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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 5,805,533,565 |...c.coiieiieriririciieinne [V 5,805,533,565 |............ 5,823,826,242
2. Stocks:
2.1 Preferred SIOCKS ....cuouiiiierieueiririecicieeetsnesesseete s enseeae e seseseeessssesnsssesens [orereesisecuenns 291,520,392 [ [V S 291,520,392 |.....ccccuuenve 293,299,888
2.2 COMMON SOCKS ...t ceseetetsere et nensen [oeossenineennns 964,932,919 ..o 19,910,765 |..covevneeee 945,022,154 |...c.ovevneee 944,041,520
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 790,117,245 | [V 790,117,245 |..ooooveee 710,228,304
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
$ s 0 encumMbBrances) .......ccocooeeinicinneenies o 1,958,170 |..ooeieeeeiennes 0 foooiiics 1,958,170 |oovvvrcicnnen 2,008,971
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T 183,598,274 ) and short-term
investments ($ ... 3,270,850 ) ..o e 345,477,835 |..cocvvvrcceinnnenen 0 [ 345,477,835 |...ocvevnnee 468,843,467
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e (O T 0
7. Derivatives ............... . 687,604 |. . 687,604 |. 1,227,741
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 2,445,248 773 |.......c.c........ 9,327,732 | 2,435,921,041 |............ 2,335,440,732
9. Receivables fOr SECUMLIES ..........ccvuiiiiieieiririiceiee e eeees [ 241,558 | [V R 241,558 | 474,176
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 10,645,718,061 |........c........ 29,238,498 |......... 10,616,479,563 |.......... 10,579,391,042
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 65,985,686 |.......oocvriieirieirieiene [V 65,985,686 |................ 60,912,415
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 663,566,550 |.......cccenvne 38,887,872 |..coverinnn 624,678,678 |................ 463,594,973
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled Premiums) ..........cccceeveiiiiiiieveteeceeee e [oeeeeeeeeneens 351,302,280 |...ooveeeeeereeeeeeee (V1 351,302,280 |................ 403,802,969
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reiNSUrers .............cccoceueveueeeveeeveeevereeeeenens frevereneenenes 189,222,287 |0 [ 139,222 287 | 145,881,301
16.2 Funds held by or deposited with reinsured companies ............cccceceveeens oevrninnienninnicnn U L0 0 0
16.3 Other amounts receivable under reinsurance contracts ...........c.cceeeeve i 2,889,808 |0 . 2,889,808 [ 0
17.  Amounts receivable relating to uninsured plans ............ccccoecevvvivienenneenenns e U 0 0 L 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (01 R 0 [ 0 14,692,309
18.2 Net deferred tax asset .. 34,470,095
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvvevevevereeeeceeieieieeeeees Jreveseeeeeeeene s 0 Jooerreeeerrereeeeneeen 0 e 0 e 0
20. Electronic data processing equipment and SOftWAre .............oovevevereeeereeens frereeeeinennnns 121,315,578 | 118,178,476 |...ccvvveenne 3,137,103 | 3,429,712
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et | 7,967,946 |....occvvveenee 7,967,946 ..o, [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 14,033,016 [......cccvriinne 183,641 |..covenn 13,849,375 |.ceeienn. 28,828,823
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... [-.cccccoerenene. 14,042,455 |..oooeeeeee [0 14,042,455 |.....c.......... 13,888,953
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeueveveieieens freeeereninens 858,007,581 |....ccvvvennee 65,565,299 |....ccvenene 792,442,282 |............ 1,042,566,794
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 12,905,775,194 |....ccco.c... 260,021,732 |.......... 12,645,753,462 |.......... 12,791,459, 387
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 12,905,775,194 260,021,732 12,645,753,462 12,791,459, 387
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Receivable from Federal Crop Insurance Corporation ......ccccooooiveevciciifocreriiinns 508,922,763 |.....coeveereeeeeeenn [V 508,922,763 |................ 747,280,659
2502. Company owned life INSUFANCE ........ccocoevevieieieieicicicetceceeee e e 198,514,060 |....cocoovevererireiieee (01 A 198,514,060 |................ 197,050,712
2503. Funds held as collateral ... oo 46,242 476 |....oveeecrcce 0 46,242 476 |.........ccco... 47,607,564
2598. Summary of remaining write-ins for Line 25 from overflow page ..104,328,283 |... 65,565,299 |... ... 38,762,984 |... ...50,627,859
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 858,007,581 65,565,299 792,442,282 1,042,566,794




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $  ..ccccooveenee. 558,927,859 ) <.t 4,640,896,481 |.......... 4,730,048,895
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ............c.cveueueururiiieieteeeeeeceeeee et sess e esesssna |rese e 4,904,556 |.....cccoveennee 2,919,653
3. LOSS AQJUSIMENE EXPENSES .......ovveveieieeieieteiieaesesete st sese st ss s sssese s s s s aes et e s s s s s eses et s s s sss et et s s s seseses s sansesesessssansnsesesssanaa]ceeseessacs 1,142,800,385 |............ 1,164,934 ,687
4. Commissions payable, contingent commissions and other similar charges . 145,469,820 |............... 150,221,160
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceviiriiiieiieteiiiiieieieie ettt bbbt snse bbb s snsesesesas 244,092,615 |............... 242,414,813
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 11,792,832 | 16,704,875
7.1 Current federal and foreign income taxes (including $ ..........cccccccceeeeeeeeee...0 0N realized capital gains (I0SS€S)) ......c.veve |oeecvrererecene 20,762,070 [.oeceeeeeeeeeceeireeenes 0
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ................ 946,053,448 and
including warranty reserves of $  ..........cccco.. 2,273,624 and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) ........ccccooeveceueueveveces [evericens 2,058,930,579 |........... 2,012,934,616
10, AQVANCE PIrEMIUIM ....ouoivieietieieteeeeteeee s ettt eaetetes et et et e s et ess et es s et es et ess s es e s eseaseseasesess et es s et es et eseases e s et essesesseses st ese s eseasesessesensesessesens [ersesensebene et e aenbessrenennenn (01 0
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt ettt st s et s s s et s s s s e s s s s e s e s s nse s et et s s e seses s s s sese s e ce et et esseee s e cae e nees (O 0
11,2 POICYNOIAETS ...ttt ettt ettt et ettt e s s e s e s e s et et e b et e s e as s e s es et et e s et essae s et ssasesesesesesnssesssasesesesesesssnssssss|eessenereneinanaeas 4,513,000 |.....coovenveee. 4,417,000
12. Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) ..........ccceveviiiiieirereriisiiesisese et st ssese s ceeseesees 187,633,710 |.oeveenee 204,344,750
13.  Funds held by company UnNder reINSUFANCE trEALES ..............cceueveveereeueieeeeeeceeeeiesesessseeaeesesessssssesesesessssesesesesessssssesesssssssssesesenrtssiesesssnenes 790,090,928 |......coenvven 899,657,448
14.  Amounts withheld or retained by company for aCCOUNt Of OtETS ..........c.ccuiiiiieiiiieiiiieecieie ettt e 116,039,508 |......cc.ceev.. 121,412,816
15.  Remittances and itemMs NOt AlIOCALEM ..........ccccveveeececuereeeeeeeeeceeee e ee et esscaeae e esenssasaesesesensnsesesesessnensesesssessnsnsnsesessnsnnsnanss eressenesssenenenne 1,199,994 [ 7,095,897
16.  Provision for reinsurance (including $ .......cccccvvener... 89,200 certified) ......ooviiiiiiiiiicccccceeieee [ 37,074,400 | 37,574,400
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccoiiiiiiiiiiiiiii e (0 U 0
18, DIafts OUISTANGING ........coovevvieieieie ettt ettt ettt et e ettt s e s e et s e s et et et e s s sessesss et s et et e s esess s sses et et et esesnasases s esebesesessan s esenas |eoentnerese e bbbttt (U 0
19. Payable to parent, subsidiaries and affilIAtESs ..............ccceeiieuruereieiieieieieie ettt sens e 40,892,898 |................. 31,071,123
20, DEIVALVES .....vovoveeeececeeeeiee et te et eeasaete e s ee s ssaete e s es s s saeae s et esensesetesesesessssesetesasensssseetesesensnsnsetas s ensnsetetesesensnseaetesesenansntetesasenenande et e bt 24,163,795 |..ocvieinee 19,945,885
21, PAYADIE fOr SECUMIHIES ......vcvviieieiietiiieseecte st eeeee ettt e sttt e st b et st e s s bbb s e s s e b b es s e seseb s s es e s s e b st s et et et s s snsns b s s s sn s [ reeeecececnsesn s 5,048,808 |..........cocveverererciiine 0
22, Payable fOr SECUMLIES IBNAING ..........cvevevivieieieeieieteteteteeee et ettt et et et esee s e et et et e tetesesese s et eses et eb et essss s esss et esesesessss s esssesesesesesessassssseses et st et et bbbttt b b (U 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiiieiee ettt s e e nes |ore sttt (01 0
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne 0 e et (O A 0
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena (38,290, 180) (41,484,259)
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 9,439,050, 199 9,604,213,759
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 BNGA 27) .....cvivveiviveriiiieeeeteteietseesese sttt ssese st ssssss s bbb ss s seseseses s sns et ebes st snseseseses s snsesesesas s snsssesesassse|ecseseereacs 9,439,050,199 |........... 9,604,213,759
29. Aggregate write-ing for SPECIal SUIPIUS FUNGS .......c.c.ovivivivitciieiie ettt ettt ettt es ettt se st essas s esesesesesesessan e enerebeirenaea 56,249,717 |.cooivieene 57,081,006
30.  COMMON CAPIAI STOCK ......oeveveeeeeeeeceeece ettt s et e e e e e e e e s s s s e s et e s sssesa s s s seseseseanasasasassasesessanssananssssasssssnansnnsna|esesesesenenea 15,440,600 |................. 15,440,600
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
F X T U o] (0TS 4 To) (=1 SO PRUPRRRSUROPRIN
34.  Gross paid in @nd CONHDUIEA SUIPIUS .........c.cueiiiiieieeeeee et et et ees s s s esesesessseseaesssesasssessssassnassnssssessssananas|eeneseseenerenes 905,311,969 |................ 903,529,318
35, UN@SSIGNEA fUNAS (SUMPIUS) .....vvveeeieceeeeieeeececeete e eeesacaete e s eeesscaetesesesessssesesesesensssesesesesensssssesesessnsssnsesasassnsssssesesasansssetesesassnsnsndfeetessenenes 2,229,700,978 |............ 2,211,194,704
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 .0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 3,206,703,264 3,187,245,627
38. Totals (Page 2, Line 28, Col. 3) 12,645,753,462 12,791,459, 387
DETAILS OF WRITE-INS
2501. Accounts payable and 0ther 1Habilities ..ottt 28,050,893 |....ccvvenne 25,685,814
2502. Retroactive reinSUrANCE CEUBA ..ottt ea e e e e e e e e e ee e e eaeaeeeeaeeseaeenesnseanseennneennnaeefoeteesateenneens (66,341,074 (67,170,073)
22501 Y PP PO KPR
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) (38,290, 180) (41,484,259)
2901. Retroactive reiNSUFANCE GAIN ........c.coiiiiiuieieiiee ettt s ettt s s st st e s b esesesssn s ssssesesesesesnanens|oaesesesesnann e 56,249,717 |.ccvooves 57,081,006
2 Y PP PO RO PP PP OTRTI
P2 01 T TP T O U PP U PP PP RPTPPTN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
1< 7220 7O TS TPy OO PP P EP PR PO RSP UP PO OTRPOPRPPII
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ocoevevn 808,540,395 ) ..o 640,543,157 |....ccoovneee. 609,978,773 |........... 3,725,682,295
1.2 Assumed (written $  ....cccceenie 919,101,642 ) oo 935,037,779 |veeeeeenne 832,834,379 |.......... 3,532,407,866
1.3 Ceded (written $ 620,927,719 ) oo 514,862,580 |.. ..472,905,275 |............2,667,486,408
1.4 Net (written $§ ... 1,906, 714,318 ) oo 1,060,718, 356 969,907,877 4,590,603,753
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 615,239,704 ):
2.1 DIFECE -ttt eesenenennneneeenns G0, 124,424 | L 242,586,746 |............ 2,329,139,299
2.2 Assumed 1,764,628,526
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o ..1,892,748,010
24 Net ..o v 2,201,019,815
3. Loss adjustment eXPEenSES INCUMED ............cueueueueueueeinirieieieeeeeeesesie e eeeessssesesesesesesessssssesesesenes [oeseeeenenenene: 80,900,139 121,883,982 ... 497,386,189
4. Other underwriting XPENSES INCUITEA ..........cccovrieveueieieiiiisieieieeeieieeeesesse e e sesesesesesesesessssens oeeesesennnnnnnn 909,803, 703 ... 342,916,562 |............ 1,444 ,068,432
5. Aggregate write-ins for underwriting deducCtions ..............ccceiiiiiiiiiiiceeceeeeeeeeeeeeeeeseenfoe e O O L 0
6. Total underwriting deductions (Lines 2 through 5) 4,142,474 437
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 113,373,583 |...ccevenne 118,926,199 |........o...... 448,129,316
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiiuriuiuriieirieeirieei ittt e 108,133,925 |................ 121,712,738 | 469,531,708
10. Net realized capital gains (losses) less capital gains tax of $ ........cccccceeeeueee 328,271 (5,066,959) 20,764,012 20,280,998
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviriririiieiereieriinesisisieieteiereee s tesesee s seseses s |oeseseseenenens 103,066,966 |................ 142,476,749 |...oceenn 489,812,705
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
L J ST 0 amountcharged off § oo 742,883 ) .o | (742,883) ... (329,892)|...cceveeeenne (1,660,015)
13.  Finance and service charges not included in PremMiUMS ............ccccueviiiiieirereieiieeeieie oo 446,637 |.ooeoeerene 47,256 |....oeoeceee 1,733,703
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiuiiiiirieieieieceeee s (4,371,379) (503,552) (3,814,229)
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna (4,667,625) (416,187) (3,740,541)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........ccouiiieoeieceeeeeeeeceeee e e sen s et 211,772,924 | 260,986,761 |............... 934,201,481
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 832,937 377,287 5,812,774
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 210,939,987 |....cccoeneeee. 260,609,474 |................ 928,388,707
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 36,283,641 29,656,799 152,066,613
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 174,656,346 230,952,675 776,322,094
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 3,187,245,627 3,160,003,527 3,160,003,527
22, Netincome (from LiNE 20) ........ccceueueiririririsieieteresetsesesss et eseseesesessssesesesesesesssessssesesesesesssssssssseseseseses [orsereseseneneas 174,656,346 |............... 230,952,675 |....occvennvne 776,322,094
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e e (O O [0 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 9,937,839 ...53,359,226 |.. ....(873,512))... 46,094,944
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies ... (2,839,985)]|.. ... (1,586,438)|... ... 448,308
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. ... (2,808,311)|.. ..(15,509,807)|... ..(18,694,538)
27.  Change in NONAAMItEEA @SSELS ..........c.ceveviiiieieeteteiiieeie ettt bbb (14,410,033)].....cocvcveee (52,439,466)
28.  Change in provision fOr FBINSUMANCE .............ccoviueueueuereiineririsieieeeseseesssesessesesesesesessssssssesesesesessssssssssssa oerereremnrennssnessseenneen 0 froreennnsseieinieinnnnenns 0 fooiiiicen 11,787,000
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt e a ettt
33.2 Transferred to capital (Stock DIVIAEN) .........coiiiiiiiiiiii s
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiiiii e
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........cuiiiiiiiiiiiiiine s 0 0 0
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 19,457,637 (49,269,597) 27,242,100
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 3,206,703,264 3,110,733,930 3,187,245,627
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401.  Company owned 1ife INSUFANCE .......cccccevevieiieieieiciceicececeeee et sesesnnen s o 1,408,347 | 4,266,447 | 11,845,367
1402. Miscellaneous income R 1,992,904
1403. Interest expense on funds held ..........cccccouiiiiieiiiiiiccccceeeeceeerccee s e (6,566,956) ... (5,289,041 (22,652,500)
1498. Summary of remaining write-ins for Line 14 from overflow page ............cccooveeireireeneeieeeeseeses o (O O [V A 5,000,000
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (4,371,379) (503,552) (3,814,229)
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiiiiiieiiiciieieee ettt [eressinessneas 985,067,842 |................ 922,351,114 |............ 4,678,909,771
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 97,242,841 |...cocune. 99,663,794 |................ 421,898,543
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt (6,130,972) (4,682,634) (20,585,908)
4. TOtal (LINES 110 B) ..ottt 1,076,179,710 1,017,332,274 5,080,222,406
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 576,320,430 |................ 506,603,554 |............ 1,786,636,551
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ..............ccccceveveveveveecceeeceienens oeeeeceneens 478,883,599 |............... 447,698,003 |............ 1,817,781,903
8. Dividends paid t0 POIICYNOIAETS .........cocvovviieveretieieieee ettt ettt es e st n s st beseseaes [feeeteeesenee e nenees 736,937 | 377,287 | 1,395,774
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 1,157,533 (7,056,446) 141,367,454
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 1,057,098,498 947,622,399 3,747,181,683
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 19,081,212 69,709,875 1,333,040,723
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt . 185,856,902 |.. . 224,698,59% |.. 718,682,922
12.2 Stocks .............. ... 32,965,719 |.. ... 48,641,545 |. 126,886,913
12.3 Mortgage loans ... ..9,178,778 |.. ... 32,536,449 |.. ... 37,762,117
124 REAI ©STALE ...ttt ee et ee et ee et ee e ee e een e renes | e [0 949 |, 5,204
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 35,832,141 [ 38,060,803 |........c...... 108,094,704
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevereneeieienencns (411,320)]...ccceceeene (684,782)|......ccvnenve (1,066,266)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 2,138,846 0 1,161,077
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieieeeeeeieieeteeeeeeee e ens oeesesenanans 265,561,065 |................ 343,253,559 |................ 991,526,672
13. Cost of investments acquired (long-term only):
131 BONGS .ottt eninies [oneeeennanaeaas 161,402,587 |.....coceecee. 197,313,347 |............ 1,070,141,270
13.2 SEOCKS ...ttt ennas [enennanaeaenenes 9,046,084 |................. 12,493,028 |...coccvvenene. 48,533,265
13.3 MOMGAGE I0BNS .......ocvvvieieiieiie ettt ettt et s s st et s e bt esesss s ssesesesesessasensnsnasane |oeseeseseneeneas 89,067,718 |..cveircreinne 831,002 .o 831,002
13,4 REAI ESIALE ...ttt o (U (U SR 50,396
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 103,771,347 |..covne 91,744,347 |........c..c 322,652,958
13.6 Miscellaneous @pPlICALIONS ..............c.cccueuiuiieeiiiieieteteeceee ettt es st esnann s 0 5,355,022 3,974,641
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 363,287,737 307,736,745 1,446,183,532
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (97,726,672) 35,516,814 (454 ,656,861)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 190,000,000 |............... 250,000,000 |.........cc..... 733,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 145,279,828 146,884,495 41,917,489
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (44,720,172) (108, 115,505) (691,082,511)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (123,365,632 |......cccceceenne 2,111,184 | 187,301,352
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s st seseseasnananens |oeseeeseenenens 468,843,467 |............... 281,542,115 |............... 281,542,115
19.2 End of period (Line 18 plus Line 19.1) 345,477,835 283,653,299 468,843,467
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Payable fOr SECUMITIES ..o nenenes [oerereneeneseeees 5,048,808 |.......cccoenve. 2,271,636 |occooveveeeee 5,243,857
20.0002. Exchange 0f debl SECUrTTIes ......ccooiiiiiiiiiiiccc et [ore e 3,057,981 oo 2,044,743 (..o 3,900,238
20.0003. Stock based COMPENSATION ......ccccciiieiiiriiiiiiieiciiiiee e sesssnenenenens [oeneneenenennnnes 1,182,001 | 2,157,517 [ 7,705,417
20.0004. Company owned life insurance .... 11,845,367
20.0005. Securities acquired in paid in kind interest payment
20.0006. Receivable for SECUrities ...
20.0007. Exchange of debt to equity securities ..................
20.0008. Sinking fund payment offset by a premium tax credit
20.0009. Exchange of equity securities ..o
20.0010. Equity security acquired as @ dividend ...
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Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0011. Exchange of equity to other invested asSes ... [ (01 [0 20,583,450
20.0012. Securities transferred as @ dividend ... [oerereee s 0 fooveeieeeeeeeeeeee 0 oo 10,981,658
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

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

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

F/S F/S
SSAP # Page Line # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) oo T o xx [T] xxx_[1s 174,656,346 | [ $ 776,322,094
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

detail row 1 | | ] ] I Ts - TTs _
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP:

detail row 1 | | ] ] I Ts - TTs _
(4) NAIC SAP (1-2-3=4) [ xxx TT xxx TT xxx ITs 174,656.346 | | $ 776,322,094
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) [ o TT xxx TT xxx TT1s 3206703264 | [$ 3.187,245,627
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

detail row 1 [ [] [ [1s -11s -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:

detail row 1 | | ] ] I Ts - TTs _
(8) NAIC SAP (5-6-7=8) [ TT xxx TT xxx [T1s 3206703264 | [ $ 3.187,245 627

C.  Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Schedule
Bonds with a NAIC rating 1 or 2 are stated at amortized cost using the interest method; all others are stated at the lower of amortized cost or fair value.
Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the NAIC designation. The Company does not own any SVO-
Identified Exchange Traded Funds.

(6) Basis for Loan-Backed Securities and Adjustment Methodology

For residential mortgage-backed securities ("RMBS"), commercial mortgage-backed securities ("CMBS"), and loan-backed and structured securities ("LBASS"),
the NAIC has retained a third-party investment management firm to assist in the determination of the appropriate NAIC designations and Book Adjusted Carrying
Values based on not only the probability of loss, but also the severity of loss. The RMBS, CMBS, and LBASS that are not modeled but receive a current year
NAIC Credit Rating Provider ("CRP") rating equal to NAIC 1 or 2 are stated at amortized cost and NAIC 3 - 6 are stated at lower of amortized cost or fair value.

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

NOTE 2 Accounting Changes and Corrections of Errors
No significant changes

NOTE 3 Business Combinations and Goodwill
No significant changes

NOTE 4 Discontinued Operations
No significant changes

NOTE 5 Investments
D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
The Company uses dealer-modeled prepayment assumptions for mortgage-backed securities and asset-backed securities at the date of purchase to determine
effective yields; significant changes in estimated cash flows from the original purchase assumptions are accounted for on a prospective basis.

(2) Other-Than-Temporary Impairments ("OTTI")
The Company had no loan-backed securities with a recognized OTTI due to either the intent to sell or lack of intent to hold to recovery during the current year.

(3) Recognized OTTI Securities
The following table shows each loan-backed security with a credit-related OTTI recognized during the current year:

1 2 3 4 5 6 7
Book/Adjusted Date of
Carrying Value Recognized Amortized Cost Financial
Amortized Cost Present Value of Other-Than- After Other-Than- Statement
Before Current Projected Cash Temporary Temporary Fair Value at Where
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported

40432B-AZ-2 $ 359,612 | $ 318,468 | $ (41,143) | $ 318,468 | $ 269,721 03/31/2024

45660L-CK-3 $ 644211 1% 621,637 1% (22573) | $ 621,637 1% 621,637 03/31/2024

Total XXX XXX $ (63,716) XXX XXX XXX

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

a) The aggregate amount of unrealized losses:
1. Less than 12 Months 3 (1,625,866)
2. 12 Months or Longer $ (157,902,405)
b) The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 68,812,609
2. 12 Months or Longer $ 1,679,580,623

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and geographic concentration),
implied cash flows inherent in security ratings and analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses as of March 31, 2024. The Company has the intent to hold such securities until they recover in value or mature.



STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
The Company did not engage in dollar repurchase agreements or securities lending transactions.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not engage in repurchase transactions accounted for as secured borrowing.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not engage in reverse repurchase transactions accounted for as secured borrowing.

H. Repurchase Agreements Transactions Accounted for as a Sale
The Company did not engage in repurchase transactions accounted for as a sale.

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company did not engage in reverse repurchase transactions accounted for as a sale.

M.  Working Capital Finance Investments
The Company does not have any investments in working capital finance securities.

N.  Offsetting and Netting of Assets and Liabilities
Not applicable

O. 5GlI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 9 8| $ 28,284,281 | $ 22,823,174 | $ 28,315,780 | $ 22,836,219
(2) Bonds - FV 5 12| $ 9,351,433 |$ 16,582,329 | $ 9,901,375 | $ 17,182,649
(3) LB&SS - AC 17 17| $ 141,138 | $ 158,541 |'$ 2,033,502 |$ 2,491,891
(4)LB&SS - FV 3 3|$ 1,043,386 |$ 1,267,086 |$ 1,043,386 |$ 1,267,086
(5) Preferred Stock - AC 10 12| $ 6,956,383 |$ 11,710,409 | $ 6,956,383 | $ 11,710,409
(6) Preferred Stock - FV 31 29| $ 102,961,047 | $ 93,153,057 | $ 102,961,047 | $ 93,153,057
(7) Total (1+2+3+4+5+6) 75 81] $ 148,737,668 | $ 145,694,596 | $ 151,211,473 | $ 148,641,311

AC - Amortized Cost FV - Fair Value

Q. Prepayment Penalty and Acceleration Fees
Not applicable

R.  Reporting Entity’s Share of Cash Pool by Asset Type
The Company does not participate in any cash pools.

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No significant changes

NOTE 7 Investment Income
No significant changes

NOTE 8 Derivative Instruments

The Company has entered into foreign currency forward contracts to hedge the foreign currency exchange risk associated with Canadian branch operations. These foreign
currency forward contracts qualify for hedge accounting. The fair value of open foreign currency forward contracts is reported as either a derivative asset or a derivative
liability as appropriate for each contract. Any change in fair value of these open contracts is reported in change in net unrealized capital gains/(losses) until settled. Any
realized capital gains/(losses) at settlement are reported in net realized capital gains/(losses). The notional amount of the open contract is $110,000,000 with a book
adjusted carrying value and fair value of $421,625. The open contract expires June 28, 2024. The Company recognized an unrealized gain of $509,291 during the period
on foreign currency forward contracts. The Company recognized realized gains of $2,138,846 during the period from settlement of foreign currency forward contracts.

The Company has entered into 29 interest rate swaps. These swaps are intended to partially hedge the risk of a significant increase in interest rates on the fair value of the
Company'’s investment portfolio. The credit exposure is represented by the fair value of the contracts at the reporting date. The Company recognized an unrealized loss of
$(5,267,338) during the period on these swaps.

NOTE9 Income Taxes
No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
B. Transactions

On February 26, 2024, the Company paid a $190,000,000 ordinary dividend to its parent, American Financial Group, Inc. ("AFG").

NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements
The Company does not have any agreements with the Federal Home Loan Bank.

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

A.  Defined Benefit Plan
The Company does not have any defined benefit plans.

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
D. Dates and Amounts of Dividends Paid

On February 26, 2024, the Company paid a $190,000,000 ordinary dividend to its parent, AFG.

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes

NOTE 15 Leases
No significant changes

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
No significant changes

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B.  Transfer and Servicing of Financial Assets
Not applicable

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

6.1
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NOTES TO FINANCIAL STATEMENTS

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant changes

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes

NOTE 20 Fair Value Measurements
A. Fair Value Measurements

(1) Fair Value Measurements at Reporting Date
The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as reflected in the following table:

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total

a. Assets at fair value
Residential MBS $ - 19 14,380,591 | $ 140,096 | $ - 19 14,520,687
Collateralized loan obligations $ - 13 - 13 576,418 | $ - 13 576,418
Asset backed securities $ - 13 7,683,512 | $ 1,613,599 | $ - 13 9,297,111
All other bonds $ 9,555,280 | $ 82,613,987 | $ 12,182,809 | $ - 19 104,352,076
Preferred stocks $ 136,192,746 | $ 9,946,793 | $ 145,380,853 | $ - 19 291,520,392
Common stocks $ 211,568,790 | $ 5,600,001 | $ 61,912,760 | $ -1$ 279,081,551
Derivatives $ 421,625 | $ 265,979 | $ - 198 -1$ 687,604
Other invested assets - residual tranches | $ - 13 356,557 | $ 143,755,616 | $ -1 144,112,173
Total assets at fair value/NAV $ 357,738,441 | $ 120,847,420 | $ 365,562,151 | $ - 193 844,148,012

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total

b. Liabilities at fair value
Derivatives $ - 198 (24,163,795) | $ - 198 - 19 (24,163,795)
Total liabilities at fair value 3 -1 (24,163,795) | $ -1 - 193 (24,163,795)

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End

a. Assets
Residential MBS $ 172,223 | $ -1$ - 13 24,292 | $ (55,780) | $ - 13 -1 (639) $ - 18 140,096
Collateralized loan
obligations $ 665,204 | $ - |$ (107,125)| 8 568 | $ 14,727 | $ 3,044 | $ - 18 -8 - 18 576,418
Asset backed
securities $ 3,380,072 | $ - | $(1,535,127) | $ 127657 | $  (258,967) | $ K -|$ (100,036) | $ -1s 1,613,599
All other bonds $ 23,411,584 | $ 1,000,000 | $ (11,925,059)| $ (577,573) | $ 905,950 | $ 651,549 | $ - 19%(1,283,642) | $ - 1% 12,182,809
Preferred stocks $ 132,605,539 | $ -1 -8 (331,379) | $ 4,933,139 | § 8,173,554 | $ - 13 - 13 -|1$ 145,380,853
Common stocks $ 59,803,144 | $ -1 -1 @1)|$ 1367516 |$ 817,200 | $ -1$ (75019)]$% -1 61,912,760
Other invested
assets - residual
tranches $ 106428779 |$ 5492692 |$ -1 (110382) | $ 6,984,154 | $28.902.773 | $ - 19(3.942400) ] $ - |$ 143755616
Total Assets $ 326466545 | $ 6492692 | $ (13.567.311)| $ (866.898) | $ 13,890,739 | $38.548.120 | $ - 19(5401.736)1$ - 1% 365562151

(3) Policies when transfers between levels are recognized:

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

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement

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

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

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

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

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

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

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

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

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

U.S. Government and
government agencies $ 44622033 |$ 46112113 |$ 44622033 |$ - 13 - 13 - 19 -
States, municipalities
and political
subdivisions $ 455654561 |$ 474,321,133 | $ - |$ 454774582 |$% 879979 |$ -19 -
| Foreign government $ 235496399 |$ 240432702 |$ - |$ 235496399 |$% - 19 - 13 -
Residential MBS $ 857,261,666 |$ 925829684 |$ - 1$ 855916,103 |$ 1,345563 | $ - 19 -
Commercial MBS $ 38502226 |$ 38485516 |$ - |$ 38502226 |$ - 19 - 19 -
Collateralized loan
obligations $ 977305811 |$ 976035050 |$ - |$ 950528148 |$ 26777663 |$ - 18 -
Asset backed securities | $ 1,302,763,666 | $ 1,350,246,084 | $ - 1$1085121526 |$ 217,642,140 |$ - 19 -
All other bonds $1.716,251,793 | $1,754,071,283 |$ 18,805,280 | $1,427,304,388 |$ 270,142,125 |$ - 19 -
Preferred stocks $ 291,520,392 [$ 291,520,392 |$ 136,192,746 |$ 9946,793 |$ 145380,853 |$ - 19 -
Common stocks $ 279081552 |$ 279,081,551 |$ 211568791 |$ 5600001 |$ 61912760 |$ - 19 -
Derivatives (assets) $ 687,605 | $ 687,604 [ $ 421625 | $ 265980 |$ - 19 - 19 -
Mortgage loans $ 737843835 |$ 790,117,245 |$ - 19 - |$ 737843835 |$ - 19 -
Other invested assets $ 152058848 |$ 151549233 |$ - 19 377944 |$ 151680904 |$ - 19 -
Cash and short term
investments $ 345477835 |$ 345477835 |$ 345477835 |$ - 19 - 19 - 19 -
Derivatives (liabilities) $ (24163,795) | $ (24163.795) [ $ - 1% (2416379519 - 19 - 19 -

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

E.  NAV Practical Expedient Investments
Not applicable

NOTE 21 Other ltems
No significant changes

NOTE 22 Events Subsequent

There have been no events subsequent to March 31, 2024, which the Company believes will have a material effect on the financial condition of the Company.

NOTE 23 Reinsurance
No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
F.  Risk Sharing Provisions of the Affordable Care Act
Not applicable

NOTE 25 Incurred Losses and Loss Adjustment Expenses
A. Changes in Incurred Losses and Loss Adjustment Expenses

Incurred losses and loss adjustment expenses attributable to insured events of prior years decreased by $31.7 million during 2024 as a result of reexamination of

unpaid losses and loss adjustment expenses.

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

e Commercial Multiple Peril (non-liability portion) ($33.4 million) - The improvement was driven by accident year 2023 frequency and severity being lower than

anticipated across several business units.

e Credit ($25.6 million) - The improvement is due to lower frequency in accident year 2023 for our mortgage protection insurance product and lower frequency

across multiple accident years for our trade credit products.

e Multiple Peril Crop ($21.5 million) - The improvement was driven by actual losses being lower than anticipated from the multi-peril crop insurance.

e Workers' Compensation ($16.1 million) - The improvement is primarily due to lower severity across multiple accident years.
e Private Crop ($11.8 million) - The improvement was driven by actual losses being lower than anticipated from the multi-peril crop insurance.

¢ Inland Marine ($11.5 million) - The improvement is due to lower frequency than anticipated in accident year 2023 and lower severity in accident year 2022.

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

e Other Liability - Occurrence ($69.1 million) - Higher frequency and severity than anticipated in accident years 2017 and subsequent, including the impact of

additional claims breaching our excess layers.

e Collateral Protection ($11.7 million) — Higher severity than anticipated in accident year 2023.

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

B. Information about Significant Changes in Methodologies and Assumptions

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

NOTE 26 Intercompany Pooling Arrangements
No significant changes

NOTE 27 Structured Settlements
No significant changes

NOTE 28 Health Care Receivables
No significant changes

NOTE 29 Participating Policies
No significant changes

NOTE 30 Premium Deficiency Reserves
No significant changes

NOTE 31 High Deductibles
No significant changes

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

NOTE 33 Asbestos/Environmental Reserves
No significant changes
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NOTE 34 Subscriber Savings Accounts
No significant changes

NOTE 35 Multiple Peril Crop Insurance
No significant changes

NOTE 36 Financial Guaranty Insurance
The Company does not write financial guaranty insurance.
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

0001042046

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

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

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

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

LI\ =T o o] [o7= o] L= PSPPSR PPPPTI

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiciiccecces

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2021

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

12/31/2021

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

05/12/2023

By what department or departments?
(@31 el D= o= i o T=T o Aoyl 1g U =T o Lo PP PRR PSR

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:
[N o g=T o o] ot o OSSPSR

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

If response to 8.1 is yes, please identify the name of the bank holding company.
[N o) =T o o] o= o= USSP

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiiie e

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
American Money Management Corporation ...........cccocoeivniiiccnnenes Cincinnati, OH ..o ....NO.....|....NO.....[....NO.....]... YES....
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Not applicable

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

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

Not applicable

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s

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

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

If yes, please complete the following:

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

LOLHLe e

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [ X] No[ 1 NAI

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

7.1

74,301,905
68,874,506
....829,027,779

]
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New YOrk Mellon ..o 1 Wall Street, New York, NY 10286 ........coccoooiooiooioieieeeeeeeeeee e

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

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

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

American Money Management Corporation ... A...

ARES Capital Management LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @sSetS?............cccvueveriiiieeiiereiiieeee e Yes [ ] No[X]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
161853 ..o American Money Management Corporation .........ccccoooveveviviviriennne 54930048Y5YTQDRCSMB4 ........
131619 ARES Capital Management LLC ... 549300R4YHRZ8JUZU3BS ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:
[N o =T o o] o= o USSR

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ............. e Yes [ X] No[ ]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? ............

Yes [ X] No[ ]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccoceieiiie. Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
[N o =T oTo] or=T o[- OO PP PRSI
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALEr thAN ZEIO? .........oeeeececveeeee ettt ettt ettt e e e eeae et e e e a et te s e s esssasae s st e s en s s eeetesesensssstesesesenssssaetasasensnsssesesasesnsnsesesasensnsnansasasnn Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 ABH 10SS PEICENL .......veeeeececeeteeeeeeecteteteeeeeseeaeteseseesssaetesesessssseesesesessassesesesassssseesasasensssetesesasaesesesesesasansssesesasesensssnsesasasensnsetesasasensseetesas e £1eEeEebebnEatath e b e b e ettt bbb e s 59.200 %
5.2 A&H COSt CONTAINMENT PEICENT ..........vvveeiecececiie ettt ettt et e s e as e s et et et et e s eseas s ss st e s et e s e s e s s s s s st seseseseseses s s s st esesesesssss st st sesesesessasasaseheheh b ee et et st ne bbbt e et e e e 10.900 ‘%
5.3 A&H expense percent excluding cost containment expenses .... 28.200 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevieceeieieee et ee et s s aeae s s s s s asasaeses s s asaseesesessssassesessssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiiic e B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ..............ccccueueieeeeececeeteeeeeeecte e teeeeeseae s e s esesssaesesesesenssaesesesesenssaesesesssensnensesas Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENHILY? ......c..iueuiectiectieetsce ettt b s b e es b s b s es bt 88 b e8 bbb 8 ts b eh bbb bbb bbbttt Yes [ ] No[ ]




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

99-0891209 Shearwater Investors LLC ..../Unauthorized....
02062 . AA-1120066 ... ...|Lancashire Ins. Co. (UK) Ltd. . GBR. .|Unauthorized
00000 . AA-1120206 ... ...|Lloyd's Syn. #1971 .... . GBR. .[Author ized...
00000 . .00-0000000 Lloyd's Syn. #2880 .




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo forriis 10,562,974 |.............. 8,273,068 |............... 7,615,408 |............... 4,314,441 |............ 27,527,755 |............. 24,249,665
2. Alaska .....cccocoveeveeeee . AK e Lo e 1,870,780 |oeeeeenene 2,405,834 |.......coconc.... 469,081 |.ooveeeiee 301,937 | 6,408,203 |............... 5,654,783
3. Arizona .....ccoeeeecii. AZ | Lo forriis 73,542,267 |.............. 76,260,377 |...coovnvee 31,443,560 |.......c.... 7,893,705 |...cccoeeve 39,035,713 |..coeee 34,853,581
4. Arkansas ........c....... AR [ Lo e 5,039,749 |............... 4,516,388 |............... 2,592,684 |.....cc.c... 2,378,431 [ 14,995,797 |............. 20,743,147
5. California ........cccccccec.. . CA | Lo forriis 72,166,304 |.............. 69,655,764 |.............. 48,385,959 |.............. 36,272,991 |............ 355,020,259 |............ 301,571,883
6. Colorado ....... L. ..8,859,850 |.. .. 7,704,652 |.. ..6,084,071 |.. 15,205,996 |.. ....42,283,094 |. ... 29,514,101
7. Connecticut ........ccc..... CT e Lo e 5,932,204 |............. 6,921,141 | 1,195,328 | 1,445,309 |............. 19,363,184 |............. 16,176,016
8. Delaware ................... DE [ Lo e 1,741,191 | 1,718,322 | 271,084 |..coovenee 3,150,532 |...cccoceeve 24,256,082 |............. 27,332,718
9. District of Columbia .....DC |.......... Lo e 2,443,708 |............... 2,582,946 |..ccoeuenne 1,031,872 | 526,973 |.oooieene 9,801,436 |....ccoee.. 9,196,668
10.  Florida .....cccoceuviennnne. FL | Lo forriis 73,125,664 |.............. 70,893,718 |.....coonc. 22,326,741 |.............. 17,894,163 |............ 173,942,462 |............ 176,903,018
11.  Georgia . .. GA L. 26,986,850 |.. 22,151,945 |. .15,949,536 |.. 12,307,291 |.. ..159,907,016 |.. ....90,659,238
12.  Hawaii ... LHE Lo e 2,156,531 |...cooonee 2,119,392 | 689,334 | 231,011 [ 9,190,027 |.cvevveee 8,437,742
13. Idaho..... LD [ Lo e 4,768,262 |.............. 4,253,591 | 1,627,378 | 265,857 |.ooeeenne 10,369,579 |.............. 10,050,479
14, lliNOIS .....cocvvviiiiine. L Lo forriis 17,153,171 | 17,239,402 |.............. 44,647,959 |.............. 10,955,745 |........... 124,897,986 |.............. 79,094,839
15. Indiana ........ccccccoeeene IN o Lo forriis 14,076,858 |............. 11,170,469 |.............. 9,175,912 |...ccocoe. 9,604,149 |............. 59,509,530 |............. 31,565,689
16. lowa ...... A L. .5,117,832 |.. .. 3,200,090 |.. 81,768,802 |.. .20,913,697 |.. ....42,206,767 |.. 22,326,861
17. Kansas .. .KS | Lo forrin 22,124,597 |.............. 23,459,687 |.............. 53,716,151 | 78,176,852 |............. 49,524,154 |............ 50,731,994
18.  Kentucky ... CKY e Lo e 6,779,227 |.ccooeeenee. 5,953,168 |............... 3,189,521 | 4,955,523 |.............. 39,735,151 |............. 25,224,956
19. Louisiana .........cccccenee. LA | Lo e 6,444,169 |.....ccc... 5,744,788 |............... 2,483,354 |............... 2,425,987 |....coo.c.. 16,235,769 |.............. 15,122,634
20. Maine .....cccoeeviennn. ME |.cooeee [N ISR 815,184 ..o 1,222,563 | 162,233 [ 256,041 |.ocoveneee 2,408,565 |............... 2,663,940
21. Maryland ....... ... MD L. ..5,996,883 |.. ..5,798,623 |.. ..907,163 |.. ..1,108,301 |.. .33,273,922 |.. 29,316,419
22. Massachusetts . L MA [ I 12,591,650 |.............. 11,951,305 .o 2,557,445 |............. 3,586,695 |............. 44,358,314 |........... 46,639,256
23.  Michigan ....... M [ I 15,086,645 |.............. 14,321,659 |....ccc... 19,219,667 |.............. 12,326,853 |.............. 67,309,867 |.............. 49,493,777
24. Minnesota ..o MN | Lo forriis 10,045,533 |..cocoeeene 8,630,406 |............. 25,599,531 | 4,678,610 |.............. 34,842,633 |.............. 27,953,204
25.  MissisSippi ......cccooeuenne MS |.oees Lo e 4,795,566 |.............. 2,321,275 .o 2,980,604 |.......c.c..... 2,952,791 | 14,924,951 |............. 15,539,392
26. Missouri .... ...MO |. L. 11,892,206 |.. .11,389,901 |.. .32,606,676 |.. 24,176,396 |.. .38,526,257 |.. .33,969, 163
27. Montana ... W MT s Lo e 3,800,080 |............... 3,188,927 | 734,479 | 402,621 .o 5,674,625 |............... 4,616,466
28. Nebraska .. ..NE [ Lo e 5,143,487 |............... 7,099,058 |............. 84,760,977 |....coene.. 63,639,978 |.............. 41,978,630 |............. 26,380,719
29. Nevada ......ccoveunnne NV | Lo e 9,305,478 |.............. 10,345,213 | 3,679,444 |.............. 2,266,756 |.............. 23,713,989 |.............. 19,338,210
30. New Hampshire .......... NH | Lo e 1,277,248 ... 1,001,455 | 61,804 | 228,818 |.ocooeeee 6,856,134 |.............. 6,244,910
31. New Jersey ...... L. .14,289,543 |.. 12,287,433 |.. . .. 3,352,263 |.. .79,975,426 |.. 92,796,890
32. New Mexico ................NM [......... Lo forrin 26,623,241 |............. 15,561,028 |............... 3,008,583 |.............. 10,825,230 |...cccoceev 12,765,404 |.............. 13,536,048
33. NewYorK ...cooeeeeeee. NY [ Lo frre 45,671,216 |.....c.... 44,915,120 |.coooeeneee 9,981,373 [ 17,880,435 |............ 188,584,097 |........... 174,208,342
34. North Carolina ............NC [.......... Lo forriis 19,321,482 |.............. 13,831,800 |.coooeeenee 3,627,120 |............... 8,039,892 |.............. 48,443,959 |............. 42,641,911
35. North Dakota ..............ND  [.......... Lo e 7,166,659 |............... 6,542,162 |.cooceeeenene 6,214,714 |.............. 6,263,621 |.............. 21,058,576 |.......c...c 8,738,779
36. Ohio.............. L. ... 11,862,594 |. ..9,078,369 |.. 16,721,783 |.. .23,722,653 |.. ...65,402,995 |. .38,365,232
37. Oklahoma.................... OK [.......... [ I 16,991,516 |.............. 16,772,964 |............... 3,674,758 |..cccveee 10,887,593 |.............. 22,412,887 |.............. 22,468,139
38. Oregon .....ccoeeeveee. OR e Lo e 8,880,224 |.............. 7,813,174 | 1,975,170 | 843,654 |....cccee 33,900,797 |.............. 17,699,090
39. Pennsylvania ............PA |[........ [ I 15,898,891 |....ccco.e 15,178,892 |....ccco.c. 4,021,008 |.............. 5,574,501 |.............. 81,791,361 .o 79,004,980
40. Rhode lsland ............ Rl |oecene Lo e 3,242,046 |............... 2,413,400 |............... 2,465,928 |.....ccccevee.. 24,483 | 11,484,675 |............. 6,372,222
41. South Carolina . ...SC L. ..8,258,805 |.. ..6,503,269 |.. ..2,043,303 |.. . .33,578,252 |.. .25,967,266
42. South Dakota ... o SD |t Lo e 5,579,926 |............... 5,253,746 |.............. 23,883,022 |..............24,277,869 |.............. 17,294,808 |.............. 16,696,341
43. Tennessee ... TN o Lo e 6,928,694 |............... 6,255,131 | 1,746,465 |.............. 2,423,125 |............. 26,549,947 |............. 21,412,561
44, TeXaSs ..occoveeeerereearnns TX s Lo frorrd 92,627,080 |..cocvunvne 91,205,591 |..cceeeee 33,976,768 |............. 43,293,464 |............ 224,323,814 |.......... 238,062,156
45, Utah ..ccoooevveeeeeeee. UT s Lo e 8,689,693 |............... 7,330,799 | 1,732,306 |..cooeeenene 1,449,985 |............. 14,553,129 |..cocceeee 14,328,572
46. L. 426,208 |.. 344,843 |.. . ....65,767 |.. 795,713 |.. 793,528
47. Virginia ......ccoeveceeveeee . VA s Lo e 7,569,727 |.coeenee 7,447,423 |.............. 1,406,768 |............... 2,888,104 |............. 57,971,203 |.............. 33,627,055
48. Washington ............... WA |..c..... [ I 20,611,509 |............. 20,706,635 |.....cccenenve 5,163,189 |.............. 5,086,388 |.............. 51,975,868 |............. 42,002,681
49. West Virginia ............. WV |occceeee Lo e 1,165,703 |...oeeeenee 1,391,889 | 112,012 o 734,255 | 5,942,420 |.coooeuene 5,733,538
50. Wisconsin ........ccccceceee. Wl [ Lo forriis 10,741,545 |.............. 7,872,186 |.............. 13,365,603 |..occceene 5,147,854 |.............. 50,069,393 |.............. 31,839,776
51. Wyoming L. , .. .. 2,326,837 |.. ....48,933 |.. .. 3,826,034 |.. .. 3,636,465
52.  American Samoa ........ AS  |......... I T [0 0
53. Guam .....ccceecevveenenn. GU - e L e 19,630 oo 483 | [0 [0 [0 0
54. PuertoRico ................ PR [ [N ISR 510,043 ..o 282,302 [ 67,717 oo 77,915 | 477,441 | 431,870
55. U.S.Virginlslands ..... VI [........ L e 43,129 | A ) [0 [V 13,063 | 6,386
56. Northern Mariana
Islands ......cccoceveieenne MP |.ccoce. Neoeeis [ [V R [V R 0 e 0 o [0 0
57. Canada . ....18,615,770 |.. 20,449,547 |.. ..4,010,448 |.. ..1,306,791 |.. 56,396,992 |.. 145,336,200
58. Aggregate Other Alien OT |....... D0, GO R 12,404,646 |............. 13,263,420 |.............. 11,937,185 | 3,551,898 |............. 61,245,677 |.............. 56,261,721
59. Totals XXX 808,540,395 758,531,284 665,504,717 525,319,733 2,708,906,784 2,273,533,216
DETAILS OF WRITE-INS
58001. SGP SINGAPORE .........cccovvveifmnnnns D, GO R 12,335,207 |...ocneeee 12,220,874 |.............. 2,935,019 [ 3,551,898 |.............. 58,712,582 |.............. 53,421,647
58002. GBR UNITED KINGDOM .............|....... D0, GO (13,743) e 830,125 .o 9,000,000 |oveeeiicine [ SR 1,637,338 |...coenene 1,849,589
58003. EGY EGYPT ..ooovvviiicivnrccecdnns DL, GO F 65,287 | 108,855 |...coovvecicie [V R [V 195,317 [ 185,479
58998. Summary of remaining
write-ins for Line 58 from
overflow page .......c.cccceees oo D.0,0. CTN IR 17,895 | 103,565 ..o 2,136 | (V1 800,439 |...ccccvevnee 805,006
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 12,404,646 13,263,420 11,937,155 3,551,898 61,245,677 56,261,721

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

(other than their state of domicile - see DSLI)

10

55 4. Q - Qualified - Qualified or accredited reinsurer.
e 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities

authorized to write surplus lines in the state of domicile............. .......

