237,500 |....10/12/2022 ... |....11/16/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscella s (Unaffiliated) - Issuer
Obligations 570,337,305 | XXX 565,072,023 577,202,086 570,548,307 XXX XXX 6,918,361 18,101,488 XXX XXX
007036-GS-9 ... ARMT 2005-2 2A1 ~ CMO/RMBS .........evvvvvvvvnnnnnnnnnnns TAFRM L ...97.8214 [ 44,696 |......ooeeeee 45,691 [ L0V PO | N R (<4< 1 AR (N AN | ) RN 5.702 |......4.787 |MON ..... [oeeerrririnnennnnn 217 [ 2,469 |....09/28/2021 ...|....06/25/2035 ...
03464H-AA-3 ..... AOMT 225 A1 - CMO/RMBS .... 4 [ TAFE L 974151 | 1,674,272 |.... 1,682,413 [0 e 8,831 0 0 4.500 77,341 |....07/29/2022 ... |....05/25/2067 ...
06744D-AA-T7 ... BARC 22NQM1 A1 - CMO/RVBS . 4 ..97.7172 |. ..1,734,188 |. 1,745,351 |.. .4.486 |.. ....08/20/2022 .. 07/25/2052
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RMBS . 4 ...81.9688 |. ..2,612,621 |. .3,061,462 |.. .2.500 |.. ...02/10/2022 .. 06/26/2051
07384M-08-8 ... BSARM 2004-3 2A - CMO/RWBS .. 4 ...92.9041 .4.183 |.. ....00/28/2021 .. 07/25/2034
07384M-S7-8 ..... BSARM 2004-5 2A - CMO/RWBS .. |4 ...93.3777 |. .3.671 |.. ....00/28/2021 .. 07/25/2034 ...
07384Y-TL-0 ..... BSABS 2004-SD2 4A - CMO/RMBS .14 ...98.1517 |. ......5.39 |[.. ....00/28/2021 .. 03/25/2044 ...
12530B-AA-7 ..... CFMT 2021-3 A - CMBS I L ...97.3100 |.............. 2,656,251 |.............. 2,729,680 |.............. 2,730,525 |.ccoovrrrrnnnnnnn0 forreinnnnn (3,343) |l o0 e 1.151 ....10/22/2021 ... |....10/27/2031 ...
12530J-AA-0 ..... CFMT 22AB2 A - CMO/RMBS ... 4. .. 87.8000 |..............4,357,515 |............ 4,963,001 | 4,815,385 [0 | 62,973 [0 0 e 2.000 ....02/14/2022 ... |....02/26/2052 ...
12546Y-AA-9 ..... CHNGE 222 A1 - CMO/RMBS ... I L ...93.1175 |.............. 2,986,637 |.............. 3,207,386 |.............. 3,214,565 |.......cccvvnennl0 foreeennnnn 13,785 ol o0 e 3.757 ....02/22/2022 ... |....03/25/2067 ...
125690-AA-8 ... 4. . 101.4531 [ooevvennnnnnn.. 946,054 oo 932,504 932,502 [0 e 15 0 0 e 7.573 ....08/17/2023 ...|[....09/25/2058 ...
12646X-AJ-1 ..... CSMC 2013-1VR3 A2 - CMO/RMBS ... I L .. 87.8701 |.............. 2,096,781 |.............. 2,386,228 |.............. 2,459,574 |...c.ooerrnninnnl0 forriinnnnn (8,343) vl o0 e 3.000 ....01/01/2021 ... [....06/25/2043 ...
126694-QJ-0 ..... CWHL 2005-HYB8 4A1 - CMO/RMBS .... 4. 927392 |oeiiiiiinnnn.... 306,382 oo 830,369 |0 334,485 [0 | (2,783) [0 0 e 4.543 ...00/28/2021 ... |....12/20/2035 ...
12669F-VH-3 ..... CWiHL 2004-6 2A1 - CMO/RMBS 4 ...93.9820 |. 4734 |.. ....00/28/2021 .. 05/25/2034 ...
12669G-BZ-3 ..... CWHL 2004-HYB7 1A2 - CMO/RMBS . 4 ...95.2081 .4.446 |.. ....00/28/2021 .. 11/20/2034
14727R-AA-1 ... CFMT 22RM4 A1 - CMO/RMBS 4 ...92.9000 |. . 1,429,670 .2.000 |.. ....03/28/2022 .. 03/25/2062
1615911-AC-8 ..... CHASE 2019-1 A3 - CMO/RWBS 4 ...87.4252 |. ..452,131 .3.500 |.. ....00/28/2021 .. 03/25/2050
17030E-AA-S ..... CHNGE 2022-3 A1 - RMBS .. 4 , ...98.0017 |. .1,679,133 ......5.000 |.. ....06/24/2022 .. 05/25/2067 ...
17030J-AA-4 ..... CHNGE 2022-1 A1 - RMBS .. 4. 1.C FE . 1,375,681 ...90.8233 |... 1,379,300 [0 e 6,142 0 0 e 3.007 ...01/21/2022 ... |....01/25/2067 ...
17309V-AH-6 ..... CMALT 2006-A4 1A8 - CMO/RMBS .. I L 1.AFM. ..500,774 |...87.1250 |... ....446,701 |........(263,480) |......... 195,366 |[........... 7,082 |.................0 [ 6.000 ....12/29/2021 ... |....09/25/2036 ...
17322N-AA-2 ... CMLTI 2014-J1 A1 - CMO/RMBS ... 4. 1.A .. .. 829,342 [...90.9785 |... .. ...828,638 [0 | (1,830) [0 |0 e 3.500 ...01/01/2021 ... |....05/25/2044 ...
17322N-AD-6 ..... CMLTI 2014-J1 A2 - CMO/RMBS . I L 1.4 ... .. 267,361 |...90.0971 2263, 111 [ 266,945 [onniiiiiiiiinh0 e (388) |0 o0 3.500 ....00/28/2021 ... |[....06/25/2044 ...
19685E-AA-9 ..... COLT 222 A1 - CMO/RMBS 4. 1.AFE . ,154,864 |...90.7381 |... . 01,348,254 [ 157,779 feiiiiiiiiiinnd0 2,916 |0 0 2.094 ....10/17/2023 ...|[....02/25/2067 ...
19687Y-AA-3 ..... COLT 2020-RPL1 A1 = RMBS ......ccccoeiiiiiiiinnnnnnnnnns 1.A FE . ,185,854 |...85.6028 |.............. 1,864,783 |.....ooeeenns 2,178,413 |..ovvvvvnnnes 2,183,427 |..oooeeeeeeen 0 v (150) o0 0 [ 1.390 ...01/01/2021 ... |....01/26/2065 ...
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19688M-AA-8 ..... COLT 2022-8 A1 - CMO/RMBS ........eevniiiiirnnnnnninnnns L TAFE e 1,305,243 . 102.6590 |.............. 1,332,454 [..ccovvnnnnnns 1,297,942 | 1,308,440 |ooovvvennvnennnn0 [ 3,197 0 [0 6.467 |...... 6.931 [MON ..... ....03/14/2023 ...|....08/25/2067 ...
251510-EP-4 ..... DBALT 2005-3 5A1 - CMO/RMBS .... .. 5.CFM ..|... ...92.3611 |... ..263,054 |.... 238,976 e e (2,789) |0 [0 5.770 |...... 9.719 [MON ..... ...09/28/2021 ...|....06/25/2035 ...
32056J-AA-2 ..... FHASI 2007-AR3 1A1 - CMO/RMBS . L TARN L ...49.1136 |... 22,831 |l 45,67 [ 22,431 | (4447 3,290 0 [0 4.822 ....09/28/2021 ...|....11/25/2037 ...
32113J-CG-8 ..... FNLC 2005-4 A4 - RVBS L TAFRM ... ...95.3773 |t 1,029,871 |.oeeeeennnnn 1,079,786 |oeevnnnneeenn 1,047,392 [0 e (21,072) |0 e l0 e 6.250 ....01/01/2021 ...|....02/25/2036 ...
33851R-AA-9 ..... FSMT 2021-10INV A1 - CMO/RMBS . LA e ...84.6678 |........eennns 1,400,672 |.............. 1,654,315 | 1,542,669 [onnniiinnnnnnl0 v 782 o0 [0 e 3.000 ....04/08/2022 ...|....10/25/2051 ...
33851T-AD-9 ..... FSMT 2111IN A4 - CMO/RMBS LA ) ...81.4616 |..ccovnnnnnnns 1,371,888 |.... ....1,690,382 JLO N U /(- APt | B IR | ) FOU 2.500 ...10/20/2021 ...|....11/27/2051 ...
33852H-AB-8 ..... FSMT 2021- 8INV A3 - CMO/RMBS .... LA e ...82.0038 |.......oeunnns 1,344,481 |.... .... 1,594,030 LU R [+ N | RN | B SN 2.500 ...01/27/2022 ...|....09/25/2051 ...
3622EA-AA-8 ..... GSAA 2007-3 1AA - RMBS L TAFRM ... ...53.8288 |... ... 285,352 |......... (29,136) [-+v-eeeer 28,203 |oeevveeiieeeennn0 [0 s 5.610 ....09/28/2021 ...|....08/25/2037 ...
362420-FS-7 . GSR 2004-11 2A1 - CMO/RVBS CARN L ...98.2774 |. ..85,479 |.. .0 .5.009 |.. ....09/28/2021 .. 09/25/2034
362420-U0-4 ......[GSR 2005-AR1 4A1 - CMO/RVBS . C1LARN L ...82.8637 |. 441,317 |.. 0 .3.680 |.. ...09/28/2021 .. 01/25/2035
36242D-VY-6 . GSR 2005-AR1 4A2 - CMO/RMBS . CARN L ...78.1023 |. ..52,014 |.. . (13,213) . ......3.680 |.. ....09/28/2021 .. 01/25/2035 ...
4378K-AA-0 ..... HOF 2022-1 A1 - RVBS .. 1.AFE ..|... . . 100.7004 |... 1.897,640 |eeniee 0 fooeeeeeeee 3747 o0 el | 5.082 ...08/05/2022 ...|....07/25/2067 ...
45276N-AA-9 ..... IMPRL 2022-NaM4 A1 - RMBS . .. 1.AFE . .. 829,943 1...97.7337 |... ....831,021 O e 1,079 |0 [0 e 4.767 ...09/26/2023 ...|....06/27/2067 ...
45276P-AA-4 ..... IMPRL 22NQM2 A1 - RMBS ... .. 1.AFE . .. 782,648 |...91.9320 |... ....783,492 O [l 844 0 [0 e 3.638 ....09/20/2023 ...|....03/25/2067 ...
452760-AA-2 ..... IMPRL 2022-NQM5 A1 - RMBS ... .. 1.AFE . 1,258,611 (...99.7770 |... .. .... 1,263,897 LU O 1 {- I N | N RPN | ) AN 5.390 ....03/09/2023 ...|....08/25/2067 ...
46591K-AC-7 ..... JPMNMT 2019-8 A3 - CMO/RVBS .. .. 649,739 |...87.5841 |... ..631,640 |.. O [ (764) |0 [0 e 3.500 ...01/01/2021 ...|....08/25/2050 ...
465976-AA-6 ..... JPMMT 22LTV1 A1 - CMO/RMBS .. .. 912,440 |...85.5182 |... 01,120,417 |.. . LU PR () I N | I RPN | ) AN 3.250 ....09/29/2023 ...|....07/25/2052 ...
46637V-AA-3 ..... JPTEP 2012-2 A - CMO/RMBS ... .. 430,621 |...92.0280 |... 385,686 |.... ....430,218 0 e (259) |0 o0 e 3.000 ...09/28/2021 ...|....09/17/2042 ...
46654C-AE-5 ... JPMNMT 2021-INV7 A2A - CMO/RMBS ... ...81.8603 |.............. 2,088,187 |.... ... 2,445,741 O e 974 |0 [0 2.500 ....02/10/2022 ...|....02/26/2052 ...
4665411-AE-1 JPMNMT 221 A3 - CMO/RWBS ......... ...82.0055 |. ..2,159,748 |. . 2,563,526 |.. .0 .2.500 |.. ....02/03/2022 .. 07/25/2052
46656A-AA-5 ..... [ JPMMT 2022-DSC1 A1 - CMO/RVBS . ...95.4145 |. ..5,271,852 |. .5,140,056 |.. .0 4.750 |.. ... 11/22/2022 .. 01/25/2063
55284P-AC-9 ..... [MFRA 2022-NQM1 A1 - RMBS .. ...95.7254 |. 1,493,3% |. 1,453,921 |.. .0 4112 .. ....00/22/2023 .. 12/27/2066
55284T-AA-5 . MFRA 22INV1 A1 - CMO/RMBS ...95.5642 |. .. 2,755,652 |. .2,864,666 |.. .0 .3.907 |.. ....04/05/2022 .. 04/25/2066 ...
552850-AA-0 . MFRA 2022-NQM2 A1 - RVBS 2,085,221 |...95.1967 |. ..2,029,178 |. . 2,131,564 .2,099,424 |.. .0 ......3.944 | ...06/07/2022 .. 05/25/2067 ...
55285U-AA-1 ..... MFRA 22INV2 A1 - RMBS 1,772,878 |...99.0709 |... 1,785,089 |.... .1,801,830 |.. 1,777,19% LU SRR 7V I N | I RPN | ) AN 4.950 ....07/15/2022 ...|....07/25/2057 ...
585490-AC-9 ... MELLO 22INV1 A2 - CMO/RVBS ...83.6538 |... 2,233,567 |.... .2,670,012 |.. 2,639,984 0 e (959) |0 o0 e 3.000 ....02/10/2022 ...|....03/25/2052 ...
58549R-AC-0 ..... MELLO 21MTG3 A3 - CMO/RMBS ...80.8594 |... 1,759,804 |.... .2,176,375 |.. 2,177,036 O [ (1,018) |0 o0 e 2.500 ....10/22/2021 ...|....07/25/2051 ...
58550N-AC-5 ... MELLO 21INV4 A3 - CMO/RVBS .. ...81.8438 |... 01,782,102 |.. 1,722,359 O e 276 |0 o0 e 2.213 ...02/09/2022 ...|....12/25/2051 ...
589929-PK-8 ... GNABS 1998-GN1 M1 - RMBS ...98.6594 |... ...14,668 |.. LU R - A N | I RN | B AN 7.630 ....09/28/2021 ...|....02/25/2027 ...
61748H-AW-1 ... MSM 2004-5AR 4A - CMO/RMBS .. ...95.6102 |... ...94,401 |.. O e (1,871 |0 o0 e 5.617 ....09/28/2021 ...|....07/25/2034 ...
61772L-AJ-0 ..... MSRM 2021-2 A3 - CMO/RMBS . ...81.5281 .. 1,213,477 |. . 1,488,416 1,448,777 .. .0 .2.500 |.. ....01/27/2022 .. 05/25/2051 ...
B1772N-AJ-6 ..... MSRM 2021-5 A3 - CMO/RMBS . ...81.3922 |. .. 1,305,376 |. .1,603,810 1,617,866 |.. .0 .2.500 |.. ....10/14/2021 .. 08/25/2051
617720-AE-0 ..... MSRM 2021-6 A3 - CMO/RMBS . ...81.3831 1,344,805 |. . 1,652,437 .1,660,084 |.. .0 .2.500 |.. ....10/15/2021 .. 09/25/2051
64830J-AA-8 ..... NRZT 22NQM1 A1 - CMO/RMBS . ...85.1244 |. 1,249,453 |. 1,467,797 1,330,928 |.. .0 .2.277 |.. ....07/15/2022 .. 04/25/2061
64831D-AB-8 ..... NRZT 22INV1 - CMO/RMBS .. ...84.6654 |. 1,493,220 |. .1,388,5% |.. .0 ......3.000 |.. ....10/21/2022 .. 03/25/2052 ...
64831U-AA-2 ..... NRZT 22NQM4 A1 - CMO/RMBS . . 100.4134 |... 2,196,810 |.... ....2,105,615 0 2,351 |0 o0 e 5.000 ...09/19/2023 ...|....07/25/2062 ...
670855-AA-3 ..... 0BX 23NQM1 A1 - CMO/RVBS . 103.0000 |... .... 1,766,050 O i 86 o0 [0 6.120 ....01/06/2023 ...|....11/27/2062 ...
67115N-AA-8 ..... 0BX 2022-INV1 A1 - CMO/RMBS . ...84.4744 |... 0 [ 836 |0 o0 e 3.000 ....04/08/2022 ...|....12/26/2051 ...
67116M-AA-9 ..... 0BX 23J1 A1 - CMO/RMBS .... ...94.1147 |... LU R ([0 DN PO | I RPN | ) AN 4.500 ....10/17/2023 ...|....01/27/2053 ...
67448E-AA-6 ..... 0BX 22INV4 A1 - CMO/RVBS .. ..87.7214 |... .. 0 e 1,586 |0 o0 e 3.500 ...06/07/2022 ...|....06/25/2052 ...
67448J-AA-5 ..... 0BX 22INV5 A1 - CMO/RVBS .. ...91.4780 |... ..947,001 |.. O e (29) il o0 e 4.000 ....10/20/2023 ...|....10/25/2052 ...
67448X-AA-4 ... 0BX 2021-J3 A1 - CMO/RMBS . ...81.3426 |... . .3,274,827 |.. ....3,311,191 O [ (2,041) |0 o0 e 2.500 ...10/01/2021 ...|....10/25/2051 ...
67648B-AE-2 ..... BVINV 22INV1 A5 - CMO/RVBS .. 87.7878 |... 2,856,680 |.... .... 2,836,485 O e 12,859 |0 [0 e 2.500 ....04/21/2023 ...|....12/26/2052 ...
69359Y-AC-1 ..... PMTLT 2021-INV1 A3 - CMO/RMBS . ...81.5213 |. .. 2,383,963 |. .2,927,885 |.. .0 ......2.500 |.. ...10/21/2021 .. 07/25/2051 ...
693684-AA-0 ..... PSMC 2020-1 A1 - CMO/RMBS ... .. 153,185 ]...91.5244 |..........os 139,014 |.... . 151,888 |. ....152,503 O e (400) |0 o0 3.500 ...09/28/2021 ... |....01/25/2050 ...
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69374X-AA-8 ..... PSMC 2019-2 A1 = CMO/RMBS ......ccevvenniiiiiiinineeees L..98.1569 |......oeieiennnnn 20,448 el 30,001 80,088 a0 e (59) 0 0 3.500 |...... 3.052 ....09/28/2021 ...|....10/25/2049 ...
69375B-AA-5 ..... PSNC 2019-3 A1 - CMO/RMBS . ...94.4663 |.................163,810 |....ooeeeennnn 173,405 |ooeeeenee 174731 |0 e (1,890) [0 o0 e 3.500 |...... 0.909 ....01/01/2021 ...|....11/26/2049 ...
71085P-BN-2 ..... PCHLT 2005-1 M4 - RMBS .... ...93.9016 |... e 2,820,281 [0 e (5,866) |aneeeeenl0 [0 6.820 |...... 1.234 ...01/0172021 ...|....02/26/2035 ...
74387L-AC-5 ..... PFMT 2019-1 A2 - CMO/RMBS ...84.7200 |... 294723 296,192 [0 e (281 [0 0 e 3.000 |...... 2.829 ....09/28/2021 ... |....12/27/2049 ...
74928U-BT-3 ..... RBSSP 2009-12 152 - CMO/RMBS ... ...98.8640 |... .2,061,801 |..ovennnnn 2,040,917 [ooeeiiiiiinnn 0 |oeennnn (26,480) [0 el s 5.913 [...... 4.483 ...01/0172021 ...|....10/26/2035 ...
749357-AA-T ..... RCKT 191 A1 - CMO/RMBS .... ...88.2905 |... ..219,342 |.. 223,592 [.eeeeeiiiieeeen0 e (196) [0 0 [ 3.500 |...... 2.521 ....09/28/2021 ...|....09/27/2049 ...
749384-AA-1 ..... RCKT 2021-5 A1 - CMO/RMBS . ...81.9688 |... . 1,267,256 |.. 1,244,989 L0 e (T8 [0 [0 2.500 |...... 2.750 ....01/13/2022 ...|....11/27/2051 ...
74938F-AA-6 ..... RCKT 2022-1 A1 - CMO/RMBS ... ...82.1007 |... 1,778,776 .. e 1,740,595 [0 e 1 0 0 e 2.500 |...... 2.803 ...01/10/2022 ...|....01/25/2052 ...
749407-AA-0 ..... RCKT 23CES3 A1A - CMO/RMBS . 102.2240 |. . 1,489,174 . 1,489,157 |.. .7.015 |......6.972 ... 11/13/2023 .. 11/25/2043 ...
T4968R-AA-3 ..... RPIT 2019-1 A - CMO/RMBS ...87.9105 |. ..138,327 .137,556 |.. .2.750 |......2.939 ....10/09/2019 .. 10/25/2063
T4969V-AA-3 ..... RPIT 212 A - CMO/RMBS ... ...76.4300 |. . . 1,540,795 .1,521,966 |.. ......2.125 |......2.168 ....00/24/2021 .. 09/25/2061 ...
T4969X-AA-9 ..... RPIT 221 A - CMO/RMBS ... ...85.5000 |....ccouunnnns 2,384,456 |.... 2,785,006 |...ooeeeeenenenn0 oo (12) 0 o0 e 3.000 |...... 3.023 ...01/21/2022 ...|....01/25/2062 ...
74978B-AA-6 ..... RAAC 2007-RP3 A - CMO/RWBS .. ...93.9938 |......ounnnnns 3,034,830 |.... 3,187,738 [0 e (367) [0 [0 5.850 |...... 7.474 [MON ..... .. 190,466 |....01/01/2021 ...|....10/25/2046 ...
74981C-AA-9 ..... RUN 22NQM1 A1 - CMO/RMBS ...95.2326 |...ccvnnnnnnns 1,643,359 |.... . .. 17,625 [0 e 7,436 [0 [0 e 4.000 |...... 4.720 [MON ..... ... 69,025 |....04/01/2022 ...|....03/25/2067 ...
75409J-AA-5 ... RATE 21J1 A1 - CMO/RMBS ... ...81.9688 |... 1,702,836 |.. 172,828 [0 e (879) [0 [0 2.500 |...... 2.434 |NON ... . 42,571 |....10/13/2021 ...|....07/25/2051 ...
75409X-AA-4 ..... RATE 21HB1 A1 - CMO/RMBS .. ...80.8765 |..ccovuunieeeenn 724,308 |oveenieeennnnnn895,578 | 879,707 a0 e (104) |0 o0 e 2.500 |...... 2.750 [MON ..... . 22,389 |....01/07/2022 ...|....12/25/2051 ...
76971E-AA-2 ..... RBIT 20HB1 A1 - ABS ...94.7219 |... . e 3,438,646 [0 i (2,488) |0 [0 1.719 |...... 1.641 | MON ... . 59,017 |....01/01/2021 ...|....10/25/2050 ...
81745C-AA-1 ..... SEMT 2013-7 A1 - CMO/RMBS ... ...84.6675 |... 641,510 |.... ... 757,681 |.. TT2,876 |coeeeeeeeneeee 0 e (1L,419) [0 o0 e 2.500 |...... 2.109 [MON ..... . 18,942 |....01/01/2021 ...|....06/25/2043 ...
81748J-AA-3 ..... SEMT 2019-4 A1 - CMO/RMBS ... ...88.6105 |... 244,935 |.... ..276,418 |.. 278,416 [.oovevvevnnennn0 v (29) [0 o0 e 3.500 |...... 3.207 ....09/28/2021 ...|....11/25/2049 ...
81748T-AA-1 ... SEMT 2021-7 A1 - CMO/RMBS ...81.8438 |. ..1,767,108 |. .2,159,117 2,177,261 |.. .2.500 |......2.403 ....10/06/2021 .. 11/27/2051
81749C-AA-7 ..... SEMT 2022-1 A1 - CMO/RMBS ...80.7487 |. . 881,388 858,061 .2.500 |......2.869 ....01/19/2022 .. 02/26/2052
863579-XR-4 . SARM 2005-18 8A1 - CMO/RMBS . ...88.3900 |. ..306,448 285,423 .4.65 |......4.916 ...09/28/2021 .. 09/25/2035
86359B-JR-3 . SASC 2004-6XS A3 - RMBS ... ...98.7434 |. . 4,622 4,622 .5.470 |......3.387 ....09/28/2021 .. 03/25/2034 ...
89172Y-AD-2 ..... TPMT 2016-3 M2 - CMO/RMBS ...97.2364 |. .1,000,000 1,024,054 |.. ......4.000 |......2.451 ...09/28/2021 .. 04/25/2056 ...
89182F-AA-T ..... TPMT 23CES2 A1A - CMO/RVBS .. . 102.2799 |... 981,269 [.ovvvvvvvnennn0 Jovvviieee e (201) [0 o0 e 7.294 |...... 7.258 ....10/19/2023 ...|....10/25/2063 ...
90354T-AC-3 ... UWM 2021-INV2 A3 - CMO/RVBS . ...80.9156 |... 1,229,194 e 185 [0 0 [ 2.500 |...... 2.938 ....02/04/2022 ...|....09/25/2051 ...
90355R-AC-6 ..... UM 21INV3 A3 - CMO/RVBS ...81.8594 |... 3,336,585 852 [0 0 2.500 |...... 2.952 ....02/04/2022 ...|....11/25/2051 ...
91824N-AC-6 ..... UM 211 A3 - CMO/RMBS ...81.4085 |... 3,890,186 e (2,350) |oeeeiieeeeenn0 [0 e 2.500 |...... 2.423 ....10/13/2021 ...|....08/25/2051 ...
92538G-AA-0 ..... VERUS 2021-8 A1 - CMO/RVBS .. ...85.7504 |... . .. 1,842,071 L7260 [0 1.824 |...... 2.767 ....02/10/2022 ...|....11/26/2066 ...
92538U-AA-9 VERUS 2022-3 A1 - CMO/RMBS ...93.3671 |... 1,223,047 |.. 1,220,276 e 1,409 0 [0 | 4.120 |...... 4.310 ...08/22/2022 ... |....02/25/2067 ...
92530N-AA-4 ..... [VERUS 2022-7 A1 - CMO/RMBS . 100.8029 |. .. 438,775 |. ..435,280 ....435,554 |.. . 1,636 |. .5.152 |......5.770 ....07/28/2022 .. 07/25/2067 ...
927958-AA-6 ..... VISIO 231 A1 - RMBS .. ...99.9833 |. .. 3,634,443 |. . 3,635,050 .3,635,087 |.. .43 .6.314 |......6.285 ...03/17/2023 .. 03/25/2058
92925V-AA-8 . WAMU 2007-HY1 1A1 - CMO/RMBS ...91.6362 |. ...58,582 |. ...63,929 ..60,588 |.. (990) |. .3.657 |......4.483 ....09/28/2021 .. 02/25/2037
93364F-AC-5 ..... [WAMU 2007-HY7 2A1 - CMO/RMBS .. ...81.02% |. .. 6,249,694 |. 7,712,853 . 6,249,694 |.. ..182,630 | .3.769 |......2.567 ....01/01/2021 .. 07/25/2037
939336-X9-9 ..... [WAMU 2005-AR1 A2B - CMO/RMBS ...94.8752 |. ..452,023 |. 474,023 |.. ......6.270 |......2.550 ....09/28/2021 .. 01/25/2045 ...
95002K-AA-1 ... WFMBS 2020-1 A1 - CMO/RMBS . ...84.6402 |... 333,331 |.... ..393, . 400,998 |oeeeiiieeeeenn0 e (66) |0 [0 3.000 |...... 2.203 ...09/28/2021 ...|....12/27/2049 ...
95003H-AA-7 ..... WFMBS 2022-1 A1 = CMO/RMBS ......oeviiivivnnnniiiiinnnnns ...82.0665 |.............. 1,832,452 |.ovvennnnnnns 2,232,886 |.....ooeeennn 2,191,704 [0 e 884 [0 0 [ 2.500 |...... 2.760 ...01/13/2022 ... |....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscella
Residential Mortgage-Backed Securities 153,610,746 [ XXX 140,453,094 158,122,637 152,564,849 (1,708,257) XXX XXX XXX XXX
05608B-AA-8 ..... BX 2019-IMC A = CMBS eeeeeeeeeeee e e TA o 1,000,000 |...99.3470 |....cevvennneeenn 993,470 |[..ccvvvnnnnnns 1,000,000 [...eoeeeennnnn 1,000,000 |-eveeneeeeennnnn 0 fooeereeemniieed0 o0 0 e 6.408 |...... 6.482 ...09/28/2021 ...|....04/17/2034 ...
05608V-AA-4 ..... BX 2021-MFM1 A - CMBS ... 1.AFE. L..98.7134 |t 1,512,806 |.... . 1,632,524 |.. ... 1,532,524 LU R (+1-) N MO | I RPN | ) RN 6.176 |...... 6.236 ....09/28/2021 ...|....01/17/2034 ...
10805V-AA-5 ... BRDGE 22SFR1 A - CMBS ... 1.A FE . ...95.5023 |...coeiiinnnns 8,603,307 |.... .9,000,000 |.. .... 8,449,426 0 [eeeennn220,096 |eeeneeeeeenn0 [0 e 3.400 |...... 6.982 ... 11/17/2022 ...|....11/19/2037 ...
193051-AA-7 ..... COLD 2020-1CE5 A - CMBS ... 1.4 .. ...99.5280 |......oonnnnns 2,445,877 |.... .... 2,457 476 LU R (<) N PO | I RPN | ) AN 6.376 |...... 6.450 ....01/01/2021 ...|....11/16/2037 ...
61764R-BJ-6 ..... ISBAM 2015-C20 B - CMBS ... 1.A .. ...94.9855 |....cunnnnns 2,374,638 |.... .... 2,565,627 0 fooeenn..(56,368) |.euiiieeennn0 o0 ) 4.160 |...... 1.846 ...01/01/2021 ...|....02/18/2048 ...
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95003L-AA-8 ..... WFCM 2021-SAVE A = OMBS .....ovvvvivvnnnninniiinnnnnnnnnafons von | nnnnns 45 ... LAFE e 1,145,291 1...97.2142 |.......oeenne 1,113,386 [.....coeenenn 1,145,291 | 1,145,201 [...oooiinnnnnnnn [ [ [ 0 ... 6.626 |...... 6.790 [MON ... oveeeiiiiiinnnnns 3,584 | 71,811 |....01/29/2021 ... |[....02/15/2040 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 17,056,593 [ XXX 17,043,484 17,635,291 17,140,345 0 XXX XXX XXX XXX
000366-AA-2 ..... AASET 2017-1 A - ABS ... |--2.BFE ... ... 58,829 |...92.6168 |... ...64,19 |.. 0 e 169 |0 o0 e 3.967 |...... 4.5% ....09/28/2021 ...|....05/16/2042 ...
00038P-AA-8 ..... AASET 211 A - ABS |- 1.GFE L ...89.6000 |... .1,089,975 |.. ....1,021,078 O e 1,018 o0 [0 e 2.950 |...... 5.233 ....11/03/2023 ...|....11/16/2041 ...
000823-AJ-3 ..... ABPCI 11 A1 = CD0 eeeeeeeeeeeeeeieeeeeeeeeeeeeeennes oo e | Cenenn 2,5 e .. 1.AFE ..|... ...99.9091 |... .4,550,000 |.. .... 4,535,407 0 e 9,180 v o0 e 7.217 |...... 7.541 ...11/08/2022 ...|....04/20/2032 ...
000825-AA-7 ..... ACAM 19FLT A = OMBS .eeeniiiiiieieccviineeccvvis foee e e |45 i e 1.AFE ..|... ...99.6346 |... ...51,33% |.. O i 88 o0 [0 6.873 |...... 6.963 ....01/01/2021 ...|....11/16/2034 ...
000844-AA-8 ..... ABPCI 8 ATA = D0 oeevveeeeeeeeeeeeeeeeeeeneeeeeeeennns foee wen | Cenenn |45 il e 1.AFE ..|... . 100.0058 |... .1,500,000 |.. O e (TAT) |0 o0 e 7.527 |...... 1.910 ....09/28/2021 ...|....04/20/2032 ...
000848-AA-9 ..... ABPCI X ATA = D0 ovvvvveiieiiiiieneeeeeenneeeeennens foen ven | e |45 il e 1.AFE ..|... .. 467,163 |. 100.0000 |... LU SRR Y <1 I N | I RPN | ) AN 7.627 |...... 8.512 ....03/29/2023 ...|....01/20/2032 ...
00086A-AQ-7 ..... ABPCI | AA2 = CDO .eeeeeeeeeeeeeeeeeeeeeeneeeeeeenns foee wen | Conen |45 i e 1.AFE ..|... .. 8,856,875 |...99.0449 |... 9,161,653 |.... ....8,964,275 0 i 96,935 |0 o0 e 7.377 ... 8.751 ...12/01/2022 ...|....07/20/2033 ...
00086A-AS-3 ..... ABPCI | AB2 = CDO ..oovvvvveneeeeeinieeeecevinneeeeennns foee wen | Covnnn |4 e .. 1.AFE ..|... .. 5,000,000 |...92.0561 |... 4,602,805 |.... ....5,000,000 LI RN | N | RPN | ) AN 2.750 |...... 2.759 ....04/29/2021 ...|....07/20/2033 ...
00173U-AE-4 ..... AMMC 27 AJ - CDO .. 1.AFE ..|... .. 3,080,000 |. 101.1509 |... ..3,115,448 |.... ....3,080,000 O 0 0 [0 8.166 |...... 8.242 ....11/08/2022 ...|....01/22/2036 ...
