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STATEMENT AS OF JUNE 30, 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 5,640,955,758 |....cvvvriieriiriireens [V 5,640,955,758 |........... 5,823,826,242
2. Stocks:
2.1 Preferred SIOCKS ....ououiviiierieueiririecieeeeeiriseses et sesses e seseee e sesnsssesens [orereesinecnenns 306,291,809 ..o [V O 306,291,809 |.......ccoe.n.. 293,299,888
2.2 COMMON SOCKS .....evieeertiisceseetetsere et nenen [oeosseninsenanas 959,066,173 |.....cvvveenee. 25,293,993 |......ccevnee 933,772,180 |....c.cceec.. 944,041,520
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 840,343,795 | [V 840,343,795 |....ocvvennne 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 1,907,369 |- 0 foooiiics 1,907,369 |...ovvreinnen 2,008,971
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ 153,486,121 ), cash equivalents
[ J— 141,262,202 ) and short-term
investments ($ ... 1,227,920 ) oo oo 295,976,243 |...oocvviercneneeenn 0 o 295,976,243 |....ocovvennnn 468,843,467
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [oreeeernnecrrrneeens (O TR | TP [V 0
7. Derivatives ............... . 413,456 . 413,456 |. 1,227,741
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 2,507,410,018 |...................9,129,225 |........... 2,498,280,793 |............ 2,335,440,732
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 2,120,218 | (U 2,120,218 |ooeviec 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 10,554,484,839 |................. 34,423,218 |.......... 10,520,061,621 |.......... 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 ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 70,281,124 | [V 70,281,124 | 60,912,415
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 778,705,027 |...cvvvernnee 45,800,378 |...cccvvrennee 732,904,649 |............... 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) ..........ccoeeveieiiiiieiereeeeeee e [oeeeeeeeeneens 396,659,160 |......ccvevereeeeereeerernes (V) 396,659,160 |................ 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 .............cccccoeeeeeveeeveverereeeeeenens freveseeeenene. 196,083,304 |0 ... 196,033,304 ... 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.cceeeevees oevvvinnininiiciin O 0 0 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 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 .............cccoeueuevevrirreeenens freeeeeerienenes 130,909,028 |................ 128,232,785 |...ccccvevernn 2,676,243 ... 3,429,712
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et | 7,462,847 |....oovvvirnnee 7,462,847 | [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, 13,322,707 |.cooviiiinne 214,457 | 13,108,250 |...oovcveeeenee 28,828,823
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... [-.cccccoerenene. 14,243,758 |ooeeeeeeeeeeee [0 14,243,758 |...ooove 13,888,953
25. Aggregate write-ins for other than invested assets ............cccoceveeeriirieeeenns froreeiiinnne 828,348,744 |......coenn 61,885,144 |.............. 766,463,600 |........... 1,042,566,794
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 13,010,742,898 |................ 278,018,829 |.......... 12,732,724,069 |.......... 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) 13,010,742,898 278,018,829 12,732,724,069 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 ........ccccoooiveeveiciifocreriiiienns 471,631,484 | [V 471,631,484 |................ 747,280,659
2502. Company owned life INSUFANCE ........ccocoevevieieieieicicicetceceeee e e 200,064,504 |......coevieiiie (01 A 200,064,504 |................ 197,050,712
2503. Funds held as collateral ... oo 58,544,779 .o, 0 58,544,779 |...c.ovvvnenn. 47,607,564
2598. Summary of remaining write-ins for Line 25 from overflow page ... 98,107,977 |... 61,885,144 |... ... 36,222,833 |... ...50,627,859
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 828,348,744 61,885,144 766,463,600 1,042,566,794




STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $  ..ccccoveeee. 925,671,595 ) <.t na e 4,554,717,995 |............ 4,730,048,895
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES ...........c.c.cveveueueueiieieieeeseeeieeeeeie e sese e s s sesesesessasna |rese ettt (U N 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 1,155,827,634 |........... 1,164,934 ,687
4. Commissions payable, contingent commissions and other similar charges . 171,864,848 |.............. 150,221,160
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceviiriiiieiieteiiiiieieieie ettt bbbt snse bbb s snsesesesas 220,708,492 |................ 242,414,813
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 13,685,761 |...cocvveneeee. 16,704,875
7.1 Current federal and foreign income taxes (including $ ...........cccccccceueeeeeeeee...0 0N realized capital gains (I0SS€S)) ......cvevve |orececererencricnnnns 854,503 | 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 §  ................ 912,848,339 and
including warranty reserves of $  ..........cccco.. 2,480,143 and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) ........ccccooeveceueueveveces [evericens 2,127,959,851 |........... 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 4,850,000 |......ccooonveee. 4,417,000
12. Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) ..........ccceveviiiiieirereriisiiesisese et st ssese s ceeseesees 171,980,767 |..oovveeenee 204,344,750
13.  Funds held by company under reiNSUrANCE trEALIES .............cceeieviieiiietetceiieeeeeeete et es sttt es st st sesesssessesssesesesesessss e rerereenenaens 843,150,167 |...cccvevrennes 899,657,448
14.  Amounts withheld or retained by company for aCCOUNt Of OtETS ..........c.ccuiiiiieiiiieiiiieecieie ettt e 131,290,463 |.............. 121,412,816
15.  Remittances and iteMS NOt AlIOCALEM ..........ccccveveeeeruereeeieeeeeceete e e et seeesscaeae e esenssasaesesesessnsesesessssnensssesesesennsssesessssnnsnsnsas eressenesssenenene 1,098,881 [orevreriniereeranns 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 11,178,522 |................. 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 22,598,562 |.......ccconnnn. 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 1,999,977 |.voeieeeeeeeee 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 (29,069,003) (41,484,259)
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 9,442,531,268 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 9,442,531,268 |............ 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 55,713,836 |[.....ccccvvvnnee 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 CONMDUIEA SUIPIUS ..........c.c.ouiiieiieeeeeeeeeeeecceeeee et eee et ees s s s eseseseseseseasassesasesessssssssassssesesssnananas|eeresenenneeenes 907,312,821 ..o 903,529,318
35.  UN@SSIGNEd fUNAS (SUMPIUS) ........cviviviiieieiieietetetctcee ettt ettt e e et sttt ese e es et et et ebesesese s esss et esesesesssessesasesasesesessss s s ssasesesesesnsneeseererenis 2,311,725,545 |............ 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 3,290, 192,801 3,187,245,627
38. Totals (Page 2, Line 28, Col. 3) 12,732,724,069 12,791,459, 387
DETAILS OF WRITE-INS
2501. Accounts payable and 0ther 1Habilities ..ottt 34,927,831 | 25,685,814
2502. Retroactive reinSUrANCE CEUBA ..ottt ea e e e e e e e e e ee e e eaeaeeeeaeeseaeenesnseanseennneennnaeefoeteesateenneens (63,996,835)|.....ccvveee (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) (29,069,003) (41,484,259)
2901. Retroactive reiNSUFANCE GAIN ........c.coiiiiiuieieiiee ettt s ettt s s st st e s b esesesssn s ssssesesesesesnanens|oaesesesesnann e 55,713,836 |...ccoveveene 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 JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ...coc..... 1,606, 133,624 ) ..o 1,377,478,921 |............ 1,336,371,463 |............ 3,725,682,295
1.2 Assumed (written $  ............ 1,825,220,032 ) ..o e 1,865,989,471 |........... 1,673,666,760 |............ 3,532,407,866
1.3 Ceded (written $ e 1,241,858,949 ) L ..1,168,998,919 |. ..1,029,147,430 |............2,667,486,408
1.4 Net (written $§ ... 2,189,494 707 ) oo s 2,074,469,473 1,980,890,793 4,590,603,753
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 1,149,629,726 ):
2.1 DHFECE ettt senenene e e 818,089,017 [ 1L1..066,074,302 |........... 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 ..2,201,019,815
3. Loss adjustment eXPEenSES INCUMED ............cveveieueueuieiririeieieeeieeeesesie e eeeessssesesesesesesessssssesesesenns [oeneneneenennn @ 14,633,946 [, 237,578,834 [................ 497,386,189
4. Other underwriting XPENSES INCUITEA ..........cccoveuevereuereriiiieieieeeseseeeseseseeseseseseseesesessesesesesesssessssssenes |oeeesesenenee 04, 172,286 ..o 719,866, 113 | 1,444 ,068,432
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee | .. e 0
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.cceueueuiiriiiiieieieseeeieie s 1,837,993,001 |............ 1,789,297,731 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 236,476,472 |............... 191,593,063 |.....cocvnenee 448,129,316
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiuiiiurieiiriiirie ettt ettt 226,800,405 |................ 223,012,825 |.......c...... 469,531,708
10. Net realized capital gains (losses) less capital gains tax of $ ........cccccceeeeuceee 285,339 . (17,188,781) 17,406,438 20,280,998
11. Netinvestment gain (10SS) (LINES 9 + 10) ...c.ooiiviiuiueueririirisirisieereieeese sttt se s sesesessssssssss |eoeseseseneea 209,611,624 |............... 240,419,263 |.......co..... 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 §  ..occoovvriennne 1,126,223 ) oo e (@I PLT7) | — (782,135)]..cvenee (1,660,015)
13.  Finance and service charges not included in PremMiUMS ............ccccueviiiiieirereieiieeeieie oo 892,334 | 849,094 |..oocvr 1,733,703
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiuiiiiirieieieieceeee s (9,885,333) (4,422,250) (3,814,229)
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna (10,119,222) (4,355,292) (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) .......ccoouiiieoeiecreeeeeeeceeee et sen s s 435,968,874 |......c.co.c. 427,657,035 |......c.ceevnvne 934,201,481
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 1,500,945 698,003 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 434,467,929 |............... 426,959,032 |..oovee...e 928,388,707
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 81,805,487 71,284,604 152,066,613
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 352,662,442 355,674,428 776,322,094
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) ........ccceurueiririririsieietereetsesesss et eseseesesessssesesesesesesssessssesesesesesesssssssseseseseses [orreresesenenea 352,662,442 |................ 355,674,428 |................ 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 $ ................. 14,141,182 ... 16,366,956 |.. 23,241,528 |... 46,094,944
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies ... (7,139,786))|.. ....(374,906)|... ... 448,308
26. Change in net deferred iNCOMe tax .........cccovvvrerieveeienineneenns ... (9,621,337)|... ..(18,694,538)
27.  Change in NONAAMItEA @SSELS .......c.ciiiiriiiriiieieieiiriit ettt se s sesesenin (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 ............cccooiiiiiiiiiiiiceeeeeee
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 102,947,174 (100,801,311) 27,242,100
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 3,290, 192,801 3,059,202,216 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 T | I TR 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0
1401.  Company owned 1ife INSUFANCE ....cococvovivivieerceieiiee ettt sttt e 3,013,792 |...couen.... 5,756,927 ... 11,845,367
1402. Miscel laneous income 632,450 |.. R 1,992,904
1403. Interest expense on funds REld .........cccoiuieioiiiiiiieiccccce e e (13,731,575)|................(10,401,246)|................ (22,652,500)
1498.  Summary of remaining write-ins for Line 14 from overflow Page ..............ccceeueireuerereieieeeieeieseees o 200,000 [..eeeeeeeeereeneereeerereeene (U 5,000,000
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (9,885,333) (4,422,250) (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 JUNE 30, 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 ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 1,891,699,931 |........... 1,814,783,536 |............ 4,678,909,771
2. NetiNVESIMENT INCOME ...ttt [ers e 205,894,171 |.ocoeenee. 193,561,798 |..........c.... 421,898,543
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt (13,133,013) (10,112,219) (20,585,908)
4. TOtal (LINES 110 B) ..ottt 2,084,461,088 1,998,233, 115 5,080,222,406
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,084,416,087 |................ 820,306,033 |............ 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 ..............ccccocveveveveveccceeeceienens e 986,812,647 |........c....... 917,048,672 |............ 1,817,781,903
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 1,067,945 |.oieiiicns 698,003 |....coeovrerenne 1,395,774
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 66,544,014 54,678,232 141,367,454
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 2,138,840,694 1,792,730,940 3,747,181,683
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (54,379,606) 205,502,175 1,333,040,723
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ..516,527,637 |.. ..385,936,624 |.. 718,682,922
12.2 Stocks .............. ... 42,456,603 |.. ...57,993,113 |.. 126,886,913
12.3 Mortgage loans ... ...10,952,228 |.. ... 34,637,999 |.. ... 37,762,117
124 REAI ©STALE ...ttt ee et ee et ee et ee e ee e een e renes | e [0 2,281 | 5,204
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 121,983,323 | 55,626,663 |................ 108,094,704
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevereneeieienencns (393,205)...ccveeenne (1,289,108)|....cccceeeenne (1,066,266)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 2,688,423 0 1,161,077
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieieeeeeeieieeteeeeeeee e ens oeesesenanans 694,215,009 |................ 532,907,532 |..covoeennen 991,526,672
13. Cost of investments acquired (long-term only):
131 BONGS .ottt eninien [oreeeennanaeaas 326,911,552 |....coieenee. 314,026,116 |............ 1,070,141,270
13.2 SEOCKS ...ttt acienas[onseteeenen s 19,985,182 |...ccovveceneeee 18,868,994 |......coccconce 48,533,265
13.3 MOMGAGE 08NS ........vvvvieieiiieieietetet ettt ettt s st st et esesssn s s esssesesesessannenans |oeseeeseenenenes 141,067,718 [ 831,002 .o 831,002
13,4 REAI ESIALE ...ttt o (U (U SR 50,396
13.5 Other iNVESIEA @SSELS ......vvuiuieieieciietrei ettt [oesssinessinees 245,341,574 | 163,444,517 |....ccoeen. 322,652,958
13.6 Miscellaneous @pPlICALIONS ..............c.cccueuiuiieeiiiieieteteeceee ettt es st esnann s 0 2,601,043 3,974,641
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 733,306,027 489,771,672 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 (39,091,018) 43,135,860 (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 290,000,000 [......covneeee 450,000,000 |................ 733,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 210,603,400 140,399,524 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) ... (79,396,600) (309,600,476) (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..... (172,867,224)|................ (60,962,441)|........c....... 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) 295,976,243 220,579,674 468,843,467
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of debl SECUrTTIes ......cooiiiiriiiii e [ 10,602,490 |......cocovv.ee. 2,044,743 (..o 3,900,238
20.0002. Stock based COMPENSATION ......ciiriiiiiiiiietciciiiie ettt [oerereneneneseeees 3,783,504 |.......cocveevee 4,004,432 |...ccovvne 7,705,417
20.0003. Company owned life insurance ..o ..5,756,927 |.. 11,845,367
20.0004. Transferred from other invested assets to equity . TR [0 0
20.0005. Payable for SECUriTies ... seseseseesssssnsnsnenes [oereeenennnnnnns 1,999,977 | 1,703,379 |.oooeenee 5,243,857
20.0006. Receivable for SECUrities ...
20.0007. Securities acquired in paid in kind interest payment
20.0008. Exchange of debt to equity securities ..o
20.0009. Sinking fund payment offset by a premium tax credit ...
20.0010. Exchange of equily SECUMTTIES ..ottt




STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0011. Distribution of other invested assets .. 122,816 oo 0 oo 0
20.0012. Equity security acquired as @ dividend .........c.ccoooiioiiiiicieiccccec e e 0]. ,984,274 |.. ... 15,984,274
20.0013. Securities transferred as a dividend .......... 0 ...24,544 |, .... 10,981,658
20.0014. Exchange of equity to other invested asSels ... [ (01 [0 20,583,450
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STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1
A

Summary of Significant Accounting Policies and Going Concern

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) [ o [T xxx [ xxX_[]s 352,662,442 | [ 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 352662442 | [ 8 776,322,094
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) [ o TT xxx TT xxx TT1s 3290192801 | [$ 3.187,245,627
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

detail row 1 |1 |1 I 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 3290192801 | [ $ 3.187,245 627

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.

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
D.

Investments

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 $ 644,211 | $ 621,637 | $ 22,573 | $§ 621,637 | $ 621,637 03/31/2024
03235T-AA-5 $ 1,636,785 | $ 839,342 | $ 797,443 | $ 839,342 | $ 683,185 06/30/2024
38382A-3P-8 $ 196,334 | $ 154,253 | $ 42,081 | § 154,253 | $ 154,253 06/30/2024
38382D-UT-4 | $ 374,135 | $ 280,910 | $ 93,225 | $ 280,910 | $ 280,910 06/30/2024
38382F-BU-7 $ 243,471 | $ 194,040 | $ 49,431 | § 194,040 | $ 194,040 06/30/2024
38382G-BE-1 $ 288,396 | $ 227,931 | $ 60,465 | $ 227,931 | $ 227,931 06/30/2024
38382G-BH-4 | $ 263,481 | $ 220,758 | $ 42,723 | § 220,758 | $ 220,758 06/30/2024
38382G-CT-7 | $ 498,712 | 427,229 | $ 71,483 | $ 427,229 | $ 427,229 06/30/2024
38382M-Z6-9 $ 865,262 | $ 671,347 | $ 193,915 | § 671,347 | $ 671,347 06/30/2024
38383D-ES-3 | $ 1418243 | $ 1,207,323 | $ 210,920 | $ 1,207,323 | $ 1,207,323 06/30/2024
Total XXX XXX $ 1,625,402 XXX XXX XXX
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NOTES TO FINANCIAL STATEMENTS

(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 (1,120,543)
2. 12 Months or Longer $ (156,240,682)
b) The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 98,833,152
2. 12 Months or Longer $1,514,971,866

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and geographic concentration),
implied cash flows inherent in security ratings and analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses as of June 30, 2024. The Company has the intent to hold such securities until they recover in value or mature.

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

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
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 6 8| $ 24,606,211 | $ 22,823,174 | $ 25,186,552 | $ 22,836,219
(2) Bonds - FV 5 12| $ 12,473,688 |$ 16,582,329 | $ 12,991,968 | $ 17,182,649
(3) LB&SS - AC 17 171 $ 127,065 | $ 158,541 |'$ 1,979,327 | $ 2,491,891
(4) LB&SS - FV 3 3% 755,805 [$ 1,267,086 | $ 755,805 | $ 1,267,086
(5) Preferred Stock - AC 10 12| $ 6,503,249 |$ 11,710,409 | $ 6,503,249 | $ 11,710,409
(6) Preferred Stock - FV. 33 29| $111,876,781 | $ 93,153,057 | $ 111,876,781 | $ 93,153,057
(7) Total (1+2+3+4+5+6) 74 81] $ 156,342,799 | $ 145,694,596 | $ 159,293,682 | $ 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 $302,118. The open contract expires September 27, 2024. The Company recognized an unrealized gain of $389,785 during the
period on foreign currency forward contracts. The Company recognized realized gains of $2,688,423 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
$3,856,746 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").
On June 20, 2024, the Company paid a $100,000,000 ordinary dividend to its parent, AFG.

NOTE 11 Debt

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

6.1
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NOTES TO FINANCIAL STATEMENTS

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.
On June 20, 2024, the Company paid a $100,000,000 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.

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

M

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 $ - 13 14,446,196 | $ 138,153 | $ - 13 14,584,349
Collateralized loan obligations $ - 19 - 19 34,028 | $ - 19 34,028
Asset backed securities $ - 19 7,483,255 | $ 2,157,545 | $ - 19 9,640,800
All other bonds $ 10,011,800 | $ 46,187,614 | $ 32,858,558 | $ - 13 89,057,972
Preferred stocks $ 130,868,572 | $ 10,166,642 | $ 165,256,595 | $ - 13 306,291,809
Common stocks $ 199,808,772 | $ 5,615,000 | $ 59,482,909 | $ - 13 264,906,681
Derivatives $ 302,118 | $ 111,338 | $ - 13 - 13 413,456
Other invested assets - residual tranches | $ - 13 298,187 | $ 153,370,293 | $ -1 153,668,480
Total assets at fair value/NAV $ 340,991,262 | $ 84,308,232 | $ 413,298,081 | $ - 13 838,597,575
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 $ - 19 (22,598,562) | $ - 19 - 19 (22,598,562)
Total liabilities at fair value $ - 13 (22,598,562) | $ - 13 - 13 (22,598,562)
Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total gains and
Transfers Transfers (losses) included | Total gains and
Ending Balance as into out of in (losses) included Ending Balance for
Description of Prior Quarter End Level 3 Level 3 Net Income in Surplus Purchases |ssuances Sales Settlements | Current Quarter End
a. Assets
Residential MBS $ 140,096 | $ -1$ -1$ 30,785 | $ (30,799)| $ -1$ $ (1,929)| $ -1$ 138,153
Collateralized loan
obligations $ 576,418 | $ -|$  (542,890)| $ 860 | $ (3,185)| $ 2,825]$% $ -1$ -1$ 34,028
Asset backed
securities $ 1,613,599 | $ 408,515 | $ -1$ (655,878)| $ 359,926 | $ 473,446 | $ -1$ (42,063)] $ -1$ 2,157,545
All other bonds $ 12,182,809 | $ 8,918,653 | $ -1$ 93,535 | $ (79,192)| $ 13,060,397 | $ -1$ (1,317,644)| $ -1$ 32,858,558
Preferred stocks $ 145,380,853 | $ -1s -ls (1,156)] $ 6,533,593 | $ 13,394,611 | $ $  (51,306)| $ -I$ 165,256,595
Common stocks $ 61,912,760 | $ -1$ -1$ (2,066,143) $ (568,008)| $ 204,300 | $ $ -1$ -1$ 59,482,909
Other invested assets
- residual tranches $ 143755616 | $ -|$ 280,004]9% (2.201566)]$ 3120554 | $ 35.336.964 | $ -1 $ (26.930.369)| $ -3 153.370.293
Total Assets $ 365562,151 | $ 9327168 1%  (253.796)] $ (4.799.563)] $ 9332889 | $ 6247254319 -13(28343311)] $ -13 413,298,081
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
b. Liabilities
Total Liabilities $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 -

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.
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STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

()

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.