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




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

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

American Financial Group, Inc.

AFG Real Estate Holding Company, LLC
Bay Bridge Holding Company, LLC *

Bay Bridge Marina Management, LLC (85%)
GALIC - Bay Bridge Marina, LLC
Charleston Harbor Holding Company, LLC #
Charleston Harbor Fishing, LLC
Mountain View Grand Holding Company, LLC *
Sailfish Holding Company, LLC
Skipjack Holding Company, LLC
Skipjack Marina Corp.
American Financial Enterprises, Inc.

American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC

APU Holding Company

American Premier Underwriters, Inc.

Lehigh Valley Railroad Company

Pennsylvania Lehigh Oil & Gas Holdings LLC

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC

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

Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
Great American Financial Resources, Inc.
Ceres Group, Inc.
Continental General Corporation
QQAgency of Texas, Inc.
Brothers Management, LLC
GALIC Brothers, Inc.
Helium Holdings Limited
One East Fourth, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.
Verikai Inc.

* Denotes insurer

@ Entity affiliated but not owned

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

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

11

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 86-3438529
MD 84-4395026
MD 27-4078277
MD 27-0513333
MD 20-4604276
SC 84-3355051
SC 81-3737639
NH 84-4574243
FL 86-3225970
MD 84-2654660
MD 52-2179330
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 46-3246684
NJ 23-6000766

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
DE 06-1356481
DE 34-1017531
NE 47-0717079
X 34-1947042
FL 20-1246122
OH 31-1391777

BMU
OH 31-0686194
OH 31-1119320
OH 31-0728327
DE 81-4361220




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

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

American Financial Group, Inc.
Great American Holding, Inc.
ABA Insurance Services, Inc.
Agricultural Services, LLC
Farmers Crop Insurance Alliance, Inc.
Crop Risk Services, Inc.
Great American Contemporary Insurance Company *
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*
Bridgefield Indemnity Insurance Company *
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Great American Holding (Europe) Limited
Great American Europe Limited

{

Great American International Insurance (UK) Limited*
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *
National Interstate Corporation
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
Radion Insurance Holding, LLC (43.49%)
Radion Health, Inc.
Radion Re, Inc
Summit Consulting, LLC
Heritage Summit Healthcare, LLC

]

-

1

* Denotes insurer

@ Entity affiliated but not owned

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

Great American International Insurance (EU) Designated Activity Company

*

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 42-1575938
OH 80-0333563
OH 27-3062314
KS 39-1404033
IL 37-1122370
OH 36-4079497 10646
FL 59-1835212 10701
FL 59-3269531 10335
OH 83-1694393 16618
CA 95-2801326 22179
CA 31-1054123 43753
GBR
GBR
IRL
GBR
OH 73-0556513 23418
OH 73-1406844 15380
OH 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
OH 86-0114294 21172
MT 20-5546054
OH 46-4570914
DE 87-1038842
DE 87-1053786
CYM
FL 59-1683711
FL 59-3385208




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

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

American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Property Management Corporation
Crop Managers Insurance Agency, Inc.
CropSurance Agency, LLC
Dempsey & Siders Agency, Inc.

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

GAIl Warranty Company of Florida
Global Premier Finance Company
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.

Great American Security Insurance Company *
Great American Spirit Insurance Company *
Professional Risk Brokers, Inc.

Shelter Rock Holdings, LLC

Trusted Coverage Professionals Agency, LLC
Westline Industrial, LLC

* Denotes insurer

@ Entity affiliated but not owned

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

Human and Social Services Risk Purchasing Group, LLC

Great American Risk Solutions Surplus Lines Insurance Company*

Domiciliary

Location FEIN NAIC Co. Code

OH 31-1544320

OH 31-0501234 16691
OH 31-0973761 37990
OH 31-1463075

OH 59-2840291

OH 59-2840294

KS 31-1277904

OH 83-1767590

OH 31-0589001

OH 84-2358400

CA 31-1341668
MEX

NY

DE 81-0814136

OH 31-1753938

FL 31-1765544

OH 61-1329718

OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 31-0954439 37532
OH 31-1036473 41858
OH 31-1652643

NY 13-5539046 22136
OH 31-0856644

OH 31-1288778 38580
DE 31-0918893

OH 31-0912199 35351
OH 31-1209419 31135
OH 31-1237970 33723

IL 31-1293064

OH

OH 88-1379846

OH




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

cl

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *

U 00000 ....|31-1544320 .. 0001042046 .. [NYSE . .... |American Financial Group, Inc. .......... . | Ownership .. 0.000 .... 0
..... 00000 ....|86-3438529 .. 0.. A AFG Real Estate Holding Company, LLC .. |American Financial Group, Inc. Ownership.. .100.000 ...|American Financial Group, Inc. 0.
..... 00000 ....|84-4395026 .. Bay Bridge Holding Company, LLC ... . | AFG Real Estate Holding Company, LLC ....... |Ownership.. ..65.000 ....|American Financial Group, Inc. [ R
..... 00000 .... | 84-4395026 .. Bay Bridge Holding Company, LLC ... UV Great American Insurance Company ............ |Ownership ..35.000 ....|American Financial Group, Inc. ... [ R

Bay Bridge Marina Hemingway's Restaurant, LLC|
..... 00000 ....|27-4078277 .. Bay Bridge Holding Company, LLC .. . | Ounership ..|American Financial Group, Inc. ... LN 0
..... 00000 ....|27-0513333 .. Bay Bridge Marina Management, LLC . |Bay Bridge Holding Company, LLC .. Ownership.. ..| American Financial Group, Inc. ... No.. 0.
..... 00000 ....|20-4604276 .. GALIC - Bay Bridge Marina, LLC .... Bay Bridge Marina Management, LLC ... .. | Ownership ..|American Financial Group, Inc. ... o NO] e 0
..... 00000 ....|84-3355051 .. Char leston Harbor Holding Company, LLC ....... AFG Real Estate Holding Company, LLC ....... |Ownership ..|American Financial Group, Inc. ... N0
..... 00000 ....|84-3355051 .. Char leston Harbor Holding Company, LLC . .|Great American Insurance Company .. | Ownership.. ..| American Financial Group, Inc. .. No.. JUUI I
..... 00000 ....|81-3737639 .. Char leston Harbor Fishing, LLC ......cccceeeeenn | .. Charleston Harbor Holding Company, LLC .... |Ownership .| American Financial Group, Inc. ... LN 0
..... 00000 ....|84-4574243 .. Mountain View Grand Holding Company, LLC .... AFG Real Estate Holding Company, LLC ....... |Ownership ..|American Financial Group, Inc. ... L NO] e
..... 00000 ....|84-4574243 .. Mountain View Grand Holding Company, LLC .... .|Great American Insurance Company .... .. | Ownership.. ..| American Financial Group, Inc. ....N0.. R
..... 00000 ....|86-3225970 .. Sailfish Holding Company, LLC ........cccceennnnn AFG Real Estate Holding Company, LLC ....... |Ownership .| American Financial Group, Inc. ... N0 e 0
..... 00000 .... | 84-2654660 .. Skipjack Holding Company, LLC ... AFG Real Estate Holding Company, LLC ....... |Ownership .| American Financial Group, Inc. ... o NO] e 0
..... 00000 ....|52-2179330 .. Skipjack Marina Corp. ............. . |Skipjack Holding Company, LLC ..... .. | Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|31-0996797 .. American Financial Enterprises, Inc. . | American Financial Group, Inc. . | Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|31-0828578 .. American Money Management Corporation . . |American Financial Group, Inc. ... Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|27-1577326 .. American Real Estate Capital Company, LLC .. . | American Money Management Corporation ..... |Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|27-2829629 .. Mid-Market Capital Partners, LLC .. . | American Money Management Corporation ..... |Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|41-2112001 .. APU Holding Company ................ .. |American Financial Group, Inc. .. | Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|23-6000765 .. American Premier Underwriters, Inc . . | APU Holding Company ................ .. | Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....| 13-6400464 .. Lehigh Valley Railroad Company .... U P .. | American Premier Underuwriters, Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 .... | 46-166539 .. Pennsylvania Lehigh Oil & Gas Holdings LLC . . |Lehigh Valley Railroad Company .... . [Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|20-1548213 .. Magnolia Alabama Holdings, Inc. ...... . | American Premier Underwriters, Inc. . | Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|20-1574094 .. Magnolia Alabama Holdings LLC ... . [Magnolia Alabama Holdings, Inc. .. . | Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|46-1852532 .. Michigan Qil & Gas Holdings, LLC .. . | American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|46-1480078 .. Ohio Oil & Gas Holdings, LLC .... . | American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....NO.. L0
..... 00000 ....| 13-6021353 .. The Owasco River Railway, Inc. . . | American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 .... | 76-0080537 .. PCC Technical Industries, Inc. .... . |American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|46-3246684 .. Pennsylvania 0il & Gas Holdings, LLC . | American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|23-6000766 .. Pennsylvania-Reading Seashore Lines . .. |American Premier Underuriters, . | Ownership.. ..| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|98-1073776 .. GAl Insurance Company, Ltd. .. .| APU Holding Company ...... . | Ownership.. ..|American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|31-1446308 .. Hangar Acquisition Corp. ...... APU Holding Company Ownership .100.000 ... |American Financial Group, Inc. ... o NO] e 0

Premier Lease & Loan Services Insurance
..... 00000 ....|91-1242743 .. Agency, InC. .oooiiiiiiiiiiiiiiiiiii | WAL NTALLLL... [ APU Holding Company ..............eeeeeeeeeeeeeenn |OWNErShip...eeiiiiiiiiiiiiiiieeeeen ) . 100,000 ... | American Financial Group, Inc. ......... |....NO...... 0.....

Premier Lease & Loan Services of Canada, Inc.
..... 00000 ....|91-1508644 .. APU Holding Company ..........cccceeeeeeeeeeeeeee. |OWNErShip..ceeeeeeeiiiiiiiiiiieieeieeeeeeennt . 100,000 ... [American Financial Group, Inc. 0.
..... 00000 ....|31-0823725 .. Dixie Terminal Corporation ............ccccuvvunes American Financial Group, Inc. ... . | Qunership .100.000 ... |American Financial Group, Inc. ... 0.
..... 00000 ....|06-1356481 .. Great American Financial Resources, Inc. .... . |American Financial Group, Inc. ... .. | Ownership.. .100.000 ...|American Financial Group, Inc. L0
..... 00000 ....|34-1017531 .. Ceres Group, INC. ..coveeennnns Great American Financial Resources, Inc. . |Ownership .100.000 ... |American Financial Group, Inc. ... 0.
..... 00000 ....|47-0717079 .. Continental General Corporation Ceres Group, Inc. .. . | Ownership .100.000 ... |American Financial Group, Inc. ... 0.
..... 00000 ....|34-1947042 .. QQAgency of Texas, Inc. . .| Ceres Group, Inc. .. . | Ounership.. ..}.100.000 ... [American Financial 0.
..... 00000 ....|20-1246122 .. Brothers Management, LLC ... . FL.....]......NIA....... | Great American Financial Resources, Inc. . |Ownership .100.000 ... | American Financial L0
..... 00000 ....|31-1391777 .. GALIC Brothers, Inc. ...... ..OH.....]......NIA....... | Great American Financial Resources, Inc. . |Ownership .100.000 ... |American Financial Group, Inc. ... 0.
..... 00000 ....| weeeeeeeeennnns Helium Holdings Limited . .. |American Financial Group, Inc. ... . | Ownership.. ..}.100.000 ...|American Financial Group, Inc. 0.
..... 00000 ....|31-0686194 .. One East Fourth, Inc. ....... ..OH.....]......NIA....... [ American Financial Group, Inc. ... . | Qunership .100.000 ... |American Financial Group, Inc. ... .0 ...
..... 00000 ....|31-1119320 .. TEJ Holdings, Inc. ........ .. OH.....]......NIA....... [ American Financial Group, Inc. ... . | Ownership .100.000 ...|American Financial Group, Inc. ... 0.
..... 00000 ....|31-0728327 .. Three East Fourth, Inc. . ..0H.....]......NIA....... [ American Financial Group, Inc. ... . | Qunership .100.000 ... |[American Financial Group, Inc. ... .0 .....




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY
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..|American Financial Group,
..|American Financial Group,

L¢l

..|American Financial Group,

..|American Financial Group, Inc. ........ [..... 13794 ....|38-3803661 ..

..|American Financial Group,

..|American Financial Group,

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

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
...................................................... 00000 ....|81-4361220 .. .. |Verikai Inc. ...cocvvevniinninnns ..DE.....|......NIA....... | American Financial Group, Inc. ............... [Ownership.. .100.000 ... |American Financial Group, Inc. .. e NOL] el 0
...................................................... 00000 ....|42-1575938 .. Great American Holding, Inc. .. OH.....]......NIA....... [ American Financial Group, Inc. ............... [Ownership.. .100.000 ... |American Financial Group, Inc. ..
...................................................... 00000 ....|80-0333563 .. ABA Insurance Services, Inc. ... .. OH.....]......NIA....... | Great American Holding, Inc. .................. [Ownership.. .100.000 ... |American Financial Group, Inc. ..
...................................................... 00000 ....|27-3062314 .. Agricultural Services, LLC .. OH.....]......NIA....... | Great American Holding, Inc. .................. |Ownership.. .100.000 ... |American Financial Group, Inc. ..
...................................................... 00000 ....|39-1404033 .. Farmers Crop Insurance Alliance, Inc. .. ..KS.....]......NIA....... | Great American Holding, Inc. .................. [Ownership.. .100.000 ... |American Financial Group, Inc. ..
...................................................... 00000 ....|37-1122370 .. Crop Risk Services, Inc. .....ccccceunnnnee . IL.....]......NIA....... |Farmers Crop Insurance Alliance, Inc. ..... [Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Contemporary Insurance
..|American Financial Group, Inc. ........ [..... 10646 .... [36-4079497 .. Company .. .|Great American Holding, Inc. ......ccccceeeees Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Contemporary Insurance
..|American Financial Group, Inc. ........ [..... 10701 .... [59-1835212 .. Bridgefield Employers Insurance Company ...... . | COMPANY e Ownership.. .100.000 ... |American Financial Group, Inc. ..

..... 10335 ....|59-3269531 ..
..... 16618 ....|83-1694393 ..

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

Bridgefield Employers Insurance Company ... |Ownership..
.|Bridgefield Employers Insurance Company ... |Ownership..
Great American Contemporary Insurance

Bridgefield Casualty Insurance Company .
Bridgefield Indemnity Insurance Company ...... .

...|American Financial Group, Inc. ........ [..... 22179 ....|95-2801326 .. Republic Indemnity Company of America ........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|American Financial Group, Inc.
..|American Financial Group, Inc. ........ [..... 43753 ....|31-1054123 .. Republic Indemnity Company of California .... Republic Indemnity Company of America ..... Ownership.. .100.000 ... |American Financial Group, Inc. ..
...................................................... 00000 Great American Holding (Europe) Limited ...... |[.. Great American Holding, Inc. .................. |Ownership.. .100.000 ... |American Financial Group, Inc. ..
...................................................... 00000 Great American Europe Limited ........cceeeennnn Great American Holding (Europe) Limited ... |Ownership...........cvvvvvevvvvvvvvennnnnnnnb. 100,000 ... [American Financial Group, Inc.
Great American International Insurance (EU)
...................................................... 00000 .... | AA-1784136 .. Designated Activity Company ..........cceeevvvnnnn | IBL....)oeeeii TAG...... [ Great American Europe Limited ................ |Ownership.........ccooeeeiiiiiiiiennnnnnnn) . 100,000 ... | American Financial Group, Inc.
Great American International Insurance (UK)
...................................................... 00000 .... | AA-1120817 .. Limited .|Great American Europe Limited ................ |Ownership.. .100.000 ... |American Financial Group, Inc. ..

..... 23418 ....|73-0556513 ..
..... 15380 ....|73-1406844 ..

..|American Financial Group, Mid-Continent Casualty Company
Mid-Continent Assurance Company
Mid-Continent Excess and Surplus Insurance
COMPANY +eeeeeeeeeeeeeee e e LOH ] IA........ Mid-Continent Casualty Company ............... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... |American Financial Group
Mid-Continent Specialty Insurance Services
Inc.

Oklahoma Surety Company .

National Interstate Corporation ..
American Highways Insurance Agency, Inc. ....
Explorer RV Insurance Agency, Inc. .
Hudson Indemnity, Ltd. .............. .
National Interstate Insurance Agency, Inc. .
Commercial For Hire Transportation Purchasing]
Group
National Interstate Insurance Company ...
National Interstate Insurance Company of
Hawaii, Inc.
TransProtection Service Company
Triumphe Casualty Company .............cccceeeens
Vanliner Insurance Company ..............c.......
Safety Claims & Litigation Services, LLC ....
Safety, Claims and Litigation Services, LLC
Radion Insurance Holdings, LLC ..
Radion Health, Inc. .....ccocvviiiviiiiiiiiinnns
Radion Re, Inc. ............
Summit Consulting, LLC ..
Heritage Summit Healthcare, LLC ..
Great American Insurance Company
American Empire Insurance Company .............

Great American Holding, Inc. .
.[Mid-Continent Casualty Company .

. | Ownership..

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

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

nc.

o e 00000 ... |30-0571535 ..
..|American Financial Group, Inc. ........ [..... 23426 ....|73-0773259 ..
..... 00000 ... |34-1607394 ..
..... 00000 ... |34-1899058 ..
..... 00000 ....[31-1548235 ..
..... 00000 ....|98-0191335 ..
..... 00000 .... |34-1607396 ..

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

. | Ownership..
. | Ownership..
Ownership..
Ownership..
. | Ownership..
. | Ownership..
Ownership..

Mid-Continent Casualty Company .
.[Mid-Continent Casualty Company .
Great American Holding, Inc. ....
National Interstate Corporation
. [National Interstate Corporation ...
National Interstate Corporation ...
National Interstate Corporation ...
National Interstate Insurance Agency, Inc.

...................................................... 00000 .... [ 36-4670968 ..

. .. 0.000 .... |American Financial Group, Inc. ..
..|American Financial Group, Inc. ........ [..... 32620 ....|34-1607395 ..

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

Management
National Interstate Corporation .............. Ownership..

JUT 11051 ... | 99-0345306 ..
PN R I 00000 .... |43-1254631 ..
..|American Financial Group, Inc. ........ [..... 41106 ....|95-3623282 ..
..... 21172 ....|86-0114294 ..
..... 00000 ... |20-5546054 ..
..... 00000 .... |46-4570914 ..
..... 00000 .... |87-1038842 ..
e [ 00000 ... |87-1053786 ..
..|American Financial Group, Inc. ........ [..... 00000 ....| ceeerreernneenn
..... 00000 .... |59-1683711 ..
..... 00000 ... |59-3385208 ..
. T 16691 ....|31-0501234 ..
..[American Financial Group, Inc. ........[..... 37990 ....|31-0973761 ..

National Interstate Insurance Company ..... Ownership..
National Interstate Insurance Company ..... Ownership..
National Interstate Insurance Company ..... Ownership..
National Interstate Insurance Company ..... Ownership..
. [National Interstate Corporation ... . | Ownership..
. [National Interstate Corporation .. | Ownership..
. |Great American Holding, Inc. .... . | Ownership..
Radion Insurance Holdings, LLC .. Ownership..
Radion Insurance Holdings, LLC .. Ownership..
.. |Great American Holding, Inc. . . | Ownership..
. |Summit Consulting, LLC ... . | Ownership..
American Financial Group, Inc. . . | Ownership..
.| Great American Insurance Company .. Ownership..

.100.000 ...|American Financial Group, Inc.
.100.000 ...|American Financial Group, Inc.
.100.000 ... |American Financial Group, Inc. ..
.100.000 ... |American Financial Group, Inc. ..
.100.000 ...|American Financial Group, Inc.
100.000 ... | American Financial Group, Inc.
.32.000 ....|American Financial Group, Inc.
.100.000 ... |American Financial Group, Inc. ..
.100.000 ... |American Financial Group, Inc. ..
.100.000 ...|American Financial Group, Inc.
.100.000 ...|American Financial Group, Inc.
.100.000 ...|American Financial Group, Inc.
.100.000 ... [American Financial Group, Inc. ..
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¢l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|31-1463075 .. . .. |American Signature Underwriters, Inc. . OH..... .......DS........| Great American Insurance Company .. . | Ownership.. .100.000 ... |American Financial Group, Inc. .. .| N0 0
20000 ...] eeeeeeeeeeeeeeeeeereee e eeeeeeeeeeeeees e 00000 ....|59-2840291 .. Brothers Property Corporation o |..OH..... .......DS........| Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|59-2840294 .. Brothers Property Management Corporation .... |..0H..... .......DS........|Brothers Property Corporation Ownership.. .100.000 ... |American Financial Group, Inc. ..
20000 L..] eeeeeeeereeeeeeeeeeeee e eeeeeeeeeeees | e 00000 ....|31-1277904 .. Crop Managers Insurance Agency, Inc. ......... .. KS..... .......DS........| Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|83-1767590 .. CropSurance Agency, LLC . OH..... ...DS........| Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
20000 L..] eeeeeeeereeeeeeeeeeeee e eeeeeeeeeeees | e 00000 ....|31-0589001 .. Dempsey & Siders Agency, Inc. o |- OH..... ...DS........| Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
Human and Social Services Risk Purchasing
. 0000 ...| . U 00000 .... | 84-2358400 .. Group, LLC ... .. OH... DS. Dempsey & Siders Agency, Inc. ... Ownership.. .100.000 ...|American Financial Group, Inc
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|31-1341668 .. Eden Park Insurance Brokers, Inc. .. . |..CA.... .| Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
El Aguila, Compafiia de Seguros, S.A. de C.V.
L0000 L] e e 00000 ....| werrrrrnrnnnnns Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....| weeeeeeeennnnns Foreign Credit Insurance Association . Great American Insurance Company .. Management . 0.000 .... |American Financial Group, Inc
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|81-0814136 .. GAl Mexico Holdings, LLC Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0000 ...|American Financial Group, Inc. ........ |..... 00000 ....|31-1753938 .. GAl Warranty Company ..|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0000 ...|American Financial Group, Inc. ........ |..... 00000 ....|31-1765544 .. GAl Warranty Company of Florida .. . .| GAI Warranty Company Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0000 ...|American Financial Group, Inc. ........ |..... 00000 ....|61-1329718 .. Global Premier Finance Company .................. . .......DS........| Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 26832 ....|95-1542353 .. Great American Alliance Insurance Company ... |.. Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc
. 0084 ...|American Financial Group, Inc. ........ |..... 26344 ....| 15-6020948 .. Great American Assurance Company ............... .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 39896 ....|61-0983091 .. Great American Casualty Insurance Company .. .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 37532 ....|31-0954439 .. Great American E & S Insurance Company ....... . .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 41858 ....|31-1036473 .. Great American Fidelity Insurance Company ... |[.. .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0000 ...|American Financial Group, Inc. ........ |..... 00000 ....|31-1652643 .. Great American Insurance Agency, Inc. ........ .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Insurance Company of New York
. 0084 ...|American Financial Group, Inc. ........|..... 22136 ... | 13-5539046 .. [0 ..eeerrrrrine |0 aiiiiiiiiiiiis | e | s .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. .. . NO...... 0.....
. 0000 ...|American Financial Group, Inc. ........ |..... 00000 ....|31-0856644 .. Great American Management Services, Inc. .... Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group
. 0084 ...|American Financial Group, Inc. ........ |..... 38580 ....|31-1288778 .. Great American Protection Insurance Company s ..|Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group
. 0000 ...|American Financial Group, Inc. ........ |..... 00000 ....|31-0918893 .. Great American Re INC. .oocovvvvvvvieiiviiieeennnns DB DS........ Great American Insurance Company ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |American Financial Group
Great American Risk Solutions Surplus Lines
. 0084 ...|American Financial Group, Inc. ........ |..... 35351 ....|31-0912199 .. Insurance COmpany ...............eevvvevvvvvvvvnnnnns . OH..... Great American Insurance Company ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |American Financial Group
. 0084 ...|American Financial Group, Inc. ........ |..... 31135 ....| 31-1209419 .. Great American Security Insurance Company ... |..0H..... . .|Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group
. 0084 ...|American Financial Group, Inc. ........ |..... 33723 ....|31-1237970 .. Great American Spirit Insurance Company ..... Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|31-1293064 .. Professional Risk Brokers, Inc. Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....| werrrrrrnennnns Shelter Rock Holdings, LLC Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 .... | 88-1379846 Trusted Coverage Professionals Agency, LLC .. |.. .|Great American Insurance Company .. . | Ownership.. .100.000 ...|American Financial Group
0000 ...| weverrrrrrrriirrrerrerraereea ., | 00000 ....| werrrrrrnennnns Westline Industrial, LLC ......ovvvvvvvvniniinnnnns Great American Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |American Financial Group
Asterisk Explanation
T o The entity is owned by more than one company within the AFG Group.

2 e Entity is affiliated but not owned. .....ccovevevmieeiiiiieee s




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE vttt s 2,054,217 | 2,841,449 | 138.3 | (18.7)
2.1 AIEA LINES .o n e eae s 1,825,708 |..covececnne 8,626,871 | 472.5 | 178.8
2.2 MUIIPIE PEFII CrOP w..vevveveececeeeeeeeee ettt es ettt een s s eseesen s s s sas e o seseseneneens 130,854,617 |.cvveeeneee 99,393,253 |.....coovevereie 76.0 |ooeeeeeeeeee 9.9
2.3  Federal flood
2.4 Private crop ..
25 Private flood ...
3. Farmowners MUItPIE PEFl ..........ccovoveveveveeeeeeeeeeeeeee et es s e 5,514,873 | 14,597,291
4. Homeowners MUItple PEFil ...........c.c.cveveveueueeiieeeeeieieeeieeeeeeee e e sesesesneneneenenenens 0, T1T [ (3,118)[..
5.1  Commercial multiple peril (non-liability portion) .............cceeveveeeeerenereree e 36,690,617 |...coevene 6,203,805
5.2  Commercial multiple peril (liability portion) ...........ccccoeveveerereeeeeeereeeeeeseeeeeeeenn. 11,720,451 [ 5,290,175
6. Mortgage guaranty
8. OCAN MAMNE ...t
9.1 INIaNd MArNE ..o
9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt (O 0
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt (O RN 0
11.1  Medical professional liability - OCCUITENCE ............c.cueveviuieeeeierireieieieeeeeeee oo (O 0
11.2  Medical professional liability - Claims-made .............cocoeveeereriririrreeeeee o 130,355 oo 1,211,336
12. EAMNQUAKE ..ottt | 1,458,340 |.oooiiciccn 439,391
13.1  Comprehensive (hospital and medical) individual ............ccccovreriririreeeiene v (O RN 0
13.2  Comprehensive (hospital and medical) Group .........ccccccveveveveveveueeeeeeeeeeenesfreresieeeeeese e (O 0
14. Credit accident @and hEaIN .............cccceiririiiieie oo (O RN 0
15.1  ViSION ONIY oottt oottt (O 0
15.2  DENLAI ONIY ..ottt (O RN 0
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt (O 0
15.4  Medicare SUPPIEMENE .........cccveviveeireeiieeeciete ettt |ebe et (1 U 0
15.5 Medicaid Title XIX ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8  Federal employees health benefits PIan .............cccccovriririrrieieeeeninesnse o (1 U 0
15.9  Other health ............. ... 16,803,264 |.. ... 11,251,066 |..
16. WOrkers’ COMPENSALION ...........c.cvoueeeeeeeeeeeeeeeeeeeeeeseee e eeseee e s 2,494,327 ..o 964,685
17.1  Other liability - OCCUITENCE .........cvveveeeeeeeieeeeieeeeeeeieee et |eeeee e 109,108,581 |............... 203,359,118
17.2  Other liability - CIAIMS-MATE ........ocveveveiiieicieieiieeee e [ 85,279,865 |...ccoovvvennne 14,359,849
17.3  EXCeSS WOrKers’ COMPENSALION ...........ccveeiieeeiivererereeeeieseeeeeieseresesssessssssses |eeesesesesenenesenees 255,439 | 218,918
18.1  Products liability - OCCUITENCE .......c.eveuiriiiieieieeeieeeseeeieeee e e 520,715 [ 1,002,886
18.2  Products liability - ClaiMS-MadE ..........c.ceeuiiiieieeeeeecceeeeee | 26,948 | 0
19.1  Private passenger auto no-fault (personal injury protection) ............cccceeeesfooerirrnneccriennnnenn [V 746,527
19.2  Other private passenger auto liability ..............ccccoovevevereieccceeieieeeeeeee e 220,537 oo 186,639
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeeeeeeeecferrniiccciinns 21,833 | (78,793)
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 10,055,355 |..coceeiee 5,610,734
211 Private passenger auto physical damage ..........c.cccvveviiniiiiiiiicininc o (O RN 0
21.2  Commercial auto physical damage ..............ceueueueeeeieveeereeeeeeeeeee e e 4,725,808 |....cocceceeenne 1,648,879
22. AINCraft (@Il PEFIIS) ..veveviiiiieieteietiiee sttt et 24,351,240 |.....ccevvvnneeee 5,156,728
23. 10 1= 13TV NEUPOTTTR 33,115,106 |.ooeveenene 15,902,203
24, SUIBLY oottt e 37,935,907 |.cooveinnnne 12,763,374
26. 270,027 oo 348,592
27.  Boiler and Machinery ..........cccocoioeeiveveuiiiiiiiieeeieieieeeseie e fer e 2,571,463 ..o 555,502
2 R 01 =Y || OO UUUURTUURURY USSR 19,522,877 | 1,415,955
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ... e D0, O ) %% R
32. Reinsurance - Nonproportional Assumed Liability .............ccccoooiriniii Jonns P00, ST R D00 SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ............cccccccoo Jorvennninnns D0, O ) %% R
34. Aggregate write-ins for other lines of bUSINESS ............cccoovevviveveiiiiiiinennn. ) 953,612 18,296
35. Totals 640,543,157 440,124,424
DETAILS OF WRITE-INS
3401.  Collateral protection ..o e 953,612 oo 18,296
BA02. e s s e s e (1 U 0
1< 101 T TN RO PSP PUUPTPRN NPT PR TORT R ORTRPPRPROPRN
3498. Summary of remaining write-ins for Line 34 from overflow page ...............}oeeiiiiiiis (O RN 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 953,612 18,296

13



STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Cuﬁ'ent Prior3Year
Line of Business Current Quarter Year to Date Year to Date
1. Fire ....... 2,765,418 |.. ..2,765,418 |. ..1,738,010
2.1 ATIEA LINES .ttt e 1,779,419 | 1,779,419 | 1,078,561
2.2 MUHIPIE POl CrOP ...ceeeetiieieiciete st etsc et es st e esee e e s e sesss e ee s sesesnsesesessseesnsesesesessennsesesesssnee|oresreniricnanns 296,723,462 |............... 296,723,462 |........c....... 267,638,918
2.3 FEAETAI flOOM ...ttt s (O RN (O R 0
24 PLIVALE CTOP w.vvieieieieieteteeeeeeeeee ettt ettt ettt a e e s st s es et e s e se s st st et et eseasasasssesesesessssssassesesesessanafe s reneeeeneneneneea 944,612 | 944 612 oo 713,407
2.5 PrIVALE fIOOM ....evitiiicitieteisi ettt s (O RN [OOSR 0
3. Farmowners MUIIPIE PEFl ..........ccooveviviviueieeieceiee ettt esess s s sessn s s 5,070,324 |......cceenee. 5,070,324 |.........co....... 6,009,981
4, HOMEOWNEIS MUILIPIE PEIl ......veuvvieietiiiiceiiteee ettt ettt ettt s et e et sesbenesaenseaese s ettt ns 518 | 518 [ 2,448
5.1  Commercial multiple peril (non-liability POTtON) ...........cococveveveveieeceiiieieieteeee e e 41,173,335 | 41,173,335 |.ooee 32,059,206
5.2 Commercial multiple peril (liability POFHON) ..........ccviviiiiieiieteieicieete e [ 9,812,205 | 9,812,205 | .o 6,363,358
6. MOMGAGE GUATANTY ...ttt ettt et eses e e s s s s sesesessssasssasseseseses|oeseseesebesen e e nesesaenenenes (O [0 0
8. OCEEN MAMNE <..eeeiaeeeee ettt bbbttt bbbt bbbttt ettt [eeneee i 46,831,939 |......cccoee. 46,831,939 |....ocoovnevee 47,231,787
LTS O 1T Te 1= oY= TSPV EVOUROROTRT 53,214,732 | 53,214,732 |..ovine 53,110,778
9.2 PEUINSUMANCE ....vvutiiriecetietetist ettt bbbt bbbttt et (O RN (O R 0
10. FiNANCIAl GUAIANLY .......c.viiiictctceieicee ettt ettt se s s es s s e sesesesssn s ssssasesesesesssnesso|eeseseetebeben et s nenenenes (O [0 0
111 Medical professional liability - OCCUITENCE ...........coovririiiiieieiiiiiiieisisis ettt ettt (O RN [0 U 0
11.2  Medical professional liability - CIAIMS-MAAE ...........cccoovevivirererieieiieieee ettt oo (1155 | I, (1,853) ] 264
12. EAMNGQUEKE ... et 1,418,557 | 1,418,557 | 1,441,893
131 Comprehensive (hospital and medical) INIVIAUAL .............cccoiiiiiiiii e [
13.2  Comprehensive (hospital and medical) group ..
14. Credit accident and health ... s
15.1 Vision only
15.2 Dental only 0. 00
15.3  DiSADIIIY INCOME ...euiuiiiecicietiiie sttt st s bt s et s se s bbb besane s ss e bbbttt (O RN [0 U 0
154 MediCAre SUPPIEIMENL .........cucviuiiiiiieietetetcteeee et ettt et es st e st s s sse st et esesesesessssss s ssesesesesessssanssadoes et eseneeseneseenebeseneneaeas (O [0 0
15.5 MediCaid Tile XIX ...ttt r e ne [ (1 U [0 U 0
15.6  MEAICAIE THle XVIII c...eiieieeeeiiei ettt ettt see e es et es et e e e e s e e e e s eeesneeae s s e esnseseasocseseesnesiceenebsssenereenna (O [0 0
15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e (O RN [0 U 0
15.8  Federal employees health DENEFitS PIAN ...........c.c.cooviveuiuiuiiiieiciccetctctcee ettt oot (O [0 0
15.9  OhEI NEAIN ...ttt bbbttt [ene s 12,168,842 |................. 12,168,842 |.......c....... 10,438,842
16. WOrKErS' COMPENSALION .......c.cviuieieiieeeeeeeecececeie ettt s sttt eseseseas s st sesesesessasnsssena|ereee e seseeaenenes 2,535,720 |.oooeee 2,535,720 |..ooeiee 2,586,249
171 Other liability = OCCUITENCE .......o.vveviieieecieiei ettt se s e seeneerenn 132,539,886 |.......c...... 132,539,886 |................ 119,744,136
17.2  Other liability = CIAIMS-MAAE ........c.coeveeiiiiieieececeeecee ettt s s o es e e e s enen 83,562,111 [ 83,562, 111 | 86,620,919
17.3  EXCESS WOTKEIS' COMPENSEALION .......cveureriieiieteeesceieeseesseseteteseesessesssssseesesesessesesssssssssesesessssesasssssssesefoesesesesesessssssssnns 905,273 oo 905,273 oo 787,972
18.1  Products liability = OCCUITENCE ...........vcveveueeieieiieieeeeeteee ettt s s et sneneeenn 596,545 |...coiiiree 596,545 |....cccoviene 484,693
18.2 Products liability - claims-made .
19.1  Private passenger auto no-fault (personal iNjury ProteCtioN) .............cceveueieieieieiiuereteeceeeee e e e (O [0 0
19.2  Other private passenger auto ADIIILY .............ccceririiiuiriiiiccee et 162,278 192,642
19.3  Commercial auto no-fault (personal injury protection) . .. 18,795 ..92,040
19.4  Other commercial QU0 lIADIIILY .........c.cririririiiieicicii s 7,314,683 7,181,041
21.1  Private passenger auto phySiCal AAMAJE ...........cceoeevviiiveueueeieieieeeeete et seaeses s s s ettt (O [0 0
21.2  Commercial auto PhySICal JAMAGE ........c.cueuiuiiiiieieieieieeees e 4,603,250 |...cccvvvrenene 4,603,250 |.......coccoueee. 4,041,505
22. AIFCTA (A1 PETIIS) ...oiveieiieeeieeieet ettt eea ettt sttt ettt ens s | 20,621,773 | 20,621,773 ..o 21,093,469
23. FIAEIEY vttt 25,615,108 |..cccovvveneeee 25,615,108 |...cccoveneeee 22,650,961
24. SUBLY .ttt e e et s e st s et s e sttt s et et 35,344,241 | 35,344,241 | 39,657,969
26. BUIGIAry @nd theft ........ccooiiiiiiiiieiciiiiss ettt sttt s e et s ettt 178,451 | 178,451 [ 258,982
27. BOIler @Nd MACHINETY ......cuouiiiiiiicieietceceee ettt a et s s s st e s st sesess s s snssesesese | 3,047,256 |...coiine 3,047,256 |....ccoveenee 2,769,452
28. CTEAIE -ttt s 18,280,201 |...cooveeneee 18,280,201 |[.ccevneeee 21,401,988
29. INEEINALONEL ........c.evveeececeeeeeet ettt ettt s s st eseses s s s s s s e s et eseasss s sseseseseses eteben et e ae st s et ten e (O [0 0
30. WWVEITAINEY vttt ettt bbb o 181,463 | 181,463 |.oooeine 252,653
31. Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 1,138,135 1,138,135 847,180
35. Totals 808,540,395 808,540,395 758,531,284
DETAILS OF WRITE-INS
3401, Collateral ProteCtion ... 1,138,135 [, 1,138,135 | 847,180
3402. .0
G0 Y PP AT POPOPPRPP) KOO PR PP
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,138,135 1,138,135 847,180
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2024 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2021 + PIIOT oo oo 981,049 |............. 1,835,806 |............ 2,816,855 158,012 160,809 |....cvovneneee. 934,335 | 1,179 [ 1,730,725 | 2,672,239 111,298 | (95,105) [-.evvecirieinne 16,194
2. ....295,619 |.... .. .. 1,103,512 |.... ....78,297 |. ....79,056 |.. ....254,802 |.... . ... 763,046 |... .. 1,020,553 |.. 37,479 |.... .. (41,382)].. (3,903)
3. Subtotals 2022 + Prior ..........c....foeerecne 1,276,668 |............. 2,643,699 |.............. 3,920,367 236,309 239,866 1,189,137 | 9,884 [ 2,493,771 [ 3,692,792 148,777 | (136,486)|......coevevenne 12,291
4, 2023 e 642,174 |.............. 1,332,443 |...ccoene 1,974,617 380,736 | 17,914 398,650 |.....ccccnvene 326,799 |.oiiiinn 19,327 o 1,185,851 | 1,531,977 | 65,361 | (109,350) [....cvcvunene (43,990)
5. ...1,918,842 |.... ....5,894,984 |.... 617,045 |.. ...1,515,936 |.... . 3,679,623 |.... ..5,224,769 |. 214,138 .... (245,837)|.. ....(31,699)
6. 2024 ......cooiiiiiiice e XXX [t XXX i [ XXX [ XXX foreieiieinnn06,312 |006,312 XXX ol 90,971 | 460,956 |................ 558,928 |........... XXX [ XXX [ XXX
7. 1,918,842 3,976,141 5,894,984 617,045 694,828 1,515,936 127,182 4,140,579 5,783,697 214,138 (245,837) (31,699)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 3,187,246 Line 7 Line 7 Line 7
1. 11.2 2. (6.2) 3. (0.5)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (1.0)




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, YES
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... YES
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e N/A

Explanations:

Bar Codes:

resieea upue Sement Bosmen fertier =2 | |II| I| ||I |I I|| |I I|| |I |I| I| ||I |I ||I || II| |I ||I || I|I || I|I |I |I| || II| || II| || II| || II| || II| I| ||I| |II|
1 6 6 9 1 2 0 2 4 4 9 0 0 0 0 0 1

e e S Swppement besument Gertier = | |II| I| ||I |I I|| |I I|| |I |I| I| ||I |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| || II| || II| || II| || II| I| ||I| |II|
1 6 6 9 1 2 0 2 4 838 6 5 0 0 0 O 1
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Additional Write-ins for Assets Line 25

STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Funded deductibles .........cocoeeveieeieiiiiiciciccceeeeeceeeeeeeee e Joreieieieeennn 30, 117,108 [ 1,777,724 |................. 34,339,384
2505. (Qther assets and receivables 63,787,575 |... ....588,816 |...
2506. Equities and deposits in pools and associations 534,785 | [V 3,534,785
2597. Summary of remaining write-ins for Line 25 from overflow page 104,328,283 65,565,299 38,762,984
Additional Write-ins for Statement of Income Line 14
1 2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
1404.  Retroactive reinSUrANCe GAIN ..ot eees[oeesesesesesesese e e seeenes [0 U (1) S 5,000,000
1497. Summary of remaining write-ins for Line 14 from overflow page 0 0 5,000,000

Additional Write-ins for Schedule T Line 58

write-ins for Line 58 from

overflow page

103,565

0 800,439

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. Status To Date To Date To Date To Date To Date To Date
58004. KEN KENYA ....ccoovvivivicecn e XXX o] (V1 118,750 [oovoviiiiiieeiciee (1 (1 48,565 |.coeiiiin 4,169
58005. NLD NETHERLANDS ........cccccooet |oeeeee. XXX oo (V1 (15,185) [ 2,136 [ (V1 680,309 |...ccooovirnenne 796,541
58006. HKG HONG KONG, SPECIAL
ADMINISTRATIVE REGION OF
CHINA e
58007. DEU GERMANY ......
58008. LUX LUXEMBOURG ....
58009. AUS AUSTRALIA ........ccc.....
58997. Summary of remaining