00180A-AB-5 ..... AMSR 2020-SFR1 B - CMBS 1AFE .. 1,009,240 |...95.1459 |. ..951,459 |. 1,001,155 |.. .0 .2.120 |......2.038 ...09/28/2021 .. 04/17/2037
00256D-AA-0 ..... AASET 2019-1 A - ABS . .5.BFE .. ...75.6061 129,770 |.. 11 .3.844 |......7.658 ....09/28/2021 .. 05/15/2039 ...
00436M-AA-3 ..... AALLC 181 A - RMBS . 1.F FE .. ...97.7322 |. ..337,748 343,716 |.. .0 ......3.870 |......2.314 ....09/28/2021 .. 12/02/2033 ...
006346-AW-0 ..... ADMSO 231 A2 - ABS .... |- 1.GFE L. . 101.3573 |... .1,000,000 |.. ....999,764 0 e (196) |0 o0 6.967 |...... 6.969 ...07/19/2023 ...|....07/15/2053 ...
02666B-AG-1 ..... AH4R 2015-SFR2 XS - CMBS .. |- 5.BGI ... ....0.0010 |... .. O o0 0 [0 0.000 |...... 6.980 ....09/28/2021 ...|....10/17/2052 ...
03027W-AM-4 ..... AMETOW 231 A - RMBS |- TAFE L . 101.5056 |... .2,000,000 |.. ....2,000,000 JL I I | I APPSRt | B IR | ) FOU 5.490 |...... 5.490 ....03/08/2023 ...|....03/17/2053 ...
03290A-AA-8 ..... ANCHF 13 A1 - CDO .. .. 1.AFE ..|... ...91.2000 |... .3,000,000 |.. ....3,000,000 I RN | N | RPN | B FN 2.875 |...... 2.885 ....06/25/2021 ...|....07/27/2039 ...
03329L-AS-0 ..... ANCHF 2R AR - CDO .. .. 1.AFE ..|... ...95.7000 |... ... 500,000 |.. 0 e (388) |0 [0 e 3.928 |...... 3.839 ....09/28/2021 ...|....04/26/2038 ...
03330P-AA-T7 ..... ANCHF 5 A - CDO .. | TAFE L ...96.9113 |... 1,694,629 |.... O e (3,459) |0 o0 e 4.100 |...... 3.821 ....09/28/2021 ...|....04/25/2036 ...
03331F-AJ-9 ..... ANCHF 7 BR - CDO . |- 1.BFE ... ...91.9040 |... 1,838,080 |.... . . ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 3.133 |...... 3.1382 ...04/13/2021 ...|....04/27/2037 ...
03665J-AJ-7 ..... ANTR 2017-1 AR - CDO .... .. 1.AFE ..|... ...99.3642 |... ..2,980,926 |.... .3,000,000 |.. ....3,000,000 0. IR | N AR | N RN 7.267 |...... 7.298 ....08/02/2021 ...|....04/20/2033 ...
03789X-AE-8 ..... DIN 2019-1 A22 - RVBS .2.BFE .. ...95.8182 |. ..711,450 |. ..742,500 .765,642 |.. .0 (8,841) . .4.723 |......3.378 ...09/28/2021 .. 06/07/2049
038370-AA-0 ..... AQFIT 2019-A A - ABS . .1EFE .. ...94.1659 |. 98,490 |. ..104,592 107,837 |.. .0 . (82) |. .3.140 |......2.049 ....09/28/2021 .. 07/16/2040
038413-AA-8 ..... AQFIT 2020-A A - ABS . . 1EFE .. ...93.0053 |. ..362,385 | ..389,639 .392,819 |.. .0 . 387 | .1.900 |......1.577 ....09/28/2021 .. 07/17/2046
03881C-AA-9 ..... ARCLO 2021-FL1 A - CMBS 1AFE .. ...99.5000 |. .. 3,391,784 |. . 3,408,828 .3,408,828 |.. .0 .0 .6.446 |......6.527 ....02/18/2021 .. 12/17/2035 ...
04016U-AE-7 ..... ARES XLVI A2 - CDO .... 1AFE .. ...99.8317 |. ..1,197,980 |. .1,200,000 1,195,386 |.. .0 . 2,014 |. ......6.885 |......7.107 ...09/28/2021 .. 01/15/2030 ...
05377R-D0-4 ... AESOP 2019-3 A - ABS . .. 1.AFE ..|... ...96.9075 |... 1,453,613 |.... .1,500,000 |.. 1,514,226 0 | (16,724) [0 [0 2.360 |...... 1.422 ....09/28/2021 ...|....03/20/2026 ...
05377R-DY-7 ..... AESOP 2020-2 A - ABS .... |- 1.BFE ... ...93.3039 |... 4,665,195 |.... .5,000,000 |.. 5,026,132 0 [ (21,281) |0 o0 e 2.020 |...... 1.753 ....01/01/2021 ...|....02/22/2027 ...
05377R-HG-2 ..... AESOP 236 A - ABS | TAFE L . 102.4698 |... 1,537,047 |.... .1,500,000 |.. 1,471,246 O e 15 0 [0 e 5.810 |...... 6.365 ....00/27/2023 ...|....12/20/2029 ...
05377R-HI-9 ..... AESOP 2023-8 A - ABS .... .. 1.AFE ..|... . 103.0556 |... .1,000,000 |.. ....998,975 0 [ (B33) |0 [0 6.020 |...... 6.126 ....09/12/2023 ...|....02/20/2030 ...
054920-AA-4 ... BDS 2020-FL5 A - CMBS ... .. 1.AFE ..|... ...99.0102 |... ..879,522 |.. ... 868,186 O e (9,181 |0 o0 6.368 |...... 8.268 ....09/28/2021 ...|....02/18/2037 ...
05493N-AA-0 ..... BDS 21FL9 A - CMBS .... .. 1.AFE ..|... ...98.1634 |... 1,784,340 |.. 1,784,340 O 0 0 o0 6.288 |...... 6.625 ...10/01/2021 ...|....11/18/2038 ...
05584A-AA-8 ..... HGVGI 17A A - RMBS . 1FFE .. ...97.5186 |. ..232,965 |. ..238,892 ....239,216 |.. .0 .2.940 |......2.639 ....09/28/2021 .. 05/25/2029 ...
05602C-AA-2 ..... BSPRT 2021-FL7 A - CMBS 1AFE .. ...98.4372 |. ..2,953,116 |. .3,000,000 .2,946,350 |.. .0 .6.7% |......7.800 ....08/21/2023 .. 12/15/2038
09261M-AA-4 ... BLKMM VI A - CDO ...... 1AFE .. ...99.3890 |. ..1,987,780 |. .2,000,000 .2,000,000 |.. .0 7377 |...... 7.410 ....02/08/2021 .. 04/20/2033
09748R-AA-6 ..... BOJA 2020-1 A2 - ABS . .2.BFE .. ...93.4371 ..918,020 |. ..982,500 .984,331 |.. .0 .3.832 |......3.819 ....09/28/2021 .. 10/20/2050
10901U-AA-O ..... BDF | A-CDO ....... 1AFE .. ...97.1445 |. .. 3,775,600 |. .3,886,581 3,941,110 |.. .0 ......4.250 |......3.408 ...04/16/2021 .. 04/25/2036 ...
12327F-AA-5 ... BJETS 2020-1 A - ABS .... 1.F FE ..|... .. 197,169 |...96.2181 189,579 |.... 197,092 O e (B1) 0 o0 e 2.981 |...... 2.975 ....09/28/2021 ...|....11/15/2035 ...
12510H-AA-8 ..... CAUTO 2020-1 A1 - ABS ... | TAFE L .. 909,241 ]...95.6861 |... 850,075 |.... ....895,746 JLOJ R (1% v2(/ DN N | N RPN | ) AN 2.690 |...... 1.950 ....09/28/2021 ...|....02/15/2050 ...
12510H-AC-4 ..... CAUTO 2020-1 A3 - ABS ... .. 1.AFE ..|... .. 928,946 |.. 87.1868 |... ....916,491 O e (4125) |0 o0 e 3.250 |...... 2.704 ...09/28/2021 ...|....02/15/2050 ...
12520K-AA-0 ..... CFMT 21GRN1 A - ABS .. 1.DFE ..|... .. 437,282 |...94.4959 |... . .. ....437,284 O e 0 [0 e 1.100 |...... 1.103 ....02/11/2021 ...|....03/20/2041 ...
12563L-AS-6 ..... CLIF 203 A - ABS 4 | LFFE L .. 963,312 |...89.7373 |... . 960,000 |.. ....962,339 JO I O (1<) FORRRRRPt | B IUUUPRRPRRPIN | ) IO 2.070 |...... 2.000 ....09/28/2021 ...|....10/18/2045 ...
14576A-AA-0 ..... CARM 201 A1 = RMBS ....evvvniviiiinnnniiiiiinninneeneinnnns foee ven | nnnnns 4. LLAFE 2,930,850 [...85.3411 [......counnnns 2,496,227 |...coovnnnnnns 2,925,000 |.............. 2,930,416 |.oeeunniiiinnnnd 0 fooevviveenaa(150) |oevvininnnnennn0 o0 | 2.010 |...... 2.001 ...01/01/2021 ... |....12/15/2050 ...
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14576A-AC-6 ..... CARM 201 A3 = RMBS ......evveniiiiinnnniiniinninnenennns foee ven | s 4 s LFFE L 986,080 |...85.5313 |.....cevunnnnnnns 842,483 |.....oevnnns 985,000 [....ccevvunnnnnn 985,966 |........cevunnn. (U R (152 1 AP | Y AP | R FRPPR. T (11 I RN 3.094 [MON ..... oevevnnnninnnns 1,357 [ 30,540 |....09/28/2021 ...|....12/15/2050 ...
14856G-AA-8 ..... CLAST 2021-1 A - ABS .... .. 1.G FE ..|... .. 461,472 ]...91.7870 |... ..449,867 |.. ....457,830 O e (1,613) [0 o0 el 32474 | 2.865 [MON ..... ....09/28/2021 ...|....01/15/2046 ...
15137E-BN-2 ..... CECLO 21 A1R - CDO .. 1.AFE ..|... .. 535,289 |...99.8509 |... ....535,233 O e (92) feeeiennl0 [0 el 60619 |l 6.647 | JAJO ... ....09/28/2021 ...|....07/29/2030 ...
15186P-AA-6 ..... CBCF 1 A -CDO ... .. 1.AFE ..|... .. 4,000,000 |...91.9000 |... ....4,000,000 O 0 0 [0l 30164 | 3.176 | JAJO ... ....04/08/2021 ...|....07/25/2039 ...
15672R-AA-3 ... CERB 24 A1 - CDO . .. 1.AFE ..|... .. 1,288,705 |...99.6500 |... . .. .... 1,299,814 O 207 o0 foeiiiiel0 el 6.945 | 6.841 | JAJO .... ....01/01/2021 ...|....07/15/2030 ...
15672R-AC-9 ..... CERB 24 B - CDO .. 1.AFE ..|... .. 665,249 |...99.2693 |... ... 667,000 |.. 666,220 O o526 [0 e l0 el 70445 | 7.774 | ADO ... . ...09/28/2021 ...|....07/15/2030 ...
15674P-AA-5 ..... CERB XXXIII A - CDO .. .. 1.AFE ..|... 3,000,000 |...98.9979 |... .3,000,000 |.. ....3,000,000 O 0 0 [0l 72105 | 7.267 | JAJO ... .. 196,663 |....06/23/2021 ...|....07/23/2033 ...
19421U-AB-0 ..... CASL 2019-A A2 - ABS .... .. 1.AFE ..|... ...92.2150 |... ..438,705 |.. ... 417,781 O e 2718 o0 [0 10022232280 |- 4.852 . 14,385 |....09/28/2021 ...|....12/28/2048 ...
19423D-AB-6 . CASL 2018-A A2 - ABS . .1.DFE .. ...95.9298 |. ..705,920 |. ..735,872 732,170 |.. .0 .4.336 . 30,390 |....09/28/2021 .. 12/26/2047
19424K-AB-9 . CASL 2021-A A2 - ABS . 1AFE .. ...89.0738 |. ..2,730,809 |. .3,065,782 .3,065,300 |.. .0 .1.610 ...02/09/2021 .. 07/25/2051
224936-AA-2 . CAALT 233 A - ABS ..... 1AFE .. .. 499,900 |. 101.4311 . 500,000 .499,892 |.. .0 ......6.488 ....08/15/2023 .. 08/15/2033 ...
233046-AF-8 ..... DNKN 2017-1 All - RMBS . |--2.BFE ... 1,876,192 |...94.8370 |... . .2,090,465 |.. ....1,912,731 0 e 32,057 o0 feeeiiiiieel0 40030 |- 6.562 ...11/10/2022 ...|....11/20/2047 ...
233046-AK-7 ..... DNKN 2019-1 A22 - RVBS |- 2.BFE ... ...96.2755 |... 1,843,676 |.... 1,915,000 |.. .... 1,853,511 O e 17,646 |0 [0 nein40021 | 5.421 [FMAN ... ....07/14/2022 ...|....05/20/2049 ...
233046-AN-3 ..... DB MASTER FINANCE LLC - ABS . |- 1.CFE ... ...95.0000 |... 1,819,250 |.... 1,915,000 |.. ....2,012,799 0 [ (16,619) [0 o0 ]nll40002 . 2.955 | FMAN ... ....01/01/2021 ...|....05/20/2049 ...
238021-AA-9 ..... COLO 2021-1 A2 - ABS .... |- 1.GFE L ...90.4964 |... 2,262,410 |.... ... 2,499,742 O e 116 0 [0 00022.060 |- 2.074 | MON ....02/24/2021 ...|....02/27/2051 ...
244608-A0-8 ..... DPATH 2018-1 A2R - CDO .. |- TAFE L ...96.8402 |... 2,421,005 |.... ....2,500,000 O 0 0 feel0 el 4946 | 4.976 | AL ... ....06/06/2022 ...|....07/15/2033 ...
25402J-AA-T ... DBRG 211 A2 - ABS |- 2.BFE ... ...93.6987 |... 1,873,974 |.... ....2,000,000 O 0 0 [0 0000.8.933 | 3.933 |MJSD ... ....06/30/2021 ...|....09/25/2051 ...
25755T-AE-0 ..... DPABS 2015-1 A2 - RUBS .. |- 2.AFE L. ...97.4493 |... 1,812,557 |.... .... 1,845,851 O e 7,166 [0 o0 e 40474 4.948 | A ... ...07/25/2022 ...|....10/25/2045 ...
25755T-Ad-9 ..... DPABS 2018-1 A21 - RMBS ... .. 2.AFE ..|... ...97.1563 |... 2,847,408 |.... ....2,852,166 LU RN (1[I N N RPN | I RO S I (18 AN 5.706 | JAJO .... ....11/02/2022 ...|....07/27/2048 ...
25755T-AN-0 . DPABS 2021-1 Al - RMBS . L2.AFE .. ...88.4459 |. .6,825,000 |.. .0 N .2.662 | JAJO ... ....04/08/2021 .. 04/25/2051
26208L.-AC-2 HONK 2018-1 A2 - RMBS .2.CFE .. ...97.6749 |. .965,856 |.. .0 ..(15,298) |. .3.003 [JAJO ... ....09/28/2021 .. 04/20/2048
26209X-AC-5 . HONK 2020-2 A2 - RWBS .2.CFE .. ...89.2433 |. 994,022 |.. .0 (3,728) | .3.093 | JAJO ... ....09/28/2021 .. 01/20/2051
26245R-AC-4 ..... [DRSLF 58 A2 - CDO .. 1.AFE .. ...99.5748 |. . 1,248,286 |.. .0 .2,724 |. .7.032 | JALO ... ...09/28/2021 .. 07/17/2031 ...
26857E-AA-6 ..... [ELFI 2019-A A - ABS 1AFE .. ...91.7691 ..220,663 .223,942 |.. .0 (510) |. ......2.012 . ....09/28/2021 .. 03/25/2044 ...
28852L-AA-1 ... ECLO Il A1 - CDO .. 1.AFE ..|... ...99.8038 |... .1,024,340 |.. ,023,156 O 994 L0 00000070327 | 7.518 | JAJO ... ...09/28/2021 ...|....07/22/2030 ...
28853R-AL-3 ..... ECLO IV AR - CDO .. 1.AFE ..|... ...99.9993 |... ...51,642 |.. O 0 0 k0 72235 | 7.323 | JAJO ... ....05/19/2021 ...|....04/16/2029 ...
30259R-AE-5 ... FMMSR 20GT1 A - RMBS . .. 2.CFE ..|... ...90.0522 |... .1,000,000 |.. O e s 1,676 [0 foeiiiinl0 el 40450 |l 4.684 | MON ....09/28/2021 ...|....07/25/2028 ...
30259R-AH-8 ... FMMSR 2021-GT1 A - RMBS .. 2.CFE ..|... ...86.3011 |... .1,000,000 |.. O feiiee 15 0 [0 0000030620 |- 3.622 | MON ....07/28/2021 ...|....07/25/2028 ...
302637-AJ-2 ..... FSKMM 1R A2R - CDO .. 1.AFE ..|... ...99.7417 |... ,000,946 O e 84 0 0000007820 | 7.934 | JAJO ... ....09/28/2021 ...|....01/15/2031 ...
302637-AL-7 ..... FSKMM 1R B1R - CDO .. 1.CFE ..|... . 100.0259 |... 1,000,259 |.... . 995,759 JLOJ AU ( (12 FORRRRRRRRt | R FUUUPRRRRRUIN | ) SOt 1 1 {1 I AU 8.394 | JAJO ... ...09/28/2021 ...|....01/15/2031 ...
33767P-AA-6 ..... FKH 2022-SFR2 A - CMBS 1AFE .. ...96.0284 |. ..1,909,768 |. .1,988,753 .1,919,204 |.. .0 .5.393 . ....06/15/2022 .. 07/19/2039 ...
34417M-AB-3 ..... FOCUS 2017-1 A22 - ABS .. .2.BFE .. ...95.5199 |. .. 1,339,667 |. . 1,402,500 .1,455,528 |.. .0 .3.874 | JALO ... ....09/28/2021 .. 04/30/2047
34417R-AB-2 . FOCUS 221 A2 - RWBS ... .2.BFE .. . 101.2175 |. ..999,523 |. ..987,500 .987,500 |.. .0 . .7.206 | JAJO ... ....06/28/2022 .. 07/30/2052
34955Y-AN-9 ..... [FCBSL VI B2R - CDO . .1.CFE .. ...93.3481 ..2,800,443 |. .3,000,000 .3,007,500 |.. .0 (2,563) |- .2.818 | JALO ... ....01/01/2021 .. 07/23/2031
34956N-AA-0 . FCBSL VII A1 - CDO . 1AFE .. . 100.2849 |. .. 3,008,547 |. .3,000,000 .3,000,484 |.. .0 . 2,613 | .7.169 | JALO ... ....01/01/2021 .. 07/23/2032 ...
34960J-AS-4 ... FCO 6RR ATR - CDO .. 1.AFE ..|... ...99.8180 |... 608,787 |.... 601,629 0 . ...09/28/2021 ...|....07/10/2030 ...
34960J-AU-9 ... FCO 6RR A2R - CDO .. .. 1.AFE ..|... ...99.3554 |... 993,554 |.... ....1,000,060 0. ....09/28/2021 ...|....07/10/2030 ...
34960J-AlI-5 ..... FCO 6RR BTR - CDO .. .. 1.CFE ..|... ...99.3722 |... 0 . ....09/28/2021 ...|....07/10/2030 ...
34960J-BC-8 ..... FCO 6RR BFR - CDO |- 1.CFE ... ...96.9243 |... 0. ....09/28/2021 ...|....07/10/2030 ...
34961P-AL-4 ..... FCBSL 5R B2R - CDO .... |- 1.BFE ... ...93.0697 |... 0 . ....09/28/2021 ...|....07/11/2030 ...
3496 1W-AU-9 ..... FCO 11 BFR - CDO . U .. 1.CFE ..|... ...93.7500 |... 0. ....01/01/2021 ...|....04/15/2031 ...
34962U-AC-2 ..... FCO XV AT - CDO .. . 45 .. 1.LAFE ..|... ...98.7000 |....cevvunnnns 3,948,000 |.... .... 3,910,269 0 . ...04/04/2023 ...|....04/25/2033 ...
34963V-AA-3 ..... FCO 17 A - CDO ......... . .. |4, .. 1.AFE ..|... .. 455,3211...99.7428 |... 454,150 |.... ....455,321 0. ....01/21/2022 ...|....01/15/2030 ...
361528-AA-0 ..... GBXL 2022-1 A - ABS . 1.FFE .. 935,310 |...88.0903 |. ..824,314 |. .935,329 |.. .0 ....02/01/2022 .. 02/20/2052 ...
36165V-AQ-9 ..... GCIC Il A2R - CDO ..... . coveenens | TAFE L .. 1,000,501 )...91.6961 916,961 |.... .... 1,000,122 0. ...09/28/2021 ...|....01/20/2031 ...
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36166V-AE-5 ..... GCl CREDIT SUISSE A = ABS ....ccvvvveniiivinnnnnnencinns foee vee | s 4 s LFFE L 769,985 |...87.9069 |.........ceunnnns 677,044 |ovveniiiinnnnn 770,183 (0 R RN | I AR | B RN 2.380 |...... 2.381 ....06/04/2021 ...|....06/18/2046 ...
375415-AC0 ..... GILBT 1B - CDO (V- 45 ... .. 1.BFE ..|... ...99.8820 |... ... 600,000 |.. J N O (1[0 DN ARt | B IUUUPRRPRRIN | ) AU 7.255 |...... 7.242 ....09/28/2021 ...|....10/15/2030 ...
38172F-AA-6 ..... GOCAP 34R AR1 - CDO [CRR—. 45 ... .. 1.AFE ..|... ...99.6571 |... .5,104,519 |.. O e 6,348 |0 [0 7.354 |...... 7.667 ....12/14/2021 ...|....03/14/2031 ...
38172H-AA-2 ..... GOCAP 45 A - CDO . (V- 45 ... .. 1.AFE ..|... ...99.7237 |... .1,000,000 |.. JO I O (1) i APt | B IEUUPURPRRPIN | ) AU 7.397 |...... 7.462 ....09/28/2021 ...|....10/20/2031 ...
38175B-AA-2 ..... GOCAP 36 A - CDO . .. 1.AFE ..|... ...99.5725 |... . LU R 11 A N | RPN | ) AN 6.954 |...... 6.823 ....02/03/2021 ...}|....02/05/2031 ...
38175D-AC-4 ..... GOCAP 38 B - CDO .. 1.CFE ..|... . ...99.1119 |... 995,897 0 [ 1,566 |0 o0 e 7.577 |...... 7.860 ...09/28/2021 ...|....07/20/2030 ...
38175J-AA-5 ..... GOCAP 17-R A1R - CDO . .. 1.AFE ..|... 1,476,370 |. 100.0108 |... ... 1,481,830 O e (104) |0 o0 e 7.290 |...... 7.316 ....01/01/2021 ...|....10/25/2030 ...
38175J-AC-1 ..... GOCAP 17-R A21 - CDO .... .. 1.CFE ..|... .. 1,000,102 |...99.2734 |... ....1,000,171 O e 59 0 [0 e 7.790 |...... 7.866 ....09/28/2021 ...|....10/25/2030 ...
38176V-AA-T ..... GOCAP 47(M) A1 - CDO . 1AFE .. ...99.7698 |. .. 2,993,004 |. .3,003,101 |.. .0 .7.334 |......7.29 ....01/01/2021 .. 05/05/2032 ...
38177G-AE-1 ..... GCTLF 2020-1 C - CDO . .|C. s .1.CFE .. ...99.8489 |. ..499,245 |. 500,000 |.. .0 .9.325 |......9.398 ....02/10/2022 .. 10/22/2029 ...
3B177X-AA-2 ..... GBDC3 1 A - CDO ..... . s 1AFE .. ...99.0854 |. .. 3,963,416 |. .4,000,000 |.. .0 Y <IN R o (174 ....02/22/2021 .. 04/15/2033 ...
38178G-AA-8 ..... GOCAP 49 AR - CDO .. .. 1.AFE ..|... ...99.0943 |... 495,472 |.... ... 500,000 |.. 499,849 O [ (152) o0 o0 e 7.207 |...... 7.269 ...09/28/2021 ...|....08/26/2033 ...
38178X-AA-1 ..... GCPAF 2021-2 A - CMO/RMBS . | 1R FE L ...91.6783 |... 1,833,566 |.... .2,000,000 |.. ....2,000,000 LU RN | N | RN | B SN 2.944 |...... 2.954 ....10/15/2021 ...|....10/19/2029 ...
387422-AC-2 ... SCFGP 231 A3 - ABS |- TAFE L . 103.0189 |... 1,030,189 |.... .1,000,000 |.. 0 8 0 [0 6.460 |...... 6.461 ....10/11/2023 ...|....09/20/2032 ...
39809L-AA-2 ..... GSTNE 19FL2 A - CMBS .... .. 1.AFE ..|... ...99.8079 |... ..763,523 |.. O e 828 o0 [0 6.726 |...... 7.262 ....09/28/2021 ...|....09/15/2037 ...
39809L-AC-8 ..... GSTNE 19FL2 B - CMBS .... .. 1.BFE ..|... ...99.8059 |... . .1,500,000 |.. JLU N N | [ APPSRt | B ISP | ) AU 7.476 |...... 1.735 ....09/28/2021 ...|....09/15/2037 ...
39809P-AA-3 ... GSTNE 21FL3 A - CMBS .... .. 1.AFE ..|... .. 2,000,000 |...98.1576 |... 1,963,152 |.... O 0 o0 [0 6.4% |...... 6.572 ....07/29/2021 ...|....07/15/2039 ...
411707-AD-4 ..... HNGRY 2018-1 A2 - RMBS . .. 2.BFE ..|... .. 2,020,771 ...95.7634 |... 1,814,716 |.... . . .... 1,939,183 0 [ (28,536) |oveeeeeeeeeen0 o0 e 4.959 |...... 3.329 ...01/01/2021 ...|....06/22/2048 ...
411707-AH-5 ... HNGRY 2020-1 A2 - ABS ... .. 2.BFE ..|... 1,028,274 |...87.8821 852,45 |.... ... 970,000 |.. ....1,008,738 O [ (8,854) |0 o0 e 3.981 [...... 2.902 ....09/28/2021 ...|....12/20/2050 ...
43133K-AC-9 ..... HCOMF 1 ARR - CDO ..... 1.B FE .. ...82.6521 ..2,311,078 |. .2,79,145 .2,788,770 |.. .0 .2.600 |......2.668 ....01/25/2022 .. 11/01/2035 ...
433674-AA-6 ..... NZES 20PLS1 A - CMO/RVBS .2.CFE .. ...95.3213 |. ..524,338 |. ..550,074 .553,829 |.. .0 .3.844 |......3.391 ....09/28/2021 .. 12/25/2025 ...
43730N-AA-4 ..... HPA 221 A - CMBS ...... 1.A FE .. ...95.7900 |. ..2,619,683 |. .2,734,819 .2,693,018 |.. .0 .3.930 |......4.543 ....08/25/2022 .. 04/19/2039
45112A-AA-5 ... ICONX 2012-1 A2 - ABS .5.BGI .. ...40.0000 |. ..490,658 |. . 1,226,645 .490,658 |.. (108,096) |. .4.229 ....09/28/2021 .. 01/26/2043 ...
46604E-AG-7 ..... IVYH IX-R A2R - CDO ... 1AFE .. ...91.5228 |. ..2,745,684 |. .3,000,000 .3,000,000 |.. .0 ......3.380 |.. ...02/14/2022 .. 04/24/2034 ...
466365-AB-9 ..... JACK 2019-1 A2I1 - RMBS ... |- 2.BFE ... ...95.0220 |... 1,386,133 |.... . 1,458,750 |.. ....1,351,170 O e 31,282 |0 [0 e 4.476 ....10/27/2022 ...|....08/25/2049 ...
466365-AD-5 ..... JACK 221 A21 - RMBS ... |--2.BFE ... ...92.0234 |... ..482,500 |.. 0 e 265 |0 o0 e 3.445 ....02/04/2022 ...|....02/26/2052 ...
4665IN-AA-2 ..... JOLAR 2019-1 A - ABS . |- 2.AFE L ...90.9853 |... 01,314,944 |.. LU RN |41/ I N | I RPN | ) AN 3.967 ....09/28/2021 ...|....04/15/2044 ...
477600-AC-7 ..... JIMMY 2022-1 A21 - RMBS .. 2.BFE ..|... ...93.2571 |... ..985,000 |.. O 5,420 |0 o0 e 4.077 ....04/06/2022 ...|....04/30/2052 ...
48254V-AE-3 ..... KKRLP 111 A2 - CDO .. 1.AFE ..|... ...99.2280 |... .2,000,000 |.. O o0 o0 [0 7.221 ....08/20/2021 ...|....10/21/2030 ...
48669R-AA-9 ..... KCAP F3C A - CDO ... .. 1.AFE ..|... ...99.9600 |... 682,501 |.... ..682,774 |.. ... 681,768 JL I Y (115 T APPSRt | B IR | B AU 7.532 ...09/28/2021 ...|....12/20/2029 ...
543190-AA-0 ..... LTRAN I11 A1 - ABS . 1FFE .. ...97.0458 |. ..805,411 |. ..829,928 .834,803 |.. .0 (4,304) |. .2.980 |.. ....09/28/2021 .. 01/17/2045 ...
543190-AB-8 ..... LTRAN |11 A2 - ABS . 1.FFE .. ...95.8821 ..932,192 |. ..972,221 .975,639 |.. .0 (3,167) |. .4.060 |.. ....09/28/2021 .. 01/17/2045
552800-AU-1 ..... MCFCL V ARR - CDO 1AFE .. ...99.0475 |. .. 2,971,425 |. .3,000,000 .3,000,000 |.. .0 .1.227 |.. ....03/10/2021 .. 04/20/2033
55283A-AA-7 ..... MCA 3 A - CDO .. 1.FFE .. ...95.6490 |. 1,323,375 | 1,382,883 |.. .0 3,179 |.. ....01/01/2021 .. 11/15/2035
55283T-AA-6 ..... MF1 2021-FL6 A - CMBS 1AFE .. ...98.3114 |. .. 6,640,443 |. . 6,754,499 |.. .0 ......6.573 |.. ....06/10/2021 .. 07/18/2036 ...
55284A-AA-6 ..... MF1 2021-FL7 A - CMBS ... .. 1.AFE ..|... ...98.1949 |... 9,736,271 |.... ....9,650,863 0 [ 51,660 |oeeeniieiinin0 [0 e 6.553 ...04/11/2023 ...|....10/21/2036 ...
55821A-AC-2 ..... MDPK XXVITI A2 - CDO .... .. 1.AFE ..|... ...99.8070 |... 998,070 |.... 995,507 O e 1,810 el [0 e 6.935 ....09/28/2021 ...|....07/15/2030 ...
56577G-AA-7 ..... MRNON 201 A - CDO .. 1.AFE ..|... . 100.0211 |... ... 3,500,000 J I N | I FORRRRRt | B ISP | B AU 7.495 ....01/01/2021 ...|....01/15/2034 ...
56577L-AA-6 ..... MRNON 2021-1 AR1 - CDO .. .. 1.AFE ..|... ...98.9809 |... ....1,001,061 LU RR: | I N | I RN | ) AN 7.355 ....09/28/2021 ...|....07/17/2034 ...
610331-AA-8 ..... MCAF 2021-1 A2 - ABS .... .. 1.F FE ..|... . ...93.8372 |... .... 4,785,466 JLO I N | I APPSRt | B IR | B AU 2.815 ....02/18/2021 ...|....04/22/2031 ...
610330-AC-6 ..... MCMML 9 A2 - CDO ... .. 1.AFE ..|... .. 1,000,307 |...95.9396 |... .... 1,000,042 LU SRR £ 1) N N | I RPN | ) RN 3.279 ....09/28/2021 ...|....10/22/2031 ...
61034J-AC-4 ..... MCMML X111 A2 - CDO .. 1.LAFE ..|... .. 1,000,000 |...90.5475 |... 905,475 |.... ....1,000,000 JL N I | I AP | B IUUPRRPRRPIN | B AU 3.270 ...02/09/2022 ...|....02/24/2034 ...
61034V-AC-7 ..... MCMML XI1 A1 - CDO .... 1.AFE ..|... .. 1,000,000 |...99.3818 |... 993,818 |.... ....1,000,000 0. IR | N AR | B RN 7.140 ....08/17/2021 ...|....09/15/2033 ...
62946A-AB-0 ..... NPRL 161 A2 - ABS .. 2.AFE .. ...98.3877 |. ..983,877 |. 1,028,263 |.. .0 .. (11,468) |. ......5.438 |.. ....09/28/2021 .. 04/30/2046 ...
62946A-AD-6 ..... NPRL 2017-1 A2 - ABS .... L 2.AFE L ...93.2756 |... 932,756 |.... .1,000,000 |. ....1,031,771 B O A 1 ) o | PP PPPPON | B FPTOE 4.219 ...09/28/2021 ...|....10/21/2047 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