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 fair value hierarchy
as described above in Note 20A.
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 $ 44817828 |$ 46162440 |$ 44817828 |$ - 13 - 13 - 13 -
States, municipalities
and political
subdivisions $ 435772334 |$ 459,706,890 |$ - |$ 434914088 |$ 858,246 | $ - 19 -
| Foreign government $ 230,795,079 |$ 234462224 |$ - |$ 230795079 |$ - 19 - 19 -
Residential MBS $ 832,316,007 |$ 905416950 |$ - |$ 831,041,283 |$ 1274724 | $ - 19 -
Commercial MBS $ 3839349 |$ 38488605 |$ - |$ 3839349 |$ - 19 - 19 -
Collateralized loan
obligations $ 892578260 |$ 889,586,826 |$ - |$ 880829429 |$ 11748831 |$ - 13 -
Asset backed securities | $ 1,271,953,728 | $ 1,318,625,020 | $ - 1$1.052965464 |$ 218,988264 |$ - 19 -
All other bonds $1,710,276,012 | $1,748506,803 |$ 14,311,800 | $1,404,201,701 |$ 291,762,511 |3 - 19 -
Preferred stocks $ 306,291,809 [$ 306291809 |$ 130868572 |$ 10,166,642 |$ 165256595 |$ - 19 -
Common stocks $ 264906681 |$ 264906680 |$ 199808772 |$ 5615000 |$ 59482909 |$% - 19 -
Derivative assets $ 413,456 | $ 413,456 | $ 302,118 |'$ 111,338 | $ - 19 - 19 -
Mortgage loans $ 794786945 |$ 740804513 |$ - 19 - |$ 794786945 | $ - 19 -
Other invested assets $ 164,110,962 |$ 160,078,395 |$ -19 319479 |$ 163,791,483 |$ - 19 -
Cash and short term
investments $ 275891602 |$ 275891602 |$ 275891602 |$ - 19 - 19 - 19 -
Derivative liabilities $ (22598562) |$ (22598562) | 9% - 1% (22598562) 1% -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 Items
No significant changes

NOTE 22 Events Subsequent

There have been no events subsequent to June 30, 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
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STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 $75.8 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:

Multiple Peril Crop improved by $52.1 million reflecting lower than anticipated losses for crop reinsurance year 2023.

Commercial Multiple Peril (non-liability portion) improved by $44.1 million reflecting lower than anticipated frequency and severity in accident year 2023.
Workers’ Compensation improved by $32.6 million reflecting lower severity across multiple accident years.

Credit improved by $30.1 million reflecting lower frequency in accident year 2023 for our mortgage protection insurance product and lower frequency across
multiple accident years for our trade credit products.

Inland Marine improved by $18.4 million reflecting lower frequency and severity than anticipated in accident year 2023 and lower severity in accident year 2022.
Ocean Marine improved by $12.0 million reflecting lower frequency than anticipated in accident year 2023.

Private Crop improved by $11.5 million reflecting lower than anticipated losses from private crop products for crop reinsurance year 2023.

Aircraft (all perils) improved by $7.2 million reflecting lower than anticipated frequency and severity in accident year 2023.

Product Liability-Occurrence improved by $7.1 million reflecting lower than anticipated frequency in the most recent accident years.

Fidelity improved by $6.8 million reflecting lower than anticipated frequency in accident years 2021 and 2022.

Other Liability-Claims-Made improved by $6.5 million reflecting lower than anticipated severity in report year 2022.

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

Other Liability-Occurrence developed adversely by $97.6 million reflecting higher frequency and severity than anticipated in accident years 2017 and subsequent,
including the impact of additional claims breaching our excess layers.

Collateral Protection developed adversely by $23.7 million reflecting higher severity than anticipated in accident year 2023.

Commercial Multiple Peril (liability portion) developed adversely by $14.4 million reflecting higher than anticipated severity, particularly in accident years 2020-
2022.

Other Commercial Auto Liability developed adversely by $11.2 million reflecting higher than anticipated severity, particularly in accident years 2022 and 2023.
Allied Lines developed adversely by $8.8 million reflecting higher than anticipated frequency 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

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 JUNE 30, 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....




STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

[N o g=T o o] o%=T oSSR
9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

[N o =T o o] o= o= USSP
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

[N o =T o o] o%=T o OSSPSR

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............c.ccooiiiiiin. Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amoOuNt: ..........coouiiiiiiiiiiii e S e 0
INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
11.2  If yes, give full and complete information relating thereto:

[N o =T o o] o= o USSR
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ............coo i $..

13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeee.
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
14.2 If yes, please complete the following:

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

g B = T o o [OOSR URURRPRRURON
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments

LOLHLe e

14.25 Mortgage Loans on Real Estate 73,789,601
14.26 All Other 69,116,012
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....837,065, 106
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cccoeiiiiiiriiiiieeiecieeeeeeesee e ee D eieiieieeeieeeeeeeennen 0 S, 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccouiiiiiiiiiiiiiiiiccec e Yes [ X] No[ 1]

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] N[ 1 NA[ ]

If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of 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 $
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 AGH I0SS PEICENL .......cueviieeeteteeceee ettt ittt et e et et s etete s e s e ae st e s ss e s e s et e s esesesseses et et et et et eseases e 22 es et e s esesese s se e s et et et esesbas s eses e s et et eseaeas s et st esesesea £ eE e e R bbbttt ettt bbbt 57.600 %
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 10.600 %
5.3 A&H expense percent excluding cost containment expenses .... 27.600 %
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 JUNE 30, 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
Unauthor ized....

00000 .
02062 .
00000 .
00000 .

82-4074172

99-0891200 ...
AA-1120066 ...
AA-1120206 ...
.00-0000000

Midwest Specialty Insurance Co
...|Shearwater Investors LLC
...|Lancashire Ins. Co. (UK) .
..|Lloyd's Syn. #1971 ....
Lloyd's Syn. #2880 .

.|Unauthorized
.|Unauthor ized
.[Authorized...
.|Authorized




STATEMENT AS OF JUNE 30, 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 20,207,746 |.............. 16,337,644 |.............. 9,714,485 |............... 7,792,899 |.............. 26,793,881 |............. 23,767,377
2. Alaska .....cccocoveeveeeee . AK e Lo e 4,444 724 |............... 5,346,626 |........cooc...... 972,650 |..ccveveenee 935,934 |..ccvnnn. 6,047,779 |............... 5,434,796
3. Arizona .....ccoeeeecii. AZ | Lo forriis 83,475,037 |....cocone 84,965,547 |.............. 35,869,251 |.............. 9,789,578 |.............. 30,981,438 |............. 32,046,366
4. Arkansas ... . AR s [ I 12,889,185 |......c...... 9,937,429 |.............. 4,120,190 |ooieenne 8,716,823 |.............. 3,865,466 |............. 14,390,489
5. California .......cccceceeece.. CA | [ T 136,542,580 |............ 135,623,879 |........... 107,807,259 |............. 51,212,588 |........... 326,468,454 |............ 304,112,562
6. Colorado ....... L. ....21,639,884 |.. ....19,937,715 |.. ....21,711,896 |.. 22,466,754 |.. ....34,663,866 |.. ....45,740,377
7. Connecticut ........ccc..... CT e Lo forriis 10,665,297 |............. 11,444 126 |.............. 4,196,213 |ooveveeee 5,767,379 |............. 18,691,502 |............ 16,409,899
8. Delaware ............cc.ec.... DE |eeeiis Lo e 3,770,193 | 3,510,506 |............... 3,758,695 |............... 3,369,289 |.............. 23,718,977 | 28,068,722
9. District of Columbia .....DC |-......... Lo e 5,837,231 [ 5,726,929 |............... 2,609,947 |............... 1,490,535 |.............. 8,018,583 |...ccveeen 8,459,720
10.  Florida .....ccocovevviiens FL | [ T 127,338,545 |........... 122,344,203 |............. 42,956,488 |............. 92,224,064 |........... 169,841,113 |............ 166,755,853
11.  Georgia . .. GA L. ...51,880,445 |. .44 471,241 |. ...49,528,912 |. .26,462,870 |.. ....31,429,657 |. ..100, 156,062
12.  Hawaii ... LHE Lo e 4,327,207 |.coenene 4,368,607 |.............. 1,231,442 | 479,390 |.cvevereenes 9,285,014 |.............. 7,817,149
13. Idaho..... LD [ Lo e 8,566,290 |..occcunenene 6,285,384 |............... 2,726,208 |.......cconc... 795,367 |..cocuen 10,036,088 |............... 9,430,342
14, lNOIS ..o L Lo forriis 74,662,350 |.............. 96,975,578 |...coec.c.... 72,760,022 |.............. 13,853,940 |............ 114,986,725 |.............. 84,078,985
15. Indiana ......cccccoeeenne IN o Lo forriis 34,057,731 | 40,649,968 |.............. 16,143,370 |.............. 10,355,097 |.............. 47,157,463 |.............. 34,195,763
16. lowa ...... A L. 48,898,553 |.. ....60,713,464 |. ..102,277,576 |.. ....23,656,927 |.. .30,012,740 |.. 22,532,655
17. Kansas .. .KS | Lo forrnis 53,192,382 |.coeeeene 49,480,591 |.............. 71,974,987 |............ 105,440,422 |.............. 18,786,343 |............. 56,775,333
18. Kentucky ... CKY e Lo forriis 14,035,855 |.............. 12,900,394 |.............. 8,148,499 |.............. 9,300,846 |.............. 30,657,618 |............. 25,178,365
19.  Louisiana ........c.ccoceeene LA | Lo forriis 11,870,734 |............ 12,108,287 |..cccovenee 3,374,125 | 4,991,338 |.............. 19,170,455 |............. 15,925,455
20. Maine ....ccooeveeiies ME |.cooeee Lo e 1,771,196 | 2,097,647 |...coee 331,713 e 367,908 |............... 2,955,864 |.............. 3,064,722
21. Maryland ....... ... MD L. 15,066,198 |.. .13,061,681 |.. ..2,450,696 |.. ..2,025,533 |.. 43,128,932 |.. .29,477,488
22. Massachusetts . L MA Lo forrin 24,463,912 |............. 24,248,707 |.coeceenene 6,688,464 |............... 7,389,637 |....c........ 46,175,757 |.............. 48,294,047
23. Michigan ....... M Lo forriis 37,527,362 |.....coecc.. 39,958,121 |............. 33,184,751 |...ccooee 18,626,759 |.............. 51,407,732 |............. 48,485,990
24. Minnesota .........cccccune MN | Lo forriis 32,554 117 | 29,836,268 |.............. 30,886,695 |...ccocvunve 6,238,432 |.............. 35,867,473 |.............. 29,396,699
25.  MissisSippi ....ccccceeriene MS |.oees Lo e 7,984,911 | 5,846,389 |............... 3,385,314 ..o 4,650,576 |............. 14,848,108 |.............. 14,106,075
26. Missouri .... ...MO |. L. .31,989,381 |.. 46,171,862 |.. .37,069,008 |.. .26,804,367 |.. .34,203,412 |.. 20,848,954
27. Montana .... W MT s Lo e 6,282,354 |............... 6,127,783 |..cccoeenen 1,553,012 | 1,928,791 |.............. 5,782,990 |....cocoe.. 7,227,073
28. Nebraska .. ..NE [ Lo forriis 20,371,049 |.............. 29,772,760 |............. 91,024,952 |.............. 69,580,539 |............. 13,822,002 |............. 12,001,102
29. Nevada ... NV | Lo forriis 14,651,350 |...cccoceeve 15,589,207 |..ccccveeeve 10,654,761 |....coo.c. 3,134,717 |............. 20,786,064 |............. 20,061,722
30. New Hampshire .......... NH | Lo e 2,603,376 |....ccconc. 2,276,553 |...oooiiire 79,441 | 455,328 |.............. 6,813,504 |............... 6,284,506
31. New Jersey ...... L. .27,578,677 |.. .26,348,432 |.. .10,433,208 |.. .12,036,568 |.. .78,182,665 |.. ... 91,451,644
32. New Mexico ................NM [.......... Lo forrin 28,606,031 |.............. 17,997,256 |.....coceee 4,217,308 |.............. 14,360,759 |............. 12,353,295 |............ 12,860,109
33. New YorK ....cccoeeveeee. NY [ Lo frorred 92,717,811 | 91,482,580 |............. 18,620,148 |............. 34,635,966 |............ 194,970,050 |............ 178,767,137
34. North Carolina ............NC [.......... Lo forriis 32,478,062 |.............. 27,489,788 |......c.c... 5,213,631 | 10,668,557 |.............. 47,565,898 |.............. 42,495,167
35. North Dakota ..............ND  [.......... Lo forriis 20,331,336 |...coennene 24,062,201 |.coeeeenee 19,042,786 |............. 10,810,209 |............. 14,408,327 |.............. 15,424,715
36. Ohio ...ccceenee L. .33,785,151 |.. ....28,787,127 |.. .19,007,422 |.. ....36,757,374 |. 68,391,228 |.. .39,206,507
37. Oklahoma.................... OK [.......... Lo forrin 24,425,394 |.............. 21,490,534 |............. 13,467,620 |.............. 26,070,901 |.............. 5,410,017 |.............. 20,159,870
38. Oregon ........ccceceeeeeeen. OR [ Lo forriis 13,058,709 |.............. 12,128,134 .o 6,258,216 |...ccceuenve 1,956,440 |.............. 27,741,769 |.............. 18,393,726
39. Pennsylvania ............PA |[........ Lo forriis 31,710,005 |.............. 30,394,233 |.............. 18,323,384 |.....cco.. 7,999,867 |.............. 75,658,333 |............. 80,046,688
40. Rhode lsland ............ Rl |oecene Lo e 6,748,722 |............... 6,132,828 |.............. 2,910,270 |............... 1,190,684 |............. 11,307,306 |............... 6,309,359
41. South Carolina . ...SC L. .16,309,483 |.. 14,779,089 |.. .. 3,224,074 |.. ..6,017,409 |.. ..5,983,107 |.. 22,194,664
42. South Dakota ... o SD |t [ I 21,196,465 |............. 30,832,011 | 36,441,564 |.............. 39,605,182 |............. 16,634,240 |.............. 12,136,476
43. Tennessee ... TN e Lo forriis 13,925,830 |..coovnveeee 12,385,847 | 2,765,397 | 4,223,039 |.............. 24,695,947 |............ 20,804,668
44, TeXaSs ..occoveeeerereearnns TX s [ T 156,005,106 |............ 157,542,619 |.............. 59,777,567 |............ 107,167,645 |............ 197,915,447 |............ 193,086,448
45, Utah ..ccoooevveeeeeeee. UT s Lo forriis 13,082,013 |.............. 11,591,715 [ 2,657,338 |....c......... 2,036,177 |.............. 15,413,436 |.............. 14,259,375
46. L. 973,573 |.. 718,735 |.. . . 793,673 |.. 875,847
47. Virginia ......ccoeveceeveeee . VA s Lo forriis 17,360,415 |.............. 17,737,464 |.............. 18,882,217 |............... 4,611,918 |............. 42,117,158 |.............. 34,010,787
48. Washington ............... WA |..c..... Lo forriis 31,034,196 |.............. 31,619,134 | 7,225,642 |............... 9,429,814 |............. 27,463,292 |............. 40,399,599
49. West Virginia ............. WV |occceeee Lo e 2,390,908 |.............. 2,699,111 | 631,499 (..o 899,575 | 6,299,158 |.............. 5,543,707
50. Wisconsin ........ccccceceee. Wl [ Lo forrin 29,857,116 |.coovneeeeee 20,976,304 |.............. 18,595,081 |............... 9,357,877 |............. 50,826,014 |.............. 30,850,404
51. Wyoming L. ..626,984 |.. .. 3,727,008 |.. .. 3,620,735
52.  American Samoa . Nees e O e O el O e 0
53. Guam ............. Lo e 22,225 20,771 [t O e [0 0 [ 0
54. Puerto RicO ......cccoeuee L 121,786 [ 435,592 |...coeveee 525,231
55. U.S. Virgin Islands Lo oo 82,384 [ 036,523 o O 0 [ 18,887 | 11,896
56. Northern Mariana
Islands ......cccoceveieenne MP |.ccoce. Neoeeis [ [V R [V R 0 Jeeeeeeeeeieieeen O e [0 0
57. Canada . ....39,314,515 |. 41,879,549 |. 11,637,147 |. ..2,869,662 |.. ...51,964,818 |. ... 46,484,006
58. Aggregate Other Alien OT |....... D0, GO R 25,054,585 |............. 24,523,758 |.............. 16,344,559 |....ccoovneee 6,755,867 |.............. 60,938,690 |.............. 61,290,784
59. Totals XXX 1,606, 133,624 1,616,072,480 1,075,256,242 890,606,308 2,277,620,353 2,231,734,197
DETAILS OF WRITE-INS
58001. SGP SINGAPORE .........cccovvveifmnnnns XXX oo 24,623,141 |....ooce. 23,221,475 | 7,342,423 |.............. 6,453,529 |.............. 58,258,398 |............. 59,026,044
58002. GBR UNITED KINGDOM .............|....... D, 0.0 G RO 231,940 |..cooceeeee. 1,089,863 |.....ccocenvv 9,000,000 |.cooerninee 300,000 |............... 1,552,087 |.............. 1,361,849
58003. EGY EGYPT ..ooovvviiicivnrccecdnns D00, G RS 46,031 | 108,855 |...coovvecicie [V R [V 317,967 | 146,055
58998. Summary of remaining
write-ins for Line 58 from
overflow page .......c.cccceees oo D.9, 0. CTN I 153,474 | 103,565 ..o 2,136 | 2,338 | 810,238 |...ccvevnee 756,835
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 25,054,585 24,523,758 16,344,559 6,755,867 60,938,690 61,290,784

(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 JUNE 30, 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

TX 34-1947042
FL 20-1246122
OH 31-1391777

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




STATEMENT AS OF JUNE 30, 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.
Unconquered, LLC
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 (32%)
Radion Health, Inc.
Radion Re, Inc
Summit Consulting, LLC
Heritage Summit Healthcare, 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.

Domiciliary

Great American International Insurance (EU) Designated Activity Company *

Location FEIN NAIC Co. Code

OH 31-1544320

OH 42-1575938

OH 80-0333563

OH 99-3256614

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 JUNE 30, 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 JUNE 30, 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 JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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?

L¢l

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 American Financial Group, Inc. ............... |Ownership.. .100.000 ... |American Financial Group, Inc. .. e .
..... 00000 ....|42-1575938 .. Great American Holding, American Financial Group, Inc. ............... |Ownership.. .100.000 ... |American Financial Group, Inc. ..
..... 00000 ....|80-0333563 .. ABA Insurance Services, Inc. Great American Holding, Inc. .................. |Ownership.. .100.000 ... |American Financial Group, Inc. ..
..... 00000 ....|99-3256614 .. Unconquered, LLC ABA Insurance Services, Inc. .................. | Ownership.. .100.000 ... |American Financial Group, Inc. ..
..... 00000 ....|27-3062314 .. Agricultural Services, LLC Great American Holding, Inc. .................. |Ownership.. .100.000 ... |American Financial Group, Inc. ..
..... 00000 ....|39-1404033 .. Farmers Crop Insurance Alliance, Inc. .|Great American Holding, Inc. ....... .. | Ownership.. .100.000 ...|American Financial Group, Inc.
..... 00000 ....|37-1122370 .. Crop Risk Services, Inc. .....cccceeuunnnnnn Farmers Crop Insurance Alliance, Inc. ..... |Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Contemporary Insurance
COMPANY +eeeeeeeeeeeeeee e e . Great American Holding, Inc. ....cccevveeens ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|American Financial Group, Inc.
Great American Contemporary Insurance

..|American Financial Group, Inc. ........ [..... 10646 .... [36-4079497 ..

..|American Financial Group, Inc. ........ [..... 10701 .... [59-1835212 .. Bridgefield Employers Insurance Company Company .... | Ownership.. .100.000 ...|American Financial Group, Inc.
..|American Financial Group, Inc. ........ [..... 10335 .... [59-3269531 .. Bridgefield Casualty Insurance Company . Bridgefield Employers Insurance Company ... |Ownership.. .100.000 ...|American Financial Group, Inc.
..|American Financial Group, Inc. ........ [..... 16618 .... [83-1694393 .. Bridgefield Indemnity Insurance Company .|Bridgefield Employers Insurance Company ... |Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Contemporary Insurance
..|American Financial Group, Inc. ........ [..... 22179 ....|95-2801326 .. Republic Indemnity Company of America ........ .. CA..... . | COMPANY v Ownership.. .100.000 ... |American Financial Group, Inc. ..
..|American Financial Group, Inc. ........ [..... 43753 ....|31-1054123 .. Republic Indemnity Company of California .... |..CA..... . .|Republic Indemnity Company of America ..... Ownership.. .100.000 ... |American Financial Group, Inc. ..
...................................................... 00000 Great American Holding (Europe) Limited ...... |..GBR.... Great American Holding, Inc. .................. |Ownership.. .100.000 ... |American Financial Group, Inc. ..
...................................................... 00000 Great American Europe Limited ................... | ..GBR.... Great American Holding (Europe) Limited ... |Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American International Insurance (EU)
...................................................... 00000 .... | AA-1784136 .. Designated Activity Company ...........cccceeeeenn | IRL.... .|Great American Europe Limited ................ |Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American International Insurance (UK)
e e 00000 .... | AA-1120817 .. Limited .|Great American Europe Limited ................ Ownership.. .100.000 ... |American Financial Group, Inc. ..
..|American Financial Group, Inc. ........ [..... 23418 ....|73-0556513 .. Mid-Continent Casualty Company ... Great American Holding, Inc. . . | Ownership.. .100.000 ...|American Financial Group, Inc.
..|American Financial Group, Inc. ........ [..... 15380 .... [73-1406844 .. Mid-Continent Assurance Company ................ . v [A.. [ Mid-Continent Casualty Company . Ownership.. .100.000 ... |American Financial Group, Inc. ..
Mid-Continent Excess and Surplus Insurance
..|American Financial Group, Inc. ........ [..... 13794 ....[38-3803661 .. COMPANY ettt eee e LOHe] s IA........ Mid-Continent Casualty Company ............... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|American Financial Group, Inc.
Mid-Continent Specialty Insurance Services,
..... 00000 ....|30-0571535 .. INC. wooiiiiii 0K ] e Mid-Continent Casualty Company . . | Ownership.. .100.000 ... |American Financial Group, Inc. ..
..... 23426 ....|73-0773259 .. Oklahoma Surety Company . LOH ] Mid-Continent Casualty Company . . | Ownership.. .100.000 ... |American Financial Group, Inc. ..
..... 00000 .... | 34-1607394 .. National Interstate Corporation ................ |..OH..... Great American Holding, Inc. .................. |Ownership.. .100.000 ... |American Financial Group, Inc. ..
..... 00000 .... | 34-1899058 .. American Highways Insurance Agency, Inc. . OH.... . [National Interstate Corporation . | Ownership.. .100.000 ...|American Financial Group, Inc.
..... 00000 ....|31-1548235 .. Explorer RV Insurance Agency, Inc .. OH. . [National Interstate Corporation ... . | Ownership.. .100.000 ...|American Financial Group, Inc.
..... 00000 ....|98-0191335 .. Hudson Indemnity, Ltd. ........ccc...... oo |..CYM. .|National Interstate Corporation ... . | Ownership.. .100.000 ...|American Financial Group, Inc.
..... 00000 .... | 34-160739% .. National Interstate Insurance Agency, Inc. . |..OH.... . National Interstate Corporation Ownership.. .100.000 ... |American Financial Group, Inc. ..
Commercial For Hire Transportation Purchasing| National Interstate Insurance Agency, Inc.