805,006
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembDEr 31 Of PrIOT YEAT ........cccvovveveveeeeeeeeieiieteteteeeae et s st esesesessasens s sesesnas [eoeieneneenenenenas 2,008,971 |..oovienee 2,157,159
2. Cost of acquired:
2.1 Actual cost at iMe OF ACQUISITION ...........ccviuiiietetcecececceece ettt ettt st e e s s s st et eseseass s s s st esesessasananns |oeseeseseeeseueseieseeeeeeneeas (O RN 0
2.2 Additional investment made after CQUISITION ................c.cueuiuiuiiieieiieicie ettt et et ee st es s s esesssnenenenes | |oeeeseseeeseaeseieseeneeenenas [V R 50,39
3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiiii ettt ettt a e bt e bt e be et e e bt eabesaeesaeesaeesbeeabeeabeenbeenteenneennesnnes [onseensenssenssense e e eaaeas 0
4. Total gain (I0SS) ON GISPOSAIS .......eeiiiiieieeie ettt ettt e e et e ea e e eseesaeesa e e s e e aeeaseeneeaaseeaeeeseeeseenseenseenneanseenseensesneesneeaneennes [seiseeisenteeseesseansenaenaes 0
5.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccocvovveveueueeeeeeiiieieteteteeeesaes st esesesess s s s sesesesessassssssesesesesesessssssassesesesessasanans [oeseseseseseseaeaesenesenerenas (O RN 0
6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cooiiiiiiiiiiiiiieii ettt sbeesiees [eeeenne e (O RN 0
7. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie it ees [oeeeee e (O RN 0
8. Deduct CUITENt YEAr'S AEPIECIATION ...........c.cveveveeieeeiiieteteteeceeeeeeee ettt e sttt eseseas s s s s s et et eseasss s sssesesesesessssssssesssesesesnanas |oeeeeseseeeeeaesenenaes 50,801 | 198,584
9. Book/adjusted carrying value at the end of current period (LINES 142+3+4-5+6-7-8) ........ccocveveverereueueeeeieieieseeeieeeeseseiesenes [oeeeeeeseeeeeeenens 1,958,170 |.ooieine 2,008,971
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11. Statement value at end of current period (Line 9 minus Line 10) 1,958,170 2,008,971
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovriverirueuerereeninenisieereieeenes feeeeeeeeens 710,228,304 |...occevenee 747,159,419
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et et et ettt et e et et e et et e et et et et ee e e s ese s et eeereaeenens [ereeerenerenes 89,067,718 |...ooveeeeeeeee 0
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiiiinnn.
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccccuiiiiiiiiiiiii s [reese e [0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-cccceeeeeen 90, 117,240 |
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 790,117,245 710,228,304
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 2,344,986,304 |............ 2,074,884,683
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 60,079,778 |.....ccevnvv 114,756,965
2.2 Additional investment made after ACQUISIION ..............c.c.cvovcueueieieeeeeceetete e eeecee et eeeesceete et es s seete st esensssesesesesensnseassesenenans [eresesesesnsnenas 43,691,569 |................ 225,316,578
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation iNCrease/(AECTEASE) .........cuiiuuiiiiiieitieiteeite ettt ettt sb ettt ebe e bestesaeesaeesaeesbeesbeesbeenbeensesnnesnnesnnesnnens [nneennennnnnnens 90, (42,000 i
6. Total gain (loss) on disposals ............. ,494,
7. Deduct amounts reCeived ON AISPOSAIS ..............coccueveveveeceeeeeeeeeeeeeaeeeeeteeeseaeaesesesesesassesesesesssssssesesassssssssesssassssssssesasasssasssannans oesesescnesesens 35,832,141 | 108,697,921
8. Deduct amortization of premium and dEPrECIALION ...............c.cviviveueueuieieee ettt ettt es s es st sessss s s s sesesssnnens |eeeeeeeseeeaeieneeaes 941,635 |..cvevevann 2,772,695
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............cooiiiiiiiiiiiiiiei ettt sreesiees [oeesse e [0 U 0
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 3,477,658 ..o 10,829,603
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.cocoeveveurueireieiererereeeeeeeeeeiens [eeeieeens 2,445,248, 773 |............ 2,344,986,304
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvvveeececeeeeie e cceceeeeee e eacaete et sssaeaesesesessaseesesesesssasassesesssssssesesasssssassesesensssnssssssnnns |eeesseseseseseninns 9,327,732 oo 9,545,571
13.  Statement value at end of current period (Line 11 minus Line 12) 2,435,921,041 2,335,440,732
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccceeeiiririeieieieieeeeseseeieeeee e [eoeeeeens 7,075,889,537 |........... 6,777,246,625
2. Cost of bonds and stocks acquired ..179,275,535 |............ 1,193,467,127
3. ACCTUAI OF QISCOUNT ...ttt s e ss st esesese e e e s sesesesenesenesssssesesenensnennssnssenens [oeenenenennnneeees 1,000,939 [ 23,165,591
4. Unrealized valuation iNCrease/(AECIEASE) .............ceeurviieeuereiriiieeesesessesssssesesessssssssesesessssssssssesesessssssssesessssssssssesessssssssnsesessssnns |eoeseneeeeenenee 91,819,182 [ 5,108,220
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 77,674 | 44,232,454
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cucveviueuiiieieeeieeeeeeeeeeeeeee et se st eses e sesesesssessssanananans [oeeseeeseseneas 221,939,561 |................ 935,522,237
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiiitititeectete et ete et et ettt ae st se st ese e e et e s et et ete s et essabessssessssesessesessabessesensasensssessans [oeeseneeseseeseneaneaes 843,697 |.oceenn 4,159,279
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccovieiueriiriniieiieteiienicisieteeseseessiesessesesesiesessesessssesansfoesesesannseaees (5,963,077) ] cvceeeecnceene 5,851,362
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 8,896,656 |.....ccevenene 33,500,326
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................................................................ 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceeiriririrrrreeeeeresesieeneeeenes feeeeees 1,061,986,877 | 7,075,889,537
12.  Deduct total NONAAMItEd BMOUNLS .......c.cvruiiiriiriririiicieiet ettt sesenenennsesesenenenssesesenensnsnens [oonnennennenes 19,910,760 [ 14,721,886
13. Statement value at end of current period (Line 11 minus Line 12) 7,042,076, 111 7,061,167,651
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 4,316,020,197 |....ccovceneeee 76,009,102 |..oooveennne 172,736,756 |.coooeeenceenns 9,255,111 |.......... 4,228 547,654 |.....oooeoeeneieeeen 0 [0 [ 4,316,020, 197
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 1,247,568,359 |.......ccouee 89,746,073 |......cocenv. 10,148,960 |................ (23,648,419)|............ 1,303,517,003 |....oooevervnniceeinnnc 0 e 0 i 1,247,568, 359
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 170,926,538 |.......cceveeenee 214,647 | 12,027,337 | 12,078,763 |.covveenne 171,192,612 | 0 o0 170,926,538
L 7Y @2 - TP PEPPRRSTTY SRS 32,599,534 |.......covveen 4,591,308 |....ocvvvvnne 2,121,458 | 2,948,947 |...oovvvennnn. 38,018,331 | 0 i 0 [ 32,599,534
5. NAIC B () ittt b ettt ne s [re e 69,638,669 |........coccuvennne. 612,005 |.......ccveneene 4,911,227 | 2,129,824 |................. 67,469,271 | 0 0 e 69,638,669
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 2,628,191 3,044 20,782 (1,440,247) 1,170,206 2,628,191
7. Total Bonds 5,839,381,489 171,176,178 201,966,519 1,323,979 5,809,915, 127 5,839,381,489
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 14,130,180 |.eveeicccine [V T [V (5,256,321) | ..cocveennee 8,873,859 | 0 o 0 s 14,130,180
2 (2RSSR PRRRSTSTRRPRUIY RO 160,670,467 |......ccvvvrreicrerirnee [V 19,732,900 |oovvvrinne. 10,183,520 |....cccovnceee. 161,121,087 | 0 o 0 160,670,467
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 6,515,765 |....ooovieeicriccae [V T (1 (48,713) |- 6,467,052 | 0 0 e 6,515,765
I TR 7Y [ TSSOSO USRRSTSRSTRRRPRRY NSRRI 3,999,995 | 8,173,554 ..o [V R 799 | 12,174,348 .o 0 i 0 o 3,999,995
T2, INAIC B bbbt b bt bbbt st be s [rere e 107,983,482 |.....coveeiiciricn [V T [V 4,900,564 |............... 112,884,046 |...ooveeeccerneeeen 0 [0 e 107,983,482
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 293,299,888 8,173,554 19,732,900 9,779,850 291,520,392 293,299,888
15. Total Bonds and Preferred Stock 6,132,681,377 179,349,732 221,699,419 11,103,829 6,101,435,519 6,132,681,377
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ i 1,591,311 ; NAIC2 $ oo 0 ; NAIC3 $ oo 1,607 NAIC4 $ oo 37,907 ; NAIC5 $ o, 2,750,737 ; NAIC B $ oo 0




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 3,270,850 XXX 3,263,382 4,672 0

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ........cccvcvveveveeeeeeeeieieieieeeteeeae et sesesessas s s s seseseseas [eoesenensasneeneeas 3,246,980 |...covoecnee 2,561,000
2. Cost of Shor-term INVESIMENTS ACQUINET ..........c.c.oiieiieieeeieecececece ettt sttt ae e s st et es e essas s sesesesessssasanessseseseseaeas [ereseeneeseneseseaenens 18,508 [ 3,537,674
3. ACCTUAN OF GISCOUNL ...eeeeeiecertetete e iesctee et e s aeeeeees e eaeseeeees e eseseseeee e e seseeeeeee2 e s e s esesee e e aeseseeeees e anseseseses s ssseses et esssnsesnsesessnnas [oeieteessnasiciceseananas 4,782 | 40,410
4. Unrealized valuation iNCrEASE/(UECIEASE) ...........ccvoveviveuiueretieieieeeeeetetetesesese et s st e sesesesesessasesssesesesesessssasesssasesesesessssssesssssssesesesens [eoeseneneasnseseseseeenens 2,565 | (1,093)
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [V 31,135
6. Deduct consideration reCeiVed ON QISPOSAIS ..............c.cvcueueueuiriieeieeieteteteseeet s et et e ettt esess et st et esesesesessss et et ssssesesesessassssssesesesesens [reseeseseseeeseneneenaen 1,985 | 2,653,515
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted CAITYING VAIUE ................ccueueuiuiieeeiiiieeieseseseseeeseee et tesesseses s esesessssesans [oeseseseeesssseseneenssneneeeeas [V (143,873)
9. Deduct current year’s other than temporary impairMent FECOGNIZEA ............ccveveviviveueuerieiieeeeeestetetet e ee et sessses s eseseseses [oeeseeeeeseeseseeeneaeeeeeeeas [V 124,759
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 3,270,850 |....coovenveeee 3,246,980
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 3,270,850 3,246,980
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses (18,718,144)
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........ouiiiiiiiii ittt ettt e et e et et e e et et e s e et es b et et et et e b et enane Sabeassaseassassssesrearesreareas 0
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns (5,267,338)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 2,138,846
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 2,138,846
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIE CAITYING VAIUE ...........cououeueueuiriiriririiieieteteietst st sttt tesesee st sse s st sese e sess e s sesebesesa e s se st esebeberenenns fesestatnenessenerenes 509,291
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes (23,476,191)
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees (23,476,191)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN 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

SI05, SI06
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias (23,476,191)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s (283,476,191)
Part D, SECHON 1, COIUMN B .......iuiuiiiieiteietei ettt ettt e s 2 s e s s s e s e s s e s s e s e s s e s e s s s et s s s nsesensesensess febteebseesaseenses 687,604
Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (24,163,795)
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 ......iiiiiiiiiieteeet ettt e st s s s e s et n s s s e s s e s s e s s s s s s s e s ensesensens febtiebseesnseenses 687,604

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (24,163,795)

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 ...u.iuuivieiiieeieeie ettt es st ss s s et st eS8 8285ttt b bt et entes eebessessensenaenns 7,699,807

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 12 .....ouiiieiiiiei it eesessessessenneans 7,699,807

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAT ..........c.c.cvcueueiiiieieeeeeeeeeeee ettt eseass s s s e sesesssnnas [ereeeeeseeneaens 351,519,902 |....cccveenve 233,191,937

2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.coiiiiieeeieeceeeee ettt et a ettt e st e s s s s st esesesesessasssssesesesesssnasnnas |eeesenenesannes 484,180,987 |............ 2,892,004,232

3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 61,583 | 713,331

4. Unrealized valuation iNCrE@SE/(ECIEASE) ...........ccvevevivivieerereeieieeeeteeeteteteseseeeess st setesesesssses st esesesesesessss s st asasesesesessanasssssaseseseses [eoesesesnensseesesessneneneenes [V T 1,198

5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0

6. Deduct consideration received 0N ISPOSAIS ............c...cviveueriuiuiiieeeeeeieieteteseeeee et e et tesesese et st st esesesesessssesssssesesesesessssasssssesaseses [oeeseeesnsennns 651,831,071 |........... 2,774,118,522

7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0

8. Total foreign exchange change in book/adjusted CAITYING VAIUE ................cvcueveveuiieeeeiieieeeteeeeeeee et eessstesesesessesessssse et sessasnenans [oeseseesessessenenens (333,126) v (272,274)

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 183,598,274 |.....cocee 351,519,902
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 183,598,274 351,519,902

S108




Lo3

STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 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
100712222 ... 01/30/2024 ... 48,246,000 .0, 76,800,000
834447778 . . 01/30/2024 ... ... 40,821,718 .. 0]... 66,600,000
0599999. Mortgages in good standlng Commercial mortgages-all other 89,067,718 0 143,400,000
0899999. Total Mortgages in good standing 89,067,718 0 143,400,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 Totals 89,067,718 143,400,000
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 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
983444776 ... L P | P AP P [PTPPON 02/24/2014 .....|...... 02/23/2024 .....|.......... 7,566,626 .01, 0 Ol O 0 el O 7,566,626 |.......... 7,566,626 |..
0199999. Mortgages closed by repayment 7,566,626 0 0 7,566,626 7,566,626
165421Zz4 .... Cape Cod 05/06/2016 ..... ... 198,727 0. 0. 198,727 198,727 |..
209999742 . . [Charleston ... ...09/30/2019 ..... 149,456 |. 0. 0. .. 149,456 |... .. 149,456 |..
209999780 . | Charleston ... 11/15/2019 ..... 355,548 |. 0 0. .. 355,548 ... 355,548 |..
2099997C8 . . | Char leston .. 06/18/2020 ..... 0. 0. 74,728 |..
256112229 Cincinnati ... 12/04/2018 ..... 0. 0. ....88,203 |..
353555771 Franklin ....eeeeeeeeieeiiieiiiiieeen, 11/18/2018 ..... 0. 0 i O e O e O |0 [l 105,821 [ 105,821 |..
682544227 . |Cincinnati . 12/04/2018 ..... 0 0. .88,293 |..
797241285 ... Miramar Beach .. 06/17/2019 ..... 0. 0. ...59,136 |..
97241222 ... ... |Miramar Beach 11/01/2018 ..... . 0. 0.
866137776 . . | Lakeland 08/18/2021 ..... .333 333 0. ..0]..
0 0

0299999 Mortgages W|th pamal repayments

1,612,152

0599999 Totals

9,178,778

9,178,778

9,178,778




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... GLOBAL PREMIER FINANCE COMPANY .......ccooiiiiiiiiiiiiiiiiiiiiieiiieeeees Cincinmati ..ooovvvvveiiiiiiiiiiiiiiiieiieeeen o, [0 Global Premier Finance Company Board ............oooeeeeiiiiins fooiiiiians ceveeens ....02/01/1999 ... 1,224,082 oo O [ PP 100.000

1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 1,224,032 0 XXX

000000-00-0 Andalusian Credit Company, LLC Short Hills .. .|ACC, LLC ....11/14/2023 ... . 748,313 4.350
000000-00-0 . ..|Carlyle Revolving Loan Fund 11, Georgetown . Carlyle Revolving Loan Il GP, L.P. ..02/15/2024 . . 1.250
000000-00-0 Gryphon Mezzanine Partners, LP San Francisco ..|Gryphon Mezzanine Partners, GP, L.P . . |....11/30/2017 ...

000000-00-0 Gryphon Mezzanine Partners || Feeder Fund, LP San Francisco ... .| Gryphon Mezzanine Partners II, L.P ... ....12/20/2019 ...

000000-00-0 . ..|Gryphon Junior Capital Partners |Il Feeder Fund, LP San Francisco Gryphon Junior Capital GP III, L.P. . ..12/13/2023 .

..03/08/2022 .
o |---- 1071472021 ...
....11/28/2018 ...
..00/22/2023 .
..10/09/2018 .
..06/25/2021 .

Nassau Private Credit GP LLC ....... K
. ..[NB Private Equity Credit Opportunities Associates, L.P. |....
. |New York .|PineBridge Private Credit General Partners, LP ..

Beverly Hills Platinum Credit Opportunities Partners, L.P.,
000000-00-0 . ..|Sagard Credit Partners, LP ........ Toronto ..... .CAN. Sagard Credit Partners (Cayman) GP, Inc
000000-00-0 . ..| TTGA SBIC Pioneer Feeder Fund, LP .. |New York X TTGA C-1 MVF GP LLC ...
Yukon Capital Partners IV, LP .... .. [Minneapolis ..... . .. [ Yukon Partners IV, LLC ..iiivuiiiruniiiiiiiiiiiiiniiiiniiiianenns

Darien ......
New York ...

000000-00-0 . ..[Nassau Private Credit Onshore Fund, LP ....
000000-00-0 NB Credit Opportunities Fund Il LP
000000-00-0 ......... PineBridge Private Credit Feeder, LP
000000-00-0 . ..|Platinum Credit Opportunities Fund-0, LP .

-220.588 |..

clocoocoboooooooo|o

€03

000000-00-0 ......... ...12/21/2021 ... ....227,488

1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffili 6,168,009

000000-00-0 ......... AGM Capital Opportunities Fund, LP .......cccevviiriiiiniiiiniiiiiieennns Greeniich wuuvvevuvveeeieeeieie e AGM Capital Opportunities=GP, L.P .....ccoeeevrireiiinnninnnns ....10/21/2016 ... [V PPN 0
000000-00-0 AMCSI Crash Preferred Securities Holdings, LP ... Greenwich .. .| AMCSI Crash Preferred Securities-GP, LP .. ....02/13/2024 ...

000000-00-0 . ..|ALLOS 111-Q, LP .. Cincinnati . ALLOS Ventures 111 LLC ....ooevunnnnennns ..12/19/2018 . .120,000 |..

000000-00-0 . ..|Allos 1V-Q, LP ... Cincinnati . ALLOS Venture Management Company, LTD ..02/17/2022 . 200,000 |..

000000-00-0 BharCap Babylon Acquisition, LP. ... . [Wilmington . ..|BharCap Babylon Acquisition UGP, LLC ... .|....03/08/2024 ...
000000-00-0 BharCap Partners II, LP Wilmington . .|BharCap Partners |l GP, LP ....03/08/2024 ...
000000-00-0 . ..|Blackstone Tactical Opportunities Il1, LP New York ... Blackstone Tactical Opportunities Associ ..02/08/2019 . .210,370 |..

..09/18/2017 .
..08/08/2022 .
..06/25/2018 .
..03/14/2022 .

.. 45,06 |..
.. 10,067 |..

Cincinnati .
New York
New York
New York

000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .

..|Cintrifuse Syndicate Fund I, LLC ..
..[Corsair Amore Investors, LP ...
..|Corsair Assist Investors, LP
..[Corsair Atlas Investors, LP

Cintrifuse Fund Management 11, LLC ...
Corsair VI Management, LLC .......
Corsair Assist Management, LP
Corsair Atlas Management, LP ..

000000-00-0 . ..|Corsair Boomer Investors, LP .. New York Corsair Boomer Management, LP . ..06/25/2018 . . ..
000000-00-0 . ..|Corsair V Financial Services Capital Partners LP New York Corsair V Management, LP .... ..06/25/2018 . .. 79,880 |..
000000-00-0 . ..|Corsair VI FS Capital Partners, LP New York Corsair VI Management, LLC . ..10/25/2022 . . 1,258,243 |..
000000-00-0 . ..|Energy Impact Fund Il LP ..... New York .. Energy Impact Fund Il GP LLC .. ..03/20/2020 . . 358,863 |..

..09/02/2022 . . . 422,376 |..
..01/25/2024 . . V549 [ ..
.469,972 |..

San Francisco
Los Angeles ..

000000-00-0 .
000000-00-0 .

..|Foresite Capital Fund VI, LP
..|Gallant Capital Partners II, LP .

Foresite Capital Management VI, .
Gallant Capital Partners GP II, LP

000000-00-0 . ..|Goldner Hawn Fund VII L.P ... Minneapol is Goldner Hawn GP, LLC ... ..04/29/2019 .

000000-00-0 . ..| Goldner Hawn Fund VIII, LP Minneapol is Goldner Hawn GP VIII, L.P. . ..07/17/2023 . 414,058 |..
000000-00-0 . ..|GreyLion Capital Il LP . New York ... GreyLion Capital 11 GP LLP . ..02/28/2018 . .. 24,59
000000-00-0 . ..|GreyLion Capital LP .. New York GreyLion Capital GP LLP ..... ..08/20/2014 . 23,432

000000-00-0 Liberty 77 Capital, LP .... Washington . ..|Liberty 77 Capital GenPar L.P. .. o |---.03/25/2022 ...

000000-00-0 LLR Equity Partners VI, LP Philadelphia . .|LLR Capital VI, L.P. ......... ....05/13/2021 ... .
000000-00-0 . ..|ManchesterStory Discovery Fund |1, LP Des Moines . ManchesterStory GP2, LLC . 1271772021 . .215,733 |..
000000-00-0 . ..|ManchesterStory Venture Fund, L.P. ... Des Moines . ManchesterStory GP1, LLC .... ..03/23/2017 . .. 16,613 |..

o|e--12/23/2022 ...
....02/22/2024 ...
..06/23/2013 .
..04/19/2017 .
o |[----03/21/2022 ...
....03/06/2020 ...
..01/28/2016 .
..01/29/2020 .
..12/16/2022 .
..10/18/2019 .
..06/26/2022 .
.. 11/30/2023 .
..09/28/2023 . .2,050,919 |..
..12/16/2019 . . . .204,788 |..
..08/26/2024 . . 044,698 ..o ..
...02/19/2021 ... .... 140,000

. |Santa Clara .. ...100,000
New York ...
New York
New York
New York ...
.. |New York ...
. [New York
New York
Riverside
Riverside ..
Philadelphia .
Montreal
Toronto ..
Munsbach
Wilmington .
Cincinnati .

000000-00-0
000000-00-0
000000-00-0 .
000000-00-0 .
000000-00-0
000000-00-0
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0

..|Mercato Partners Traverse IV GP, LLC ...
.[MGG Investment Group GP LLC
NB Secondary Opportunities Associates |l
NB Secondary Opportunities Associates IV ...
..|NB Secondary Opportunities Associates V GP LLC ....
.[NB Strategic Capital Associates LP
NB Strategic Co-Investment Associates |11
NB Alternatives Advisors, LLC
NSH IV GP, LLC
M&S GP LLC ..
Patriot Financia
PCP Dental GP Inc. ...
PCP MSP GP INC ..
DS Investment S.A.
RCG I GP, L.P. ...
. |Refinery Management, LLC .

Mercato Partners Traverse IV GP, LP ..
MGG Structured Solutions Fund I1, LP
..|NB Secondary Opportunities Fund I11 L.P. .
..|NB Secondary Opportunities Fund IV LP ..
NB Secondary Opportunities Fund V, LP
NB Strategic Capital LP
..|NB Strategic Co-Investment Partners [I1 LP .
..|NB Strategic Co-Investment Partners IV L.P.
..|NewSpring Health Capital IV, LP .
..[Nutraceutical Investco, LP ..
..|Patriot Financial Partners IV,
..|PCP Dental 11, LP .
..|PCP MSP II, LP ......
..|Private Equity Solutions SCSp .
..|RCG Equity Fund II, LP .......
Refinery Venture Fund |1, LP ..

.775,000 |..
.. 14,183 |..
.500,000 |..
.527,823 |..

Scoobooooooooobo00o0o00ooDoboo0Do0DooDoboo0O
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 Revelstoke Single Asset Fund I, LP ... Denver .|RCP Single Asset Fund | GP, LLC . e veeeeees [0 1171972019 L ....4,625 .0 . ...0.420
000000-00-0 . Riverwood Capital Partners II1 L.P. Menlo Park . Riverwood Capital Il L.P ...... ..03/27/2020 . .. 67,658 |.. 0 | 0.800
000000-00-0 . ..|Riverwood Capital Partners IV, LP .. Menlo Park . Riverwood Capital Partners IV, LP . ..11/16/2023 . .175,360 |.. .0 0.560
000000-00-0 . ..|Roark Capital Partners Fund V, LP Atlanta .. Roark Capital GenPar V, LP .... ..11/01/2018 . .. 13,867 |.. 0 | 0.125
000000-00-0 . ..|Searchlight Capital CF SPK, LP WiImington . Searchlight Capital Partners CF ..11/14/2023 . 11,159 .. 0 0.900
000000-00-0 . ..|Second Alpha Partners V, L.P. New York ... Second Alpha Partners V GP, ..03/08/2023 . .887,327 |.. 0 | 2.960
000000-00-0 . ..|Snow Phipps I11, L.P. ..... WiImington . Snow Phipps GP |11, LLC ........... ..06/08/2016 . 15,831 0 0.458
000000-00-0 . ..|Solamere Capital Fund |1, LP Boston ... Solamere Capital Fund II, GP LP . ..08/19/2013 . 25,510 0 | 0.738
000000-00-0 . ..|Solas Cryosa Sidecar, LLC ...... Chattanooga Solas Partners |1, LLC ...... ..06/01/2023 . 15,000 .0 ..28.902
000000-00-0 . ..|Solas Francis Medical Sidecar, LLC Maple Grove .. Solas Francis Sidecar, LLC . ..09/13/2021 . .848,182 |.. 0 | ..33.517
000000-00-0 . ..| StepStone VC Global Partners X-B, LP . Owings Mills . Greenspring General Partner X, L.P. . ..03/26/2021 . .100,000 |.. .0 | 0.002
000000-00-0 . ..| StepStone VC Global Partners XI-B .. Owings Mills . StepStone VC General Partner XI LP ..12/18/2023 . .300,000 |.. 0 | 0.500
000000-00-0 . ..| StepStone VC Secondaries Fund V, LP Owings Mills . Greenspring Secondaries General Partner ..10/29/2021 . .201,480 |.. .0 | 0.200
000000-00-0 . ..| TCG Crossover Fund I1, L.P. ... Wilmington . TCG Crossover GP II, LLC .... ..08/21/2023 . . 3,960,000 |.. 0 | 2.000
000000-00-0 . ..| The Cranemere Group Limited . London ... The Cranemere Group Limited ..05/21/2014 . . 1,505,934 |.. 0 3.150
000000-00-0 Trilantic Capital Partners Prime, LP . New York ... .[Trilantic Capital Partners Associates Prime L.P. . 2 10..10706/2023 L e B O e 4,605 0] ... 0.550
000000-00-0 Trilantic Capital Partners VI, LP . .. |New York .[Trilantic Capital Partners Associates VI ... ....07/25/2018 ... a0 ...2.000
000000-00-0 . ..|Tritium Partners, LLC . |Austin ... Tritium | GP, LLC ....... ..06/26/2015 . 0 0.868
000000-00-0 . ..| TruArc Fund IV, LP . New Yor Truarc Fund 1V GP, LLC . ..04/15/2022 . 0 0.500
000000-00-0 ......... Vault Fund I, LP ... Boulder .. .| VAULT FUND | GP LLC ....09/26/2022 ... .0 . ...9.154
000000-00-0 ......... Viewpoint Ventures Fund |, LP ......cccevveeiiiiiiiiiiiiiiiiiecee e New YOrk .oeeeeeiiiiiiiiieiiiiiiiiiee s Viewpoint Ventures Fund | GP, LLC .....ooocuveeieeiiiiiiiieess oiiieee s eeeeeeis oas .04/24/2023 ... 0 fooereeiiiiiiiiieeiiiinnn0 [ 2.148
1999999. Joint Venture Interests - Common Stock - Unaffiliated 22,812,546 0 XXX
000000-00-0 ......... Al. Neyer Industrial Fund 11-Q LLC .. |Cincinnati . ..|AL. Neyer Fund Manager, LLC ... ....06/17/2022 ... ...250,000 .0 . ...2.000
000000-00-0 ......... Hillpointe Workforce Housing Partnership IV LP .. . [Charlotte .. ..|Hillpointe Fund IV GP, LLC .... . |....09/15/2022 ... ....400,000 0] ... 1.300
000000-00-0 ......... L-A Battery JV, LLC Philadelphia .... .|L-A Battery Group, LLC . ....11/20/2023 ... .0 . ...5.855
000000-00-0 . L-A Battery QOF Fund, LP Philadelphia . Adjustment .. .. 12/24/2019 . (3,892,949) |.. 0 ..42.176
000000-00-0 . L-A Delray QOF Fund, LP ... Delray Beach . Adjustment .. 12/24/2019 (3,319,597) .. 0 ..35.093
000000-00-0 . ..|L-A Delray QOF Fund II, LP Delray Beach . L-A Delray QOF Group, LLC 21072072023 . [ e 3,319,507 [ 0 ..22.870
000000-00-0 ......... LCN NA Fund 111-D, LP New York ..|LCN North American GP IIl, L.P .. . |---.08/23/2019 ... .0 . .. 1.29
000000-00-0 ......... Lubert-Adler Workforce Housing Fund, L.P. .............. Philadelphia .... ..|Lubert-Adler Group WH, L.P. .oeoviiiniiiiiiiiiiiins .|....08/08/2019 ... 0] ...8.909
000000-00-0 ......... NB Real Estate Secondary Opportunities Fund II, LP ... New York .|NB Real Estate Secondary Associates Fund |1, LP ... .|....06/23/2023 ... a0 ...1.250
000000-00-0 ......... PRCP-AFG LA New Orleans Partners, LP . New Orleans .. ..|PRCP-New Orleans Investment Managers, LL . .|....12/08/2020 ... 0] 100.000
000000-00-0 ......... PRCP-CO Deer Crest Partners, LP Broomfield .... ..|PRCP-CO Deer Crest Partners Managers, LP . .|....05/15/2019 ... 0 ..80.000
000000-00-0 ......... PRCP-CO Lakewood, LP Lakewood ... ..|PRCP-CO Lakewood Managers, LP .|....08/09/2019 ... 0]
000000-00-0 ......... PRCP-Dal las Four Partners, LP . Lewisville . .| PRCP-Dal las Four Partners Managers, LP ... .|....11/06/2015 ... 0
000000-00-0 PRCP-Del Coronado Partners, LP ... Phoenix .. .|PRCP-Del Coronado Partners Managers, LP .. ....05/15/2018 ... - 0]
000000-00-0 . ..|PRCP-Murietta Partners, LP ........ Phoenix .. PRCP-Murietta Partners Managers, LP ..05/15/2018 . .169,600 |.. .0
000000-00-0 . ..|PRCP-NC Asheville Heritage at the Peak Partners, LP Asheville .. PRCP-NC Asheville Heritage at the Peak Manager, LLC . ..04/07/2021 . . 194,400 |.. 0 |
000000-00-0 . ..| PRCP-NC Greensboro Partners, LP . Greenshoro . PRCP-NC Greensboro Managers, LP .......... 03/19/2020 264,000 |.. .0
000000-00-0 . ..|PRCP-NC Wi Imington Lofts I, LP Wilmington . PRCP-NC Wi Imington Lofts Manager, LLC 05/20/2021 . 119,200 |.. 0
000000-00-0 . ..|PRCP-NV Villa Serena Partners, LP Henderson PRCP-NV Villa Serena Managers, LP ....... ..03/17/2021 ... .225,600 |.. 0
000000-00-0 ......... PRCP-Or lando Sanford Landing Partners, LP ... Sanford .| PRCP-Or lando Sanford Landing Partners Ma . .|....12/18/2019 ... ... 264,000 0]
000000-00-0 ......... PRCP-Or lando Whisper Lake Partners, LP .... Orlando .. ..| Adjustment .|....12/18/2019 ... a0
000000-00-0 .........|PRCP-TX Kingwood, LP Houston .. -[PRCP-TX Kingwood Managers, LP . ...11/15/2019 ... ... 275,200 .0 .
2199999. Joint Venture Interests - Real Estate - Unaffiliated 396,665 0
000000-00-0 ......... |R4 Housing Partners IV, L.P. ..oooiiiiuiiiiiiiiiiiiiiiiiiiiiieccccies |New YOrk oveeieiiiiiiiiiiiiiiiiein i o N RHP IV GP LLC \ovviiiiiiiiiisiiiiiiieee e cciiiiiccesciie oeiiieee s ceeeeeins |oas .06/16/2015 ... fouveeee e i 867,154 |....oooiniiieiiiiiiiie 0
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 867,154 0
000000-00-0 .........| AMMC CLO 28 UBS WAREHOUSE ... . | George Town .. .{UBS Securities LLC ... ... 12/02/2022 ... ...7,000,000 .0
000000-00-0 . ..| AMMC CLO 30 UBS WAREHOUSE ... George Town UBS Securities LLC ... ..10/24/2023 ... . 4,000,000 |.. 0
378654-AG-2 .........| GLENDOWER SUB NOTE 07/15/2038 .... .. |New York .| GLENDOWER LENDER NOTE - ABS . o |-...07/27/2023 ... ....848,389 .0 .
G8476*-AE-1 ......... STEPSTONE PRIVATE EQUITY LP SECONDARY OPPORTUNITIES .................. New YOrk .ooeeeeiiiiiuiiiieiiiiiiiiieeeies STEPSTONE PRIVATE EQUITY LP SECONDARY OPPORTUNITIES ...... |.ooere: ceeeenne. ....01/31/2024 .. |oeooiii i e 1,341,587 | 0 0
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4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 1,341,587 11,848,389 0 0 XXX
03165Y-AC-4 ......... |AMMC 2024-30A SUB 0 01/15/2037 ...eevvvunriiiiiiiiniiiiiiiiiiieeciiiinnnas |George TOWN iiiiiinieniiiiieinnnncreeies foeeeees CYM......... | | AMMC 2024-30A SUB 0 01/15/2037 ...evvvvnviiiinnnniiiiiniinnnns | ................... |....01/12/2024 | ............................... 28,528,000 |....oiiiiiiinniiiiiiiiins [ P [0 T U 0.000
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 28,528,000 0 0 0 XXX
628791107 ......... [NBPBN 2022-1 SUB 04/15/2037 ..o seeseesrcreseeseeseseesienes I | T I | 1271972022 o oo o, [ 34,773 [, [ 0 oo, 0.000
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 0 374,773 0 0 XXX
000000-000 ......... [Pretiun Mortgage Credit Partners I, LP w.ocoocoversiesisresrsiecrnees [New YOrk wooeoveirsiesiesiesecesenenenes [ WY, [Pretiun Mortgage Credit Partners | 6P ..oooooocoocerereanea. | |z A [ [ [ [ 0.000
5899999. Any Other Class of Assets - Unaffiliated 0 1 0 0 XXX
6099999. Total - Unaffiliated 31,551,778 42,467,537 0 0 XXX
6199999. Total - Affiliated 28,528,000 1,224,032 0 0 XXX
6299999 - Totals 60,079,778 43,691,569 0 0 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Global Premier Finance Company LOC ........... Cincinnati ...ooovvvvvinniniiiinnn fovvennnnnd OH......... Return of Capital .......covvvvneiiiiiinnnnns [ons .02/01/1999 ...[....02/26/2024 ...|....... 525,000 |.....oiiiennnnn [ [ [ [ [ 0...... 525,000 |....... 525,000 |....ooeiennnnn [ [ T 0...... 696,032
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 525,000 0 0 0 0 0 0 525,000 525,000 0 0 0 696,032
000000-00-0 ..... ALITUS T-T, LP . . |St. Louis .|Adjustment ... ...05/25/2021 ...|....02/29/2024 ...|. R N
Great American Capl a s LP
000000-00-0 ..... Los Angeles ......evvrivinnnnnnnns Jovvnnnnns CA.eenne Return of Capital ........oocvvvniiiiiinnnnns ...01/12/2018 ...]....02/01/2024 ...|....... 342,640 |..oovnnnnnnnnns [V N [V N [V RN [V N [V N [V - 342,640 |....... 342,640 |..covnnnnnnnnns [V RN [V N [V N 0
000000-00-0 ..... San Francisco ... ...|Return of Capital ... ....12/20/2019 ...|....03/08/2024 ...|........ 37,290 |... 0 0. 0 0 .0 ..
000000-00-0 ..... Nassau Private Credit Onshore Fund, LP . Darien ... .|Return of Capital ..03/08/2022 . .02/23/2024 .. .818,887 .0 0 .0 0. 0
000000-00-0 ..... PineBridge Private Credit Feeder, LP ... New York . .|Return of Capital ..11/28/2018 . .03/12/2024 .. . 181,470 .0 0 .0 0. 0
000000-00-0 ..... Platinum Credit Opportunities Fund-0, LP .... [Beverly Hills ... .|Return of Capital ... ....09/22/2023 ...|....03/25/2024 ...|.......161,218 |... 0. 0. 0. 0. .0 ..
000000-00-0 ..... SAAS Capital Fund 111 ...oooovviniiiiiiiiinns Cincinnati ......ooovvveiiiiiinnnns Return of Capital .......coovvvvniiiiiinnnnns ...08/09/2018 ...|....01/05/2024 ...|........ 84,000 0 0 0 0 0
Star Mountain Strategic Credit Income Fund
000000-00-0 ..... IV, LP . |New York . ...|Return of Capital ... ....06/15/2023 ...|....01/26/2024 ...|....... 209,783 |... 0 0. 0 0 .0 ..
000000-00-0 ..... Yukon Capital Partners IV, LP . . Mlnneapolls .. ..|Return of Capital . ...12/21/2021 ...|....01/25/2024 ...|. ..36,018 |... ....0|.. .0 .. ....0|.. X X .. ....0 |.. .0 ..
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaﬁlllated 1,871,308 0 0 0 0 0 1,871,308 1,871,308 0 0 0
000000-00-0 ..... ASM Capital Opportunities Fund, LP .. | Greenwich .|Return of Capital . ....10/21/2016 ...|....03/21/2024 ...|........ 40,273 |... 0. 0. 0. 0. .0 ..
000000-00-0 ..... ASM Capital Partners IIl, LP .. Greenwich .. .[Adjustment . ....12/16/2022 . .03/31/2024 .. . (34,477) .0 0 .0 0. 0
000000-00-0 ..... ASM Capital Partners, LP .... Greenwich . |Return of Capi a ..12/06/2013 . .01/31/2024 .. .377,487 .0 0 .0 .0 0
000000-00-0 ..... ArcLight Energy Partners Fund VI, LP .. |Boston ... .|Return of Capital ..08/04/2015 . .01/11/2024 .. . 113,874 .0 0 .0 0| 0
000000-00-0 ..... Blackstone Tactical Opportunities IIl, LP .. [New York . .|Return of Capital ... ...02/08/2019 ...|....03/18/2024 ...|....... 106,408 |... 0. 0. 0. 0. .0 ..
Bridge Growth Partners-Accedian Holdings
000000-00-0 ..... 11, LLC iiiiiiie e e s e e e e e e e e enennans New YOrk .ooeeevveieieecnnnninnneens Joerennnns N Return of Capital ...cooovvvvvveiiniiennnnn [onn .06/15/2023 ...|....03/27/2024 ...|.ceiuiunnn. | [ O [ R [ O [ R [ O [ R | | [ R [ R 0
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Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
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000000-00-0 ..... CCA Life Settlements Fund II, LP .............. [0 T OPRPRPRPPPPP R IRL........ Return of Capital ...........ccceeeiiiiiiis ....12/16/2019 ...|....01/23/2024 ...|....... 149,163 |...ovvvnennnes [V [V [V [V [V 0. 149,163 |....... 149,163 [...evvvnennnee [V [V [V 0
Corsair V Financial Services Capital

000000-00-0 ..... Partners LP . [New York . ...06/25/2018 ...|....01/31/2024 ...|.

o

.|Return of Capital ...

000000-00-0 ..... Datalink Holdings, LLC . Tampa .. .|Return of Capital .03/27/2024 .. .0 0 .0 0f.

000000-00-0 ..... Energy Impact Fund |1 LP . New York . .|Return of Capital .01/09/2024 .. 137, .0 0 .0 0f. s

000000-00-0 ..... Energy Impact Fund LP ..... New York . .|Adjustment ......... .02/29/2024 .. .. (3,974) .0 0 .0 0[....... (3,974)].

000000-00-0 ..... Gallant Capital Partners I, L.P . Los Angeles .|Return of Capital .01/31/2024 .. . 339,004 .0 0 .0 0. 339,004

000000-00-0 ..... Goldner Hawn Fund VII L.P Minneapol is .|Return of Capital .03/31/2024 .. .. 42,828 .0 0 .0 0f. 42,828

000000-00-0 ..... Gryphon Partners IV, L.P. San Francisco .|Return of Capital .01/31/2024 .. . 230,957 .0 0 .0 0. 230,957

000000-00-0 ..... Gryphon Partners V, L.P. . San Francisco .|Return of Capital .03/08/2024 .. . 215,223 .0 0 .0 0f. 215,223

000000-00-0 ..... Gryphon Partners VI, LP San Francisco .|Return of Capital .03/08/2024 .. .. 66,038 .0 0 .0 0. 66,038

000000-00-0 ..... Lamark Aggregator, LP Boca Raton . .|Return of Capital .01/11/2024 .. .. 30,441 .0 0 .0 0f. 30,441 |

000000-00-0 ..... LLR Equity Partners V, LP ... Philadelphia . .|Return of Capital .03/06/2024 .. .297,109 .0 0 .0 0......297,109 |.

000000-00-0 ..... ManchesterStory Discovery Fund |1, LP Des Moines . .|Return of Capital .03/22/2024 .. .. 35,508 .0 0 .0 0f....... 35,508 |.

000000-00-0 ..... ManchesterStory Venture Fund, L.P. Des Moines . .|Return of Capital . .01/30/2024 .. .107,090 .0 0 .0 0....... 107,090 |.

000000-00-0 ..... Merit Capital Fund VII, LP .. | Chicago Return of Capital ... ....09/01/2022 ...|....01/30/2024 ...|. . .0 .. .0 .0 ..

000000-00-0 ..... NB Dyal 1V US Investors, LP .. . |New York ... ....|Return of Capital ... ...06/11/2018 ...|....03/29/2024 ...|. 0 0. 0 0 0. .0

000000-00-0 ..... NB Dyal V US Investors, LP .... New York . .|Return of Capital .02/07/2024 .. .0 0 0 .0 0 0

000000-00-0 ..... NB Secondary Opportunities Fund 111 L.P. ... [New York . .|Return of Capital . .03/08/2024 .. , .0 0 .0 .. , s

000000-00-0 ..... NB Secondary Opportunities Fund IV LP ....... New York ... ...|Return of Capital ... ....04/19/2017 ...|....03/27/2024 ...|....... 115,814 |... .0 .0 0 0 0 115,814 115,814 |...

000000-00-0 ..... NB Secondary Opportunities Fund V, LP ....... New York ... ....|Return of Capital ... ....08/21/2022 ...|....02/23/2024 ...|....... 115,877 |... 0 0 0 |0 0 115,877 115,877 |...

000000-00-0 ..... NB Strategic Capital LP ........cccvveeeiinnns New York . .|Return of Capital ..03/05/2020 . .02/26/2024 .. .365,979 .0 0 .0 ....... 365,979 |. 365,979 0 . (26,386),
000000-00-0 ..... NB Strategic Co-Investment Partners 111 LP . [New York ... .|Return of Capital ... ...01/28/2016 ...|....03/15/2024 ...|....... 141,689 |... 0 0 0 0 0 e 141,689 141,689 |... . 255,905

NB Strategic Co-Investment Partners IV L.P.

000000-00-0 ..... New York ... ....|Return of Capital ... ...01/29/2020 ...|....03/11/2024 ...|. 0 0 0

000000-00-0 ..... NewSpring Health Capital IV, LP . Riverside .|Return of Capital .03/31/2024 .. .0 0 .0

000000-00-0 ..... Private Equity Solutions SCSp .... Munsbach . . |Return of Capital .03/04/2024 .. .0 0 .0

000000-00-0 ..... Roark Capital Partners Fund V, LP . Atlanta .. .|Return of Capital .01/31/2024 .. .0 0 .0

000000-00-0 ..... Snow Phipps I, LP ..ceveuneennnns Wilmington . .|Return of Capital .02/13/2024 .. .0 0 .0

000000-00-0 ..... Solamere Capital Fund Il, LP .. Boston ...... .|Return of Capital .02/23/2024 .. .0 0 .0

000000-00-0 ..... StepStone VC Global Partners VIII, L.P. Owings Mills . .|Return of Capital .01/19/2024 .. .0 0 .0

000000-00-0 ..... StepStone VC Opportunities V, LP ... Owings Mills . .|Return of Capital .01/19/2024 .. .0 0 .0

000000-00-0 ..... TruArc Fund IV, LP ......... New York . .|Return of Capital .02/27/2024 .. .0 0 .0

000000-00-0 ..... Vida Longevity Fund, LP Austin ... .|Return of Capital . . .02/14/2024 .. .0 0 .0 .. A

000000-00-0 ..... Vivo Capital Fund IX, LP . .. |Palo Alto .. .|Return of Capital ... ...09/09/2019 ...|....03/27/2024 ...|....... 113,583 |... .0 .. .0 .. 00 0 113,583 113,583 |...

1999999. Joint Venture Interests - Common Stock - Unaffiliated 4,626,885 0 0 0 4,626,885 [ 4,626,885
Hillpointe Workforce Housing Partnership I,

000000-00-0 ..... LP o Char lotte ....|Return of Capital ... ...03/17/2020 ...|....03/26/2024 ...|.......200,058 |... .0 .0 .0 200,058 |...

000000-00-0 ..... Lubert-Adler Real Estate Fund VII-B, LP ..... |Philadelphia . .|Return of Capital .02/16/2024 .. .276,610 .0 0 .0 276,610

000000-00-0 ..... PRCP-CO Stone Mountain, LP ........ Northglenn . .|Return of Capital .03/26/2024 .. .313,134 .0 0 .0 313,134

000000-00-0 ..... PRCPKY Park Place Partners, LP . Louisville . .|Return of Capital .03/26/2024 .. .. 84,133 .0 0 .0 . 84,133

000000-00-0 ..... PRCP-MD Montclair Partners, LP .. Silver Spring .|Return of Capital .03/27/2024 .. . 224,322 .0 0 .0 224,322

000000-00-0 ..... PRCP-MD Waters Landing Partners, LP Germantown . .|Return of Capital .03/28/2024 .. . 138,227 .0 0 .0 138,227

000000-00-0 ..... PRCP-Missouri Partners, L.P. ..... St. Charles .|Return of Capital .03/31/2024 .. .100,016 .0 0 .0 100,016

000000-00-0 ..... PRCP-NC Greensboro Partners, LP . Greenshoro . .|Return of Capital .03/27/2024 .. .212,970 .0 0 .0 212,970

000000-00-0 ..... PRCP-NC Wi Imington Partners I, LP Wilmington . .|Return of Capital . . .03/31/2024 .. .0 0 .0 . 22,400

000000-00-0 ..... PRCP-NV Hidden Valley Partners, LP ... Wilmington .... ....|Return of Capital ... ....05/09/2018 ...|....03/29/2024 ...|........ . 0 0 0

000000-00-0 ..... PRCP-NV Villa Serena Partners, LP . . | Henderson ....|Return of Capital ... ....03/17/2021 ...|....03/28/2024 ...|. ..21,981 |... 0 .0 0

000000-00-0 ..... Righetti Ranch, LP ...........ccc... San Luis Obispo .|Return of Capital ..06/26/2015 . .03/28/2024 .. . 265,179 .0 0 .0

000000-00-0 ..... Student Housing Joint Venture, LP .. ... | Philadelphia ....|Return of Capital ... ....09/30/2014 ...|....02/29/2024 ...|. .0 .. .0 .. .0 ..

2199999. Joint Venture Interests - Real Estate - Unaffiliated 1,889,474 0 0 0 1,889,474 1,889,474

000000-00-0 ..... [Char leston Harbor Holding Company, LLC ...... [Mt Pleasant .ooovveeveeiinnne. | SC.nns [Char Ieston Harbor Holding Company, LLC . ]....09/08/2021 ...]....03/31/2024 ...]|.... 1,184,935 [............... 0 [ 0 ... 1,184,935 |.... 1,184,935

2299999. Joint Venture Interests - Real Estate - Affiliated 1,184,935 0 0 0 1,184,935 1,184,935

595622-7Z-7 .. MICHAEL TAYLOR SECURITY NT 5.00 09/16/2026 . |San Diego .|Return of Capital ... ...09/30/2021 ... J.... 03/15/2024 ...|....... 119,049 |... .0 0. 0 0 0 119,049 119,049 |...