Gglola

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
62947A-AB-9 ..... NPRL 2019-2 A2 = ABS .....eevvvvenniiiiinnnieiecinnnnnens oo ven | s 4 s LFFE L 1,056,310 [...91.5000 |.......ceeeen 1,011,469 | 1,105,431 |.oooevnnnnnnns 1,066,850 |.evenneeinnnnnd (O O - 15X N | N AR | B RN 3.098 |...... 4.063 ....06/02/2022 ...|....11/19/2049 ...
62947A-AF-0 ..... NPRL 2021-1 AT = ABS .eieieieeeeeeee e eeceeneeeees foen e |- 1LFFE L 2,485,583 |...89.5615 |... .2,486,802 |.. ....2,486,172 O o221 feiinl0 [0 e 2.230 |...... 2.250 ...03/03/2021 ...|....03/20/2051 ...
62954J-AA-2 ... NPRL 2019-1 A1 = ABS ..iivviiiiiiiiiiin e feen e | 1R FE L .. 333,664 |...95.0546 |... ..332,217 |.. LU R £ <) I N | I RPN | ) AN 2.574 |...... 2.352 ....09/28/2021 ...|....09/20/2049 ...
62954J-AB-0 ..... NPRL 2019-1 A2 - ABS |- 1LFFE L .. 508,210 |...92.5027 |... ..498,29 |.. J I U (/{12 DN ARt | B IUUUPRRPRRTIN | ) AU 3.241 |...... 3.106 ....09/28/2021 ...|....09/20/2049 ...
62955M-AA-4 ..... NZES 20FHT1 A - CMO/RMBS .. |- 2.CFE ... .. 637,230 |...95.5510 |... . O e (184) |0 fel0 e 4.212 |...... 4.180 ....01/01/2021 ...|....11/25/2025 ...
62955M-AB-2 ...... NZES 21FHT1 A - CMO/RMBS .. |- 2.CFE ..|... .. 368,823 |...92.9053 |... 368,827 O e o0 [0 e 3.104 |...... 3.105 ...07/20/2021 ...|....07/27/2026 ...
6295501-AA-2 ..... NZES 21FNT2 A - ABS |- 2.CFE ... 1,411,008 |...92.8529 |... .. ... 1,411,012 O i o0 [0 3.228 |...... 3.228 ....06/18/2021 ...|....05/25/2026 ...
62960N-AA-5 ..... NXTC 2020-1 A - CDO ... .. 1.AFE ..|... . 100.0058 |... .7,000,000 |.. ....6,971,464 0 [ 18,828 o0 [0 e 7.527 |...... 7.968 ...02/14/2023 ...|....01/21/2031 ...
64016N-AA-5 ..... NBLY 211 A2 - ABS .. .2.CFE .. ...86.8137 |. ..846,434 |. ..975,000 .820,298 |.. .0 .3.584 |......7.716 ....08/17/2023 .. 04/30/2051
643821-AA-9 ..... USRE 211 A1 - ABS .. 1.FFE .. ...87.5460 |. .. 1,750,920 |. .2,000,000 1,967,989 |.. .0 .1.910 |......2.515 ....10/25/2021 .. 10/20/2061
64830Y-AC-1 ..... NZES 2021-FNT1 A - CMO/RMBS . .2.CFE .. ...93.3333 |. ..1,610,865 |. 1,725,928 .1,725,919 |.. .0 3 N ......2.981 |......2.981 ....03/12/2021 .. 03/25/2026 ...
67181D-AA-9 ..... O0AKIG 2020-1 A1 - CMBS |- TAFE L .. 954,427 1...90.7586 |... 859,726 |.... ..947,266 |.. 950,532 O e (1,726) |0 o0 e 1.850 |...... 1.661 ...09/28/2021 ...|....11/21/2050 ...
67181D-AB-7 ..... OAKIG 2020-1 A2 - CMBS . | TAFE L .. 956,271 |...84.1377 |... 797,008 |.... ..047,266 |.. 953,031 0 | L (1483) [0 0 e 2.210 |...... 2.045 ....09/28/2021 ...|....11/21/2050 ...
67190A-AA-4 ... OAKIG 2021-1 A1 - ABS ... |- TAFE L ...89.3706 |... .. 1,665,441 |.... 1,863,522 |.. .... 1,858,964 0 e 136 |0 o0 e 1.480 |...... 1.491 ....09/28/2021 ...|....01/20/2051 ...
67190A-AB-2 ..... OAKIG 2021-1 A2 - ABS ... .. 1.AFE ..|... ...82.2148 |... 1,149,068 |.... .... 1,398,046 JLUJ R (70 N | I RPN | ) AN 1.930 |...... 1.928 ....09/28/2021 ...|....01/20/2051 ...
67590A-BR-2 ..... 0CT14 14RR ABR - CDO ... .. 1.AFE ..|... ...99.6510 |... 3,986,040 |.... ....4,000,000 O 0 0 [0 e 6.905 |...... 6.859 ....08/02/2021 ...|....07/16/2029 ...
682337-AA-8 ..... OELF Il A1 - CDO | TAFE L ...97.0727 |... 2,912,181 |.... ... 3,000,531 O e (214) |0 [0 e 4.250 |...... 4.264 ....01/01/2021 ...|....07/19/2037 ...
68269J-AE-1 ..... OMFIT 2023-1 A - ABS .... .. 1.AFE ..|... . 101.2791 |... 2,531,978 |.... ....2,421,483 O 2,948 |0 [0 e 5.500 |...... 6.319 ...10/18/2023 ...|....06/14/2038 ...
691204-AG-6 ..... OR Il ATF - CDO .. 1.AFE ..|... ...94.1028 |... 941,028 |.... ....1,001,258 O e (908) |0 o0 e 2.750 |...... 2.663 ....09/28/2021 ...|....04/20/2032 ...
69120T-AA-4 ..... ORTF 2020-1 A1R - CDO 1AFE .. . 100.1087 |. .. 5,005,435 |. .5,000,000 |.. .0 .8.444 |......8.565 ...08/07/2023 .. 10/15/2035
69547Y-AA-8 ..... PATH 231 A - CMBS 1AFE .. ...91.5606 |. .. 1,373,409 |. 1,322,263 |.. .0 .3.600 |......6.558 ....00/27/2023 .. 10/26/2040
70806U-AA-O ..... PNTPK 2 A1 - CDO . 1AFE .. . 100.0212 |. ..1,500,318 |. 1,497,982 |.. .0 .7.555 |......7.642 ....09/28/2021 .. 01/15/2032
T40420-AA-4 ..... PRETSL 22 A1 - CDO . 1AFE .. ...96.6085 |. .. 1,895,712 |. .1,797,2% |.. .0 .5.986 |......9.657 ....03/30/2023 .. 09/22/2036 ...
74331C-AB-4 ..... PROG 2020-SFR1 B - CMBS 1AFE .. ...95.1598 |. ..951,598 |. .1,000,000 .1,003,982 |.. .0 ......2.030 |......1.850 ...09/28/2021 .. 04/17/2037 ...
T4331G-AA-7 ..... PROG 23SFR2 A - CMBS .. 1.AFE ..|... ...96.3421 .1,000,000 |.. 941,384 O s 1,163 |0 [0 e 4.500 |...... 5.980 ....00/19/2023 ...|....04/17/2040 ...
74331U-AA-6 ..... PROG 22SFR3 A - CMBS . .. 1.AFE ..|... ...93.4891 |... ..988,965 |.. 0 5,732 el o0 e 3.200 |...... 4.252 ....04/05/2022 ...|....04/19/2039 ...
74983D-A0-0 ..... RACEP 10R A2R - CDO ... .. 1.AFE ..|... ...99.6730 |... .1,500,000 |.. LU SR ([N PO | RPN | ) AN 7.090 |...... 7.141 ....09/28/2021 ...|....07/25/2031 ...
75575R-AA-5 ..... RCMT 2023-FL11 A - CMBS ... .. 1.AFE ..|... . 100.2730 |... .3,098,940 |.. 0 e 2,084 |0 o0 e 7.730 |...... 8.096 ...01/26/2023 ...|....10/25/2039 ...
T6042E-AA-T ... REPS 2020-A A - ABS .. 1.CFE ..|... ...98.1662 |... O [ (2,483) |0 o0 e 2.470 |...... 2.516 ....09/28/2021 ...|....11/20/2030 ...
T7588E-AA-S ..... RCF | A - CDO .. 1.AFE ..|... ...94.8737 |... 948,737 |.... . 1,021,946 0 e (7,385) |0 o0 e 3.572 |...... 2.79 ...09/28/2021 ...|....04/28/2038 ...
784024-AC-5 ..... SCFET 231 A3 - ABS . 1AFE .. . 102.3601 ..767,701 |. . 750,000 ....749,832 |.. .0 .6.170 |......6.173 ....11/07/2023 .. 05/20/2032 ...
78403D-AN-0 ..... SBATOW 2019-1 1C - RMBS 1.FFE .. ...96.6287 |. ..966,287 |. .1,000,000 1,017,620 |.. .0 .2.8%6 |[......1.13%2 ....08/24/2021 .. 01/17/2050
78403D-AT-7 ..... SBATOW 2021-1 C - RMBS . 1FFE .. ...89.3850 |. .. 1,635,746 |. .1,830,000 1,637,974 |.. .0 .1.631 |......5.710 ....04/14/2023 .. 05/15/2051
78403D-AV-2 ..... SBATOW 2021-2 C - RMBS .. 1.FFE .. ...88.6307 |. ..2,658,921 |. .3,000,000 .2,663,018 |.. .0 .1.840 |......5.652 ....04/17/2023 .. 10/16/2051
78403D-AZ-3 ..... SBATOW 221 1C - RMBS . 1FFE .. . 102.4945 |. .. 3,074,835 |. .3,000,000 .3,000,000 |.. .0 ......6.599 |......6.690 ....11/15/2022 .. 11/15/2052 ...
78433X-AA-8 ..... SALTT 211 AA - ABS ... .. 1.CFE ..|... .. 556,494 ]...91.8833 |... 511,339 |.... 556,497 O e 0 [0 e 2.301 |...... 2.340 ...10/18/2021 ...|....02/28/2033 ...
T8472J-AE-3 ..... SPART 20T2 AT2 - ABS .... .. 1.AFE ..|... .. 2,011,638 |...92.5487 |....oonnnnnnns 1,850,974 |.... ....2,010,905 O e (281 0 fel0 e 1.830 |...... 1.807 ....01/01/2021 ...|....11/15/2055 ...
80349B-BD-8 ..... SARAT US 2R3 - CDO .. 1.AFE ..|... .. 2,000,000 |...99.8771 |oeeevunnneennn 1,997,542 |.... ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 7.325 |...... 7.373 ....02/11/2021 ...|....04/20/2033 ...
81742L-AA-4 ..... SEQI 1 A - CDO .. 1.AFE ..|... .. 1,166,882 |. 100.0478 |.............. 1,167,440 |.... .... 1,166,882 I RN | AU | RPN | ) AN 7.085 |...... 7.100 ....02/22/2021 ...|....04/15/2031 ...
81761T-AE-5 ..... SERV 2021-1 A21 - RMBS . .. 2.CFE ..|... ...86.0914 |t 2,470,367 |.... ....2,716,619 I O [0 10V I ARt | B IR | ) FOUN 2.865 |...... 4.137 ....08/14/2023 ...|....07/31/2051 ...
817743-AA-5 ..... SPRO 2019-1 A2 - ABS .... .. 2.CFE ..|... ...93.9583 |......oounnnns 1,353,000 |.... .... 1,480,530 LU O ( £ T 745 N FORRR | I RN | ) AN 3.882 |...... 2.833 ....09/28/2021 ...|....10/25/2049 ...
817743-AE-7 ..... SPRO 2021-1 A2 - RWBS ... .. 2.CFE ..|... ...85.9426 |.......oeen... 2,094,851 |.... . . ... 2,437,500 0 . PPN | N FRRRRROR | N I 2.3% |...... 2.391 ...03/03/2021 ...|....04/25/2051 ...
83546D-AL-2 ..... SONIC 2020-1 A21 - RMBS ... .. 1.CFE ..|... ...95.5000 |... 923,167 |.... ... 966,667 |.. 999,048 JLU PO (- FUUUUUURRRRURROR | [ AP | B R 3.3% |...... 3.172 ....09/28/2021 ...|....01/20/2050 ...
83546D-AN-0 ..... [SONIC CAPITAL LLC - ABS .1.CFE .. ...92.5000 |. ..2,235,417 |. .2,416,667 .2,480,157 |.. .0 ..(19,631) | .....2.745 |......1.852 ....01/01/2021 .. 01/20/2050 ...
83546D-AN-8 ... SONIC 2021-1 A21 - ABS .. ..2.BFE ..|.. ...84.8866 |......ccooeenns 414,883 |.... ..488,750 |. ....488,750 0. 0 0 0 2.190 |...... 2.200 ...07/29/2021 ...|....08/21/2051 ...
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8502211-AP-9 ..... SCFT 2020-A A = ABS ..eevvveiiiiiiiinienvinnineevvennns oo ven | s 4 s L TAFE e 1,321,119 ]...92.2532 |...ccovvennnns 1,212,311 [ 1,314,112 |t 1,319,873 |ooviiiineens (U R (51515 AN | Y AP | R RS BT {1 I RN 1.780 | MON ..... ....01/01/2021 ...|....09/26/2037 ...
85208N-AD-2 ..... SPRNTS 1AT = RMBS ...eeeeeeeeeeeeeeeeee e eeemneeeeeeee foevee | s |- LFFE L ...99.2579 |... ..937,500 |.. JLO I SO (T 117 ARt | R AP | B SR S £ N AU 1.622 | MJSD ....01/01/2021 ...|....09/20/2029 ...
85572R-AA-T ..... STARR 2018-1 A - ABS .... [CRR—. |- 2.AFE L ...90.0000 |... L1,141,447 .. O e 1,084 L0 [0 000040089 |l 4. 247 [MON ..... ....09/28/2021 ...|....05/15/2043 ...
86268H-AA-6 ..... STRTA 1 A - CDO (V- .. 1.AFE ..|... ...99.9774 |... ...92,580 |.. O e (24) 0 o0 el 72245 | 7.768 | JAJO ....09/28/2021 ...|....01/15/2031 ...
86271P-AA-3 ..... STRTA |1 A1 -CDO .. [CRR—. .. 1.AFE ..|... .100.0181 |... .1,000,000 |.. O 0 0 [0 0000 72267 | 7.311 | JAJO ....09/20/2021 ...}|....10/20/2033 ...
87240P-AJ-0 ..... TCP 1R AR - CDO .. .. 1.AFE ..|... ...99.0775 |... .1,000,000 |.. ....1,000,000 O 0 0 [0 7129 | 7.197 | FMAN ...08/26/2021 ...|....08/20/2033 ...
87267C-AA-6 ..... TRP 211 A - ABS .. .. 1.F FE ..|... ...88.4731 11,285,601 |.. .. 10,761,168 O e 124575 |oininnl0 [0 00022.070 | 3.602 [MON ..... ....11/03/2022 ...|....06/19/2051 ...
87267J-AA-1 ... TFINS 2018-2 A1 - CDO ... .. 1.BFE ..|... ...96.9481 |... ... 3,306,002 O 5,389 [0 e l0 |l 70456 | 7.810 | MJSD ....01/01/2021 ...|....09/30/2039 ...
87342R-AE-4 . BELL 181 A22 - RMBS .. .2.BFE .. ...97.3994 |. .2,851,91 |.. .0 .5.017 | FMAN ....06/08/2022 .. 11/25/2048
87342R-AG-9 . BELL 2021-1 A21 - RMBS . .2.BFE .. ...89.6570 |. . 4,472,804 |.. .0 .6.889 | FMAN ....11/10/2022 .. 08/25/2051 ...
88089J-AA-5 ..... TERRA ABS | LLC - ABS .1.GFE .. . 100.1000 |. .6,827,376 |.. .0 ......8.287 . ....12/15/2022 .. 12/22/2042 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS |- 1LFFE L ...85.2700 |... ....1,044,010 O e 1,268 |0 0 el 12940 | 2.223 |MON ..... . ...10/27/2021 ...|....08/20/2046 ...
88603U-AA-7 ..... THRST 2021 A - ABS .... | 1R FE L ...88.9595 |... .. ... 4,453,9% O 3 0 [0 il 40163 | 4.200 [MON ..... .. 185,423 |....06/17/2021 ...|....07/16/2040 ...
886061-AA-0 ..... TBOLT 2017 A - ABS . |- 2.AFE L. ...91.7606 |... ..618,124 |.. O e (1,699) [0 o0 4212 | 3.810 | MON ..... ... 26,085 |....09/28/2021 ...|....05/17/2032 ...
89609V-AA-7 ..... TRIBUTE RAIL LLC - ABS .... .. 1.F FE ..|... ...96.5081 |... 1,417,427 .. O e 71 0 [0 000040760 . 4.813 [MON ..... . 67,432 |....05/19/2022 ...|....05/17/2052 ...
89613T-AA-6 ..... TAH 2018-SFR1 A - CMBS .... .. 1.AFE ..|... ...97.3386 |... 0 [ (10,681) [0 o0 1002230530 | 2.201 [MON ..... . 29,860 |....09/28/2021 ...|....05/19/2037 ...
89613T-AB-4 ..... TAH 2018-SFR1 B - CMBS . .. 1.AFE ..|... ...97.3636 |... 1,947,272 |.... O e (26,528) [0 o0 00000030739 | 2.363 [MON ..... . 74,780 |....01/01/2021 ...|....05/19/2037 ...
89656G-AA-2 ..... TRL 211 A - ABS .. 1.F FE ..|... ...87.1522 |... 1,573,469 |.... . .... 1,805,323 O e 19 0 [0 0000.2.260 |- 2.272 [MON ..... . 40,803 |....06/22/2021 ...|....07/19/2051 ...
89656R-AA-8 ..... TRL 221 A - ABS .. 1.F FE ..|... ...94.6148 |... 899,475 |.... ..950,670 |.. 950,638 O e 0 [0l 40550 |l 4.550 [MON ..... . 43,296 |....04/20/2022 ...|....05/19/2052 ...
89657A-AB-2 ..... TRL 181 A2 - ABS 1.FFE .. ...95.3065 |. 1,429,598 |. .1,500,000 1,392,887 |.. .0 .6.555 . 17,325 |....09/19/2023 .. 06/17/2048
89657A-AC-0 ..... TRL 2020-1 A - ABS . 1FFE .. ...89.9906 |. ..608,287 |. ..675,946 .669,921 |.. .0 .2.301 . 11729/2022 .. 10/17/2050
89657B-AB-0 ..... TRL 2019-2 A1 - ABS 1.FFE .. ...95.0490 |. ..389,191 |. ..409,464 413,760 |.. .0 .1.644 ....09/28/2021 .. 10/18/2049
89683L-AA-8 ..... TRP 212 A - CMO/RMBS . 1FFE .. ...89.2613 |. .. 2,384,557 |. . 2,671,434 .2,670,397 |.. .0 .2.152 ....06/25/2021 .. 06/20/2061 ...
89820X-AA-6 ..... TFINS 2020-2 A1 - CDO .1.CFE .. ...96.3987 |. ..1,570,673 |. . 1,629,351 1,629,351 |.. .0 ......6.612 . ...01/01/2021 .. 07/15/2041 ...
89822P-AA-1 ..... TFINS 201 A1 - CDO .. 1.CFE ..|... ...98.9802 |... 1,533,406 |.... .1,549,204 |.. 1,549,204 O 0 0 00000030321 | 7.322 | JAJO ... ....01/01/2021 ...|....04/16/2040 ...
90352i-AD-6 ..... STEAM 2021-1 A - ABS .... .. 1.F FE ..|... ...87.73% |... . 4,365,281 |.. 4,338,933 O e 5,410 [0 foeiil0 10002250 |- 2.426 ...02/25/2022 ... |....02/28/2051 ...
91825K-AA-5 ..... VINEB 23SFR1 A - CMBS ... .. 1.AFE ..|... ...95.6415 |... .1,000,000 |.. O v 1,947 L0 [0 040750 | 6.511 ... 11/22/2023 ... |....12/19/2040 ...
92257B-AA-0 ..... VCC 2022-3 A - CMBS ... .. 1.AFE ..|... ...96.7747 |... 1,229,908 |.. O e (18 0 o0 0000052220 | 5.218 ....06/08/2022 ...|....06/25/2052 ...
92258X-AA-1 ..... VCC 2022-1 A - CMBS ... .. 1.AFE ..|... ...88.9938 |... .2,516,107 |.. 2,501,498 O v (1,34) 0 000000232380 |- 3.682 ....02/14/2022 ...|....02/26/2052 ...
92259H-AA-5 VCC 234 A - CMBS .. 1.AFE ..|... . 102.9013 |... 1,989,381 |.. 1,989,309 JL I O (15T FORRPRRRR | R FEUPPRRRRRRPIN | N AU A8 -1 N AU 7.670 ...10/31/2023 ...|....11/25/2053 ...
92259L-AB-4 . VCC 2020-1 AFX - CMBS 1AFE .. ...86.0311 ..339,160 |. ..394,229 ....404,778 |.. .0 .0.707 ....09/28/2021 .. 02/25/2050 ...
92259T-AA-9 . VCC 2021-1 A - CMBS 1AFE .. ...83.3641 ..2,758,016 |. . 3,308,398 .3,307,619 |.. .0 .1.369 ....05/10/2021 .. 05/25/2051
92250U-AA-6 . VCC 2022-2 A - CMBS 1AFE .. ...91.4521 1,545,814 |. .1,690,299 .1,689,297 |.. .0 .4.626 ....04/05/2022 .. 04/25/2052
94354K-AA-8 . WAAV 2019-1 A - ABS L2.AFE .. ...83.5020 |. .. 443,789 |. ..531,471 529,768 |.. .0 .3.741 ....09/28/2021 .. 09/15/2044
95058X-AG-3 ..... WEN 2019-1 A21 - RMBS .2.BFE .. ...95.5180 |. .. 3,438,586 |. . 3,599,935 .3,684,016 |.. .0 ......2.880 ....01/01/2021 .. 06/15/2049 ...
96033E-AA-6 ..... WESTR 231 A - RMBS .... .. 1.AFE ..|... ...99.5519 |....nnns 1,314,285 |.... ....1,317,976 O e () 0 k0 0000050840 |- 5.857 ...06/05/2023 ...|....12/21/2037 ...
96034J-AB-2 ..... WESTR 2022-1 B - RMBS ... .. 1.F FE ..|... ...95.4173 |... ....247,262 O e (318) 0 [0 00002.288 | 2.83%2 ....01/14/2022 ...|....08/20/2036 ...
96034L-AA-9 ..... WESTR 2020-1 A - RMBS ... .. 1.AFE ..|... ...98.0077 |... ....197,434 O e (1,424) |0 0 e 2713 | 1.214 ....09/28/2021 ...|....03/20/2034 ...
97064F-AA-3 ..... WESTF 2020-A A - ABS .... .. 1.F FE ..|... ...85.9951 |... ....1,580,138 O v 1,164 0 [0 000003.228 | 3.445 ....09/28/2021 ...|....03/15/2045 ...
97064G-AA-1 ... WESTF 2021-A A - ABS .... |- 1LFFE L ...81.8735 |... .. ....5,448,116 O 8 0 [0l 30104 | 3.104 ...05/07/2021 ...|....05/15/2046 ...
97064Y-AA-2 ..... WESTF 2023-A A - ABS . | 1R FE L . 102.8200 |... ..992,424 .. O] 1,086 [oeeenieiinnnn0 i l0 00028000 ... 8.438 ....10/19/2023 ...|....10/15/2048 ...
974153-AB-4 ..... WSTOP 201 A2 - RMBS ... . N2 e 2B FE L ...89.9701 |..ccomnnnnnnns 2,658,616 |.... . 2,955,000 |.. ....2,821,575 0 29,591 [0 0 el 2,841 | 4.114 |MJSD ... ...06/02/2022 ...|....12/05/2050 ...
97988II-AA-9 ..... WDMNT 207 A1A - CDO B [ 2,5 .. .. 1.AFE ..|... .. 5,000,000 |. 100.0212 |...euevnennnns 5,001,060 |.... .5,000,000 |.. ....5,000,000 0. RPN | I AR (B N J'<'- T RN 7.612 | JAJO ... ....01/01/2021 ...|....01/15/2032 ...
98875N-AJ-4 ..... ZAIS9 9 B2 - CDO ... [ 4 s L 1LAFE ..|.. ...2,015,757 |...92.6816 |.............. 1,853,632 |.... .2,000,000 |.. .... 2,008,439 0 e (2,515) 0 0 )0l 3540 ).l 3.414 | JAL ... ...01/01/2021 ...|....07/21/2031 ...
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98877G-A0-1 ..... Z0CP 2019-1 AR = CD0 ..eeuniivvivnnniiiiiniiniiiniinnns foen e C...... 45 ... LLAFE e 4,272,285 |. 100.0110 |........ccon 4,272,795 |.ooovvvnnnnnns 4,272,285 | 4,272,285 |ouvuuniiiiiinnnd [ [ [ 0 )...... 7.165 |...... 7225 [JAD0 .t fooiiiiiinnnnnns 65,478 [.......coeenns 277,907 |....09/17/2021 ...|....07/16/2031 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 407,039,939 | XXX 390,390, 471 411,585,813 407,073,480 (107, 145) 568,908 0 0 XXX XXX XXX 2,610,488 17,436,287 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,148,044,583 | XXX 1,112,959,071 1,164,545,826 1,147,326,981 (1,874,708) 1,968, 153 7,082 0 XXX XXX XXX 9,960,434 40,978,698 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
02254G-AF-0 ..... ALVOGEN PHARMA US, INC. - JUNE 2022 LOAN .. ..4.CFE .. ...95.2500 |.......ounnnns 2,638,782 |oeieeinnnnn 2,770,375 |oooeviinnnnnns 2,592,146 |...oenn... 62,773 |.oevnnns 131,197 o0 ... 12,998 ... 18.204 |MJSD ... [oeeiriiinnnnnn5,001 [t 355,887 |....09/15/2022 ... |....06/30/2025 ...
05554J-AH-0 ... FIRST EAGLE HOLDINGS, INC. (FKA ARNHOLD . |--8.CFE ..|.. ...99.6250 |.. 15,500 |.. 0. .. 131,989 |....09/08/2022 ... |....02/01/2027 ...
247360-8S-2 ... SKYMILES IP LTD. (DELTA AIR LINES, INC.) .. |- 2B FE ..|.. ..807,000 |. 102.2810 |.. (2,726) |.. 0. . ... 69,804 |....05/17/2022 ...|....10/20/2027 ...
35180Y-AB-9 ..... FRANCHISE GROUP, INC. - INITIAL TERM LOA .. . |--4.BFE ... .. 7,183,507 |...79.4000 |.. . . 14,972 |.. 0 |... 10.437 |..... 10.822 | JAJO .. 708,634 |....02/24/2021 ...|....03/10/2026 ...
35180Y-AJ-2 ..... FRANCHISE GROUP, INC. - THIRD AMENDMENT LABFE | 3,771,500 |...79.3750 |..cevunnnnnnns 3,151,188 e 3,151,188 |....... (678,084) |.......... 58,956 .0 . ....01/31/2023 ...}|....03/10/2026 ...
84771#-AB-3 ..... SPEEDSTAR HOLDING LLC - INITIAL TERM LOA ..eoveveeeifen ven | s 5 s ..4BPL .. ...2,507,211...99.0000 |.....eunneeens 2,508,872 |uueeeeennnnn 2,534,214 |t 2,508,872 |.......... (4,595) |eevennnnnnn 4,759 .0 .. ....08/09/2021 ...|....01/22/2027 ...
89148G-AF-7 ..... TORY BURCH LLC - INITIAL TERM B LOAN . |- 3.CFE ..|.. .. 926,989 |...99.6410 |.. ..981,313 |... .984,849 ....940,163 |. . 10,906 |.. 0. ....09/08/2022 ...|....04/16/2028 ...
N8233B-AE-2 ..... FLUTTER ENTERTAINMENT PLC - THIRD AMENDM [ 5 s .. 2.CFE .. 203,086 |. 100.2220 208,222 |..ccevuinnnnns 207,761 |.... 203,977 [oeeiieeeinnnnnnss 0 f..coeec... 6,193 . ....09/16/2022 ...|....07/22/2028 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 19,251,023 [ XXX 17,526,450 19,987,263 17,380,689 (1,816,045) 239,758 0 0 XXX XXX XXX 304,115 1,983,623 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 19,251,023 | XXX 17,526,450 19,987,263 17,380,689 (1,816,045) 239,758 0 0 XXX XXX XXX 304,115 1,983,623 XXX XXX
2419999999. Total - Issuer Obligations 749,726,102 | XXX 733,626,703 748,407,744 743,385,49% (59,306) (1,456,355) 0 0 XXX XXX XXX 7,644,631 22,090, 195 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 168,539,577 | XXX 154,577,401 162,490,508 166,721,444 (1,708,257) (706,769) 7,082 0 XXX XXX XXX 589,576 6,933,592 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 17,056,598 [ XXX 17,043,484 17,635,291 17,140,345 0 163,658 0 0 [ XXX XXX XXX 52,645 781,249 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 592,481,388 | XXX 560,354,554 589,299, 384 587,401, 136 (107, 145) (1,240,635) 0 0 XXX XXX XXX 3,818,651 22,971,822 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 19,251,023 [ XXX 17,526,450 19,987,263 17,380,689 (1,816,045) 239,758 0 0 XXX XXX XXX 304,115 1,983,623 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,547,054,682 | XXX 1,483, 128,591 1,537,820, 191 1,532,029, 109 (3,690,753) (3,000,343) 7,082 0 XXX XXX XXX 12,409,618 54,760,480 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B..$ ...104,483,982 1C..$ .. 73,411,041 1D .§.... ... 92,639,969 1E..$.... 77,514,692 1F ..$ .. 199,691,982 1G.$............. 95,803,531
2B..$.. ..86,012,018 2C..$ .120,473,153
3B..5.. ...4,869,385 3C..$ ....4,256,170
4B ..$............ 11,421,377 4C..$ ... ....2,592,146
5B .9 e 620,436 5C..$......ccoceee. 238,976
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025816-CH-0 ... [AMERICAN EXPRESS CO ...ooovveveeeeeeeeeeeeeees [ [ | 1,000,000.000 |.... ....852,500 852,500 .1,000,000 ... 0. ....0[.. 2.C FE ..|..07/27/2021 ..
064058-AH-3 ... [BANK OF NEW YORK MELLON CORP ............... | i f s 1,000,000.000 |.... ....975,000 975,000 1,106,250 |... 0. ....0[.. 2.A FE ..|..01/01/2021 ..
190750-AC-6 ... |COBANK ACB ........ummmmmnnnnnnnniniiininnnns | evvvvvennns | eeveens 2,000,000.000 |.... .... 1,925,000 .. 1,925,000 0. ....0|.. 2.B FE ..|.. 03/24/2021 ..
249670-AB-6 .. [DEPOSITORY TRUST & CLEARING CORP .......... .eeeeeeeeiifoeeris 1,000,000.000 |.... .... 780,000 0. ....0[.. 1.F FE ..|..06/08/2021 ..
28852N-20-8 ... [ELLINGTON FINANCIAL INC ... 1,417.000 |.... 0. ....0[.. 1.G PL ..|..01/01/2021 ..
313148-87-6 .. |FEDERAL AGRICULTURAL MORTGAGE CORP - 200,000.000 |.... 0. ....0[.. 1.D FE ..|..01/01/2021 ..
404280-C0-0 ... [HSBC HOLDINGS PLC .... .|C.. 2,000,000.000 |.... . . 0. ....0[.. 2.C FE ..|.. 03/02/2021 ..
46626H-J0-4 ... [ JPMORGAN CHASE & CO .. 1,000,000.000 |.... 1,122,500 |... 0. ....0[.. 2.B FE ..|..01/01/2021 ..
48128B-AH-4 ... [ JPMORGAN CHASE & CO ...ovvvvnnnnininiiiiiiinnn oo [l 1,000,000.000 |.... ....998,750 |... 0. ....0|.. 2.B FE ..|..01/01/2021 ..