FO VU UTURTUSRURRRURRRPRRI VRN 00000 .... [ 36-4670968 ..
..|American Financial Group, Inc. ........ [..... 32620 ....|34-1607395 ..

Group Management .. 0.000 .... |American Financial Group, Inc. ..

National Interstate Insurance Company ... National Interstate Corporation .............. Ownership.. .100.000 ... |American Financial Group, Inc. ..
National Interstate Insurance Company of
..|American Financial Group, Inc. ........ [..... 11051 .... [99-0345306 .. Hawaii, InC. ..vevvvvvvvvrivnvevnnnnnnnns National Interstate Insurance Company ..... Ownership.. .100.000 ... |American Financial Group, Inc. ..
e e 00000 ....|43-1254631 .. TransProtection Service Company .. National Interstate Insurance Company ..... Ownership.. .100.000 ... |American Financial Group, Inc. ..
..|American Financial Group, Inc. ........ [..... 41106 ....|95-3623282 .. Triumphe Casualty Company .... .|National Interstate Insurance Company ..... Ownership.. .100.000 ... |American Financial Group, Inc. ..
..|American Financial Group, Inc. ........ [..... 21172 ....|86-0114294 .. Vanliner Insurance Company ... National Interstate Insurance Company ..... Ownership.. .100.000 ...|American Financial Group, Inc.

..... 00000 .... [20-5546054 ..
. R 00000 .... [46-4570914 ..
...................................................... 00000 .... [87-1038842 ..

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

. [National Interstate Corporation ... . | Ownership..
. [National Interstate Corporation .. | Ownership..
Great American Holding, Inc. .....cevveeenns Ownership..

Safety Claims & Litigation Services, LLC ....
Safety, Claims and Litigation Services, LLC
Radion Insurance Holdings, LLC ..................

...................................................... 00000 ....|87-1053786 .. Radion Health, Inc. ..DE.... Radion Insurance Holdings, LLC .. Ownership.. .| American Financial Group, Inc. ..
..... 00000 ....| werrrrrrnnnnnns Radion Re, Inc. ...... ..CYM. .|Radion Insurance Holdings, LLC Ownership.. .| American Financial Group, Inc.
..... 00000 ....|59-1683711 .. Summit Consulting, LLC ..... . FL.... .. |Great American Holding, Inc. . . | Ownership.. .| American Financial Group, Inc.
B U 00000 ....|59-3385208 .. Heritage Summit Healthcare, LLC .. .. FL... .. |Summit Consulting, LLC ......... . | Ownership.. .| American Financial Group, Inc.
..[American Financial Group, Inc. ........[..... 16691 ... [31-0501234 .. Great American Insurance Company ............... . OH..... s American Financial Group, Inc. Ownership.. .| American Financial Group, Inc. ..
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. 0084 ...|American Financial Group, Inc. ........ |..... 37990 ....|31-0973761 .. American Empire Insurance Company ............. . OH..... ...DS........| Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc. ... N0...... 0
0000 ...| weverreerreneeeeneneeeeeeeeeeeeeeeeenneeeeeeaeeen | e 00000 ....|31-1463075 .. American Signature Underwriters, Inc. ........ . OH..... ...DS........| Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc.
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|59-2840291 .. Brothers Property Corporation .............cc.... . OH..... ...DS........| Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc.
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|59-2840294 .. Brothers Property Management Corporation .... |..0H..... ...DS........|Brothers Property Corporation Ownership.. .100.000 ...|American Financial Group, Inc.
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|31-1277904 .. Crop Managers Insurance Agency, Inc. . .. KS..... ...DS........| Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc.
0000 .| wevererrneennereneneeeeeeeeeeeeeeeeenneeeeeeaeees | e 00000 ....|83-1767590 .. CropSurance Agency, LLC DS. Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc.
L0000 L] e e 00000 ....|31-0589001 .. Dempsey & Siders Agency, Inc. . ...DS........| Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc.
Human and Social Services Risk Purchasing
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|84-2358400 .. Group, LLC . OH..... ...DS........| Dempsey & Siders Agency, Inc. ...... Ownership.. .100.000 ...|American Financial Group, Inc.
0000 .| wevererrneennereneneeeeeeeeeeeeeeeeenneeeeeeaeees | e 00000 ....|31-1341668 .. Eden Park Insurance Brokers, Inc. .. |- CALLL. ...DS........| Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V.
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....| weeeeeeeennnnns Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....| ... Foreign Credit Insurance Association . Great American Insurance Company .. Management ... 0.000 .... |American Financial Group, Inc.
0000 .| wevererrneennereneneeeeeeeeeeeeeeeeenneeeeeeaeees | e 00000 ....|81-0814136 .. GAl Mexico Holdings, LLC .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] e e 00000 ....|31-1753938 .. GAl Warranty Company . ..|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|31-1765544 .. GAl Warranty Company of Florida ................ .| GAI Warranty Company Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0000 ...| .... JUUUUUUUUUUUUUUTR RO 00000 ....|61-1329718 .. Global Premier Finance Company 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.
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 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 .ieevvvrriinn |0 tiiiiiiiiiiiis | i iiiiiies | .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 .... | 31-0856644 .. Great American Management Services, Inc. .... .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
0084 American Financial Group, Inc. ........ |..... 38580 ....|31-1288778 .. Great American Protection Insurance Company .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|31-0918893 .. Great American Re INC. ..ocoovvviviiiiiiiiiiiinnnnns . .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Risk Solutions Surplus Lines
. 0084 ...|American Financial Group, Inc. ........ |..... 35351 ....|31-0912199 .. Insurance COMPany ...............eeeeeeeeeeeeenennnns .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 31135 ....|31-1209419 .. Great American Security Insurance Company ... |.. Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc.
. 0084 ...|American Financial Group, Inc. ........|..... 33723 ....|31-1237970 .. Great American Spirit Insurance Company Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc.
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|31-1293064 .. Professional Risk Brokers, Inc. ........ Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc.
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....| weeeeeeeennnnns Shelter Rock Holdings, LLC ....ccoeeeeeeeeeeeennns .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 88-1379846 Trusted Coverage Professionals Agency, LLC .. |.. .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....| weeeeeeeennnnns Westline Industrial, LLC .......eveeeeeeeeiiinnnnes .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
Asterisk Explanation
T, The entity is owned by more than 0ne COMPANY Within The AFG GrOUP. ..eiiueeiiiiiiitiieitie ettt e ettt e st e ettt e st eesubeeeseeesaseeessseeessteesasee e sbeeeaseeeeasee e sbeeease e e eas e e e nb e e e ass e e eas e e e s b e e o as e e e eas e e oA ss e e o as e e e ease e e an s e e o as e e e eas e e e ass e e e as e e e eas e e oA st e e ease e e eas e e e ans e e e as e e e eas e e e aes e e e as s e e eas e e e as s e e ea s e e e eab e e e st e e eas e e e eab e e oA s b e e ease e e eab e e e s b e e e ase e e enb e e e st e e enseeennbeeenbeesnnneenn
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STATEMENT AS OF JUNE 30, 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 4,193,474 ..o 3,886,403 ..o 92.7 | 89.7
2.1 AIEA LINES .o n e eae s 3,766,867 |......conv.c.... 11,028,831 [ 202.8 | 293.8
2.2 MUItIPIE PEFII CIOP weovuvirieeietiriritieiet ettt e 325,816,394 |.............. (180,036,848)|....c.cvvreveverrrne (85.3) v 31.7
2.3  Federal flood
2.4 Private crop ..
25 Private flood ...
3. Farmowners MUItPIE PEFil ..........c.ceeviveiieecieeceee et e 10,737,695
4. Homeowners multiple peril ........................... .. 12,454 |.
5.1 Commercial multiple peril (non-liability pOrtion) .............ccccoeeueveieieeeeceeeforrrccenenne 72,699,740
5.2 Commercial multiple peril (liability portion) ...........cccooiriiiiiiiniinecieee
6. Mortgage gUAaranty ............coceooiiiiiiiiieeeee e
8. OCAN MAMNE ...t
9.1 INIaNd MArNE ..o
9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt 0
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt 0
111 Medical professional liability - OCCUITENCE .........ccceeiiiiiiiiiiiiiiciiesceeee o 0
11.2  Medical professional liability - ClaiMS-MAE ..........cccvevererririieciereeieeeeee e 260,499
12. EAMNQUAKE ...ttt e 2,916,301
131 Comprehensive (hospital and medical) individual ............c.ccoovvnnininini o 0
13.2  Comprehensive (hospital and medical) group ..........ccocceevererienneenienieene e, 0
14. Credit accident @and hEaIN .............cccceiririiiieie oo 0
15.1  ViSION ONIY oottt oottt 0
15.2  DENLAI ONIY ..ottt 0
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt 0
15.4 Medicare SUPPIEMENT .....ooiiiiiiie e [ 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 plan ...........cccccooviiiniii s 0
15.9  Other health ............. ... 35,954,810 |.. ...23,185,085 |..
16. WOrKers' COMPENSALION .........ccoeviueeuieieieieeeeceteeeeteeeeteteeieee ettt 5,235,117 | 2,505,823
17.1  Other liability - OCCUITENCE .......cucueeeeiieeeceeeeeceee e 218,845,784 |.......c.c.... 283,312,833
17.2  Other liability - CIAIMS-MAJE .........oevereeeiiieicieieieieiee et [ 169,379,252 |...cocveneee 46,633,641
17.3  EXCeSS WOrKers’ COMPENSALION ...........ccveeiieeeiivererereeeeieseeeeeieseresesssessssssses |eeesesesesenenesenees 480,526 |.....coovueeeenne 483,210
18.1  Products liability - OCCUITENCE .........c.ovvuruereieiiiieeeieieiiseeie e e 1,027,449 |..cooivie 1,149,283
18.2  Products liability - ClaiMS-MadE ..........c.ceeuiiiieieeeeeecceeeeee | 52,652 [ 0
19.1  Private passenger auto no-fault (personal injury protection) ............cccceeeesfooerirrnneccriennnnenn [V 746,527
19.2  Other private passenger auto liability ..............ccocceveueeciereeeieeeiececeeeeee e 438,464 ..o 322,552 . .
19.3  Commercial auto no-fault (personal injury Protection) ...............ccceeveveeeveneereenrceceinens 100,343 .o (11,901) [ (11.9) e 149.5
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 20,041,525 |....ccccooenee 21,690,401 oo 108.2 | 41.5
21.1  Private passenger auto physical damage ..............cccoeueuereriniririreieieeeese e (O RN (1 R 0.0 oo 0.0
21.2  Commercial auto physical damage ..............ceueueueeeeieveeereeeeeeeeeee e e 9,238,470 |....coveneee. 4,865,114 | B2.7 | 451
22. AIFCraft (@l PEFIS) .....vveieeveviieiieeeicie ettt e 48,505,106 |.......ccoovneeee 16,378,230 | 33.8 [ 39.9
23. 10 1= 13TV NEUPOTTTR 66,234,875 |.coooceeenne 21,421,087 |.ooeeecceee 32.3 [ 62.5
24, SUIBLY oottt e 77,036,259 |......coovvvve. 34,207,895 | 4.4 o 13.8
26. 536,885 |...ccooirririeine 193,340 [ 36.0 [ (58.1)
27.  Boiler and Machinery ..........cccocoioeeiveveuiiiiiiiieeeieieieeeseie e fer e 5,134,087 |...coovviiiine 689,098 |......coovveeieiine 1324 [ 21.6
28, Creit e nnnae e nennnanannnnans|resenenenennenen 99, 178,107 [ 4,996,467 ..o 12,8 |
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ...........cccccvvenieniiennens
32. Reinsurance - Nonproportional Assumed Liability ............ccccocceiiiiinins
33. Reinsurance - Nonproportional Assumed Financial Lines
34. Aggregate write-ins for other lines of bUSINESS ............cccoovevviveveiiiiiiinennn. ) 1,888,049 105,395 5.6 (8.9)
35. Totals 1,377,478,921 418,589,517 30.4 42.4
DETAILS OF WRITE-INS
3401.  Collateral protection .....oooooooeiiiiiieeeeeeee e e 1,888,049 |....ooviens 105,395 [l 5.6 . (8.9)
BA02. ettt b sttt (O RN (1 R 0.0 | 0.0
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,888,049 105,395 5.6 (8.9)
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STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. Fire ....... ..1,495,353 |. 4,260,771 |.. ..2,763,024
2.1 ATIEA LINES ..ottt e 1,537,392 | 3,316,811 | 2,598,880
2.2 MUIIPIE POl CIOP «...eoieeieiiieieeieeee ettt 238,446,764 |.............. 535,170,226 |....ccccocene 570,207,010
2.3 FEAETAI flOOM ...ttt s (O RN (O R 0
2.4 PRIVAIE CTOP weueeieieieeieeeeetei ettt es st s s s st s e s s s e s e s e s e s et s s e s es e s e s e s e s et s s e s et e s s s e s e s esnsesnsesnses et 39,698,478 |......cceeene 40,643,090 |.cooocieeenne 33,848,014
2.5 PrIVALE fIOOM ....evitiiicitieteisi ettt s (O RN [OOSR 0
3. Farmowners MUIIPIE PEFl ..........ccooveviviviueieeieceiee ettt esess s s sessn s s 5,419,040 |.coireinne 10,489,363 |...coeeeeenne 12,486,909
4, HOMEOWNEIS MUILIPIE PEIl .....cocuviviiieviiitiectce ettt ettt ettt et st ae e se s eteesese s sessesesafeereseete e et e benesnens 4,943 | 5,461 [, 4,420
5.1  Commercial multiple peril (non-liability POTtON) ...........cococveveveveieeceiiieieieteeee e e 35,331,068 |...cccveeenne 76,504,402 |......cocvneee 68,472,262
5.2 Commercial multiple peril (liability POFHON) ........cceviiriieireieteisiieet et [ 11,837,697 |.oooovee 21,649,902 |.ooviennne 18,679,355
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 62,324,522 |.............. 109,156,461 |............... 106,892,959
9.1 INIANA MAMINE ....eoiotiee ettt e et b bbbt a et es st s st [eo e 58,304,309 |...cccceenvne 111,519,041 | 108,936,467
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 ..........c.ccoeveiiiiiieeeciceciieceeeeee ettt [V (1,853) ] 332
12. EAMNGQUEKE ... et 1,767,569 |...coovvvnene. 3,186,126 |.....cocvceeeeee 3,100,143
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 OEI NEAIN ..vieiiee bbbttt [ 15,610,647 |.....ccoeec. 27,779,489 |...coovvenn 25,272,255
16. WOrKErS' COMPENSALION .......c.cviuieieiieeeeeeeecececeie ettt s sttt eseseseas s st sesesesessasnsssena|ereee e seseeaenenes 3,593,531 | 6,129,251 | 5,993,366
171 Other liability = OCCUITENCE .......o.vveviieieecieiei ettt se s e seeneerenn 107,739,983 |...ccvienvee. 240,279,869 |........c....... 223,790,003
17.2  Other liability = CIAIMS-MAAE ........c.coeveeiiiiieieececeeecee ettt s s o es e e e s enen 78,814,550 |....cccceeeee 162,376,661 |................ 169,075,157
17.3  EXCESS WOTKEIS' COMPENSALION .....cvoveurieeieetceeeieeseseeeeeteteseseessesssssssetesessssesesssssasesesesessesesesssstesesesefoesesesesessssssssesesesesennnnas (1 905,273 | (492,780)
18.1  Products liability = OCCUITENCE ...........vcveveueeieieiieieeeeeteee ettt s s et sneneeenn 152,575 | 749,120 | 655,057
18.2  Products liability - claims-made . 158,533
19.1  Private passenger auto no-fault (personal iNjury ProteCtioN) .............cceveueieieieieiiuereteeceeeee e e e (O [0 0
19.2  Other private passenger auto ability ..............ccoorireieieireiiiirieeeeeeee e e eeeeneneneenenees 208,897 [ 361,129 [ 424,744
19.3  Commercial auto no-fault (personal injury protection) . ...82,836 |. 177,387
19.4  Other commercial Quto IADIIILY ............cccvveveviiiiiiecieieicieeeieie ettt snsssese e esenenseneneneens 1,883,307 [ 14,798,040 |..coovvvenene 16,080,229
21.1  Private passenger auto phySiCal AAMAJE ...........cceoeevviiiveueueeieieieeeeete et seaeses s s s ettt (O [0 0
21.2  Commercial auto phySiCal dAMAGE ........c.ccviururveiiieieieieieiieee ettt sanaes 4,140,848 |.........c.co.c. 8,744,098 |........ccoovnve 8,593, 166
22. AIFCTA (A1 PETIIS) ...oiveieiieeeieeieet ettt eea ettt sttt ettt ens s | 27,434,395 | 48,056,168 |.........co.c... 50,754,928
23. FIAEIEY vttt 34,221,040 |....ccooenneeee 59,836,148 |........cc....... 59,581,196
24. SUBLY .ttt e e et s e st s et s e sttt s et et 39,667,453 |..ooeeenne 75,011,694 | 78,310,677
26. BUIGIAry @nd theft ........ccooiiiiiiiiieiciiiiss ettt sttt s e et s ettt 130,286 |..cvovevecine 308,737 | 411,392
27. BOIler @Nd MACHINETY ......cuouiiiiiiicieietceceee ettt a et s s s st e s st sesess s s snssesesese | 2,521,660 |.ooovceceeeenne 5,568,916 |..coorrueinne 5,333,659
28. CTEAIE -ttt s 18,382,517 .o 36,662,718 |..oceeeernne 41,621,871
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. WITANLY ..ottt ettt b bt s bbbt s s bbb e s bbb s se st b s s snsns e b s s s s nseseses e ee et e b e 135,849 | 317,312 | 398,829
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 1,091,920 2,230,055 1,943,036
35. Totals 797,593,229 1,606, 133,624 1,616,072,480
DETAILS OF WRITE-INS
3401, Collateral ProteCtion ... 1,091,920 |..ocooveeneeee 2,230,055 | 1,943,036
3402.
3403.
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) 1,091,920 2,230,055 1,943,036
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STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 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 975,121 [ 1,841,733 | 2,816,855 318,902 | 9,508 328,410 oo 882,667 |.................. 16,899 |............. 1,614,231 | 2,513,797 226,447 ..o (201,095) [....cvceeenne 25,352
2. ...275,022 |.... .. .. 1,103,512 |.... ..139,362 |.. ..146,3% |.. ....230,762 |.... ....695,943 |.... 937,387 |.. 95,101 |.... ... (114,833)(.. (19,731)
3. Subtotals 2022 + Prior ..........c....foeerecne 1,250,144 |.......... 2,670,223 |............. 3,920,367 458,264 474,804 1,113,429 2,310,174 |............. 3,451,184 321,549 | (315,928) ..o 5,621
4, 2023 e 671,767 |.coovenee 1,302,850 |....covneeee 1,974,617 461,786 |...oooveenn 97,711 | 559,497 .o 295,228 |.......c.c00026,922 | 1,011,541 |............ 1,333,690 |..oovoiiine 85,247 | (166,677)|...cvvcvevernne (81,430)
5. 1,921,911 | ....5,894,984 |.... 920,049 |.. .. 114.251 | .. 1,034,301 |. ... 1,408,657 |.... ....54,502 |.. 3,321,715 |.... . 4,784,874 |. .406,796 ... (482,605)/.. ....(75,809)
6. 2024 ..o XXX oo [ XK [ DO & S XXX oo v 223,958 |.....ccoveeee 223,958 |.......... XXX oo [ 301,044 |...coccoenve 624,628 |................ 925,672 |........... DO & ST DO & S XXX
7. 1,921,911 3,973,073 5,894,984 920,049 338,209 1,258,259 1,408,657 355,546 3,946,343 5,710,546 406,796 (482,605) (75,809)
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. 21.2 2. (12.1) 3. (1.3)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (2.4)




STATEMENT AS OF JUNE 30, 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 YES

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 2

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 38 6 5 0 0 0 o0 2

16



Additional Write-ins for Assets Line 25

STATEMENT AS OF JUNE 30, 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 .......ocooveveueuiieieieieccccece e 37,217,847 | 2,550,776 |................. 34,667,071
2505. (Qther assets and receivables ...59,542.741 |... 59,334,368 |...
2506. Equities and deposits in pools and associations ........cccccoceveivieeees Jovvercvcriinns 1,347,389 ..o 0
2597.  Summary of remaining write-ins for Line 25 from overflow page 98,107,977 61,885, 144

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 aiN ..ot snne|oaeseseseseseeeenes 200,000 [.ovoveeeeeeieeeene (1) S 5,000,000
1497. Summary of remaining write-ins for Line 14 from overflow page 200,000 0 5,000,000

Additional Write-ins for Schedule T Line 58

write-ins for Line 58 from

overflow page

153,474

103,565

,338 810,238

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 42,892 |.coviirernn 16,909
58005. NLD NETHERLANDS ........cccccooet |oeeeee. XXX oo (V1 (15,185) [ 2,136 [ 2,338 [ 672,093 |..covvieirnnne 737,080
58006. HKG HONG KONG, SPECIAL
ADMINISTRATIVE REGION OF
CHINA e
58007. DEU GERMANY ......
58008. LUX LUXEMBOURG ....
58009. AUS AUSTRALIA ......cccoveveeeee
58997. Summary of remaining