482666-77-0 ..... Midwestern Agriculture Risk Managers, LLC .. [Greenville .... ....|Return of Capital ... 12/15/2020 ...|.... 03/22/2024 ... |.... 2,500,000 |... .0 .. .0 .. .0 .. ... 2,500,100 |.... 2,500,000 |...
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
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88888Z-ZA-5 ..... TAG INSURANCE HOLDINGS 6.50 10/15/2029 ...... Germantown Hill ......ocevvvveenns |ooeeeens IL...... Return of Capital .........ccoeeeiiiiiiiinnns |oee .08/19/2022 ...|....02/14/2024 ...|....... 173,089 [.....eeeeeeeees 0 [\ P 000 o, 173,089 |....... 173,089 0 0] 103,572
2999999. Collateral Loans - Unaffiliated 2,792,138 0 0 0 2,792,238 2,792,138 (100) 120,118
000000-00-0 ..... [AMMC CLO 30 UBS WAREHOUSE ......ovoveveveennens [George ToMN vovvveevveeiieranes | CYM....... TDiStribUEION vovovveveeeeeceeeeeeeeneeeeneeeaes ....10/24/2023 ...]....01/16/2024 ...]... 19,000,000 [............... 0 [\ P 0 .. 19,000,000 ... 19,000,000 [.......c0vveeee0 Joveeeeeeeeeenn0 oo 0 [ 536, 266
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 19,000,000 0 0 0 19,000,000 [ 19,000,000 0 536,266
00173Y-AC-0 . AMMC 2022-27A SUB 0 01/20/2036 . George Toun CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. .308,172 .0 0 .0 308, 172 .0 . 725,022
001743-AE-3 . AMMC CLO 2016-18A SUB 0 05/26/28 George Town CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. . 462,265 .0 0 .0 462,265 0 . 382,526
001747-AE-4 . AMMC CLO 2012-11A SUB 0 10/30/23 George Toun CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. .. 16,254 .0 0 .0 . 16,254 .0 . 148,241
001748-AD-4 ..... [AMNMC CLO 2014-14A SUB 0 07/27/26 George Town CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. .. 41,843 .0 0 .0 . 41,843 0
00175N-AC-2 ..... [AMMC CLO 2014-15A SUB 0 12/09/26 George Toun CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. .490,207 .0 0 .0 , 490,207 .0
00176B-AF-0 . AMNC CLO 2013-13A SUB 0 01/24/26 George Toun CYM........ [Adjustment .. 12/19/2022 . .03/31/2024 .. .. (340) .0 0 .0 .. (340)|. ... (340) 0
00176E-AE-7 AMMC CLO 2013-12A SUB 0 05/10/25 George Toun CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. 186,190 .0 0 .0 186 190 .0 ,
00176K-AC-7 AMMC CLO 2015-16A SUB 0 04/14/27 George Toun CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. 17,174 .0 0 .0 17,174 0 . 225,509
00176N-AG-2 . AMMC CLO 2018-22A SUB 0 04/25/31 George Toun CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. 177,918 .0 0 .0 177,918 .0 . 104,631
00176R-AC-2 . AMMC CLO 2020-23A SUB 0 10/17/31 George Town CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. .808,373 .0 0 .0 808,373 0 . 790,313
00177C-AC-4 . AMMC CLO 2017-20A SUB 0 04/17/29 . George Toun CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. .. 72,172 .0 0 .0 .72,172 .0 ....9,389
00177K-AC-6 ..... AMNC CLO 2022-25A SUB 0 04/15/2035 George Toun CYM........ | Distribution . .. 12/19/2022 . .03/31/2024 .. . 216,526 .0 0 .0 216,526 0 .368,701
00177M-AB-4 ..... AMNMC CLO 2021-24A SUB 0 01/20/2035 .. . | George Town ... ...CYM........ | Distribution . ....12/19/2022 ...|....03/31/2024 ...|....... 134,923 |... L0 L0 L0 134,923 0 fel0 e 435,079
00179T-AB-7 ..... AMMC CLO 2017-21A SUB 0 11/02/30 George Town ... ...CYM........ | Distribution . ....12/19/2022 ...|....03/31/2024 ...|....... 758,890 |... 0 L0 0 758,890 e [0 e 564,276
00177U-AE-0 ..... AMMC 2023-26A SUB A 0.00 04/15/2036 . George Toun . ...CVM........ | Distribution . ....03/10/2023 ...|....03/31/2024 ...]|....... 151,831 |[... 0. . 0. 0. . .. 151,831 .. 0. U R 316,705
4799999. Residual Tranches or Interests with Underlymg Assets Having Charactenstlcs of Fixed Income Instruments - Affiliated 3,942,400 0 0 0 0 0 0 , 3,942,400 0 0 0 5,395,490
000000-00-0 ..... [Pretium Mortgage Credit Partners I, LP ...... TNet YOrK oveveereeeeeeeeeaeeans | NY...... JReturn of Capital ..oecoveoveeverervenennans [....12/04/2014 ...]....03/15/2024 ...]occuoee..... [ [0 O [0 O [0 O [0 [0 O [0 [ [ [0 [0 O [l 6,945
5899999. Any Other Class of Assets - Unaffiliated 1 0 0 0 0 0 0 1 1 0 0 0 6,945
6099999. Total - Unaffiliated 30,179,806 0 0 0 0 0 0] 30,179,906 | 30,179,806 0 (100) (100) 595,337
6199999. Total - Affiliated 5,652,335 0 0 0 0 0 0 5,652,335 5,652,335 0 0 0 6,306,587
6299999 - Totals 35,832, 141 0 0 0 0 0 0] 35,832,241 35,832, 141 0 (100) (100) 6,901,925
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91282C-J1-9 ......... UNITED STATES TREASURY .....eeeiiiiiiiiieiee it eeeiiiees | eeeeeiiiieees e 02/29/2024 ... Societe Generale Paris ..........cccceeiiiiiiuiiieiiieiiiiie et ees feeee e e eeeiee foeeeee e 3,945,999 [...oeeeeeeiiiae. 3,995,000

03

0109999999. Subtotal - Bonds - U.S. Governments 3,945,999 3,995,000
BM0763-28-4 .........| SINGAPORE, REPUBLIC OF (GOVERNMENT) .. R AP 01/30/2024 ..... VAT TOUS . eeette e e e et e e e e et e e e e e e e e e e e e e e e e e e e ena e e e e e enn s e e e eennnneeeeennnnneeeennnnnees reernnnnaaeeeennnnaaeeeennnnnaeeees Joernniaaereern s 4,601,620 |. 4,834,401 |...
V81778-GB-8 . ..| SINGAPORE, REPUBLIC OF (GOVERNMENT) . 03/05/2024 CIMB BANK 6,033,606 |. 6,181,009 |.
Y280CE-GB-7 ......... SINGAPORE, REPUBLIC OF (GOVERNMENT) .. .. coee Jeennn 03/12/2024 ..... HSBC SECURITIES . T I 1,472,654 |. 1,547,825 |...
0309999999. Subtotal - Bonds - All Other Governments 12,107,879 12,563,235
00176B-AM-5 ......... AMMC 13R B3R = CDO ....eeeeeennneeeermnnneeeeemnneeeeeennnaeeeernnnnaaeeernnnnnseeeennnnneeeennnnnneeees | seevrnnniinnnes Joonnnd 01/24/2024 ..... 0L T3 U ESO PSPPSR URPUP AP EPTPPPURPPPRPN 3,044 | 3,044
00244@-AB-0 ......... AG TWIN BROOK B 7.78 03/19/2029 ......uuniiiiiriiniiiiiiiineisiiisineesrenins s sseennnsssssnnnnnsnees | aeeeeennnnnenes fonnnd 03/19/2024 ..... AFG Private Placement .. .. 15,000,000 |. .... 15,000,000 ...
00834B-AA-5 ......... AFFRM 24A A = ABS .. eeeeee e e e e e e e e e e e e e e e e e e enn e e e e e e e eennnnnees | aeeernnninenes Jennnd 02/07/2024 ..... CITIGROUP 1,969,752 [oeeeeeeeeinneeeeenes 1,970,000 |...
02147B-AC-9 ......... CWALT 2007-7T2 A3 = CMO/RMBS ...eeveniiiiiiiiiiiiiiii et scrsi s crnnn s snnnn e eennnns | aeeeeennninenes fonnnd 02/25/2024 ... Direct .... 1,956 |. 1,956 |...
02147W-AT-6 ......... CWALT 2006-26CB A18 = CMO/RMBS .......eeeeeeeeeeeeeemnnaeeeeemnnneeeeernnneseeennnneeeeennnnneeeenne | seevvnnniinnnns Jennid 01/01/2024 ..... Direct .... L33 L33
034641-AB-8 ......... AOMT 2020-5 A2 = RMBS ....cevvreniiiiiiiiiiieeiiiii e crnii e rrri e rrnn s ennnns s s snnnnnenees | aeeeennninenes foiand 01/23/2024 ..... JP Morgan 599,642 |. 664,999 |...
03770D-AA-1 ......... APOLLO DEBT SOLUTIONS BDC ... ...03/18/2024 ..... Bank of America Merrill Lynch ...

05377R-HY-3 ......... AESOP 241 A - ABS ...01/08/2024 ..... BNP Par ibas

054982-AA-1 . ..| BCAST 2022-A ISSUER LLC AFG Private Placement ..

06759L-AD-5 . ..| BARINGS BDC INC .. WELLS FARGO SECURITIES LLC .

12668A-4C-6 . ..| CWALT 2005-IM1 A2 - RMBS . Direct ....

12668B-YA-5 ......... CWALT 2006-7CB 1A9 = CMO/RMBS .....evviiiiiiiiieieciiiin et cevvi e cenie e cnnnneeeenenns | eeeeennninneees fonnnd 01/01/2024 ..... Direct ....

126694-HN-1 ......... CWHL 2005-25 A9 = CMO/RMBS ......eeeeeeeeeeeeenn e e e e e e e e e eeene e e e eennne e e e e eenn e e e eennnneeees | cevevnnniinnnes Jonnid 01/01/2024 ..... Direct

14576A-AA-0 ......... L0 3 U PP [SSUUUUURRRRUUUIN RN 02/16/2024 ..... DEUTSCHE BANK SECURITIES, INC. ..

16162Y-AL-9 ......... CHASE 2006-S4 A11 = CMO/RMBS .....eeeeeeeeeeeeieee e e e eeeie e e eerre e e e eeenne e e e eeenneeeeeennnnneeees | oevevnnnninnnes Jonnid 02/25/2024 ..... Direct .... . .
17025A-AH-5 ......... CWHL 2006-17 A8 = CMO/RMBS .....evviiiiiiiiiieiiiiiin e ernni s rnnnnnnes | aeeeeenninneees foaand 03/25/2024 ..... Direct .... .28 |...
20824D-AA-1 ... [CONN 24A A = ABS ..o e et e e e e e e e e e e e e e e e e e e e e e e e e e e nnan e e e e e ennneeeennnnnns | cerrrinnenennnn [eeeed 01/19/2024 ..... MITSUBISHI UFJ SECURITIES ... .eeeeeeeeieeeeeeeee e e e e eeee e e e e eeeee e e e e eennne e e e eemnnnaeeeeennnnnneee [eeeernnnnneeeermnnnnneeermnnnnnenes [oeernnnnnneeeennnnaenes 9,999,901 s 6,000,000 |...
26442U-AS-3 ......... |DUKE ENERGY PROGRESS LLC ......cevvuuniiiiiiiiiiiiiiiiiiiis e ciiii e ceeii e s ceni e s nennan e e snnnns | eennnnneeeeenns [ooned 03/11/2024 ..... SCOTIA CAPITAL USA INC ..evieiiiiiiiieiiiii et s s e sennna e e nnnnns [oeeernnnnnnnnernnnninnnesnnnnnnees foevrennnnnneeennn 4,983,750 |, 5,000,000 |...

26746*-AC-8 DYAL CAPITAL PARTNERS I11 (B) 6.55 0B8/15 ..eeeuevriiiieeeiiiiiieeeeieeeeeeiieceeeeiiieeeeee [ e [ 03/14/2024 ..... AFG Private Placement .............cccooiiiiiiiiiiiii e o L0000 2,200,000 [ 2,200,000 |...
267466-AC-6 . ..|DYAL CAPITAL PARTNERS |11 (A) 6.55 06/15 . AFG Private Placement ..... K
277432-AY-6 . .. | EASTMAN CHEMICAL CO .. Bank of America Merrill Lynch ..993,660 |.
289316-AB-9 . .| ELM L+575 03/06/2025 . AFG Private Placement ..... 12,527 |.

AFG Private Placement

289316-AC-7 ......... ELM 11, INC. ...

289316-AD-5 ......... = O PP [PPP RN RO 03/01/2024 ..... AFG Private Placement

289316-AE-3 ......... ELM TL L+575 03/06/2025 .....eevveeeeeeeiiiiiee e et einee e e e e | eeeeeniiiieees [eeeed 03/01/2024 ..... AFG Private Placement

202450-2C-0 ......... ENABLE INJECTIONS INC 6.00 PIK 11/18/202 .......ooviiiiiiiiiiiiiiiiiiiiecieiiiineeceiiieneeesins | eeeeeiiieeees [ond 01/31/2024 ..... AFG Private Placement

30225V-AS-6 ......... EXTRA SPACE STORAGE LP ....eveeiieeeiiiie e | ceeeeniiienees [ened 02/22/2024 ..... WELLS FARGO SECURITIES LLC . 979,400 |.
31737K-AC4 ......... FASST 2022-S4 A1B = CMO/RMBS ....coveviiiiiieiiiiiiee et eeiins | ceeeeiiieeees [onnd 02/25/2024 ..... Direct .... ... 36,663 |.
31730P-AA-5 ......... FASST 2022-83 A1 = CMO/RMBS .....eoineeiiiieeeeeiie e eeins | eeeeeniiineees [eened 03/25/2024 ..... Lo USROS OSSR UUURRRO TR RRRRRRY 5,024 |.
36143L-2L-8 GA GLOBAL FUNDING TRUST ....vviiiieiiiiiiieeeiiiiie ettt e e ee e sinnes | eeeeeniineeees [oeed 01/03/2024 ..... L O T e 1,988,380 |.
378654-AA-5 . .. | GLENDOWER CLASS A?? SOFR + 3.90 07/13/20 . Various .....eeeeeeeiiiiieeeen,

38147U-AE-7 . .| GOLDMAN SACHS BDC INC ... Bank of America Merrill Lynch

40054#-AA-5 . ..| GRYPHON MEZZANINE PARTNERS |1 FEEDER FUN . AFG Private Placement .....

40054#-AA-5 . .. | GRYPHON MEZZANINE PARTNERS |1 FEEDER FUN . AFG Private Placement ..

400556-AA-6 . .| GRYPHON JUNIOR CAPITAL |11 FEEDER FUND L . AFG Private Placement

40440V-AA-3 ......... HPS CORPORATE LENDING FUND .....vviiiieeiiiiiiiee it ssinneeee e | eeeeeniiieenes [onnd 01/23/2024 ..... JP Morgan

4525N-NT-0 ......... | IMM 2005-8 M1 = RUBS ...coeeeeriiiieeee e eenes | reeeeeeeins [ 03/25/2024 ..... Direct

45660Z-ZA-9 .........| INCLUDEHEALTH INC 8.00 05/30/2025 ......cccuvviiieiiiiiiiiieeiiiiiiiieeeeiiinnne s ssiienn e sssiieenees | eeeeeennniies [l 01/10/2024 ..... AFG Private Placement ..
501968-AA-5 ......... LCN NORTH AMERICAN FUND I 11-D LP e [ eeeeeiiiinees [eend 03/01/2024 ..... AFG Private Placement
531542-AA-6 ......... LIBERTY UTILITIES €0 .vvvvveeeeeiiiiieie ettt e e ssinnneees | eeeesninineees [oend 01/09/2024 ..... WELLS FARGO SECURITIES LLC .
531542-AB-4 ......... LIBERTY UTILITIES €0 euevveeeeeeeiiiee e eeinieeees | eeeeeniiienees [eened 02/22/2024 ..... JP Morgan

56035L-AH-7 ......... MATN STREET CAPITAL CORP ...eeeiiiusiireeiiiiiiiiiieiiiiiiiieeeiiiiie et e e e ittt eeesiieeeeeessinieees | eeenenneeeeees [ooensd 01/10/2024 ..... SMBC SECURITIES INC ..




L'¥03

STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
62879X-AB-1 ......... NB SELECT OPPORTUNITIES ISPV 2022 LLC ..cceeeeeeeieiiiieeeeeeeeeeeececceeeecceeeeeeecceeeeeeeeeeeeeeeeeee [ e [ 03/21/2024 ..... AFG Private Placement 1,205,391 |. 1,205,391 |... 1.6 PL
693581-AA-8 ......... PRPM 24RCF1 AT = RMBS ....vvvviiiiiiiiiiiiiiiiiii s [ seeeeeeaeaaaees [ 01/22/2024 ..... NOMURA' SECURITIES/FIXED INCOME ......evvrrrrrrressssssssssssssssssssssssssssssssssssssssssssssssssssssssees fosssssssssssssssssssssssssssnnnnns [oeeeeeeeneeneeeeeannes 5,748,847 [.evnniiiiiiiiinnnn, 6,000,000 |...
69371R-S9-8 ......... PACCAR FINANCIAL CORP ....evvviiiiiiiiiiiiiiiiiiii i i seseeeeeesnennnens [ eeeeeeeeennnnns [ 03/18/2024 ..... P MOTGan e [ [ §,084,450 | 5,000,000 |...
T44538-AF6 ......... PUBLIC SERVICE COMPANY OF NEW HAMPSHIRE ........coooviiiiiiiiii [ 03/19/2024 ... MITSUBISHI UFJ SECURITIES ..coeeeeeeeeeeeeeee [eeieiiiiiiiiiciieceicenceeieneenees [eeeeeeneennennneenn. 9,086,850 [oeeeiiiiiiiiiiiiis 5,000,000 |...
74666Z-7B-1 ......... PYPESTREAM INC CONV TL 14.00 11/18/2027 .....ccoooiiiiiiiiiiiiiiiiiii [ 03/12/2024 ..... AFG Private Placement
817743-AJ-6 ......... SPRO 241 A2 = RMBS .o [ erreeeeeeeeeen [ 01/17/2024 ..... BARCLAYS CAPITAL INC FIXED INC .. . K .
820932-AA-0 ......... SIXTH STREET LENDING PARTNERS ........eumuummmmmmmniniiininiiiiiiiienissessssssnsssssssssssnssssssnsssssnnns | seeeeeeeeennees [ooeed 03/04/2024 ... Bank of America Merrill Lynch ... 4,946,850 |. 5,000,000 |...
83012A-AC-3 ......... SIXTH STREET SPECIALTY LENDING INC ...evvvvviiiiiiiiiiiiiiiiiiiiiiiicccccccccceeeeeeeeeeeeneeeeeeenenenens [ eeeeeeeeneneens [ 01/08/2024 ..... Bank of America Merrill Lynch ... 9,903,600 |. ..10,000,000 ...
866677-AE-7 ......... SUN COMMUNITIES OPERATING LP ....evvvivrriviinsiirniiiiiiiiiiiisisiisssssssssssssssssssssssssssssnsssssnnnns | seeeeeneennnees [ooeed 02/22/2024 ... GOLDMAN 2,439,810 |. 3,000,000 |...
866677-AK-3 . ..|SUN COMMUNITIES OPERATING LP 01/04/2024 CITIGROUP 1,997,560 |. 2,000,000 |.
872652-AA-0 . ..| TPG OPERATING GROWP |1 LP ... 02/29/2024 Bank of America Merrill Lynch 2,997,090 |. 3,000,000 |.
87320#-AA-5 . ..| TTGA SBIC PIONEER FEEDER FUND, LP . 02/23/2024 AFG Private Placement ..... 1,250,000 |. 1,250,000 |.
87340#-AA-0 ......... T. ROWE PRICE OHA PRIVATE CREDIT FUND .....evvvvvvrerrnrrrnnisnnsnssssssssssssssssssssssssssssssssnnnnnes | seeeeeeenennens [ooeed 03/07/2024 ... AFG Private Placement 2,000,000 |oeeieeiiiiiiieiies 2,000,000 |...
884292-2G-8 ......... THIRD POLE 10.00 03/15/2027 ......cevvviiiiiiiiiiiiiiiiiiiiiiiiiicciceeceecceeeeseesesseeseeneeeeeennnnenens [ eeeeeeeaaeenens [ 03/18/2024 ... AFG Private Placement 782,800 [ovvvvvrrrrriirininnnns 1,600,000 |...
89183C-AA-3 ......... TPMT 24CEST ATA = RMBS .. [ 01/11/2024 ..... B0 L0 PR NP Ry B0 (21 1 A AN 7,500,000 |...
89236T-LZ6 ......... TOYOTA MOTOR CREDIT CORP ... [ eeeeeeeeeeenens [ 03/18/2024 ... T O Y s < I N 5,000,000 |...
915300-AA-8 ......... L0 R (PP SRS 03/22/2024 ..... L= NP R 38 - 120 (- RN 5,000,000 |...
92250R-AC-9 ......... | VELOCITY COMMERCIAL CAPITAL LLC ...evnnnniiiiiiiiiiiiiinninnnns | eesseenennnnees fonnns 02/05/2024 ... AFG Private Placement .. e 3,000,000 |...
960386-AR-1 .........| WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP .........eevvvveememmmemmnneienneesenesneesnsssssssnsssessnnnnes | seneeensnnnnnns fonnns 02/26/2024 ... L0 R N K 5,000,000 |ooeeieeiiiiiiiiiinens 5,000,000 |...
G8476*-AA-9 ......... STEPSTONE PRIVATE EQUITY LP SECONDARY OP .....euuniiiiiiinn [ eeeeeennnnenens [ 02/13/2024 ..... AFG Private Placement 959,768 |. 959,768 |...
G8476*-AA-9 ......... STEPSTONE PRIVATE EQUITY LP SECONDARY OP .......iiiiiiiiiiiiiiiiiins [ eeeeeeeeeeieees [oeea 03/25/2024 ..... AFG Private Placement .. 1,361,851 |. .. 1,361,851 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 149,547, 256 152,085,412
0023168-AC-3 ......... ATS ACQUISITION COMPANY, LLC = DELAYED D ..eeevvvviiiiiiiiiiiiiiiiccccccccccccececceccessnessencnnnnnnes [ eeeeeeenennnnns [oonnd 02/16/2024 ... L v R R [« I (N RN 139,000
00797*-AA-5 Aero Operating LLC/Term Loan 1/20 .. 01/02/2024 ... L0 o L= o O O 17 < N 1,843 |...
068296-AD-6 . ..|Barr Air Patrol, LLC ............ 03/19/2024 DIRECT .... 168,300 |.
15644#-AA-4 . ..| CENTRIC BRANDS LLC - TERM LOAN .. 02/06/2024 Direct ....
15644G-A#-1 . ..| CENTRIC BRANDS 1LEXIT TL L+1000 10/09/20 . 02/05/2024 PAYMENT IN KIND .
156454-AA-3 . ..| CENTRIC BRANDS LLC - TERM A-1 LOAN ... Direct ....
15645#-AB-1 . ..| CENTRIC BRANDS LLC - TERM A-2 LOAN ... Direct ....
21079%-AA-6 ......... CONTINENTAL ACQUISITION HOLDINGS, INC. = ooeeeiiiiiieiiiieieeeeeccececcccccceeceeeeeeeeeeeeeeeneneneeen [ eeeeeeeenneeens [ 01/01/2024 ..... CAPITALIZED INTEREST ...
21079%-AB-4 ......... CONTINENTAL ACQUISITION HOLDINGS, INC. = .. [ eeeeeeeeneeeens [ 03/28/2024 ... CAPITALIZED INTEREST ...
44040%-AA-9 ......... ICAT INTERMEDIATE HOLDINGS, LLC = CLOSIN ...vvvvvvrvrrriiriririiirennssssssssssssssssssssssnsssnsnnnnnns [ eeeeeeeeaneeens [ 03/01/2024 ..... Direct
44961*-AB-1 ......... Implus Footcare, LLC/Initial Term Loan 0 ......ceuveeeniveeniieenieiiieeeieeeieeeeeeeneeeneeennnees | cevnevrnnenenns foveees 03/28/2024 ..... Various
45321%-AA-5 ......... IHC HOLDING CORP. (IMPLUS FOOTCARE, LLC) ...vvvvrnnnniinniiniiiiiiiinnn [ eeeeeeneneeeens [ 03/01/2024 ..... CAPITALIZED INTEREST ...
48773#-AF-7 KELLERMEYER BERGENSONS SERVICES, LLC = A woeeeiiiiiiiiiiiiiiiininns [ eeeeeeeeeennens [ 01/01/2024 ..... Direct
487734-AF-7 . ..|KELLERMEYER BERGENSONS SERVICES, LLC - A . 03/18/2024 CAPITALIZED INTEREST
48773%#-AH-3 . .. | KELLERVEYER BERGENSONS SERVICES, LLC - T . 03/21/2024 EXCHANGE ...
50541#-AA-5 . ..| LABORATORIES BIDCO LLC - U.S. DOLLAR INI . 03/28/2024 CAPITALIZED INTEREST
50541#-AB-3 . ..|Laboratories Bidco LLC/Second Amendment 03/28/2024 CAPITALIZED INTEREST
50541#-AC-1 . ..| LABORATORIES BIDCO LLC - THIRD AMENDMENT . 03/28/2024 CAPITALIZED INTEREST
50541#-AD-9 ......... LABORATORIES BIDCO LLC = TL evviviiiiiiiiiiiiiiiiiicccccccccecccceeeeeceeeeeeeeeeeeeeeeeeneeneeeessnenneens [ eeeeeeneeennens [ 01/01/2024 ..... CAPITALIZED INTEREST ...
50541#-AE-7 ......... LABORATORIES BIDCO LLC ~ DELAYED DRAW TE ...cevvenniiiiiiiiiiiiiiiiieeeccrniineeecevnieeeecnnnines | eeeeeennnnneees fonnid 01/24/2024 ..... CAPITALIZED INTEREST ...
62031*-AA-2 ......... NNC SKINCARE INTERMEDIATE HOLDINGS I1, L wevvvvveviiiiirrininsnneserisseeeesssssssssssssnsssssnssnnnnnes | eeeeeenennnnens [ooeed 03/04/2024 ..... CAPITALIZED INTEREST ...
62931*-AC-8 ......... NNC SKINCARE INTERMEDIATE HOLDINGS |1, L .evvvvvvvviririiniisniininsissssnissssssnssssssssnsssnnsnninnns [ eeeeeeennnnnees [ 03/04/2024 ..... CAPITALIZED INTEREST ...
636076-AC-7 ......... NATIONAL FIRE & SAFETY, INC. = ADDITIONA .ooooiiiiiiiiiiieeeece [ 01/01/2024 ..... CAPITALIZED INTEREST ...
65658%-AA-2 ......... NORTH HAVEN FALCON BUYER, LLC 02/22/2024 ..... Various

65658#-AB-0 ......... NORTH HAVEN FALCON BUYER, LLC - DELAYED ..

68144#-AB-6 ......... OLYMPIA ACQUISITION, INC. - SECOND AMEND .......vvereeviiiuviiiiiiiiiiiiiiieiiiiiieenes

...03/28/2024

02/29/2024

CAPITALIZED INTEREST ...
CAPITALIZED INTEREST
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68144#-AC-4 ......... OLYMPIA ACQUISITION, INC. = SECOND AMEND ......eieeeeenieeeeenneeeeeeennn e e eeeenneeeeeenneneeees | eeevvnnnninnnns Joennnd 03/20/2024 ..... CAPITALIZED INTEREST ...eeeeieeeeeeenneeeeemnneeeeeemnnnaeeeennnnaeeeeennnnaeeeennnnnaseeennnnnneeeerns [reeennnnnneeeennnnnneeeennnnnaneees Joernnnnneeeeennnnaeeeeennnnnees 909 |ovreiiinrriimmniinneeennnnenn 909 |0 (40 PL
68144#-AD-2 ......... OLYMPTA ACQUISITION, INC. = INITIAL TERM .evvveniiiiiiiiiniiiiiiiineeeciniineevceninnennnnnnnees | eeeeeennineees fonnnd 02/29/2024 ... CAPITALIZED INTEREST ...
68144#-AE-0 ......... OLYMPIA ACQUISITION, INC. = FIRST OUT DE ....ceeeeeeieeeeeeenieeeeeeenneeeeeeenn e e eeeennnneeeeennn | oeeevnnnninnnes Joennnd 03/19/2024 ..... CAPITALIZED INTEREST ...
74066*-AA-4 ......... PREMIER SPECIALTIES, INC. = TERM LOAN ..oevvviniiiiiiiiiiieeciiii e ecenniineeees | eeeeeennieenes fonnidd 01/31/2024 ..... CAPITALIZED INTEREST ...
743548-AA-1 ......... PROJECT ESSENTIAL BIDCO, LLC = TERM LOAN ...oeeeeeeieeeeeeeie e e eeen e e eeene e e eeenneneeeeennn | eevevininnnnns Joennid 02/26/2024 ..... PAYMENT IN KIND
78486@-AC-1 ......... SSE BUYER, INC. = TERM LOAN ..oiviviiniiiiiiiie et sernsi e ennnins e nnnnneseennns | eeeeeennnnneees fonnnd 01/01/2024 ..... CAPITALIZED INTEREST ...
91859#-AA-5 ......... LB VACATION BUYER LLC — DELAYED DRAW TER ....oeeeeeeeiieeeeeeeie e e eeeennn e e e eennne e e eeennneeeeee | oevevnnnnnnnns Joennid 01/31/2024 ..... CAPITALIZED INTEREST ...
91859#-AB-3 ......... LB VACATION BUYER LLC - CLOSING DATE TER ....euuuiiiiiiiiiniiiiiininneniiniinnescnninssesnnnnnnees | aeeeeennnnneees fonnidd 01/31/2024 ..... CAPITALIZED INTEREST ...
92215%-AC-2 ......... VARDIMAN BLACK HOLDINGS, LLC - TERM LOAN .... 03/01/2024 ..... CAPITALIZED INTEREST ... ..102,481 |...
92215*-AD-0 . .. | VARDIMAN BLACK HOLDINGS, LLC - DELAYED D . 03/01/2024 CAPITALIZED INTEREST 46,324 |.
928432-A#-0 . .. [ VISUAL EDGE TECHNOLOGY, INC. - LAST ouT 02/22/2024 ... CAPITALIZED INTEREST ... . 5,688 |...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 4,442,520 4,446,678
2509999997. Total - Bonds - Part 3 170,043,654 173,090,324
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 170,043,654 173,090,324
05344Z-ZA-T7 ......... ASC EVE-SER BLOCKER INC ......cevvurniiiiiiiiiiiiiiiiiin s ceniis e srnnis s snnnies s ennnnnssssnnnnns | cennnnneneennns fonnnd 02/16/2024 ..... AFG Private Placement ..........ceuoiiiiiiiiiiiiiiiiii e e 5,000,000.000 |....ccvvvunnerrirnnnnns 5,000,000
486633-22-6 ......... KBS Topco, LLC/Preferred .......ccoueueeieeemeiieeieeeeeieeeeeeeeiee e eeeeene e e eeennne e eeennnneeeeenne | cvnnnennnnnnnns Jonnid 03/18/2024 ..... EXCHANGE 91,506.660 |.... 173,539 |.
923227-ZA-1 ......... VEKTOR MEDICAL INC SERIES A ...iviviiniiiiiiiiiiiiiiiiiiis e ssernni s ennnnns e nnnnneseeenns | cennnnneeeennns foannd 02/06/2024 ..... AFG Private Placement .. P A ... 1,159,554.000 |.... ...1,999,999 |.
929162-2B-1 ......... VOYAGER SPACE HOLDINGS INC SERIES € ..eevvuuieeerennussaerennnunsaeeennnnnsaeenennnnseeennnnnnseeeennnns | sossssseessenes |oennnd 03/08/2024 ..... AFG Private Placement ........cceeuiieiieemusuaseeeeinnsaarerrnnnnaseernnnnnaseernnnnsssseennnnnsssesnnnnnns [seeennnnnnsseernnnnnns 22,821,000 [oveuieiiiiiniiaiaeenes 1,000,016
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 8,173,554
4509999997. Total - Preferred Stocks - Part 3 8,173,554
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 8,173,554
01877R-10-8 ......... ALLIANCE RESOURCE PARTNERS UNT ....evvviniiiiiiiiiiiiciiiin e cciiin e cevnnn e ecvnnineesnnnnnneees | cennnnneeeennns fonnnd 01/26/2024 ..... VE CAPITAL
02215L-20-9 ......... KINETIK HOLDINGS CL A ORD ....eeeeenieeeeeenneeeeeennnieeeeeenneeeeeeennnneeeeennnnnneeeennnnneeenns | cvvnienennennnn Joennnd 01/09/2024 ..... VE CAPITAL ..
22758A-10-5 ......... CROSSAMERICA PARTNERS UNT ....iiiiiiiiiiiiiiis e crvn e sesnn e sennnnsesennnnn | cennnnneeeeenns fonnnd 01/24/2024 ..... VE CAPITAL ..
24664T-10-3 ......... DELEK LOGISTICS PARTNERS COM UNT .....eieeeeieieeeeeeeee e e eeeneee e e eeeene e e eennneeeeennnnnneees | cvnnnennnnnnnnn Jonnnd 03/27/2024 ..... VE CAPITAL ..
428103-10-5 ......... HESS MIDSTREAM CL A ORD I 01/09/2024 ..... VE CAPITAL ..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
156444-22-7 ......... CENTRIC BRANDS L.P./CLASS A LP INTERESTS AR ...eeuviiiiiiiiiiieiiiiinneeccriineeccvniineeecnnnens | cenvnneeeeenns fonnid 02/06/2024 ..... o700 R RO 13,358.250
486630-22-2 ......... KBS Topco, LLC/Class A COMMON ......ccevuuueeermmnnneeeernnnnaeeeennnneeeeennnneeeeennnnnaeeeernnnnnes | crnnieneennnnns Jonnnd 03/18/2024 ..... EXCHANGE ....91,506.660 |....
884297-7H-6 ......... THIRD POLE SERIES B-2 $36.51 03/18/2031 .. P IO RN 03/18/2024 ..... AFG Private Placement .. ....40,000.000 |.... . .
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 817,200 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 1,058,327 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,058,327 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 9,231,881 XXX 0 XXX
6009999999 - Totals 179,275,535 XXX 147,940 XXX
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..313838-RS-1 |FN 511797 = RUBS .....ooovvviiiiiiiiiiiiiiiiiiiens [ . 03/01/2024 . | Paydoun ... .1 .. . 05/01/2031 . [1.A ........
..31388D-ZU-5 |FN 602055 - RMBS ...........coeveieeeeeenennnnnnnnns [ . 03/01/2024 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388G-VIi-8 |FN 604629 - RMBS ...........cooevvrirnnnnninnnnns [ s . 03/01/2024 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-IIT-5 |FN 607358 - RMBS ........covvvvrririiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... . 1070172031 . [1.A ........
..31390V-ER-1 |FN 657244 - RMBS .......ccoeeiiiiiiiiiiiiiiiiiinens [ . 03/01/2024 . | Paydown . . 09/01/2032 . [1.A ........
..91282C-EA-5 |UNITED STATES TREASURY O . 02/29/2024 . |Maturity @ 100.00 . . 3,806,000 .3,800,435 |.... .3,805,000 |.. . 02/29/2024 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 3,805,923 3,801,227 3,805,923 XXX XXX
..V81778-GD-4 | SINGAPORE, REPUBLIC OF (GOVERMVENT) ........... [B..... |. 02/01/2024 . [Maturity @ 100.00 ...... | DT PO 891,341 |...........905,451 |...........920,613 |........... 918,386 |...............0 | (1,081 |eveeeeeeeennn O foneennnn (1,081) ... (25,964) .. 891,341 . 02/01/2024 . [1.A FE ....
0309999999. Subtotal - Bonds - All Other Governments 891,341 905, 451 920,613 918,386 891,341 XXX XXX
..70914P-VA-7 |PENNSYLVANIA (COMMONWEALTH OF) .oeeeeeeeiennnn | ....... | 03/19/2024 . |Direct ..................... | ......................... 11,650,000 |....... 11,650,000 |....... 13,465,536 |....... 11,650,000 11,650,000 |....ooeeenen.s [ 0 Joeeeeeiieenn [ 249,181 |. 10/15/2030 . [1.D FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 11,650,000 11,650,000 13,465,536 11,650,000 0 0 0 0 0 11,650,000 0 0 0 249, 181 XXX XXX
..041083-VB-9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M .... [....... . 03/01/2024 . | Paydown . 07/01/2043 . (1.B FE .
..051687-DB-4 | AURORA ILL SINGLE FAMILY MTG REV - RMBS ..... [....... . 03/01/2024 . | Paydoun ... . 12/01/2039 . (1.B FE .
..13079P-FG-3 | CALIFORNIA STATENIDE CMNTYS DEV AUTH MUL .... |....... . 01/16/2024 . |Direct .... . 01/15/2040 . (1.B FE .
..13079P-TZ-6 | CALIFORNIA STATENIDE CMNTYS DEV AUTH MUL .... |....... . 01/16/2024 . |Direct .... . 07/15/2030 . [1.A FE .
..19647P-BA-0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... 03/01/2024 . | Paydoun ... . 02/01/2044 . (1.B FE .
..19647P-BH-5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... 03/01/2024 . [Call @ 100.00 . . 06/01/2056 . [1.A FE .
..19647P-BK-8 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... 03/01/2024 . |Call @ 100.00 . . 09/01/2056 . [1.A FE .
..19647P-B0-5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... 03/01/2024 . [Call @ 100.00 . . 11/01/2045 . [1.A FE .
..19647P-BU-6 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... 03/01/2024 . |Call @ 100.00 . . 08/01/2057 . [1.A FE .
..196480-EX-1 | COLORADO HOUSING AND FINANCE AUTHORITY - .... [....... . 03/01/2024 . | Paydown . 01/01/2050 . [1.A FE .
..196480-GG-6 | COLORADO HOUSING AND FINANCE AUTHORITY - .... |[....... . 03/01/2024 . | Paydoun ... . 04/01/2050 . [1.A FE .
..206122-1IV-2 | ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA .... [....... . 01/02/2024 . |Direct .... . 04/01/2051 . [1.A FE .
.. 3133N3-U9-3 | FH REB008 — RMBS ........ceevvvvvvvvrriririiniiinnns [ eeeeenn . 03/01/2024 . | Paydoun ... . 11/01/2049 . [1.A ........
..3133N3-VG-6 |FH RE6015 ~ RUBS ......ooevvvieiiiiiiiiiiiiiieeeeens [ . 03/01/2024 . | Paydoun ... . 09/01/2049 . [1.A ........
..31392C-EM-2 | FNW 2002-W2 AF5 - CMO/RMBS . 03/01/2024 . | Paydoun ... . 06/25/2032 . [1.A ........
..31392H-FC-2 | FNR 0297E SR - CMO/RMBS .... .| 03/30/2024 . [Direct .... . 01/25/2083 . [1.A ........
..31392T-FH-5 |FHR 2480F NS - CMO/RMBS .... .. 03/30/2024 . [Direct .... . .0 . . 01/15/2082 . [1.A ........
..313938-VF-9 | FNR 2003-42 JS - CMO/RMBS . 03/30/2024 . [Direct . ....0 .0 ...0 ] 112 | . 05/25/2033 . (1.
..31397P-PL-8 | FHM MO12 A1A - CMBS/RMBS .. 03/01/2024 . |Paydown .. 605,475 ..605,475 N .. (13,313) | 0| . 08/15/2051 . (1.
..31397P-PS-3 | FHM MO012 A1B - CMBS/RMBS 03/01/2024 . |Paydown .. 864,19 ..864,196 ..805,863 |. 0| . 08/15/2051 . (1.
..3140K0-EL-8 |FN BO4638 - RMBS .........cooeveereeeeeeeenenens [ . 03/01/2024 . |Paydown ......coooeeeiiiiins feeiiiiniii e 9,680 ....9,680 ....9,697 |.... 0 . 11/01/2049 . [1.A ........
..31400B-N5-3 |FN CA4011 = RUBS .....ooovvviiiiiiiiiiiiiiieieieeens [ . 03/01/2024 . |Paydoun .....coooeeeiiiiiins v e 2,079 ....2,079 Ll 2,112 0 . 08/01/2049 . [1.A ........
..3140QC-DT-0 |FN CA4613 - RMBS .......ooeeereeeieeeeees [ . 03/01/2024 . | Paydoun ... .. 14,220 0 . 11/01/2049 . [1.A ........
..31418D-HY-1 |FN MA3B46 - RUBS .......ooovvvriiiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... 0 . 11/01/2049 . [1.A ........
..31418D-JW-3 | FN MA3B76 = RMBS ........cevvvvvvvrrririnniniiinnins [ eeeeenn . 03/01/2024 . | Paydoun ... 0 . 12/01/2049 . (1.A ........
..340740-KB-6 | FLORIDA HSG FIN CORP REV - RMBS .......cccceeees [ereennn . 01/02/2024 . |Call @ 100.00 . 0 . 07/01/2035 . [1.A FE .
..34074M-MY-4 | FLORIDA HSG FIN CORP REV - RMBS U PRI . 01/02/2024 . |Direct 0 . 01/01/2047 . (1.A FE .
..419818-H-4 |HAWAI1 ST HSG FIN & DEV CORP SINGLE FAMI .... |....... . 03/01/2024 . | Paydoun ... . 0 . 07/01/2037 . (1.B FE .
..45201L-WiF-8 | ILLINOIS HSG DEV AUTH - RMBS ...... 03/01/2024 . |Paydown .. 111,848 . 111,848 . 111,848 | 0| . 12/01/2043 . (1.B FE .
..45201Y-F3-6 | ILLINOIS HSG DEV AUTH REV - RWBS 02/01/2024 . [Direct . .. 245,000 ..245,000 ..252,683 |. ..245,001 .245,000 0| . 02/01/2034 . [1.C FE .
..45201Y-N2-9 | ILLINOIS HSG DEV AUTH REV - RMBS 03/01/2024 . |Paydown 10,891 10,891 10,891 |. 10,891 10,891 0| . 02/01/2047 . (1.A FE .
..45201Y-YK-7 | ILLINOIS HSG DEV AUTH REV - RMBS .............. [..ccees . 03/01/2024 . | Paydoun ... ....8,3%8 L. 7,962 ... ...8,3% |.. 0 . 06/01/2043 . (1.B FE .
..45203L-BS-1 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... [....... . 03/01/2024 . | Paydoun ... ....6,834 ....6,834 |.... ...6,83% |.. 0 . 02/01/2031 . [1.A FE .
..45203L-CD-3 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... [....... . 03/01/2024 . | Paydoun ... ...11,005 .0 . K .0 . ..11,005 |.. .0 . . 07/01/2032 . (1.A FE ....
..45203L-CE-1 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... [....... . 03/01/2024 . |Paydown ....oovvvveeeeeeeees Joveeeeeenieiieeeenns Joveennn.. 23,008 i, 23,008 |...........23,098 |............23,098 |...............0 | 0 i 0l [ 0 Joeeeeeennn 23,008 0 . 07/01/2032 . [1.A FE ....