55261F-AG-9 ... [M&T BANK CORP . 5,000,000.000 |. .5,537,500 0 .0[..2.CFE ..
55261F-AH-7 ... [M&T BANK CORP . 5,000,000.000 |. .5,450,000 0 .0[..2.CFE ..
59156R-BT-4 ... [METLIFE INC ... 1,000,000.000 |. .. .. 58,750 0 .0[..2.BFE ..
693475-A0-8 ... [PNC FINANCIAL SERVICES GROUP INC .......ooe [veveeeeenis [ venenns |oee 2,000,000.000 |.... .... 1,865,000 ...100,000 |... 0. ....0|.. 2.B FE ..|..01/01/2021 ..
693475-BC-8 ... [PNC FINANCIAL SERVICES GROUP INC .......ooo [eeeeeeeeeisfoeeens 1,000,000.000 |.... 792,500 792,500 0. ....0[.. 2.B FE ..|..09/08/2021 ..
743315-AU-7 ... [PROGRESSIVE CORP .....cooevevveiiiiiiiiieeeeens [ [ 2,000,000.000 |.... .... 1,990,000 .. 1,990,000 0. ....0[.. 2.A FE ..|..01/01/2021 ..
808513-BK-0 .. [CHARLES SCHWAB CORP ...........evvvvvmmmmnunnns [eemeeeenenn [ ol 3,000,000.000 |.... .... 2,646,000 2,646,000 0. ....0[.. 2.C FE ..|.. 03/15/2021 ..
808513-CB-9 ... [CHARLES SCHWAB CORP ..........eevemmmmmmmnnnnns [ evvvvennnns [ evennnn |os 3,000,000.000 |.... ... 2,722,500 2,722,500 0. ....0|.. 2.C FE ..|.. 03/02/2022 ..
857477-60-8 .. [STATE STREET CORP .........eevvvvvvvmvnnnnnnnns [ evvvenennns [ eveenns |os ...320,000.000 |.... .... 8,019,200 ..8,019,200 . . . 0. ....0[.. 2.A FE ..|..01/01/2021 ..
857477-AQ-6 .. [STATE STREET CORP ........eevvvvmemmmmmnnnnnnns [evvvvnnnnns [ eveennn |oes .. 667,000.000 |.... 671,169 671,169 ....665,333 ... . .. 4,968 |... 0. ....0[.. 2.A FE ..|..01/01/2021 ..
808320-AF-6 ... [ TRUIST FINANCIAL CORP ........evvvvvvmmmnnnnns [eemeeeenens [ ool 2,000,000.000 |.... .... 1,807,500 1,807,500 .2,285,000 ... ....102,000 [... ...(30,000)f... 0. ....0[.. 2.B FE ..|..01/01/2021 ..
902973-BC-9 ... [US BANCORP ........ 3,000,000.000 |. . 2,351,250 |.. ..2,351,250 |.. .3,000,000 .111,000 . (101,250) 0 .0[.. 2.B FE ..|.. 10/19/2021 ..
949746-46-5 ... [WELLS FARGO & CO 200,000.000 |. .5,028,000 |.. ..5,028,000 .. .5,830,000 .331,248 .64,000 0 .0[.. 2.B FE ..|..01/01/2021 ..
949746-TD-3 ... [WELLS FARGO & CO ... .- 2,000,000.000 |.... ... 1,840,000 |......92.000 [.............. 1,840,000 .2,001,000... .92,500 |... 0. ...0[.. 2.B FE ..|.. 03/24/2021 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 53,128,676 53,128,676 61,080,667 314,449 3,115,567 0 244,947 (345,654) 0 (100,706 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 53,128,676 53,128,676 61,080,667 314,449 3,115,567 0 244,947 (345,654) 0 (100,706 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 0 0 0 0 0 0 0 0 0] XXX XXX
4509999999 - Total Preferred Stocks 53,128,676 53,128,676 61,080,667 314,449 3,115,567 0 244,947 (345,654) 0 (100,706 0] XXX XXX

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A ... 1B..$.. 8.
1B 2A ... 2B ..$.. 8.
1C 3A ... 3B..$.. 8.
1D 4A 4B..% .. 8.
1E 5A 5B ..$ .. 8.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
110122-10-8 ... |BRISTOL MYERS SQUIBB ORD .... ....30,000.000 |.... 1,539,300 |......... 51.310 ..1,539,300 . 1,860,900 |.. ....68,400 |... 0. ...(619,200)]... ... (619,200) |... ...0].. 01/01/2021 ..
28852N-10-9 ... [ELLINGTON FINANCIAL ORD ....30,834.000 |.... . ... 391,900 ... 391,900 |.. ....57,351 ... .0 ...0].. 01/01/2021 ..
354613-10-1 ... [FRANKLIN RESOURCES ORD .... ....47,100.000 |.... 1 .1,403,109 ....56,520 |... 0. ...0].. 01/01/2021 ..
37045V-10-0 ... [GENERAL MOTORS ORD ....32,225.000 |.... 1 ..1,157,522 ... 11,601 ... .0 ...0].. 01/01/2021 ..
38741L-10-7 ... [GRANITE POINT MORTGAGE TRUST ORD .. .10,708.000 |.... . 283,606 |....eiieeiinieeeenn 57,395 | 2,142 [ 8,566 |... 0. ...0].. 01/01/2021 ..
50181P-10-0 ... ..1,662.000 |.... ... 26,210 |.... 026,210 |oeeeenniiiii 28405 | O 1,413 |... .0 ...0].. 01/01/2021 ..
65336K-10-3 ... [NEXSTAR MEDIA GROUP ORD .. ....12,600.000 |.... 1,975,050 ..1,975,050 . . 0. ...0].. 01/01/2021 ..
73754Y-10-0 ... [POTBELLY ORD ....70,000.000 |.... .. 729,400 ..., 729,400 ... 308,000 |.. .0 ...0].. 01/01/2021 ..
75574U-10-1 ... [READY CAPITAL ORD . ....63,378.000 |.... .. 649,625 .... 649,625 .... 649,625 |.. 0. ...0].. 03/22/2021 ..
87901J-10-5 ... [TEGNA ORD ............ .10,000.000 |. .. 153,000 |. . 153,000 |.. . 139,500 .0 0 (.. 01/01/2021 ..
90187B-80-4 ... [ TWO HARBORS INVESTMENT ORD . . 13,897.250 |. .. 193,589 |. . 193,589 |.. . 193,589 .0 0 (.. 01/01/2021 ..
92556V-10-6 ... [VIATRIS ORD .......eevvviiinnnnn = e .50,000.000 |.... .. 541,500 .. 541,500 .... 544,000 |.. 0. .. (15,000)f... ...0].. 01/01/2021 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 8,823,810 XXX 8,823,810 8,063,995 25,068 427,932 0 (14,418)] 404,415 (418,833) 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 8,823,810 XXX 8,823,810 8,063,995 25,068 427,932 0 (14,418)| 404,415 (418,833) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

89147.-88-6 ... |TOHTOISE ENERGY INFR CORP NAV CF ........cccovninnns | ...................................... 10,295.000 [..evvvvenniininnns 296,187 |......... 28.770 |oeveennnniinnns 296,187 [....ovviiiiniins 206,930 [...iiiiiiiiiiiiiiinnnn [ 29,238 |oeiiiiiiiiiiiiiis 0 Joeeeeeeee (45,286)]..0vvvvvnnniiiniinnnns [ T (45,286) |o.vnniiiinnnnniinnns 0[..01/01/2021 .. ...... ......
5729999999. Subtotal - Common Stocks - Closed-End Funds - Designations Not

Assigned by the SVO 296,187 XXX 296,187 206,930 0 29,238 0 (45,286)] 0 (45,286) 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 296,187 XXX 296, 187 206,930 0 29,238 0 (45,286) 0 (45,286) 0 XXX XXX
10805Z-ZC-5 ... | BRIDGEFIELD EMPLOYERS INSURANCE COMPANY ............ | ................... | ................... 25,000.000 |-eevvunnnnnnnns 133,994,788 |...... 5,359.792 |...evuunnnnn 133,994,788 |....euvnnnnnnnn 123,543,703 |....oovvvnniiiiiiiinnns [V N [V N (VI 5,098,882 |.....eviiiiiinninns [V PO 5,098,882 [.....cevvnnniiiiinnnnns 0[..01/01/2021 ..|...... ......

760492-2C-2 ... [REPUBLIC INDEMNITY COMPANY OF AMERICA .......eeeeee fivvvernnnns |ovemmnns]onmnnnannennnns 1,000,000.000 |.....ccevnnnnns 137,282,729 |........ 137.286 |..ecvvennnns 137,282,729 |..eeeieeinnnnns 53,311,860 [....cevvnnniiiiiiiinnnns [ PP [ PP [V 4,927,108 |...enieeeiiiieeeees [ 4,927,108 [...ceeiiiiiiiiiiinnnnns 0[..01/01/2021 ..|...... ..eeee
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 271,277,516 XXX 271,277,516 176,855,563 0 0 0 10,025,991 0 10,025,991 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 271,277,516 XXX 271,277,516 176,855, 563 0 0 0 10,025,991 0 10,025,991 0 XXX XXX
5989999999 - Total Common Stocks 280,397,513 XXX 280,397,513 185, 126,488 25,068 457,170 0 9,966,287 404,415 9,561,872 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 333,526, 189 XXX 333,526, 189 246,207,155 339,517 3,572,731 0 10,211,234 404,415 9,461,165 0 XXX XXX

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1AL ...0 1B..§.. ...0 1C.$ ..

1B 2A.. ...0 2B..§ .. ...0 2C.$ ..

1C 3A.. ...0 3B..§.. ...0 3C.$..

1D ...0 4B.$ .. ...0 4C.$ .

1E w0 BB LS e 0 5C..$

1F .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
383758-25-0 ......... GNR 2013-0130 JA - CMO/RMBS ... .|....12/01/2023 ... [Direct ...
38375B-Y6-3 ......... GNR 2013-0110 HA - CMO/RMBS ... .|--..09/01/2023 ... [Direct ...
912820-HH-7 ......... UNITED STATES TREASLRY ... .|-...06/29/2023 ... | MARKETAXESS CORPORATION .
91282C-HI-6 ......... UNITED STATES TREASLRY ... ...07/26/2023 ... [Marketaxess
0109999999. Subtotal - Bonds - U.S. Governments 5,189,898 5,225,049
196480-GG-6 ......... COLORADO HOUSING AND FINANCE AUTHORITY = ...eieeeeieieeeeeeieie e e e eenne e e e eeenn e e e eeennne e e e eennnneeeeeennnnns [ onnnneeeennnnnnes [oen 1170872023 ... [HILLTOP SECURITIES INC ...eeeeeeneeeeeeenneeeeeeen s e e e eeen e e e eenne e e e eennn s e e e ennnnneeeeennnneeeeennnnnnes |ennnnseeeeennnnseeerennnneeerens |ooriaeeeeeennnnnaeeees 3,965,531 |eeevneiieeeeeiins 5,067,771
3137HB-2V-5 ......... FRETE ML-19 AUS - CMBS/RMBS ... B O L 7 T I R R RS 2,269,525 |.. .... 2,500,000 |..
31397P-PL-8 ......... FHV MO12 A1A - CMBS/RMBS ...12/28/2023 ... |WELLS FARGO SECURITIES LLC ... 1,909,588 |.. .... 2,047,815 |..
31397P-PS-3 ......... [FHM MO12 A1B - CMBS ........evvvvnnnnns .| WELLS FARGO SECURITIES LLC ... 1,909,588 |.. ... 2,047,815 |..
60416S-HX-1 . .| MINNESOTA ST HSG FIN AGY - RVBS . 02/01/2023 ... |Corporate Action ..... .(20,000).. .(20,000)..
60416T-6U-7 . ..| MINNESOTA ST HSG FIN AGY . 11/16/2023 ... |RBC CAPITAL MARKETS . . 4,328,880 . 4,250,000
83756C-7X-7 . .| SOUTH DAKOTA HSG DEV AUTH 11/16/2023 ... |FUNB-FUNDS |1 ...... . 4,000,000 . 4,000,000
91743P-ES-0 ......... UTAH HSG CORP .|-...03/30/2023 ... |Stifel, Nicolaus & Co., 2,045,620 |.. .... 2,000,000 |..
91743P-EY-7 ......... UTAH HSG CORP ...09/28/2023 ... [Stifel, Nicolaus & Co., 1,533,750 |oeveeeiiiciniiaeeees 1,500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 21,942,481 23,393,401
00038P-AA-8 ......... AASET 211 A - ABS .. .|--..11/03/2023 ... |DEUTSCHE BANK SECURITIES, INC. . ....490,091 |.. . 555,935 |..
000848-AA-9 ......... ABPCI X A1A - CDO .. .|-...03/29/2023 ... | Jefferies ....467,163 |.. ....475,000 |..
006346-A-0 ......... ADMSO 231 A2 - ABS . |--..07/19/2023 ... | BARCLAYS CAPITAL INC FIXED INC . .... 1,000,000 |..
009158-BF-2 ......... AIR PRODUCTS AND CHEMICALS INC ... . |...02/27/2023 ... | CITIGROUP .... 3,000,000 |..
014916-AA-8 ......... ALEXANDER FUNDING TRUST I1 .. . |--..08/15/2023 ... MIZUHO SECURITIES USA INC. .... 1,000,000 |..
026650-EH-0 ......... AMERICAN HONDA FINANCE CORP . .|....04/13/2023 ... [BNP Paribas 2,996,100 |.. .... 3,000,000 |..
026650-EM-9 ......... AMERICAN HONDA FINANCE CORP . . |--..07/05/2023 ... | CITIGROUP .. 3,998,240 |.. .... 4,000,000 |..
03027W-AM-4 ......... AMETOW 231 A - RMBS .|....03/08/2023 ... | BARCLAYS CAPITAL INC FIXED INC . 2,000,000 |.. .... 2,000,000 |..
03666H-AF-8 ......... ANTARES HOLDINGS LP ...08/08/2023 ... |SMBC SECURITIES INC . ... 1,997,240 |.. .... 2,000,000 |..
03990B-AA-9 . ..| ARES MANAGEMENT CORP . .| MORGAN STANLEY CO ... . 2,994,060 . 3,000,000
04685A-2V-2 . ..| ATHENE GLOBAL FUNDING . | KEYBANK CAPITAL MARKETS INC . 4,261,800 .5,000,000
04685A-3E-9 . ..| ATHENE GLOBAL FUNDING . | KEYBANK CAPITAL MARKETS INC . 3,211,880 . 4,000,000
05377R-HG-2 ......... AESOP 236 A - RVBS . |--..09/27/2023 ... [MITSUBISHI UFJ SECURITIES ... 1,471,230 |.. .... 1,500,000 |..
05377R-HI-9 ......... AESOP 2023-8 A - RUBS .. .|--..09/12/2023 ... |Bank of America Merrill Lynch 999,608 |.. .... 1,000,000 |..
05565E-CF-0 ......... BMW US CAPITAL LLC .|--..08/08/2023 ... |Bank of America Merrill Lynch .. 2,495,750 |.. .... 2,500,000 |..
05602C-AA-2 ......... BSPRT 2021-FL7 A - CMBS ...08/21/2023 ... [ Amherst Securities Group LLC ... 2,925,000 |.. .... 3,000,000 |..
08576P-AK-7 . ..|BERRY GLOBAL INC ... 03/27/2023 ... [CITIGROUP .. .990,960 . 1,000,000
088929-AB-0 . ..| BGC GROUP INC . 10/06/2023 ... | EXCHANGE ... .205,880
09247X-AT-8 . ..| BLACKROCK INC ... 06/22/2023 ... |Bank of America Merrill Lynch ..2,944,320
103730-BU-3 ......... BP CAPITAL MARKETS AMERICA INC .. . |[-...02/09/2023 ... | JP Morgan 5,000,000 ..
1271L-AK-8 ......... BROOKFIELD FINANCE INC . .|--..11/27/2023 ... |Bank of America Merrill Lynch .. 3,000,000 ..
114259-AX-2 ......... BROOKLYN UNION GAS CO ... .|....09/12/2023 ... [BNP Paribas 1,000,000 |..
125690-AA-8 ......... CHNGE 234 A1 - RMBS . |--..08/17/2023 ... |BARCLAYS CAPITAL INC FIXED INC . 999,982 |.. .... 1,000,000 |..
13607L-WV-1 ......... CANADIAN IMPERIAL BANK OF COMMERCE ... .|-...09/27/2023 ... |Bank of America Merrill Lynch .. 1,000,000 |.. .... 1,000,000 |..
17325F-BB-3 ......... CITIBANK NA voor)|-...09/26/2023 ... [CITIGROUP 1,500,000 |.. .... 1,500,000 |..
19685E-AA-9 ......... COLT 222 A1 - CMO/RMBS ... ..|....10/17/2023 ... [MORGAN STANLEY CO 1,172,152 |.. ... 1,368,437 |..
19688M-AA-8 ......... COLT 28 A1 - CMO/RMBS .. ...08/14/2023 ... |Bank of America Merrill Lynch .. e 1,422,210 .. 1,414,254 ..
20826F-BF-2 . .| CONOCOPHILLIPS CO .. 08/08/2023 ... | TORONTO DOMINION BANK LONDON . . 2,495,175 . 2,500,000
210518-DU-7 . ..| CONSUMERS ENERGY CO 02/13/2023 ... |BARCLAYS CAPITAL INC FIXED INC . .994,510 . 1,000,000
224936-AA-2 . .| CAALT 233 A - ABS 08/15/2023 ... | WELLS FARGO SECURITIES LLC . 499,900 .500,000

225401-BG-2
24422E-1Z-8 .
26442C-BJ-2 ..
264420-AQ-7 .
26444H-A0-4 ..
20366M-AE-8 .
204491-AQ-0 . .
30225V-Ad-6 .........
33830G-AA-9 .........
33830J-AB-1 .........

..| JOHN DEERE CAPITAL CORP
.. | DUKE ENERGY CAROLINAS LLC ...
.. | DUKE ENERGY PROGRESS LLC ..

.. | DUKE ENERGY FLORIDA LLC
.. | ENTERGY ARKANSAS LLC ....
.|EQUITABLE FINANCIAL LIFE GLOBAL FUNDING

UBS GROUP AG

EXTRA SPACE STORAGE LP
FIVE CORNERS FUNDING TRUST I11 ..
GUYS 2017-1 A2 - RMBS

....00/18/2023 ...
-|---.06/05/2023 ...

...01/03/2023 ...
...03/06/2023 ...

.| CITIGROUP ..
.| P Morgan ..
.|....03/21/2023 ...
woer|-...08/01/2023 ...

.]....06/01/2023 ...

UBS SECURITIES
JP Morgan
JP Morgan
MITSUBISHI UFJ SECURITIES ..

JP Morgan
CREDIT SUISSE SECURITIES ...
INTERCOMPANY

. 1,996,380
. 2,485,975
.998,830

2,000,000 |..
..... 4,995,550 |..
2,991,030 |..
.. 2,999,280 |..

....998,230 |..
...10,000,000 |..

. 2,000,000
. 2,500,000
. 1,000,000

....2,000,000 [..
....5,000,000 [..
... 3,000,000 [..
... 3,000,000 [..

.... 1,000,000 |..
...10,000,000 |..
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341081-GL-5 .........|FLORIDA POWER & LIGHT CO . .|...02/28/2023 ... | CITIGROUP .... 1,497,570 |.. .... 1,500,000 |..
34962U-AC-2 ......... |FCO XV AT - CDO . |----04/04/2023 ... [MIZUHO SECURITIES USA INC. ... .... 3,883,750 |.. .... 4,000,000 |..
387422-AC-2 ......... SCFGP 231 A3 - ABS ...10/11/2023 ... |Bank of America Merrill Lynch .. 999,917 |.. .... 1,000,000 |..
440327-AL-8 ......... HORACE MANN EDUCATORS CORP .. 09/12/2023 ... | JP Morgan .... 1,996,780 |.. .... 2,000,000 |..
44891A-CE-5 ......... HYUNDAI CAPITAL AMERICA ... .| BARCLAYS CAPITAL INC FIXED INC . ... 1,991,040 |.. .... 2,000,000 |..
44891A-CN-5 . .. |HYUNDAI CAPITAL AMERICA .| JP Morgan .. . 1,998,720 . 2,000,000
45276N-AA-9 . .. | IMPRL 2022-NaM4 A1 - RVBS . | GOLDMAN .. .850,814
45276P-AA-4 . .| IMPRL 22NQM2 A1 - RVBS ... 09/20/2023 ... |BARCLAYS CAPITAL INC FIXED INC . 794,768

45276Q-AA-2 .........
458140-CG-3 .........
459200-KY-6 .........
46124H-AG-1 .........
46266T-AE-8 .........
465976-AA-6 .........
469814-AB-3 .........
49177J-AC-6 ...
49327M-34-5 ..
494368-CE-1 .
532457-CF-3 ..
539830-CA-5 .
55284A-AA-6 ...
55284P-AC-9 ...
571748-BU-5
571903-BL-6 .
573874-AP-9 .
576291-6H-8 .
58507L-BB-4
58769J-AL-1
50217G-FP-9 .
505620-AX-3 .
62820D-2A-7 .
62960N-AA-5 .
637639-AK-1 . .
64016N-AA-5 .........
641062-BN-3 .........
64831U-AA-2 .........
65473P-AN-5 .........
65480C-AF-2 .........

66765R-CL-8
67077M-BA-5 . .
670855-AA-3 .........
67116M-AA-9 .........
67116N-AA-7 .
67448J-AA-5 .
67648B-AE-2 . .
678858-BX-8 .........
682680-BL6 .........
68269J-AE-1 .........
69120T-AA-4 .........
69120V-AU-5 .........
693304-BF-3 .........
69351U-BA-0 .........
6944PL-20-2 ...
69547Y-AA-8 .
709599-BT-0 .
718547-AT-9

.| NUTRIEN LTD

JOCENV
..|0BX 22INV5 A1 - CMO/RMBS .
.| BVINV 22INV1 A5 - CMO/RMBS ..
OKLAHOMA GAS AND ELECTRIC CO ..

INPRL 2022-NM5 A1 - RMBS ...
INTEL CORP

INTERNATIONAL BUSINESS MACHINES CORP .

INTUIT INC ..
I1QVIAINC ....
JPMMT 22LTV1 A1 - CMO/RMBS

JACOBS ENGINEERING GROUP INC ..
..| KENVUE INC
.. |KEYBANK NA .....
.. | KIMBERLY-CLARK CORP
.. [ELI LILLY AND CO ...
.. | LOCKHEED MARTIN CORP ...
..[MF1 2021-FL7 A - CMBS
. [MFRA 2022-Now1 A1 - RUBS .
MARSH & MCLENNAN COMPANIES INC
..|MARRIOTT INTERNATIONAL INC ..
.. | MARVELL TECHNOLOGY INC ...
.| MASSMUTUAL GLOBAL FUNDING 11 ..
MEDTRONIC GLOBAL HOLDINGS SCA ...
MERCEDES-BENZ FINANCE NORTH AMERICA LLC ..
.. | METROPOL ITAN LIFE GLOBAL FUNDING I ...
.. | MIDAMERICAN ENERGY CO ..
..|MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING .
..[NXTC 201 A - CDO ...
.| NATIONAL SECURITIES CLEARING CORP ..

NBLY 211 A2 - ABS
NESTLE HOLDINGS INC
NRZT 22NQM4 A1 - CMO/RMBS ...
NISOURCE INC

NISSAN MOTOR ACCEPTANCE COMPANY LLC ..

NORTHWEST NATURAL GAS CO ..

0BX 23NQM1 A1 - CMO/RMBS .
0BX 23J1 A1 - CMO/RMBS .

ONECK INC
OMFIT 2023-1 A - ABS .
ORTF 2020-1 A1R - CDO
BLUE QWL CREDIT INCOME CORP .
PECO ENERGY CO
PPL ELECTRIC UTILITIES CORP .

..|PACIFIC LIFE GLOBAL FUNDING I ..
..|PATH 231 A - CMBS .............
.| PENSKE TRUCK LEASING CO LP

PHILLIPS 66 CO

.|....03/09/2023 ...
oer|-...02/07/2023 ...
..|....01/30/2023 ...
.|-...00/12/2023 ...
o 1171472023 ...
.|-...09/29/2023 ...
.|....08/15/2023 ...

...03/08/2023 ...
.| KEYBANK CAPITAL MARKETS INC
.| MORGAN STANLEY CO ...
02/23/2023 ...
.|-...05/23/2023 ...
....04/11/2023 ...
...09/22/2023 ...
...09/06/2023 ...
03/23/2023 ...
09/11/2023 ...
06/07/2023 ...
....03/23/2023 ...
...08/03/2023 ...
03/21/2023 ...
. |MITSUBISHI UFJ SECURITIES
| P Morgan c..vevnninn
. |BMO Capital Markets .
| P Morgan c..vevnninn
.|-...08/17/2023 ...
.|....09/06/2023 ...
.|-...09/19/2023 ...
.|....03/21/2023 ...

...09/12/2023 ...

-|--..03/02/2023 ...
....03/23/2023 ...
-|--..01/06/2023 ...

...10/17/2028 ...
03/09/2023 ...
10/20/2023 ...
04/21/2023 ...
.|---.01/03/2023 ...
-|---.08/10/2023 ...
.|---.10/18/2023 ...
-|--..08/07/2023 ...
o 1172772028 ...
-|--..06/15/2023 ...
o|----02/27/2028 ...

...07/11/72028 ...
09/27/2023 ...
03/27/2023 ...
...08/27/2023 ...

BARCLAYS CAPITAL INC
JP Morgan ..
GOLDMAN
MORGAN STANLEY €O ...
JP Morgan
BARCLAYS CAPITAL INC
Bank of America Merrill Lynch ..
GOLDMAN

CREDIT SUISSE SECURITIES (USA) .
CREDIT AGRICOLE CIB
WELLS FARGO SECURITIES LLC
GOLDMAN
Bank of America Merrill Lynch ..
JP Morgan .....

JP Morgan ..
JP Morgan .....