756,835
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STATEMENT AS OF JUNE 30, 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 AEPIECIALION ...........c.cveveviueeieieieieteteteeeececec ettt ae sttt ses e s s s st et et et essasas s essesesesesssssssssseseseseseananas |eeeeeeeseaeaesenenaes 101,602 ..o 198,584
9. Book/adjusted carrying value at the end of current period (LiNes 1+2+3+4-5+68-7-8) .......c.cevevevecurueeereeeeeeeeeeeeeeseseeeaesesenenns oeeeeeesseeeenens 1,907,369 |...coovvennne 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) 1,907,369 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 ettt e et e et et et et e et ea et et et es e e et eeeseaseteaeeseaeeneansnane |rereeneeeneans 141,067,718 |.ooeoeeeeeeeeeeeee 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) ......... [................840,343, /90 |................
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) 840,343,795 710,228,304
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 ..........c.eueveieiceceeeeie ettt eeae ettt asae e e es s asseae s s s ensssesesesanssasassesesensanansnnns [eeesesscnceesens 152,933,426 |................ 114,756,965
2.2 Additional investment made after CQUISITION ................ccueuruiiieiiieecietetet ittt ettt sesessn s s sneness |oeeeeeeneeeeeiene 92,408,148 |................ 225,316,578
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation iNCrease/(AECTEASE) ........ccuiieiiiiiieitieiteeite ettt st sttt et be et e saeesaeesaeesbeesbeesbeebeennesnnesnnesnnesnnens [nneennennnnnnnns 94,009,090 |
6. Total gain (loss) on disposals ............. ,494,
7. Deduct amounts reCeived ON AISPOSAIS .............c.cccueueueveeeeceeeeeeseeeeeeaesesesesesssssesesesessasseeesesesssssssesesessssassssesesssssassssssassasananes [oesesesesascns 124,105,760 |................ 108,697,921
8. Deduct amortization of premium and dEPreCIAtION .............ccc.cviviviueuerieiiiee ettt ettt es et sesesss s ssesesesesesesnanas [oeeeeeseseeeaeaene 2,413,916 |..oooiine 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 ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 10,977,781 | 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 2,507,410,018 |............ 2,344,986,304
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvvveeececeeeeie e cceceeeeee e eacaete et sssaeaesesesessaseesesesesssasassesesssssssesesasssssassesesensssnssssssnnns |eeesseseseseseninns 9,129,225 |...ocoivrae 9,545,571
13.  Statement value at end of current period (Line 11 minus Line 12) 2,498,280,793 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 ....363,936,622 |............ 1,193,467,127
3. Accrual of discount .... 14,267,088 |................. 23,165,591
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 39,781,569 |...cccveveee 5,108,220
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 6,486,674 |................. 44,232,454
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveuiueuiiiieieeeeeeee e et ese e e s eseseseseseasananans [oeeseeeeesenens 572,809,198 |................ 935,522,237
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiitiictee ettt ettt ettt e st ese st ese st eteeaete s ebe s et ess et esssaessssessssessssesessesessetessasessans [oeeseneesennneieas 1,351,571 | 4,159,279
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccovieiueriiriniieiieteiienicisieteeseseessiesessesesesiesessesessssesansfoesesesannseaees (4,862,347) .. 5,851,362
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 15,024,633 |.coooiecnne 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) .......cccceceeeriririrrereeeerereserieeeeeenes feeeennn. 6,906,313, 740 | 7,075,889,537
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 25,293,993 | 14,721,886
13. Statement value at end of current period (Line 11 minus Line 12) 6,881,019,747 7,061,167,651
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STATEMENT AS OF JUNE 30, 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 [ 4,228,547,654 |............... 110,454,178 |............... 264,007,898 |......ccovvuennne (440,598)............ 4,228,547,654 |............ 4,074,553,335 ..o 0 o 4,316,020, 197
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 1,303,517,083 |......cccoeenve 21,809,127 |..covvvnne. 43,612,384 |...cccviie 2,334,066 |........... 1,303,517,083 |........... 1,284,047,862 |......ccocevervvniciernn 0 o 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 171,192,612 | 16,099,209 |.....ccoeeee 25,522,082 |.....cocouveee (3,874,457)|................ 171,192,612 |................ 157,895,282 |....ooieeeeicreeenn 0 o 170,926,538
L 7Y @2 - TP PEPPRRSTTY SRS 38,018,331 |.cvevnne 20,353,432 |......cccovuvnnne 8,672,957 |.ooviriinee 6,744,940 |.....ccoovnee. 38,018,331 |.cvevine 56,443,747 |0 [ 32,599,534
5. NAIC B () ittt b ettt ne s [re e 67,469,271 |.....coevvenene. 2,217,889 |.c.oociicee 3,400,197 |..oovirrne (614,200)|................. 67,469,271 |...cocveenee. 65,672,763 |..cveeeeeeeeernneeeenen 0 s 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 1,170,206 40,510 34,457 2,541,940 1,170,206 3,718,199 2,628,191
7. Total Bonds 5,809,915, 127 170,974,344 345,249,974 6,691,691 5,809,915, 127 5,642,331,187 5,839,381,489
PREFERRED STOCK
8. INAIC 1 bbb bbbttt b sttt nans [sree e 8,873,859 |...occvriciiine 131,318 [ 50,931 | 246,982 |....coovreenne 8,873,859 |....cooceenne 9,201,228 |0 [ 14,130,180
2 (2RSSR PRRRSTSTRRPRUIY RO 161,121,087 [ [V 7,000,000 |.ecoerirririnene 1,603,074 |....ccoevnee 161,121,087 ..o 145,724,167 | 0 o 160,670,467
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 6,467,052 |....covvecrrinnn. 888,270 oo (1 177,102 [ 6,467,052 |.ccuierinne 7,532,424 ..ol 0 o 6,515,765
R 1 7Y (2 TSP STTTRPSRRSTSTT SRR 12,174,348 ... 12,000,023 |...ooveeceeeerircciciene [V 1,279,595 | 12,174,348 ... 25,453,966 |........cccoooevviierninneen 0 oo, 3,999,995
T2, NAIC B bttt b bbbt ebs [se e 112,884,046 |.......coccuvvnene. 375,000 |eeereeerieicinieireeeeeens [V 5,120,984 |............... 112,884,046 |................ 118,380,030 |...ooveceeeereeccrennnn 0 o 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 0
14, Total Preferred STOCK ..ot 291,520,392 13,394,611 7,050,931 8,427,737 291,520,392 306,291,809 293,299,888
15. Total Bonds and Preferred Stock 6,101,435,519 184,368,955 352,300,905 15,119,428 6,101,435,519 5,948,622,997 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:
NAIC1 $ oo, 362,429 ; NAIC2 $ oo 0 ; NAIC3 $ ooooreeeererern. 10,003 NAIC4 $ oo 3,487 ; NAIC5 $ oo 999,510 ; NAIC6 $ oo 0




STATEMENT AS OF JUNE 30, 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 1,227,920 XXX 1,228,314 2,995 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 Short-term INVESIMENTS ACGUITET ............coiiiiieeeecececeeeeee ettt sttt s s ese s s st sesesesessasssssesesesesnsnas [ereensseeseseaennnens 218,427 | 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 9,405 | 40,410
4. Unrealized valuation iNCrEASE/(UECIEASE) ...........ccvoveviveuiueretieieieeeeeetetetesesese et s st e sesesesesessasesssesesesesessssasesssasesesesessssssesssssssesesesens [eoeseneneasnseseseseeenens 3,618 | (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.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 2,250,510 | 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 1,227,920 oo 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) 1,227,920 3,246,980
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STATEMENT AS OF JUNE 30, 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 (3,856,746)

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 2,688,423
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 2,688,423
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 CAMMYING VAIUE ............cueueuiuiriiiiririsieteteseseeststste ettt st sse st sasee e ssssesesesesese e ssssesesesesesasensssasas tetssssesereseeraneas 389,785
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes (22,185,105)
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 (22,185,105)

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 JUNE 30, 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



-

o o & b

10.
1.

12

13.
14,
15.
16.

STATEMENT AS OF JUNE 30, 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 (22,185,105)
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 (22,185,105)
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 413,456
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 (22,598,562)
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 413,456

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 (22,598,562)

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 ..ottt teee it seee st eee e es e ee e es bbb s bbb 8 bes s b e8 b eb b eb b eb bbbt b bbbt eb e fesinbesneesntes 6,882,471

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 ...ttt s s e st sttt eie fessnbesnaesnees 6,882,471

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF JUNE 30, 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 ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,036,042,836 |............ 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 62,695 | 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 ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,246,042,345 |............ 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 (320,885) ....cuveveeeenne (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) ..........cccceueuiririeieeeeereeeeeeeeeeeieeseeesnas [eeeeneneeeeens 141,262,202 |................ 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) 141,262,202 351,519,902
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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
499907777 ...iiiiiiiiiiiiii i E T LT P P PPPPT O T UUUUUON FEPTTPOTY 06/07/2024 ..oovveees |ovvninniiiiiiiinniciinnn 6.940 |uveiiiiiiiiii s 52,000,000 |.evuunniiiiiiiiiiiiiii e eeeanes 0 i 100,800,000
0599999. Mortgages in good standing - Commercial mortgages-all other 52,000,000 0 100,800,000
0899999. Total Mortgages in good standing 52,000,000 0 100,800,000
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 52,000,000 100,800,000
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
165421224 . | Cape Cod ... .. 05/06/2016 196,324 |. 0l 0] 0. .. 196,324 |... .. 196,324 |.. .0
209999742 . . | Char leston ...09/30/2019 231,577 |. 0. 0. 0] .. 231,577 |... .. 231,577 |.. .0
209999780 . | Charleston ... ...11/15/2019 307,214 |. 0 0. 0] .. 397,214 |... .. 397,214 |.. ...0
2099997¢8 Char leston ... 06/18/2020 ... 115,788 0. 0 i O e O 0 el O 115,788 |............ 115,788 |.. 0
256112229 Cincinnati 12/04/2018 ..... 0. 0.
353555771 . . [Franklin ... .. 11/18/2018 ..... 0. 0. 0] . .0
682544227 . |Cincinnati ... 12/04/2018 ..... 0 0. 0] .89,485 |.. ...0
797241285 . |Miramar Beach ... .. 06/17/2019 ..... . 0. 0. 0] .58,897 |.. .0
797241222 ... |Miramar Beach .. 1170172018 ..... 157 922 |. 0 0. 0] 167,922 |.. ...0
866137776 . . | Lakeland 08/18/2021 ... 333,333 0. ..0].. 0 333,333 |.. 0
0 0