1’603

STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..45203L-CL-5 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... [....... . 03/01/2024 . |Direct oo e e 28,267 i, 23,267 .0 . 0 ..23,267 |.. 0 e . 03/01/2059 . [1.A FE ....
..45505T-JC-6 | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .... |[....... . 01/02/2024 . |Direct .... .... 165,000 .. 174,676 |.... .0 . 0 165,000 |.. 0 . 01/01/2039 . (1.B FE ....
..45505T-LC-3 | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F ... |....... . 01/02/2024 . |Call @ 100.00 . .. 170,000 179,5% |.... .0 . 0 0 . 01/01/2087 . (1.B FE ....
..462467-VD-0 | IOWA FIN AUTH SINGLE FAMILY MTG REV - RM .... [....... . 01/02/2024 . |Direct 245,000 260,219 |.... .0 . 0 0 . 07/01/2047 . (1.A FE ....
..46940Y-BL-4 | JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL .... [....... . 03/01/2024 . |Paydoun ......oooeeevieiiins fovnniiiiiinnns o 8,086 [, 8,986 .0 . 0 0 . 02/01/2033 . [1.A FE ....
..49130T-VQ-6 | KENTUCKY HSG CORP HSG REV = RMBS ...........eevw [oeeenn . 01/02/2024 . |Direct .... .... 180,000 .0 . 0 0 . 07/01/2037 . (1.A FE ....
..54627D-BV-2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... |....... . 03/01/2024 . | Paydown ...28.,471 .0 . 0 0 . 12/01/2038 . [1.A FE ....
..57419R-H7-3 | COMMUNITY DEVELOPMENT ADMINISTRATION MAR .... |....... . 03/01/2024 . |Call @ 100.00 . ....5,745 .0 . 0 0 . 11/01/2058 . [1.A FE ....
..57419R-JY-2 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... |....... . 02/28/2024 . |Direct .... .0 . 0 0 . 09/01/2044 . (1.B FE ....
..57419R-YB-5 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. 02/28/2024 . [Direct . 0 0| 0| . 09/01/2045 . (1.B FE ....
..57419T-EN-7 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. 02/28/2024 . [Direct . 0 0| 0| . 03/01/2050 . (1.B FE ....
..57419T-IiE-7 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. 02/28/2024 . [Direct .... 0 0| 0| . 09/01/2052 . (1.B FE ....
..57586N-52-8 | MASSACHUSETTS HOUSING FINANCE AGENCY - R ... [....... . 02/01/2024 . |Call @ 100.00 . .0 . 0 0 . 12/01/2082 . [1.C FE ....
..502113-AV-6 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C .... |....... . 03/15/2024 . |Direct .... .0 . 0 0 . 03/15/2028 . [1.A FE ....
..604160-FZ-2 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2044 . (1.A FE ....
..604160-GB-4 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2044 . (1.A FE ....
..604160-GC-2 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2045 . [1.A FE ....
..604160-GD-0 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2045 . [1.A FE ....
..604160-GF-5 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2045 . [1.A FE ....
..604160-GG-3 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2046 . [1.A FE ....
..604160-GJ-7 | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .... 03/01/2024 . |Paydown 0 0| 0| . 08/01/2046 . [1.A FE ....
..604160-GM-0 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 03/01/2024 . |Paydown 0 0| 0| . 10/01/2046 . [1.A FE ....
..604160-GQ-1 | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .... 03/01/2024 . |Paydown 0 0| 0| . 03/01/2047 . (1.A FE ....
..60416Q-GU-2 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... . |. 03/01/2024 . | Paydown K 0 0| 0| . 06/01/2047 . (1.A FE ....
..604160-Gli-8 | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F ... . |- 03/01/2024 . | Paydown .. 239,838 ..239,838 ..201,713 |. 0 0| 0| . 10/01/2047 . (1.A FE ....
..604160-GY-4 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . | Paydoun ... ... 10,943 ... 10,943 ...10,943 |.... .0 . 0 0 . 12/01/2047 . (1.A FE ....
..604160-HS-6 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . | Paydown ... 88,428 ...88,428 ...88,428 |.... .0 . 0 0 . 12/01/2049 . (1.A FE ....
..60416Q-HT-4 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . |Call @ 100.00 . ... 50,857 .0 . 0 0 . 01/01/2050 . (1.A FE ....
..60416S-5F-3 | MINNESOTA ST HSG FIN AGY - RMBS ........ccvvvves [ereennn . 03/01/2024 . |Direct ... 50,000 .0 . 0 0 . 07/01/2050 . (1.B FE ....
..604168-BU-3 | MINNESOTA ST HSG FIN AGY - RMBS ........ccevvvns [oreennn . 01/02/2024 . | Call @ 100.00 . ... 35,000 .0 . 0 0 . 07/01/2031 . (1.B FE ....
..60416S-HX-1 | MINNESOTA ST HSG FIN AGY - RMBS ........ccevvens [ereennn . 03/01/2024 . |Direct .... .. 50,000 .0 . 0 0 . 01/01/2045 . (1.B FE ....
..60416S-KD-1 | MINNESOTA ST HSG FIN AGY - RMBS 02/01/2024 . [Direct . 30,000 0 0| 0| . 01/01/2041 . (1.B FE ....
..60416S-MZ-0 | MINNESOTA ST HSG FIN AGY - RVBS 02/01/2024 . [Direct . ..480,000 0 0| 0| . 01/01/2046 . (1.B FE ....
..604168-TC-4 | MINNESOTA ST HSG FIN AGY - RMBS .. 01/02/2024 . [Direct . .. 125,000 0 0| 0| . 01/01/2047 . (1.B FE ....
..60637B-FA-3 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY 03/01/2024 . |Paydown 11,034 0 0| 0| . 08/01/2036 . (1.B FE ....
..60637B-GC-8 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 02/01/2024 . [Direct . 35,000 0 0| 0| . 05/01/2038 . (1.B FE ....
..60637B-GM-6 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..... [....... . 01/02/2024 . |Direct ...eueeeiiiiiiiiiins foeeeeiiiiiniiins e 5,000 .0 . 0 0 . 11/01/2045 . (1.B FE ....
..647200-2F-0 | NEW MEXICO MTG FIN AUTH - RMBS ... . 03/01/2024 . |Direct .... ... 15,000 .0 . 0 0 . 03/01/2044 . (1.A FE ....
..647200-2H-6 | NEW MEXICO MTG FIN AUTH - RMBS ... . 03/01/2024 . |Paydoun .....coooeeiiiiiiins e e 6,837 .0 . 0 0 . 12/01/2035 . [1.A FE ....
..647200-3H-5 |NEW MEXICO MTG FIN AUTH - RMBS ... . 03/01/2024 . |Direct .... ... 90,000 .0 . 0 0 . 03/01/2045 . [1.A FE ....
..647200-3N-2 | NEW MEXICO MTG FIN AUTH - RMBS ... . 03/01/2024 . | Paydoun ... .. 19,581 .0 . 0 0 . 02/01/2087 . (1.B FE ....
..647200-3P-7 | NEW MEXICO MTG FIN AUTH - RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2037 . [1.A FE ....
..647200-4R-2 | NEW MEXICO MTG FIN AUTH - RMBS ... . |. 03/01/2024 . [Direct .... .0 . L0 0 . 03/01/2046 . [1.A FE ....
..647200-62-2 | NEW MEXICO MTG FIN AUTH - RMBS ... .. 03/01/2024 . [Direct .... .0 . 0 0 . 03/01/2048 . [1.A FE ....
..647200-X3-3 | NEW MEXICO MTG FIN AUTH - RMBS 03/01/2024 . | Paydown 0 0| 0| . 02/01/2043 . [1.A FE ....
..647200-X4-1 | NEW MEXICO MTG FIN AUTH - RMBS ... . 03/01/2024 . | Paydoun ... 0. .0 0. . 07/01/2043 . [1.A FE ....
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..647200-X5-8 | NEW MEXICO MTG FIN AUTH - RMBS .....ccoovnns [ eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 ..39,5%0 |.. . 10/01/2034 . [1.A FE ....
..64966T-AX-2 |NEW YORK N Y CITY HSG DEV CORP MULTIFAMI .... [....... . 01/16/2024 . |Direct .... .0 . 0 115,000 |.. . 01/15/2026 . (1.B FE ....
..658207-SL-0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .... |....... . 01/02/2024 . |Direct .... .0 . 0 .205,000 |.. . 07/01/2039 . (1.B FE ....
..67756Q-NI-5 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 03/01/2024 . | Paydoun ... .0 . 0 11,254 .. . 02/01/2044 . (1.A FE ....
..677560-NP-8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 03/01/2024 . | Paydoun ... .0 . 0 ..16,539 |.. . 03/01/2036 . [1.A FE ....
..67756Q-NQ-6 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 03/01/2024 . | Paydoun ... .0 . 0 ..45,031 . 03/01/2046 . [1.A FE ....
..67756Q-NR-4 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 03/01/2046 . [1.A FE ....
..67756Q-UZ-8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 03/01/2024 . |Direct .... .0 . 0 . 03/01/2047 . (1.A FE ....
..677560-XP-7 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 04/01/2040 . [1.A FE ....
..67886M-PT-0 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R .... 03/01/2024 . [Direct . 0 0| . 03/01/2044 . (1.A FE ....
..67886M-PU-7 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R .... 03/01/2024 . [Direct .... 0 0| . 09/01/2035 . [1.A FE ....
..684907-SZ-2 | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R ... 03/01/2024 . |Call @ 100.00 . 0 0| . 09/01/2040 . (1.A FE ....
..684907-UE-6 | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R .... |....... . 03/01/2024 . |Direct .0 . 0 . 09/01/2048 . [1.A FE ....
..684907-VJ-4 | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R .... |....... . 03/01/2024 . |Direct .... .0 . 0 . 09/01/2049 . (1.A FE ....
..72316W-ZE-0 | PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA .... [....... . 03/01/2024 . |Direct .... .0 . 0 . 01/01/2046 . [1.A FE ....
..83712D-WIK-8 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .... |....... . 01/02/2024 . |Direct .... .0 . 0 . 07/01/2043 . [1.A FE ....
..83712D-XJ-0 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .... |....... . 01/02/2024 . |Direct .... .0 . 0 . 01/01/2047 . (1.A FE ....
..83756N-EZ-1 | SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY ..... [....... . 02/07/2024 . |Direct .... .0 . 0 . 11/01/2041 . (1.B FE ....
..83756C-TX-3 | SOUTH DAKOTA HSG DEV AUTH - RMBS ......cccoeees [oreennn . 02/07/2024 . |Direct .... .0 . 0 . 05/01/2039 . [1.A FE ....
..880461-BP-2 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... [....... . 01/02/2024 . | Call @ 100.00 . .0 . 0 . 07/01/2043 . (1.B FE ....
..880461-DN-5 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 01/02/2024 . [Direct .... 0 0| . 07/01/2045 . (1.B FE ....
..880461-KB-3 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... 01/02/2024 . [Direct .... 0 0| . 01/01/2047 . (1.B FE ....
..880461-NL-8 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 01/02/2024 . [Call @ 100.00 . 0 0| . 07/01/2042 . (1.B FE ....
..880461-NP-9 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... .. 01/02/2024 . [Direct .... K 0 0| . 01/01/2042 . (1.B FE ....
..880461-SC-3 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... . |- 01/02/2024 . [Direct . .. 185,000 ..185,005 |. 0 0| . 07/01/2048 . (1.B FE ....
..88275A-Cli-8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... [....... . 03/01/2024 . | Paydoun ... ... 29,195 ...29,289 |.... .0 . 0 . 01/01/2032 . [1.A FE ....
..88275F-NIi-5 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 03/01/2024 . |Direct .... ... 55,000 ...55,000 |.... .0 . 0 . 03/01/2046 . (1.B FE ....
..88275F-PA-1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 03/01/2024 . | Paydoun ... ... 23,217 .0 . 0 . 09/01/2047 . (1.B FE ....
..88275L-AC-0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... [....... . 03/26/2024 . |Call @ 100.00 . ... 13,892 .0 . 0 . 07/01/2087 . (1.A FE ....
..88275L-AD-8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... [....... . 03/26/2024 . |Call @ 100.00 . ... 13,892 .0 . 0 . 07/01/2037 . (1.A FE ....
..91743P-DD-4 |UTAH HSG CORP - RMBS ........cooovveerinnnnnnnnnnns [oennn . 03/21/2024 . |Call @ 100.00 ......ccevvs |oovereennnniiiiinnns oo, 6,424 .0 . 0 . 02/21/2050 . (1.B FE ....
..91743P-DE-2 | UTAH HSG CORP - RWBS 03/21/2024 . |Paydown ...... 44,403 0 0| . 03/21/2050 . (1.B FE ....
..91743P-EX-9 | UTAH HSG CORP ..... 03/21/2024 . |Call @ 100.00 . 18,891 0 0| . 09/21/2053 . (1.B FE ....
..928120-Q4-3 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - 03/01/2024 . | Paydoun ... .. 123,961 0 0| . 10/25/2037 . (1.A FE ....
..928120-05-0 | VASHSG 2015 SERIES A A - RMBS ... 03/01/2024 . |Paydown 70,192 0 0| . 06/25/2042 . (1.A FE ....
..92812U-07-6 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - 03/25/2024 . |Paydown .. 106,065 0 0| . 10/25/2049 . (1.A FE ....
..92812U-R3-4 | VASHSG 2022 SERIES A A - CMO/RMBS ........cccoe [reennn . 03/01/2024 . | Paydoun ... ... 48,681 .0 . 0 . . 02/25/2052 . [1.A FE ....
..92812V-MA-1 | VIRGINIA ST HSG DEV AUTH - RMBS .........ccevvns [oreennn . 03/01/2024 . | Paydoun ... .. 16,526 .0 . 0 ....82 | 11/25/2039 . [1.A FE ....
..076890-BZ-8 | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .... |....... . 03/01/2024 . |Direct .... .0 . .0 . 5,500 |. 09/01/2045 . [1.C FE ....
..976890-DD-5 | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .... |....... . 03/01/2024 . |Direct .ooooveiiiiiiiiiinnns . 0 075,000 o0 v 0 v 0 o, 1,313 |. 03/01/2046 . [1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 8,610,310 8,610,312 8,807,720 8,514,149 0 0 8,611,909 0 (1,599 (1,59) 101,202 XXX XXX
..000366-AA-2 | AASET 2017-1 A = ABS ....eevvvvvvviriiriiriiinneens [ oo . 03/18/2024 . | Paydoun ... ... 85,504 ...85,504 ...85,504 |.... .0 . 0 ..85,504 |.. . 05/16/2042 . 2.B FE ....
..00038P-AA-8 | AASET 211 A = ABS ...eevvvrvverrennnnnnnnnnnnnnnnnns [ eeeeenn . 03/16/2024 . | Paydoun ... .. 161,237 ..161,237 ..151,044 |.... .0 . 0 161,237 |.. . 11/16/2041 . [1.G FE ....
..00038R-AA-4 | AASET 2019-2 A - ABS ....coeeereieeninnnneneeeeeens [ . 03/16/2024 . | Paydoun ... ... 32,684 ... 32,684 ...32,684 |.... .0 . 0 ..32,684 |.. . 10/16/2039 . [2.C FE ....
..000825-AA-7 | ACAM 19FL1 A - CMBS 03/18/2024 . |Paydown 33,920 33,920 |. 0 0| 33,920 . 11/16/2034 . [1.A FE ....
..001406-AA-5 |DCAL 2015 A1 - ABS . . 03/15/2024 . | Paydown . 7,193 . 4,801 0 0 . 7,193 . 02/15/2040 . [4.C FE ....
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..00175M-BN-9 | AMMC 15 AR3 = DO ...eevnnnnnnnnnininiies [ eeeenn . 01/16/2024 . | Paydoun ... ...29,515 |.... .0 . 0 0 e . 01/15/2082 . [1.A FE ....
..00176D-AJ-8 | AMMC 13R AR = CDO ....evvvvvvvvvnnnnnnnnnnnnnnnnnns [ eeeeens . 01/24/2024 . | Paydoun ... . 116,002 |.... .0 . 0 0 . 07/24/2029 . (1.A FE ....
..00178L-AB-5 |AMMC 21 A = CDO ...covvvvvviviiiiiiiiiiiiiiieiieiees [ . 02/02/2024 . | Paydoun ... ..302,982 |.... .0 . 0 0 . 11/04/2030 . [1.A FE ....
..00255U-AA-3 | AASET 2020-1 A = ABS ...ceeeeeeeeeeeeeeeeeeeeeeeen e . 03/15/2024 . | Paydoun ... .0 . 0 0 . 01/17/2040 . [2.A FE ....
..014480-AA-8 |ALESC IV A1 = CDO .oovveeeeeeeeeeeeeeeeeeeeeeeee [ . 01/30/2024 . | Paydoun ... .0 . 0 0 . 07/30/2034 . [1.C FE ....
..01450B-AA-6 | ALESC XV A1 = CDO ...eevveeeeeeeeeeeeeeeeeeeeeeee e . 03/25/2024 . | Paydoun ... .0 . 0 0 . 12/23/2037 . (1.C FE ....
..02147B-AC-9 | CWALT 2007-7T2 A3 - CMO/RMBS .......ccceeeeeeees [eeeennn . 03/25/2024 . | Paydoun ... .0 . 0 0 . 04/25/2087 . [1.AFM ...
..02147W-AT-6 | CWALT 2006-26CB A18 - CMO/RMBS ........cccoeeees [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2036 . [1.A FM ....
..02147X-AA-5 | CWALT 2006-32CB A1 - CMO/RMBS .........cccccunnn [oreenn . 03/25/2024 . | Paydoun ... .0 . 0 0 . 11/25/2036 . [1.A FM ....
..02147X-AR-8 | CWALT 2006-32CB A16 - CMO/RMBS 03/01/2024 . |Paydown 0 0| 0| . 11/25/2036 . [1.A FM .
..02149\1-AB-5 | CWALT 2007-J1 1A2 - CMO/RMBS 02/01/2024 . |Paydown 0 0| 0| . 03/25/2037 . |3.A FM
..02149V-AB-5 | CWALT 2007-J1 1A2 - CMO/RMBS 03/01/2024 . |Paydown 0 0| 0| . 03/25/2037 . [1.A FM .
..02149V1-AB-5 | CWALT 2007-J1 1A2 - CMO/RMBS ........cceeeeeeees [erennn . 03/01/2024 . | Paydoun ... .0 . 0 ....435 |.. 0 . 03/25/2037 . |2.C FM
..02660L-AA-8 | AHMA 2006-4 A11 - RMBS .....coooeeeeiiiieineiennns [ oeenn . 03/25/2024 . | Paydoun ... . . .0 . 0 11,377 .. 0 . 10/25/2046 . [1.A FM
..02660T-AR-4 | AHM 2004-1 4A - RMBS ......ccoiinnnnnis [ . 01/01/2024 . | Paydoun ... ....1,768 |.... .0 . 0 ...2,2% |.. 0 . 04/25/2044 . |4.B FM
..02660T-AR-4 | AHM 2004-1 4A - RMBS .....cccoeiiiiiiiiiiin [ . 03/01/2024 . | Paydoun ... ....4,265 |.... .0 . 0 ... 4,332 |.. 0 . 04/25/2044 . |3.A FM
..02665U-AA-3 | AHAR 2014-SFR2 A - CMBS .....coooeeeiiiiiiiiineens [ eeenn . 03/19/2024 . | Paydoun ... .1,252,818 |.... .0 . e e 1,252,794 .. 0 . 10/17/2036 . [1.A FE .
..02665X-AA-7 | AHAR 2014-SFR3 A - OMBS ......cooeeeeieieiiniennns [ orens . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/18/2036 . [1.A FE .
..02666A-AA-6 | AHAR 2015-SFR1 A - CMBS ........oooeeeeriinnininns [oennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/17/2052 . [1.A FE .
..03464H-AA-3 | AOMT 225 A1 - RMBS .....ccoeeiiiiiiiiiiiieieeeeees [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2067 . [1.A FE .
..03464J-AA-9 | AOMT 217 A1 - CMO/RMBS 03/01/2024 . |Paydown 0 0| 0| . 10/25/2066 . [1.A FE .
..03464P-AA-5 | AOMT 2022-2 A1 - RMBS 03/01/2024 . |Paydown 0 0| 0| . 01/25/2067 . [1.A FE .
..03464T-AA-7 | AOMT 2022-3 A1 - RMBS 03/01/2024 . |Paydown 0 0| 0| . 01/25/2067 . [1.A FE .
..034641-AB-8 | AOMT 2020-5 A2 - RMBS . |. 02/01/2024 . | Paydown 0 0| 0| . 05/25/2065 . [1.A FE .
..034641-AB-8 | AOMT 2020-5 A2 - RMBS «eeee.. |- 03/01/2024 . | Paydown 0 0| 0| . 05/25/2065 . [1.A ........
..03665L-AA-1 | ANTR 2018-3 A1 - CDO .... [ . 01/22/2024 . | Paydoun ... IO . .0 . 0 0 . 01/21/2031 . [1.A FE .
..038413-AA-8 | AQFIT 2020-A A - ABS .... . 03/17/2024 . | Paydoun ... 113,463 113,442 |........... 113,442 |.... .0 . J | ) O 0 . 07/17/2046 . [1.E FE .
..03881C-AA-9 | ARCLO 2021-FL1 A - CMBS . . 03/15/2024 . | Paydown ..2,047,289 ..2,007,460 |. .2,024,291 0 0| .2,047,289 0| . 12/17/2035 . [1.A FE .
..05072L-AA-3 | AUDAX 11 A - CDO ..... . 01/22/2024 . | Paydown .. 3,289,683 ..3,297,908 |. .3,202,958 |. 0 0| . 3,289,683 0| . 01/22/2030 . (1.A FE .
..054920-AA-4 |BDS 2020-FL5 A - CMBS . 02/20/2024 . | Paydown . 2,048,770 ..2,048,770 ..2,042,669 |. .2,031,703 |. 0 0| .2,048,770 0| . 02/18/2037 . [1.A FE .
..054920-AC-0 |BDS 2020-FL5 AS - CMBS . 02/20/2024 . | Paydown ..500,000 . 500,000 . 500,000 |. . 500,000 |. 0 0| 500,000 0| . 02/18/2037 . [1.A FE .
..05493N-AA-0 |BDS 21FL9 A - CMBS ....... . 02/20/2024 . | Paydown . 1,088,316 ..1,088,316 ..1,088,316 |. .1,088,316 |. 0 0| .1,088,316 0| . 11/18/2038 . [1.A FE .
..05525H-Ali-7 | BAMLL 2014-FRR5 4B - CMBS . . 01/01/2024 . |Paydown .......cooeeeeeeeees |eveeennnnnnnnnnnnns 00022 3,000,000 ... 3,000,000 |........ 2,745,916 |........2,880,000 .0 . 0 e 3,000,000 |.. 0 . 01/29/2047 . |3.C FE
..055328-AA-6 | BCMM 2018-1 A1A - CDO . 03/13/2024 . | Paydoun ... .3,918,303 |.... .0 . o0 ] 3,919,618 .. 0 . 10/21/2030 . [1.A FE .
..05533N-AJ-3 | BCAP 2010-RR12 1A9 - CMO/RMBS .. . 01/01/2024 . | Paydown . 2,657 |. 0 0| .3,135 0| 0 |. 06/26/2037 . |3.C FM
..06533N-AJ-3 | BCAP 2010-RR12 1A9 - CMO/RMBS .. . 03/01/2024 . | Paydoun ... . e 17,289 | .0 . 0 ..20,150 |.. 0 . 06/26/2037 . |2.B FM
..05584A-AA-8 |HGVGI 17A A - RMBS . 03/25/2024 . | Paydoun ... .. 238,892 238,892 238,832 |...........238,864 |[.... .0 . 0 .238,892 |.. 0 . 05/25/2029 . [1.F FE .
..05602C-AA-2 | BSPRT 2021-FL7 A - CMBS . . 03/15/2024 . | Paydown .. 799,604 ..799,604 LTT7,474 | ..784,935 |. 0 0| .799,604 0| . 12/15/2038 . [1.A FE .
..05946X-H5-5 |BAFC 2005-H 2A1 - CMO/RMBS .......cooeveeeiieeens [oeennn . 03/01/2024 . | Paydoun ... ... 19,833 ...20,293 ...17,363 |.... .0 . 0 ..19,833 |.. 0 . 11/20/2035 . [1.A FM .
..05946X-YV-9 | BAFC 2005-F 2A1 - CMO/RMBS .............coeeeeees [orennn . 03/01/2024 . |Paydown .......oooeeeiiiiins foeniiininii | 1,019 ....2,047 ....1,908 |.... .0 . 0 ...1,019 |.. 0 . 09/20/2035 . [1.A FM .
..059475-AG-8 | BOAA 2007-2 2A2 - CMO/RMBS .......ccoeevveeieeees [oeennn . 03/01/2024 . | Paydoun ... ...14,310 .0 . 0 L1114 0 . 06/25/2037 . [1.A FM .
..05949C-KS-4 | BOAMS 2005-J 2A3 ~ CMO/RMBS ........cevvvvvvvvnns [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 174 0 . 11/25/2035 . [1.A FM
..05949C-PP-5 |BOAMS 2005-L 4A1 = CMO/RMBS .......ccocnnnnnnn [ereenn . 03/01/2024 . | Paydoun ... .... 110,697 .0 . 0 .110,585 |.. 0 . 01/25/2036 . [1.A FM .
..05951U-AC-5 |BAFC 2006-8T2 A2 - CMO/RMBS ............ccoeeeees [oennn . 03/01/2024 . | Paydoun ... ....507 .0 . 0 ....3%8 |.. 0 . 10/25/2036 . [1.A FM .
..059522-AU-6 | BAFC 2007-C 1A2 - CMO/RWBS .. 03/01/2024 . | Paydown 10,491 0 0| .9,508 0| . 05/20/2036 . [1.A FM .
..05952G-AT-8 | BAFC 2007-D 3A1 - CMO/RWBS 03/01/2024 . |Paydown 0 0| .219 0| . 06/20/2037 . [1.A FM ....
..05052G-AV-3 | BAFC 2007-D 3A3 - CMO/RMBS .. . 03/01/2024 . | Paydoun ... .0 .. .0 .. ..827 .. .0 .. . 06/20/2037 . [1.A FM ....
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..05953Y-AH-4 | BAFC 2007-4 A1B - RMBS ......ccoeeeiiiiiiiiiieenns [ erens . 03/01/2024 . | Paydoun ... .L3,177 ....3,165 |.... .0 . 0 .3,178 .. . 05/26/2037 . [1.A FM ...
..05990E-AD-2 |BAFC 2012-R6 2A2 - CMO/RMBS ...........cevvuunnnn [ernennn . 01/26/2024 . | Paydoun ... ....4,25 ... 3,556 |.... .0 . 0 .4,225 |.. . 07/28/2036 . (3.B FM ....
..05090E-AD-2 |BAFC 2012-R6 2A2 - CMO/RMBS ..........eevveuuunnn [erreenn . 02/26/2024 . | Paydoun ... ...16,077 ...16,001 |.... .0 . 0 .. 18,565 |.. . 07/28/2036 . [1.G FM ....
..05990E-AD-2 |BAFC 2012-R6 2A2 - CMO/RMBS ...........eevvumunnn [ereennn . 03/26/2024 . | Paydoun ... ... 1,784 ... 1,498 ... .0 . 0 ...1,784 |.. . 07/28/2036 . |2.A FM
..06744D-AA-7 |BARC 22NQM1 A1 - CMO/RMBS ........eeveeeiinnnn [eeeenn . 03/01/2024 . | Paydoun ... ...92,363 ...90,818 |.... .0 . 0 ..92,363 |.. . 07/25/2052 . [1.A FE .
..07336F-AA-4 |BVINV 2022-INV3 A1 - CMO/RMBS ...........evvvunn [oreeenn . 03/01/2024 . | Paydoun ... ...62,102 |.... .0 . 0 . 01/25/2082 . [1.A ........
..07384Y-KF-2 |BSABS 2003-AC4 A = RUBS ......coovvvrvviiiniinnens [eenenn . 03/01/2024 . | Paydoun ... .. 22,975 |.... .0 . 0 . 09/25/2033 . [1.A FM
..07386H-0Z-7 |BALTA 2005-2 2A3 = CMO/RMBS ........ccceeeiiiian [eeeennn . 03/01/2024 . | Paydoun ... 22,422 ... .0 . .0 . . 04/25/2035 . [1.A FM .
DEUTSCHE BANK
..09630A-AE-6 | BLUEM 2018-3 A2 = CDO .....vvvvvvvnnnnnnnnnnnnnnnns . 02/23/2024 . | SECURITIES, INC. .4, .4,798,802 |.... .0 . 0 . 10/25/2030 . [1.A FE .
..11042A-AA-2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013- . 03/20/2024 . | Paydoun ... . 0 0| . 12/20/2025 . (1.E FE .
.. 12327A-AA-6 |BJETS 2022-1 A = ABS ....evvvniiiiiiiiiiiin oo . 03/15/2024 . | Paydoun ... .0 . 0 . 06/15/2037 . [1.G FE .
.. 12327F-AA-5 |BJETS 2020-1 A = ABS ...oooovriiiiiiiiiiiiiiis [ . 03/15/2024 . | Paydoun ... .0 . 0 . 11/15/2085 . [1.F FE .
.. 12489-QE-7 | CBASS 2005-CB8 AF3 - RMBS .......cceeeeeeieeeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . .. . 12/25/2035 . [1.A FM .
.. 12510H-AA-8 | CAUTO 2020-1 AT = ABS ....ovviiiiiiiiiiiiiiiis [eeeenn . 02/16/2024 . |Various ... .0 . w0 | 5,221,542 .. . 02/15/2050 . [1.A FE .
.. 12510H-AB-6 | CAUTO 2020-1 A2 = ABS .......evvvvvvvmmmnnnnnnnnnns [ereeenn . 03/15/2024 . | Paydoun ... .0 . 0 ... 4,152 |.. . 02/15/2050 . [1.A FE .
..12510H-AC-4 | CAUTO 2020-1 A3 = ABS .....eevvvvvvvvennnnnnnnnnnns [eeeeenn . 03/15/2024 . | Paydoun ... .0 . 0 ... 4,449 |.. . 02/15/2050 . [1.A FE .
..12510H-AS-9 | CAUTO 231 A1 - ABS .... 03/15/2024 . |Paydown 0 0| 60,000 . 09/15/2053 . [1.A FE .
.. 12520K-AA-0 | CFMT 21GRN1 A - ABS 03/20/2024 . |Paydown .. 211,266 ..211,265 |. 0 0| .211,266 . 03/20/2041 . (1.B FE .
..12530B-AA-7 | CFMT 2021-3 A - RMBS .. 03/25/2024 . |Paydown .. 214,222 ..214,289 |. 0 0| .214,222 . 10/27/2031 . [1.A FE .
..12530G-AA-6 | CFMT 2022-HB9 A - RMBS ........covvvvvviiiiiiinnns [eeeenn . 03/25/2024 . | Paydoun ... .. 240,197 .0 . 0 . 09/25/2037 . [1.A FE .
.. 12530J-AA-0 | CFMT 22AB2 A - CMO/RMBS ........oovvvvvvvrenienens [eeeens . 03/25/2024 . | Paydoun ... .. 98,452 .0 . 0 . 02/26/2052 . [1.A FE .
.. 12530M-AB-1 | SORT 2020-1 A2 = ABS .......eevrmmmmmmmmnnnnnnnnnns [ereeenn . 03/15/2024 . | Paydoun ... .0 . 0 . 07/15/2060 . [1.E FE .
.. 125431-AH-9 | CWHL 2006-HYB4 2A1 - CMO/RMBS ...........evvvunn [oreeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/20/2036 . [1.A FM ....
.. 12544H-BF-6 | CWHL 2007-HY7 A4 - CMO/RMBS ......cccoeen [ eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2087 . (1.E FM ....
.. 12545E-AK-2 | CWHL 2007-J2 2A9 ~ CMO/RMBS ........cevvvvvvvvnns [ereenn . 03/01/2024 . | Paydoun ... K .0 . 0 . 07/25/2037 . (1.A FM ...
.. 12546Y-AA-9 | CHNGE 222 A1 - CMO/RMBS .....ccooeeeiiiiiiiiieeees [ eeenn . 03/25/2024 . | Paydoun ... ... (1,128) ] 0 e (1,128) .. 0 . 03/25/2067 . (1.D FE ....
.. 12551S-AA-4 | CHNGE 224 A1 - CMO/RMBS ......ocooveeiiiiiiiinnnns [ oeeenn . 03/01/2024 . | Paydoun ... .. 10,984 |. .0 |eeeee.. 10,984 ... 0 . 10/25/2057 . (1.E FE ....
.. 12563L-AS-6 |CLIF 203 A - ABS .......... 03/18/2024 . |Paydown 0 .8 0| . 10/18/2045 . [1.F FE ....
.. 12566U-AE-4 | CMALT 2007-A2 1A5 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . 02/25/2037 . (1.A FM ...
.. 12566U-AN-4 | CMALT 2007-A2 113 - CMO/RWBS 03/01/2024 . |Paydown 0 0| . 02/25/2087 . (1.A FM ....
.. 125690-AA-8 | CHNGE 234 A1 - RMBS ... . |. 03/01/2024 . | Paydown 0 0| . 09/25/2058 . [1.A FE ....
..12628L-AD-2 | CSAB 2006-4 A2A - RMBS . |- 03/01/2024 . | Paydown 0 0| . 12/25/2036 . [1.A FM ....
.. 12638P-AB-5 | CSMC 2007-3 ATA = RMBS ........evvvvvvrvvvnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2037 . (1.A FM ...
.. 12647H-BC-9 | CSMC 2013-8R 4A2 — CMO/RMBS ........coovvvveenees [eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 12/30/2036 . [1.A FM ....
..12662Y-AA-7 | COLT 226 A1 - CMO/RMBS ........eovvvvvviiiiinninns [ eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 07/25/2067 . [1.A FE ....
..12663D-AC-8 | CSMC 22NQM5 A1 — CMO/RMBS ........ccevvvvvvvvennns [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 05/25/2067 . [1.A FE ....
..12667F-5E-1 | CWALT 2005-6CB 1A3 = CMO/RMBS .........cccoviiinn [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2035 . [1.A FM ....
..12667F-RE-7 | CWALT 2004-J6 1A1 - CMO/RMBS .......ccoeeeeeeess [orennn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2024 . (1.A FM ....
..12667F-VF-9 | CWALT 2004-J10 481 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 10/25/2034 . (1.A FM ...
..12668A-4C-6 | CWALT 2005-IM1 A2 - RMBS .. 02/26/2024 . |Paydown 0 0| . 01/25/2036 . [5.C FM ...
..12668B-YA-5 | CWALT 2006-7CB 1A9 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 05/25/2036 . [1.A FM ....
..126694-4F-2 | CHHL 2006-HYB3 31B - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 05/20/2036 . [1.A FM ....
..126694-0J-0 | CWHL 2005-HYB8 4A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 12/20/2035 . [1.A FM ....
..126694-UJ-5 | CWHL 2005-31 1A1 - CMO/RMBS .... U PRI . 03/01/2024 . | Paydoun ... .0 . .0 . . 01/25/2036 . [1.A FM ....
.. 12669F-VH-3 | CWHL 2004-6 2A1 - CMO/RMBS ..........ooeeeeeeeees [oennnn . 03/01/2024 . | Paydown 0 0 . 05/25/2034 . [1.A FM ....




§'Ggo4

STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..12669G-BY-6 | CWHL 2004-HYB7 1A1 - CMO/RMBS .........eevvvennn [ereenn . 03/01/2024 . | Paydoun ... ....1,135 ....1,000 |.... 135 ). .0 . 0 0 e . 11/20/2034 . (1.A FM ....
..12669G-BZ-3 | CWHL 2004-HYB7 1A2 - CMO/RMBS ...........evvvunn [oreenn . 03/01/2024 . | Paydoun ... ... 1,637 .0 . 0 0 . 11/20/2034 . [1.A FM .
..127608-AA-1 | CGA Capital Series 2020-CTL-10 .........ccevueen [errenn . 03/10/2024 . | Paydoun ... .0 . 0 0 . 03/10/2031 . [1.A ........
..143100-AA-6 | CGFM 2015-1 AR = CDO ...evvvvvvvvvvnnnnnnnnnnnnnns [ eeeenn . 01/16/2024 . | Paydoun ... .0 . 0 0 . 10/15/2031 . [1.A FE .
..143100-AE-8 | CGFM 2015-1 AR = CDO ....cevvvvvveveeiiiiiiiieeens [ eeeenn . 01/15/2024 . | Paydoun ... .0 . 0 0 . 10/15/2031 . [1.A FE .
.. 14576A-AA-0 | CARM 201 A1 = RMBS .....oooveernnnnnnins [ . 03/15/2024 . | Paydoun ... .0 . 0 0 . 12/15/2050 . [1.A FE .
.. 14576A-AB-8 | CARM 201 A2 - RMBS ....ccooveiiiiiiiiiiiiiiiiieeees [ . 03/15/2024 . | Paydoun ... .0 . 0 0 . 12/15/2050 . [1.A FE .
.. 14576A-AC-6 | CARM 201 A3 - RMBS .....cceeeiiieiiiiiiieiieeeeeees [ . 03/15/2024 . | Paydoun ... .0 . 0 0 . 12/15/2050 . [1.F FE .
.. 14727R-AA-1 | CFMT 22RM4 A1 - CMO/RMBS ........coooeeeieenennins [oennnn . 03/25/2024 . | Paydoun ... .0 . 0 0 . 03/25/2062 . [1.A FE .
..14856G-AA-8 | CLAST 2021-1 A - ABS . 03/15/2024 . |Paydown K 0 0| 0| . 01/15/2046 . [1.G FE .
..15672R-AA-3 | CERB 24 A1 - (DO . . 01/15/2024 . | Paydown .. 239,528 ..239,528 ..239,420 |. ..239,881 0 0| .239,528 0| . 07/15/2030 . [1.A FE
..15674J-AA-9 | CERB 30 A - CDO .. . 01/18/2024 . | Paydown . 3,500,000 ..3,500,000 ..3,516,406 |. .3,501,954 |. 0 0| .3,500,000 0| . 01/17/2033 . [1.A FE .
..16159W-AC-8 | CHASE 2019-1 A3 - CMO/RMBS 03/01/2024 . |Paydown 0 0| 25,015 0| . 03/25/2050 . [1.A ........
.. 161620-PV-5 | CHASE 2005-A2 1A1 - CMO/RMBS . |. 03/01/2024 . | Paydown 0 0| 0| . 01/25/2036 . [1.A FM .
..161630-BA-5 | CHASE 2007-A1 101 - CMO/RWBS . |- 03/01/2024 . | Paydown 0 0| 0| . 02/25/2087 . [1.A FM .
.. 16165M-AG-3 | CFLX 2006-2 A5 = RMBS ......cccooiviiiiiiiiiiiiins [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2036 . [1.A FM .
.. 16165Y-AV-4 | CFLX 2007-M1 2F6 ~ RMBS ......ccccoieiin [ eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2037 . [1.A FM .
.. 17030E-AA-5 | CHNGE 2022-3 A1 - RMBS .......oooeereennnnnnnnnnns [oenns . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2067 . [1.F FE .
.. 17030J-AA-4 | CHNGE 2022-1 A1 = RMBS ......covvvvviiiiiiiiiinnns s . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2067 . [1.C FE .
.. 17307G-4H-8 | CMLTI 2006-WF1 A2C = RMBS ..........evvvvvvvvvnnn [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 .0 . . 03/25/2036 . [1.A FM .
.. 17307G-UN-5 | CMLTI 2005-WF2 AF7 = RMBS .........cevvvevvvnnnnn [ereeenn . 03/30/2024 . | Paydoun ... .0 . 0 3 |. . 08/25/2035 . [1.A FM .
.. 17309A-AD-1 | CMALT 2006-A1 1A4 - CMO/RMBS 03/01/2024 . |Paydown 0 0| 0| . 04/25/2036 . [2.C FM .
.. 17312V-AA-6 | CMLTI 2007-6 11A - CMO/RMBS . 03/01/2024 . |Paydown 0 0| 0| . 03/25/2037 . [1.A FM .
..18976G-AR-7 | CMALT 2007-A6 A16 - CMO/RMBS 03/01/2024 . | Paydown 0 0| 0| . 06/25/2037 . [1.A FM .
..19421U-AA-2 | CASL 2019-A A1 - ABS .... 03/25/2024 . |Paydown 0 0| 0| . 12/28/2048 . [1.A FE .
.. 19685E-AA-9 | COLT 222 A1 - CMO/RMBS .. 03/01/2024 . |Paydown 0 0| 0| . 02/25/2067 . (1.A FE ....
..19687Y-AA-3 | COLT 2020-RPLT A1 = RWBS ......cooveveeeeeeeennnns [eennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/26/2065 . [1.A FE ....
..19688M-AA-8 | COLT 2022-8 A1 - CMO/RMBS .........ccoeeeeeeeeess [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2067 . [1.A FE ....
..20267U-AA-7 | CBSLT 2016-B A1 - ABS ....oooeeeriiiiiieeeeens s . 03/25/2024 . | Paydoun ... .0 . 0 0 . 10/25/2040 . [1.A FE .
..20824D-AA-1 |CONN 24A A = ABS ...oooeiiiiiiiiiiiiiiiiiiiiiiieeen [ . 03/15/2024 . | Paydoun ... .0 . 0 0 . 01/16/2029 . 2.B FE .
..210750-CJ-2 | CONHE 1996-1 A7 = RMBS .....ooovvvriiiiiiiiiiinens s . 01/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2027 . [1.A FM .
..218721-AG-7 |CAFL 2018-2 B - OMBS ........cceeveeeeeeeenennnnens [ . 03/01/2024 . | Paydoun ... 275,763 275,753 |.... .0 . 0 0 . 11/18/2052 . [1.A FE .
..21872N-AA-8 | CAFL 2019-3 A - CMBS .. . |- 03/01/2024 . | Paydoun ... 270,164 270,157 |.... .0 . 0 0 . 10/17/2052 . (1.A FE .
..23242L-AB-9 | CWHEL 2006-F 2A1 - RMBS ... . |- 03/15/2024 . | Paydoun ... ... 4,34 ....3,033 |.... .0 . 0 0 . 07/15/2036 . [1.A FM .
..233046-AH-4 | DNKN 2017-1 All - RMBS .. 02/20/2024 . | Paydown . 7,500 .7,4% |. 0 0| 0| . 11/20/2047 . (1.C FE .
..233046-AK-7 | DNKN 2019-1 A22 - RWBS .. 02/20/2024 . |Paydown 13,148 |. 0 0| 0| . 05/20/2049 . |2.B FE
..233046-AN-3 | DB MASTER FINANCE LLC - ABS . 02/20/2024 . | Paydown 0 0| 0| . 05/20/2049 . [1.C FE .
..233046-A0-4 | DNKN 2021-1 A22 = RMBS ......cooevrrnrnnnnnnnnnnns [oeeenn . 02/20/2024 . | Paydoun ... .0 . 0 0 . 11/20/2051 . |2.B FE
..233046-AS-0 | DNKN 2021-1 A23 - RMBS ......cooeveerenennnnnnnnns [oenns . 02/20/2024 . | Paydoun ... .0 . 0 0 . 11/20/2051 . |2.B FE
..23305M-AA-3 | DBCCR 2014-ARCP A = CMBS .........eevvmmmmrumnnnnn [ereeenn . 01/11/2024 . | Paydoun ... .0 . 0 0 . 01/12/2034 . [1.A ........
..24380X-AA-5 | DRMT 2022-2 A1 = RMBS .......ccovvvvveeiiiiiinninns [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/25/2067 . [1.A FE .
..251510-DQ-3 |DBALT 2005-2 2A1 = CMO/RMBS .......cccceeeiiiean [eeeennn . 03/25/2024 . | Paydoun ... .0 . 0 0 . 04/25/2035 . [1.A FM .
..251510-MD-2 |DBALT 2006-AB1 A1A - RMBS ......ccoeeieiiiiiieees [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2036 . [1.A FM .
..25755T-AE-0 | DPABS 2015-1 A2 = RMBS .......covvvrriiiiiiiniinns [ eeeenn . 01/25/2024 . | Paydoun ... .0 . 0 0 . 10/25/2045 . |2.A FE
.. 25755T-AH-3 | DPABS 2017-1 A23 = ABS .......eevvvvvvvvennnnnnnns [eeeeenn . 01/25/2024 . | Paydoun ... .0 . 0 0 . 07/25/2047 . |2.A FE
.. 25755T-AJ-9 | DPABS 2018-1 A21 - RMBS ........ceevvvvvvvveeennne [eeeennn . 01/25/2024 . | Paydoun ... 0. .0 . 0. . 07/27/2048 . |2.A FE
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..25755T-AK-6 | DPABS 2018-1 A22 -~ RUBS ........ooevvvrrvrreinnnns [eennnn . 01/25/2024 . | Paydoun ... ... 3,750 3,749 3,750 . 3,750 |.. . 07/27/2048 . 2.A FE ....
..25755T-AL-4 | DPABS 2019-1 A2 = RMBS .......ccovvvviriiiiiniinns [ eeeenn . 01/25/2024 . | Paydoun ... ....6,8%8 ....6,677 |..oeeeee... 6,720 ... .6,8% |.. . 10/25/2049 . 2.A FE ....
..25755T-AN-0 | DPABS 2021-1 Al = RMBS .......eevvvvvvvvvnnnnnnnns [eeeeenn . 01/25/2024 . | Paydoun ... ...22,500 ...22,500 |............22,500 |.... ..22,500 |.. . 04/25/2051 . [2.A FE ....
..26208L-AC-2 |HONK 2018-1 A2 = RMBS .........evvvvvvmmvnnnnnnnnns [eeeeenn . 01/20/2024 . | Paydoun ... ...20,125 ...19,328 |............ 19,548 |.... ..20,125 |.. . 04/20/2048 . [2.C FE ....
..26209X-AA-9 |HONK 201 A2 = RMBS .......evvmiminiiiiiiiiiiiiiis [eeeenn . 01/20/2024 . | Paydoun ... ...19,200 ...18,821 |............ 18,034 |.... ..19,200 |.. . 07/20/2050 . [2.C FE ....
..26200X-AC-5 |HONK 2020-2 A2 = RMBS .........ccevvvvereeeeeennnns [ oo . 01/20/2024 . | Paydoun ... ....5,000 ....5,000 |............. 5,000 |.... ...5,000 |.. . 01/20/2051 . [2.C FE ....
..26209X-AF-8 |HONK 221 A2 = RMBS .......eevvvvvmvmnnnnnnnnnnnnnnns [ eeeeenn . 01/01/2024 . | Paydoun ... ... 22,500 ...22,500 ...22,500 |............22,500 |.... ..22,500 |.. . 10/21/2052 . [2.C FE ....
..26827E-AC-9 |ECAF | A2 - ABS . 03/15/2024 . | Paydown .. 122,075 ..122,075 ..122,075 |. 79,353 |. 122,075 . 08/15/2040 . [5.B FE ....
..26848*-AA-9 | EDX/GE V11 CTL 3.29 01/15/2030 ....cccoonnnnnn [eeeenn . 01/15/2024 . | Paydoun ... ... 56,320 ...56,320 ...56,320 |............56,320 |.... ..56,320 |.. . 01/15/2030 . [2.A ........
..26857E-AA-6 |ELFI 2019-A A - ABS ... . 03/25/2024 . | Paydoun ... ... 48,309 ...48,309 ...48,299 |............48,303 |.... ..48,309 |.. . 03/25/2044 . (1.A FE ....
.. 282523-AK-5 | GUGG4 1828 S2R - CDO . 01/15/2024 . | Paydown .. 164,715 ..164,715 ..164,715 |. ..164,715 |. .164,715 . 10/15/2031 . [1.A FE ....
..28852E-AA-7 |ECLO 11 A - CDO .. 02/15/2024 . | Paydown .. 640,293 ..640,293 ..640,293 |. ..640,326 |. .640,293 . 02/15/2029 . (1.A FE ....
..28852L-AA-1 |ECLO |11 A1 - CDO 01/22/2024 . |Paydown ..221,616 ..221,616 ..221,616 |. ..221,685 |. .221,616 . 07/22/2030 . [1.A FE ....
..28852L-AN-3 |ECLO 3 A2R - CDO . . |. 01/22/2024 . | Paydown .. 443,233 .. 443,233 .. 443,233 |. .. 443,233 |. .443,233 . 07/22/2030 . (1.A FE ....
..28853R-AL-3 |ECLO IV AR - CDO .... . |- 01/16/2024 . | Paydown .. 154,025 ..154,925 ..154,925 |. ..154,925 |. . 154,925 . 04/16/2029 . [1.A FE ....
..28931@-AB-9 | ELM L+575 03/06/2025 .. . 03/29/2024 . |Direct .ooooiviiiiiiiiiiii e e 3,279 324 ...3,245 ... ...3,219 |.. . 03/06/2025 . (3.B PL ....

A . 03/06/2025 . |3.B PL ....
. 03/06/2025 . |3.B PL ....
. 03/06/2025 . |3.B PL ....
. 04/25/2037 . [1.A FM ...
. 01/25/2036 . |[1.A FE ...
. 04/25/2067 . |1.A FE ...
. 07/15/2027 . |2.B FE ....
. 11/25/2053 . |1.A FE ...

..289310-AC-7 |ELM 11, INC. ...
..289316-AD-5 |ELM 11, INC. ...
..289310-AE-3 |ELM TL L+575 03/06/2025 ...
..204450-AB-1 | EQLS 2007-1 A2B - RMBS
..30250A-AA-0 | FDF 3 A1 - CDO
..31572Y-AA-6 | EFMT 2022-2 A1 - RMBS ...
..31620M-Bli-5 | FIDELITY NATIONAL INFORMATION SERVICES |
..31684C-AA-9 | FIGRE 23HE3 A - RMBS .............

....... . 03/29/2024 . [Direct ....
....... . 03/29/2024 . [Direct ....
....... . 03/29/2024 . [Direct
....... . 02/01/2024 . [ Adjustment ..
....... . 01/25/2024 . | Paydown ...
03/01/2024 . | Paydoun ... K
03/07/2024 . | Corporate Action Sale .. |.
03/25/2024 . | Paydoun ...