MIZUHO SECURITIES USA INC. ...
BARCLAYS CAPITAL INC FIXED INC .
JP Morgan ....eviviiiinniinnnns

BARCLAYS CAPITAL INC FIXED INC .
JP Morgan
MORGAN STANLEY CO ...
JP Morgan
Bank of America Merrill Lynch ..
US BANCORP
BMO Capital Markets .
MORGAN STANLEY CO ...
BANCO SANTANDER

Bank of America Merrill Lynch
Bank of America Merrill Lynch ..
Bank of America Merrill Lynch
MITSUBISHI UFJ SECURITIES

WELLS FARGO SECURITIES LLC
MITSUBISHI UFJ SECURITIES ..
SMBC SECURITIES INC
SMBC SECURITIES INC
BARCLAYS CAPITAL INC FIXED INC .
JP Morgan
NOMURA SECURITIES/FIXED INCOME .
JP Morgan .....
MIZUHO SECURITIES USA INC. ...

. 4,975,900
. 4,992,400
. 4,989,350

. 1,974,640
. 1,994,160
. 1,997,560

. 1,997,220
. 2,496,650
. 2,997,720
.3,961,250
. 1,994,320

. 1,996,400

.998,340
. 797,264
.3,013,581

. 1,311,934
. 995,420

1,376,968 |..
.. 1,994,300 |..
4,998,800 |..
.. 1,401,345 |..
1,997,160 |..
... 921,649 |..
....999,490 |..
1,998,860 |..

..2,990,220 |..
9,681,250 |..
.. 1,494,603 |..
2,490,425 |..

2,990,790 |..
994,610 |..

811,502 |..
. 1,493,475 ..
... 2,135,562 |..

....998,290 |..
....999,000 |..
1,496,700 |..

.. 1,999,975 |..
1,631,502 |..

4,984,600 |..
... 1,999,520 |..
... 2,418,536 |..
....5,000,000 [..
2,962,740 |..
2,994,645 |..
1,979,500 |..
.. 4,995,050 |..

....997,680 |..

.5,000,000
.5,000,000
.5,000,000

. 2,000,000
. 2,000,000
. 2,000,000

. 2,000,000
. 2,500,000
. 3,000,000
. 4,000,000
. 2,000,000

. 2,000,000

. 1,000,000

. 1,500,000
. 1,000,000

....2,000,000 [..
....5,000,000 [..
... 1,500,000 [..
....2,000,000 [..
... 1,181,725 ..
.... 1,000,000 |..
....2,000,000 [..

... 3,000,000 [..
...10,000,000 |..
.... 1,607,370 |..
... 2,500,000 [..

... 3,000,000 [..
.... 1,000,000 [..

977,500 |..
.... 1,500,000 [..
2,221,362 |..
.... 1,000,000 [..
.... 1,000,000 [..
.... 1,500,000 [..

....2,000,000 |..
... 1,878,663 |..

... 2,500,000 [..
....5,000,000 [..
... 3,000,000 [..
... 3,000,000 |..
....2,000,000 [..
....5,000,000 [..

.... 1,000,000 |..
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
T404201-AA-4 . ..| PRETSL 22 A1 - CDO . C ....03/30/2023 ... |CITIGROUP ..... . 2,174,997 ..2,395,042 ..4,156
74256L-EW-5 . .| PRINCIPAL LIFE GLOBAL FUNDING 11 .| MORGAN STANLEY CO . 3,999,840 . 4,000,000
74331G-AA-7 . ..| PROG 23SFR2 A - RMBS .... . | GOLDMAN .. . 940,221 . 1,000,000
744560-CL-8 . ..|PUBLIC SERVICE ELECTRIC AND GAS CO . |MITSUBISHI UFJ SECURITIES .999,070 . 1,000,000
744560-CN-4 .. .. |PUBLIC SERVICE ELECTRIC AND GAS CO ... .|....08/03/2023 ... |WELLS FARGO SECURITIES LLC ... .... 3,994,800 |.. 4,000,000 ..
749407-AA-0 ......... RCKT 23CES3 A1A - CMO/RMBS .. ....11/13/2023 ... |WELLS FARGO SECURITIES LLC ... .. 1,499,975 |.. 1,500,000 |..
75575R-AA-5 ......... RCMT 23FL11 A - CMBS ....01/26/2023 ... | JP Morgan 3,192,000 |.. 3,200,000 |..
75951A-AQ-1 ......... RELIANCE STANDARD LIFE GLOBAL FUNDING 11 . . |--..09/28/2023 ... | JP Morgan 2,602,170 |.. 3,000,000 ..
784024-AC-5 ......... SCFET 231 A3 - ABS .|....11/07/2023 ... |Bank of America Merrill Lynch ..
78403D-AT-7 SBATOW 2021-1 C - RMBS .... ...04/14/2023 ... [ TORONTO DOMINION BANK LONDON .... .
78403D-AV-2 . ..| SBATOW 2021-2 C - RWBS . 04/17/2023 ... | TORONTO DOMINION BANK LONDON . . 2,603,700 . 3,000,000
78409V-BP-8 . ..| S&P GLOBAL INC ... 09/07/2023 ... |Bank of America Merrill Lynch . 2,99,760 . 3,000,000
797440-CE-2 . ..[SAN DIEGO GAS & ELECTRIC CO 08/07/2023 ... |MORGAN STANLEY CO ... . 2,489,250 . 2,500,000
808513-CH-6 . ..| CHARLES SCHWAB CORP .. 09/21/2023 ... |Various .. . 5,474,220 .5,500,000
81761T-AE-5 . ..| SERV 2021-1 A21 - RMBS ... 08/14/2023 ... |MIZUHO SECURITIES USA INC. . 795,512 . 958,990
83012A-AB-5 ......... SIXTH STREET SPECIALTY LENDING INC ... .|--..08/07/2023 ... |Bank of America Merrill Lynch .. ....994,030 |.. 1,000,000 |..
871829-BT-3 ......... SYSCO CORP ... .|....11/06/2023 ... |Bank of America Merrill Lynch .. 1,980,740 |.. 2,000,000 ..
876030-AC-1 ......... TAPESTRY INC ....11/15/2023 ... | MORGAN STANLEY CO 1,996,060 |.. 2,000,000 ..
89182F-AA-T ......... TPMT 23CES2 A1A - CMO/RMBS .. ...10/19/2023 ... [ JP Morgan 999,990 |.. 1,000,000 |..
892331-AR-0 . .| TOYOTA MOTOR CORP ........ ....07/06/2023 ... | JP Morgan .. . 1,000,000 . 1,000,000
89236T-KQ-7 . ..| TOYOTA MOTOR CREDIT CORP ...01/09/2023 ... [CITIGROWP .. . 2,998,020 . 3,000,000
89236T-KR-5 . .| TOYOTA MOTOR CREDIT CORP 01/09/2023 ... |CITIGROUP .. . 2,997,150 . 3,000,000

896239-AE-0 ......... TRIMBLE INC
89657A-AB-2 ......... TRL 181 A2 - ABS
904764-BT-3 ......... UNILEVER CAPITAL CORP

91324P-EU-2 ......... | UNITEDHEALTH GROLP INC ....

91825K-AA-5 .........| VINEB 23SFR1 A - CMBS

92250H-AA-5 ......... | VCC 234 A - CMBS

927958-AA-6 . ..[VISIO 231 A1 - RUBS ..

92840V-AQ-5 . ..| VISTRA OPERATIONS COMPANY LLC ...
928668-Bi-1 . ..| VOLKSWAGEN GROUP OF AMERICA FINANCE LLC
928668-CB-6 . .| VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ..
931142-FB-4 . - | WALMART INC ..oveeiiiiiieeieiiiee

96033E-AA-6 ......... WESTGATE RESORTS 2023-1 LLC - ABS .

....02/23/2023 ... |Bank of America Merrill Lynch ..
.|-...09/19/2023 ... |MIZUHO SECURITIES USA INC. ......
.|....09/05/2023 ... |Bank of America Merrill Lynch ..
. |--..03/23/2023 ... |WELLS FARGO SECURITIES LLC
. |....11/22/2023 ... |Bank of America Merrill Lynch ..

...10/31/2023 ... | CITIGROUP
03/17/2023 ... | BARCLAYS CAPITAL INC FIXED INC .
09/12/2023 ... |CITIGROWP .....
09/05/2023 ... | MORGAN STANLEY CO
11/07/2023 ... [P Morgan .....
04/12/2023 ... |MIZUHO SECURITIES USA INC.

..3,999,994
.998,500
.998,800
. 1,996,020
. 3,493,560

998,430 |..
1,387,148 |..
1,487,310 |..
....998,120 |..
.... 926,297 |..
.. 1,999,823 |..

. 4,000,000
. 1,000,000
. 1,000,000
. 2,000,000
. 3,500,000

1,000,000 |..
1,500,000 |..
1,500,000 |..
1,000,000 |..
1,000,000 |..
2,000,000 |..

. wven |---.05/05/2023 ... |BANCO SANTANDER .. ... 1,497,523 |.. ... 1,500,000 |..
97064Y-AA-2 ......... WESTF 2023-A A = ABS .utestetetesteste st ste st et e ettt | creneineanenis ... 10/19/2023 ... |Bank 0f America Merrill LYMCR .....i.esiessessissessessessessinsessessessessessessessessessessessesnesnesnesnesnessesnes |sressensensessensessennensensenens |ooensensensensensensennens 988,481 |.veiviiiiiiiiiiinnes 1,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 292,656,979 299,094,557
35180V-AJ-2 ......... [ FRANGHISE GROUP, ING. = THIAD AMENDMENT ........oveoveossesssseesnesssesnsssmssnsssmssnssnsssnssnesenssnsssnssnsssnes |esseessnsnsssnes Joane 01/31/2023 .. [ P MOFGAN .ttt ettt stttk sb ettt gttt s st ene [oenrenrenr e st nn e nne [oenrenrene e 3,800,000 [oeviiviiiiiiiiiienns 4,000,000 [eviiviiiiiiiiiiiiiiiies 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 3,800,000 4,000,000 0
2509999997. Total - Bonds - Part 3 323,589,358 331,713,007 395,604
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 323,589,358 331,713,007 395,604
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 0
4509999999. Total - Preferred Stocks 0
10805Z-2C-5 ......... BRIDGEF IELD EMPLOYERS INSURANCE COMPANY ......vtuveeeieeteneenteeeeseeseesie st siessesienie i i s sneseesnesnennees | coeeesnesnenas ...00/01/2023 ... | CaPital COMEFIBULTON ©.veuvieieiieietiete sttt ettt ettt nnesnentes [oressesse st e s e s e neenne s 0.000 [oeuveviviiiiiine 10,957,114
108066-10-3 ......... BRIDGEFIELD INDENNITY INSURANCE COMPANY .. ....00/01/2023 ... |Capital Contribution .. ..10,957,114 ..
760492-2C-2 ......... REPUBLIC INDENNITY COMPANY OF AVERICA . |--..03/31/2023 .. | Stock Options
760492-2C-2 ......... REPUBLIC INDEMNITY COMPANY OF AVERICA ....06/30/2023 ... |Stock Options ...
760492-2C-2 ......... REPUBLIC INDENNITY COMPANY OF AVERICA ...09/30/2023 ... | Stock Options ...
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 22,046,017
5989999997. Total - Common Stocks - Part 3 22,046,017

5989999998. Total - Common Stocks - Part 5

0

5989999999. Total - Common Stocks

22,046,017

5999999999. Total - Preferred and Common Stocks

22,046,017

6009999999 - Totals

345,635,375
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
31371K-BS-9 .. | FN 253949 - RMBS ................ ..12/01/2023 . [Paydown ... 1,072 |... ....1,072 1224 1,210 |.. L0 .. 1,072 L0 0. ..09/01/2031 .
38375B-25-0 .. | GNR 2013-0130 JA - CMO/RMBS . ..11/01/2023 . [Paydown . .. 359 359 |.. 364 |.. . 363 L0 .359 |. 0 .0 ..06/20/2063 .
38375B-Y6-3 .. | GNR 2013-0110 HA - CMO/RMBS . ..12/01/2023 . [Paydown ... 1,424 1,424 .. ... 1,433 | ..1,436 L0 L1424 . 0 .0 ..04/20/2063 .
912828-4A-5 .. |UNITED STATES TREASURY ..02/28/2023 . | Maturity @ 100.00 .. 3,551,000 |... ..3,561,000)......... 3,720,227 . 3,556,080 |.. 0. .. .. ..3,5561,000 |.... 0. .0 .. ..02/28/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 3,553,855 3,553,855 3,723,248 3,569,089 0 (14,184) 0 (14,184) 3,553,855 0 0 XXX
RAYMOND JAMES &
68609T-SH-2 .. | OREGON ..02/01/2023 . [ ASSOCIATES  INC. 721,123 |... 720,000 ... 777,730 .... 766,208 |.. L0 .... (607)[... .... 765,601 |[.... L0 . (44,478)].... ..12/01/2049 .
717095-4W-0 .. | PFLUGERVILLE TEX INDPT SCH DIST . ..02/15/2023 . | Maturity @ 100.00 . |....... 1,150,000 |.......... 1,150,000 .......... 1,252,592 1,151,034 |. .. 0. ..(6,644)]... ..1 150,000 |.... 0. .0 ... .0 ... .. ..02/15/2023 .
0709999999. Subtotal - Bonds - U.S. Polltlcal Subdlvisions of States, Territories and Po ns 1,871,123 1,870,000 2,030,321 1,917,242 0 1,915,601 0 (44,478) (44,478) 33,090 XXX
041083-VB-9 .. | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M ... [....... ..12/01/2023 . [Paydown ....61,813 ... ..61,813 |.. 0. ...61,813 |.... L0 0 .0 .. ..07/01/2043 .
13079P-FG-3 .. | CALIFORNIA STATEWIDE CMNTYS DEV AUTH MUL ... |....... ..07/17/2023 . [Call @ 100.00 .. ...36,000 |... .. 35,000 |[.. 0. ...35,000 |.... L0 RV ..01/15/2040 .
RAYMOND JAMES &
196479-2D-0 .. | COLORADO HSG & FIN AUTH - RUBS ... ..02/03/2023 . [ ASSOCIATES INC. . ,798,322 . 1,988,720 L0 ..1,975,787 |. 0 (177,465)|. . (177,465) ..05/01/2049 .
19647P-BA-0 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ..12/01/2023 . [Paydown .......... .. 8,894 11,016 L0 ....8,89% |. 0 .0 ....0 ..02/01/2044 .
19647P-BQ-5 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... ..12/01/2023 . [Call @ 100.00 18,602 19,177 L0 19,169 |. 0 (567)]. (567) ..11/01/2045 .
19647P-BS-1 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ..12/26/2023 . [Call @ 100.00 .45,187 . . 45,671 L0 ...45,632 |. 0 ... (445)|. .. (445) ..07/01/2057 .
196480-DQ-7 .. | COLORADO HSG & FIN AUTH - RMBS ...........ccevn | veneens ..01/27/2023 . | JP Morgan ,517,891 |... . ,505 000 . 1,665,700 |[.. L0 (7 429) |... ..1,668,271 L0 (140, 380) ..05/01/2050 .
196480-GG-6 .. | COLORADO HOUSING AND FINANCE AUTHORITY - ....|....... ..12/01/2023 . [Paydown ...122,868 |... .... 122,868 .. 0. ....26,724 |... L0 0 ..04/01/2050 .
20775B-3M-6 .. | CONN ST HSG FIN AUTH HSG MTG FIN PG - RM ... [....... ..11/15/2023 . [Call @ 100.00 .. ... 410,000 414773 |.. L0 ..(3,006)|... L0 .(1,677).... ..11/15/2044 .
20775B-V5-2 .. | CONN ST HSG FIN AUTH HSG MTG FIN PG - RM ... |....... ..11/15/2023 . [Call @ 100.00 .. 40,440 |.. 0. L0 .. (273)].... ..11/15/2044 .
20775C-B6-0 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....[....... ..11/15/2023 . [Cal| @ 100.00 .... 270,000 ....288,276 L0 L0 .(5 202)].... ..11/15/2039 .
20775C-MV-3 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....{....... ..11/15/2023 . [Cal| @ 100.00 .... 245,000 .... 257,260 . 0. L0 .(3,014)[.... ..05/15/2039 .
20775C-ZE-7 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ..11/15/2023 . [Cal| @ 100.00 . 265,000 |.. .287,061 |.. . 274,661 L0 0 .(6,746)|. ..11/15/2041 .
3133N3-U9-3 ...|FH RE6008 - RMBS ... ..12/01/2023 . [Paydown . 120,750 |.. . 125,269 |.. . 124,889 L0 0 .0 ..11/01/2049 .
31350A-AU-2 .. | FEDERAL HOME LN MTG CORP MULTIFAMILY VAR . ..12/15/2023 . [Call @ 100.00 .190,000 |.. .197,805 |.. . 195,587 L0 0 ..05/15/2027 .
3137HB-2V-5 .. | FRETE ML-19 AUS - CMBS/RUBS .... ..12/01/2023 . [Paydown . .2,857 .. .2,593 |.. L0 0 .. 12/25/2036 .
31397P-PL-8 .. | FHM MO12 A1A - CMBS ...... ..12/01/2023 . [Paydown . . 169,462 |.. 0. L0 0 ..08/15/2051 .
31397P-PS-3 ...|FHM M012 A1B - CMBS/RMBS .. ..12/01/2023 . [Paydown ... .. 169,461 .... 158,023 0. L0 ..08/01/2051 .
3140JX-EE-4 .. | FN B02832 - RMBS .... ..12/01/2023 . [Paydown .......cevvvvvvvenis|vnnninnnninnnnnnnnns Joeeeennnnn 2,307 fenniiiiinnnnnnnn 2,307 [, 2,390 L0 L0 ..09/01/2049 .
3140K0-EL-8 .. | FN B04638 - RWBS .... ..12/01/2023 . [Paydown ... ..101,002 0. L0 ..11/01/2049 .
31400B-N5-3 ...|FN CA4011 - RMBS ... ..12/01/2023 . [Paydown ... L0 L0 ..08/01/2049 .
3140QC-PN-0 ...|FN CA4928 - RMBS .... ..12/01/2023 . [Paydown ... 0. L0 ..01/01/2050 .
31418D-HY-1 .. | FN MA3846 - RUBS .... ..12/01/2023 . [Paydown ... . . L0 L0 ..11/01/2049 .
31418D-Ji-3 .. | FN MA3876 - RMBS . ..12/01/2023 . [Paydown ... . .. 23,020 |[.. 0. . L0 ..12/01/2049 .
34074M-KC-4 .. |FLORIDA HSG FIN COHP REV - RMBS ..... ..12/01/2023 . [Paydown ... . 116 169 ... 117,280 |.. L0 (13,471)|... L0 ..01/01/2036 .
34074M-SJ-1 .. | FLORIDA HSG FIN CORP REV - RWBS ..... ..01/27/2023 . [Various . ..3,405,000 .. . 3,651,626 L0 ..(3,398) 0 ..01/01/2050 .
34161B-AS-8 .. |FLORIDA ST DEPT TRANSN SEAPORT INVT PROG .. ..07/01/2023 . [Call @ 100 00 . 3,160,000 |.. L0 (56,117) 0 ..07/01/2030 .
419818-H-4 .. |HAWAII ST HSG FIN & DEV CORP SINGLE FAMI ..12/01/2023 . [Paydown . L0 ... (381) 0 ..07/01/2037 .
451200-MB-3 .. | IDAHO HSG & FIN ASSN = RMBS .........evvvvvvnnns [eeeeens ..12/01/2023 . [Paydown ... L0 (17,905)|... L0 0. ..05/21/2044 .
45129Y-F4-3 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... |....... ..01/03/2023 . [Call @ 100.00 0. R E)] L0 ... (929)[.... (929)... ..07/01/2034 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... [....... ..07/03/2023 . [Call @ 100.00 0. . (488)]... L0 (2,997) e (2,997)]. ..01/01/2050 .
RAYMOND JAMES &
45201Y-6B-8 .. | ILLINOIS HSG DEV AUTH REV - RMBS ..............|....... ..01/27/2023 . [ ASSOCIATES INC. . (11,344)|... (243,832)]........ (243,832)|.... ..04/01/2050 .
45201Y-M8~7 .. | ILLINOIS HSG DEV AUTH REV - RUBS ...........ooo|.oeees ..08/01/2023 . [Call @ 100.00 . (11,029)]......... (11,029)... ..08/01/2046 .
45201Y-N2-9 ...| ILLINOIS HSG DEV AUTH REV - RMBS ..............|....... .. 12/01/2023 . [Paydown .......ccevvvvvevens|eneennnnnnnnnnnnnnns Joeeeeen 71041 [ 71,088 [ 72,957 [ 72,244 o 0 e (1,203) [ O e (1,208) et O el T104 |0 [V 0 ..02/01/2047 .
RAYMOND JAMES &
45201Y-85-7 .. | ILLINOIS HSG DEV AUTH REV - RMBS ..............|....... ..02/01/2023 . [ASSOCIATES INC. .eeevves|oveeeniiiiiinieneenes oo 1,060,328 |.......... 1,050,000 |......... 1,166,214 |.......... 1,135,414 | 0 oeeeeeee e (5,794 e 0 e (5,798) |0 [ 1,120,619 0 ..08/01/2048 .
45201Y-YK-7 .. | ILLINOIS HSG DEV AUTH REV - RUBS ...........ooof.oeeen ..12/01/2023 . [Paydown . ...853,688 |... .. 853,689 ...860,236 . 853,689 |.. 0. L0 ..06/01/2043 .
45203L-BD-4 ...| ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .. ..12/01/2023 .| Direct .30,000 30,000 L0 0 ..12/01/2028 .
45203L-BS-1 .. | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE ... ..11/01/2023 . | Paydown ... ...24,193 ... .. 25,004 |.. 0. 0. ..02/01/2031 .
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45203L-CL-5 ...| ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE ... ..12/01/2023 . [Call @ 100.00 L0 e (19)]. ... L0 L(1,519) ... (1,519)].00 ..03/01/2059 .
45506D-DQ-5 ...| INDIANA ST FIN AUTH REV ... 02/01/2023 . |Call @ 100.00 .. 10,000,000 |.. 10,889,000 |.. L0 (40,473) 10,000,000 |. 0 ..02/01/2031 .
45506D-DR-3 ...| INDIANA ST FIN AUTH REV ... ..02/01/2023 . [Call @ 100.00 ..1,414,500 |.. . 1,539,898 |.. L0 ..(5,725) .. 1,414,500 |. 0 ..02/01/2032 .
46940Y-BL-4 .. | JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL . ..12/01/2023 . [Paydown ....... .. 37,6411, .. 41,305 |.. L0 ..(3,145) ...37,641 |. 0 ..02/01/2033 .
49130R-AL-4 .. | KENTUCKY HSG CORP CONDUIT MULTIFAMILY MT ... [....... ..05/01/2023 . [Call @ 100.00 .. ... 780,000 ...802,893 L0 . 780,000 |.... L0 ..06/01/2035 .
54627D-BV-2 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |....... ..12/01/2023 . [Paydown . 0. L0 ..12/01/2038 .
56052F-AT-2 .. |MAINE ST HSG AUTH MTG PUR - RUBS ..............|....... ..12/11/2023 . [Direct ... L0 ..(2,969)... L0 ..11/15/2040 .
56052F-CE-3 .. |MAINE ST HSG AUTH MTG PUR - RUBS ..............| ...t ..12/11/2023 . [Direct ... 0. .. (716)]... L0 ..11/15/2035 .
56052F-GP-4 .. |MAINE ST HSG AUTH MTG PUR - RWBS ..............|..cccet |0 12/11/2023 . |Direct ... L0 L0 ..11/15/2047 .
57419R-GH-2 ...| MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..12/01/2023 . [Paydown 0. L0 ..07/01/2043 .
57419R-H7-3 ...|MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..12/01/2023 . [Call @ 100.00 .. L0 L0 ..11/01/2058 .
57419R-JY-2 ...|MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..08/17/2023 . [Call @ 100.00 0. L0 ..09/01/2044 .
57419T-DL-2 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. ..08/17/2023 . [Call @ 100.00 L0 0 ..03/01/2050 .
57587A-DM-7 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV - R .. ..10/05/2023 . [Direct ... L0 0 ..12/01/2029 .
57587A-DN-5 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV - R .. ..10/05/2023 . [Call @ 100.00 . L0 0 ..12/01/2034 .
57587A-DW-5 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... [....... |.. 10/05/2023 .| Call @ 100.00 .... 130,000 .... 139,513 0. L0 ... (557)f... ..12/01/2025 .
57587A-FT-0 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... [....... ..12/29/2023 . [Call @ 100.00 .. .... 190,000 ... 197,522 L0 L0 .. (1,432)f... ..06/01/2045 .
594653-6J-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... .12/01/2023 . |Direct .. 105,000 ..108,813 0. L0 ..06/01/2046 .
594653-7G-6 .. |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... ..06/01/2023 . [Call @ 100.00 .. L0 L0 ..12/01/2031 .
594653-7K~7 .. |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [.......|.. 12/01/2023 . | Direct 0. L0 ..06/01/2046 .
594653-7N-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... ..12/01/2023 .| Direct . L0 . . L0 ..06/01/2047 .
594654-CM-5 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... ..01/30/2023 . RBC CAPITAL MARKETS ... ... 490,000 ....530,626 0. ... (543)]... L0 ..12/01/2048 .
594712-SE-2 ...|MICHIGAN ST UNIV REVS .......evvvvvvvvnnnnnnnnnnns [ eeeeens ..08/15/2023 . [Call @ 100.00 .. ..1,095,000 |......... 1,198,861 L0 (27,250)|... L0 ..08/15/2029 .
604160-FU-3 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .. ..12/01/2023 . [Paydown . 174,955 ). . 175,294 |.. L0 0 ..12/01/2042 .
60416Q-FV-1 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2023 . [Paydown . . 332,010 .. . 333,820 |.. L0 0 ..03/01/2043 .
604160-FY-5 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .. ..12/01/2023 . [Paydown . . 71,031, .. 71,576 |.. L0 0 ..07/01/2044 .
604160-GB-4 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... ..12/01/2023 . [Paydown . 17,561 17,973 L0 0 ..11/01/2044 .
604160-GC-2 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F ... ..12/01/2023 . [Paydown . .. 89,581].. .. 91,036 L0 0 ..02/01/2045 .
604160-GD-0 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... .12/01/2023 . [Paydown ... ... 143,119 .... 148,602 L0 L0 ..04/01/2045 .
604160-GE-8 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2023 . [Paydown ... .... 367,300 ....366,107 0. L0 ..06/01/2045 .
60416Q-GM-0 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2023 . [Paydown ... .... 137,809 .... 140,461 L0 L0 ..10/01/2046 .
604160-GQ-1 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2023 . [Paydown . .. 141,038 .. 144,902 0. L0 ..03/01/2047 .
604165-BU-3 .. | MINNESOTA ST HSG FIN AGY = RMBS .........cevvus | oeeens ..09/01/2023 . [Direct ... . .. L0 L0 ..07/01/2031 .
60416S-HX-1 .. | MINNESOTA ST HSG FIN AGY = RMBS ........eevvves | eeeenns ..12/01/2023 . [Call @ 100.00 .. 64,928 |.. 0. L0 ..01/01/2045 .
60416S-KD-1 .. | MINNESOTA ST HSG FIN AGY - RMBS ..10/02/2023 . [Call @ 100.00 .. .115,000 |.. 119,130 |.. . 116,029 L0 0 ..01/01/2041 .
60416S-TC-4 .. |MINNESOTA ST HSG FIN AGY - RMBS .. ..07/03/2023 . [Call @ 100.00 .. . 140,000 |.. . 147,847 |.. . 141,629 L0 0 ..01/01/2047 .
60535Q-PH-7 ...|MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..12/01/2023 . [Call @ 100.00 .290,000 |.. .309,259 |.. . 298,490 L0 0 ..12/01/2046 .
60636Y-MJ-7 .. |MISSOURI ST HSG DEV COMMN MULTIFAMILY HS .. ..12/01/2023 . [Paydown . ...79,304 |.. .. 82,066 |.. 80,751 L0 0 ..01/01/2040 .
60637B-GC-8 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... ..11/01/2023 . [Direct ... .175,000 |.. . 183,129 |.. . 176,681 L0 K 0 .0 . ..05/01/2038 .
60637B-SP-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..02/01/2023 . (RBC CAPITAL MARKETS ... ... 1,150,000 |......... 1,283,274 1,246,442 |.. 0. .. 1,241,477 |.... L0 . (71,575)|......... (71,575)|... ..05/01/2049 .
60637B-VE-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..12/01/2023 . [Call @ 100.00 ... 360,000 ... 402,671 . 373,645 |.. L0 . 368,677 |.... L0 .(8,677)].... ..05/01/2050 .
61212R-X7-6 .. |MONTANA ST BRD HSG - RMBS ......ccoeeeeeiiiiieans [ oo .12/01/2023 . [Call @ 100.00 .. 55,417 |.. 0. ...55,000 |.... L0 ..12/01/2038 .
612121-GR-0 .. | MONTANA ST BRD HSG SINGLE FAMILY MTG - R ... [....... ..12/01/2023 .| Direct . 227,407 |.. L0 ..225,000 |.... L0 ..06/01/2050 .
63968M-KQ-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..09/01/2023 . [Call @ 100.00 .. . . . 275,009 |.. 0. ..275,039 |.... L0 .. (39)f... ..09/01/2045 .
63968M-NY-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..03/21/2023 . |Direct . 2 053,115 |... ,175,629 ..2,139,869 |.. L0 2,131,320 |.... L0 (78,205) ... ..09/01/2046 .
63968M-RE-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... ..03/15/2023 . | JP Morgan .. 464,468 |... .... 488,090 |[.. 0. 485,770 |.... L0 (21,302) ... ..09/01/2048 .
63968M-UU-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... ..09/01/2023 . [Direct ... ....60,000 |... .. 60,345 |.. L0 L0 ..09/01/2049 .
641272-FX-2 .. |NEVADA HSG DIV - RMBS .........evvvnnnnnee ..10/02/2023 . [Direct ... .55,000 . . 55,000 L0 0 ..04/01/2039 .
641279-LR-3 .. |NEVADA HSG DIV SINGLE FAMILY MTG REV - ..04/03/2023 . |Call @ 100.00 ..... ...120,000 |... 120 000]..... .. 122 539 . 120,958 |. 0. Ol ..04/01/2044 .
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64613A-AC-6 .. |NEW JERSEY ST HSG & MTG FIN AGY REV - RM ... ..10/02/2023 . [Direct ... ...330,000 |... ... 330,000 . 334,106 |.. L0 L0 . ..10/01/2048 .
647200-3H-5 .. |NEW MEXICO MTG FIN AUTH - RWBS ... 09/01/2023 . |Direct ... .40,000 .. 40,000 |.. 40,174 L0 0 .0 ..03/01/2045 .
647200-5T-7 .. |NEW MEXICO MTG FIN AUTH - RMBS ..09/01/2023 . [Call @ 100.00 .90,000 .. 90,000 |.. 91,987 L0 0 .(1,720) ..03/01/2045 .
647200-5U-4 .. |NEW MEXICO MTG FIN AUTH - MBS . ..12/01/2023 . [Paydown . 125,949 . 125,949 |.. . 128,441 L0 0 ..08/01/2038 .
647200-X3-3 .. |NEW MEXICO MTG FIN AUTH - RWBS ... ..12/01/2023 . [Paydown ... ...96,800 |... .. 99,842 |.. L0 L0 ..02/01/2043 .
647200-X4-1 .. |NEW MEXICO MTG FIN AUTH - RWBS ... ..12/01/2023 . [Paydown ... .. 113,682 |.. 0. L0 ..07/01/2043 .
647201-DM-1 .. |NEW MEXICO MTG FIN AUTH - RWBS ... ..01/30/2023 .| JP Morgan .. L0 L0 ..07/01/2049 .
647201-HC-9 .. |NEW MEXICO MTG FIN AUTH - RWBS ... ..07/03/2023 . [Call @ 100.00 .. 0. L0 ..01/01/2050 .
647201-JJ-2 .. |NEW MEXICO MTG FIN AUTH - RWBS .. . ..01/30/2023 . | JP Morgan L0 ..1 512 692 |.... L0 ..07/01/2050 .
64972C-BD-4 ...|NEW YORK CITY HOUSING DEVELOPMENT CORPOR ... ..12/15/2023 . [ Paydown 0. ...50,022 |.... L0 ..06/15/2036 .
649883-D8-5 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - .... ..09/29/2023 . [Call @ 100.00 .. .... 110,000 L0 . 110,647 |.... L0 ..10/01/2034 .
649883-F2-6 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - .... ..09/29/2023 . [Call @ 100.00 .. .... 185,000 0. L0 ..10/01/2034 .
649883-H6-5 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - ..09/29/2023 . [Direct ........ .. 85,000 .. L0 0 ..10/01/2035 .
649883-VZ-5 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - ..09/29/2023 . [Call @ 100.00 ..... . 250,000 |.. . . 250,704 L0 K 0 ..10/01/2043 .
64988Y-CS-4 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - ... ..01/30/2023 . |RBC CAPITAL MARKETS ..2,225,000 |.. ..2,453,463 |.. 2,401,5% L0 . 2 399,416 |. 0 ..10/01/2032 .
658207-SV-8 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .... ..07/03/2023 . [Call @ 100.00 ... 895,000 .. 902,046 |.. 0. 899,050 |.... L0 ..07/01/2031 .
658207-TX-3 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .... ..07/03/2023 . [Call @ 100.00 .... 165,000 . L0 L0 ..07/01/2037 .
658207-TZ-8 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .... ..02/07/2023 . [RBC CAPITAL MARKETS ... .... 795,000 ...848,774 0. L0 ..07/01/2047 .
658909-MA-1 .. |NORTH DAKOTA ST HSG FIN AGY - RWBS .... ..07/03/2023 . [Call @ 100.00 ...280,000 |............ L0 L0 ..07/01/2047 .
658909-PF-7 .. |NORTH DAKOTA ST HSG FIN AGY - RWBS . ..02/07/2023 . [RBC CAPITAL MARKETS ... .1, 0. L0 ..07/01/2048 .
676900-QY-2 .. | OHIO HSG FIN AGY MULTIFAMILY HSG REV - ..09/20/2023 . [Call @ 100.00 .. L0 L0 ..03/20/2038 .
677560-NM-5 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..12/01/2023 . [ Paydown 0. L0 ..02/01/2044 .
677560-NP-8 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..12/01/2023 . [Paydown ........ccevvveveens|vriiiiiiiiiiininnnns 0 0 ..03/01/2036 .
RAYMOND JAMES &
67756Q-Z-0 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..01/27/2023 . [ASSOCIATES INC. ..eevvvs|ovveeniiiniinnnenenns e 2,999,081 |......0..0.2,936,000 |......... 3,306,072 ..3,216,327 |.. L0 L0 ..03/01/2050 .
686087-B6-3 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... ..02/13/2023 . |RBC CAPITAL MARKETS .667,674 L0 0 ..01/01/2050 .
686087-NS-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... ..12/21/2023 . [Cal | .00 ..... L0 0 ..07/01/2034 .
686087-QM-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... ..12/21/2023 . [Cal | L0 0 ..07/01/2044 .
686087-QX-8 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... ..12/21/2023 . [Cal | L0 0 ..07/01/2044 .
686087-RY-5 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... ..12/21/2023 . [Cal | 0. L0 ..07/01/2044 .
686087-SU-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... ..12/21/2023 . [Cal | L0 L0 ..07/01/2036 .
686087-VE-4 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... ..12/21/2023 . [Cal | . . 0. , . K . L0 ..07/01/2047 .
686087-1Wli-3 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... ..12/21/2023 . [Call @ 100.00 ........evvr]ernenernnnnnnnnnnnns Joveeennnnn 155,000 fovnnnnnnnens 155,000 |............ 166,450 |............ 160,566 |......cccnnnnee (VN F, (175 S 0 oeeeeeeee (1,882) | 0 e 159,014 |l 0 ..01/01/2040 .
RAYMOND JAMES &
686087-YJ-0 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... ..01/30/2023 . [ASSOCIATES INC. ..eeevvs|vrviniiiiiiiiinnens 1,060,000 1,170,410 |......... 1,138,479 |oevvveriininnns (VN F, (1,413) 1,137,065 |................ 0 ..01/01/2049 .
708796-4R-5 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ... ..09/27/2023 . [Direct ... .... 170,000 171,647 |.. 0. ..(1,647)]... . 170,000 |.... L0 ..10/01/2046 .
72316V-ZA-8 .. | PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA ... ..12/01/2023 . [Paydown . .. 217,492 .219,186 |.. L0 ..(1,699)]... .217,492 ... L0 ..10/01/2044 .
83712D-WK-8 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... ..07/03/2023 . [Call @ 100.00 .. 35,596 |.. 0. ... (246)]... ... 35,350 |.... L0 ..07/01/2043 .
83712D-XJ-0 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. ..07/03/2023 . [Call @ 100.00 .150,000 |.. . 152,898 L0 .(1,114) ..161,783 |. 0 ..01/01/2047 .
83756C-SA-4 .. | SOUTH DAKOTA HSG DEV AUTH - RMBS . ..10/04/2023 . [Direct ... .. 90,000 |.. 90,274 L0 90,000 |. 0 ..11/01/2037 .
83756C-TX-3 .. | SOUTH DAKOTA HSG DEV AUTH - RMBS . ..10/04/2023 . [Call @ 100.00 .. L0 ..356,715 |. 0 ..05/01/2039 .
83756C-WQ-4 .. | SOUTH DAKOTA HSG DEV AUTH - RMBS ... ..02/15/2023 . RBC CAPITAL MARKETS ... . 0. ..4,190,535 |.... L0 ..11/01/2048 .
88045R-B7-6 .. | TENNESSEE HSG DEV AGY - RMBS ...........ccennns ..02/01/2023 . (RBC CAPITAL MARKETS ... 1,822,918 |... . . L0 ..1,882,151 |.... L0 ..07/01/2045 .
880461-EU-8 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... ..07/03/2023 . [Call @ 100.00 245,000 |... ... 247,101 |.. 0. 245,565 |.... L0 ..07/01/2045 .
880461-NP-9 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... ..06/01/2023 . [Direct ... ....56,000 |... ...56,333 |.. L0 L0 ..01/01/2042 .
88275A-DC-1 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... ..12/01/2023 . [Paydown . ...64,460 |... .. 66,596 |.. 0. L0 ..10/01/2032 .
88275F-NX-3 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..12/01/2023 . [Call @ 100.00 .. 182,175 |.. L0 L0 ..03/01/2039 .
88275F-PA-1 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..12/01/2023 . [Paydown . , .. 30,813 |.. 0. K L0 ..09/01/2047 .
88275F-RD-3 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..02/08/2023 . |Various .....oooeeiiiiies Joveeeiiiiiiiiiiiiiees |eeeeees 1 563,601 |........... 1,540,000 1,753,028 |......... 173,731 [, O (4,998) )i 0. (4,998) | 0 1 708 PR ..03/01/2050 .