0299999 Mortgages W|th pamal repayments

1,773,450

o
o

1,773,450

0599999 Totals

1,773,450

o
o

1,773,450

1,773,450
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STATEMENT AS OF JUNE 30, 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
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000000-00-0 ......... Global Premier Finance Company LOC .......cceeeuvvennseennieenaannaannnns Cincinnati wovveeeeveeeiiiieiiiieeeiieeeeees | OH.......... Global Premier Finance Company Board ..........ccoeeevveeeineen fovveneenns vevennaes fons .02/01/1999 . |oeenn e e 0 e 701,375 [oeeeeeeeeeeieeeeea [V PPN | I PPN 100.000
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 701,375 0 XXX
000000-00-0 Andalusian Credit Company, LLC Short Hills .. .|ACC, LLC ....11/14/2023 ... 2 . 1,496,625 .0 . 4.350
000000-00-0 . ..|Carlyle Revolving Loan Fund |1, LP Georgetown . Carlyle Revolving Loan Il GP, L.P. ..02/15/2024 . .2 0 | 1.250
000000-00-0 Centre Lane Credit Partners I, LP .. Wilmington .... ..|Centre Lane Credit Partners IIl GP, LLC .. .|....06/24/2024 ...|...... 2 0
000000-00-0 Nassau Private Credit Onshore Fund, LP Darien .|Nassau Private Credit GP LLC ......coooeeiiiiiiiiiiiiiinininns ....03/08/2022 ... [...... 2 . 2,161,578 .0
000000-00-0 . ..|NB Private Equity Credit Opportunities Fund LP New York NB Private Equity Credit Opportunities Associates, L.P. ..06/07/2017 . .2 . 152,739 |.. .0 |
000000-00-0 . ..|NB Credit Opportunities Fund Il LP ... New York NB Private Equity Credit Opportunities Associates, L.P. ..10/14/2021 . .2 .2,187,218 |.. 0 |
000000-00-0 Northcreek Mezzanine Fund 111, L.P. .. .. [Cincinnati . S NUF GPTTE, LLC e . |---.09/10/2019 ...|...... 2 .. 104,024 .0 .
000000-00-0 Northcreek Mezzanine Fund IV, LP . [Cincinnati . .|NMF GP IV, LLC ....05/22/2024 ... [...... 2 .0
000000-00-0 . ..|PineBridge Private Credit Feeder, LP . New York ... PineBridge Private Credit General Partners, LP ..11/28/2018 . .2 123,729 |.. 0
000000-00-0 . ..|Platinum Credit Opportunities Fund-0, LP . Beverly Hills Platinum Credit Opportunities Partners, L.P., ..09/22/2023 . .2 .119,745 |.. 0 |
000000-00-0 . ..| Stonehenge REV VI, LLC .......... . | Columbus ... Stonehenge Capital, LLC ... ..08/18/2022 . .2 . 453,724 |.. 0
000000-00-0 . ..| Yukon Capital Partners Il, LP . Minneapol is Yukon Partners II, LLC . ..07/17/2014 . .2 .. 11,890 |.. 0 |
000000-00-0 . ..| Yukon Capital Partners Il1, LP Minneapol is Yukon Partners |11, LLC ..07/18/2017 . .2 .0
000000-00-0 .........| Yukon Capital Partners V, LP ... [Minneapolis ..... . . [ Yukon Partners V, LLC ...06/13/2024 ... 2 .0 ..
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated ,827,812 0
000000-00-0 A&M Capital Partners 111, LP ... |Greenwich .| A8M Capital-GP 111, LP ....12/16/2022 ... 3 ....837,907 .20
000000-00-0 . ..| A8M Capital Strategic Investments, LP Greenwich .. AGM Capital Strategic Investments, -GP LP ..08/01/2022 . .3 781,073 |.. .0 |
000000-00-0 BharCap Partners II, LP Wilmington .... .|BharCap Partners Il GP, LP .|....03/08/2024 ...|...... 3 ...854,798 .0
000000-00-0 Blackstone Tactical Opportunities III, LP ... New York ... .|Blackstone Tactical Opportunities Associ ... ....02/08/2019 ...|...... 1 a0
000000-00-0 . ..|Bridge Growth Partners II, LP . New York Bridge Growth Partners GP L.P. .. ..04/29/2021 . .3 0 |
000000-00-0 . ..| CG Avantech I, LP .............. Armonk ... GC AVANTech GP LLC .............. ..06/04/2024 . .3 0
000000-00-0 . ..|Cintrifuse Syndicate Fund I, LLC .. Cincinnati . Cintrifuse Fund Management 11, LLC ..09/18/2017 . A 0 |
000000-00-0 . ..|Corsair Indigo Investors, LP .. New York Corsair Indigo Management, LP . ..12/07/2020 . .3 .0 |
000000-00-0 . ..|Corsair VI FS Capital Partners, LP New York Corsair VI Management, LLC . ..10/25/2022 . .3 . .. 0 |
000000-00-0 . ..|Energy Impact Fund Il LP ..... New York ... Energy Impact Fund Il GP LLC .. ..03/20/2020 . A .408,382 |.. .0 |
000000-00-0 . ..|Foresite Capital Fund VI, LP San Francisco Foresite Capital Management VI ..09/02/2022 . .3 522,379 |.. 0 |
000000-00-0 . ..|Gallant Capital Partners I, LP Los Angeles .. Gallant Capital Partners GP I, LP . ..05/29/2020 . .3 .. 17,330 |.. .0
000000-00-0 . ..|Goldner Hawn Fund VIII, LP .. Minneapol is Goldner Hawn GP VIII, L.P. .... ..07/17/2023 . .3 .399,899 |.. 0
000000-00-0 . ..|GreyLion Capital Il LP . New York ... GreyLion Capital 11 GP LLP . ..02/28/2018 . .3 0
000000-00-0 . ..|GreyLion Capital LP ..... New York ... GreyLion Capital GP LLP .. ..08/20/2014 . .3 0 |
000000-00-0 . ..|Gryphon Partners 1V, L.P. San Francisco Gryphon GenPar 1V, L.P. ..12/06/2016 . .3 .0 |
000000-00-0 . ..|Gryphon Partners V, L.P. San Francisco Gryphon GenPar V, L.P. . ..08/29/2018 . .3 0 |
000000-00-0 . ..|Gryphon Partners VI, LP ... San Francisco Gryphon GenPar VI, L.P. .. ..09/27/2021 . .3 .0 |
000000-00-0 . ..| Guidepost Growth Equity III1-A, LP . Boston ... Guidepost Growth Management II1, LP . ..10/08/2021 . .3 0 |
000000-00-0 HighVista Private Equity X, LP Boston ... ..[HighVista GP LLC o |---.04/18/2024 ... 3 .0 .
000000-00-0 L2 Point Opportunities I, LP San Francisco ... .[L2 Point Opportunities | GP, L.P. .... ....06/28/2024 ... 3 0]
000000-00-0 . ..|Mercato Partners Traverse IV QP, LP .. Santa Clara Mercato Partners Traverse IV GP, LLC ..12/23/2022 . .3 300,000 |.. .0
000000-00-0 . ..|MGG Structured Solutions Fund Il, LP . New York MGG Investment Group GP LLC ... ..02/22/2024 . .3 .283,182 |.. 0 |
000000-00-0 MRC JDC Co-Investment, LP New York ... ..|MRC JDC Co-Investment GP, LLC . |---.06/25/2024 ... 3 .0 .
000000-00-0 NB Dyal V US Investors, LP New York ... .[NB Dyal Associates V, LP ....12/10/2020 ... 3 .... 787,500 0]
000000-00-0 . ..|NB Secondary Opportunities Fund V, LP New York NB Secondary Opportunities Associates V GP LLC . ..03/21/2022 . .3 .212,500 |.. .0 |
000000-00-0 . ..|NB Strategic Capital LP ....ccvuvvvunvinnnns .. |New York NB Strategic Capital Associates LP ........... ..03/05/2020 . .3 . 5,318,724 |.. 0 |
000000-00-0 NB Strategic Co-Investment Partners |11 LP . . |New York ... ..|NB Strategic Co-Investment Associates Il .. .|....01/28/2016 ... 3 a0
000000-00-0 NB Strategic Co-Investment Partners IV L.P. ... New York ... .[NB Alternatives Advisors, LLC ... ....01/29/2020 ... 3 .... 371,400 .0
000000-00-0 . ..|NewSpring Growth Capital V, LP Radnor ... NSG V GP, LLC weveeeiiiiieenne ..06/29/2021 . .3 .105,000 |.. 0
000000-00-0 . ..|Ohio Innovation Fund I1, LP .... Columbus . Ohio Innovation Management |1, L.L.C. ..04/16/2024 . e 340,000 e 0 |
000000-00-0 . ..|Paladin Cyber Co-lInvest Fund, LLC Washington . Paladin Capital Cyber Group, LLC ..09/23/2022 . .3 . .0 |
000000-00-0 . ..|Paladin Cyber Fund Il LP .. Washington . Paladin Cyber Fund I1 LP ... ..10/06/2021 . .3 311,201 .. 0
000000-00-0 . ..|Patriot Financial Partners Philadelphia . Patriot Financial Partners G ..05/26/2022 . .3 .375,000 |.. .0
000000-00-0 . ..|PCP Dental IIl, LP ............... . |Montreal ... PCP Dental GP Inc. ... ..11/30/2023 . .3 331,232 |.. 0
000000-00-0 . ..|Private Equity Solutions SCSp . Munsbach DIIS Investment S.A. ..12/16/2019 . .3 . 159,642 |.. 0
000000-00-0 . ..|ProTrans XB Integrated Logistics, LLC Encino ... XB Integrated Logistics, LLC . ..09/24/2021 . .3 .384,091 |.. 0 |
000000-00-0 . ..|Purple and Gold 44, LLC ... Cincinnati . Purple and Gold 44, LLC ..04/12/2024 . B 7,000,000 [ . 0
000000-00-0 RCG Equity Fund I, LP .... WiImington .... .|RCG 1 GP, L.P. .......... ...03/26/2024 ... 3 .. 186,510 .0 |
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000000-00-0 Refinery Venture Fund 11, LP Cincinnati . .|Refinery Management, LLC . eeveeeens |-22.02/19/2021 .. . a0 ...9.287
000000-00-0 . ..|Revelstoke Single Asset Fund |, LP Denver ... RCP Single Asset Fund | GP, LLC . ..11/19/2019 . 0 | 0.420
000000-00-0 . Riverwood Capital Partners [I1 L.P. Menlo Park . Riverwood Capital Il L.P ...... ..08/27/2020 . s .0 | 0.800
000000-00-0 . ..|Riverwood Capital Partners IV, LP Menlo Park . Riverwood Capital Partners IV, LP . ..11/16/2023 . .698,118 |.. 0 | 0.560
000000-00-0 . ..|Roark Capital Partners Fund V, LP .. .. |Atlanta .. Roark Capital GenPar V, LP ....... ..11/01/2018 . 402,326 |.. .0 0.125
000000-00-0 . ..|Second Alpha Partners-CaaStle Co-Investment 2024, L.P . [New York Second Alpha Partners V GP, L.P. .. ..04725/2024 ... feeees T 0888250 [ .. 0 | 6.000
000000-00-0 . ..|Second Alpha Partners V, L.P. New York Second Alpha Partners V GP, LLC ..03/08/2023 . 317,646 |.. .0 2.960
000000-00-0 . ..| Snow Phipps I, LP . Wilmington . Snow Phipps GP |1, LLC . ..01/08/2010 . ..17,766 |.. 0 0.820
000000-00-0 . ..| Snow Phipps 111, L.P. WiImington . Snow Phipps GP 111, LLC .. ..06/08/2016 . .. 19,432 |.. 0 0.460
000000-00-0 . ..|Solamere Capital Fund |1, LP Boston ... Solamere Capital Fund II, GP LP . ..08/19/2013 . 0 | 0.737
000000-00-0 . ..|Solamere Capital Fund I1-A, LP Boston Solamere Capital Fund I1-A, GP LP . ..08/19/2013 . , 0 0.739
000000-00-0 . ..|Solamere Series IV Flagship Fund, LP . Boston Solamere Series IV Leaders Fund GP, LP ..06/28/2023 . .. 31,552 |.. 0 | 0.467
000000-00-0 . ..|Solamere Series IV Leaders Fund, LP Boston ... SOLAMERE SERIES 1V LEADERS FUND GP, LP ..02/17/20238 . . 2,040,647 |.. 0 2.320
000000-00-0 . ..| StepStone VC Global Partners XI-B .. Owings Mills . Adjustment ...oooiiiiiiis ..12/18/2023 . . (41,218)].. .0 0.500
000000-00-0 . ..| StepStone VC Opportunities VI, LP Owings Mills . Greenspring Opportunities VI, L.P. ..01/21/2020 . ..50,000 |.. .0 | 0.300
000000-00-0 StepStone VC Opportunities VII, LP Owings Mills .... ..|Greenspring Opportunities VII, L.P. .... . )....12/16/2022 ... .... 248,801 0]
000000-00-0 StepStone VC Secondaries Fund V, LP .. Owings Mills . .|Greenspring Secondaries General Partner V, LP ... ....10/29/2021 ... ....503,700 a0
000000-00-0 . ..| TCP Co-Invest I, LP ..... Wilmington . BharCap Acquisition GP Il, LP .........cceee ..09/25/2023 . ..11,081 [. 0
000000-00-0 . ..| TCP SBS Co-Invest LP .... New York ... Trilantic Capital Partners Associates SBS L.P. ..06/03/2024 . .0 . .0 |
000000-00-0 The Ohio Institutional Impact Fund, LP .... Wilmington . ..| TOF-B GP Partners I, LLC .|....06/25/2024 ... 0]
000000-00-0 TriArtisan Orlando Partners, LLC New York ... .| TriArtisan Orlando MM, LLC ....03/12/2018 ... 0
000000-00-0 . ..| TriArtisan PFC Partners, LLC ..... New York GET ME MEARS GROUP HOLDINGS, LLC .. ..02/27/2019 . 0
000000-00-0 . ..|Trilantic Capital Partners Prime, LP . New York Trilantic Capital Partners Associates Prime L.P. ..10/06/2023 . .0 |
000000-00-0 . ..|Trilantic Capital Partners VII-A (North America) LP . New York Trilantic Capital Partners Associates VII L.P. ..05/15/2024 . 0 |
000000-00-0 . ..| TruArc Fund IV, LP . New York Truarc Fund 1V GP, LLC . ..04/15/2022 . 0
000000-00-0 . ..|Vault Fund I, LP ... Boulder .. VAULT FUND | GP LLC ..... ..09/26/2022 . 0
000000-00-0 . Viewpoint Ventures Fund I, LP . New York Viewpoint Ventures Fund | GP, LLC . ..04/24/2023 . 0
000000-00-0 . ..|Vivo Capital Fund IX, LP .. Palo Alto Vivo Capital IX, LLC ...... ..09/09/2019 . . 0
000000-00-0 ......... | WSMF | RB Investor LLC .......ccceiiiiiuiiieiiiiiiiiiee et New York ... .|Waterfall Sentinel GP LLC ... ...06/10/2024 ... ...555,082 |... ....0 |..
1999999. Joint Venture Interests - Common Stock - Unaffiliated 32,169,078 0
000000-00-0 ......... Al. Neyer Industrial Fund 11-Q LLC Cincinnati . .|AL. Neyer Fund Manager, LLC ... ....06/17/2022 ... .0 .
000000-00-0 . ..|Hillpointe Workforce Housing Partnership IV LP Charlotte .. Hillpointe Fund IV GP, LLC . ..09/15/2022 . .0
000000-00-0 . ..|Kaleb Grove Investors, LLC .. Colorado Springs Cortland Partners, LLC . ..11/30/2016 . .0
000000-00-0 . ..|L-A/AFG Private Credit 2024, LP . Philadelphia . L-A/AFG Group PC 2024, L.P. ..06/24/2024 ... feeeeeee 0 3,136,364 [ .. 0
000000-00-0 ......... Loci Capital Opportunistic Fund 11, LP . Tampa ..[Loci Fund Il GP, LLC o |---2 1071172023 ... ,659,973 .0 .
000000-00-0 ......... Lubert-Adler Enhanced Private Credit Fund I, LP . Philadelphia .... ..|Lubert-Adler Group PCF, L.P., ... .|....05/20/2024 ... .0 0]
000000-00-0 ......... Lubert-Adler GH Fund, LP Philadelphia .... ..|Lubert-Adler Group GH, L.P. ...... . |---.05/20/2024 ... .0 .0 .
000000-00-0 ......... Lubert-Adler Workforce Housing Fund, L.P. ...... Philadelphia .... ..|Lubert-Adler Group WH, L.P. ...... .|....08/08/2019 ... ,750,000 .0
000000-00-0 ......... Lubert-Adler Workforce Housing Fund I1-MB, LP Philadelphia .... .|Lubert-Adler Group WH I1-MB, L.P oo 1071972023 ... ,875,000 .0 .
000000-00-0 ......... NB Real Estate Secondary Opportunities Fund LP .. New York .[NB Real Estate Secondary Opportunities A . .|....12/05/2018 ... ....689,179 0]
000000-00-0 ......... Osprey Pointe Sandestin, LLC Miramar Beach ... ..[Sandestin Investments, LLC .|....12/19/2018 ... .... 523,054 0
000000-00-0 PRCP-Del Coronado Partners, LP Phoenix .. .| PRCP-Del Coronado Partners Managers, LP ...05/15/2018 ... .... 192,800 0]
000000-00-0 . ..| PRCP-FL Naples Edge75 Partners, LP Naples ... PRCP-FL Naples Edge75 Partners Managers, LP 03/24/2022 .191,200 |.. .0 |
000000-00-0 . ..|PRCP-MD Waters Landing Partners, LP Germantown . PRCP-MD Waters Landing Managers, LP . ..08/05/2019 212,800 0 |
000000-00-0 . ..|PRCP-NC Wi Imington Lofts I1, LP .... WiImington . PRCP-NC Wi Imington Lofts Il Manager, LLC . ..05/20/2021 . . 50,400 0
000000-00-0 . ..|PRCP-Or lando Parkway Partners, LP Orlando .. PRCP-Or lando Parkway Manager, LLC .... ..02/27/2020 ... 721,600 0 |
000000-00-0 . ..| PRCP-Or lando UCF Partners, LP .... Orlando .. PRCP-Or lando UCF Partners Managers, LP . ..04/12/2019 ... ..23,200 |.. .0
000000-00-0 .........[|PRCP-St. John's Forest Partners, LP .. . | Jacksonville . .| PRCP-St. John's Forest Partners Managers . ...03/20/2019 ... .... 146,400 .0 ..
2199999. Joint Venture Interests - Real Estate - Unaffiliated 9,465,056 0
000000-00-0 ... ..|Char|eslon Harbor Holding Company, LLC .... |Mt Pleasant ..|Char|eston Harbor Holding Company, LLC . ..09/08/2021 ... foeieun et .0 .. .... 957,436 .0 ).
2299999. Joint Venture Interests - Real Estate - Affiliated 0 957,436 0
000000-00-0 ......... |Georgia Tax Credit Fund GA Il, LLC ... . |At|anta .. ..|Georgia Tax Credit Fund GA, LLC . ..05/02/2024 ... .0 .0 ..
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4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 10,665,095 0 0 0 XXX
000000-00-0 .........| AMNMC CLO 28 UBS WAREHOUSE . | George Town .. .../ UBS Securities LLC |- 1270272022 ... 11,000,000 .0 100.000
378654-AG-2 ......... | GLENDOWER SUB NOTE 07/15/2038 .... New York ..| GLENDOWER LENDER NOTE - ABS . |....07721/2028 ... 0.
G8476*-AE-1 .........| STEPSTONE PRIVATE EQUITY LP SECONDARY OPPORTUNITIES .. New York . ..| STEPSTONE PRIVATE EQUITY LP SECONDARY OPPORTUNITIES ...... . |.-..0173172024 ... .0
97122M-AC-4 .. .| WILLOW TREE CAPITAL SUB 04/11/2038 Wi Imlngton . .| WILLOW TREE CAPITAL SUB ......cccccciiiiiniiiiiiiiiiiiiiiiinnses ...05/10/2024 ... .0 .. .
4699999. ReS|duaI Tranches or Interests with Underlying Assets Havmg Characteristics of Fixed Income Instruments Unaffiliated 552 354 11,454,481 0 0 XXX
03166J-AC-6 ......... |AMMC 2024-28A SUB 0 07/20/2037 .....evvvvvuunennnnnnnninniinninenninnnnnnnns |George TOWN covviiiiii e, CYM........... | AMMC 2024-28A SUB 0 07/20/2037 .....ceevvveeiiiiiiiiiiieieeees | ................... |....06/18/2024 | ............................... 33,467,610 [....oooeeeiiiiiiiiiiiinn, [0 Y O [ PP 0.000
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 33,467,610 0 0 0 XXX
62879107 ......... [NBPBN 2022-1 SUB 04/15/2037 ...vvvereeeereeseereeseseseeseesesnessnssenes T Teorrerrnn T [ e, Tz I A 0 foorrorererern, [ [} [ 0.000
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 0 170,397 0 0 XXX
6099999. Total - Unaffiliated 59,386,037 47,057,769 0 0 XXX
6199999. Total - Affiliated 33,467,610 1,658,810 0 0 XXX
6299999 - Totals 92,853,647 48,716,579 0 0 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 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 ..oooovvvvennnnnnnennnnn | OH......... Return of Capital .........ccoeeeiiiiiiiinnns |oee .02/01/1999 ...|....06/25/2024 ...|.... 1,198,900 |............... 0 [\ P 0 ,198,900 |.... 1,198,900 0 0] 701,375
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 1,198,900 0 0 0 , 198,900 1,198,900 0 701,375
000000-00-0 ..... Carlyle Revolving Loan Fund |1, LP . .. | Georgetown ... ...CYM........ |Return of Capital ... ....02/15/2024 ...|....05/15/2024 ...|. L0 L0 0 fe0 0 | 68,400 |........ 68,409 0 fel0 e (29,100),
000000-00-0 ..... Centre Lane Credit Partners |11, LP Wilmington . .|Return of Capital ..06/24/2024 . .06/24/2024 .. .0 0 .0 108,081 |. ,108,081 0. (150,948)
000000-00-0 ..... Gryphon Mezzanine Partners, LP San Francisco ... .|Return of Capital ... ....11/30/2017 ...|....04/15/2024 ...|. s .0 .0 .0 268,641 |....... 268,641 |... W0 0 e 101,588
000000-00-0 ..... Nassau Private Credit Onshore Fund, LP ...... Darien ....coevvvnennnnnnninninnnn Return of Capital ......ccooeeeieiiiieeeeeen o .03/08/2022 ...|....06/20/2024 ...|.... 1 838,629 [....vvvvvinnns 0 0 0 ,838,629 |.... 1,838,629 (U FOUUURRURURRUUN | E
NB Private Equity Credit Opportunities Fund
000000-00-0 ..... .. [New York ... ..|Return of Capital ... ...06/07/2017 ...|....06/17/2024 ...|....... 424,333 |... 0 L0 0 424,333 |....... 424,333 |... 0
000000-00-0 ..... NB Credit Opportunities Fund Il LP New York . .|Return of Capital .06/26/2024 .. .919,068 .0 0 .0 919,068 .0
000000-00-0 ..... PineBridge Private Credit Feeder, LP . . | New York . .|Return of Capital .06/28/2024 .. . 170,647 .0 0 .0 170,647 0|
000000-00-0 ..... Platinum Credit Opportunities Fund-0, Bever ly Hi .|Return of Capital .05/31/2024 .. .269,748 .0 0 .0 269,748 .0
000000-00-0 ..... SAAS Capital Fund Il Cincinnati . .|Return of Capital .04/05/2024 .. .. 23,375 .0 0 .0 . 23,375 0
000000-00-0 ..... SAAS Capital Fund I11 (B) LI Cincinnati . .|Return of Capital . .04/04/2024 .. . 369,379 .0 0 .0 .. 369, 369,379 .0
000000-00-0 ..... Sagard Credit Partners, LP .. .| Toronto ..... . |Return of Capital ... ...10/09/2018 ...|....05/30/2024 ...|.... 1,266,690 |.. L0 L0 L0 ,266,690 |.... 1,266,690 |... L0
Star Mountain Strategic Credi
000000-00-0 ..... New York ... ..|Return of Capital ... ...06/15/2023 ...|....05/14/2024 ...|....... 253,800 ... 0 L0 0 .. 253,800 0 0.
000000-00-0 ..... Yukon Capital Partners II, LP . Minneapol is .|Return of Capital .04/03/2024 .. 6,030 .0 0 .0 .0 0f. . 6,030 | 0 0| 0
000000-00-0 ..... Yukon Capital Partners |11, LP Minneapol is .|Return of Capital .04/03/2024 .. .81 .0 0 .0 L0 0].. 81 0 01 0
1799999. Joint Venture Interests - Fixed Income NAIC Designation Not Assigned by the SVO Unaffiliated 6,986,911 0 0 0 0 0] 6,986,911 6, 986 911 0 0 0 639,547
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000000-00-0 ..... A8M Capital Partners 111, LP . | Greenwich ....|Return of Capital ... ....12/16/2022 ...|....06/27/2024 ...|....... 732,049 |... 0 732,049 |....... 732,049 |...
000000-00-0 ..... A&M Capital Strategic Investments, LP Greenwich .. .|Return of Capital ..12/06/2013 . .04/23/2024 .. 1,122,759 ... 1,122,759 |.... 1,122,759
000000-00-0 ..... Arrivo BioVentures, LLC Morrisville .. .|Return of Capital ... .. 11/17/2028 ... |....06/01/2024 ...|.... 2,000,022 |... ...0|.... 2,000,022 |.... 2,000,022 |...
Blackstone Diversified Alternatives Issuer
000000-00-0 ..... LLC e s Columbia .... ....|Return of Capital ... ...05/21/2019 ...|....05/15/2024 ...|........ 52,200 |...
000000-00-0 ..... Blackstone Tactical Opportunities Il1, LP .. [New York . .|Return of Capital .06/25/2024 .. . 104,213
000000-00-0 ..... CCA Life Settlements Fund I, LP ... ... |Dublin . |Return of Capital .04/22/2024 .. .. 99,390
000000-00-0 ..... Energy Impact Fund I1 LP . New York . .|Return of Capital .06/24/2024 .. .. 43,651
000000-00-0 ..... Foresite Capital Fund V, LP ... San Francisco .|Return of Capital .04/08/2024 .. .. 12,359
000000-00-0 ..... Foresite Capital Opportunity Fund V, LP San Francisco .|Return of Capital .04/29/2024 .. .. 10,106
000000-00-0 ..... Gallant Capital Partners I, L.P . Los Angeles .|Return of Capital .06/05/2024 .. . 134,279
000000-00-0 ..... GreyLion Capital Il LP .... New York . .|Return of Capital .05/07/2024 .. . 302,487
000000-00-0 ..... Gryphon Partners IV, L.P. San Francisco .|Return of Capital .05/28/2024 .. . 164,413
000000-00-0 ..... Lamark Aggregator, LP ... Boca Raton . .|Return of Capital .06/20/2024 ..
000000-00-0 ..... Merit Capital Fund VII, LP Chicago .. .|Return of Capital . .04/24/2024 ..
000000-00-0 ..... NB Dyal IV US Investors, LP .. ... |New York ... ...|Return of Capital ... ....06/11/2018 ...|....05/31/2024 ...|.
000000-00-0 ..... NB Dyal V US Investors, LP ........cccuveeeenne New York ... ....|Return of Capital ... ...12/10/2020 ...|....06/14/2024 ...|........ 44,
000000-00-0 ..... NB Secondary Opportunities Fund 111 L.P. New York . .|Return of Capital .06/24/2024 .. .. 43,426
000000-00-0 ..... NB Secondary Opportunities Fund IV LP ....... [New York . .|Return of Capital . .06/24/2024 .. . 184,190
000000-00-0 ..... NB Secondary Opportunities Fund V, LP ....... New York ... ...|Return of Capital ... ....03/21/2022 ...|....06/06/2024 ...|. .. 59,238 |... s
000000-00-0 ..... NB Strategic Capital LP ........cccuvveeeernnes New York ... ....|Return of Capital ... ....03/05/2020 ...|....06/21/2024 ...|.... 1,675,366 |... ,675,366 |...
000000-00-0 ..... NB Strategic Co-Investment Partners 111 LP . [New York . .|Return of Capital ..01/28/2016 . .04/05/2024 .. ..21,715 .21,715
000000-00-0 ..... Paladin Cyber Fund 1 LP . . [ Washington . .|Return of Capital .06/27/2024 .. .. 59,591 . 59,591
000000-00-0 ..... RCG Equity Fund II, LP . Wilmington . .|Return of Capital .05/24/2024 .. . 240,890 240,89
000000-00-0 ..... Refinery Venture Fund I, iy Cincinnati . .|Return of Capital .04/16/2024 .. .59 ,806 596,806
000000-00-0 ..... River Cities Capital Fund V, LP . Cincinnati . .|Return of Capital .06/10/2024 .. .. 50,186 . 50,186
000000-00-0 ..... Roark Capital Partners Fund V, LP . Atlanta ..... .|Return of Capital .04/26/2024 .. .. 91,397 s . 91,397
000000-00-0 ..... Snow Phipps I, LP ..... Wilmington . .|Return of Capital .06/03/2024 .. . 109,375 ..109,375 |. 109,375
000000-00-0 ..... Snow Phipps 111, L.P. Wilmington . .|Return of Capital .04/09/2024 .. .. 57,38 57,328 |. . 57,328
000000-00-0 ..... Solamere Capital Fund || Boston ... .|Return of Capital .06/25/2024 .. .101,963 ..101,963 |. 101,963
000000-00-0 ..... Solamere Capital Fund |1-A, P Boston .|Return of Capital .06/25/2024 .. .. 87,214 87,274 |. . 87,274
000000-00-0 ..... Solamere Series IV Flagship Fund LP . |Boston ... .|Return of Capital .05/20/2024 .. .2,340 ..2,340 |.
000000-00-0 ..... TCP Co-lInvest I, LP .. Wilmington . .|Return of Capital .06/03/2024 .. .571,042 ..571,042 |.
000000-00-0 ..... Trilantic Capital Partners VI, . .. |New York . .|Return of Capital .04/01/2024 .. .129,080
000000-00-0 ..... TruArc Fund IV, LP ......... ... |New York . .|Return of Capital .04/11/2024 .. .. 60,242 ,
000000-00-0 ..... Vida Longevity Fund, LP Austin ... .|Return of Capital . . .05/15/2024 .. .. 44,627 A . 44,627
000000-00-0 ..... Vivo Capital Fund IX, LP . Palo Alto .. .|Return of Capital ... ...09/09/2019 ...|....05/20/2024 ...|....... 129,313 |.....oeeoeee0 | O |0 0 | 0 0 . 120,313 [ 129,313 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 9,262,702 9,262,702
Hillpointe Workforce Housing Partnership |1,
000000-00-0 ..... LP . Char lotte .|Return of Capital ..11/03/2020 . .05/14/2024 .. . 230,653 230,653
000000-00-0 ..... Locl Capl al Opportunistic Fun Tampa .|Return of Capital ... ...10/11/2023 ...|....05/31/2024 ...|. 87,616 |0 o0 o0 o0 [0 0 ol . 87,616 | 87,616
NB Real Estate Secondary Opportunltles Fund
000000-00-0 ..... New York ... ....|Return of Capital ... ...12/05/2018 ...|....04/19/2024 ...|.... 1,454,326 |... .. 1,454,326 |... .0
000000-00-0 ..... PRCP-CO Stone Mountain, LP . Nor thglenn . .|Return of Capital .06/27/2024 .. . 292,250 292,250 0
000000-00-0 ..... PRCPKY Park Place Partners Louisville . .|Return of Capital .06/24/2024 .. .128,808 128,808 0
000000-00-0 ..... PRCP-MD Waters Landing Partners, LP Germantown . .|Return of Capital .06/24/2024 .. . 216,297 216,297 0
000000-00-0 ..... PRCP-NC Greensboro Partners, LP . Greenshoro . .|Return of Capital .06/24/2024 .. .205,760 205,760 0
000000-00-0 ..... PRCP-NV Hidden Valley Partners, LP . |Wilmington . .|Return of Capital .06/21/2024 .. .. 41,345 . 41,345 0
000000-00-0 ..... PRCP-NV Villa Serena Partners, LP . . | Henderson .|Return of Capital . .06/21/2024 .. .. 30,981 . 30,981 0
000000-00-0 ..... PRCP-TX Kingwood, LP Houston -|Return of Capital ... ...11/15/2019 ...|....06/26/2024 ...|........66.421 |...............0 |..ooooeen O | O | 0 o 0 e 0 . 66,421 66,421 0
2199999. Joint Venture Interests - Real Estate - Unafflllated 2,754,456 2,754,456 4,412
000000-00-0 ..... [Char leston Harbor Holding Company, LLC ...... [Mt Pleasant .ooovveeveeiinnne. | SC.nns [Char Ieston Harbor Holding Company, LLC . ]....09/08/2021 ...]....06/30/2024 ...]........ 19,897 [0 e O [ 0 el O [ 0 a0l 19,897 . 19,897 [ooiiivinnnnnns [ O [ 0]..... 2,437,539
2299999. Joint Venture Interests - Real Estate - Affiliated 19,897 0 0 0 0 0 0 19,897 19,897 0 0 0 2,437,539
596622-77-7 ... [MICHAEL TAYLOR SECURITY NT 5.00 09/16/2026 . [San Diego ....ceceeeererererearenes | CA......... [Return of Capital ..ooeeorreerrrcciriianeneas ....09/30/2021 ...]....06/13/2024 ...]....... 120,384 [ 0 s 0 s [\ AU [\ T [\ O 0f...... 120,384 |....... 120,384 [ [\ T 0 e 0. 15,489
2999999. Collateral Loans - Unaffiliated 120,384 0 0 0 0 0 0 120,384 120,384 0 0 0 15,489
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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
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 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 Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... AMMC CLO 28 UBS WAREHOUSE .............ccceeenn. George TOWN .ooovveeeeiiiiiiiieines |ooeeens CYM......... Distribution ....oooovveeeeeneinn o .12/02/2022 ...|....06/18/2024 ...|...41,000,000 |............... 0 [\ P 0O ...41,000,000 |[... 41,000,000 [\ P 0].... 3,767,303
4699999. Residual Tranches or Interests with Underlymg Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 41,000,000 0 0 0 41,000,000 | 41,000,000 0 0] 3,767,303
00173Y-AC-0 AMMC 2022-27A SUB 0 01/20/2036 . George Toun . ...CYM........ | Distribution . ....12/19/2022 ...|....06/30/2024 ...|... 12,257,816 |... L0 L0 L0 .. 12,257,816 |... 12,257,816 |... 0 fel0 e 495,292
001743-AE-3 . AMNC CLO 2016-18A SUB 0 05/26/28 George Town CYM........ | Distribution . .. 12/19/2022 . .06/30/2024 .. . 541,204 .0 0 .0 0 .329,700
001747-AE-4 . AMMC CLO 2012-11A SUB 0 10/30/23 George Toun CYM........ | Distribution . .. 12/19/2022 . .06/30/2024 .. .0 0 .0 .0 . 200,259
001748-AD-4 ..... AMNMC CLO 2014-14A SUB 0 07/27/26 .. .. | George Town ... ...CYM........ | Distribution . ....12/19/2022 ...|....06/30/2024 ...|. 0 L0 0 0
00175N-AC-2 AMMC CLO 2014-15A SUB 0 12/09/26 ... . | George Toun ... ...CYM........ | Distribution . ....12/19/2022 ...|....06/30/2024 ...|. L0 L0 L0 L0
00176B-AF-0 . AMNC CLO 2013-13A SUB 0 01/24/26 George Toun CYM........ | Distribution . .. 12/19/2022 . .06/30/2024 .. .0 0 .0 0
00176E-AE-7 ..... AMMC CLO 2013-12A SUB 0 05/10/25 George Toun CYM........ | Distribution . .. 12/19/2022 . .06/30/2024 .. .0 L0 0 .0 .0
00176K-AC-7 ..... AMNMC CLO 2015-16A SUB 0 04/14/27 .. .. | George Town ... ...CYM........ | Distribution . ....12/19/2022 ...|....06/30/2024 ...|. 0 0. L0 0 0
00176N-AG-2 AMMC CLO 2018-22A SUB 0 04/25/31 ... . | George Toun ... ...CYM........ | Distribution . ....12/19/2022 ...|....06/30/2024 ...|....... 234,936 |... L0 .. L0 L0 , , L0 .
00176R-AC-2 . AMMC CLO 2020-23A SUB 0 10/17/31 George Town CYM........ | Distribution . .. 12/19/2022 . .06/30/2024 .. 1,076,272 .0 L0 0 .0 ... 1,076,272 |.... 1,076,272 0 0 0
00177C-AC-4 . AMMC CLO 2017-20A SUB 0 04/17/29 . George Toun CYM........ | Distribution . .. 12/19/2022 . .06/30/2024 .. . 133,109 .0 L0 0 .0 ....... 133,100 [....... 133,109 0 .0 0 ,
00177K-AC-6 ..... AMNC CLO 2022-25A SUB 0 04/15/2035 George Town CYM........ | Distribution . .. 12/19/2022 . .06/30/2024 .. 6,195,151 .0 L0 0 .0 .... 6,195,151 |.... 6,195,151 0 0 0 . 207,943
00177M-AB-4 ..... AMNMC CLO 2021-24A SUB 0 01/20/2035 George Toun CYM........ | Distribution . .. 12/19/2022 . .06/30/2024 .. .5,499,295 .0 L0 0 .0 .5,499,295 0 .0 0 . 282,922
00179T-AB-7 ..... AMNMC CLO 2017-21A SUB 0 11/02/30 . George Toun CYM........ | Distribution . .. 12/19/2022 . .06/30/2024 .. . 542,840 .0 L0 0 .0 X 542,840 0 0 0 . 547,032
00177U-AE-0 ..... AMMC 2023-26A SUB A 0.00 04/15/2036 . George Toun . ...CVM........ | Distribution . ....03/10/2023 ...|....06/30/2024 ...]|....... 348,220 |... 0. 0].. 0. 0. .. ...0....... 348,220 |....... 348,220 |... .0 0. U R 305,642
4799999. Residual Tranches or Interests with Underlymg Assets Having Characterlst|cs of Fixed Income Instruments - Affiliated 26,930,369 0 0 0 0 0 0 26,930,369 26,930,369 0 0 0] 5,662,696
6099999. Total - Unaffiliated 60,124,453 0 0 0 0 0 0| 60,124,453 | 60,124,453 0 0 0 5,603,977
6199999. Total - Affiliated 28,149, 166 0 0 0 0 0 0| 28,149,166 | 28,149,166 0 0 0| 8,801,610
6299999 - Totals 88,273,619 0 0 0 0 0 0] 88,273,619 | 88,273,619 0 0 0] 14,405,586




STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 3
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1350P-JT-1 ......... CANADA HOUSING TRUST NO 1 ..eeeeeiiiiiie e | ceeeeiiieeees [eeed 06/18/2024 ..... RBC DOMINION SECURITIES ..
V81778-GB-8 . .| SINGAPORE, REPUBLIC OF (GOVERNMENT) 04/03/2024 ANZ BANKING GROUP LTD

03

Y280CE-GB~7 ......... SINGAPORE, REPUBLIC OF (GOVERNMENT) .. B.. ISR R 05/24/2024 ... STANDARD CHARTERED BANK, LONDON . .

Y7996F-JV-3 ......... SINGAPORE, REPUBLIC OF (GOVERNMENT) ...e.tivesessssessissessessansennesiesiestesnennesienne e Boveriiiies foene 04/26/2024 ... CIMB BANK .ttt ettt ettt ettt ettt

0309999999. Subtotal - Bonds - All Other Governments 57,851,591 57,301,594
00038R-AA-4 ......... AASET 2019-2 A = ABS .eviveeeneaeeseiereeeteseeteseeseeesenestesessenessesessesesseneseesennenennenennns | eeveesneinnes |oenes 06/04/2024 ... DEUTSCHE BANK SECURITIES, INC. .. .. 1,283,233 |. .. 1,348,553 |...
00176B-AM-5 ......... AMMC 13R B3R = CD0 ...vevvveneveseeeeneeueseesesesseseseesessesenessenessesessesessesessesessesassesessssases | eeeresseneses |oenes 04/24/2024 ... DITEOT +vevttereeeeseeseseteseeeteseeseseesesessesessesessesessesenseseneeseneesesessesessesessesessesassasasss [oressesessesessesensssesesenssane foesersssesesennssesensesenes 2,825 [oreeeieieereeeeee s 2,825 |...
00255J-AA-8 ......... AASET 241 A1 - ABS 06/06/2024 ... .. 2,999,900 |. .. 3,000,000 |...

00288Z-ZA-6 ......... ACLAIMANT INC SUB CONV PN ... ...05/20/2024 ... AFG Private Placement ..
021470-AT-6 ......... CHALT 2006-26CB A18 - CMO/RMBS .. ...06/01/2024 ... Direct ....
04684A-AA-0 . [AOHL 3 A1 = CDO .eveeeeeiiie GOLDMAN ...

.| BBCRV PARTNERS LLC 15.00 4/30/2027 ...

05499Z-ZA-0 . .
.|BLUE OWiL GP STAKES |11 FINANCING SPV (A) LLC .

09582*-AB-3 .

AFG Private Placement ..
AFG Private Placement ..

12,512,411 |
2,500,000 |.

12,512,411 |
2,500,000 |.

09582*-AC-1 BLUE OWL 111 SUB LINE (C) LOAN 06/12/2024 ..... AFG Private Placement 2,500,000 |. 2,500,000 |...
12668B-YA-5 CWALT 2006-7CB 1A9 - CMO/RMBS . 04/01/2024 Direct

161930-AB-8 . ..| CHASE 24RPL2 A1A - RMBS ... 05/23/2024 JP Morgan

171519-AA-9 . | CHMML 1 A - CDO .. 06/20/2024 SCOTIA ... .10,009,375 |.

..|CION ARES DIV CR FD 6.25 06/07/2027
173331-22-5 . ..|LOSANT IoT, INC 8.00 05/01/2025 ....
275552-ZA-5 . ..|EFUSE INC 6.50 12/01/2026 ......
31737K-AC4 ......... FASST 2022-S4 A1B - CMO/RMBS ..

172606-2#-9 . 05/22/2024 AFG Private Placement
04/23/2024 AFG Private Placement ..
04/24/2024 AFG Private Placement

04/25/2024 ..... Direct

..7,000,000 |

3173P-AA-5 ......... FASST 2022-S3 A1 - CMO/RMBS . 04/25/2024 ..... Direct

35250V-AA-2 ......... FRANKLIN BSP CAPITAL CORP ... 04/29/2024 ..... JP Morgan ...

37190A-AB-5 ......... GENPACT LUXEMBOURG SARL 05/30/2024 ..... GOLDMAN

378654-AA-5 ......... GLENDOWER CLASS A SOFR + 3.90 07/13/2038 . 06/14/2024 ..... AFG Private Placement ..
389375-AM-8 ......... GRAY TELEVISION INC .. 05/23/2024 ..... Various

40445N-AA-6 ......... HTAP 241 A - RMBS ...06/21/2024 ..... BARCLAYS CAPITAL INC FIXED INC ..

45254N-NT-0 ......... | IMM 2005-3 M1 - RMBS ...06/25/2024 ..... Direct

45660Z-ZA-9 . .| INCLUDEHEALTH INC 8.00 05/30/2025 . 05/03/2024 AFG Private Placement

45888Z-AA-2 . .| INTERSHUNT TECHNOLOGIES INC 8.00 06/30/2024 04/01/2024 Reclassification

46627M-AD-9 . ..| JPALT 2005-81 1A4 - CMO/RUBS .. 05/01/2024 Direct ....

52522D-AG-6 ......... LXS 2006-16N AAT = RMBS ...eooeiiiiiieeiiiiiii et | e [end 04/26/2024 ..... Direct ....

56035L-AJ-3 ......... MAIN STREET CAPITAL CORP ....eeieeiiiiiee ettt eineeees | ceeeeniiienees [eeeed 05/28/2024 ..... TRUIST

58278L-AA-4 ......... MCREIF SUBREIT, LLC ..uvvvveeieeiiiiiiie ettt ssinnnneees | ceesesinineeees [oeed 05/07/2024 ..... Capitalized Interest

58278L-AC0 ......... MCREIF SUBREIT, LLC ..eevreeeeeeeiiiee et eeiineeeees | eeeeeniiienees [eeeed 04/15/2024 ..... Capitalized Interest ... K

62879X-AB-1 ......... NB SELECT OPPORTUNITIES ISPV 2022 LLC ...eeveiiiiiiiiieeiiiiiiiie et ssiinneee s | ceeneiiieenes [onnd 06/12/2024 ..... AFG Private Placement .. ..548,054 |.

637639-AN-7 ......... NATIONAL SECURITIES CLEARING CORP .......cceeiuiiiiieiiiiiiiee et | eeeeeniiiennes [eeeed 06/17/2024 ..... WELLS FARGO SECURITIES LLC . 2,495,500 |.
64831P-AA-3 ......... NRMLT 24RTLA AT = RMBS it e e sins | ceeeesiiieenes [onnd 04/03/2024 ..... 1,999,978 |. 2,000,000 |...
67120T-AA-8 ......... NYMT 24BPL2 AT = RMBS ..ot eens | eeeeiiieeees [end 05/23/2024 ..... PERFORMANCE TRUST CAPITAL PARTNERS ... 1,999,968 |. 2,000,000 |...
69291V-AB-0 . .|PKAIR 241 A - ABS .. 06/20/2024 BNP Paribas . 1,999,977 |. 2,000,000 |.
70806J-AA-5 PNTPK I11 A1 - CDO . 04/01/2024 ..... SCOTIA 2,500,000 |. 2,500,000 |...
72303#-AA-7 PINEBRIDGE PRIVATE CREDIT RATED FEEDER, L.P. 05/30/2024 ..... AFG Private Placement 343,851 |...
72353P-AA-4 . ..|PIONEER AIRCRAFT FINANCE LTD - ABS ...... 05/22/2024 DEUTSCHE BANK SECURITIES, INC. 1,590,562 |.
746662-28-1 . ..| PYPESTREAM INC CONV TL 14.00 11/18/2027 04/09/2024 AFG Private Placement .. ..250,000 |.
78520E-AB-2 . .| SDCP 211 A2 - ABS ..... 06/18/2024 Societe Generale Paris . 417,000 |
85572R-AA-7 STARR 2018-1 A - ABS . 05/08/2024 ..... DEUTSCHE BANK SECURITIES, INC. ..

86213*-AA-0 STONEHENGE CAPITAL FUND NEVADA 111 LLC .oeoeeiiiiiieieiieee e eeeiieeeeeeins [ eeeeeiiiinees [eend 04/18/2024 ..... AFG Private Placement ..

864300-AA-6 . .| SUBWAY 241 A21 - RMBS ........... 05/30/2024 MORGAN STANLEY €O ....

884207-76-8 THIRD POLE 10.00 03/15/2027 ... 06/15/2024 ..... AFG Private Placement
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922590-AA-5 ......... | VCC 243 A = CMO/RMBS .......eevvvrrmmrriiiiiiiiiiiiiiieiirsieseesessssessessessseesssssssssssesssssssnnnnnnees | seeesennnnnnnns foenen 06/10/2024 ..... BARCLAYS CAPITAL INC FIXED INC .. .. 4,999,848 |. ..5,000,000 |... 1.AFE ..
971220-AA-8 .........| WILLOW TREE CAPITAL CL A SENIOR .....euuuuiiiiiiiiiiiiinnninnns | seeseeseenneen foiins 05/10/2024 ..... AFG Private Placement 552,354 |... 202 ...
971224-AB-6 ......... WILLOW TREE CAPITAL CL B SENIOR SECURED .........eevummmmmmmmmeiininniinnnnininnnnnnnnnsnnsnsnsnnnnnnnnns | seeeeennennnnns [ooend 05/10/2024 ..... AFG Private Placement .. 473,446 |... 3BZ..
98765A-2B-5 ......... YUKON CAPITAL PARTNERS IC PARALLEL V LP TL .... O PR R 06/13/2024 ..... AFG Private Placement N ..991,520 |... 1FZ..
G8476*-AA-9 ......... STEPSTONE PRIVATE EQUITY LP SECONDARY OPP CLASS AT ..eeveiiieieeieiiiiiiiiiiiiiiiiiiiiiiiiiiiniiinnnes | aeeeeeeeeeneens [oeead 06/27/2024 ... AFG Private Placement ..........cceceeiuuuuuussussssussssssssssssssssssssssssssssssssssssssssssssssssssnssnns |oosssssssssssssssssnssesnnnensennes [seeensaasaannasnannnanssss 007,528 |oviiiiiiiiiiiiiiiiiiinnns 607,526 1.6PL ..........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 92,777,635 87,005,998 XXX
00797*-AA-5 ......... Aero Operating LLC/Term Loan 1720 ......ciiiiiniiiees [ eeeeeeeeeennens [ 04/01/2024 ..... CAPITALIZED INTEREST ...
02639D-AN-6 ......... AMERICAN GREETINGS CORPORATION — TERM LOAN ...coooieiiiiiiiiiiiiiiecececceeceeeeeeeceeeeeeeeeeeeeeeen [ eeeeeeeeee [ 04/23/2024 .....
068298-AE-4 ......... Barr Air Patrol, LLC ....euuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiseessieseesiesssseessseessseesssnessnsnnnnnnnns | seeeeeeeneneens [oeed 06/28/2024 ...
077238-AC-3 ......... Behavioral Framework, LLC .......ooooviiiiiiiiiiiiiiiiiiiiiiicceceeeeeeeeeeeeens [ [ 06/21/2024 ...
10527@-AB-7 ......... BRANDMUSCLE, INC. = TERM A LOAN ...uvviiiiiiiiiiiiiiiiiiiiiiiiiiiiisinssssssssssssssssssnsssssssnnnns | seeeeeeeeeneees [ooned 05/29/2024 ... CAPITALIZED INTEREST ...
15645¢-AA-3 ......... CENTRIC BRANDS LLC — TERM A=1 LOAN ..ooviiiiiiiiiiiiiiiiiiiiiiccccecccccccccceeeneneenneenerenennnenenens [ eeeeeeennnnnens [ 05/06/2024 ..... CAPITALIZED INTEREST ...
15645¢-AB-1 ......... CENTRIC BRANDS LLC - TERM A-2 LOAN 05/06/2024 ..... CAPITALIZED INTEREST ...
21079%-AA-6 . .| CONTINENTAL ACQUISITION HOLDINGS, INC. - TERM LOAN . 06/28/2024 Various ...
21079%-AB-4 . ..| CONTINENTAL ACQUISITION HOLDINGS, INC. - DELAYED TE 06/28/2024 Various
40178#-AD-0 . ..| GUIDED PRACTICE SOLUTIONS DENTAL, LLC - EIGHTH AVE 05/23/2024 DIRECT ....
44961*-AB-1 ......... Implus Footcare, LLC/Initial Term Loan 04/15 ....ccooeiiiiiiiiiiiiiiiiiiiiiiieieieen [ [l 06/28/2024 ... PAYMENT IN KIND .
45321%-AA-5 ......... IHC HOLDING CORP. (IMPLUS FOOTCARE, LLC) = SPENCO .....ceevvvviiiiiiiiiiiiiiiiiieiiecceeeeeeeeeeeeeens [ eeeeeeee [l 06/28/2024 ... PAYMENT IN KIND
4B7734-AF-T ......... KELLERMEYER BERGENSONS SERVICES, LLC — AMENDMENT N ...oeeviiiiiiiiiiiiiiiiiiiiicccccccccciciciiiiiens [ eeeeeeeneeneens [ 04/30/2024 ... CAPITALIZED INTEREST ...
487734-AH-3 ......... KELLERMEYER BERGENSONS SERVICES, LLC — TERM LOAN .....vvvvvmiiiiiiiiiiiiiiiiiiiiiniiiiiiiiiiiiiiinins [ eeeeeeennnenens [ 04/30/2024 ..... CAPITALIZED INTEREST ...
50541#-AD-9 ......... LABORATORIES BIDCO LLC = TL evviiiiiiiiiiiiiiiiiiiicccccccccccccccceeeccee e eseenesseeenennnnneeens [ eeeeeeeeennnnns [ 06/28/2024 ... Various
50541#-AE-7 ......... LABORATORIES BIDCO LLC - DELAYED DRAW TERM LOAN ....ouvvniniiiiiiinnn [ eeeeeennnennens [ 04/01/2024 ... CAPITALIZED INTEREST ...
62031*-AA-2 ......... NNC SKINCARE INTERMEDIATE HOLDINGS I1, L = INITIAL ©eovneiiiiiiiiiiies [ eeeeeeeeneeeens [ 06/05/2024 ..... CAPITALIZED INTEREST ...
62931*-AC-8 NNC SKINCARE INTERMEDIATE HOLDINGS Il, L = INITIAL ©eovnnniiiiinn [ eeeeeeeeeeenens [ 06/05/2024 ... CAPITALIZED INTEREST ...
636076-AA-1 . ..[NATIONAL FIRE & SAFETY, INC. - TERM LOAN ............ 04/01/2024 Direct ....
63607€-AB-9 . ..[NATIONAL FIRE & SAFETY, INC. - DELAYED DRAW TERM L .. 04/01/2024 Direct ....
636076-AC-7 . ..[NATIONAL FIRE & SAFETY, INC. - ADDITIONAL TERM LOA 04/01/2024 CAPITALIZED INTEREST
65658%-AA-2 . ..|NORTH HAVEN FALCON BUYER, LLC . Various ...
65658#-AB-0 . ..[NORTH HAVEN FALCON BUYER, LLC - DELAYED DRAW TERM . CAPITALIZED INTEREST
67008*-AA-9 ......... NOVIPAX BUYER, L.L.C. = TERM LOAN oo [ eeeeeeeeeee [ 06/28/2024 ... PAYMENT IN KIND
68144#-AC-4 ......... OLYMPIA ACQUISITION, INC. - SECOND AMENDMENT DELAY .....coooviiiiiiiiiiiiiiiiiiiii [ 06/20/2024 ... CAPITALIZED INTEREST ...
68144#-AD-2 ......... OLYMPIA ACQUISITION, INC. = INITIAL TERM LOAN (202 ......evvvvvvvvrmrnnnnnssnnnnnnssssnsnssnsnnnnnnns [ eeeeeeeennnnnns [ 05/31/2024 ... PAYMENT IN KIND

68144#-AE-0 ......... OLYMPIA ACQUISITION, INC. - FIRST QUT DELAYED DRAN ......ooviiieiiiiiiieieeiiieeeeeiiieeeeeeen | e [ 06/20/2024 ..... CAPITALIZED INTEREST ...
70977@-AC-4 ......... PEOPLEASE HOLDINGS LLC = TERM LOAN ....evviiieiiiiiiiiieeiiiicce e essiiineee e | eeeeeiiieeees [onnd 05/09/2024 ..... DIRECT

74066*-AA-4 ......... PREMIER SPECIALTIES, INC. = TERM LOAN L...ooiiiiiiiiiiiiiieeeeeeeee e [ eeeeeiiienne [ 06/28/2024 ..... Various

74309#-AB-5 . .| PRODUCTION RESOURCE GROUP, L.L.C. - LAST OUT TRANC 04/01/2024 PAYMENT IN KIND .

74309#-AC-3 .
74309#-AD-1 .
74309#-AD-1 .

.. | PRODUCT ION RESOURCE GROUP, L.L.C. - DELAYED DRAW T
.. | PRODUCTION RESOURCE GROUP, L.L.C. - SECOND AMENDVE
..| PRODUCTION RESOURCE GROUP, L.L.C. - SECOND AMENDNE
.| PRODUCTION RESOURCE GROUP, L.L.C. - DELAYED DRAW T

04/01/2024
04/01/2024
05/01/2024

Various
Various ...
CAPITALIZED INTEREST

74309#-AE-9 . . 05/24/2024 Direct ....cvveeenn.