.M
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..31737K-AA-8 | FASST 2022-54 A1A - CMO/RMBS 03/25/2024 . | Paydoun . 01/25/2057 . |1.A FE ...
..31737K-AC-4 | FASST 2022-54 A1B - CMO/RMBS 03/25/2024 . | Paydoun . 01/25/2057 . |1.A FE .
..31739P-AA-5 | FASST 2022-83 A1 - CMO/RMBS .........ooveeeeiiis | aenens . 01/25/2024 . |Paydoun ... . 06/25/2052 . |1.A FE .
..32027L-AE-5 | FFML 2006-FF14 A5 = RUBS .......cocoviiiiiiiienns | eeeeens . 03/01/2024 . [Adjustment .. . 10/25/2036 . |1.A FM .
..32051G-S0-9 | FHAMS 2005-AA7 2A1 - CMO/RMBS . . 03/01/2024 . | Paydown . 09/25/2035 . |1.A FM .
..32051G-T7-0 | FHAMS 2006-FA1 112 - CMO/RMBS ... . 03/01/2024 . | Paydoun ... . 04/25/2036 . |1.A FM .
..32051G-Xa-3 | FHASI 2005-AR5 2A1 - CMO/RMBS .... . 03/01/2024 . | Paydoun ... . 11/25/2035 . |1.A FM .
..32113J-CG-8 | FNLC 2005-4 A4 - RMBS ... . 03/25/2024 . |Paydown ... . 02/25/2036 . |1.A FM .
..33768N-AA-0 | FKH 2022-SFR1 A - CMBS .. . |- 03/01/2024 . [Paydoun ... . 05/19/2039 . |1.A FE .
..33851R-AA-9 | FSMT 2021-10INV A1 - CMO/RMBS . . 03/01/2024 . | Paydoun ... . 10/25/2051 . |1.A ........
..33851T-AD-9 | FSMT 2111IN A4 - CMO/RMBS ... 03/01/2024 . | Paydoun . 11/27/2051 . |1.A .
..33852H-AB-8 | FSMT 2021- 8INV A3 - CMO/RMBS . 03/01/2024 . | Paydoun . 09/25/2051 . |1.A .
..33852J-AA-6 | FSMT 217 A1 - CMO/RMBS ..... 03/01/2024 . | Paydoun . 08/25/2051 . |1.A .
..33853G-AB-9 | FSMT 2021-12 A2 = CMO/RMBS ........ccovvrrireans | eeeeans . 03/01/2024 . | Paydown ... . 1172772051 . |1.A ...l
..34417R-AB-2 |FOCUS 221 A2 - RMBS ........ooerieiiiiieeieiies | aeeens . 01/30/2024 . | Paydoun ... , , , . . 07/30/2052 . [2.B FE .

.. 34960J-AS-4 | FCO 6RR ATR - CDO 01/10/2024 . | Paydoun .. 132,233 ..132,233 .. 132,151 | ..130,455 |. .132,233 . 07/10/2030 . |1.A FE .
..34963V-AA-3 |FCO 17 A - CDO . . 01/15/2024 . | Paydown 1,944,105 ,944,105 ,944,105 | . 1,944,105 |. . 1,944,105 . 01/15/2030 . |1.A FE .
..35041J-AA-3 | FFIN 2019-1 A - ABS 03/15/2024 . | Paydoun .. 167,852 ..167,852 . 167,826 |. ..165,643 |. .167,852 . 11/15/2034 . |1.A FE .
..35042P-AA-8 | FFIN 2021-2 A - ABS 03/15/2024 . | Paydoun .. 285,306 ..285,306 ..285,299 |. ..285,300 | .285,306 . 01/15/2042 . [1.C FE .
..361528-AA-0 | GBXL 2022-1 A - ABS 03/20/2024 . | Paydoun 75,923 72,628 72,59 |. 72,5% |. 75,923 . 02/20/2052 . |1.F FE .
..36166V-AA-3 |GCl 201 A - ABS . . 03/18/2024 . |Paydoun ... e [ 78,202 .. 73,292 ... ...64,703 |............65,162 |.... 73,292 |.. . 10/18/2045 . |1.F FE .
..36166V-AE-5 | GCI CREDIT SUISSE A = ABS ....cevveveiiinniiens | eveeees . 03/18/2024 . [Paydown ....oovovveeiieiinn foveieiiiiiiiiiiiin foeeeenn 49,580 ..o 49,580 f............ 49,568 |............ 49,568 0 0 foeeeennn. 49,580 . 06/18/2046 . |1.F FE .
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..36168M-AA-1 | GCAT 2022-NOM3 A1 - CMO/RMBS ... . 03/01/2024 . |Paydoun .....oooovvviviiiins ovnniinnnnnnnnninns o 72,437 e 72,437 | 68,284 ol 68,479 [0 3,958 |. .0 . 0 . 04/25/2067 . (1.A FE ....
..361681-AA-9 | GCAT 22NQM5 A1 - CMO/RMBS .......cccovviiviiiiies [ereenn . 03/01/2024 . |Paydown ......ooooevveiniins |evennnnnnnnnnnnns o 110,275 110,275 |l 106,788 ..l 107,232 [niiiiiiiinnnn O s 3,044 | .0 . 0 . 08/25/2067 . (1.
..36169K-AA-4 | GCAT 2022-NOM2 A1 ~ CMO/RMBS .........ccevvveenns [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2067 . (1.
..36170H-AA-8 | GCAT 2022-NOM4 A1 - RMBS ..........oooeeeeeeeeeens [oeinns . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2067 . (1.
..3622EA-AA-8 | GSAA 2007-3 1AA - RUBS ....coooviiiiiiiiiiiiieeens [ . 03/25/2024 . | Paydoun ... .0 . 0 . 03/25/2037 . (1.
..362341-78-2 | GSR 2006-1F 4A1 - CMO/RMBS .............coeeeeees [orennn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2036 . (1.
..36242D-BZ-5 |GSR 2004-9 B1 - CMO/RMBS ........ccooeeeeeeeeeeins [oennnn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2034 . (1
..36242D-PG-2 | GSR 2004-14 3A2 — CMO/RMBS ..........evvvvvvvvnnn [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2034 . (1
.. 362420-U0-4 | GSR 2005-AR1 4A1 — CMO/RMBS .........evvevvunnnnn [ereeenn . 03/01/2024 . | Paydoun ... s .. .0 . 0 . 01/25/2035 . (1.
..36242D-VY-6 | GSR 2005-AR1 4A2 - CMO/RMBS . 03/01/2024 . |Paydown ... 461 .461 438 | ....433 | 0 0| . . 01/25/2035 .
..36263N-AB-1 | GSMBS 2022-PJ1 A2 - CMO/RWBS 03/01/2024 . |Paydown .. 108,736 . 108,736 . 106,816 |. ..106,654 |. 0 0| 108,736 . 05/28/2052 .
..36319T-AJ-5 | GALXY XXI11 B2 - CDO .... . 02/23/2024 . | Paydown .. 750,000 . 750,000 ..652,280 |. . 750,000 |. 0 0| 750,000 . 04/24/2029 .
..36319T-AL-0 | GALXY XXI11 C2 - CDO . . 02/23/2024 . | Paydown . 3,750,000 ..3,750,000 .. 3,261,400 |. .3,750,000 |. 0 0| .3,750,000 . 04/24/2029 .
..36321B-AB-7 | GALXY XXIV B - CDO . . 03/07/2024 . | Paydown . 1,000,000 ..1,000,000 ..969,063 |. ..988,175 |. 0 0| .1,000,000 . 01/15/2031 .
..36655L-AB-1 | GRMML 2018-2 ATR - CDO . 02/20/2024 . | Paydown .. 1,203,254 ..1,203,254 |. 1,202,697 |. 0 0| . 1,203,254 . 11/20/2029 .
..38172F-AA-6 | GOCAP 34R AR1 - CDO ... . 02/05/2024 . | Paydown .. 2,413,300 .. 2,414,557 |. L2,413,317 | 0 0| . 2,413,300 . 03/14/2031 .
..38174Y-AA-3 | GOCAP 24MR AR - CDO ... . 02/05/2024 . | Paydoun ... . .0 . 0 . 11/05/2029 .
..38175C-AA-0 | GOCAP 21MR AR - CDO . 01/25/2024 . | Paydoun ... .0 . 0 . 01/25/2031 .
..38175N-AA-6 | GOCAP 25(M)-R AR - CDO ..... |- 02/05/2024 . |Paydown 0 0| . 05/05/2030 .
..38177G-AE-1 | GCTLF 2020-1 C - CDO ... [ . 02/20/2024 . | Paydoun ... .0 . 0 . 10/22/2029 .
..38982G-AA-4 | GREAT AJAX OPERATING PARTNERSHIP LP ........... |..cccen . 03/05/2024 . | Rl Baird .. .0 . 0 . 09/01/2027 .
..390556-AL-2 | GRTLK 141R AR - CDO [ I . 01/16/2024 . | Paydoun ... .0 . 0 . 10/15/2029 .
..39678I-AA-6 | GCSP 51 A — CMO/RMBS ........evvvvvevveiiiiniiiinns [eeeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2034 .
..40054#-AA-5 | GRYPHON MEZZANINE PARTNERS || FEEDER FIN .... |....... . 01/12/2024 . |Direct .... .0 . 0 . 12/14/2028 .
..40054#-AA-5 | GRYPHON MEZZANINE PARTNERS || FEEDER FWN .... |....... . 03/08/2024 . |Direct .... . . .0 . 0 . . 12/14/2028 .
..40055@-AA-6 | GRYPHON JUNIOR CAPITAL |11 FEEDER FUND L 01/12/2024 . [Direct . .. 151,622 .. 145,450 |. 0 0| 161,622 . 07/14/2037 .
..40170F-AA-4 | GPIM 2018-1 A1 - CDO . . 01/16/2024 . | Paydown .. 971,590 . . K . 971,668 |. 0 0| .971,590 . 01/15/2031 .
..40170F-AJ-5 |GPIM 2018-1 A2 - CDO .. . 01/15/2024 . | Paydown .. 277,597 ..217,597 ..277,597 | ..217,31 0 0| .217,597 . 01/15/2031 .
..40432B-AZ-2 |HALO 2007-2 3A6 - CMO/RMBS 03/01/2024 . |Paydown 54,045 31,022 |. 0 0| . 09/25/2037 .
..41161P-EZ-2 | HVMLT 2004-5 3A - CMO/RMBS . |. 03/01/2024 . | Paydown 0 0| . 06/19/2034 .
..41161P-FV-0 |HVMLT 2004-6 5A - CMO/RWBS . |- 03/01/2024 . | Paydown 0 0| . 08/19/2034 .
..41161V-AC-4 |HVMLT 2006-7 2AA - RMBS ......ccoeeiiiiiiiiiiiin oo . 03/19/2024 . | Paydoun ... .0 . 0 . 09/19/2036 .
.411707-AD-4 | HNGRY 2018-1 A2 = RMBS .........evvvvvvvvnnnnnnnns [ereeenn . 03/20/2024 . | Paydoun ... .0 . 0 . 06/22/2048 . (2.B FE ....
..411707-AH-5 | HNGRY 2020-1 A2 - ABS 03/20/2024 . |Paydown 0 0| . 12/20/2050 . (2.B FE ....
..43133J-AA-6 |HITR 2019-2 A1 - CDO . 02/22/2024 . | Paydown K 0 0| . 05/23/2039 . [1.C FE ....
..43133Y-AA-3 |HITR 4 A1A - CDO .... . 01/23/2024 . | Paydown .. 745,856 ..745,856 ..745,856 |. 0 0| . 07/23/2042 . (1.A FE ....
.. 43285H-AA-6 | HGVT 2020-A A - RMBS ......cooeeerirnninni [ . 03/25/2024 . | Paydoun ... ... 28,265 ...28,265 ...28,264 |.... .0 . 0 . 02/25/2039 . [1.A FE ....
..433674-AA-6 |NZES 20PLST A - CMO/RMBS .........ooooeeeeeeeenens [oennnn . 03/25/2024 . | Paydoun ... 111,314 111,314 111,314 |.... .0 . 0 . 12/26/2025 . [2.C FE ....
.. 43730N-AA-4 |HPA 221 A - CMBS . |- 03/01/2024 . | Paydoun ... . 177,225 177,225 175,441 .0 . 0 . 04/19/2039 . [1.A FE ....
..4378K-AA-0 |HOF 2022-1 A1 - RMBS .. . |- 03/01/2024 . | Paydoun ... .. 118,384 118,384 . .0 . 0 . 07/25/2067 . [1.A FE ....
..440405-AE-8 |HORZN 181 A - ABS ... 03/15/2024 . |Paydown .. 253,476 ..253,476 ..253,479 |. 0 0| . 12/15/2038 . [2.C FE ....
..44040H-AA-0 | HORZN 2019 A - ABS . 03/15/2024 . |Paydown 60,956 60,956 60,993 |. 0 0| . 07/15/2039 . 2.B FE ....
.. 45254N-MZ-7 | IMM 2005-2 1A2 - RMBS 03/25/2024 . |Paydown ..3,348 .3,348 .2,984 |. 0 0| . 04/25/2035 . [1.A FM ....
.. 45254N-NT-0 | IMM 2005-3 M1 - RMBS .........ooeeeeerneeeeennnnnns [oenns . 01/25/2024 . | Paydoun ... .0 . 0 . .. . 08/25/2035 . |6. FM .....
.. 45254N-NT-0 | IMM 2005-3 M1 - RMBS .......cooeeeeieinirnniinnnins [ s . 02/26/2024 . | Paydoun ... .0 . 0 L3482 ). . 08/25/2035 . [3.C FM ...
..452766-AA-6 | IMPRL 2022-NOM1 A1 - CMO/RMBS .. O [P . 03/01/2024 . | Paydoun ... .0 . .0 . .285,040 |.. . 02/25/2067 . (1.A FE ....
..45276K-AA-5 | IMPRL 22NOM3 A1 - RMBS .........ooeeeeeeeeeeeeenss [ . 03/01/2024 . | Paydown 0 0 336,682 . 05/25/2067 . [1.A FE ....
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.. 45276N-AA-9 | IMPRL 2022-NOM4 A1 = RMBS ......cccooviiiiiiis [eeeenn . 03/01/2024 . |Paydoun ......coooeeeeiinies |ovenninnnnnnnnnns Joeeenn 61,669 ool 61,669 ...l 58,161 [oiiiinnnnn 58,287 [0 s 3,432 |. 0 3,432 . 0 . 06/27/2067 . [1.A FE ....
..45276P-AA-4 | IMPRL 22NOM2 A1 - RMBS ........cooevvrininnnnnnnns [ oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2067 . [1.A FE ....
..452760-AA-2 | IMPRL 2022-NOM5 A1 = RMBS .......coooiinnn [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2067 . [1.A FE ....
..45660L-LP-2 | INDX 2005-AR7 4A1 - CMO/RMBS ..........eevvvvnnnn [ereeenn . 01/01/2024 . | Paydoun ... .0 . 0 . 06/25/2035 . 2.C FM ...
..45660L-LP-2 | INDX 2005-AR7 4A1 - CMO/RMBS .........evvvvevunnn [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2035 . [3.A FM ....
..45660L-LP-2 | INDX 2005-AR7 4A1 - CMO/RMBS ..........eevvvvvnns [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2035 . 5.A FM ....
..45660L-L0-0 | INDX 2005-AR7 5A1 — CMO/RMBS .........eevvvvvennn [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2035 . [1.B FM ....
..45660N-X9-1 | INDX 2004-AR6 5A2 - CMO/RMBS ...........ceevvrrns [eerenn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2034 . (1.A FM ...
..45686@-AB-0 | INFRASTRIPE, LLC ....ooooevrrriinnnnni [ . 03/28/2024 . |Direct .... .0 . 0 . 09/30/2024 . [3.A PL ....
..45686@-AC-8 | INFRASTRIPE, LLC . 03/28/2024 . [Direct . 0 0| . 09/30/2024 . [3.A PL ....
..45783N-AA-5 | INSTR 2021-1 A - ABS .. 03/15/2024 . |Paydown 0 0| . 02/16/2054 . [1.F FE ....
..46591K-AC-7 | JPMMT 2019-8 A3 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . 03/25/2050 . [1.A .
.. 46592K-AC-6 | JPMMT 2021-3 A3 — CMO/RMBS .........evvvvmvunnnnn [ereeenn . 03/01/2024 . | Paydoun ... ...85,960 |.... .0 . 0 . . 07/25/2051 . [1.A ........
..465976-AA-6 | JPMMT 22LTV1 A1 - CMO/RMBS .........ocoeeeeeeeens [oeennn . 03/01/2024 . | Paydoun ... 140,837 |.... .0 . 0 e 172,039 .. . 07/25/2082 . (1.A ........
..46603V-AB-1 | IVYH 14 A2 - CDO . 03/08/2024 . | Paydoun ... ,000,000 |.... .0 . ....0 |........2,000,000 |.. . 04/18/2030 . [1.C FE .
..46616P-AA-1 | HENDR 2011-1 A - ABS .. . |- 03/15/2024 . | Paydoun ... .0 . 0 . 10/15/2056 . [1.A FE
..46619X-AA-1 |HENDR 2015-3 A - ABS .. 03/15/2024 . |Paydown 0 0| . 03/17/2070 . (1.A FE .
..466247-J4-6 | JPMNT 2006-A2 2A1 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . 04/25/2036 . [1.A FM .
..466247-UG-6 | JPMMT 2005-A6 7A1 - CMO/RWBS 03/01/2024 . |Paydown 0 0| . 08/25/2035 . [1.A FM .
..466247-2P-1 | JPMMT 2005-S3 A2 — CMO/RMBS ........evvvvvvvvvnns [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/25/2036 . [1.A FM .
.. 46627M-CU-9 | JPALT 2006-A1 2A1 - CMO/RMBS ......cceeeeeeeeees [oeennn . 02/01/2024 . | Paydoun ... .0 . 0 . 03/25/2036 . |3.A FM
.. 46627M-CU-9 | JPALT 2006-A1 2A1 - CMO/RMBS ..........ccceeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2036 . [1.A FM .
..46627M-EJ-2 | JPALT 2006-S1 112 = CMO/RMBS .......evvvnnnnnnnn [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2036 . [1.A FM
..46630P-AP-0 | JPMMT 2007-A2 3A1 - CMO/RMBS ......cccoviviiiies [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2037 . [1.A FM .
..46630-AB-6 | JPMMT 2007-S2 1A2 — CMO/RMBS .......eevvvvvvvnnns [ereenn . 02/01/2024 . | Paydoun ... .0 . 0 . 06/25/2037 . [1.A FM .
..46633)-AM-1 | JPMRR 2009-6 2A2 - CMO/RMBS ..........covvvvvrees [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/26/2035 . [1.A FM .
..466365-AB-9 | JACK 2019-1 A211 = RMBS ......cevvvvvveiiiiiiinnns [eeeenn . 02/25/2024 . | Paydoun ... .0 . 0 . 08/25/2049 . |2.B FE
..466365-AD-5 | JACK 2022-1 A21 - RMBS .. 02/25/2024 . |Paydown 0 0| . 02/26/2052 . (2.B FE .
..466365-AF-0 | JACK 2019-1 22A - RMBS .. 02/25/2024 . |Paydown 0 0| . 08/25/2049 . [1.C FE .
..466365-AG-8 | JACK 2022-1 21A - RMBS .. 02/25/2024 . |Paydown 0 0| . 02/26/2052 . (1.B FE .
..46637U-AA-5 | JPTEP 2012-3 A — CMO/RMBS .......evvveiniininnnnn [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/27/2042 . (1.B FE .
..46637V-AA-3 | JPTEP 2012-2 A = CMO/RMBS .......ccoeviiiiiiiiias [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/17/2042 . (1.B FE .
..46639A-AA-7 | JPTEP 2012-5 A = CMO/RMBS .......ovvveniiininnnnn [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/27/2042 . (1.B FE .
..46651T-AA-9 |HENDR 181 A - ABS .....ooeeieeeeieeiieeeeeeeee [ . 03/15/2024 . | Paydoun ... .0 . 0 . 10/17/2072 . (1.A FE .
..46654D-AD-5 | JPMMT 21INV4 A2 — CMO/RMBS .........evvvvmvnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... ... 111,673 |.... .0 . 0 . 01/25/2052 . [1.A ........
..4665411-AE-1 | JPMMT 221 A3 - CMO/RMBS ..........oooeereereieeens [ oeenn . 03/01/2024 . | Paydoun ... ..193,786 |.... .0 . 0 . 07/25/2082 . [1.A ........
..46655G-AB-1 | JPMMT 2022-4 A2 - CMO/RMBS [ I . 03/01/2024 . | Paydoun ... . . .0 . .0 . . 10/25/2052 . [1.A ........
..46657B-AA-2 | JPMMT 23DSC2 A1 - RMBS .....cceeeeeieeeieeeieeeens oo . 03/01/2024 . | Paydown ceeeennn... 97,665 ... .0 . ...0 . 11/25/2063 . [1.A FE .
..46849L-SS-1 | JACKSON NATIONAL LIFE GLOBAL FUNDING . 01/30/2024 . |Maturity @ 100.00 . ..9,965,017 |. .9,999,470 |. 0 0| . 01/30/2024 . [1.F FE .
..472320-AA-8 | JMAC 08R1 A - CMO/RMBS .. 03/25/2024 . |Paydown .9,937 | .6,379 | 0 0| . 06/25/2047 . [1.A FM .
..472321-AA-6 | JMAC 2008-R2 1A1 - CMO/RMBS . 03/01/2024 . |Paydown 49,221 0 0| . 10/25/2035 . [1.A FM .
..472321-AG-3 | JMAC 2008-R2 1A3 - RWBS . . | 03/30/2024 . | Paydown (3,212) . 0 0| . 10/25/2035 . [1.A FM .
.. 47232C-AH-7 | JMAC 2009-R1 4A2 - CMO/RMBS . . |- 03/01/2024 . | Paydown 0 0| . 06/21/2037 . [1.A FM .
..477600-AC-7 | JIMMY 2022-1 A21 = RMBS .......cevvvvvvvrrnrnnnnns [ereenn . 01/30/2024 . | Paydoun ... .0 . 0 . 04/30/2052 . |2.B FE
..48669R-AA-9 |KCAP F3C A = CD0 oooeveeiiiiiiiiiieiieeeeeeeeeeeees [ . 03/20/2024 . | Paydoun ... .0 . 0 . 12/20/2029 . (1.A FE .
.. 49255P-AA-1 | KSTRL 2018-1 A - ABS . C..... . 03/15/2024 . | Paydoun ... 0. .0 . . 12/15/2038 . |2.B FE
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..50196@-AA-5 |LCN NORTH AMERICAN FUND I11-D LP . . 01/30/2024 . |Direct .... .0 . 0 0 e . 07/24/2034 . [1.F PL ....
..50543L-AA-0 |LAFL 2016 A1 - ABS . 01/15/2024 . | Paydoun ... .0 . 0 0 . 01/15/2042 . 3.A FE ....
..52520M-BS-1 | LMT 2005-2 2A1 - CMO/RVBS . . 03/25/2024 . | Paydoun ... .0 . 0 0 . 12/25/2085 . [1.A FM ...
..52521R-AC-5 |LMT 2007-5 1A1 - CMO/RMBS . 03/25/2024 . |Paydown 0 0| 0| . 06/25/2037 . [1.A FM ....
..52522D-AG-6 | LXS 2006-16N AA1 - RMBS 03/25/2024 . |Paydown 0 0| 0| . 11/25/2046 . [1.A FM ...
..525241-AL-9 |LXS 2007-1 WF1 - RUBS 03/01/2024 . |Paydown ..1,961 K 9 0 0| 0| . 01/25/2037 . (1.A FM ...
..55281G-AA-6 | MCFCL VII1 A1 - CDO . 01/18/2024 . | Paydown .. 962,837 ..962,837 |. ...0 ] 0 0| .962,837 0| . 07/18/2030 . [1.A FE ....
..56281X-AT-8 |MCFCL X BR - CDO . 03/29/2024 . | Paydown . 8,250,000 K . 7,858,051 .. 391,949 |. 0 0| .8,250,000 0| . 07/17/2031 . [1.C FE ....
..55283A-AA-7 |MCA 3 A - CDO ..... 02/15/2024 . | Paydown ..362,109 ..362,196 |. 0 0| 0| . 11/15/2035 . [1.F FE ....
..55283T-AA-6 | MF1 2021-FL6 A - CMBS «eeeeen |- 03/18/2024 . | Paydoun ... 798,141 798,141 |.... .0 . 0 0 . 07/18/2036 . [1.A FE ....
..55284A-AA-6 | MF1 2021-FL7 A - CMBS ... Covee . 03/18/2024 . | Paydoun ... 730,773 703,369 |.... .0 . 0 0 . 10/21/2036 . [1.A FE ....
..55284J-AA-7 | MF1 2022-FL8 A - CMBS ... 03/19/2024 . |Paydown ..704,840 ..704,840 |. 0 0| 0| . 02/19/2037 . (1.A FE ....
..55284P-AC-9 | MFRA 2022-NM1 A1 - RWBS 03/01/2024 . |Paydown 0 0| 0| . 12/27/2066 . [1.A FE ....
..55284T-AA-5 | MFRA 22INV1 A1 - RMBS ... 03/01/2024 . |Paydown 0 0| 0| . 04/25/2066 . [1.A FE ....
..552850-AA-0 | MFRA 2022-NaM2 A1 - RMBS 03/01/2024 . |Paydown 0 0| 0| . 05/25/2067 . [1.A FE ....
..55285U-AA-1 |MFRA 22INV2 A1 - RMBS ...... 03/01/2024 . | Paydoun ... 0 0| 0| . 07/25/2057 . (1.A FE ....
..55343@-AC-2 |MJX VENTURE SENIOR TL L+1.682 04/30/2031 .... |....... . 01/22/2024 . | Redemption @ 100.00 .... .0 . 0 0 . 04/30/2031 . (1.D PL ....
..553438-AG-3 | MJX VENTURE SENIOR TL L+1.387 10/15/2031 .... . 01/16/2024 . |Direct .... .0 . 0 0 . 10/15/2031 . [1.C PL ....
..55446)1-AA-5 |MAACH 1 A - ABS ..... . 03/15/2024 . | Paydown K 0 0| 0| . 10/15/2039 . [2.A FE ....
..56577P-AC-3 | MCLO IX A1B - CDO . 03/13/2024 . | Paydown . 1,000,000 ..1,000,000 .1,000,000 |. 1,000,294 |. 0 0| .1,000,000 0| . 04/16/2029 . [1.A FE ....
..56577P-AE-9 | MCLO IX A2 - CDO .... . 03/13/2024 . | Paydown ,500,000 ,500,000 ,490,400 |. . 1,499,709 |. 0 0| .1,500,000 0| . 04/16/2029 . (1.B FE ....
..576433-GM-2 | MARM 2003-6 6A1 - CMO/RMBS 03/01/2024 . | Paydown .1,512 | 0 0| .1,513 0| . 12/25/2033 . [1.A FM ...
..576433-XA-9 | MARM 2005-1 3A1 - CMO/RWBS 03/01/2024 . |Paydown .556 |. 0 0| 0| . 02/25/2085 . [1.A FM ....
..58003U-AA-6 | MF1 2020-FL4 A - CMBS ... . 03/15/2024 . | Paydown 0 0| .0 . 12/17/2035 . [1.A FE ....
..58278L-AA-4 |MCREIF SUBREIT, LLC ...cooovveiiiiiiiiiiiiiiiieeens [ . 02/22/2024 . | EXCHANGE .. .0 . 0 (296,144) |.... . 11/13/2023 . [5.B Gl ....
..58278L-AC-0 |MCREIF SUBREIT, LLC ..oooovveeiiieiiiiiiiiiiiieeens [ . 02/22/2024 . | EXCHANGE .. .0 . 0 (296,144) |.... . 10/15/2026 .
..58549R-AC-0 | MELLO 21MTG3 A3 - CMO/RWBS 03/01/2024 . |Paydown . 106,286 |. 0 0| .0 . 07/25/2051 .
..58550N-AC-5 |MELLO 21INV4 A3 - CMO/RMBS 03/01/2024 . |Paydown 79,258 |. 0 0| 0| . 12/25/2051 .
..59111R-AA-0 | METAL 2017-1 A - ABS . . 03/15/2024 . | Paydown .5,882 |. 0 0| 0| . 10/15/2042 .
..61033C-AL-0 |MCMML 7 A2 = CDO ...oevvvvveeiieieiieiiieeeeeeeeeens [ . 02/22/2024 . | Paydoun ... . ........ 1,051,441 |.... .0 . o0 |eeeee... 1,051,566 .. 0 . 11/22/2030 .
..61033R-AJ-2 |MCMML 171R AR - CDO ... . 01/22/2024 . | Paydoun ... .. 202,052 202,052 202,082 |...........202,052 |.... .0 . 0 .202,052 |.. 0 . 04/23/2029 .
..61033W-AC-6 | MCMML 9 A2 - CDO . . 01/22/2024 . | Paydown ..389,018 ..389,018 ..389,018 |. ..389,018 |. 0 0| .389,018 0| . 10/22/2031 .
..61034H-AA-2 | MCMML VI A - CDO ... . 01/15/2024 . | Paydoun ... . 201,681 201,681 . .0 . 0 . 0 . 04/15/2030 .
..61690P-AV-3 | MSRR 13R7 10B - CMO/RMBS ...........cooeeeeeeeeens [orennn . 03/01/2024 . | Paydoun ... 49,791 .0 . 0 0 . 12/27/2046 .
..61749L-BM-2 | MSM 2006-8AR 6A2 - CMO/RMBS . 03/01/2024 . | Paydoun ... K 0 0| 0| . 06/25/2036 .
..61751D-AE-4 | MSM 2006-17XS A3A - RMBS .. 02/01/2024 . (Piper Jaffray Co. 0 0 0| 0| . 10/25/2046 .
..61772L-AJ-0 | MSRM 2021-2 A3 - CMO/RMBS . 03/01/2024 . | Paydoun ... ..216,923 |. 0 0| 0| . 05/25/2051 .
..61772N-AJ-6 | MSRM 2021-5 A3 - CMO/RMBS . . |. 03/01/2024 . | Paydown 78,576 |. 0 0| 0| . 08/25/2051 .
..617720-AE-0 | MSRM 2021-6 A3 - CMO/RWBS . . |- 03/01/2024 . | Paydown 98,554 |. 0 0| 0| . 09/25/2051 .
..61774Y-AA-9 | MSRM 231 A1 — CMO/RMBS .......covvvvviviiiiiininns [ eeeenn . 03/01/2024 . | Paydoun ... . 166,183 |.... .0 . 0 0 . 02/25/2053 .
..62946A-AC-8 |NPRL 2017-1 A1 - ABS ....oooeeriiiiiininii [ . 03/20/2024 . | Paydoun ... ..192,424 ... .0 . 0 0 . 10/21/2047 .
..62047A-AB-9 |NPRL 2019-2 A2 = ABS ......cevvvvvvrrvrriinniinnnns [eeeeenn . 03/19/2024 . | Paydoun ... ...31.844 |.... .0 . 0 0 . 11/19/2049 .
..62055M-AA-4 | NZES 2020-FHT1 A = CMO/RMBS ......cccoinnnnn [ eeeenn . 03/25/2024 . | Paydoun ... ...59,810 |.... .0 . 0 0 . 11/25/2025 .
..62066M-AB-2 |NZES 21FHT1 A - CMO/RMBS .........ccovveeeeeneenns [oeennn . 03/25/2024 . | Paydoun ... . ... 71,399 |.... .0 . 0 . .. 0 . 07/27/2026 .
..620550-AA-2 |NZES 21FNT2 A = ABS ..ooooiiiiiiiiiiiiiiiiiieeeeees [ . 03/25/2024 . | Paydoun ... . ...69,119 . e, 69,119 L .0 . 0 ..69,119 |.. 0 . 05/25/2026 .
..63946T-AA-9 |NB Direct Access Ins SPB Senior 5.00 07/ . 01/24/2024 . |Direct . ..200,577 ..200,577 ..200,577 |. ..200,577 |. 0 0| .200,577 0| . 07/29/2025 .
..64016N-AA-5 |NBLY 211 A2 - ABS 01/30/2024 . |Paydown 11,250 9,390 |. . 9,521 0 0| 0| . 04/30/2051 .
..64016N-AC-1 |NBLY 221 A2 - ABS ... . 01/30/2024 . | Paydoun ... ... 2,450 ... 0. .0 0. . 01/30/2082 .
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..64830J-AA-8 |NRZT 22NQM1 A1 - CMO/RMBS .......eeveieinininnnn [eeeenn . 03/25/2024 . | Paydoun ... JC 2 R | IS 3,780 |. .0 . 0 0 e . 04/25/2061 . [1.A ........
..64831D-AB-8 |NRZT 22INV1 A2 = CMO/RMBS .......ccoviviiiiiiiins [ereenn . 03/25/2024 . | Paydoun ... ...99,665 |.... .0 . 0 0 . 03/25/2052 . [1.A ........
..64831U-AA-2 | NRZT 22NQM4 A1 — CMO/RMBS ........eevvvvevmvnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... . 111,380 |.... .0 . 0 . . 0 . 07/25/2062 . [1.A FE ....
..652460-AA-7 |NEWREZ LLC = ABS ......evvvvvvvvrrrrrnirnrinniinnnns [eeeeenn . 03/25/2024 . | Paydoun ... . ...63,398 |.... .0 . 0 ..63,399 |.. 0 . 11/25/2026 . [2.C FE ....
..65252B-AA-1 |FSSLF 1 AIN = CDO ooooveeeeeeeeeiiieieeee [ . 01/22/2024 . | Paydoun ... . 6,691,875 .6,661,294 |.... .0 . ....0 |........6,691,875 [.. 0 . 04/22/2030 . (1.A FE ....
..65538P-AA-6 | NAA 2007-1 1AA = RMBS .......oooeerrrnnnnnnnnnnns [oens . 03/01/2024 . |Paydown ......coooeeeiiiiins feninininiiii e 3,858 ... 3,841 | .0 . 0 ...3,8%8 |.. 0 . 03/25/2047 . [1.A FM .
..65539C-AK-2 |NMRR 2011-4R 110 - CMO/RMBS ..........evmvummnnnn [eeeeenn . 03/01/2024 . | Paydoun ... ... 19,023 ... 18,992 |.... .0 . 0 ..19,023 |.. 0 . 12/29/2036 . [1.A FM .
..670855-AA-3 | 0BX 23NQM1 A1 - CMO/RMBS 03/01/2024 . | Paydown 37,592 37,593 |. 0 0| 37,592 0| . 11/27/2062 . [1.A FE .
..67108B-BS-3 | OZLMF 2RRR A2R - CDO Covee . 03/04/2024 . | Paydoun ... . 2,800,000 .2,800,000 |.... .0 . ....0 |........2,800,000 |.. 0 . 06/30/2031 . [1.C FE .
..67115N-AA-8 | 0BX 2022-INV1 A1 = CMO/RMBS .......ccceeiiiiiean [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/26/2051 . [1.A ........
..67116M-AA-9 | OBX 23J1 A1 - CMO/RMBS .......covvvvvvviiiiiiiinns [eeeens . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/27/2053 . [1.A ........
..67181D-AA-9 | OAKIG 2020-1 A1 - OMBS ....oooeereieeiiiieeeieeees oo . 03/20/2024 . | Paydoun ... .0 . 0 0 . 11/21/2050 . [1.A FE .
..67181D-AB-7 | OAKIG 2020-1 A2 = CMBS ........evvvmrmmnnnnnnnnnnn [eeeeenn . 03/20/2024 . | Paydoun ... .0 . 0 0 . 11/21/2050 . [1.A FE .
..67190A-AA-4 | OAKIG 2021-1 A1 = ABS ...oooeereernriiiins [ . 03/20/2024 . | Paydoun ... .0 . 0 0 . 01/20/2051 . [1.A FE .
..67190A-AB-2 | OAKIG 2021-1 A2 - ABS ... . |- 03/20/2024 . | Paydoun ... .0 . 0 0 . 01/20/2051 . [1.A FE .
..67448E-AA-6 | 0BX 22INV4 A1 - RMBS . |- 03/01/2024 . | Paydoun ... . . ...63,930 |............64,001 [.... 0 e 0 . 0 . 06/25/2052 . [1.A ........
..67448J-AA-5 | 0BX 22INV5 A1 - CMO/RMBS 03/01/2024 . |Paydown .. 123,580 ..123,580 ..102,9% |. ..102,993 |. 0 . 20,588 0| .123,580 0| . 10/25/2052 . (1.
..67448X-AA-4 | 0BX 2021-J3 A1 - CMO/RWBS . 03/01/2024 . |Paydown .. 244,651 ..244,651 .. 247,900 |. .. 247,367 |. 0 . (2,717) 0| .244,651 0| . 10/25/2051 . (1.
..68286#-AA-6 | 171 SAW MILL LLC ....... 03/05/2024 . |Paydown 90,109 90, 109 0 0| 0| . 07/05/2082 . (1
..603581-AA-8 | PRPM 24RCF1 A1 = RWBS .......coeeveeeeeeeeeeeeeens [ . 03/25/2024 . | Paydoun ... ... 85,436 ...85,436 .0 . 0 0 . 01/26/2054 . (1.
..69359Y-AC-1 | PMTLT 2021-INV1 A3 ~ CMO/RMBS ........eevvvvnnnn [oreenn . 03/01/2024 . | Paydoun ... .. 125,388 .0 . 0 0 . 07/25/2051 . [1.A ........
..693684-AA-0 | PSMC 2020-1 A1 - CMO/RMBS ........cccoeeeeeeeeees [oeennn . 03/01/2024 . | Paydoun ... ... 26,684 .0 . 0 0 . 01/25/2050 . [1.A ........
..69374X-AA-8 | PSMC 2019-2 A1 - CMO/RMBS ........eeeennnnnnnnnn [eeeenn . 03/01/2024 . | Paydoun ... ... 10,118 .0 . 0 0 . 10/25/2049 . [1.A ........
..69375B-AA-5 |PSMC 2019-3 A1 - CMO/RMBS .......ccceviiiiiiiiins [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/26/2049 . [1.A ........
..69377C-AA-1 | PRKCM 2022-AFC1 ATA - RMBS ....coooeveeiiiiieeees e . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2057 . (1
..69377E-AA-7 | PRPM 22INV1 A1 = RMBS .....oevvvvvriiiieiiiiiiinnns [ . 03/01/2024 . | Paydoun ... . . . I .0 . 0 0 . 04/25/2067 . (1
..69547M-AA-4 |PAID 223 A - ABS ......oooiiiiiiiii [ . 03/15/2024 . | Paydoun ... .. 334,520 334,520 334,520 |...........334,520 |.... .0 . 0 . 0 . 03/15/2030 . (1
..701630-AE-8 |PARLI 2R AR - CDO . 01/20/2024 . | Paydown .. 228,792 ..228,792 ..228,792 |. ..228,792 |. 0 0| .228,792 0| . 10/20/2031 . (1
..704690-AL-3 |PEAKS 1 A2R - CDO ... [ [P . 01/25/2024 . | Paydoun ... .0 . 0 171,627 |.. 0 . 07/25/2030 . (1
..72303#-AA-7 | PINEBRIDGE PRIVATE CREDIT RATED FEEDER, ..... |[....... . 03/12/2024 . |Call @ 100.00 . .0 . 0 0 . 12/31/2031 . (1
.. 72703P-AC-7 |PLNT 191 A2 = ABS ..oooeeiiiieiiiiiiieieeeeeeee [ . 03/05/2024 . | Paydown .0 . 0 0 . 12/05/2049 .
.. T4041E-AA-3 |PRETSL XVIT A1 = CD0 ..eennnnin oo . 03/25/2024 . | Paydoun ... .0 . 0 0 . 03/23/2035 .
..74041N-AB-1 |PRETSL XII A2 - CDO . 03/25/2024 . | Paydown 0 0| 0| . 12/24/2033 .
.. 74042D0-AA-4 |PRETSL XX A1 = CDO ..oooeeeeeeeieiiiieeeeeeeeeeees [ . 03/22/2024 . | Paydoun ... .0 . 0 0 . 03/22/2038 .
..74042F-AA-9 | PRETSL 25 A1 - CDO .... . 03/22/2024 . | Paydoun ... .0 . 0 0 . 06/22/2037 .
..74042J-AA-1 | PRETSL XXI A1 - CDO . 03/22/2024 . | Paydown 0 0| 0| . 03/22/2038 .
.. 740421-AA-4 | PRETSL 22 A1 - CDO .... . 03/22/2024 . | Paydown 0 0| 0| . 09/22/2036 .
..74160M-BN-1 | PRIME 2003-2 1A9 - CMO/RMBS . 03/30/2024 . [Direct . 0 0| 6 | . 10/25/2033 .
..74331U-AA-6 | PROG 22SFR3 A - CMBS ........ 03/17/2024 . | Paydown 0 0| 0| . 04/19/2039 .
.. 743874-AC-3 | PFMT 2020-1 A2 - CMO/RVBS . . |. 03/01/2024 . | Paydown 0 0| 0| . 02/25/2050 .
..74387L-AC-5 |PFMT 2019-1 A2 - CMO/RVBS . «eeee.. |- 03/01/2024 . | Paydown 0 0| 0| . 12/27/2049 .
..748956-AA-7 | RCKT 23CES2 A1A - RMBS ......ooovrrnrnnnnnnnnnnns [oenn . 03/01/2024 . | Paydoun ... .0 . L0 0 . 09/25/2043 .
.. 74923G-AC-7 |RALI 2007-QA1 A3 = RMBS ........eevmmemmemnnnnnnnn [ereeenn . 03/01/2024 . | Adjustment .. .0 . L0 0 . 01/25/2037 .
.. TA923H-AQ-4 |RALI 2007-QS4 3A6 - CMO/RMBS ..........eevvvvvnns [ereennn . 03/01/2024 . | Paydown .0 . 0 0 . 03/25/2037 .
..74928X-BB-6 |RBSSP 2009-6 3A2 - CMO/RMBS .........covvvvvvnens [ereennn . 03/25/2024 . | Paydoun ... . .0 . 0 0 . 02/26/2051 .
..749357-AA-7 | RCKT 191 A1 - CMO/RMBS [ I . 03/01/2024 . | Paydoun ... ...19,186 |ooeeeeeenns .. . 0 e 0 e .0 . . 09/27/2049 .
.. 74935W-AA-2 | RCKT 23CEST A1A - CMO/RMBS .........ccccccins [oeeenn . 03/01/2024 . |Paydown ......ooeeeeeeeeenns |ooeeeeeennnnnnennnns oo 104,872 ...l 104,872 . 104,870 |.......... 104,866 |............... [ P [ R [ P [ 0 0 . 06/25/2043 .
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..749384-AA-1 |RCKT 2021-5 AT = RMBS .....eevvvrirnrnnnnninnnnnnns [ eeeenn . 03/01/2024 . | Paydoun ... 511,484 |...........510,560 [......cccceeea0 fooeiiins 4,430 | .0 . 0 ..2,093 |. 11/27/2051 .
..74938F-AA-6 | RCKT 2022-1 A1 - CMO/RMBS ........cceeeeeeeeeeees [ oeennn . 03/01/2024 . | Paydoun ... 276,293 [.....000nnn275,924 [oiiiiinnnnnn0 s 6,053 |. .0 . 0 . 01/25/2062 .
..749381-AB-7 |RCKT 222 A2 = RMBS .......evvvvvvvrennnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | Paydoun ... 42,201 | 42,182 o0 [ 2,438 | .0 . 0 . 03/25/2052 .
.. T4930K-AA-4 | RCKT 2021-6 A1 - CMO/RMBS .......cooeveeeeneennes [ oennnn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/26/2051 .
..749407-AA-0 | RCKT 23CES3 A1A — CMO/RMBS .........evvvvvvvvnnnn [ereeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2043 .
.. 749581I-AC-0 | RFMSI 2007-SA1 2A2 - CMO/RMBS ..........eevvvvnn [oreeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2037 .
..74958Y-AE-2 |RFMSI 2007-S4 A5 - CMO/RMBS .........eevvvemmnnnn [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 ....837 |.. . 04/25/2037 .
..74969T-AA-8 |RBIT 2021-HB1 A = RMBS ........eevvvmmmmnnnnnnnnnn [ereeenn . 03/25/2024 . | Paydoun ... .0 . 0 .815,830 |.. . 11/25/2031 .
.. 74969V-AA-3 |RPIT 212 A ~ CMO/RMBS ........cevvvvvvviiiiiiininns [ eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 09/25/2061 .
..T4969X-AA-9 |RPIT 221 A - CMO/RVBS 02/25/2024 . |Paydown 0 0| . 01/25/2062 .
..74981C-AA-9 |RUN 22NOM1 A1 - RUBS .. 03/25/2024 . |Paydown 0 0| . 03/25/2067 .
..75115B-AC-3 |RALI 2006-QA5 2A1 - CMO/RMBS 03/01/2024 . |Paydown 0 0| . 07/25/2036 .