€vid

ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
88275L-AC-0 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... ..11/20/2023 . [ Various ....8,068 0 ....8,275 |.... .. (208)].... .. (208)f... ..07/01/2037 .
88275L-AD-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . ..11/20/2023 . [Call @ 100.00 .8,068 |.. 0 .8,275 |. (208)]. ..07/01/2037 .
91743P-AE-5 .. |UTAH HSG CORP - RWBS .. ..12/01/2023 . [Paydown . 0 ..04/21/2044 .
91743P-AF-2 .. |UTAH HSG CORP - RWBS .. ..12/01/2023 . [Paydown . 0 ..05/21/2044 .
91743P-AH-8 .. |UTAH HSG CORP - RWBS .........ccovvveeeeeeeeeeenns [ .12/01/2023 . [Paydown ... 0 ..06/21/2044 .
91743P-AJ-4 ...|UTAH HSG CORP - RWBS .......coevvveeeieieeeeeenns [ oo ..12/01/2023 . [Paydown ... 0 ..07/21/2044 .
91743P-AK-1 .. |UTAH HSG CORP - RWBS .........ccevvveeeeeeeeeennns [ oo ..12/01/2023 . [Paydown ... 0 ..08/21/2044 .
91743P-ES-0 .. |UTAH HSG CORP ....oooeeeeiiiiiiiiiiiii [ ..11/21/2023 . [Call @ 100.00 .. 0 ..04/21/2053 .
91743P-ES-0 .. |UTAH HSG CORP ... [ | 12/21/2023 . [Direct 0 ..04/21/2083 .
91743P-EY-7 .. |UTAH HSG CORP ....oooeeiiiiiiiiiiiii [ ..11/21/2023 . [Direct ... 0 ..10/21/2053 .
91743P-EY-7 .. |UTAH HSG CORP ....cooeeeeiiiiiiieii [ ..12/21/2023 . [Direct ... 0. ..10/21/2083 .
924190-GP-0 .. | VERMONT HSG FIN AGY - RWBS .......cooveeeeeeenns [ oeenns ..11/01/2023 . [Call @ 100.00 0 ..11/01/2044 .
924190-HG-9 ...| VERMONT HSG FIN AGY - RWBS ..11/01/2023 . [Call @ 100.00 .. 0 ..11/01/2045 .
924190-KG-5 .. | VERMONT HSG FIN AGY - RWBS .. ..11/01/2023 . [Call @ 100.00 0 ..11/01/2046 .
92812U-XA-1 .. | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R ..06/02/2023 . [Paydown . 0 ..03/25/2038 .
92812U-XB-9 .. | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R ... [....... |.. 12/01/2023 . | Paydown .... 0 ..03/25/2038 .
92812V-MA-1 .. | VIRGINIA ST HSG DEV AUTH = RMBS ..........cevus | eeenn ..12/01/2023 . [Paydown . .... 283,000 .... 204,049 0 (10 918)|... . . ..11/25/2039 .
976890-BZ-8 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....[....... ..09/01/2023 . [Direct ... .... 160,000 .... 166,550 0 ..(1,446)]... ....(1,446) ... ..09/01/2045 .
97689Q-DD-5 ...| WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....[....... ..09/01/2023 . [Direct ... .... 215,000 .... 223,946 0 ....(1,426) ... ..03/01/2046 .
97689Q-EL-6 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....[....... ..09/01/2023 . [Direct ... .. 120,000 .. 127,550 0 ...(1,010))... ..09/01/2046 .
983220-HV-2 ... | WYOMING CMNTY DEV AUTH HSG REV - RMBS ....... [....... ..12/01/2023 .| Call @ 100.00 ......cevvve]eeeeeeeeennenenneenes Joveeeeeeeeen 75,000 forvninnnnnnens 75,000 |.eeveeeeneees 76,010 |...ooeeee . 75,454 | O e (228) ) O e (223) o 0 i 75,281 [, .. 12/01/2044 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 69,105,438 68,774,748 74,373,347 XXX
000366-AA-2 .. | AASET 2017-1 A = ABS ......evvvvrvrrnnnnnnnnnnnnns [ eeeees ..12/16/2023 . [Paydown ... ...333,833 |... .. 333,833 .. 305,925 ..05/16/2042 .
00038P-AA-8 .. | AASET 211 A = ABS ....evvvrrrernennninnennnnnnnnnns [ eeeeeen oo 12/16/2023 . | Paydown .... ...82,330 |... .. 11/16/2041 .
000825-AA-7 .. | ACAM 19FL1 A - CMBS ... ..11/16/2023 . [Paydown ... .. ..11/16/2034 .
000825-AA-7 .. | ACAM 19FL1 A - CMBS ... ..12/18/2023 . [Paydown ... .... 926,018 .... 923,586 . 924,789 |.. ..11/16/2034 .
00192J-AA-4 .. | APS 2016-1 1A - CMO/RMBS ..11/29/2023 . [Paydown ... .... 360,698 .... 358,367 . 369,659 |.. ..07/27/2057 .
00217L-AA-0 .. | AREIT 2019-CRE3 A - CMBS .. ..06/16/2023 . [Paydown . ...46,951 .. .. 46,922 |.. 46,951 ..09/16/2036 .
00253X-AA-9 .. | AADVANTAGE LOYALTY IP LTD . ..10/20/2023 . Paydown . ...83,333 .. .. 83,333 |.. 80,000 ..04/20/2026 .
00256D-AA-0 .. | AASET 2019-1 A - ABS . ..12/15/2023 . [Paydown . . 165,523 |.. .105,390 |.. . 105,912 ..05/15/2039 .
00436M-AA-3 .. | AALLC 181 A - RMBS . ..12/02/2023 . [Paydown . 147,512 .. . 163,762 |.. . 151,579 K ..12/02/2033 .
00443P-AA-7 .. | ACE 2007-HE2 A1 - RMBS ..12/13/2023 . [Various . ..2,938,133 .. .2,618,164 |.. . 2,678,117 ..2 697 740 |. .. 12/25/2036 .
006346-AS-9 .. | ADMSO 181 A = ABS ......eevvvrrrrvvnnnnnninnnnnnnns [ eeeees ..07/31/2023 . [Paydown ... ....607,763 |............ 567,499 .. 568,321 |.. .. 607,763 |.... ..11/16/2048 .
007036-GS-9 .. | ARMT 2005-2 2A1 - CMO/RMBS .........ccoeeeeeeess [ oeeins ..12/01/2023 . [Paydown .......ccevvvvveeensorrennnininnnnnnnnns Joeeeiee 4,599 i, 4,599 ..06/25/2035 .
02377U-AB-0 .. | AMERICAN AIRLINES 2013-2 PASS THROUGH TR ....[....... ..01/15/2023 . [Maturity @ 100.00 .. ... 322,212 L0 f.. ..01/15/2023 .
02666B-AA-4 .. | AHAR 2015-SFR2 A - RMBS ........coeeeeeeeeiennin [ oeens ..01/31/2023 . [Various .... ... 874,126 . .. . (81,620)[......... (81,620)|.... ..10/17/2082 .
026929-AA-7 .. | AHM 2006-3 111 - RMBS ..........oooeeereennnnnn [ oo ..12/01/2023 . [Various .... ..3,114,850 |......... 2,926,182 .2,986,519 |.. . (575,250)]........ (575,260)]... .. 12/25/2046 .
030274-Ad-1 .. | AMTT 2013-2A 2A - RMBS .....ovvnnni [ e ..03/15/2023 . [Paydown ... .. 2,000,000 . 2,002,746 |.. ..2,000,000 |.... ..03/16/2048 .
03330P-AA-7 .. | ANCHF 5 A - CDO ........ ..10/25/2023 . [Paydown . 51,360 .. 51,773 ...51,360 |. ..04/25/2036 .
03464H-AA-3 .. | AOMT 225 A1 - CMO/RMBS ..12/01/2023 . [Paydown .. 203,269 |.. ..203,269 |. ..05/25/2067 .
03666H-AA-9 .. | ANTARES HOLDINGS LP ... 08/15/2023 . | Maturity @ 100.00 . 2,000,000 |.. ..2,000,000 |. ..08/15/2023 .
03789X-AD-0 .. | DIN 2019-1 A21 - RMBS ..04/17/2023 . [Paydown ... ..1,485,000 |.. ..1,485,000 |. ..06/07/2049 .
038370-AA-0 .. | AQFIT 2019-A A - ABS . ..12/15/2023 . [Paydown . ...33,35 |.. . ... 33,365 |. ..07/16/2040 .
038413-AA-8 .. | AQFIT 2020-A A - ABS .... ..12/17/2023 . [Paydown ... .... 280,607 ...282 761 s .. . 280,607 |.... ..07/17/2046 .
03880V-AA-8 .. | ARCLO 2019-FL2 A - CMBS ... ..03/15/2023 . Paydown ... 1,052,612 ,046,448 |......... 1 052,068 |.. ..1,052,612 |.... ..09/15/2034 .
0388011-AC-2 .. | ARCLO 2020-FL1 AS - CMBS ..06/15/2023 . [Paydown . . 1,500,000 |.. . 1,501,346 |.. . 1,500,476 ..1,500,000 |. ..02/15/2035 .
03881C-AA-9 .. | ARCLO 2021-FL1 A - CMBS . ..12/15/2023 . [Paydown .. ... 591,172 .. ...501,172 |.. ..501,172 |. .. 12/17/2035 .
038923-AD-0 .. | ARBOR REALTY TRUST INC .. ..05/01/2023 . [Maturity @ 100.00 . 1,000,000 |.. ,026,625 |.. .(8,392) ..1,000,000 |. ..05/01/2023 .
054920-AA-4 ...|BDS 2020-FL5 A - CMBS ... ..07/18/2023 . | Paydown ......eevvvvvvvveeei]eveeiiiiieieeiieneens |oveeeen. 1,729,780 |, 1,729,780 725,420 ... 1,725,540 e O 4289 O 4,239 |... .. 1,729,780 |.... ..02/18/2037 .
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05493N-AA-0 .. |BDS 21FLO A - CMBS .......cooeeereiieiieii, Cevenn .. 12/18/2023 . [Paydown ........ceevvvvveiis]oenneniiniinninnnnnns Joeennnnnn 215,660 [onnnnnnnen. 215,660 0 ..11/18/2038 .
05525F-AA-9 .. | BAMLL 2013-FRR3 A - CMBS .. ..05/25/2023 . Paydown ... .. 2,000,000 . . L0 ..08/28/2046 .
05530M-AA-7 .. | BCAP 2006-AA2 A1 = RMBS ......cccoviiiiiiiiiiiis [ eeeens .12/13/2023 . [Various .... 742,048 ....649,008 |[.. L0 ..01/25/2037 .
05531F-BJ-1 .. | TRUIST FINANCIAL CORP ... ..03/16/2023 . [Maturity @ 100.00 .. 1,000,000 . 1,000,237 |.. L0 ..03/16/2023 .
05541T-AP-6 .. |BGC PARTNERS INC ..10/06/2023 . | EXCHANGE .... 208,102 |.. L0 .. 12/15/2025 .
055682-AC-2 .. | BNCMT 2006-1 A3 - RMBS ......cccconnn [ e ..12/01/2023 . [Various .... . 871,264 |.. L0 ..10/25/2036 .
05584A-AA-8 .. |HGVGI 17A A - RMBS .... ..12/25/2023 . [Paydown . . . . 152,516 0 ..05/25/2029 .
05607Y-AJ-0 .. |B2R 2015 - 1 B - RMBS ..03/17/2023 . [Paydown . . 186,622 |.. 197,220 |.. . 191,542 0 ..05/15/2048 .
05608V-AA-4 .. | BX 2021-MFM1 A - CMBS ... ..10/15/2023 . [ Paydown . . 467,476 |.. . 467,677 |.. . 467,496 0 ..01/17/2034 .
06744D-AA-7 .. | BARC 22NQM1 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . . 131,318 |.. . 128,867 |.. . 128,642 0 ..07/25/2052 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS . ..12/01/2023 . [Paydown . .179,388 0 ..06/26/2051 .
0738411-8-8 .. | BSARM 2004-3 2A - CMO/RMBS ..12/01/2023 . [Paydown ... L0 ..07/25/2034 .
07384-S7-8 .. | BSARM 2004-5 2A - CMO/RMBS ..12/01/2023 . [Paydown ... L0 ..07/25/2034 .
07384Y-TL-0 .. | BSABS 2004-SD2 4A - CMO/RMBS ... ..12/01/2023 . [Paydown .. L0 ..03/25/2044 .
09261L-AD-0 .. | BLACKSTONE SECURED LENDING FUND .. ..07/14/2023 . [Maturity @ 100.00 . .2,500,000 |......... 2,598,710 L0 ..07/14/2023 .
09748R-AA-6 .. | BOJA 2020-1 A2 - ABS .. ..10/20/2023 . [ Paydown ... .. 10,000 |.. .. 10,023 |.. 10,022 0 ..10/20/2050 .
10901U-AA-O .. |BDF | A - CDO .. ..10/25/2023 . [Paydown . 113,419 .. 117,302 |.. . 115,596 0 ..04/25/2036 .
11271R-AA-7 .. | BROOKFIELD FINANCE LLC ..07/14/2023 . [Call @ 100.00 . 654,000 |.. .701,510 |.. .676,041 0 ..04/01/2024 .
12327F-AA-5 .. | BJETS 2020-1 A - ABS ... ..12/15/2023 . [Paydown ... 230,602 ....230,764 L0 ..11/15/2035 .
12510H-AA-8 .. | CAUTO 2020-1 A1 - ABS ... ..12/15/2023 . [Paydown ... ....4,746 ....4,857 L0 ..02/15/2050 .
12510H-AC-4 .. | CAUTO 2020-1 A3 - ABS ... ..12/15/2023 . [Paydown ... ....4,746 ....4,962 .4, L0 ..02/15/2050 .
12528C-AQ-4 ...| CFIP 2014-1 BR - CDO .. ..04/13/2023 . [Paydown ... veeee... 1,000,000 ... 1,000,087 . 1,000,001 |[.. L0 ..07/13/2029 .
12529K-AA-0 .. | CFMT 21GRN1 A - ABS ... ..12/20/2023 . [Paydown ... 341,032 ... 341,032 ... 341,929 |.. L0 ..03/20/2041 .
12530B-AA-7 .. | CFMT 2021-3 A - CMBS .... ..12/25/2023 . [Paydown ... ,122,337 . 1,124,060 |.. ..1,122,337 |.... L0 ..10/27/2031 .
12530J-AA-0 .. | CFMT 22AB2 A - CMO/RMBS . ..12/25/2023 . [Paydown . .. 32,642 ... 34,089 |. 0 ..02/26/2052 .
12546Y-AA-9 .. | CHNGE 222 A1 - CMO/RVBS . ..12/25/2023 . [Paydown . . 368,541 |.. L0 ..03/25/2067 .