74309#-AE-9 ......... PRODUCTION RESOURCE GROUP, L.L.C. - DELAYED DRAW T ... 06/28/2024 ..... CAPITALIZED INTEREST ...

74354%-AA-1 ......... PROJECT ESSENTIAL BIDCO, LLC - TERM LOAN (FIRST LI .. 05/28/2024 ..... PAYMENT IN KIND ....

760000-AU-4 ......... UPBOUND GROUP, INC. - TLB 05/28/2024 ..... EXCHANGE

78249L-AE0 ......... RUSSELL INVESTMENTS US INSTITUTIONAL HOL - PIK TER .. 04/03/2024 ..... DIRECT ...

78249L-AE0 ......... RUSSELL INVESTMENTS US INSTITUTIONAL HOL - PIK TER .. 04/03/2024 ..... DIRECT ....

78486@-AC-1 ......... SSE BUYER, INC. - TERM LOAN 04/01/2024 ..... CAPITALIZED INTEREST ...

816307-B%-2 ......... SELECTQUOTE, INC. - EIGHTH AMENDMENT CONSENTING TE .. ...04/01/2024 ..... Direct JU
816307-8*-2 ......... SELECTQUOTE, INC. - EIGHTH AMENDMENT CONSENTING TE 04/30/2024 ..... VAT TOUS .ttt ettt ettt e e e e
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84967#-AA-9 ......... SPRING INSURANCE SOLUTIONS, LLC = INITIAL TERM LOA oeeeeiieeieineeeeeeneeeeeeeenneeeeeemnneees | eevvvnnninnnns Jeennid 04/01/2024 ..... CAPITALIZED INTEREST ... ..1,448 |. 3APL oo
84967#-AB-7 ......... SPRING INSURANCE SOLUTIONS, LLC - DELAYED DRAW TER .......eevvviiiiimniiniiiiiniineincininnnnnninnns | eeeeeenniineens foannid 04/01/2024 ..... CAPITALIZED INTEREST ...
91859#-AB-3 ......... LB VACATION BUYER LLC - CLOSING DATE TERM LOAN ..eeveeiieiieeeeeeeeeieeeeeeeeeeeeeeeennneeeene | cvvvvnnninnnns Joennid 04/30/2024 ..... CAPITALIZED INTEREST ...
92215*-AC-2 ......... VARDIMAN BLACK HOLDINGS, LLC = TERM LOAN A .oovvveniiiiiiiiiiieiiiiieeeccvii e eecevnnineeecenninns | eeeeeenniieeens fonnid 04/01/2024 .....
92215%-AD-0 ......... VARDIMAN BLACK HOLDINGS, LLC — DELAYED DRAW TERM L evveeeeeeeeeeieeeeeenieeeeeeenieeeeeeennees | eevvvvnninnnns Joennid 04/01/2024 .....
92215*-AF-5 ......... VARDIMAN BLACK HOLDINGS, LLC - DELAYED DRAW TERM L ..eeevvviiiiiiiiiiiiiiiiececciiinenecciiines | eeeeeennieeens foannd 05/16/2024 ..... CAPITALIZED INTEREST ...
92215%-AF-5 ......... VARDIMAN BLACK HOLDINGS, LLC — DELAYED DRAW TERM L eeveeeeeeeeeneeeeeeeeeeeeeeenieeeeeennnees | evvvvvnniinnnns Jeennnd 06/03/2024 ..... CAPITALIZED INTEREST ...
92215*-AG-3 ......... VARDIMAN BLACK HOLDINGS, LLC - TERM A LOAN (2024) .......ovvvvmmmmmmmnnnnninniiniiniiinnninniiiiiiinns [ eereeennnnnnens [ 04/01/2024 ..... EXCHANGE
92215%-AG-3 ......... VARDIMAN BLACK HOLDINGS, LLC — TERM A LOAN (2024) ..eevvreeeeeeienieeeeeeenieeeeeeenneeeeeennees | cvevvvniinnnes Jeennid 05/01/2024 ..... CAPITALIZED INTEREST ...
92215*-AG-3 . .| VARDIMAN BLACK HOLDINGS, LLC - TERM A LOAN (2024) . 06/03/2024 Various ......cceeeeeeens
928432-A#-0 . ..|VISUAL EDGE TECHNOLOGY, INC. - LAST OUT PIK TERM L 05/22/2024 CAPITALIZED INTEREST
98415D-A@-3 . ..[XIFIN, INC. - INITIAL TERM LOAN . 06/28/2024 PAYMENT IN KIND ....... .
98422B-AC-3 ......... ADETA INC. = TL tirruuiiieeinnnunseeennnuassennnnnnasseernnnnsssaennnnnnseannnnnnaseenrnnnnsssenrnnnnnsneenne | seeesennsnssees |oennns 05/15/2024 ..... Bank of America Merrill Lynch ... 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 20,486,098 0
2509999997. Total - Bonds - Part 3 170,626, 355 164,793,689 286,143 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 170,626, 355 164,793,689 286,143 XXX
04271Z-ZA-T ......... ARRIVO BIOVENTURES LLC SERIES B ....oiivviiiiiiiiiiiieccciiincccccii e ccvnineeecnnnns | cennnneeeeenns fonnndd 04/01/2024 ..... AFG Private Placement ...........cuoiiiiiiiiiiiiiiiiii e e 38,931.000 [oeueniviiinnnniinnnns 2,000,022 |.eevveeiiiiiiiiieeeeinaaas 0.00
23281#-12-4 ......... CYPRIUM PARALLEL INVESTORS V LP ...eeeeeie e eeeete e eeeeee e e e eenn e e e e e e e eennn e eennnns | cvnnnnnnnnnnnn Joennad 05/07/2024 ..... AFG Private Placement .......ccoeuuiiiieiiieiie e e e e e e e e e e e e ree e e e e e e e e e e e nnne e e e ennnnn [eeeeernnne e e 1,313.180 |.... N .0.00 |...
30260Z-ZA-5 . .| FDH Group, LP ..eeoviviiiiiinnnns AFG Private Placement ..1,303.830 |. .10,000,001 |. .0.00 |.
78456@-11-1 .........[ Vardiman Black Holdings, LLC .........iiiiiieruneeerinneieeeeennniaaeeeenneasaeennnnansaeeennnanaaeaees . 04/01/2024 ..... EXCHANGE ... eetui et e eeent e e e eeeie e e e e een s e e eennn e e e e eenns s e erennn e e e e e er e e e e ennnn e e e eennnan ... 1,403,270.230 |.... ..888,270 |. .0.00 |...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 13,019,611
207772-78-5 ......... |EIKONOKLASTES E T S PP PP PP PPPPPPRPPIN IRTTT TR | ...... 06/13/2024 ..... AFG Private Placement ........cc..iiiiieieseussmerrnenesseeennnunseernnnnnasannnnnnnssaeennnnnaseennnnnnns reernnnnnseeeennnnnns 375,000.000 [.oiieiininiaeiaeieennnns 375,000 eenueiiirninnereernnniaeeas 0.00
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 375,000 XXX
4509999997. Total - Preferred Stocks - Part 3 13,394,611 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 13,394,611 XXX
24664T-10-3 ......... DELEK LOGISTICS PARTNERS COM UNT ...euuniiiiiiiiiiiiiiiiie e ecceniin e svrnnis s snnnnnnees | cennnneeeennnns | ...... 06/21/2024 ..... R R 5,500.000 fouuiiiiiinnnnniiiiinnnnns 4L 2 O R [
86765K-10-9 ......... ESL PP PP PPPPPPPPRTINN IRTTTTTTTEUUURTNN FPPPT 05/07/2024 ..... EXCHANGE ... e eesui e eeeennie e e e eeene s e e e eennss s s e eennnsseeerennneeeenennaaeeeennnnnseeeennnnnnaeennnnns  [ereeernnnnaseeeennnnnnn 4,000.000 f.oiieeininnniiaennnnnns 219,600 |-.nuuieeiiiniaeeeerneiaareernnnn foeaeeeernenaereerern e reeene [ T
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 435,821 XXX 0 XXX
884297-7H-6 ......... |THIRD POLE SERIES B-2 $36.51 03/18/2031 .....eeruuiiiieiinnuareerrunnaaeeernnnnaseernnnnnasaennnnnans | ossessesnnnnns | ...... 04/10/2024 ..... |AFG Private Placement .........iieeeeeiiiiiiiiseiieieiiirnaseeerrnneaareerenn s sseernnnnaeeernnnnaareeenes | ...................... 10,000.000 |.eevvnuuereeinnnnaeaeenes 204,300 [eeeeennaiiieinnianrerrnniaaraee frerennnaareeernnaaererrnnnaaaas [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 204,300 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 640, 121 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 640, 121 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 14,084,732 XXX 0 XXX
6009999999 - Totals 184,661,087 XXX 286, 143 XXX




S04

STATEMENT AS OF JUNE 30, 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
..313838-RS-1 |FN 511797 = RUBS .....ooovvviiiiiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... .. 178 .0 . 0 . 05/01/2031 . [1.A ........
..31388D-ZU-5 |FN 602055 - RMBS ...........coeveieeeeeenennnnnnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 09/01/2031 . [1.A ........
..31388G-VIi-8 |FN 604629 - RMBS ...........cooevvrirnnnnninnnnns [ s . 06/01/2024 . | Paydoun ... .0 . 0 . 09/01/2031 . [1.A ........
..31388K-IIT-5 |FN 607358 - RMBS ........covvvvrririiiiiiiiiiieeeens [ . 06/01/2024 . | Paydoun ... .0 . .0 . . 1070172031 . [1.A ........
..31390V-ER-1 |FN 657244 - RMBS .........ccooeeeiiiiiiiiiiiiinnnnns oo . 06/01/2024 . | Paydown 0 0 . 09/01/2082 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments w4 957 811 0 0 XXX XXX
.. 13509P-EF-6 | CANADA HOUSING TRUST NO 1 veeeee. |- 06/15/2024 . [Maturity @ 100.00 ....... |oeeeeeeeeiiiniinnnns feune 63,126,562 |....... 59,603,852 |....... 67,207,512 |.......62,630,155 |...............0 |.oees (430,484) |. 0 |l (430,484) |....... 926,890 |....... 63,126,562 |.. . 06/15/2024 . [1.A FE .
..286416-91-2 | HOUSING & DEVELOPMENT BOARD ... .. |B..... [. 05/22/2024 . |Maturity @ 100.00 ....... e e 1,495,649 |........ 1,485,222 |........ 1,464,984 |........1,506,121 |...............0 |.......... 9,866 |. ..01].........9,866 |....... (20,338) |........ 1,495,649 |.. . 06/22/2024 . [1.A FE ....
0309999999. Subtotal - Bonds - All Other Governments 64,622,211 61,089,074 68,672,496 64,136,277 0 (420,617) 0 (420,617) 906, 552 64,622,211 XXX XXX
..041083-VB-9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M .... [....... . 05/23/2024 . |Various ......cceeeeviiiiinn Jooreeenneennneinnnns foeeenn 28791 | 24,791 [ 24,791 [ 24791 0 L0 0 . 07/01/2043 . (1.B FE .
..051687-DB-4 | AURORA ILL SINGLE FAMILY MTG REV - RMBS ..... [....... . 06/01/2024 . | Paydoun ... .0 . . 12/01/2039 . (1.B FE .
..196479-E6-2 | COLORADO HOUSING AND FINANCE AUTHORITY - .. 05/01/2024 . [Direct . 0 . 05/01/2048 . [1.A FE ....
..19647P-BA-0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... 06/03/2024 . |Paydown 0 . 02/01/2044 . (1.B FE ....
..19647P-BH-5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... 06/03/2024 . [Direct .... 0 . 06/01/2056 . [1.A FE ....
..19647P-BK-8 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... 06/03/2024 . [Call @ 100.00 . 0 . 09/01/2056 . [1.A FE ....
..19647P-B0-5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... 06/03/2024 . [Call @ 100.00 . 0 . 11/01/2045 . (1.A FE ....
..19647P-BU-6 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ..... |....... . 06/03/2024 . |Direct .0 . . 08/01/2057 . [1.A FE ....
..196480-EW-3 | COLORADO HOUSING AND FINANCE AUTHORITY - .... |[....... . 05/01/2024 . |Direct .... .0 . . 05/01/2050 . [1.A FE ....
..196480-EX-1 | COLORADO HOUSING AND FINANCE AUTHORITY - .... [....... . 06/01/2024 . | Paydoun ... .0 . . 01/01/2050 . [1.A FE ....
..196480-GG-6 | COLORADO HOUSING AND FINANCE AUTHORITY - .... |....... . 06/01/2024 . | Paydoun ... .0 . . 04/01/2050 . [1.A FE ....
..20775C-B6-0 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ..... [....... . 05/15/2024 . |Direct .... .0 . . 11/15/2039 . (1.
..20775C-ZE-7 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ..... [....... . 05/15/2024 . |Direct .... .0 . . 11/15/2041 . (1.
..25477P-HN-8 | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL .... . |. 05/01/2024 . [Direct .... .0 . . 11/01/2036 . (1.
..206122-1IV-2 | ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA .... . 05/01/2024 . |Direct .... .0 . . 04/01/2051 . (1.
.. 3133N3-U9-3 | FH RE6008 - RMBS ... 06/01/2024 . |Paydown 0 . 11/01/2049 . (1.
..3133N3-VG-6 | FH RE6015 - RWBS .... 06/01/2024 . |Paydown 0 . 09/01/2049 . (1.
..31302C-EM-2 | FNI 2002-12 AF5 - CMO/RMBS 06/01/2024 . |Paydown 0 . 06/25/2032 . (1.
..31392H-FC-2 |FNR 0297E SR - CMO/RMBS .......coovvvviiiiiiiinnns [ eeeenn . 06/30/2024 . |Direct .... .0 . . 01/25/2033 . (1.
..31302T-FH-5 |FHR 2480F NS - CMO/RMBS ......ccoeeveiiiiiiiienees [ eeens . 06/30/2024 . |Direct .... .0 . . . . 01/15/2082 . [1.A ........
..31393B-VF-9 | FNR 2003-42 JS - CMO/RMBS .........cevvvvvvvennnns [ernenn . 06/30/2024 . |Direct .... .0 . .. (110)).. . 06/25/2033 . [1.A ........
..31397P-PL-8 | FHM MO12 A1A — CMBS/RMBS ........eevvevvevvennnnns [ereeenn . 06/01/2024 . | Paydoun ... 857,064 |........... 0 |eeee... (18,438) ... ....838,533 |.. . 08/15/2051 . (1.B FE .
..31397P-PS-3 | FHM MO12 A1B - CMBS/RMBS .........eevvvvvvvvnnnnns [eeeeenn . 06/01/2024 . | Paydoun ... ..1,116,083 |........ 1,116,629 |.... .0 |........ 80,211 1,196,840 |.. . 08/15/2051 . [1.B FE .
..3140K0-EL-8 |FN BO4638 - RMBS ........cooovvviiinrininiins [ . 06/01/2024 . | Paydoun ... ....9,685 |............. 0,645 |.... .0 . .9,638 |.. . 11/01/2049 . [1.A ........
..31400B-N5-3 |FN CA4011 = RMBS .....coovvvrriiiiiiiiiiiiieeeeeeees [ . 06/01/2024 . | Paydoun ... 2,193 2,181 | .0 . 2,159 |.. . 08/01/2049 . [1.A ........
..3140QC-DT-0 |FN CA4613 - RMBS .....cooeeeeriiiiiini [ . 06/01/2024 . | Paydoun ... 23,641 |.... 23,509 |.... .0 . 23,343 |.. . 11/01/2049 . [1.A ........
..31418D-HY-1 | FN MA3846 - RUBS . 06/01/2024 . |Paydown 598 |. ....599 | 0 ....668 . 11/01/2049 . (1.
..31418D-JW-3 | FN MA3876 - RMBS ... 06/01/2024 . |Paydown 19,038 |. 19,015 |. 0 18,991 . 12/01/2049 . (1.
..373539-2E-4 | GEORGIA ST HSG & FIN AUTH REV - RMBS . 06/03/2024 . [Direct . .. 145,000 ..163,757 |. .. 145,259 |. 0 .145,000 . 12/01/2045 . (1.
..373530-5F-8 | GEORGIA ST HSG & FIN AUTH REV - RMBS ......... [....... . 06/03/2024 . |Direct .... ... 50,000 ...50,117 |.... .0 . . 06/01/2039 . (1.
..373539-Y2-5 |GEORGIA ST HSG & FIN AUTH REV - RMBS ......... [....... . 06/03/2024 . |Direct ..oooeeiiiiiiiiinnns ..110,000 ..110,215 |.... .0 . . 06/01/2045 . (1.
..407272-P3-1 | HAMILTON CNTY OHIO HOSP FACS REV R IR . 05/15/2024 . |Maturity @ 100.00 . . 2,500,000 .2,504,760 |.... .0 . . 05/15/2024 . (1.
..407272-P4-9 | HAMILTON CNTY OHIO HOSP FACS REV .......ccevvves [eeeennn . 05/15/2024 . | Call @ 100.00 . . 3,710,000 .3,726,897 |.... .0 . . 05/15/2025 . (1.
..419818-H-4 |HAWAI1 ST HSG FIN & DEV CORP SINGLE FAMI .... |....... . 06/01/2024 . | Paydown ... 17,367 . 17,357 ... .0 . . 07/01/2087 . (1.B FE ....
..45201L-WF-8 | ILLINOIS HSG DEV AUTH = RMBS .........cevvvvvunnn [ereeenn . 06/01/2024 . | Paydoun ... ... 60,880 ...60,880 |.... .0 . . 12/01/2043 . (1.B FE ....
..45201Y-N2-9 | ILLINOIS HSG DEV AUTH REV - RWBS R [ . 06/01/2024 . | Paydoun ... e 22,187 , e 22,187 | .0 . . 02/01/2047 . (1.A FE ....
..45201Y-YK-7 | ILLINOIS HSG DEV AUTH REV - RMBS .............. [....... . 06/01/2024 . |Paydown ...ooovvvveeeeieeens Joveeeeieieeiieeieees e T O Y 4 4 A 9,269 [..ccounnnnnnn 9,360 O M7 |0 e 90777 i 0 i, . 06/01/2043 . [1.B FE ....
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..45203L-BD-4 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... [....... . 06/03/2024 . |Direct .... ... 70,000 ...70,000 ...70,000 |.... .0 . 0 ..70,000 |.. 0 e . 12/01/2028 . (1.B FE ....
..45203L-BS-1 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... [....... . 06/01/2024 . |Paydown .......oooeeiiiiiins foeniiininiin e 9,060 ....9,060 ....9,060 |.... .0 . 0 ...9,080 |.. 0 . 02/01/2031 . [1.A FE ....
..45203L-CD-3 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... [....... . 06/01/2024 . | Paydoun ... ... 10,898 ...10,898 ...10,8%8 |.... .0 . 0 0 . 07/01/2032 . [1.A FE ....
..45203L-CE-1 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... [....... . 06/01/2024 . | Paydoun ... ... 22,881 ...22,881 ...22,881 |.... .0 . 0 0 . 07/01/2032 . [1.A FE ....
..45203L-CL-5 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... [....... . 06/03/2024 . |Direct .... ... 23,565 ... 23,565 ...23,565 |.... .0 . 0 0 . 03/01/2059 . [1.A FE ....
..46940Y-BL-4 | JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL .... [....... . 06/01/2024 . |Paydown .......ooooeeeiiiins foeeininiiiinins e 8,803 .0 . 0 0 . 02/01/2033 . (1.A FE ....
..54627D-BV-2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... |....... . 06/01/2024 . | Paydown .. 25,823 .0 . 0 0 . 12/01/2038 . [1.A FE ....
..57419R-H7-3 | COMMUNITY DEVELOPMENT ADMINISTRATION MAR .... |....... . 06/01/2024 . |Call @ 100.00 . .0 . 0 0 . 11/01/2058 . [1.A FE ....
..57586Y-CA-3 | MASSACHUSETTS ST HSG FIN AGY MULTI-FAMIL .... [....... . 06/03/2024 . |Direct .... .0 . 0 0 . 12/01/2026 . [1.A FE ....
..57587A-L3-0 | MASSACHUSETTS ST HSG FIN AGY HSG REV - R .. 06/24/2024 . [Direct . 0 0| 0| . 12/01/2048 . (1.B FE ....
..594653-6J-1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 06/03/2024 . [Direct . 0 0| 0| . 06/01/2046 . [1.C FE ....
..594653-7K-7 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 06/03/2024 . [Direct . 0 0| 0| . 06/01/2046 . (1.C FE ....
..604160-FZ-2 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2044 . (1.A FE ....
..604160-GB-4 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2044 . (1.A FE ....
..604160-GC-2 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2045 . [1.A FE ....
..604160-GD-0 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2045 . (1.A FE ....
..604160-GF-5 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2045 . [1.A FE ....
..604160-GG-3 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2046 . [1.A FE ....
..604160-GJ-7 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A FE ....
..604160-GM-0 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2046 . [1.A FE ....
..604160-GQ-1 | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .... 06/01/2024 . |Paydown 0 0| 0| . 03/01/2047 . (1.A FE ....
..60416Q-GU-2 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 06/01/2024 . |Paydown 0 0| 0| . 06/01/2047 . (1.A FE ....
..604160-Gli-8 | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F ... 06/01/2024 . |Paydown .. 224,875 0 0| 0| . 10/01/2047 . (1.A FE ....
..604160-GY-4 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... . |. 06/01/2024 . | Paydown 16,658 0 0| 0| . 12/01/2047 . (1.A FE ....
..604160-HS-6 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |.......|. 06/01/2024 . |Paydoun ... 33,581 0 0| 0| . 12/01/2049 . [1.A FE ....
..60416Q-HT-4 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 06/01/2024 . |Call @ 100.00 . ... 35,624 .0 . 0 0 . 01/01/2050 . [1.A FE ....
..60416S-5F-3 | MINNESOTA HOUSING FINANCE AGENCY - RMBS ..... [....... . 06/03/2024 . |Direct .... .. 105,000 .0 . 0 0 . 07/01/2050 . (1.B FE ....
..60416S-HX-1 | MINNESOTA HOUSING FINANCE AGENCY - RMBS ..... |[....... . 06/03/2024 . |Direct .... .. 130,000 .0 . 0 0 . 01/01/2045 . (1.B FE ....
..60416S-KD-1 | MINNESOTA HOUSING FINANCE AGENCY - RMBS ..... |[....... . 06/03/2024 . |Direct .... ... 15,000 .0 . 0 0 . 01/01/2041 . (1.B FE ....
..60416S-MZ-0 | MINNESOTA HOUSING FINANCE AGENCY - RMBS ..... |[....... . 04/01/2024 . |Direct .... ... 30,000 . .0 . 0 0 . 01/01/2046 . (1.B FE ....
..605350-ND-8 | MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..... |....... . 06/03/2024 . |Direct .... ... 35,000 ...35,076 |.... .0 . 0 0 . 12/01/2038 . [1.A FE ....
..60637B-EZ-9 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 05/01/2024 . [Direct . .. 145,000 ..145,539 |. 0 0| 0| . 11/01/2040 . (1.B FE ....
..60637B-FA-3 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 06/01/2024 . |Paydown 18,251 0 0| 0| . 08/01/2036 . (1.B FE ....
..60637B-GC-8 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 05/01/2024 . [Direct . 0 0| 0| . 05/01/2038 . (1.B FE ....
..60637B-GM-6 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 05/01/2024 . [Direct . K 0 0| 0| . 11/01/2045 . (1.B FE ....
..60637B-PZ-7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY 05/01/2024 . [Direct . . 117,830 |. 0 0| 0| . 05/01/2047 . (1.B FE ....
..612120-RS-6 | MONTANA ST BRD HSG SINGLE FAMILY MTG - R .... [....... . 06/03/2024 . |Direct .... ... 100,207 |.... .0 . 0 0 . 12/01/2052 . (1.B FE ....
..647200-2F-0 | NEW MEXICO MTG FIN AUTH - RMBS ... . 06/03/2024 . |Direct .... ...10,739 |.... .0 . 0 0 . 03/01/2044 . (1.A FE ....
..647200-2H-6 | NEW MEXICO MTG FIN AUTH - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A FE ....
..647200-3N-2 | NEW MEXICO MTG FIN AUTH - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2037 . (1.B FE ....
..647200-3P-7 |NEW MEXICO MTG FIN AUTH - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2087 . [1.A FE ....
..647200-4R-2 | NEW MEXICO MTG FIN AUTH - RMBS ... . 06/03/2024 . |Call @ 100.00 . .0 . 0 0 . 03/01/2046 . [1.A FE ....
..647200-62-2 | NEW MEXICO MTG FIN AUTH - RMBS ... . |- 06/03/2024 . [Direct .0 . 0 0 . 03/01/2048 . [1.A FE ....
..647200-X3-3 | NEW MEXICO MTG FIN AUTH - RMBS ... . |- 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A FE ....
..647200-X4-1 | NEW MEXICO MTG FIN AUTH - RMBS 06/01/2024 . |Paydown 0 0| 0| . 07/01/2043 . [1.A FE ....
..647200-X5-8 | NEW MEXICO MTG FIN AUTH - RMBS ... . 06/01/2024 . | Paydoun ... 0. .0 . 0. . 10/01/2034 . [1.A FE ....
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..64986M-K3-8 |NEW YORK ST HSG FIN AGY REV - RWBS ............ [....... . 05/15/2024 . |Direct .... ... 75,000 ... 75,000 ... 74,949 |.... 0 ..75,000 |.. ..1,688 |. 11/15/2027 . [1.A FE ....
..64986M-03-2 | NEW YORK ST HSG FIN AGY REV - RWBS ............ [....... . 05/15/2024 . |Direct .... ... 45,000 ...45,000 ... 44,991 | 0 ..45,000 |.. 1,215 |. 11/15/2042 . [1.A FE ....
..640883-2l1-4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV - ..... [....... . 04/01/2024 . |Direct .... .. 255,000 ..255,000 ..255,527 |.... 0 .255,000 |.. 5,100 |. 10/01/2037 . [1.B FE ....
..649883-H6-5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV - ..... [....... . 04/01/2024 . |Direct .... ... 90,000 ...90,000 ...90,098 |.... 0 ..90,000 |.. .. 1,575 |. 10/01/2035 . [1.B FE ....
..649883-T6-2 |NEW YORK ST MTG AGY HOMEOWNER MTG REV - ..... [....... . 04/01/2024 . |Direct .. 125,000 ..125,000 ..125,200 |.... 0 .125,000 |.. 2,188 |. 10/01/2045 . [1.B FE ....
..64988R-FL-1 |NEW YORK ST MTG AGY REV - RMBS ...........ccoees [ ornnnn . 04/01/2024 . |Call @ 100.00 . ... 15,000 ...15,000 ...15,000 |.... 0 ..15,000 |.. . 04/01/2041 . (1.A FE ....
..64988R-GY-2 |NEW YORK ST MTG AGY REV - RMBS ..........oceeees [oennnn . 04/01/2024 . |Direct .... ... 15,000 0 . 10/01/2030 . [1.A FE ....
..67756Q-N-5 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 06/01/2024 . | Paydoun ... ... 59,876 0 . 02/01/2044 . (1.A FE ....
..677560-NP-8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 06/01/2024 . | Paydoun ... .. 17,597 0 . 03/01/2036 . [1.A FE ....
..67756Q-NQ-6 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ... 06/01/2024 . |Paydown 0| . 03/01/2046 . [1.A FE ....
..67756Q-NR-4 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ... 06/01/2024 . |Paydown 0| . 03/01/2046 . [1.A FE ....
..67756Q-UZ-8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ... 06/03/2024 . [Direct . 0| . 03/01/2047 . (1.A FE ....
..677560-XP-7 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 06/01/2024 . | Paydoun ... 0 . 04/01/2040 . [1.A FE ....
..67886M-PT-0 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTGR .... |[....... . 06/03/2024 . |Direct .... 0 . 03/01/2044 . (1.A FE ....
..67886M-PU-7 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTGR .... |....... . 06/03/2024 . |Direct .... 0 . 09/01/2035 . [1.A FE ....
..708796-4R-5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... [....... . 04/01/2024 . |Direct .... 0 . 10/01/2046 . (1.B FE ....
..708796-T8-0 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... [....... . 04/01/2024 . |Direct .... 0 . 04/01/2040 . (1.B FE ....
..70879Q-DC-4 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... [....... . 04/01/2024 . |Direct .... 0 . 04/01/2033 . (1.B FE ....
..72316W-ZE-0 | PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA .... [....... . 06/03/2024 . |Various ... 0 . 01/01/2046 . [1.A FE ....
..83712D-WIK-8 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .... |....... . 04/01/2024 . |Direct .... 0 . 07/01/2043 . [1.A FE ....
..83712D-XJ-0 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. 04/01/2024 . [Direct .... 0| . 01/01/2047 . (1.A FE ....
..83756N-EZ-1 | SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY ... 05/01/2024 . [Call @ 100.00 . 0| . 11/01/2041 . (1.B FE ....
..83756C-LL-7 | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .... 05/01/2024 . [Direct .... 0| . 11/01/2045 . [1.A FE ....
..83756C-TX-3 | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .... . |- 05/01/2024 . [Direct . 0| . 05/01/2039 . [1.A FE ....
..880461-NL-8 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... . |- 04/01/2024 . [Direct . 0| . 07/01/2042 . (1.B FE ....
..88275A-Cli-8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... [....... . 06/01/2024 . | Paydoun ... 0 . 01/01/2032 . [1.A FE ....
..88275F-NV-7 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 06/03/2024 . |Direct .... 0 . 03/01/2046 . (1.B FE ....
..88275F-NIi-5 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 06/03/2024 . |Direct .... 0 . 03/01/2046 . (1.B FE ....
..88275F-PA-1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 06/03/2024 . | Paydown 0 . 09/01/2047 . (1.B FE ....
..88275L-AC-0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... [....... . 06/26/2024 . |Call @ 100.00 . 0 . 07/01/2037 . (1.A FE ....
..88275L-AD-8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... [....... . 06/26/2024 . |Call @ 100.00 . 0 . 07/01/2087 . (1.A FE ....
..91743P-DD-4 |UTAH HSG CORP - RWBS .. 06/21/2024 . |Call @ 100.00 . 0| . 02/21/2050 . (1.B FE ....
..91743P-DE-2 | UTAH HSG CORP - RWBS 06/21/2024 . |Paydoun ... 0| . 03/21/2050 . (1.B FE ....
..91743P-EX-9 |UTAH HSG CORP ........... 06/21/2024 . |Call @ 100.00 . 0| . 09/21/2053 . (1.B FE ....
..924190-FR-7 | VERMONT HSG FIN AGY - RWBS 05/01/2024 . [Direct .... 0| . 11/01/2043 . (1.B FE ....
..924190-HG-9 | VERMONT HSG FIN AGY - RWBS 05/01/2024 . [Direct . 0| . 11/01/2045 . (1.B FE ....
..924190-MD-0 | VERMONT HSG FIN AGY - RMBS ........oooeeveriennns [orennnn . 05/01/2024 . |Direct .... ... 105,000 0 105,000 |.. . 11/01/2047 . (1.B FE ....
..924190-NA-5 | VERMONT HSG FIN AGY - RMBS ............ooeeeeeens [ oeinnn . 05/01/2024 . |Direct .... ..145,000 0 .145,000 |.. . 05/01/2048 . (1.B FE ....
..92812U-04-3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R ... [....... . 06/01/2024 . | Paydoun ... ...98,984 0 ..98,984 |.. . 10/25/2087 . (1.A FE ....
..928120-05-0 | VASHSG 2015 SERIES A A = RMBS .........evvvvvvnn [oeeenn . 06/01/2024 . | Paydoun ... ...96,542 0 . 06/25/2042 . (1.A FE ....
..928120-07-6 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R ... [....... . 06/25/2024 . | Paydoun ... ...98,263 0 . 10/25/2049 . (1.A FE ....
..92812U-R3-4 | VASHSG 2022 SERIES A A - CMO/RMBS ........cccoe [eeennn . 06/01/2024 . | Paydoun ... ...43,686 . 0 . 02/25/2052 . (1.A FE ....
..02812V-MA-1 | VIRGINIA ST HSG DEV AUTH - RVBS . |- 06/01/2024 . |Paydoun ... . ...16,605 . e 17,206 . .0 . . . 11/25/2039 . [1.A FE ....
.. 983220-HV-2 | WYOMING CMNTY DEV AUTH HSG REV - RMBS ........ [....... . 06/03/2024 . |Call @ 100.00 ...ovvvvveee Jovveeeeeeeeeeeeeeees |oveeeens 100,000 |.......... 100,000 |........... 104,562 |.......... 100, 111 0 Joeeeennn 100,000 . 12/01/2044 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 14,853,304 14,853,304 15,726,028 14,770,097 0 14,854,722 0 (1,418) (1,418) 306,594 XXX XXX
..00038P-AA-8 |AASET 2117 A = MBS i, | ....... | 06/16/2024 . | Paydown .........ceevveveeee |ovvvreverennnieniens fovunnnnns 267,194 |........... 267,194 |........... 249,999 |........... 250,305 [ PO 267,194 [ [ 0 Jooeeeiiieeenn [ 3,210 ). 11/16/2041 . [1.G FE ....
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..00038R-AA-4 | AASET 2019-2 A - ABS ...oooeeeiiiiiiiiiiiiiniens [ . 06/16/2024 . | Paydoun ... . 109,303 107,984 |.... .0 . .0 . . .. 1,197 |. 10/16/2039 . [2.C FE ....
..000825-AA-7 | ACAM 19FLT A = CMBS ....oovvvvrniiiiiiiiiieeeeeeens [ . 04/16/2024 . | Paydoun ... ......... 120,084 |... 120,084 |... 120,084 |.... .0 . 0 e 120,084 |.. . 11/16/2034 . (1.A FE ....
..000844-AA-8 | ABPCI 8 A1A - CDO ... . 06/05/2024 . |Paydoun ........cooeeeiiiins i s 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ . .0 . 0 e 1,500,000 |.. . 04/20/2032 . (1.A FE ....
..000844-AC-4 | ABPCI 8 A1B - CDO . 06/05/2024 . | Paydown . 3,600,000 ..3,600,000 ..3,606,156 |. .3,601,857 |. 0 0| .3,600,000 . 04/20/2032 . (1.A FE ....
..000848-AA-9 | ABPCI X A1A - CDO ... . 04/22/2024 . | Paydoun ... ....53,449 ...53,068 |.... .0 . 0 . 01/20/2032 . (1.A FE ....
..00090N-AC-4 | ABDLF 1 A2 - CDO ... . 04/27/2024 . | Paydoun ... ... 85,290 .0 . 0 . 03/01/2032 . [1.F FE ....
..001406-AA-5 |DCAL 2015 A1 - ABS . . 06/15/2024 . | Paydoun ... .32,524 , , 0 0| . 02/15/2040 . 4.C FE ....
..00175M-BN-9 | AMMC 15 AR3 - CDO ... . 04/03/2024 . | BANCO SANTANDER .... 9,394,787 |........ 9,385,402 |........ 9,385,402 .9,385,402 |.... .0 . ...0 . 01/15/2082 . (1.A FE ....