..75115D-AA-3 |RALI 2006-QS13 1A1 = CMO/RMBS .........evvvnnnn [ereenn . 03/30/2024 . | Paydoun ... .0 . 0 . 09/25/2036 .
..75116C-ET-9 |RALI 2007-QS6 114 - CMO/RMBS .......cccoeviiiies [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2037 .
..75156W-AD-5 |RAMP 2006-RS4 A4 - RWBS ..........oooeeerrrnnnnnns [orinnn . 03/25/2024 . | Paydoun ... .0 . 0 . 07/25/2036 .
.. 75409J-AA-5 |RATE 21J1 A1 - CMO/RMBS .......eevvvvvvvvvrrinnnns [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 07/25/2051 .
..75400X-AA-4 | RATE 21HB1 A1 - CMO/RMBS ........covvvvvvviinennns [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2051 .
.. 75574E-AA-5 | RCMT 2022-FL9 A = CMBS ......coevvvvriiiiiiiiienns [ eeeenn . 03/25/2024 . | Paydoun ... .0 . 0 . 06/25/2037 .
..75575A-AA-2 | RCMT 2023-FL12 A = CMBS ...ooovvvvreriiiiiiiiieees [ . 03/25/2024 . | Paydoun ... .. 580,086 .. 577,186 |.... .0 . 0 . 05/25/2038 .
.. 75575R-AA-5 | RCMT 2023-FL11 A = CMBS .....eevvvvvrrrrriiiiinens [ eeeenn . 02/26/2024 . | Paydoun ... 208,460 207,939 |.... .0 . 0 . 10/25/2039 .
..755931-AA-0 | RCMT 22FL10 A - CMBS .. 02/26/2024 . |Paydown ..285,832 ..283,688 |. 0 0| . 08/25/2037 .
..75970N-BE-6 | RAMC 2005-3 AF4 - RMBS 03/01/2024 . |Paydown ..105,262 ..105,261 0 0| . 11/25/2035 .
..T6042E-AA-7 |REPS 2020-A A - ABS ...... 03/20/2024 . |Paydown ..438,262 0 0| .438,262 . 11/20/2030 .
..76110H-2Y-4 |RALI 2005-QS5 A2 - CMO/RMBS . . |- 03/25/2024 . [Direct . 0 0| .0 . 04/25/2035 .
..76110V-RX-8 | RFMS2 2005-HS1 1A4 - RMBS .... «eeee.. |- 03/30/2024 . | Adjustment 0 0| (10,761) . 09/25/2035 .
..761118-BU-1 |RALI 2005-QA8 NB2 - CMO/RMBS ..........evvvvvvnns [ereeenn . 03/01/2024 . | Paydown .0 . 0 . 07/25/2035 .
..761118-KH-0 |RALI 2005-QS15 2A ~ CMO/RMBS .........ccvvvvveens [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2035 .
..761118-U0-9 |RALI 2006-QS2 1A9 - CMO/RMBS .........eevvvvvvnns [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2036 .
..76112B-NM-8 | GMACM 2005-AA1 1A1 - CMO/RMBS .........oooeeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 05/18/2035 .
..77775%-BU-4 |ROSENTHAL & ROSENTHAL, INC. = ABS ......cceeee [reeenn . 01/15/2024 . | Paydoun ... .0 . ....0 |........1,000,000 |.. . 01/15/2025 .
..T7775%-BV-2 | ROSENTHAL & ROSENTHAL, INC. ..ooovvvvvrviininnnns [ereenn . 01/31/2024 . | Paydoun ... .0 . ....0 |........2,000,000 |.. . 01/31/2026 .
..77879R-AB-2 |ROTOR 2011-1 1A - ABS . 03/15/2024 . | Paydown 0 0| . . 06/15/2046 .
..78433X-AA-8 | SALTT 211 AA = MBS ...eevviviiiiiiiiiiiiiiiiiiinnns [ eeeenn . 03/15/2024 . | Paydoun ... 460,534 460,521 |.... .0 . 0 . 02/28/2033 .
.. 78434K-AA-5 | SGR 2022-2 A1 - CMO/RMBS .. . 03/01/2024 . | Paydoun ... ...65,905 ...65,864 |.... .0 . 0 . 08/25/2062 .
..80306A-AA-8 | SAPA 2018-1 A - ABS ...... . 03/15/2024 . | Paydoun ... 0 0| . 12/15/2040 .
..81378E-AA-1 | SABR 2007-BR4 A2A - RWBS 02/01/2024 . [ Adjus tment 0 0| . 05/26/2037 .
..81742L-AA-4 |SEQI 1 A - CDO ............ . 01/16/2024 . | Paydoun ... 0 0| . 04/15/2031 .
..81743A-AA-7 | SEMT 2019-56 A1 - CMO/RMBS ......ooeeereenneeeeees [ oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/27/2049 .
..81748J-AA-3 | SEMT 2019-4 A1 - CMO/RMBS ......cooeeeeeereennens [ oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2049 .
..81748K-AA-0 | SEMT 2020-2 A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 03/25/2050 .
..81748\-AA-6 | SEMT 2020-1 A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| . 02/25/2050 .
..81748T-AA-1 | SEMT 2021-7 A1 - CMO/RMBS . 03/01/2024 . |Paydown K 0 0| . 11/27/2061 .
..81749C-AA-7 | SEMT 2022-1 A1 - CMO/RUBS . 03/01/2024 . |Paydown .. 189,752 ..189,752 ..184,948 |. ..184,730 |. 0 0| .189,752 . 02/26/2052 .
..81761T-AE-5 | SERV 2021-1 A21 - RMBS .. 01/30/2024 . |Paydown 17,538 17,538 15,899 |. 16,021 0 0| 17,538 . 07/31/2061 .
..817743-AA-5 | SPRO 2019-1 A2 - ABS [ . 01/25/2024 . | Paydoun ... ... 7,963 ....8,039 |.... .0 . .0 ... 7,963 |.. . 10/25/2049 .
..817743-AG-2 | SPRO 221 A2 = RMBS ........cccvvvvveveveeeennnnnnnns [eeeennn . 01/25/2024 . |Paydown ....oovvvvveeieeenes Joveeeeeeeeeeeneeenns Joveeennn. 12,6000 i, 12,500 |............ 12,500 J.......... 12,500 Jiveeeiiiiinn 0 fovviiiiiiinnnn 0 o, 0 0 Joeeeeeennn 12,500 J..vvvvvvvnnnnns [ 0l 0 . 01/25/2082 .
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..83438J-AA-4 | SLOSO 2007-1 ALA = CDO ...ovvvvvvveiieiiiiiiiiiees [eeeenn . 01/08/2024 . | Paydoun ... . 1,476,584 1,340,591 |.... .. 135,993 |. .0 . 135,998 |... 0 0 e .21,884 |.10/07/2037 . [1.E FE ....
..83546D-AL-2 | SONIC 2020-1 A21 - RMBS .........cooeeeeeeeeeennns [ oeennn . 03/20/2024 . | Paydoun ... ... 13,750 ...13,938 |.... 0 e (188) | 0 0 . 01/20/2050 . 1.C FE ....
..83546D-AM-0 | SONIC CAPITAL LLC - ABS ..oovvvvveviiiiiiiiiieeees [eeeenn . 03/20/2024 . | Paydoun ... ... 20,625 .0 . 0 0 . 01/20/2050 . [1.C FE ....
..83546D-AN-8 | SONIC 2021-1 A21 = ABS .....oovvvviriiiiiiiiininns [ eeeenn . 03/20/2024 . | Paydoun ... .0 . 0 0 . 08/21/2051 . [2.B FE ....
..850220-AP-9 | SCFT 2020-A A - ABS . 03/25/2024 . | Paydoun ... 155,467 155,460 |........... .0 . 0 . 0 . 09/26/2037 . (1.A FE ....
..85208N-AD-2 | SPRNTS 1A1 - RMBS 03/20/2024 . |Paydown . 187,500 . 187,500 |. . 187,500 |. 0 0| 187,500 0| . 09/20/2029 . 1.F FE ....
..85208U-AA-2 | SPRTE 211 A - ABS . 03/15/2024 . | Paydown .. 136,935 ..136,935 ..123,070 |. .. 124,366 |. 0 0| .136,935 0| . 11/15/2046 . [1.F FE ....
..86206@-AA-7 | STONEHENGE CAPITAL FUND NEVADA |11 LLC . 01/31/2024 . [Direct . 81,525 81,525 81,423 |. 81,523 |. 0 0| 81,525 0| . 01/31/2026 . [1.E FE ....
..86208#-AA-3 | STONEHENGE CAP CT VI 2021B-1 8.00 12/15/ .... [....... . 03/15/2024 . |Direct .... .0 . 0 0 . 12/15/2030 . 1.C FE ....
..86208@-AA-5 | STONEHENGE CAPITAL FUND SOUTH CAROLINA I .... [....... . 03/01/2024 . |Direct .... .0 . 0 0 . 03/01/2026 . [1.C FE ....
..862098-AA-4 | Stonehenge Capital KY V 8.361 03/01/2028 .... |....... . 03/01/2024 . |Direct .... .0 . 0 0 . 03/01/2028 . [1.E FE ....
..86211%-AA-2 | STONEHENGE CAPITAL FUND NEBRASKA IV LLC ..... |[....... . 03/01/2024 . |Direct .... .0 . 0 0 . 03/01/2028 . [1.E Z .....
..86212V-AA-2 | STR 2016-1 A1 - ABS ....ooovviriiiiiiiiiiiiieieeens [ . 03/20/2024 . | Paydoun ... .0 . 0 0 . 10/22/2046 . [1.C FE ....
..86212V-AD-6 | STR 2018-1 A1 = ABS ....oovvviriiiiiiiiiiieneeeeens [ . 03/20/2024 . | Paydoun ... .0 . 0 0 . 10/20/2048 . [1.A FE ....
..86212V-AE-4 |STR 2018-1 A2 - ABS 03/20/2024 . |Paydown 0 0| 0| . 10/20/2048 . [1.A FE ....
..862684-AA-6 | STRTA 1 A - CDO . 01/16/2024 . | Paydoun ... .0 . 0 0 . 01/15/2031 . [1.A FE ....
..863579-C3-0 | SARM 2005-21 6A3 - CMO/RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM ...
..863579-UL-0 | SARM 2005-15 1A1 - CMO/RMBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2035 . [1.A FM ....
..863579-UU-0 | SARM 2005-15 4A1 - CMO/RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2035 . [1.A FM ....
..863579-VIi-5 | SARM 2005-17 5A2 - CMO/RMBS ... . 03/25/2024 . | Paydoun ... .0 . 0 0 . 08/25/2035 . [1.A FM .
..863579-XC-7 | SARM 2005-18 3A1 - CMO/RMBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2035 . [1.A FM .
..863579-XR-4 | SARM 2005-18 8A1 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| 0| . 09/25/2035 . [1.A FM .
..863579-ZL-5 | SARM 2005-20 3A3 - CMO/RMBS . 03/01/2024 . |Paydown 0 0| 0| . 10/25/2035 . [1.A FM .
..86358R-DX-2 | SASC 2001-SB1 A5 - RWBS . 03/01/2024 . | Paydown 0 0| 0| . 08/25/2031 . [1.A FM .
..86358R-DX-2 | SASC 2001-SB1 A5 - RUBS . 03/01/2024 . |Paydown 0 0| 0| . 08/25/2031 . |2.C FM
..86359A-MG-5 |SASC 2003-AL1 APO - CMO/RMBS 03/01/2024 . |Paydown 0 0| 0| . 04/25/2031 . [5.B GI
..86359A-IIT-6 | SASC 2003-AL2 APO - RMBS .....ccooonninnnnnnnn [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2031 . [5.B GI
..86661#-AA-3 | SUMTER VA CTL 3.291 09/15/2042 ................. [..ccees . 03/15/2024 . |Direct .... .0 . 0 0 . 02/15/2043 . [1.A ........
..87222E-AB-4 | TBW 2007-1 A2 = RWBS ....ccoeeeeeeeiieeeeeeeeeeeens [ . 03/25/2024 . | Paydoun ... .0 . 0 0 . 03/25/2037 . [1.A FM .
..87222E-AC-2 | TBW 2007-1 A3 = RWBS .....ooevvveeeeeeeeeeeeeeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/25/2037 . [1.A FM .
..87244C-AJ-5 |CHWML 1 AR = CDO ..oooovvrveniniiiiiiis [ . 01/22/2024 . | Paydoun ... .0 . 0 0 . 10/21/2030 . [1.A FE .
..87267C-AA-6 |TRP 211 A = ABS ......evvvvrriiinnninnninninnnnniins [ eeeeens . 03/17/2024 . | Paydoun ... .0 . 0 0 . 06/19/2051 . [1.F FE .
..87268R-AA-2 | TFINS 192 A1 - CDO . . |- 02/28/2024 . | Paydoun ... .0 . 0 0 . 02/28/2039 . (1.B FE .
..88156E-AB-2 | TMTS 2006-17HE AB1 - RMBS . . |- 03/01/2024 . | Adjustment .. .0 . 0 0 . 01/25/2038 . [1.A FM .
..88315L-AS-7 | TMCL 2021-3 A - ABS . 03/20/2024 . | Paydoun ... 0 0| 0| . 08/20/2046 . 1.F FE .
..885220-KIW-2 | TMST 2006-2 A2B - CMO/RMBS ..............cooeeees [oeennn . 03/25/2024 . | Paydoun ... .0 . 0 0 . 04/25/2036 . [1.F FM .
..88576N-AD-0 | HENDR 2006-2 A2 - ABS ... . 03/15/2024 . | Paydoun ... .0 . 0 0 . 06/15/2047 . [1.C FE .
..88603U-AA-7 | THRST 2021 A - ABS . . 03/15/2024 . | Paydown K K 0 0| 0| . 07/16/2040 . [1.F FE .
. 886061I-AA-0 | TBOLT 2017 A - ABS . . 03/15/2024 . | Paydown .. 232,080 ..232,080 ..211,538 |. ..223,317 |. 0 0| .232,080 0| . 05/17/2032 . |2.A FE
. 88607A-AA-7 | TBOLT 2019 A - ABS . . 03/15/2024 . | Paydown 72,279 72,279 72,276 |. 60,900 |. 0 0| 72,279 0| . 11/15/2039 . |3.B FE
..89182F-AA-7 | TPMT 23CES2 A1A - CMO/RMBS 03/01/2024 . |Paydown .. 277,834 ..277,834 ..277,832 |. ..277,839 |. 0 0| .277,834 0| . 10/25/2063 . [1.A FE
..89183C-AA-3 | TPMT 24CEST ATA = RMBS .......evvvvvvvrnnvnnnnnnns [eeeenn . 03/25/2024 . | Paydoun ... 152,995 .0 . 0 0 . 01/25/2064 . [1.A FE .
..89412K-AA-8 | TRAP X1 A1 = CDO .ooovvvrviiiiiiiiiiiiiicicceeeeees [ . 01/10/2024 . | Paydoun ... 278,812 263,826 |.... .0 . 0 0 . 10/10/2041 . [1.A FE
..89413C-AA-5 | TRAP X AT = CDO ..oovvvvvrviiiiiiiiiiiiiiceieieeeees oo . 01/08/2024 . | Paydoun ... .... 267,661 244,575 |.... .0 . 0 0 . 07/08/2041 . [1.A FE
..89609M-AA-7 | TRIBUTE RAIL LLC = ABS ...oooviiiiiiiiiiiiiieeeens [ . 03/17/2024 . | Paydoun ... ...39,838 ...39,830 |.... .0 . 0 0 . 05/17/2052 . [1.F FE .
..89656G-AA-2 | TRL 211 A = ABS ......evvvrmvnniniininnniiiiiiiiiins [ eeeeenn . 03/19/2024 . | Paydoun ... ...52,680 |... ...49,045 |.... .0 . .0 . .0 . . 07/19/2051 . [1.F FE ....
..89656R-AA-8 |TRL 221 A - ABS .........eeevveveveeennnnnnnnnnnnnns [eeeeens . 03/19/2024 . |Paydown ......oooeeeeeeeenns |ooeeeeeennnnnnenenns el 106,287 e, 106,287 |........... 106,283 |...........106,284 |.........cccee0 foevviinnnnnnd fonnnnnnnnnnns 0 0 ]....... 106,287 |.......ooeeeenn0 Jovvviinnnnnnns 0 . 05/19/2052 . [1.F FE ....
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..89657A-AC-0 | TRL 2020-1 A = ABS ....oeevvviviiiiiiiiiiiiiiiieees oo . 03/17/2024 . | Paydoun ... ... 60,768 ...60,768 ...60,758 |.... .0 . 0 ..60,768 |.. 0 e . 10/17/2050 . [1.F FE ....
..89657B-AA-2 | TRL 191 A1 = ABS ......evvviirimiininiiiiiiiiiiiinns [ eeeeen . 03/17/2024 . | Paydoun ... ... 21,284 ...21,284 ...21,280 |.... .0 . 0 .0 . . 04/17/2049 . (1.F FE ....
..89657B-AB-0 | TRL 2019-2 A1 - ABS ....oooevirriiiiinni [ . 03/17/2024 . | Paydoun ... ... 72,311 ...72,311 ... 72,302 |.... .0 . 0 0 . 10/18/2049 . [1.F FE ....
..89683L-AA-8 | TRP 212 A - RWBS . 03/17/2024 . |Paydown 41,759 41,759 41,743 | 0 0| 0| . 06/20/2051 . [1.F FE ....
..89708B-AA-1 | TROPC 5 AL1 - CDO . 01/16/2024 . | Paydown 14,535 14,535 , K 13,294 |. 0 0| 0| . 07/15/2036 . [1.E FE ....
..89822P-AA-1 | TFINS 201 A1 - CDO . 01/15/2024 . |Paydown .. 123,748 123,748 ..123,748 | ..123,748 | 0 0| 123,748 0| . 04/16/2040 . (1.C FE ....
..903521/-AD-6 | STEAM 2021-1 A - ABS .. 03/28/2024 . |Paydown ..107,21 107,271 ..105,929 |. ..106,275 |. 0 0| 107,271 0| . 02/28/2051 . [1.F FE ....
..90354T-AC-3 | UNM 2021-INV2 A3 - CMO/RMBS . 03/01/2024 . |Paydown .. 147,336 .. 142,824 |. .. 142,673 |. 0 0| 0| . 09/25/2051 . 1.A .
..90355R-AC-6 | UM 21INV3 A3 - CMO/RMBS R [ . 03/01/2024 . | Paydoun ... 345,611 ..345,250 |.... .0 . 0 0 . 11/25/2051 . [1.A ........
..909319-AA-3 |UNITED AIRLINES PASS THROUGH TRUST 2013 ...... [....... . 02/15/2024 . | Paydoun ... .0 . 0 0 . 02/15/2027 . (2.C FE .
..91824N-AC-6 |UNM 211 A3 ~ CMO/RMBS .......eevvvvvenevnnnnnnnnnns [ eeeeenn . 03/01/2024 . | Paydoun ... . .0 . 0 0 . 08/25/2051 . [1.A ........
..92257A-AB-0 | VCC 2018-1 A = CMBS .....ooeeeeeeeeeeeeeees [ . 03/01/2024 . | Paydoun ... . 116,164 |.... .0 . 0 0 . 04/27/2048 . (1.
..92257B-AA-0 | VCC 2022-3 A = CMBS .......evvvvvvvvmnennnnnnnnnnnn [eeeeenn . 03/01/2024 . | Paydoun ... ...91,296 |.... .0 . 0 0 . 06/25/2052 . (1.
..92257C-AA-8 |VCC 2019-1 A = OMBS ..o [ . 03/01/2024 . | Paydoun ... ...99,389 |.... .0 . 0 0 . 03/25/2049 . (1.
..92258X-AA-1 | VCC 2022-1 A - CMBS ... . |- 03/01/2024 . | Paydoun ... ...50,872 |.... .0 . 0 0 . 02/26/2052 . (1.
.. 92250K-AA-8 | VCC 2022-4 A - CMBS . |- 03/01/2024 . | Paydoun ... . . ..384,510 |.... .0 . 0 0 . 08/26/2052 . (1.
..92259L-AB-4 | VCC 2020-1 AFX - CMBS 03/01/2024 . |Paydown 92,760 92,760 92,704 |. 0 0| 0| . 02/25/2050 . (1.
..92250U-AA-6 | VCC 2022-2 A - CMBS/RMBS .. 03/01/2024 . |Paydown .. 179,565 .. 179,565 ..179,458 |. 0 0| 0| . 04/25/2052 . (1.
..92538G-AA-0 | VERUS 2021-8 A1 - CMO/RMBS 03/01/2024 . |Paydown .. 100,400 ..190,400 0 0| 0| . 11/26/2066 . (1.
..92538N-AA-5 | VERUS 2022-4 A1 - RMBS ........oooevriiinnnnnnnnns [oeins . 03/01/2024 . | Paydoun ... ... 20,164 ...20,164 .0 . 0 0 . 04/25/2067 . (1.
..92538U-AA-9 | VERUS 2022-3 A1 - RWBS ......cooeeerrrnnnnnnnnnnns [ oens . 03/01/2024 . | Paydoun ... ... 46,492 .0 . 0 0 . 02/25/2067 . (1.
.. 92530N-AA-4 | VERUS 2022-7 A1 - CMO/RMBS .........ccccovinnnnnn [ereeenn . 03/01/2024 . | Paydoun ... ...28,148 ...28,148 |.... .0 . 0 0 . 07/25/2067 . (1.
..02580@-AA-1 | VICOF 3 TERM LOAN FUNDED - ABS ........ccovvvees [ereennn . 03/20/2024 . |Direct .... 658,260 658,260 |.... .0 . 0 0 . 11/24/2029 . (1.
..92580@-AC-7 |VICOF 111 TL 8.10 11/15/2029 ......cevvvvvvvnnns [eeeennn . 03/20/2024 . |Direct .... 199,471 199,471 .0 . 0 0 . 11/15/2029 . (1.
..92581%-AA-2 | VICOF 2 REFI TERM LOAN FUNDED - ABS .......... [....... . 03/20/2024 . |Direct .... .0 . 0 0 . 02/18/2028 . (1.
..92838C-AA-6 |VISIO 221 A1 - RMBS ...oooeriiiiiiiiiiiieieens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/27/2057 . (1.
.. 92925C-CC-4 | WAMU 2006-AR1 1AA - CMO/RMBS ..........cooeeeees [oeennn . 03/01/2024 . | Adjustment .. .0 . 0 0 . 01/25/2046 . (1.
..92990G-AG-8 | WAMU 2007-HY5 2A5 - CMO/RMBS 03/01/2024 . | Paydoun ... 0 0| 0| . 056/25/2037 .
..933636-AG-7 | WAMU 2007-HY4 3A1 - CMO/RMBS 03/01/2024 . |Paydown 0 0| 0| . 04/25/2037 .
..933636-AL-6 | WAMU 2007-HY4 5A1 - CMO/RMBS 03/01/2024 . | Paydoun ... 0 0| 0| . 11/25/2036 .
..933638-AA-6 | WAMU 2006-AR19 1A - CMO/RMBS .........ccceeeeess [oeennn . 03/01/2024 . | Adjustment .. .0 . 0 0 . 01/25/2047 .
..93363N-AB-1 | WAMU 2006-AR12 1A2 = CMO/RMBS .........ccooviin [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/25/2036 .
..93364F-AC-5 | WAMU 2007-HY7 2A1 - CMO/RMBS .......ccceeeeeeees [oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2037 .
..93934F-KP-6 | WIMALT 2006-1 3A2 - CMO/RMBS ...........ccvveeeees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2036 .
.. 93934N-AC-9 | WMALT 2006-5 1A3 - CMO/RMBS .........ccevvveeeens [eeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2036 .
.. 93034N-AR-6 | IMALT 2006-5 2C2 - CMO/RMBS ........ccceeeeiiean [ereenn . 03/25/2024 . | Paydoun ... .0 . 0 0 . 07/25/2036 .
.. 943530-AA-3 |WAAV 171 A = ABS ...oooiiiiiiii [ . 03/15/2024 . | Paydoun ... .0 . 0 0 . 11/15/2042 .
..95002F-AA-2 | WIFMBS 2019-4 A1 - CMO/RMBS ............coeeeeees [orennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/27/2049 .
..95002K-AA-1 | WFMBS 2020-1 A1 - CMO/RVBS 03/01/2024 . |Paydown 0 0| 0| . 12/27/2049 .
..95003H-AA-7 | WIFMBS 2022-1 A1 - CMO/RMBS 03/01/2024 . | Paydown 0 0| 0| . 08/25/2051 .
..05058X-AE-8 | WEN 2018-1 A22 - RMBS ... 03/15/2024 . |Paydown 0 0| 0| . 03/16/2048 .
..95058X-AG-3 |WEN 2019-1 A21 - RMBS . |. 03/15/2024 . | Paydown 0 0| 0| . 06/15/2049 .
..95058X-AK-4 | WEN 211 A2 - RWBS ... . |- 03/15/2024 . | Paydown 0 0| 0| . 06/15/2051 .
..95058X-AL-2 |WEN 211 A21 = RMBS .....cooevrreiriiiennes [ . 03/15/2024 . | Paydoun ... .0 . 0 0 . 06/15/2061 .
..05058X-AM-0 | WEN 2022-1 A21 = RMBS .......eevvvvvvmvennnnnnnnnns [ eeeeenn . 03/15/2024 . | Paydoun ... .0 . 0 0 . 03/15/2052 .
..96034J-AA-4 |WESTR 2022-1 A = RMBS ........ccevvvvvvvvnnnnnnnnns [oeeenn . 03/01/2024 . | Paydoun ... 0. .0 0. . 08/20/2036 .
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..96034J-AB-2 |WESTR 2022-1 B = RMBS ......evvvvvvvvnnnnnnnnnnnnns [ eeeenn . 03/01/2024 . | Paydoun ... 336,719 .0 . 0 0 e . 08/20/2036 . 1.F FE ....
..96034L-AA-9 | WESTR 2020-1 A = RMBS .....ccoovviiiiiiiiiiiiiiies [eeeenn . 03/01/2024 . | Paydoun ... 135,456 .0 . 0 0 . 03/20/2034 . (1.A FE ....
..97064E-AA-6 | WESTF 2018-A A — ABS ....oeevvvvviiiiiiiiiiiiiiinns [ eeeenn . 03/15/2024 . | Paydoun ... ...28,994 .0 . 0 0 . 09/15/2043 . [2.A FE ....
..97064F-AA-3 | WESTF 2020-A A = ABS ....ceeveeeeeeeeeeeeeeeeeeeens [ . 03/15/2024 . | Paydoun ... ...52,568 . . .0 . 0 . . 0 . 03/15/2045 . [1.F FE ....
..07064Y-AA-2 | WESTF 2023-A A - ABS .... . 03/15/2024 . | Paydoun ... ..192,366 |.... .0 . e e 194,392 .. 0 . 10/15/2048 . [1.F FE ....
..98877G-AQ-1 |ZCCP 2019-1 A1R - CDO . 01/16/2024 . | Paydown .1,944,614 |. 0 0| . 1,944,615 0| . 07/16/2031 . [1.A FE ....
..98920M-AA-0 | ZAXBY 211 A2 - ABS . 01/30/2024 . |Paydown .8,750 |. 0 0| .8,750 0| . 07/31/2051 . 2.B FE ....
..98944P-AB-3 | ZCAP 2018-1 A - ABS ... 03/15/2024 . |Paydown 0 0| 113,477 0| . 10/15/2038 . [2.C FE ....
..G4301U-AF-1 |HARBOUR AIRCRAFT INVESTMENTS LIMITED - A .... [....... . 03/15/2024 . | Paydoun ... .0 . .0 . 100,036 |.. K .0 . . 11/15/2087 . (3.B FE ....
..G7256K-AB-0 |PROP 2017-1 A - ABS ....ooevvveeeieeeiiieiiiiiiiees e . 03/15/2024 . | Paydown 0 0 Joeeeeeennn 79,88 |.iiiiiii.. [ 0 . 03/15/2042 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 145,981,198 0 0 150, 181,357 0 (763,046) (763,046) 2,387,284 XXX XXX
..00228*-AA-4 | AMERICAN TECHNOLOGIES LLC - TERM LOAN ........ [....... . 03/28/2024 . |Direct .... . 1,856 1,856 |.... 1,856 |.... .0 . 0 1,856 |.. 0 . 07/31/2026 . [1.G PL ....
..00228*-AB-2 | ATI RESTORATION, LLC - INITIAL DDTL [ [ . 03/28/2024 . |Direct .... ....644 |.... .0 . 0 ....644 |.. 0 . 07/31/2026 . [1.G PL ....
..00231@-AB-5 |ATS ACQUISITION COMPANY, LLC - CLOSING D .... [....... . 03/28/2024 . |Direct .... ....2,360 |.... .0 . 0 .2,360 |.. 0 . 11/30/2026 . |2.CPL ....
..00231@-AC-3 | ATS ACQUISITION COMPANY, LLC - DELAYED D .... |....... . 03/28/2024 . |Direct .... 1,041 .0 . 0 .1,3% |.. 0 . 11/30/2026 . |2.CPL ....
..00452#-AA-7 | Accommodations Plus Technologies LLC/Ter .... [....... . 03/28/2024 . |Direct L2113 |, .0 . 0 .2,113 ). 0 2 . 05/11/2025 . [4.B PL ....
..00797*-AA-5 | Aero Operating LLC/Term Loan 1/20 ............. [.oeees . 01/02/2024 . | Adjustment .. .0 . 0 ..M 0 . 02/07/2026 . [3.A PL ....
..00797*-AB-3 [Aero Operating LLC/Delayed Draw Term Loa .... |....... . 01/02/2024 . |Direct .... W0 0] 0] 4 1.02/07/2026 . |3.A PL ....
..00843@-AA-7 | AFFINIPAY MIDCO, LLC - TERM LOAN .............. . |. 01/02/2024 . |Direct .... .0 . 0 0 . 06/09/2028 . (3.B PL ...
..00843@-AB-5 | AFFINIPAY MIDCO, LLC - INCREMENTAL TERM ..... .. 01/02/2024 . [Direct .... .0 . 0 0 . 06/09/2028 . (3.B PL ...
..00843@-AC-3 | AFFINIPAY MIDCO, LLC - 2ND AMENDMENT TL ... 01/02/2024 . [Direct . 0 0| 0| . 06/09/2028 . (3.B PL ...
..02254G-AF-0 | ALVOGEN PHARMA US, INC. - JUNE 2022 LOAN .... 03/28/2024 . [Direct . 0 0| 0| . 06/30/2025 . 4.C FE ....
..029286-AA-1 | AMERICAN RESTORATION OPERATIONS, LLC - T .... 03/29/2024 . [Direct . 0 0| 0| . 10/02/2025 . [3.A PL ....
..02028@-AC-7 | AMERICAN RESTORATION OPERATIONS, LLC - D ... [....... . 03/29/2024 . |Direct .... .0 . 0 0 . 10/02/2025 . [3.A PL ....
..02028@-AD-5 | AMERICAN RESTORATION OPERATIONS, LLC - D ... [....... . 03/29/2024 . |Direct .... .0 . 0 0 . 10/02/2025 . [3.A PL ....
..02928@-AF-0 | AMERICAN RESTORATION OPERATIONS, LLC - D ... [....... . 03/29/2024 . |Direct .... .0 . 0 0 . 10/02/2025 . [3.A PL ....
..03272%-AA-3 | ANAQUA PARENT HOLDINGS, INC. - TERM LOAN .... [....... . 03/29/2024 . |Direct .... .0 . 0 0 . 04/10/2026 . (3.B PL ...
..03272*-AB-1 | ANAQUA PARENT HOLDINGS, INC. - DELAYED T .... [....... . 03/29/2024 . |Direct .... .0 . 0 0 . 04/10/2026 . (3.B PL ....
..035240-AE-3 | ANI PHARMACEUTICALS, INC. - INITIAL TERM .... [....... . 03/28/2024 . |Direct .... .0 . 0 0 . 11/19/2027 . (4.B FE ....
..03979%-AA-9 |RTI Surgical ........cccccvvvvvmvninnnnnnnniiinninins [oenenn . 03/28/2024 . |Direct .... .0 . 0 0 . 07/20/2026 . (3.B PL ...
..05464#-AA-2 | AXIOM MERGER SUB INC. - FACILITY B ...eevvveunn [eeennn . 03/29/2024 . |Direct .... .0 . 0 0 . 04/10/2026 . (3.B PL ...
..05554J-AH-0 |FIRST EAGLE HOLDINGS, INC. (FKA ARNHOLD 03/04/2024 . [Direct . 0 0| 0| . 02/01/2027 . (3.C FE ....
..06683@-AA-7 | BANYAN SOFTWARE HOLDINGS, LLC - TERM LOA .. 03/28/2024 . [Direct . 0 0| 0| . 10/30/2026 . (3.B PL ...
..06683@-AB-5 |BANYAN SOFTWARE HOLDINGS, LLC - DELAYED 03/28/2024 . [Direct . 0 0| 0| . 10/30/2026 . (3.B PL ....
..06829¢-AA-2 |BARR AIR PATROL, LLC - TERM LOAN .......coovves [orennn . 03/29/2024 . |Direct .... .0 . 0 0 . 10/04/2028 . |2.B Z .....
..06829¢-AD-6 |Barr Air Patrol, LLC ..o [ . 03/29/2024 . |Direct .... .0 . 0 0 . 12/02/2027 . |4.B Z .....
..10483*-AC-9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN .... |....... . 02/09/2024 . |Direct .... .0 . 0 0 . 12/29/2025 . |2.CPL ....
..10483*-AC-9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN .... |....... . 03/18/2024 . |Direct .... .0 . 0 0 . 12/29/2025 . [3.A PL ....
..10527@-AB-7 |BRANDMUSCLE, INC. - TERM A LOAN ........cooeeees [oeennn . 03/29/2024 . |Direct .... .0 . 0 0 . 01/31/2025 . (3.B PL ....
.. 1252L*-AE-3 | CG BUYER, LLC - CLOSING DATE TERM LOAN ....... [....... . 03/01/2024 . | Adjustment .. .0 . 0 0 . 07/19/2028 . (2.B PL ....
..12721#-AA-7 | CVP HOLDCO, INC. - DELAYED DRAW TERM LOA .... |[....... . 03/28/2024 . |Direct .0 . 0 0 . 10/31/2025 . (3.B PL ...
..12721%-AC-3 | CVP HOLDCO, INC. - DELAYED DRAW TERM LOA .... |....... . 03/28/2024 . |Direct .... .0 . 0 0 . 10/31/2025 . (3.B PL ....
..12740@-AB-4 | CV INTERMEDIATE HOLDCO CORP. - CLOSING D ... 03/28/2024 . [Direct . 0 0| 0| . 03/31/2026 . (3.B PL ....
..127406-AC-2 |CV INTERMEDIATE HOLDCO CORP. - DELAYED D .... 03/28/2024 . [Direct . 0 0| . 2,694 0l . 03/31/2026 . (3.B PL ....
..15644G-A#-1 | CENTRIC BRANDS 1LEXIT TL L+1000 10/09/20 . 02/06/2024 . [Direct . . 1,736,813 ..1,736,813 . 1,643,691 0 0| . 1,671,252 1] . 10/09/2025 . |5.C PL ....
.. 15644G-B*-4 | CENTRIC BRANDS INC. - REVOLVING LOAN (FI .. .. 01/02/2024 . |Direct . .0 .0 0. 0 0 .0 .0 . 10/09/2025 . [4.A PL ....
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..19076*-AA-7 | COBALT BUYER SUB INC .....evvvveveeiiiiiiiiiiiiinns [ eeeenn . 03/28/2024 . |Direct .... .0 . 0 0 e . 10/02/2028 . [3.A PL ....
..19076*-AB-5 | COBALT BUYER SUB INC .. [ . 03/28/2024 . |Direct .... .0 . 0 0 . 10/02/2028 . [3.A PL ....
..21079#-AA-6 | CONTINENTAL ACQUISITION HOLDINGS, INC. - ...... [....... . 01/01/2024 . | Adjustment .. .0 . 0 0 . 01/20/2027 . (3.B PL ....
..21079#-AB-4 | CONTINENTAL ACQUISITION HOLDINGS, INC. - ...... [....... . 03/28/2024 . |Direct .0 . 0 . .. 0 . 01/20/2027 . (3.B PL ...
..21257@-AC-8 | CONVEY HEALTH SOLUTIONS, INC. - CLOSING ...... [....... . 03/28/2024 . |Direct .... .0 . 0 .2,303 |.. 0 . 09/04/2026 . |2.CPL ....
.. 23344U-AC-4 |DS ADMIRAL BIDCO, LLC - TERM LOAN ............. [..cces . 03/29/2024 . |Direct .... .0 . 0 .1,875 |.. 0 . 03/16/2028 . [3.A PL ....
..23363#-AB-5 |DRS Holdings IIl, Inc./Term Loan 11/19 ....... [....... . 03/28/2024 . |Direct .... .0 . 0 0 . 11/01/2025 . [3.A PL ....
..23363#-AC-3 |DRS HOLDINGS I, INC. - 2021 TERM LOAN ..... |....... . 03/28/2024 . |Direct .... .0 . 0 0 . 11/01/2025 . [3.A PL ....
..24360@-AC-6 |DECOPAC, INC. - TERM B LOAN .....evvvvvemvninnnnn [eeeenn . 03/28/2024 . |Direct .... .0 . 0 0 . 05/15/2028 . (3.B PL ...
..24736C-BS-2 | SKYMILES IP LTD. (DELTA AIR LINES, INC.) 01/22/2024 . |Direct . 0 0| 0| . 10/20/2027 . (2.B FE ....
..248238-AA-1 | DENALI HOLDCO LLC ... 03/28/2024 . [Direct . 0 0| 0| . 09/15/2027 . (3.B PL ...
..25403#-AN-6 | DILIGENT CORPORATION (FKA DIAMOND MERGER 03/29/2024 . [Direct . 0 0| 0| . 08/04/2025 . |3.CPL ....
..25403#-AR-7 | DILIGENT CORPORATION ........oooovvverrniinnninnnns [ornnnn . 03/29/2024 . |Direct .... .0 . 0 0 . 08/04/2025 . |3.CPL ....
..25403#-AT-3 |DILIGENT CORPORATION (FKA DIAMOND MERGER .... |....... . 03/29/2024 . |Direct .... .0 . 0 0 . 08/04/2025 . |3.CPL ....
..25403#-AU-0 |DILIGENT CORPORATION (FKA DIAMOND MERGER .... |....... . 03/29/2024 . |Direct .... .0 . 0 0 . 08/04/2025 . |3.CPL ....
..25403#-Ali-6 | DILIGENT CORPORATION (FKA DIAMOND MERGER .... |....... . 03/29/2024 . |Direct .... .0 . 0 0 . 08/04/2025 . |3.CPL ....
..25460H-AB-8 | DIRECTV FINANCING, LLC - CLOSING DATE TE .... |....... . 03/28/2024 . |Direct .... .6,376,621 .0 . o0 |........ 6,394,361 |.. 0 . 08/02/2027 . (3.B FE ....
..26789#-AA-6 | DYNAMIC NC AEROSPACE HOLDINGS, LLC - TER .... [....... . 01/02/2024 . |Direct .... 1,485 |.... .0 . 0 1,485 |.. 0 . 12/30/2026 . |2.CPL ....
..26888*-AA-0 | EPS NASS PARENT, INC. - INITIAL TERM LOA .... |....... . 03/28/2024 . |Direct .... .0 . 0 0 . 04/19/2028 . [3.A PL ....
..26888*-AB-8 |EPS NASS PARENT, INC. - DELAYED DRAW TER .... |....... . 03/28/2024 . |Direct .... .0 . 0 0 . 04/19/2028 . [3.A PL ....
..27004#-AA-3 | J.C. BROMAC CORPORATION - INITIAL TERM L 03/28/2024 . [Direct . 0 0| 0| . 12/31/2026 . (2.B PL ...
..28619%-AA-2 | ELEMICA PARENT INC .... 03/28/2024 . [Direct . 0 0| 0| . 09/18/2025 . (3.B PL ...
..28619*-AB-0 |ELEMICA PARENT, INC. - TERM B LOAN . 03/28/2024 . [Direct . 0 0| 0| . 09/18/2025 . (3.B PL ...
..28619%-AC-8 |ELEMICA PARENT, INC. - AMENDMENT NO. 1T . . |- 03/28/2024 . [Direct . 0 0| 0| . 09/18/2025 . (3.B PL ...
..28619%-AD-6 |ELEMICA PARENT, INC. - AMENDMENT NO. 1D .. . |- 03/28/2024 . [Direct . 0 0| 0| . 09/18/2025 . [5.B Gl ....
..28622@-AA-5 |ELEVATION SERVICES PARENT HOLDINGS, LLC ..... |[....... . 03/28/2024 . |Direct .... .0 . 0 0 . 12/18/2026 . [3.A PL ....
..286220-AB-3 |ELEVATION SERVICES PARENT HOLDINGS, LLC ..... [....... . 03/28/2024 . |Direct .... .0 . 0 0 . 12/18/2026 . [3.A PL ....
..20359@-AB-0 | ENTACT ENVIRONMENTAL SERVICES, INC. - INI .... [....... . 03/29/2024 . |Direct .... .0 . 0 0 . 12/15/2025 . (2.B PL ....
..20359@-AC-8 | ENTACT ENVIRONMENTAL SERVICES, INC. - IN ... [....... . 03/29/2024 . |Direct .... .0 . 0 0 . 12/15/2025 . [1.G PL ....
..20427%-AA-2 | Goldcup 17308 AB/USD Term Loan 10/18 ......... [....... . 03/29/2024 . |Direct .... .0 . 0 0 . 04/09/2026 . |3.CPL ....
..29668#-AA-6 | ESSENTIAL SERVICES HOLDING CORPORATION - .... |....... . 03/28/2024 . |Direct .... .0 . 0 0 . 11/16/2026 . (3.B PL ...
..20668#-AB-4 | ESSENTIAL SERVICES HOLDING CORPORATION - .... 03/28/2024 . [Direct . 0 0| 0| . 11/16/2026 . (3.B PL ....
..20668#-AC-2 |ESSENTIAL SERVICES HOLDING CORPORATION - .... 03/28/2024 . [Direct . 0 0| 0| . 11/16/2026 . (3.B PL ...
..30208*-AB-3 |EXO GROUP HOLDINGS, LLC ......ovvvvvvvvinnnnnnnns 03/28/2024 . [Direct . 0 0| 0| . 09/01/2026 . (3.B PL ...
..35042#-AC-6 | FOUNDATION CONSUMER BRANDS, LLC - TERM L .... 02/29/2024 . |Direct . 0 0| 0| . 02/12/2027 . |2.CPL ....
..36261%-AB-4 | GUIDED PRACTICE SOLUTIONS: DENTAL, LLC - .... 03/28/2024 . [Direct . 0 0| 0| . 11/24/2026 . (3.B PL ....
..36261*-AC-2 | GUIDED PRACTICE SOLUTIONS: DENTAL, LLC - ... [....... . 03/28/2024 . |Direct .... .0 . 0 0 . 11/24/2026 . (3.B PL ...
..36457W-AD-3 | GALWAY BORROWER LLC ....oeooeeeeeeeieiiiiiiiiieeees [ . 03/29/2024 . |Direct .... .0 . 0 0 . 09/29/2028 . (3.B PL ...
..40178#-AA-6 | GUIDED PRACTICE SOLUTIONS: DENTAL, LLC - .... [....... . 03/28/2024 . |Direct .... .0 . 0 0 . 11/24/2026 . (3.B PL ...
..40481#-AA-8 |HH - STELLA, INC. - INITIAL TERM LOAN ........ [....... . 03/28/2024 . |Direct .... .0 . 0 0 . 04/24/2028 . (3.B PL ...
..40481#-AB-6 |HH - STELLA, INC. - DELAYED DRAW TERM LO .... [....... . 03/28/2024 . |Direct .... .0 . 0 0 . 04/24/2028 . (3.B PL ...
..419020-AA-9 [Sigma Electric Manufacturing Corporation .... |....... . 03/28/2024 . |Direct .... 0| 0] 0] . 10/31/2024 . |3.A Z .....
..419026-AB-7 |HATTERAS ELECTRICAL MANUFACTURING HOLDIN .... .| 03/28/2024 . [Direct .... .0 . 0 0 . 10/31/2024 . |3.A Z .....
..42801@-AD-3 |HERSPIEGEL CONSULTING LLC - THIRD AMENDM .... .. 03/28/2024 . [Direct .... .0 . 0 0 . 12/14/20%6 . [2.C Z .....
..42981#-AA-9 |HIGH STREET BUYER, INC. - DELAYED DRAW T 03/28/2024 . [Direct . 0 0| 0| . 04/14/2028 . (3.B PL ....
..42983#-AA-7 |HIGH STREET BUYER, INC. - TERM LOAN B ... . 03/28/2024 . |Direct .... 0. .0 . 0. . 04/14/2028 . [3.B PL ....