Bank of America Merrill

125491-AN-0 .. | CI FINANCIAL CORP ... ..05/15/2023 . |Lynch .... .... 585,475 . 590,431 |.. L0 ..12/17/2030 .
12563L-AS-6 .. | CLIF 203 A - ABS . ..12/18/2023 . [Paydown . . 158,043 |.. . 157,933 0 ..10/18/2045 .
125690-AA-8 .. | CHNGE 234 A1 - RIMBS ..12/01/2023 . [Paydown . L B7,495 | 0 0 ..09/25/2058 .
12646X-AJ-1 .. | CSMC 2013-1VR3 A2 - CMO/RMBS ..12/01/2023 . [Paydown ... 196,872 196,417 |.. ..(6,502)... L0 ..05/25/2043 .
126694-D5-4 ...| CiHL 2006-HYB2 3A1 - CMO/RMBS .........ccoeeeis]vnnns ..11/21/2023 . [Paydown ... .. 46,473 |.. (16,303)|... L0 ..04/22/2036 .
126694-QJ-0 .. | CWHL 2005-HYB8 4A1 - CMO/RMBS .............cooei|veneens .12/01/2023 . [Paydown ... L0 ..12/20/2035 .
12669F-VH-3 .. | CiHL 2004-6 2A1 - CMO/RMBS .........ccovvvvveens | evnnnns ..12/01/2023 . [Paydown ... L0 ..05/25/2034 .
12669G-BZ-3 .. | CWHL 2004-HYB7 1A2 - CMO/RMBS ..............cooi|veneees ..12/01/2023 . [Paydown ... L0 ..11/20/2034 .
14576A-AA-0 .. | CARM 201 AT = RMBS ......evvvvvvvmnnnnnnnnnnnnnnnns | eeeees ..12/15/2023 . [Paydown ... L0 ..12/15/2050 .
14576A-AC-6 .. | CARM 201 A3 = RMBS ......oovvvvvvriiiiiiiiiiiiinnns | eeeees ..12/15/2023 . [Paydown ... L0 ..12/15/2050 .
14727R-AA-1 .. | CFMT 22RM4 A1 - CMO/RMBS .. ..11/25/2023 . [Paydown ... .... 270,408 ... 261,254 L0 ..03/25/2062 .
14856G-AA-8 .. | CLAST 2021-1 A - ABS ....... ..12/15/2023 . [Paydown .. . 169,173 |.. 173,837 |.. 0 ..01/15/2046 .
149130-2L-2 ...| CATERPILLAR FINANCIAL SERVICES CORP ..05/15/2023 . [Maturity @ 100.00 .5,000,000 |.. ..5,324,155 |.. 0 ..05/15/2023 .
15137E-BN-2 .. | CECLO 21 A1R - CDO . ..10/27/2023 . [Paydown ... . 460,662 |.. .460,661 |.. 0 ..07/29/2030 .
15672R-AA-3 .. | CERB 24 A1 - CDO . ..10/16/2023 . [Paydown . . 574,5% |.. .570,393 |.. . 575, ..574, 0 ..07/15/2030 .
15673N-AA-1 .. | CERB 22 A - CDO .. ..06/13/2023 . [Paydown . ,000,000 .. . 1,979,960 |.. ,991,202 .2,000,000 |. 0 ..04/15/2030 .
15674H-AA-3 .. | CERB 29 A - CDO .. ..11/20/2023 . [Paydown . ,000,000 |.. . 2,000,000 |.. . 2,000,000 ,000,000 |. 0 ..10/15/2032 .
161591-AC-8 .. | CHASE 2019-1 A3 - CMO/RWBS ... ..12/01/2023 . [Paydown ... ...23,184 |.... L0 ..03/25/2050 .
166764-BT-6 .. | CHEVRON CORP ......coovvvriiiiiiiiiiiiiiiiiieees | e .02/28/2023 . [ GOLDMAN ... ,132,182 |.... L0 ..03/03/2024 .
17030E-AA-5 .. | CHNGE 2022-3 A1 - RMBS ..12/01/2023 . [Paydown . 0 ..05/25/2067 .
17030J-AA-4 .. | CHNGE 2022-1 A1 - RMBS ..... ..12/01/2023 . [Paydown . 0 ..01/25/2067 .
17309V-AH-6 .. | CMALT 2006-A4 1A8 - CMO/RMBS ..12/01/2023 . [Paydown . 0 ..09/25/2036 .
17322N-AA-2 .. | CMLTI 2014-J1 A1 - CMO/RMBS ... ..12/01/2023 . | Paydown ... 0. ..05/25/2044 .
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17322N-AD-6 .. | CMLTI 2014-J1 A2 - CMO/RMBS .... ..12/01/2023 . [Paydown ... .. 23,536 |.. 0 . (372)]... .. (372))... ...23,165 |.... L0 ..05/25/2044 .
194162-AM-5 .. | COLGATE-PALMOLIVE CO .. ..06/12/2023 . [ GOLDMAN . . 3,000,000 |.. . 2,997,240 |.. 2,997,812 0 ..2,998,043 |. 0 ..08/15/2025 .
19421U-AB-0 .. | CASL 2019-A A2 - ABS .. ..12/25/2023 . [Paydown . .. 88,101 .. .. 82,671 |.. 83,354 0 0 ..12/28/2048 .
19423D-AB-6 .. | CASL 2018-A A2 - ABS . ..12/25/2023 . [Paydown . . 150,063 |.. . 149,003 |.. . 149,210 0 0 .. 12/26/2047 .
19424K-AB-9 .. | CASL 2021-A A2 - ABS .. ..12/25/2023 . [Paydown ... .. 520,271 ...520,168 0 L0 ..07/25/2051 .
19685E-AA-9 .. | COLT 222 A1 - CMO/RMBS ..12/01/2023 . [Paydown ... 0 L0 ..02/25/2067 .
19687Y-AA-3 .. | COLT 2020-RPL1 A1 - RMBS .. ..12/01/2023 . [Paydown ... 0 L0 ..01/26/2065 .
19688)1-AA-8 .. | COLT 2022-8 A1 - CMO/RMBS ... ..12/01/2023 . [Paydown ... . 0 L0 ..08/25/2067 .
21872B-AG-1 .. | CAFL 181 B = RMBS .......eevvmmmmmmnnnnnnininniinns [ eeeees ..03/17/2023 . [Paydown . .. 1,000,000 ... 983,032 0 L0 ..06/01/2051 .
222070-AE-4 .. |COTY INC .ooooveiiiiiiii ..11/30/2023 . | Corporate Action .... 0 L0 ..04/15/2026 .
233046-AF-8 .. |DNKN 2017-1 AIT = RMBS ....ovnnnnniiic [ e ..11/20/2023 . [ Paydown 0 L0 ..11/20/2047 .
233046-AK-7 .. | DNKN 2019-1 A22 - RUBS .......ooevvvvrrrnnnnnnnnns oo ..11/20/2023 . [Paydown ... 0. . L0 ..05/20/2049 .
233046-AN-3 .. | DB MASTER FINANCE LLC - RMBS ..11/20/2023 . [Paydown . L0 ..(1,181) (1,181) 0 ..05/20/2049 .
24703T-AA-4 .. | DELL INTERNATIONAL LLC .. ..04/17/2023 . [Call @ 100.00 0 ..(8,797) 0 ..06/15/2023 .
251510-EP-4 .. | DBALT 2005-3 5A1 - CMO/RWBS . ..10/25/2023 . [Paydown . 0 0 ..06/25/2035 .
25755T-AE-0 .. | DPABS 2015-1 A2 - RMBS ..10/25/2023 . [Paydown ... 0 L0 ..10/25/2045 .
25755T-AJ-9 ...|DPABS 2018-1 A21 - RMBS . ..10/25/2023 . Paydown ... 0 L0 ..07/27/2048 .
25755T-AN-0 .. | DPABS 2021-1 Al - RMBS .. ..10/25/2023 . [Paydown ... 0 L0 ..04/25/2051 .
26208L-AC-2 .. |HONK 2018-1 A2 - RMBS ... ..10/20/2023 . Paydown ... 0 L0 ..04/20/2048 .
26209X-AC-5 .. |HONK 2020-2 A2 - RUBS ... ..10/20/2023 . Paydown ... 0 L0 ..01/20/2051 .
26857E-AA-6 .. |ELFI 2019-A A - ABS ..12/25/2023 . [Paydown ... 0 L0 ..03/25/2044 .
28852L-AA-1 .. |ECLO 111 A1 - CDO ... ..10/20/2023 . [ Paydown ... ... 392,775 .... 300,899 0 L0 ..07/22/2030 .
28853R-AL-3 .. |ECLO IV AR = CDO ...ooeveeeeeeeeieeeeeeeeeeeeeee e ..10/16/2023 . [ Paydown ... . ... 562,345 )............ 562,345 0 L0 ..04/16/2029 .
20445U-AB-1 ...| EQLS 2007-1 A2B - RMBS .....cccooinnnn [ e ..12/13/2023 . [Various . . 1,549,405 1,812,641 ... 1,676,300 0 L0 (169,867) ..04/25/2037 .
WELLS FARGO SECURITIES
30231G-BC-5 .. | EXXON MOBIL CORP .... ..02/16/2023 . LLC . .5,000,000 |.. . 5,213,305 |.. .(8,974) ..5,090,970 |. 0 (306,720)|. . (306,720) .51, ..08/16/2024 .
32027L-AE-5 .. | FFML 2006-FF14 A5 - RMBS .. ..12/01/2023 . [Various . .670,302 |.. ..2,183 ..682,211 |. 0 . (21,809)[. ) .19, ..10/25/2036 .
32056J-AA-2 .. | FHASI 2007-AR3 1A1 - CMO/RMBS . ..12/01/2023 . [Paydown . .5,334 |.. .7,2% |. 0 ..11/25/2037 .
32113J-CG-8 .. |FNLC 2005-4 A4 - RMBS ... ..12/26/2023 . [Paydown . . 198,49 |.. ..202,991 |. 0 ..02/25/2036 .
33830J-AA-3 .. | GUYS 2017-1 A2 = RMBS ....coooeiiiiiiiiiiinn [ e ..11/30/2023 . [Paydown ... 1,544,912 (36,230)]... ..1,481,250 |.... L0 ..07/25/2047 .
33830J-AB-1 .. | GUYS 2017-1 A2 - RMBS ....cooeeeiiiiieeeeeeeeeen [ oo ..12/01/2023 . [Paydown .........cevvveveeiiovenininnnnnnnnnnnnns Joeeee... 1,975,000 ...l 1,976,000 ... 2,056,911 (37,237)]... ..1,975,000 |.... L0 ..07/25/2047 .
33851R-AA-9 .. | FSMT 2021-10INV A1 - CMO/RMBS ...........coeees | oo ..12/01/2023 . [Paydown ... ...8,305 [... L0 ..10/25/2051 .
33851T-AD-9 .. |FSMT 2111IN A4 - CMO/RMBS .......coovvvrernnnninn | veeens ..12/01/2023 . [Paydown ... ... (469)]... L0 ..11/27/2051 .
33852H-AB-8 .. | FSMT 2021~ 8INV A3 - CMO/RMBS ......cccoeeeccs|veenns ..12/01/2023 . [Paydown ... L.2,014 | L0 ..09/25/2051 .
34417M-AB-3 .. |FOCUS 2017-1 A22 = ABS ......evvvvvvvvrrrrrnnnnnns [ eeeeenn ..10/30/2023 . Paydown ... . (T20)). L0 ..04/30/2047 .
34417Q-AB-4 .. | FOCUS BRANDS FUNDING LLC - ABS ..11/30/2023 . [Paydown ... (39,628)|... 720 000 |.... L0 ..10/30/2048 .
34417R-AB-2 .. |FOCUS 221 A2 - RMBS ..10/30/2023 . [ Paydown ...10,000 |.... L0 ..07/30/2052 .
345397-YG-2 ...| FORD MOTOR CREDIT COMPANY LLC ..01/26/2023 . [UBS SECURITIES . . . ..3,020,897 |. 0 ..01/09/2024 .
34960J-AS-4 ...|FCO 6RR ATR - CDO ..10/10/2023 . [Paydown .. .301,039|.. .300,800 |.. . 301,722 0 ..07/10/2030 .
34963V-AA-3 .. |FCO 17 A - CDO ... ..10/15/2023 . [Paydown . . 381,809 |.. .381,809 |.. . 381,809 0 ..01/15/2030 .
361528-AA-0 .. | GBXL 2022-1 A - ABS . ..12/20/2023 . [Paydown ... .. 36,199 |[.. L0 ..02/20/2052 .
36166V-AE-5 .. | GCI CREDIT SUISSE A - ABS ....ooeeverrneennnnnin [ oo ..12/18/2023 . [Paydown ... .. 79,527 |.. L0 ..06/18/2046 .
3622EA-AA-8 .. | GSAA 2007-3 1AA - RMBS .. ..12/26/2023 . [Paydown . 33,676 0 ..03/25/2037 .
36242D-FS-7 ...|GSR 2004-11 2A1 - CMO/RMBS .. ..12/01/2023 . [Paydown . 13,277 0 ..09/25/2034 .
36242D-U0-4 ...| GSR 2005-AR1 4A1 - CMO/RMBS . ..12/01/2023 . [Paydown . 13,817 0 ..01/25/2035 .
36242D-VY-6 .. | GSR 2005-AR1 4A2 - CMO/RMBS . ..12/01/2023 . [Paydown . ..2,042 0 ..01/25/2035 .
381362-AL-6 .. | GTCOP 121R A2R - CDO .. ..10/26/2023 . [Paydown . , .. . 338,656 , 0 ..06/15/2034 .
38172F-AA-6 .. | GOCAP 34R AR1 - CDO X ..11/06/2023 . [Paydown . 1 395,481 |.. 1,390,505 1 395 481 |. 0 ..03/14/2031 .
38175B-AA-2 .. | GOCAP 36 A - CDO woee | Cennnnl ). 1170672023 . [ Paydown ... ... 158,356 ... 158,534 |.. K 158,356 |.... L0 ..02/05/2031 .
38175J-AA-5 .. | GOCAP 17-R AR = D0 ...eeevvvevvvvvnnnnnnnnnnnnns [oeeens ..10/25/2023 . [Paydown .......cceeeviiiiiis]iiiiiiiiiiiiininns B8 518,618 |............516,864 |............ 518,813 [ouvvveeevvnennnnn O oo (094) | O e (194 | 0 e, 518,618 |........ceee.. 0 ..10/25/2030 .
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30800L-AA-2 .. | GSTNE 19FL2 A - OMBS ........coeeeiiiiennnnnnns Cevenn .. 11/15/2023 . [Paydown .......ccevvvvvvviii]ennnniiiiiinieneenns | 2,372,851 |......... 2,372,851 |......... 2,357,338 |.......... 2,366,624 |................. (VN FORURRRR 6,227 [ovvvviiiiinnnnn 0 |, 6,227 |.oooeeiiieinnnn 0l....... 2,372,851 [ouviiiininnnns (VN A [V 0 ..09/15/2037 .
41162G-AA-0 .. |HVMLT 2006-11 A1A - RWBS .......oooeeeeeinnnnii [ oeeens ..12/21/2023 . [Various .... ..217,245 ... .. 319,280 0. J <1 O | R 2,039 |... L0 L0 . (30,387) . (30,387)... ..12/19/2036 .
41162N-AC-1 .. |HVMLT 2006-14 A1A - RMBS .....cooeeeeeeeeniiiein [ oo .12/01/2023 . [Various .... .. 7,499,913 ... L0 102,306 |... ...102,306 |... .0 L0 (531,334)]........ (531,334)|.... ..02/19/2037 .
411707-AD-4 .. |HNGRY 2018-1 A2 = RMBS ........eevmmmmmmnennnnnans | eeeens ..12/20/2023 . [Paydown ... ....20,000 |... 0. .. (767))... L0 L0 ..06/22/2048 .
411707-AH-5 .. | HNGRY 2020-1 A2 - ABS ..12/20/2023 . [Paydown . .10,000 .. 10, .. 10, .. L0 (491) .0 0 ..12/20/2050 .
43133K-AC-9 ...|HCOMF 1 ARR - CDO ..11/01/2023 . [Paydown ... ...203,855 |... .... 203,855 ....203 040 0. . L0 L0 ..11/01/2035 .
43283A-AA-3 .. |HGVT 2017-A A - RMBS ..10/25/2023 . [Paydown ... .... 362,067 .... 369,703 L0 .. (5,441))... .0 L0 ..12/26/2028 .
433674-AA-6 .. |NZES 20PLS1 A - CMO/RVBS .. ..12/25/2023 . [Paydown ... .... 210,320 ...212,487 0. ....(1,848))... L0 L0 .. 12/25/2025 .
43730N-AA-4 .. |HPA 221 A = CMBS ....cooeeeeeeeeeeeeeeeeeee e ..12/01/2023 . [Paydown ... .. 150,815 ............ 149,297 v 0 2,038 | 0 [ 2,038 |.. .0 L0 ..04/19/2039 .
43739E-AK-3 .. |HMBT 2004-2 A2 - RMBS ... ..12/14/2023 . [Various .... 0. L0 L0 .. 12/25/2034 .
43789K-AA-0 .. |HOF 2022-1 A1 - RMBS .... ..12/01/2023 . [Paydown ... L0 . . .0 L0 ..07/25/2067 .
44891A-BF-3 .. |HYUNDAI CAPITAL AMERICA . ..01/27/2023 . [Various .... 0. ..(2,193)... L0 ..2 053 540 |.... L0 ..02/10/2025 .
45276N-AA-9 .. | IMPRL 2022-NQM4 A1 - RMBS ......cooeeeerinniinii [ oo .12/01/2023 . [Paydown ... L0 ..1,259 |... .0 .. 22,130 |.... L0 ..06/27/2067 .
45276P-AA-4 .. | IMPRL 22NQM2 A1 - RWBS ..... ..12/01/2023 . [Paydown . L0 1,429 L0 13,548 |. 0 ..03/25/2067 .
45276Q-AA-2 .. | IMPRL 2022-NOM5 A1 - RMBS . ..12/01/2023 . [Paydown . L0 2,879 .0 ..121,237 | 0 .0 . ..08/25/2067 .
45660K-AA-9 .. | INDX 2006-AR39 A1 - RUBS ..... ..12/14/2023 . [Various . L0 L0 . 761,887 |. 0 (135,770)|. . (135,770) ..02/25/2037 .
459200-KM-2 .. | INTERNATIONAL BUSINESS MACHINES CORP . ..02/16/2023 . [US BANCORP L0 20 fnnnnnn 2,499,738 |. 0 (242,188)|. . (242,188) ..02/09/2027 .
46591K-AC-7 .. | JPMMT 2019-8 A3 - CMO/RMBS .. ..12/01/2023 . [Paydown . L0 L0 0 ..03/25/2050 .
465976-AA-6 .. | JPMMT 22LTV1 A1 - CMO/RMBS ........ceevveeeeeens oo .12/01/2023 . [Paydown ... L0 .0 L0 ..07/25/2052 .
466365-AB-9 .. | JACK 2019-1 A2l - RMBS . ..11/25/2023 . [Paydown ... 0. L0 L0 ..08/25/2049 .
466365-AD-5 .. | JACK 221 A21 - RMBS ..11/25/2023 . [Paydown ... L0 . .0 L0 ..02/26/2052 .
46637V-AA-3 .. | JPTEP 2012-2 A = CMO/RMBS .....ccooeeeeiieniinen [ oo ..12/01/2023 . [Paydown 0. ... (1,156) )... L0 L0 ..09/17/2042 .
46647P-BH-8 .. | JPMORGAN CHASE & CO ... ..07/11/2023 . MORGAN STANLEY CO . 2,000,000 |.. . 2,028,182 L0 .(7,346) 20 [ 2 023,585 |. 0 ..03/13/2026 .
46651N-AA-2 .. | JOLAR 2019-1 A - ABS .. ..12/15/2023 . [ Paydown 170,683 .. 169,140 |.. e O [ 1543 |0 [, 1,543 |... L0 .. 170,683 |.... L0 ..04/15/2044 .
46654C-AE-5 .. | JPMMT 2021-INV7 A2A - CMO/RMBS ... ..12/01/2023 . [Paydown ... .... 185,309 e O el 7T 0 [ 7,111 .0 L0 ..02/26/2052 .
466541-AE-1 .. | JPMMT 221 A3 - CMO/RVBS ..12/01/2023 . [Paydown ... .. 161,934 0. L0 L0 ..07/25/2052 .
46656A-AA-5 .. | JPAMMT 2022-DSC1 A1 - CMO/RMBS .........covvveens|oeeens ..12/25/2023 . [Paydown 450,551 L0 .0 L0 ..01/25/2063 .
46849L-SS-1 .. | JACKSON NATIONAL LIFE GLOBAL FUNDING .........[....... ..06/05/2023 . [US BANCORP ... ,000,000 0. L0 L0 ..01/30/2024 .
477600-AC-7 .. | JIMMY 2022-1 A21 - RMBS . ..10/30/2023 . Paydown ... L0 .0 L0 ..04/30/2052 .
48669R-AA-9 .. |KCAP F3C A - CDO ..12/20/2023 . [Paydown ... 0. L0 L0 .. 12/20/2029 .
50209T-AA-8 .. | LMREC 2019-CRE3 A - CMBS .. ..12/22/2023 . [Paydown ... .. 1,177,886 L0 .0 L0 .. 12/24/2035 .
55283A-AA-7 .. |MCA 3 A - CDO ........... ..11/15/2023 . [Paydown . . 469,915 .. .469,741 .. L0 L0 0 ..11/15/2035 .
55283T-AA-6 .. |MF1 2021-FL6 A - CMBS ..12/18/2023 . [Paydown . . 245,501 |.. . 245,501 |.. L0 .0 0 ..07/18/2036 .
55284A-AA-6 .. |MF1 2021-FL7 A - CMBS ... ..12/18/2023 . [Paydown . L0 L0 0 ..10/21/2036 .
55284P-AC-9 ...|MFRA 2022-NOM1 A1 - RMBS .. ..12/01/2023 . [Paydown ... L0 .0 L0 ..12/27/2066 .
55284T-AA-5 .. |MFRA 22INV1 A1 - CMO/RVBS .... ..12/01/2023 . [Paydown ... . 0. L0 L0 ..04/25/2066 .
552850-AA-0 .. |MFRA 2022-NQM2 A1 - RMBS ..12/01/2023 . [Paydown ... .. 161,976 .... 158,455 L0 .0 161 976 |.... L0 ..05/25/2067 .
55285U-AA-1 .. |MFRA 22INV2 AT = RMBS ......eevvvevenennnnnnnnnnns [ eeeeen e 12/01/2023 . | Paydown .... 165,124 |...... 162,470 0. L0 165,124 |.... L0 ..07/25/2057 .
58013M-FL-3 .. | MCDONALD'S CORP ........... ..01/26/2023 .| JP Morgan . 3,000,000 |.. .3,103,131 |.. L0 .0 [....... 3,056,649 [. 0 ..09/01/2025 .
585490-AC-9 ...|MELLO 22INV1 A2 - CMO/RMBS ..12/25/2023 . [Paydown . . 140,918 |.. . 139,509 |.. L0 L0 ..140,918 |. 0 ..03/25/2052 .
58549R-AC-0 ...|MELLO 21MTG3 A3 - CMO/RMBS ..12/01/2023 . [Paydown . . 102,396 |.. .102,620 |.. L0 .0 ..102,3% |. 0 ..07/25/2051 .
58550N-AC-5 ...|MELLO 21INV4 A3 - CMO/RMBS .......ccoeeeeveeeees [ oo |t 12/01/2023 . | Paydown .... 0. L0 ...87,493 |.... L0 .. 12/25/2051 .
TORONTO DOMINION BANK
58933Y-AU-9 ...|MERCK & CO INC ..03/14/2023 . [ LONDON ... ..4,900,450 |.......... 5,000,000 . . 0. ..5,103,513 |.... L0 ..03/07/2024 .
610331-AA-8 .. | MCAF 2021-1 A2 - ABS . ..10/23/2023 . [Paydown . 214,534 ... 214,534 |.. L0 214,534 |.... L0 ..04/22/2031 .
61748H-Al-1 .. | MSM 2004-5AR 4A — CMO/RMBS .......cccooeiiiiccas| veeens .12/01/2023 . [Paydown ... ..16,837 |... .. 17,825 |.. 0. ...16,837 |.... L0 0 ..07/25/2034 .
61772L-AJ-0 .. | MSRM 2021-2 A3 - CMO/RMBS . ..12/01/2023 . [Paydown . 119,882 . 116,677 L0 ..119,882 |. 0 .0 ..05/25/2051 .
61772N-AJ-6 .. | MSRM 2021-5 A3 - CMO/RMBS . ..12/01/2023 . [Paydown . 123,406 . 124,560 L0 ..123,406 |. 0 .0 ..08/25/2051 .
617720-AE-0 .. | MSRM 2021-6 A3 - CMO/RWBS . ..12/01/2023 . [Paydown . .90,079 . .. 90,542 L0 ...90,079 |. 0 0 ..09/25/2051 .
62047A-AB-9 .. |NPRL 2019-2 A2 - ABS ..12/19/2023 . | Paydown ... ,075,979 ... ,075 979 ... 1 028 166 . 1,030,002 |.. 0. .. 1,075,979 |.... 0. 0 ..11/19/2049 .
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62047A-AF-0 .. |NPRL 2021-1 A1 - ABS .. ..05/19/2023 . [Paydown .........ccevvvvviisvnieniniiiiiinennnns | 7,466 |ooeeeneees 7,466 [c.vvnninnnnnnes 7,462 ....7,463 |.. 0 7,466 ... L0 0. ..03/20/2051 .
62954J-AA-2 ...|NPRL 2019-1 A1 - ABS .. ..12/20/2023 . [Paydown . 121,119 121,647 |.. . 121,630 0 ..120,905 |. 0 .0 ..09/20/2049 .
62954J-AB-0 .. |NPRL 2019-1 A2 - ABS . ..01/20/2023 . [Paydown . 1,705 .. A722 .. 1,714 L0 1,469 |. 0 .0 ..09/20/2049 .
62055M-AA-4 .. |NZES 20FHT1 A - CMO/RMBS ..12/25/2023 . [Paydown . .586,183|.. .587,009 |.. . 586,695 L0 ..586,183 |. 0 .0 ..11/25/2025 .
62955M-AB-2 .. |NZES 21FHT1 A - CMO/RMBS ..11/25/2023 . [Paydown ... .... 156,287 .... 156,283 . 156,284 |.. 0 ..156,287 |.... L0 .0 . ..07/27/2026 .
62955M-AB-2 .. |NZES 21FHT1 A - CMO/RMBS .. ..12/25/2023 . [Paydown ... ... 186,452 .... 186,447 . 186,449 |.. 0 ..186,452 |.... L0 .0 . ..07/27/2026 .
629550-AA-2 .. |NZES 21FNT2 A - ABS . ..12/25/2023 . [Paydown .. .... 639,572 ....639,568 . 639,569 |.. 0. .. . L3 .0 ..639,572 |.... L0 .0 . ..05/25/2026 .
637432-NJ-0 ...|NATIONAL RURAL UTILITIES COOPERATIVE FIN ... |....... ..02/15/2023 . [Maturity @ 100.00 .eeees forneiiiiiii oo 3 000,000 |.......... 3,000,000 |......... 3,107,961 |......... 3,000,000 [.eevevrrrrennnnns (VN (1 PO [V [V SO 0....... 3,000,000 |.oeeevieienenns 0 0 ..02/15/2023 .

BARCLAYS CAPITAL INC
637432-NL-5 ...|NATIONAL RURAL UTILITIES COOPERATIVE FIN ... |....... ..02/28/2023 . [FIXED INC ..ovvvvvveviiinns oeeeeeiiieeeeeeeeees oo, 3,907,520 |.......... 4,000,000 |......... 4,232,008 |......... 4,067,306 [..cevvverrennnnns [V A QLK) [V F, (14,135) oo 0....... 4,066,591 [....ovvnnnnnnnne 0 (159,071) ..02/07/2024 .
64016N-AA-5 .. |NBLY 211 A2 = ABS .......evvvvrrvmvnnnnnnnnnnnnnnns [ eeeees .. 1073072023 . [Paydown .........ccevvviiiii]eniiniiiiiiiniiennns o 2,500 [ooeiieiiiiinnnn 2,500 .. L0 .0 L0 0. L0 f.. ..04/30/2051 .
64830J-AA-8 .. |NRZT 22NQM1 A1 = CMO/RMBS .....cooeeeeieiiiiieen [ oo ..12/25/2023 . [Paydown ... ...125,948 |... ... 125,948 . 112,724 . 113,357 |.. 0. L0 L0 .0 . ..04/25/2061 .
64830Y-AC-1 .. |NZES 2021-FNT1 A - CMO/RMBS ..........ccceeeeess [ oeenns .12/25/2023 . Paydown ... .. 849,720 ...849,711 . 849,714 |.. L0 .0 L0 .0 . 0 ..03/25/2026 .
648310-AB-8 .. |NRZT 22INV1 - CMO/RVBS ..... ..12/25/2023 . [Paydown . 94,400 L0 L0 0 .0 0 ..03/25/2052 .
64831U-AA-2 .. |NRZT 22NQM4 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . L0 .0 0 .0 0 ..07/25/2062 .
670855-AA-3 .. | OBX 23NQM1 A1 - CMO/RWBS .. ..12/01/2023 . [Paydown . L0 L0 0 .0 0 ..11/27/2062 .
67115N-AA-8 .. | 0BX 2022-INV1 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . L0 .0 0 .0 0 ..12/26/2051 .
67116M-AA-9 .. | 0BX 23J1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown . L0 L0 0 .0 0 ..01/27/2053 .
67116N-AA-7 .. | OCI NV ..12/19/2023 . [ GOLDMAN ... L0 .0 L0 ,000 |... 9 ..03/16/2033 .
67181D-AA-9 .. | OAKIG 2020-1 A1 - CMBS .. ..12/20/2023 . [Paydown ... 0. L0 L0 .0 . 0 ..11/21/2050 .
67181D-AB-7 .. | OAKIG 2020-1 A2 - CMBS ..12/20/2023 . [Paydown . L0 .0 0 .0 0 ..11/21/2050 .
67190A-AA-4 .. | 0AKIG 2021-1 A1 - ABS ..12/20/2023 . [Paydown . L0 L0 0 .0 .0 ..01/20/2051 .
67190A-AB-2 .. | OAKIG 2021-1 A2 - ABS ... ..12/20/2023 . [Paydown . L0 .0 0 .0 .0 ..01/20/2051 .
67448E-AA-6 .. | OBX 22INV4 A1 - CMO/RVBS .. ..12/01/2023 . [Paydown ... 0. L0 L0 .0 . 0 ..06/25/2052 .
67448J-AA-5 .. | 0BX 22INV5 A1 - CMO/RMBS ..12/01/2023 . [Paydown ... L0 .0 L0 .0 . 0 ..10/25/2052 .
67448X-AA-4 .. | 0BX 2021-J3 A1 - CMO/RWBS .... ..12/01/2023 . [Paydown ... . 0. L0 L0 .0 . 0 ..10/25/2051 .
67648B-AE-2 .. | BVINV 22INV1 A5 - CMO/RMBS ..12/25/2023 . [Paydown ... 218 544 1... L0 .0 218 544 ... L0 .0 . 0 .. 12/26/2052 .
69120L-AA-1 .. | ORTF 201 A - CDO ....... ..08/23/2023 . [Paydown . 5,000,000 .5,000,000 |.. .5,001,576 |.. L0 ..0|........5,000,000 [. 0 .0 0 ..01/15/2031 .
69354W-AC-0 .. | PNMSR 18GT1 A - ABS ... ..12/19/2023 . [Paydown . 2,000,000 . 2,000,000 |.. . 1,966,189 |.. L0 ..0[.......2,000,000 [. 0 .0 0 ..02/25/2025 .
69359Y-AC-1 .. | PMTLT 2021-INV1 A3 - CMO/RMBS . ..12/01/2023 . [Paydown . 158,253 . 158,722 |.. L0 L0 0 .0 0 ..07/25/2051 .
693684-AA-0 .. | PSMC 2020-1 A1 = CMO/RMBS .........cooeeeeeeeeess [ oo e 12/01/2023 . | Paydown .... .... 30,265 |... L0 .0 L0 .0 . 0 ..01/25/2050 .
69374X-AA-8 .. |PSMC 2019-2 A1 = CMO/RMBS .....ccooeeeeeeeeienin [ oo ..12/01/2023 . [Paydown ... ....30,919 ... 0. L0 L0 0 .0 .. ..10/25/2049 .
69375B-AA-5 .. |PSMC 2019-3 A1 - CMO/RMBS .......coeeeeeieeeieina [ oo .12/01/2023 . [Paydown ... ....21,338 ... , L0 .0 L0 RV S L0 f.. ..11/26/2049 .
69506Y-SC-4 .. |PACIFIC WESTERN BANK .......eevenniniiiiiiiiiinns [ oo ..03/22/2023 . [ GOLDMAN ... ... 1,920,000 |... 3 200 000 |......... 3,200,000 0. L0 L0 (1,280,000)..... (1,280,000)/... ..05/01/2031 .
69546M-AA-5 .. |PAID 221 A - ABS ..09/29/2023 . [Various .... ...2,09,035 |... 2,116,234 |......... 2,116,234 L0 20 [ 2,116,234 |0 [, (21,198)|......... (21,198) ... ..10/15/2029 .
71085P-BN-2 .. | PCHLT 2005-1 M4 - RMBS .. ..12/26/2023 . [Paydown ... .. 1,104,906 |... ..1,104,906 |......... 1,093,444 0. ....(3,788) ... L0 0 .0 .. ..02/26/2035 .
TA042M-AA-4 .. | PRETSL 22 A1 - CDO ..12/22/2023 . [Paydown .. 432,780 |... LARTBO | 303,018 0. ...39,762 |... .0 RV L0 f.. ..09/22/2036 .
TORONTO DOMINION BANK