91'603

STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..42083#-AB-5 |HIGH STREET BUYER, INC. - DELAYED DRAW A .... [....... . 03/28/2024 . |Direct .... ... 13 135 .0 .0 . 0 R K . 04/14/2028 . (3.B PL ...
..42083#-AC-3 |HIGH STREET BUYER, INC. - DELAYED DRAW T .... [....... . 03/28/2024 . |Direct .... .. 307 ..2.307 | .0 .0 . 0 ...307 |.. . 04/14/2028 . (3.B PL ....
..44961*-AB-1 | Implus Footcare, LLC/Initial Term Loan 0 .... |....... . 03/28/2024 . |Direct .... ....663 |.... I & .0 . 0 . 07/31/2025 . |3.CPL ....
..45321*-AA-5 | IHC HOLDING CORP. (IMPLUS FOOTCARE, LLC) ... |..ee.. . 03/28/2024 . |Direct .... ....103 |.... .0 ] .0 . 0 . 07/31/2025 . |3.CPL ....
..46126#-AA-6 | INTRAPAC PARENT INC. - INITIAL U.S. TERM ... [....... . 03/28/2024 . |Direct .... ....938 |.... A .0 . 0 . 01/12/2026 . (3.B PL ...
..46126#-AB-4 | INTRAPAC PARENT INC. - FIRST AMENDMENT T .... |....... . 03/28/2024 . |Direct .... .. 121 .0 .0 . 0 . 01/12/2026 . (3.B PL ....
..48773#-AA-8 | KELLERVMEYER BERGENSONS SERVICES, LLC - | ... [....... . 03/18/2024 . | EXCHANGE .. ...95,135 .0 . 0 . 11/07/2026 . [4.A PL ....
..48773#-AB-6 | KELLERMEYER BERGENSONS SERVICES, LLC - 2 .... [....... . 03/18/2024 . | EXCHANGE .. ...20,931 .0 . 0 . 11/07/2026 . [4.A PL ....
..48773#-AC-4 |KELLERMEYER BERGENSONS SERVICES, LLC - 2 .... [....... . 03/18/2024 . | EXCHANGE .. ..389,493 .0 . 0 . 11/07/2026 . [4.A PL ....
..48773#-AD-2 | KELLERMEYER BERGENSONS SERVICES, LLC - A 03/18/2024 . | EXCHANGE ..546,526 |. 0 0| . 11/07/2026 .
..48773#-AF-7 | KELLERMEYER BERGENSONS SERVICES, LLC - A 03/18/2024 . | EXCHANGE L0 0 0| . 11/06/2028 .
..48881#-AB-5 |KENE ACQUISITION, INC. - TERM B LOAN .... 02/08/2024 . [Direct . ..377,599 |. 0 0| . 08/10/2026 .
..48881#-AC-3 |KENE ACQUISITION, INC. - DELAYED DRAW TE .... [....... . 02/08/2024 . |Direct .... ...63,160 .0 . 0 . 08/10/2026 .
..50541#-AA-5 | LABORATORIES BIDCO LLC - U.S. DOLLAR INI ... |....... . 03/28/2024 . |Direct .... .0 . 0 . 07/23/2027 .
..50541#-AB-3 |Laboratories Bidco LLC/Second Amendment ...... [....... . 03/28/2024 . |Direct .... .0 . 0 . 07/23/2027 .
..50541#-AC-1 | LABORATORIES BIDCO LLC - THIRD AMENDMENT .... |....... . 03/28/2024 . |Direct .... .0 . 0 . 07/23/2027 .
..50541#-AD-9 | LABORATORIES BIDCO LLC = TL .eevvnnnniiiiiinn e . 03/28/2024 . |Direct .... .0 . 0 . 07/23/2027 .
..50641#-AE-7 | LABORATORIES BIDCO LLC - DELAYED DRAW TE .... [....... . 03/28/2024 . |Direct .... .0 . 0 . 07/23/2027 .
..51206#-AA-9 | LAKERS BUYER, INC. - TERM LOAN .......eevveeunnn [ereeenn . 03/28/2024 . |Direct .... .0 . 0 . 03/22/2027 .
..51206#-AB-7 |LAKERS BUYER, INC. - INITIAL DELAYED DRA .... [....... . 03/28/2024 . |Direct .... .0 . 0 . 03/22/2027 .
..53173#-AA-4 |LIDO ADVISORS, LLC - INITIAL TERM LOAN . 03/28/2024 . [Direct . 0 0| . 06/15/2027 .
..53173#-AB-2 |LIDO ADVISORS, LLC - DELAYED DRAW TERM L .. 03/28/2024 . [Direct . 0 0| . 06/15/2027 .
..53627M-AB-9 | LIONS GATE CAPITAL HOLDINGS LLC - TERM B .. 03/28/2024 . [Direct .... 0 0| . 03/24/2025 .
..55371*-AU-9 | MRI SOFTWARE LLC - CLOSING DATE TERM LOA .. . |- 02/01/2024 . | Adjus tment 0 0| . 02/10/2027 .
..56371*-AY-1 |MRI SOFTWARE LLC - SECOND AMENMENT TERM ... . |- 02/01/2024 . | Adjustment 0 0| . 02/10/2027 .
..566298-AA-9 | MARCONE YELLOWSTONE BUYER INC. - TERM LO .... [....... . 03/29/2024 . |Direct .0 . 0 . 06/23/2028 .
..566298-AB-7 | MARCONE YELLOWSTONE BUYER INC. - DELAYED .... |....... . 03/29/2024 . |Direct .... .0 . 0 . 06/23/2028 .
..57780@-AA-2 | MAVERICK ACQUISITION, INC. - TERM LOAN ....... [....... . 03/29/2024 . |Direct .... .0 . 0 . 06/01/2027 .
..57780@-AB-0 |MAVERICK ACQUISITION, INC. - DELAYED DRA .... |....... . 03/29/2024 . |Direct .... .0 . 0 . 06/01/2027 .
..50509#-AA-6 | MICROMERITICS INSTRUMENT CORPORATION - T .... [....... . 03/28/2024 . |Direct .... .0 . 0 . 12/18/2025 .
..60937@-AA-8 | MONICA HOLDCO (US), INC. - TERM LOAN ......... [....... . 03/28/2024 . |Direct .... .0 . 0 . 01/07/2028 .
..62900%-AA-9 |NCWS INTERMEDIATE, INC. - DELAYED DRAW T 03/28/2024 . [Direct . 0 0| . 12/29/2026 .
..62900*-AB-7 |NCWS INTERMEDIATE, INC. - CLOSING DATE T .. 03/28/2024 . [Direct . 0 0| . 12/29/2026 .
..62031%-AA-2 | NMC SKINCARE INTERMEDIATE HOLDINGS 11, L .. 03/28/2024 . [Direct . 0 0| . 11/02/2026 .
..62931%-AC-8 |NMC SKINCARE INTERMEDIATE HOLDINGS 11, L .. 03/28/2024 . [Direct . K 0 0| . 11/02/2026 .
..64027%-AA-3 | NELIPAK HOLDING COMPANY - INITIAL U.S. D .. 03/26/2024 . [Direct . ..400,503 ..392,493 |. 0 0| . 07/02/2026 .
..64027*-AB-1 |NELIPAK HOLDING COMPANY - 2019 INCREMENT .... |....... . 03/26/2024 . |Direct .... ...509,844 ...58,647 |.... .0 . 0 . 07/02/2026 .
..65658#-AB-0 | NORTH HAVEN FALCON BUYER, LLC - DELAYED ..... |....... . 01/01/2024 . | Adjustment .. .0 . 0 . 05/19/2027 .
..65716*-AA-6 | NORTH AMERICAN SCIENCE ASSOCIATES, INC. ......[....... . 03/28/2024 . |Direct .0 . 0 . 09/15/2027 .
..65716%-AB-4 | NORTH AMERICAN SCIENCE ASSOCIATES, INC. ......[....... . 03/28/2024 . |Direct .... .0 . 0 . 09/15/2027 .
..65716@-AA-4 |NORTH AMERICAN SCIENCE ASSOCIATES, INC. ......[....... . 03/28/2024 . |Direct .... .0 . 0 . 09/15/2027 .
..65716@-AB-2 | NORTH AMERICAN SCIENCE ASSOCIATES, INC. ......[....... . 03/28/2024 . |Direct .... .0 . 0 . 09/15/2027 .
..67008*-AA-9 | NOVIPAX BUYER, L.L.C. - TERM LOAN . . |. 03/20/2024 . |Direct .... .0 . 0 . 12/01/2026 .
..69345Y-AB-0 | WOK HOLDINGS INC. - INITIAL TERM LOAN ........ .. 03/28/2024 . [Direct .... . .0 . 0 . 03/01/2026 .
..69398*-AD-7 |PDI TA HOLDINGS, INC. - INITIAL TERM LOA 02/01/2024 . [Direct . 1,760,195 |. 0 0| . 10/24/2024 .
..70466@-AA-6 | PSG-FUNCT IONAL MATERIALS LLC (AKA POLYNE ... . 01/03/2024 . |Direct .... .. 2,179 ... 0. .0 . 08/01/2024 .
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..70559@-AA-4 | PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC ..... |[....... . 03/28/2024 . |Direct .... ..1,380 .1,380 .1,378 |.... L1 .0 . 0 .1,380 |.. 0 e . 05/29/2025 . [3.A PL ....
..70559@-AB-2 | PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC ..... [....... . 03/28/2024 . |Direct .... .. 397 L2397 | .0 .0 . 0 7 0 . 05/29/2025 . 3.A PL ....
..70559@-AD-8 | PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC ..... |[....... . 03/28/2024 . |Direct .... ...399 |.... .0 .0 . 0 0 . 05/29/2025 . [3.A PL ....
..70559@-AE-6 | PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC ..... [....... . 03/28/2024 . |Direct .... .0 .0 . 0 0 . 056/29/2025 . [3.A PL ....
..70559@-AF-3 | PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC ..... |....... . 03/28/2024 . |Direct .... .0 .0 . 0 0 . 05/29/2025 . [3.A PL ....
..70977@-AC-4 | PEOPLEASE HOLDINGS LLC - TERM LOAN .......ccccee [oreenn . 03/29/2024 . |Direct .... .0 .0 . 0 0 . 07/15/2027 . [3.A PL ....
..71667*-AA-3 | PETROLEUM SERVICE GROUP LLC - DELAYED DR .... [....... . 01/02/2024 . |Direct .... .0 .0 . 0 0 . 07/23/2025 . (3.B PL ....
. 71667*-AB-1 | PETROLEUM SERVICE GROUP LLC - INITIAL TE .... [....... . 03/29/2024 . |Direct .... 2 .0 . 0 0 . 07/23/2025 . (3.B PL ...
..74066*-AA-4 | PREMIER SPECIALTIES, INC. - TERM LOAN ........ [....... . 03/28/2024 . |Direct .... .0 .0 . 0 0 . 08/20/2027 . [3.A PL ....
..74140#-AA-0 |Project Potter Buyer, LLC/Term Loan 4/20 03/28/2024 . [Direct . .0 0 0| 0| . 04/23/2027 . |3.CPL ....
..74140#-AB-8 | PROJECT POTTER BUYER, LLC - 2020 INCREME .... 03/28/2024 . [Direct . .0 0 0| 0| . 04/23/2027 . |3.CPL ....
..74140#-AC-6 | PROJECT POTTER BUYER, LLC - 2020-2 INCRE .... 03/28/2024 . [Direct . .0 0 0| 0| . 04/23/2027 . |3.CPL ....
..74140#-AD-4 | PROJECT POTTER BUYER, LLC - 2020 INCREME .... |....... . 03/28/2024 . |Direct .... .0 .0 . 0 0 . 04/23/2027 . |3.CPL ....
..74309#-AA-7 | PRODUCTION RESQURCE GROUP, L.L.C. - DELA .... [....... . 03/29/2024 . |Direct .... .0 .0 . 0 0 . 08/21/2024 . |4.CPL ....
..74309#-AB-5 | PRODUCTION RESOURCE GROUP, L.L.C. - LAST .... [....... . 03/29/2024 . |Direct .... .0 .0 . 0 0 . 08/21/2024 . |4.CPL ....
..74309%-AC-3 | PRODUCTION RESQURCE GROUP, L.L.C. - DELA .... [....... . 03/29/2024 . |Direct .... .0 .0 . 0 0 . 08/21/2024 . [5.B GI ....
..74309#-AD-1 | PRODUCTION RESOURCE GROUP, L.L.C. - SECO ... [....... . 03/29/2024 . |Direct .... .0 .0 . 0 0 . 08/21/2024 . [5.B GI ....
..75000#-AE-8 |RSC Acquisition, Inc./Term Loan 10/19 ........ [....... . 01/01/2024 . |Direct .... .0 .0 . 0 0 . 11/01/2029 . |3.CPL ....
..75046T-AB-0 |Radius Aerospace, Inc./Term Loan 3/19 ........ [....... . 03/29/2024 . |Direct .... .0 .0 . 0 0 . 03/29/2025 . |3.CPL ....
..75445@-AA-1 | RAWLINGS SPORTING GOODS COMPANY, INC - T ... [....... . 03/28/2024 . |Direct .... .0 .0 . 0 0 . 12/31/2026 . (3.B PL ....
..75734@-AB-9 |Reddy Ice Holdings, Inc./Term Loan 7/19 03/28/2024 . [Direct . 5. 0 0| 0| . 07/01/2025 . |3.CPL ....
..75734@-AC-7 |REDDY ICE LLC - DELAYED DRAW TERM LOAN . 03/28/2024 . [Direct . .0 0 0| 0| . 07/01/2025 . |3.CPL ....
..760091-Al-0 | UPBOUND GROUP, INC. .....cceeeeiiiiieinnns 03/28/2024 . [Direct . (2)|. 0 0| 0| . 02/17/2028 . [3.C FE ....
..76028@-AA-4 |REPAIRIFY, INC. - INITIAL TERM LOAN . |- 03/28/2024 . [Direct . .0 0 0| 0| . 06/14/2027 . [1.G PL ....
..784326-AB-8 | SFE Intermediate HoldCo LLC/Incremental . |- 03/28/2024 . [Direct . .0 0 0| 0| . 07/31/2024 . (2.B PL ....
..78642#-AA-4 | SAFE HOME SECURITY INC. - TERM LOAN ......ccoo [.eeeenn . 01/03/2024 . |Direct .... .0 .0 . 0 0 . 08/04/2024 . |2.CPL ....
..78642#-AB-2 | SAFE HOME SECURITY INC. - DELAYED DRAW T .... [....... . 01/03/2024 . |Direct .... .0 .0 . 0 0 . 08/04/2024 . |2.CPL ....
..79400@-AA-6 | SALDON HOLDINGS, INC. - FIRST AMENDMENT ..... |....... . 03/28/2024 . |Direct .... .0 .0 . 0 0 . 03/13/2026 . (3.B PL ...
..79400@-AB-4 |Saldon Holdings, Inc./Term Loan 3/19 ......... [....... . 03/28/2024 . |Direct .... L2 .0 . 0 0 . 03/13/2026 . (3.B PL ...
..79400@-AC-2 | SALDON HOLDINGS, INC. - SECOND AMENMENT ...... [....... . 03/28/2024 . |Direct .... .0 .0 . 0 0 . 03/13/2026 . [5.B GI ....
..816307-A@-1 | SELECTQUOTE, INC. - INITIAL TERM LOAN ........ [....... . 03/29/2024 . |Direct .... .0 .0 . 0 0 . 11/05/2024 . |3.CPL ....
..82565#-AA-9 | SHUR-CO ACQUISITION, INC. - TERM LOAN ... 03/28/2024 . [Direct . .0 0 0| 0| . 06/30/2027 . [4.C ........
..84967#-AB-7 |SPRING INSURANCE SOLUTIONS, LLC - DELAYE .... 03/28/2024 . [Direct . .0 0 0| 0| . 11/24/2025 . [3.A PL ....
..85789#-AA-2 | STEALTH HOLDING LLC - U.S. INITIAL TERM ... 01/02/2024 . [Direct . .0 0 0| 0| . 03/02/2026 . (4.A PL ....
..85789#-AB-0 | STEALTH HOLDING LLC - DELAYED DRAW TERM ... 01/02/2024 . [Direct . .0 0 0| 0| . 03/02/2026 . [4.A PL ...
..86662#-AA-2 | SUN ACQUIRER CORP ... 03/28/2024 . [Direct . .0 0 0| 0| . 09/08/2028 . (3.B PL ...
..86662#-AB-0 | SUN ACQUIRER CORP ... [ I . 03/28/2024 . |Direct .... ...0 ] .0 . 0 0 . 09/08/2028 . (3.B PL ...
..86738*-AA-6 [Sunk Rock Foundry Partners LP/Term Loan ...... | ....... . 03/28/2024 . |Direct .... .0 W0 0] 0] . 10/31/2024 . |8.A Z .....
..87221#-AB-2 | TAUC MANAGEMENT, LLC - DELAYED DRAW TERM .... [....... . 03/28/2024 . |Direct .... ...0 ] .0 . 0 0 . 02/12/2027 . |2.A PL
..87300*-AB-0 | THG ACQUISITION, LLC - INITIAL TERM LOAN .... [....... . 03/28/2024 . |Direct .... ...0 ] .0 . 0 0 . 12/02/2026 . 4.C ........
..87300%-AC-8 | THG Acquisition, LLC/Delayed Draw Term L .... [....... . 03/28/2024 . |Direct .... ...0 ] .0 . 0 0 . 12/02/2026 . [4.C ........
..87300%-AD-6 | THG ACQUISITION, LLC - 2020 TERM FACILIT .... [....... . 03/28/2024 . |Direct .... ...0 ] .0 . 0 0 . 12/02/2026 . |3.A PL
..87300%-AE-4 | THG ACQUISITION, LLC - DELAYED TERM LOAN .... .| 03/28/2024 . [Direct .... ...0 ] .0 . 0 0 . 12/02/2026 . |3.A PL
..87304@-AA-6 | TIMECLOCK PLUS, LLC - SECOND AMENDMENT I .... .. 03/28/2024 . [Direct .... ...0 ] .0 . 0 0 . 08/28/2026 . |3.B PL
..87304@-AB-4 | TCP HAWKER INTERMEDIATE LLC - DELAYED DR .. 03/28/2024 . [Direct . .0 0 0| 0| . 08/28/2026 . |3.B PL
..87326#-AA-8 | TA/WEG HOLDINGS, LLC - DELAYED DRAW INCR .... . 01/02/2024 . |Direct .... .0 . 0. .0 . 0. . 10/04/2027 . |3.A PL
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..87326#-AB-6 | TA/WEG HOLDINGS, LLC - 2021 DELAYED DRAW .... [....... . 01/02/2024 . |Direct .... [ [/ T .0 . 0 . 10/04/2027 . [3.A PL ....
..87326#-AC-4 | TA/WEG HOLDINGS, LLC - AUGUST 2021 DELAY .... [....... . 01/02/2024 . |Direct .... .0 . 0 . 10/04/2027 . [3.A PL ....
..88732#-AA-4 | TIMECLOCK PLUS, LLC ...eevvrvirrrinnnniniinniiinnnn [eeeeenn . 03/28/2024 . |Direct .... .0 . 0 . 08/28/2026 . (4.B PL ....
..88732#-AC-0 | TIMECLOCK PLUS, LLC - TERM LOAN .....ccvvvvvenns [eeeennn . 03/28/2024 . |Direct .... .0 . 0 . 08/28/2026 . (4.B PL ....
..89148G-AF-7 | TORY BURCH LLC - INITIAL TERM B LOAN ......... [....... . 03/29/2024 . |Direct .... .0 . 0 . 04/16/2028 . [3.C FE ....
..90380@-AA-7 |US SALT INVESTORS, LLC - INITIAL TERM LO .... [....... . 03/28/2024 . |Direct .... .0 . 0 . 07/19/2028 . [3.A PL ....
..90385P-AC-4 | The Ultimus Group Midco, LLC/First Lien ..... [....... . 03/07/2024 . |Direct .... .0 . 0 . 02/01/2026 . [4.B Z .....
..91859#-AA-5 |LB VACATION BUYER LLC - DELAYED DRAW TER .... |[....... . 03/28/2024 . |Direct .... .0 . 0 . 04/08/2026 . |2.CPL ....
..91859#-AB-3 |LB VACATION BUYER LLC - CLOSING DATE TER .... [....... . 03/28/2024 . |Direct .0 . 0 . 04/08/2026 . |2.CPL ....
..928432-A#-0 | VISUAL EDGE TECHNOLOGY, INC. - LAST OUT ... 01/01/2024 . [ Adjus tment 0 0| . 12/31/2025 . [5.B GI ....
..928432-A#-0 | VISUAL EDGE TECHNOLOGY, INC. - LAST OUT ... 03/28/2024 . [Direct . 0 0| . 12/31/2025 . [5.B PL ...
..92974*-AA-7 | WSHP FC ACQUISITION LLC - SECOND AMENDNE ... 03/28/2024 . [Direct . 0 0| . 03/30/2028 . (3.B PL ....
..92974%-AB-5 |WSHP FC ACQUISITION LLC - SECOND AMENDNE .... |....... . 03/28/2024 . |Direct .... .0 . 0 . 03/30/2028 . (3.B PL ....
..92974*-AC-3 | WSHP FC ACQUISITION LLC - INCREMENTAL TE .... |....... . 03/28/2024 . |Direct .... .0 . 0 . 03/30/2028 . (3.B PL ...
..92074%-AD-1 | WSHP FC ACQUISITION LLC - FIRST AMENDMEN .... |....... . 03/28/2024 . |Direct .... .0 . 0 . 03/30/2028 . (3.B PL ....
..92074%-AE-9 | WSHP FC ACQUISITION LLC - FIRST AMENDMEN .... |....... . 03/28/2024 . |Direct .... .0 . 0 . 03/30/2028 . (3.B PL ....
..92975@-AA-4 | TA/WEG HOLDINGS, LLC - INITIAL TERM LOAN .... [....... . 01/02/2024 . |Direct .... .0 . 0 .. . 10/04/2027 . [3.A PL ....
..92075@-AB-2 | TA/WEG Holdings, LLC/Delayed Draw Term L .... [....... . 01/02/2024 . |Direct .... .0 . 0 ....644 |.. . 10/04/2027 . [3.A PL ....
..93279#-AA-3 | WALNUT PARENT, INC. - INITIAL TERM LOAN ..... [....... . 02/29/2024 . |Direct .... .0 . 0 410 ). . 11/09/2027 . |3.CPL ....
..94184#-AA-5 | WATERMILL EXPRESS, LLC - TERM LOAN FACIL .... [....... . 01/05/2024 . |Direct .... .0 . 0 11,277 |.. . 07/05/2029 . (3.B PL ....
..94184#-AB-3 | WATERMILL EXPRESS, LLC - DELAYED DRAW TE . 01/05/2024 . [Direct . 0 0| 10,744 . 07/05/2029 . (3.B PL ....
..949798-AA-6 | WELLNESS ACQUISITIONCO, INC. - TERM LOAN .... 03/29/2024 . |Direct . 0 0| .357 . 01/20/2027 . |2.CPL ....
..96811%-AA-5 | WILDCAT BUYERCO, INC. - INITIAL TERM LOA . 03/28/2024 . [Direct . 0 0| .205 . 02/26/2027 . [3.A PL ....
..96811%-AB-3 |Wildcat BuyerCo, Inc./Delayed Draw Term ... . |- 03/28/2024 . [Direct . 0 0| 107 . 02/26/2027 . [3.A PL ....
..07383*-AA-1 | WINEBOW HOLDINGS, INC. (VINTNER GROUP, | . |- 03/29/2024 . [Direct . 0 0| 313 . 07/01/2025 . [4.A PL ....
..98415D-A@-3 | XIFIN, INC. - INITIAL TERM LOAN .......ccceeees [oeennn . 03/28/2024 . |Direct .... .0 . 0 L2211 ) . 02/06/2026 . (3.B PL ...
..98422B-AB-5 | XPERI HOLDING CORPORATION - INITIAL TERM .... |....... . 03/28/2024 . |Direct .... .0 . 0 .247,685 |.. . 06/08/2028 . [3.C FE ....
..04800#-AA-5 | INTRAPAC PARENT INC. - INITIAL CANADIAN ..... [....... . 03/28/2024 . |Direct .... .0 . 0 ....480 |.. . 01/12/2026 . (3.B PL ....
..09300#-AA-9 | STEALTH HOLDING LLC - CANADIAN INITIAL T .... . 01/02/2024 . |Direct .... .0 . 0 7 . 03/02/2026 . [4.A PL ...
..G4768P-AN-1 | INEOS US FINANCE LLC - 2030 DOLLAR TERM ... . 03/28/2024 . |Direct . 0 0| 18,750 . 02/18/2030 . 3.B FE ....
..G7349*-AA-6 |RADIUS AEROSPACE, INC. - U.K. TERM LOAN ..... |....... . 03/28/2024 . |Direct .... .0 . 0 . ....678 |.. . 03/29/2025 . [5.B Gl ....
..N7900L-AC-8 | AMG ADVANCED METALLURGICAL GROWP N.V. - ..... C..... . 03/28/2024 . |Direct .ooooveiiiiiiiiinnns 0 0 . 11/30/2028 . [3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 14,597,956 14,857,847 14,586,554 14,030,233 288,400 12,513 0 300,913 0 14,783,975 0 (186,020) (186,020) 332,616 XXX XXX
2509999997. Total - Bonds - Part 4 188,973,842 189,585, 179 188,023,705 184,895, 193 529,421 1,739,647 0 2,269,068 (25,964) 189,924,506 0 (950,664) (950,664) 3,107,957 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 188,973,842 189,585, 179 188,023,705 184,895, 193 529,421 1,739,647 0 2,269,068 (25,964) 189,924,506 0 (950,664) (950,664) 3,107,957 XXX XXX
.. 743315-AU-7 | PROGRESSIVE CORP ......covvvviiiiiiiiiiiiiiiiiiiieens [ e . 02/22/2024 . |Call @ 100.00 ............ ...3,500,000.000 |...... 3,500,000 |......ceenns 0.00 |........ 3,500,000 |........ 3,482,500 |........ 17,500 [....cccoeeeeena0 Jooeeeeiiiiinnnn0 e 17,500 |ovecieiieiennnn 0 fueeees 3,500,000 [.ceeeiiiinnnns (VO [V [V 54,909 [oevvins veveens 2.AFE ...
..857477-60-8 | STATE STREET CORP ......ccoeeveiiiiiiiiiiiiiinn e . 03/15/2024 . |Call @ 25.00 .. R 210,000.000 |...... 5,250,000 .5,262,600 .
..857477-A0-6 | STATE STREET CORP ......ccoeoennnnnnnnins [ eeeenn . 03/15/2024 . |Call @ 100.00 . P T 834,000.000 |......... 834,000 . ...........839,213 oo (5,213) )L
..949746-46-5 |WELLS FARGO & CO ....ovvvvvvvveeeeeieieieiiiieieeees oo . 03/15/2024 . |Call @ 25.00 ............. |..... 400,000.000 |..... 10,000,000 |.............. 0.00 |...... 10,000,000 |....... 10,056,000 |....... (56,000) |....ovvvvveennn0 fooininnnnnnnn 0 fonnnns (56,000)
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 19,584,000 XXX 19,732,900 19,640,313 92,588 0 0 92,588 0 19,732,900 0 (148,900) (148,900) 317,467 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 19,584,000 XXX 19,732,900 19,640,313 92,588 0 0 92,588 0 19,732,900 0 (148,900) (148,900) 317,457 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 19,584,000 XXX 19,732,900 19,640,313 92,588 0 0 92,588 0 19,732,900 0 (148,900) (148,900) 317,457 XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Strategas Securities LLC
..02553E-10-6 | AMERICAN EAGLE OUTFITTERS ORD ... I T . 03/06/2024 . | .eeveiiiiiiiiiiiiiiinn e 270,000.000 |....... 6,509,954 |oeiiiiiiiiiiiinnns feeennns 4,060,887 |. ... (1,652,313) |.... ... (1,652,313) ..4,060,887 |...............0 [..... 2,449,067 |..... 2,449,067 |....
..030506-10-9 | AMERICAN WOODMARK ORD ....... . 02/12/2024 . | 1SI GROUP INC .28,430.000 |.......2,685,535 1,389,090 |. .. (1,250,636) |. .. (1,250,636) |... 1,389,000 |.. 1,296,445
..25401T-60-3 |DIGITALBRIDGE GROUP CL A ORD . . 03/04/2024 . . .59,628.000 |...... 1,096,914 417,39 |........ 1,045,875 |...... (628,479) [..vvvveeeeeen0 |0 s (628,479) ...679,518 |.
..53216B-10-4 |LIFEMD ORD I . 03/07/2024 . . R R 340,000.000 |...... 2,603,812 K (2,125,000) (2,125,000 |...............0 |...........693,600 |...............0 [.....1,910,212 |..... 1,910,212 |....
..695042-20-0 |PACIFIC VENTURES GROUP ORD ...........ceeeeeeeeee [ ereennn . 02/06/2024 . | Adjustment .............o. |t 3.000 [ovevvrrrrnrnnnnns L O Tl 0 L PO | O | N T 0 e Tl 0 (D s (1)
THE BENCHVARK COMPANY ,
..73754Y-10-0 |POTBELLY ORD ... |- 03/06/2024 . [LLC ........ [T R 30,000.000 |.........410,486 |............ceeeeees |oeennnn....68,400 |...........312,600 |......(244,200) [...eevvrrnnnnnn 0 fernninnnnnnnnn 0 fonnns (244,200) [....vvvnnnnnnee 0 ]...........68,400 |...............0 |....... 342,086 [....... 342,086 |..
..90187B-80-4 | TWO HARBORS INVESTMENT ORD ... . 01/01/2024 . | WRITE OFF . v e 0.500 J..eeeeveenenene0 fovvviiiiiiiiiiiiiies fovveevieiieeiennn 7 fevveviiiininnnnn 7 fociiiiiiinnnnn 0 fneiin 0 o0 0 foooiinnnnees 0l 7 e 0 e (7) [ (7) |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 13,306, 700 XXX 6,629,381 12,530,008 (5,900,627) 0 0 (5,900,627) 0 6,629,381 6,677,319 34,346 XXX XXX
..133999-ZB-1 | CGL HOLDINGS VI CLASS B ........ceeeeeeeeennenns | ....... . 03/25/2024 . | AFG Redemption ........... |.cceeeeees 75.019 |.......... 75,019 fovveiiiiiiiiiiiiin foiiiinnns 75,100 |ovevveenens 240,767 |...... (165,657) |..evvveeeeennns (VO 0 ... (165,857) |...oeeeeennnnn 0 s 75,100 |oeeeeeeeeeeenn0 v (81) [ [E-1D ] [ PN IR
..156440-77-5 | Centric Brands/Common Equity AR ................ [.oeens . 02/06/2024 . | Adjustment ...........oooes oot 5,937.000 [..cceeiiiiinnnns 0 oo o [ 459 |l (459) |.oooeeeeeenns 0 fooeiinnnnees [ PP (459) |.evveiiiinnnnns [ PP [ 0 fooeiinnnnnees [ PP [ 0 fooeeeeee v e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 75,019 XXX 75,100 241,216 (166, 116) 0 0 (166, 116) 0 75,100 0 (81) (81) 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 13,381,719 XXX 6,704,481 12,771,224 (6,066,743) 0 0 (6,066,743) 0 6,704,481 0 6,677,238 6,677,238 34,346 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 13,381,719 XXX 6,704,481 12,771,224 (6,066,743) 0 0 (6,066,743) 0 6,704,481 0 6,677,238 6,677,238 34,346 XXX XXX
5999999999. Total - Preferred and Common Stocks 32,965,719 XXX 26,437,381 32,411,536 (5,974,155) 0 0 (5,974,155) 0 26,437,381 0 6,528,338 6,528,338 351,803 XXX XXX
6009999999 - Totals 221,939,561 XXX 214,461,086 217,306,730 (5,444,735) 1,739,647 0 (3,705,087) (25,964) 216,361,887 0 5,577,674 5,577,674 3,459,760 XXX XXX
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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 I 1.85 /
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 02/11/2022 |. 07/20/2027 |............... 1f...... 78,531,071|(SOFR+0.26)  [c+vueeeeeennnnnn (U [V (764,178)..... (3,561,330)] ..ccvvnnnnn fennnn (3,561,330)f....... (117,048)]..ceeveeneee [V [V PO [V 713,204 | .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | 1.89 /
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 02/23/2022 |. 07/20/2027 |............... 1f..... 78,468,929 |(SOFR+0.26)  [...vvvvvnnnnnnns [ [V IO (757,808)..... (3,510,941)] .cevvvnnnns fennnn (3,510,941)f....... (121,690)[....cevvvennnns [ [V R (U R 72,729 | coeeeeens 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 213/
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/14/2022 |. 07/20/2027 |............... 1f...... 79,000,000 |(SOFR+0.26)  [c+euueeeernnnnnn (U [V (713,735)|..... (3,230, 114)] .covvvnnnns fennnn (3,230, 114)|....... (167,387)].ceevevnnnnes [V [V PO [V FAVIR:X . 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | 214/
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/16/2022 |. 01/20/2025 |............... 1f..... 25,000,000 (SOFR+0.26)  |....ceeeeennnnns [ [V IO (233,081))....... (440,629)] ...cevvnnnn feunnnnn (440,629)|.......... 145,854 |.oevvniiiinnnnns [ [V R (U R 112,500 [ .oveeennns 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | 2.2/
RATE SWAPS ............. mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/21/2022 |. 03/20/2027 |............... 1f...... 39,000,000 |(SOFR+0.11)  [ceeueeeernnnnns (U [V (331,569)|..... (1,651, 12)f .eeeneeens |nnee (1,651,112)....... (183, 111)]. e [V [V PO [V 336,057 | .oovvnnnns 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile IR 3.02/
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 04/21/2022 |. 12/20/2027 |.........e..... 1f..... 37,000,000 (SOFR+0.26)  |....ceeeennnnnn [ [V IO (254,692)..... (1,478,808)]....cevvvnn |oveee (1,478,808)|....... (427,513)).cevvnenennnnns [ [V R (U R 356,815 [ .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 3.2/
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 06/10/2022 |. 02/05/2027 |............... 1f...... 42,000,000 |(SOFR+0.26)  [c+vuueeeernnnnnn (U [V (270,490)....... (809,409)( ..evvvene fonnnns (809,409)|........ (VEIE:) R [V [V PO [V 354,521 | .ooeeeenn 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 3.2/
RATE SWAPS ... ... | 3nTERMSOFR Di . Coivrrrnnnnnnns Exchange .... SNZ20JLFK8MNNCLQOF39 ). 06/10/2022 |. 07/07/2028 |.... 22,000,000 |(SOFR+0.26)  |........oeeeee Ofiiiiiiiinnnn O, (135,348)....... (783,878)]ceeeevvnnn Jevnnnns (783,878)|....... (307,399)]... 227,304 .[100/100 ........
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Hedged, Price, of Un- 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
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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 ltem Exposure | Entity (b)
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | 3.5/
RATE SWAPS ............. mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 06/10/2022 |. 06/20/2025 |............... 1f...... 20,000,000 |(SOFR+0.11)  [ceeeeeeeraennns (U [V (114,376)|....... (408,217)[ .evvenene [ (408,217)f......... (58,327 )|+ vvueeeeennnnnn [V [V PO [V 110,454 | .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ... .. | ImTERMSOFR .. .|C .. Exchange .... .. SNZ20JLFKBMNNCLQOF39 . 06/15/2022 |. 12/15/2024 |.... [ I IO 31,000,000 .. 3.34 / (SOFR) |[.. (159,459)|....... (226,661)| ... (226,661)..........88,731|. 0. 130,605 .[100/100 ..
RECEIVE SWAPT
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 3.21/
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 06/29/2022 |. 10/20/2026 |............... 1f...... 43,000,000 |(SOFR+0.26)  [c+vuueeeernnnnns (U [V (268,438)|..... (1,319,331)] .cevvennns fennnn (1,319,331)f....... (389,268)......ccevnnnnnn [V [V PO [V 344,000 [ .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | 3.06 /
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 07/13/2022 |. 04/20/2027 |............... 1f..... 36,000,000 (SOFR+0.26)  |....cceeennnnnn [ [V IO (239,772)|..... (1,322,278)] .eevvvnnnnn fennnn (1,322,278)|....... (386,633)[....eeeveennnns [ [V R (U R 314,356 | .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile ...2.96 /
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 07/27/2022 |. 04/20/2027 |............... 1f...... 39,000,000 |(SOFR+0.26)  [c+euueeeernnnnnn [V [V (264,844)|..... (1,435,693)] ..ccvvnnnns fennnn (1,435,693)....... (353,071)[...eeeeeeeennnn [V [V PO [V 340,553 | .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | 3.39/
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 08/24/2022 |. 04/20/2027 |............... 1f..... 42,000,000 (SOFR+0.26)  |....eeeeennnnnn [ [V IO (243,609)|..... (1,003,730) +vvvneeeeen [onnne (1,003,730)....... (322,611)[c.euiiiiannnn [ [V R (U R 366,749 [ .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 3.60 /
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/01/2022 |. 10/20/2026 |............... 1f...... 25,000,000 |(SOFR+0.26)  [c+eueeeeernnnnns (U [V (132,428)|....... (491,550)] ..oevvvnnns founnnnn (491,550)....... (181,956).....ccevvnnnnnn [V [V PO [V . 200,000 | .eernnnens 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | | 3.91/
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/14/2022 |. 07/20/2025 |............... 1f..... 20,000,000 (SOFR+0.26)  |....ceeeeennnnns [ [V . (90,491)f....... (299,002)] ...cevvnnnn feunnnns (299,002)|......... (96,031)[..ccvvvennnnnns [ [V R Of....... 114,018 | .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | 3.96 /
RATE SWAPS ... .. | 3mTERMSOFR .. .|C .. Exchange .... .. SNZ20JLFKBHNNCLQOF39 . 09/14/2022 |.07/20/2025 |.... U I O 15,000, 000 |(SOFR+0.26) ...(66,125)|....... (215,406)| ... (215,406)|........ (73,668)|. 0. .[100/100 ..
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 4.02 /
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/15/2022 |. 07/20/2025 |............... 1f..... 20,000,000 (SOFR+0.26)  |....ceeeeennnns [ [V . (85,003)f....... (271,148)[ cevveneeees [ (271,148)....... (101,209)f....eevveeennns [ [V R Of....... 114,018 | .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/16/2022 |. 07/15/2025 |............... 1f...... 28,000,000 .. 3.75 / (SOFR) [c+euueeeeennnnnn (U [V (113,965)|....... (345,288)] ...cevvnnns founnnnn (345,288)....... (127,613)[...eeeeeeeennns [V [V PO [V 159,009 [ ...oeennns 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile 4.9/
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/20/2022 |. 10/20/2024 |............... 1f..... 20,000,000 (SOFR+0.26)  |....cceeeennnnnn [ [V - (71,702)....... (134,200)( .evvnnneens [ (134,200)|........... 8,950 [cuuuuiiiiinnnns [ [V R Ofienns 74,833 | ..o 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 4.43 /
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/26/2022 |. 10/20/2025 |............... 1f...... 20,000,000 |(SOFR+0.26)  [c+euueeeernnnnnn (U [ . (64,849)....... (163,553)] ..ccvvvnnns funnnnn (1683,553)|....... (159,677)[..eeeeeeennnnn [V [V PO [V 124,900 [ ....oenen. 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | 4.41/
RATE SWAPS ............. AmTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/27/2022 |. 09/20/2024 |............... 1f..... 15,000,000 [(SOFR+0.11)  |....cceeeeiins [ [V . (42,784)......... (69,064)..eeveeees [oeeeennn (69,064)........... 5,752 |eueiiiiiinnnns [ [V R Ofienns 51,417 [ eeeeeeens 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile | | | | 4.23/
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 10/05/2022 |. 10/20/2025 |............... 1f...... 25,000,000 |(SOFR+0.26)  [c+euueeeernnnnnn (U [ . (93,3%)|....... (278,516)[ cevveneee fonnees (278,516)....... (187,978 eeeeeeens [V [V PO [V 156,125 [ .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 412/
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 10/06/2022 |. 10/20/2026 |............... 1f..... 40,000,000 (SOFR+0.26)  |....ceeeeennnnns [ [V IO (159,622) (446,394)....... (525,967)..cvvvnniinnnns [ [V PR (U R 320,000 .[1007100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 5.12/
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/03/2023 |. 04/20/2025 |............... 1f...... 30,000,000 |(SOFR+0.26)  [c+euueeeernnnnnn (U [ . (45,624)......... (35,445)] ..oovvvnnn |oeeannnnn (35,445)|........ (166,259)......ccevennnnn [V [V PO [V 153,704 [ .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile (| | | | 5.2/
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/08/2023 |. 04/20/2025 |............... 1f..... 20,000,000 (SOFR+0.26)  |....cceeeennnnns [ [V . (25,818)f.......... (4,657)) cevvneens oo (4,657)f....... (115,195))...eiiiiennnn [ R [V PR (U R 102,470 [ .oveeennns 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. AmTERMSOFR ............. Dl eienennns [T Exchange ............ SNZ20JLFK8MNNCLQOF39 ). 05/26/2023 |. 05/15/2025 |.........eneees 1f..... 50,000,000..4.44 / (SOFR) |.--ueeeeennnnns [ 0f...... (112,100)f....... (227,443)] ..oovvvnnns |oennnns (227,443)....... (269,069)[-.. o eeeeennnnns [ [ I [0 264,575 | ....oooenn 100/100 ........
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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 ltem Exposure | Entity (b)
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/21/2023 |. 10/15/2025 |............... 1f...... 30,000,000 |..4.92 / (SOFR) [-+euueeeernnnnnn (U [ . (32,798)|........ 18,770 | oo |eeeennnn 118,770 |....... (297,323)].cevveeeeeenes [V [V PO [V 186,145 .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. SMTERMSOFR ............. [0 I Coivrrrnnnnnnns Exchange ............ SNZ20JLFK8MNNCLQOF39 ). 10/19/2023 |. 10/15/2025 |............... ... 30,000,000]..4.98 / (SOFR) |..euuiivrnnnnns [ [ (27,953)]......... 147,209 [ [ 147,209 |....... (301,887)].cevveennnnnnns [ [0 U] 186,145 [ .......... 100/100 ........
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 (5,916,058)  (23,897,816) XXX (23,897,816)]  (5,267,338), 0 0 0 7,430,363 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (5,916,058)  (23,897,816) XXX (23,897,816)]  (5,267,338), 0 0 0 7,430,363 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 (5,916,058)  (23,897,816) XXX (23,897,816) (5,267,338) 0 0 0 7,430,363 | 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 (5,916,058)  (23,897,816) XXX (23,897,816) (5,267,338) 0 0 0 7,430,363 | XXX XXX
Canadian Dol lar
1.35970 CAD / 1 USD . [Exposure ............... ‘N/A ........... Currency..... ‘Fifth Third Bank .. QFROUN1UWUYUODVI1ID51 ‘ 03/26/2024 | 06/28/2024 ‘ ............... 1 ‘ ..... 110,000,000| .......... 1.35970 |.uvenniiinnnnns [ [ U] 421,625 | ooeeein | 421,625 |..uueniiiiinnn [ 421,625 |..uueniiiiin [0 U] 269,444 .......... 100/100 ........
1419999999. Subtotal - Forwards - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 421,625 | XXX 421,625 0 421,625 0 0 269,444 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 421,625 | XXX 421,625 0 421,625 0 0 269,444 | 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 (5,916,058)  (23,476,191) XXX (23,476,191)  (5,267,338) 421,625 0 0 7,699,807 [ 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
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 (5,916,058)  (23,476,191) XXX (23,476,191) (5,267,338) 421,625 0 0 7,699,807 | XXX XXX
(a) Code Description of Hedged Risk(s)
[ LT T N PPN
(b) | Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
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

Fifth Third Bank ...cc.oviiiiiiiiiiiiiiiiiininiiiiineineciains QFROUNTUWUYUODVIWDST . |.......... T Nev fooi 0 i 0 [ 421,625 |o.enniiiiiiiiiiiiiiis [ T 421,625 | 421,625 [ [ T 421,625 [ 269,444 |
0299999999. Total NAIC 1 Designation 0 421,625 0 421,625 421,625 0 421,625 269,444
40,630,647 265,980 265,980 (24,163,795) 0 7,430,363

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals 40,630,647 687,604 (24,163,795) 421,625 687,604 (24,163,795) 421,625 7,699,807
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 687,604 (24,163,795)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

. SNZ20JLFKBMNNCLQOF39 ..

Type of Asset Pledged

40,630,647

40,630,647

40,630,647

40,630,647

40,630,647

0199999999 - Total 40,630,647 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0299999999 - Total




STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

The Bank of New York Mellon .. New York, New York .....cccco.foi.n. ...0.000 [..ooooreeeen 1,638 e 0 o, 1,076,437 |...............269,447 |.......... 8,169,175 |..
Bank of America ........cccceu... Singapore .......cccoeeeveveveveens foes e ...0.980
DBS Bank Ltd ......ccocoevevevrre SiNgapore .......cocoeeeveveveveens foes o ...4.938
The Bank of Guam . Hagaha, Guanm ... ...SD...]...3.000 |..
First Bank .......... . St. Thomas, Virgin Island |...SD...|..1.800 |..
JP Morgan Chase Indianapolis, Indiana ....... .SD...|...1.200
PNC Bank .......ccoovoeureeerniicne Pittsburgh, Pennsylvania .. |......... |.. .0.000
Northrim Bank .........cccoevveeene. Anchorage, Alaska .............. .SD...[...3.170
Oversea Chinese Banking
Corporation ......ccccoevnenrenene Singapore .......ccccoevvevevnnen. .|--5.034
Raymond James Bank ... .. New York, New York . ...0.250 |..
Royal Bank of Canada ............. Toronto, Canada ................. ...4.700
RBC Dexia Investor Services
Trust oo Toronto, Canada ....ccccoeeeeee | o | 0.000 19,556,106 |..
Sumitomo Mitsui Banking
Corporation .....cccooeveveveveieiennns Singapore ......ococoeveveevevenens foes v |- .5.420 ... 328,824 | 113,974 |.......... 25,984,165 |......... 24,324,377 |.......... 24,425,110 |..
Wells Fargo Bank .................... Los Angeles, California ... |.......|.. 0.000 [vovoereeerieeeeenes (01 [\ 6,671,560 |........... 4,804,684 |........... 5,266,087 |..
Key Bank ........ccccooeveveveverernee Cleveland, Ohio ...ccccocevvern o 1.0.000 [ (O [V P 667,701 |........... 1,005,159 |............... 495,413 |..
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 1,631,611 715,318 155,059,459 144,329,060 158,608,344
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 14,063 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 14,063 0 0
0399999. Total Cash on Deposit XXX [ XXX 1,631,611 715,318 155,073,522 144,329,060 158,608,344
0499999. Cash in Company's Office XXX [ XXX XXX XXX 369 368 367
0599999. Total - Cash XXX | XXX 1,631,611 715,318 155,073,891 144,329,428 158,608,711

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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 0 0 0
MONETARY AUTHORITY OF SINGAPORE ... B I 01/23/2024 .......... 04/19/2024 ...

MONETARY AUTHORITY OF SINGAPORE ...

oo 01/03/2024 .......... 04/01/2024 ...

0219999999.

Subtotal - Bonds - All Other Governments - Issuer Obligations

1,110,712

0309999999.

Total - All Other Government Bonds

1,110,712

0509999999.

Total - U.S. States, Territories and Possessions 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

1,110,71

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

1,110,712

60934N-67-4 .......
825252-40-6 ........
94975H-29-6 ........
94988A-75-9 .......

FEDERATED US TREASURY CASH RESERVE ...
INVESCO TREASURY INST
ALLSPRING: TRS+ MM |
ALLSPRING: 100%TR MM _INS

[ O 03/31/2024 ..........
03/25/2024
03/04/2024
D 03/01/2024 ..........

35,361,380 ..
.. 135,532,576 |..

..... 4,124,317

.0
8

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by th

170,902,875

4,217,859

60934N-10-4 .......

|FEDERATED HRMS GV 0 INST .iiiiiiieeiiiiiit e

...................... 03/28/2024 .....evvvv fournnnnnnniiiiiiiiinnnnnnn 5,180 | L., 11,584,688

...148,525

8309999999.

Subtotal - All Other Money Market Mutual Funds

11,584,688

148,525

8609999999 - Total Cash Equivalents

183,598,274

637,993

4,426,385
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SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

Designate the type of health care
providers reported on this page:

Other health care facilities

SUPPLEMENT A TO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Direct Direct Direct Incurred
Premiums Premiums Losses Amount But Not
States, etc. Written Earned Incurred Reported Reported
1. Alabama .......ccccoiiiiiiii e, AL
2. Alaska ..... ..AK
3. Arizona .... AZ
4. Arkansas . .AR
5. California ......ccooeeieeieieeeee e CA
6. Colorado .......ccoeiiiieiieieeeee e CcO
7. Connecticut . .CT
8. Delaware ............ ..DE
9. District of Columbia ..DC
10, Florida ..c..ooveiieieeeeeeeceeee

11.  Georgia
12.  Hawaii .
13. Idaho ...
14.  llinois ..

17. Kansas ....

18. Kentucky .....

19. Louisiana

20. MaiINe ..ccooeiiiieeeeee e
21, Maryland ........cccooiiiiiiiieeees
22. Massachusetts

23. Michigan .....

24. Minnesota ... .
25, MISSISSIPPI -veeuverueiiiiiieiiesee e
26.  MISSOUN ..oeeeniieiieiieiece s

27. Montana ..
28. Nebraska ....

29. Nevada........... . . 0. 0 . 0.
30. New Hampshire ........cccovevevevevcurnnnnne NH e [( 1 [V O [ [V O [ [ [ 0
31, NeW JErsey .....cccooeveeneeneenienieeiees

32. New Mexico
33. New York ....
34. North Carolina

42. South Dakota .
43. Tennessee ..

44, Texas ......

45, Utah oo
46, Vermont ......ccceoeeeieiiie e
47. Virginia ........

48. Washington ....
49. West Virginia ..

50.  WISCONSIN ..cueeieiiiiiiiieniieieeieeie s

51, WYOMING .eoiviiiiiiieieiie e

52. American Samoa ...0
53. Guam...... ...0
54. Puerto Rico ........ . . 0. L0 . 0. ...0
55. U.S.Virginlslands .........cccccococecevecee. VI il 0 L0 e [ [V O [V O [ [ 0
56. Nothern Mariana Islands .................. MP oo 0 L0 o [ [ [ [ [ 0
57. Canada ........cccoeenenee. 0 0.

58. Aggregate Other Aliens . 0. . 0] . 0.

59. Totals (1,853) 130,355 240 1 1,211,336 427,258 8 1,009,856

DETAILS OF WRITE-INS

58998. Summary of remaining write-ins for Line

58 from overflow page ...........coveeeeeeeevrerccfrmeeicieiecec 0 [ 0 [ 0 [ 0 [ [V [V [V 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 0 0 0 0 0 0
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SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended MARCH 31, 2024

NAIC Group Code 0084 NAIC Company Code 16691

Company Name GREAT AMERICAN INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
$ o 48,045,157 [ $ .ooverenne 51,383,230 |$ .o 10,239,019

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? ..........ccoiiiiiiiiiiiiiiisese e Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............ Yes[ ] No[X]
2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies
2.31 AMOUNt QUANTIFIEA:..........cveveeieieiieieee ettt $ e 0
2.32 Amount estimated using reasonable assumptions:............ccceceeeereenennens $ o 0
2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEA POIICIES. ........eeiuiiitiitiii ettt ettt ettt a et she e bt e she e e bt e bt e a bt e a bt eas e eae e eh e e she e eb e e bt e beeabeembeembeeabesaeesheenbeenbeenbeens o 0
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