741530-CL-1 .. | PRICOA GLOBAL FUNDING | ........cevvveeeeeeeennns [ oeees .03/14/2023 . [LONDON ....ovvvvvvririnenens |oeeeeeeeeeeeeeeeeeees foeeeeeens 1,726,776 |.......... 1,800,000 0 (6,3%) |..ccceereennnnn 0l....... 1,846,810 |................ 0.t (120,034)(........ (120,034) ..00/23/2024 .
742718-FP-9 .. |PROCTER & GAMBLE CO .....ccvvnnnini [ e ..01/30/2023 . [US BANCORP ... 4,515,300 |.......... 5,000,000 0. ..4,998,734 |.... L0 (483,434)]........ (483,434)|.... ..04/23/2026 .
74331U-AA-6 .. |PROG 22SFR3 A = CMBS ........covvveeeeeeeeeeeeeens [ .. 1171772023 . [Paydown .....ccovvvvevviniisenneniiiieieieeennns e 1,650 |ovvvvvniiiinnnns 1,650 L0 ....1,650 |.... L0 ..04/19/2039 .
74331U-AA-6 .. |PROG 22SFR3 A — CMBS .....ccoeveeeeeeeeeeeeeeeens [ ..12/17/2023 . [Paydown ... ..0,384 ... ....9,384 0. L0 .0 . 0 ..04/19/2039 .
T4387L-AC-5 .. | PFMT 2019-1 A2 - CMO/RMBS .......coevvvverrennnns | veeens ..12/01/2023 . [Paydown ... .. 34,086 L0 L0 .0 . 0 .. 12/27/2049 .
74928U-BT-3 .. |RBSSP 2009-12 152 - CMO/RVBS ..12/26/2023 . [Paydown ... .. 574,328 0. L0 .0 . 0 ..10/26/2035 .
749357-AA-7 .. |RCKT 191 A1 - CMO/RMBS ..12/01/2023 . [Paydown ... L0 L0 .0 . L0 f.. ..09/27/2049 .
749384-AA-1 .. |RCKT 2021-5 A1 - CMO/RMBS ........oooeeeereennini [ oeeens .12/01/2023 . [Paydown ... 0. L0 .0 . .0 f.. ..11/27/2051 .
74938F-AA-6 .. |RCKT 2022-1 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . L0 0 .0 0 ..01/25/2052 .
749407-AA-0 .. | RCKT 23CES3 A1A - CMO/RMBS ..12/01/2023 . [Paydown . L0 0 .0 0 ..11/25/2043 .
T4968R-AA-3 .. |RPIT 2019-1 A - CMO/RMBS ..12/25/2023 . [Paydown . . . L0 0 .0 0 ..10/25/2063 .
74969V-AA-3 .. |RPIT 212 A - CMO/RMBS .. 12/25/2023 . |Paydown ... .. 129 210 127 794 0. 0. .0 .. 0 ..09/25/2061 .
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T4969X-AA-9 .. |RPIT 221 A - CMO/RMBS ..12/25/2023 . [Paydown ... .. 95,580 |[.. 0 ...95,711 L0 JR VN PP | R 2,309 |..01/25/2062 .
74978B-AA-6 .. | RAAC 2007-RP3 A - CMO/RMBS ..12/26/2023 . [Paydown . . 556,856 0 0 .0 ..10/25/2046 .
74981C-AA-9 .. |RUN 22NQW1 A1 - CMO/RMBS ..12/25/2023 . [Paydown . . 171,460 0 0 .0 ..03/25/2067 .
75400J-AA-5 .. |RATE 21J1 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . 66,398 L0 0 .0 ..07/25/2051 .
75400X-AA-4 .. |RATE 21HB1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown ... .. 52,590 |[.. 0. L0 .0 . .. 12/25/2051 .
75575R-AA-5 .. |RCMT 2023-FL11 A - CMBS . ..12/26/2023 . [Paydown ... .. 0 . L0 .0 . ..10/25/2039 .
76042E-AA-7 .. |REPS 2020-A A - ABS ..12/20/2023 . [Paydown ... .125,738 |.. 0 ... (1,950) )... L0 .0 . ..11/20/2030 .
76971E-AA-2 .. |RBIT 20HB1 A1 - ABS ... ..12/25/2023 . [Paydown ... . ..2,942,780 |.. 0 ..(6,430) |... L0 .0 . ..10/25/2050 .
78433X-AA-8 .. | SALTT 211 AA - ABS .... ..12/15/2023 . [Paydown .. ... 286,493 , .... 286,486 |.. 0. L0 .0 . , ..02/28/2033 .
797272-MN-8 .. | SAN DIEGO CALIF CMNTY COLLEGE DIST ...........|....... ..08/01/2023 . [Call @ 100 00 ............ 12,600,000 |........ 14,007,420 |........ 12,950,204 |......ooeeeens 0 (VN [V PO | i MR 630,000 |..08/01/2030 .
TORONTO DOMINION BANK
808513-AY-1 .. | CHARLES SCHIIAB CORP ..07/11/2023 . [LONDON ...oovvvvviieiiiecees foeeeeeeeeeeeeeeeeeees e 1,972,620 |.......... 2,000,000 |......... 2,162,726 [V A (31,192) (31,192) [V A (55,305).cceeees (55,305) ..02/01/2024 .
808513-BU-8 .. | CHARLES SCHWAB CORP ..04/10/2023 . [ SMBC SECURITIES INC ... ...1,960,000 |.......... 2,000,000 |......... 2,179,814 L0 (17,003)|... .. (17,003) )... L0 . (94,780)|......... (94,780) ... ..04/01/2024 .
81378E-AA-1 .. | SABR 2007-BR4 A2A - RMBS ..12/13/2023 . [Various .... ...242,705 . 439,139 |.. . 255,336 |.. L0 0 ..05/26/2037 .
81742L-AA-4 .. |SEQI 1 A - CDO ..10/15/2023 . [ Paydown ... .. 1,434,030 |... 1,434,030 L0 L0 ..04/15/2031 .
81745C-AA-1 .. | SEMT 2013-7 A1 — CMO/RMBS .......cevvvvvvvvvenans [ eeeens ..12/01/2023 . [Paydown ... ...84,3%6 |... 0. ...(1,805) ... L0 0 ..06/25/2043 .
81748J-AA-3 .. | SEMT 2019-4 A1 - CMO/RMBS .......coovvvrrrreennns|veeens .12/01/2023 . [Paydown ... L0 . L0 0 ..11/25/2049 .
81748T-AA-1 .. | SEMT 2021-7 A1 ~ CMO/RMBS .......cevvvvvvvveennns | eeeens ..12/01/2023 . [Paydown ... 0. ...(1,200) ... L0 0 ..11/27/2051 .
81749C-AA-7 .. | SEMT 2022-1 A1 - CMO/RMBS ........oovvvvvrreennns|veeens ..12/01/2023 . [Paydown ... L0 L0 0 ..02/26/2052 .
81761T-AE-5 .. | SERV 2021-1 A21 - RMBS .. ..10/30/2023 . Paydown ... 0. L0 .0 .. ..07/31/2051 .
817743-AA-5 .. | SPRO 2019-1 A2 - ABS .. ..10/25/2023 . [Paydown . L0 0 .0 ..10/25/2049 .
817743-AE-7 .. | SPRO 2021-1 A2 - RMBS ..10/25/2023 . [Paydown . L0 0 0 ..04/25/2051 .
83546D-AL-2 .. | SONIC 2020-1 A21 - RWBS . ..12/20/2023 . [Paydown . L0 0 0 ..01/20/2050 .
83546D-AN-0 .. | SONIC CAPITAL LLC - ABS . ..12/20/2023 . [Paydown ... 0. L0 0 ..01/20/2050 .
83546D-AN-8 .. | SONIC 2021-1 A21 = ABS .....eevvvvvvvrirrinniinnns [ eeeeens ..12/20/2023 . [Paydown ... L0 L0 0 ..08/21/2051 .
850220-AP-9 .. | SCFT 2020-A A - ABS ...ooooverriiiiirnnn [ | 12/25/2023 . | Paydown ... . . . 0. ..(2,216)]... . 461,116 |.... L0 0 ..09/26/2037 .
85208N-AD-2 .. | SPRNTS 1A1 - RWBS ..12/20/2023 . [Paydown ... 750 000 |... . 777 878 |.. L0 (27,878)]... .... 750,000 |.... L0 ..09/20/2029 .
85325W-AA-6 .. | STANDARD CHARTERED PLC ..01/31/2023 . [ GOLDMAN . 2,837,220 . 3,000,000 |.. L3, 174,111 | 3,089,896 L0 ..(3,708) ..3 086,188 |. 0 ..01/30/2026 .
85572R-AA-7 .. | STARR 2018-1 A - ABS . ..12/15/2023 . [Paydown . 201,197 . 201,197 |.. .200,518 |.. .200,718 L0 0 ..05/15/2043 .
86268H-AA-6 .. | STRTA 1 A - CDO .. ..10/16/2023 . [Paydown . 907,420 . 907,420 |.. .906,183 |.. .907,070 L0 0 ..01/15/2031 .
863579-XR-4 .. | SARM 2005-18 8A1 - CMO/RMBS . ..12/01/2023 . [Paydown . .39,747 ...39,719 .. 37,368 L0 0 ..09/25/2035 .
86359B-JR-3 ...| SASC 2004-6XS A3 - RWBS ..12/01/2023 . [Paydown ... ...27,688 |... 0. L0 ..03/25/2034 .
86363B-AA-3 .. | SASC 2007-RM1 A1 - CMO/RMBS ..........ccceeeeess [ oeeennn ..03/27/2023 . Paydown ... . L0 L0 ..05/25/2047 .
872225-AD-9 ...| TBI 2006-5 A3 - RVBS ..12/01/2023 . [Various .... 1,392,005 |.......... 1,701,311 [......... 1,608,618 0. L0 ..11/25/2036 .
87267C-AA-6 .. | TRP 211 A - ABS ..12/17/2023 . [Paydown ... ... 427,194 ... ... 427,19 ....401,903 , L0 L0 ..06/19/2051 .
87267J-AA-1 .. | TFINS 2018-2 A1 - CDO ..10/02/2023 . [ Paydown . 365,629 . 365,629 |.. . 355,348 |.. 356 962 L0 0 ..09/30/2039 .
87342R-AE-4 .. |BELL 181 A22 - RMBS ... ..08/25/2023 . [Paydown . . 22,500 22,500 .22,449 L0 0 ..11/25/2048 .
87342R-AG-9 .. | BELL 2021-1 A21 - RMBS ..08/25/2023 . [Paydown . . 39,488 ...30,488 |.. 32,743 L0 0 ..08/25/2051 .
87974K-AS-3 .. | TELOS 145R AR = CDO .....ccovvveeeeieeeeeeeeeeens oo ..07/17/2023 . [Paydown ... ..356,456 |... ... 356,456 . 365,745 |.. L0 L0 ..04/17/2028 .
88089J-AA-5 .. | TERRA ABS | LLC - ABS ... ..12/20/2023 . [ Paydown ..3 172,624 |... 3,172,624 ......... 3 172,624 ..3,172,624 |.. 0. . L0 .. 12/22/2042 .
882508-BB-9 .. | TEXAS INSTRUMENTS INC ..06/21/2023 . | MARKET AXESS 1,277,329 . 1,310,000 |.. . 1,300,577 |.. 1,337,429 L0 ..1,329,857 |. 0 ..05/15/2024 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS ..12/20/2023 . [Paydown . 104,000 . 104,000 |.. . 102,440 |.. . 102,565 L0 . 104,000 |. 0 ..08/20/2046 .
88603U-AA-7 .. | THRST 2021 A - ABS . ..12/15/2023 . [Paydown . 279,379 .219,379|.. .279,369 |.. . 279,375 L0 0 ..07/16/2040 .
886061I-AA-0 .. | TBOLT 2017 A - ABS ... ..12/15/2023 . [Paydown . 259,977 . 259,977 |.. .261,689 |.. . 260,977 L0 0 ..05/17/2032 .
89182F-AA-7 .. | TPMT 23CES2 A1A - CMO/RMBS ..12/01/2023 . [Paydown ... .. 18,520 |.. .. 18,520 |.. ....0 L0 0 . ..10/25/2063 .
89236T-GL-3 .. | TOYOTA MOTOR CREDIT CORP ..06/21/2023 . |RBC CAPITAL MARKETS ..2,325,000 |.. . 2,415,730 |.. ,365,583 L0 0 . (129,65 ..10/07/2024 .
89609M-AA-7 .. | TRIBUTE RAIL LLC - ABS ..12/17/2023 . [Paydown .. 60,345 |.. L0 O 0 [ ..05/17/2052 .
89613T-AA-6 .. | TAH 2018-SFR1 A - CMBS .. ..11/01/2023 . [Paydown ... .. 16,862 |.. 0. L0 0. ..05/19/2037 .
89613T-AA-6 .. | TAH 2018-SFR1 A - CMBS .. ..12/01/2023 . [Paydown ... .. 93,996 |.. 0 L0 .0 . ..05/19/2037 .
896566-AA-2 .. |TRL 211 A = ABS .....ccccceeiiiiiiiiiiiiiiiiiiiiies [ e ..12/19/2023 . |Paydown ......ooevvvvviiiiiiennnieneeeeeeeeeeens e 81,255 81,205 el 81,248 81,249 |.oovveeiennnns O b i O e 6 | 0l 81,265 [\ [\ P ..07/19/2051 .
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89656R-AA-8 .. | TRL 221 A - ABS ..12/19/2023 . Paydown ... , , .. 34,558 |.. 0 L0 0. 0 ..05/19/2052 .
89657A-AC-0 .. | TRL 2020-1 A - ABS . ..12/17/2023 . [Paydown . 148,419 146,955 . 146,908 0 0 .0 0 ..10/17/2050 .
89657B-AB-0 .. | TRL 2019-2 A1 - ABS ..12/17/2023 . [Paydown . . 144,621 .. . 147,283 |.. . 146,656 0 0 .0 0 ..10/18/2049 .
89683L-AA-8 .. | TRP 212 A - CMO/RMBS .. ..12/17/2023 . [Paydown . . 119,674 .. . 119,625 |.. . 119,626 L0 0 .0 .0 ..06/20/2051 .
89820X-AA-6 .. | TFINS 2020-2 A1 - CDO ... ..07/15/2023 . [Paydown ... ... 131,703 .... 131,703 131,708 |.. 0. L0 .0 . L0 f.. ..07/15/2041 .
89822P-AA-1 .. | TFINS 201 A1 - CDO .... ..10/16/2023 . [ Paydown ... .... 164,997 .... 164,997 . 164,997 |.. 0 L0 .0 . 0 ..04/16/2040 .
903520-AD-6 .. | STEAM 2021-1 A - ABS . ..12/28/2023 . [Paydown ... .. 199,597 .. 197,9% . 198,161 |.. 0 L0 .0 . 0 ..02/28/2051 .
90354T-AC-3 ...| UM 2021-INV2 A3 ~ CMO/RMBS .......ccccennnnn [ eeeens ..12/01/2023 . [Paydown ... .. 79,604 |.. 0 L0 .0 . 0 ..09/25/2051 .
90355R-AC-6 ...| UM 21INV3 A3 - CMO/RMBS ..12/01/2023 . [Paydown . .. 205,648 .. 199,190 . 198,943 |.. 0 L0 .0 . 0 ..11/25/2051 .
Stifel, Nicolaus & Co.,
904764-AX-5 .. |UNILEVER CAPITAL CORP .......ccevvvrvvvviininnnnns [ eeeeens ..06/12/2023 . ..3,000,000 |......... 3,175,791 ,058,781 |.. 0. (26,907)... .. 3,043,599 |.... (117,639)........ (117,639) ..05/05/2024 .
909319-AA-3 .. |UNITED AIRLINES PASS THROUGH TRUST 2013 .....[....... ..08/15/2023 . [Paydown . , , 0. - (1,157)... ...49,856 |.... ..02/15/2027 .
90932P-AA-6 .. |UNITED AIRLINES 2014-1 PASS THROUGH TRUS ....[....... .. 1071172023 . [Paydown .......ccevvvvvvveii]eneeniiiniinienenens |, 160,751 |oeeeeeeens 160,751 [ouvvvnnnnnne 159,963 |..oevveenns 160,168 |................. [V 583 [ O e 883 |l 0 160,751 ..10/11/2027 .
Bank of America Merrill
911312-BL-9 .. |UNITED PARCEL SERVICE INC .......evvvvmmmmmnnnnnn [ eeeeens ..03/14/2023 . |Lynch .... .. 5,000,000 |......... 5,359,610 . 5,157,070 |.. L0 (21,168)]... L0 (326,120) ..11/15/2024 .
91824N-AC-6 .. |UIM 211 A3 - CMO/RMBS ..12/01/2023 . [Paydown . . 275,150 |.. .277,385 |.. . 276,946 L0 ..(1,796) 0 .0 ..08/25/2051 .
92257B-AA-0 .. | VCC 2022-3 A - CMBS ... ..12/01/2023 . [Paydown . . 162,320 |.. . 162,006 |.. . 162,009 L0 0 0 ..06/25/2052 .
92258X-AA-1 .. | VCC 2022-1 A - CMBS ..12/01/2023 . [Paydown . . 267,429 .. . 265,598 |.. . 265,615 L0 0 0 ..02/26/2052 .
92250H-AA-5 ...|VCC 234 A - CMBS .... ..12/01/2023 . [Paydown . .. 10,619 .. P (Vo0 0 L0 [ 0 0 ..11/25/2083 .
92259 -AB-4 ...|VCC 2020-1 AFX = CMBS ....evvenn [ e | 12/01/2023 . | Paydown .... ... 118,443 ... 122,978 122,426 |.. 0. L0 0 ..02/25/2050 .
92259T-AA-9 ... VCC 2021-1 A = OMBS ....coeeeeeeeeeeene [ ..12/01/2023 . [Paydown ... .... 515,627 ....515,582 . 515,563 |.. L0 L0 0 ..05/25/2051 .
92259U-AA-6 ...|VCC 2022-2 A = CMBS .......evvmmmennnnnnnninininans [ eeeens .12/01/2023 . [Paydown ... .... 205,105 ... 205,069 . 205,067 |.. 0. L0 0 ..04/25/2052 .
92538G-AA-0 .. | VERUS 2021-8 A1 - CMO/RMBS ...........ccoeeeeees [ oeeeins ..12/01/2023 . [Paydown ... ... 166,605 .... 162,986 L0 L0 0 ..11/26/2066 .
92538U-AA-9 ...| VERUS 2022-3 A1 - CMO/RMBS .........eevmmmmmnnnns|veeens ..12/01/2023 . [Paydown ... .. 149,117 .. 148,725 0. L0 0 ..02/25/2067 .
92530N-AA-4 ...| VERUS 2022-7 A1 - CMO/RMBS .......cccceeeiiiiiia|veeens ..12/01/2023 . [Paydown ... L0 L0 0 ..07/25/2067 .
927958-AA-6 .. | VISIO 231 A1 - RMBS ..12/25/2023 . [Paydown ... ... 364,950 .... 364,950 0. L0 .0 .. ..03/25/2058 .
92025V-AA-8 .. | WAMU 2007-HY1 1A1 - CMO/RMBS ... ..12/01/2023 . [Paydown .......cceevvvvevens]oenneniinninnininnnns Joeeeeennnnn 5,029 i, 4,611 [ 4,379 L0 L0 L0 f.. ..02/25/2037 .
93364F-AC-5 ...| WAMU 2007-HY7 2A1 - CMO/RWBS ..12/01/2023 . [Paydown . .833,081.. . 790,757 |.. L0 0 0 ..07/25/2037 .
939336-X9-9 ...| WAMU 2005-AR1 A28 - CMO/RMBS ..12/25/2023 . [Paydown . .. 63,821].. ..63,099 [.. L0 0 0 ..01/25/2045 .
94354K-AA-8 .. | WAAV 2019-1 A - ABS ... ..12/15/2023 . [Paydown . .. 76,402 .. .. 76,056 |.. L0 . 0 0 ..09/15/2044 .
94945P-AA-3 ...| WILKRG 2017-A A - RUBS ..04/17/2023 . [Paydown ... .. 960,229 .. 975,232 L0 (12,049)]... L0 0 ..06/15/2033 .
95002K-AA-1 .. | IFMBS 2020-1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0. . (616)]... L0 0 .. 12/27/2049 .
95003H-AA-7 .. | WIFMBS 2022-1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown ... ... 112,641 .... 110,493 L0 L0 0 ..08/25/2051 .
95003L-AA-8 .. | WIFCM 2021-SAVE A = CMBS .......eevemmennniininnns [ eeeenn ..09/15/2023 . [ Paydown ... .. 672,752 ...672,752 0. L0 0 ..02/15/2040 .
95058X-AG-3 .. | WiEN 2019-1 A21 - RMBS ..12/15/2023 . [Paydown ... L0 L0 L0 f.. ..06/15/2049 .
957638-AD-1 .. | WESTERN ALLIANCE BANCORP .......cccovvvieeieeniss [ oeeens ..03/28/2023 . [ GOLDMAN ... 0. L0 (340,000)|.... ..06/15/2031 .
96033E-AA-6 .. | WIESTR 231 A - RWBS ..12/01/2023 . [Paydown ... 179,799 |evvveenns 179,502 L0 L0 ..12/21/2037 .
96034J-AB-2 .. |WESTR 2022-1 B = RMBS ........evvvmmmmmmnnnnnnnnnn [ eeeeens ..12/01/2023 . [Paydown ... ... 126,813 .... 126,663 0. L0 ..08/20/2036 .
96034L-AA-9 .. |WESTR 2020-1 A - RMBS .....cooeeeieiiiiniinnnnnnn [ oo ..12/01/2023 . [Paydown .. .. 308,634 .. 314,592 0. L0 ..03/20/2034 .
KEYBANK CAPITAL MARKETS
970648-AF-8 .. |WILLIS NORTH AMERICA INC ..07/11/2023 .| INC . .5,000,000 |.. . 5,462,190 |.. . 5,174,714 L0 0 (205,327)). ..05/15/2024 .
97064F-AA-3 .. | IESTF 2020-A A - ABS . ..12/15/2023 . [Paydown . .. 96,992 L0 0 .0 ..03/15/2045 .
97064G-AA-1 .. |WESTF 2021-A A - ABS . ..12/15/2023 . [Paydown . .210,878 L0 0 .0 ..05/15/2046 .
97064Y-AA-2 .. |WIESTF 2023-A A - ABS . ..12/15/2023 . [Paydown . ....0 L0 0 .0 ..10/15/2048 .
974153-AB-4 .. | WISTOP 201 A2 - RMBS ... ..06/05/2023 . Paydown .. 14,173 |.. 0. L0 0 ..12/05/2050 .
TORONTO DOMINION BANK
983919-AJ-0 .. | XILINX INC ..03/14/2023 . [ LONDON ... ..10,000,000 |........ 10,522,040 10,220,576 |.. ..0......10,218,878 |.... L0 (475,078)........ (475,078) .... 86,042 [..06/01/2024 .
98877G-AQ-1 .. | ZCCP 2019-1 A1R - CDO ..10/16/2023 . [Paydown . L327,715 .. ... 327,715 |.. L0 ..327,715 |. 0 .0 ....0 .21,317 (..07/16/2031 .
98878C-AA-4 .. | ZCCP 181 A1 - CDO ... .. 11/21/2023 . |Various ......ooooeeeeeeees Joveeeeeeeeeeeeeeeeens |oeenn 1,979,741 |, 1,979,602]......... 1,965,613 P 2,730 |... ..0]....... 1,975,964 |.... ol L3777 . L3777 ... ... 134,124 [..01/16/2031 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 218 464,217 227,131,480 230,876,532 224 140,834 221,235 (216,970) 54,134 (49,869) 0 226,932,577 0 (8,468,360) (8,468, 360), 5,736,244 XXX
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02254G-AF-0 .. | ALVOGEN PHARMA US, INC. - JUNE 2022 LOAN .... ..12/29/2023 . [Direct ... ... 149,750 |... .... 149,750 ... 132,529 .0 L0 0. 0 .. 10,364 [..06/30/2025 .
05554J-AH-0 ...|FIRST EAGLE HOLDINGS, INC. (FKA ARNHOLD ... ..12/29/2023 . |Direct . 15,668 .. 15,668 |.. .. 14,983 |.. L0 K 0 .0 0 ..02/01/2027 .
16384Y-AF-4 .. | CHEMOURS COMPANY, THE - TRANCHE B-2 US$ ..08/18/2023 .| Direct 2,982,484 ..2,982,484 .. . 2,907,922 |.. .0 2 982 484 |. 0 .0 0 ..04/03/2025 .
17288Y-AD-4 .. | CITADEL SECURITIES LP - 2021 TERM LOAN . ..06/30/2023 . |Direct 1,492,405 .. 1,492,405 |.. . 1,460,691 |[.. . 1,460,895 20 [ennnnn.. 1,492,405 |. 0 .0 0 ..02/02/2028 .
24736C-BS-2 ...| SKYMILES IP LTD. (DELTA AIR LINES, INC.) ... |....... .10/20/2023 . [Direct ... 200,000 |... .... 200,000 .. 200,272 |.. .0 .. 200,000 |.... L0 .0 . L0 f.. ..10/20/2027 .
35180Y-AJ-2 .. | FRANCHISE GROUP, INC. - THIRD AMENDMENT .....[....... ..12/29/2023 . [Direct ... ....30,000 |... .. 30,000 L0 L0 .0 . .0 .. ..03/10/2026 .
84771#-AB-3 .. | SPEEDSTAR HOLDING LLC - INITIAL TERM LOA ... |....... ..12/29/2023 . [Direct ... ... 28,379 ... ...26,379 .0 . L0 .0 . 0 ..01/22/2027 .
89148G-AF-7 .. | TORY BURCH LLC - INITIAL TERM B LOAN ........ ..12/29/2023 . [Direct ... 10,101 L0 ...10,101 |.... L0 .0 . 0 ..04/16/2028 .
N8233B-AC-6 .. | FLUTTER ENTERTAINMENT PLC - USD TERM LOA ... [C. ..11/30/2023 .| Direct , ..1,890,428 |.. . 1,850,257 |.. .0 f....... 1,890,428 |. 0 .0 0 ..07/21/2026 .
N8233B-AE-2 .. | FLUTTER ENTERTAINMENT PLC - THIRD AMENDM ... |C......]..11/30/2023 . [Direct ... 200,989 ... ....290,989)............ 284,442 ... 289,891 |.. .. .0 290,989 |.... 0. .0 .. 0 . ..07/22/2028 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 7,088,206 7,088,206 6,916,680 6,912,716 3,642 142 163 0 145,805 0 7,088,206 0 0 0 391 529 XXX
2509999997. Total - Bonds - Part 4 300,082,839 308,418,289 317,920,128 307,856,967 224,877 (438, 153) 54,134 (267,410) 0 310,844,732 0 (10,761,892) (10,761,892) 7,726,744
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2509999999. Total - Bonds 300,082,839 308,418,289 317,920,128 307,856,967 224,877 (438, 153) 54,134 (267,410) 0 310,844,732 0 (10,761,892) (10,761,892) 7,726,744
369604-BQ-5 ... | GENERAL ELECTRIC CO ... ..09/15/2023 . [Call @ 100.00 .. .5,641,000.000 |.........5,641,000 |... 5,232,028 5,591,641 |........ (347,340)|.... (344,517) |... .0 L0 .. 393,876 |... ... 227,240 (...
940746-55-6 ... | WELLS FARGO & CO ....... ..09/15/2023 . |Call @ 25.00 .......ceeees |oennnns 40,000.000 |.........1,000,000 |................. 0.00 ......... 1,092,800 ...914,800 |......... 178,000 |.... 178,000 |... .0 0. (92,800)]... .. 43,876 |...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 6,641,000 XXX 6,324,828 6,506,441 (169, 340) 2,823 0 (166,517) 0 6,339,924 0 301,076 301,076 271,116 XXX
4509999997. Total - Preferred Stocks - Part 4 6,641,000 XXX 6,324,828 6,506,441 (169, 340) 2,823 0 (166,517) 0 6,339,924 0 301,076 301,076 271,116 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 6,641,000 XXX 6,324,828 6,506,441 (169,340) 2,823 0 (166,517) 0 6,339,924 0 301,076 301,076 271,116 XXX
041356-20-5 ... | ARLINGTON ASSET INVESTMENT CL A REIT .... ..08/08/2023 . [Various .... ....383,756.000 |......... 1,743,752 |... . 1,124,405 L0 L0 . 619,347 |......... 619,347 |...
209034-10-7 ... | CONSOL IDATED COMMUNICATIONS HLDG ORD ... ..10/27/2023 . [Various .... ...592,877.000 |......... 2,249,028 |... P IO 2,466,368 .0 L0 (217,340)........ (217,340)...
Strategas Securities
389376-10-6 ...| GRAY TELEVISION ORD .....ccceeiiiiiiiiiiiiic [ e ..11/29/2023 . [LLC . ...141,500.000 |......... 1,092,281 |... 1,233,880 (349,505) |... .. (141,599)
Strategas Securities
D18190-89-8 ...| DEUTSCHE BANK N ORD ......eeevvvvvvvvvnvnnnnnnnnnns C...... L 1172772023 |LLC vovvvvveiiiiiiiiiiiiiiiin e 24,010.000 f........... 288,977 [ovvvniiiiiiiiiiiiiinn foriiinnnn, 261,709 |............ 276,595 |......... [RER:E))] [0 oy [V FPOOOO (14.886)].......00eeeee 0 ], 261,709 | O i 27,268 |........... 27,268 |.............. FAC L
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 5,374,038 XXX 5,086,362 5,106,885 1,277,032 0 1,297,585 (20,523) 0 5,086,362 0 287,676 287,676 41,751 XXX
89147.-88-6 ...|TORTOISE ENERGY INFR CORP NAV CF . |..10/17/2023 .|Adjustment ... 1,234.000 |... ...40,771)... .. 24,808 |.. 0. .0 ... 0 ...24,803 |.... .15,968 |...........15,968 |...
5729999999. Subtotal - Common Stocks - Closed-End Funds - Designations Not Assigned by the
SVO 24,803 0 0 0 24,803 0 15,968 15,968 2,628 XXX
10806@-10-3 ...|BRIDGEFIELD INDEMNITY INSURANCE COMPANY ... ..09/01/2023 . [Capital Contribution .. ...900.000 |... 10,957,114 L0 0. ..0[......10,957, 114 |.... L0
76049Z-2C-2 ... | REPUBLIC INDEMNITY COMPANY OF AMERICA ... ..12/31/2023 . | Stock Options .......ooi]oveeeeeeennns 0.000 |... .. 19,881 . 0. .. .. .0 ). .0 ...19,881 |.... 0.
5929999999. Subtotal - Common Stocks - Parent Subsidiaries and Affiliates Other 10, 976 995 XXX 10,976,995 19,881 0 0 0 0 0 10,976,995 0
5989999997. Total - Common Stocks - Part 4 16,391,805 XXX 16,088, 161 5,151,569 1,277,032 0 1,297,555 (20,523) 0 16,088, 161 0 303,644 303,644 44,380 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 16,391,805 XXX 16,088, 161 5,151,569 1,277,032 0 1,297,555 (20,523) 0 16,088, 161 0 303,644 303,644 44,380 XXX
5999999999. Total - Preferred and Common Stocks 23,032,805 XXX 22,412,988 11,658,011 1,107,693 2,823 1,297,585 (187,039) 0 22,428,085 0 604,719 604,719 315,495 XXX
6009999999 - Totals 323,115,644 XXX 340,333,117 319,514,977 1,332,570 (435,331) 1,351,689 (454,449) 0 333,272,817 0 (10,157, 173) (10, 157,173) 8,042,239 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends

6009999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX
108052-ZC-5 ........... |Bridgefield Employers Insurance Company ... 59-1835212 133,994,788 25,000.000
760492-20-2 ........... |Republic Indemnity Company of America ... 95-2801326 137,282,729 | 0 i 0 s 1,000,000.000

271,217,516
271,277,516

1199999. Subtotal - Common Stock - U.S. P&C Insurer
1899999. Total Common Stocks

1999999 - Totals 271,277,516
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding
10805#-10-2 ........... | Bridgefield Casualty Insurance Company Bridgefield Employers Insurance Company ....
10805Z-ZD-3 ........... | Bridgefield Indemnity Insurance Company Bridgefield Employers Insurance Company ....
76049*-10-3 ........... Republic Indemnity Company Of CalifOrMia .....ccceeciiuieeieieiieiieetie et ee et et e et e et e e et e e e eeeseeeenreeesneeeeneeeas Republic Indemnity COMPaNy OF AMEITCA t.icuvieiieieeseeieitieeetie ettt e et e e ettt e et eeeteeeeseeeeteaeenseaesseaeeseaesnseaensneesnseaeannes
0299999. Subtotal - Common Stock 0 XXX XXX

0399999 - Total 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest

7709999999 - Totals

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. 3mTERMSOFR ............. Dl e |C e Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 08/09/2022 |. 10/15/2025 |............... 1f...... 81,000,000 |3.34/-S0FR+0.26 |........eunnn... (U 0f.... (1,744,375)|..... (1,244,571)] ceevvvnns fennnn (1,244,571)......... 855,090 [..ueeeeennnnnn [V [V PO [V 541,853 10.00 . 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. AmTERMSOFR ............. Dl e |0 Exchange ............ SNZ20JLFK8MNNCLQOF39 ). 09/20/2022 |. 07/15/2024 |............... ..., 8,000,000 }4.18/-SOFR+0. 11 [.......cvvunnnn [ 0]....... (154,817)].......... (41,058)[.eeeneeeeee [ (41,088)|.......... 93,062 |...covunnnnnnns [ [0 (V)] I 29,394 10.00 .... |100/100 ........
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 (1,899,191)  (1,285,629) XXX (1,285,629) 948,152 0 0 0 571,247 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (1,899,191)  (1,285,629) XXX (1,285,629) 948,152 0 0 0 571,247 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 (1,899,191)  (1,285,629) XXX (1,285,629) 948,152 0 0 0 571,247 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 (1,899,191) (1,285,629) XXX (1,285,629) 948,152 0 0 0 571,247 XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (1,899,191)  (1,285,629) XXX (1,285,629) 948,152 0 0 0 571,247 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 (1,899,191) (1,285,629)) XXX (1,285,629) 948,152 0 0 0 571,247 XXX XXX
(a) Code Description of Hedged Risk(s)
[ LT T N RPN
() [ Code ]

Financial or Economic Impact of the Hedge at the End of the Reporting Period |




ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

E19, E20, E21



ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0 0 0 0 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 3,010,520 0 0 (1,285,629) 0 0 (1,285,629) 0 571,247 0

0999999999 - Gross Totals 3,010,520 0 0 (1,285,629) 0 0 (1,285,629) 0 571,247 0

¢c3d

1. Offset per SSAP No. 64 0 0

2. Net after right of offset per SSAP No. 64 0 (1,285,629)
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Collateral Pledged by Reporting Entity

ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

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

. SNZ20JLFKBVMNNCLQOF39 ..

Type of Asset Pledg

ed

............... 3,010,520

............ 3,010,520

......... 3,010,520

(I, Vor IV)

3,010,520

3,010,520

0199999999 - Total 3,010,520 XXX XXX
Collateral Pledged to Reporting Entity
1 2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin
or Central Clearinghouse Fair Value Par Value (I, Vor IV)

Type of Asset Pled

0299999999 - Total




ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
The Bank Of New York Mellon ... New York, New York ......ccocovvvviiiiiins | vviivii i, 2.250 [ 4,029 XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 4,029 0 45,211 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 4,029 0 45,211 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 4,029 0 45,211 | XXX

1. January......n 547,462 4. 7. 603,876 10.  October.
2. February..|o 540,264 5. 8. August......|oii 1,107,833 11.  November...
3.  March 540,707 6. 9. September 46,753 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

31846V-41-9 ....... |FIRST AMER:TRS 0BG V ..oeeeeeiiiiiieiee s [ SDeniiiiins [, 12/04/2023
825252-40-6 ........ . [ PP 12/29/2028 ovvvvviee foeeiiiiiiiiiiiiiien5.250 | i L.l 32,908,399 | 155,834 [, 1,311,949
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 1,311,950

8609999999 - Total Cash Equivalents

32,908,399

155,834

1,311,950

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 0 1B.. .0 1C..$
1B 0 2B.. .0 2C..$
1C 0 3B.. 0 3C..$
1D ...0 4B.. 4C..$ ...
1E ...0 5B.. 5C..$
1F .0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

Purpose of Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

o s wbh=

California

Colorado
Connecticut
Delaware .........cccccooeeveniiiniicnnenns
District of Columbia
Florida

Georgia ...

Hawaii .....ccooeviiiiiiiiiiiceee
Kentucky .......cccoeeiieniiiniiiiiiies
Louisiana

Maryland

Massachusetts ...
Michigan

Minnesota

Mississippi

Missouri

Montana

Nebraska

Nevada

New Hampshire ........ccccceevveennenn
New Jersey ....
New Mexico

New York

South Dakota .
Tennessee

Vermont .......oocveveeiieiieiieeiceies
Virginia .....oceeeeeieeeeeeeceeeee
Washington .........cccooevieniennns
West Virginia ........ccocceveeieninnnns
WISCONSIN ..o
Wyoming ....
American Samoa
Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

Canada

Aggregate Alien and Other

PROPERTY AND CASUALTY AND WORKERS'
COMPENSAT [ON

Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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