DEUTSCHE BANK
..00176C-AU-5 | AMMC XI1 DR - CDO ... . 04/03/2024 . | SECURITIES, INC. . 4,020,420 |.... .0 . 0 . 11/10/2030 . [2.A FE ....
..00176D-AJ-8 | AMMC 13R A2R = CDO ...eevvvvvvenennnnnnnnnnnnnnnnnns [ eeeeenn . 04/24/2024 . | Paydown .0 . 0 . 07/24/2029 . (1.A FE ....
..00178L-AB-5 |AMMC 21 A = CDO ...oovvvvrriiiiiiiiiiiiiiiiiiieeeees [ e . 05/02/2024 . | Paydoun ... .0 . 0 . 11/04/2030 . [1.A FE ....
..00255U-AA-3 | AASET 2020-1 A = ABS ..oooeeeeeiiiieieieeeeeeeeens [ . 06/15/2024 . | Paydoun ... .0 . 0 . 01/17/2040 . 2.A FE ....
..01449T-AA-1 JALESC 9 A1 = CDO ..ooeeeeeeeeeeeeeeeeee [ . 06/24/2024 . | Paydoun ... .0 . 0 . 06/23/2036 . [1.A FE ....
..01450B-AA-6 | ALESC XV A1 = CDO .oooveeeeeeeeieeeeeeeeeeeeeeeeens [ . 06/24/2024 . | Paydoun ... .0 . 0 . 12/23/2087 . [1.C FE ....
..02147B-AC-9 | CWALT 2007-7T2 A3 - CMO/RMBS ...........cceeeees [oeennn . 05/25/2024 . | Paydoun ... .0 . 0 . 04/25/2037 . (1.A FM ...
..02147W-AT-6 | CWALT 2006-26CB A18 — CMO/RMBS .......cccoceeee [ereennn . 05/01/2024 . | Paydoun ... .0 . 0 . 09/25/2036 . [1.A FM ....
..02147X-AA-5 | CWALT 2006-32CB A1 - CMO/RMBS .... . 06/25/2024 . | Paydoun ... .0 . 0 . 11/25/2036 . [1.A FM ...
..02147X-AR-8 | CWALT 2006-32CB A16 - CMO/RMBS 06/01/2024 . |Paydown 0 0| . 11/25/2036 . [1.A FM ....
..02149V-AB-5 | CWALT 2007-J1 1A2 - CMO/RMBS 06/01/2024 . |Paydown 0 0| . 03/25/2037 . (1.A FM ...
..02660L-AA-8 | AHMA 2006-4 A11 - RMBS .. 06/25/2024 . |Paydown 0 0| . 10/25/2046 . [1.A FM ....
..02660T-AR-4 | AHM 2004-1 4A - RMBS .. . |. 05/01/2024 . | Paydown 0 0| . 04/25/2044 . 2.C FM ....
..02660T-AR-4 | AHM 2004-1 4A - RMBS .. . |- 06/01/2024 . | Paydown 0 0| . 04/25/2044 . 3.C FM ...
..02665X-AA-7 | AH4R 2014-SFR3 A - CMBS . . 06/01/2024 . | Paydoun ... .0 . 0 . 12/18/2036 . [1.A FE ....
..02666A-AA-6 | AH4R 2015-SFR1 A - CMBS . . 06/01/2024 . | Paydoun ... .0 . 0 . 04/18/2052 . [1.A FE ....
..03330P-AA-7 | ANCHF 5 A - CDO . 04/25/2024 . | Paydoun ... .0 . 0 . .. . 04/25/2036 . [1.A FE ....
..03464H-AA-3 | AOMT 225 A1 - RWBS . 06/01/2024 . | Paydoun ... .0 . 0 177,765 |.. . 05/25/2067 . [1.A FE ....
..03464J-AA-9 | AOMT 217 A1 - CMO/RMBS .. . 06/01/2024 . | Paydoun ... .0 . 0 L T77,951 .. . 10/25/2066 . [1.A FE ....
..03464P-AA-5 | AOMT 2022-2 A1 - RMBS ... . 06/01/2024 . | Paydoun ... . .95, . . .0 . 0 .106,220 |.. . 01/25/2067 . [1.A FE ....
..03464T-AA-7 | AOMT 2022-3 A1 - RMBS 06/01/2024 . |Paydown .. 203,041 ..203,041 186,256 |. . 186,782 |. 0 0| .203,041 . 01/25/2067 . [1.A FE ....
..034641-AB-8 | AOMT 2020-5 A2 - RMBS 06/01/2024 . |Paydown .34,043 34,943 31,500 |. L0 0 0| 34,943 . 05/25/2065 . (1

..03665L-AA-1 | ANTR 2018-3 A1 - CDO .. . 04/22/2024 . | Paydown .. 320,860 ..320,860 ..320,860 |. ..321,037 | 0 0| .320,860 . 01/21/2031 . (1
..038413-AA-8 | AQFIT 2020-A A - ABS . . |- 06/17/2024 . | Paydown .. 119,179 .. 119,179 .. 119,157 |. ..119,158 |. 0 0| 119,179 . 07/17/2046 . [1.A FE ....
..03881C-AA-9 | ARCLO 2021-FL1 A - CMBS . . 06/17/2024 . | Paydoun ... . 1,632,819 ..1,632,819 ..1,601,054 |. 1,614,477 |. 0 0| .1,632,819 . 12/17/2035 . [1.A FE ....
..038923-AJ-7 | ARBOR REALTY TRUST INC .. 04/01/2024 . |Maturity @ 100.00 . . 2,500,000 ..2,500,000 ..2,500,000 |. .2,500,000 |. 0 0| .2,500,000 . 04/01/2024 . [1.F PL ....
..038923-BA-5 | ARBOR REALTY TRUST INC . 06/12/2024 . | ODEON CAPITAL .5,977,725 |........ 6,040,000 |........ 5,578,045 |.... .0 . 0 e 5,838,957 |.. . 08/01/2025 . [1.F PL ....
..04017T-AE-9 | ARES 31RR B - CDO ... . 06/27/2024 . |Paydoun .........ooeeeeeeies |eeeennnnnnnnnnnns e 1,000,000 . 1,000,000 983,600 |.... .0 . 0 e 1,000,000 |.. . 05/24/2030 . 1.C FE ....
..05072L-AA-3 | AUDAX I 11 A - CDO . 04/05/2024 . | Paydown ..5,048, 144 ..5,060,765 |. 0 0| .5,048,144 . 01/22/2030 . (1.A FE ....
..05493N-AA-0 |BDS 21FL9 A - CMBS . . 06/18/2024 . |Paydoun .......ooeeeeeeiiins |oveiinnnnnnnnnnnnns | 1,518,046 |l 1,518,046 |........ 1,518,046 |.... .0 . 0 e 1,518,046 |.. . 11/18/2038 . [1.A FE ....
..054980-AA-5 |BDS 2022-FL11 ATS - CMBS . |- 06/20/2024 . | Paydoun ... ... 146 .. 146 .0 . 0 ... 146 ). . 03/21/2039 . (1.A FE ....
..05533N-AJ-3 | BCAP 2010-RR12 1A9 - CMO/RMBS .. . 06/01/2024 . | Paydown , 0 0| 56,497 . 06/26/2037 . [1.E FM ....
..06533N-AJ-3 | BCAP 2010-RR12 1A9 - CMO/RMBS .. . 06/01/2024 . | Paydown .8, 0 0| . 8,602 . 06/26/2037 . [2.C FM ....
..05568Y-AA-6 | BNSF 2007-1 PTC - ABS 04/01/2024 . |Various ..207,034 |. ..297,072 |. 0 0| .297,034 . 04/01/2024 . [1.C FE ....
..05602C-AA-2 | BSPRT 2021-FL7 A - CMBS . . 06/17/2024 . | Paydown ..466,949 ..454,026 |. ..458,383 |. 0 0| .466,949 . 12/15/2038 . [1.A FE ....
..05946X-H5-5 |BAFC 2005-H 2A1 - CMO/RMBS .. . 06/01/2024 . | Paydoun ... ...16,305 ... 13,951 |............ 13,946 |.... .0 . 0 ..15,8% |.. . 11/20/2035 . [1.A FM ....
..05946X-YV-9 | BAFC 2005-F 2A1 - CMO/RWBS .. . 06/01/2024 . | Paydoun ... ....2,033 ... 1,804 |.... L2211 e .0 . 0 ....585 |.. . 09/20/2035 . [1.A FM ....
..059475-AG-8 | BOAA 2007-2 2A2 - CMO/RMBS .. . . |- 06/01/2024 . | Paydoun ... , 7,021 ... 5,977 |.... 03,322 |.... .0 . 0 e .3,428 |.. . 06/25/2037 . [1.A FM ....
.. 056949C-KS-4 | BOAMS 2005-J 2A3 — CMO/RMBS .........ceevvvvveeee [oeeennn . 06/01/2024 . |Paydown ....ooovvveeeeieeees Joeeeeeieieeieeeeeees e 1,478 | 1,412 v, 1,379 |ovvveenenes 1,288 0 [ PO 1,478 . 11/25/2035 . [1.A FM ....
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..05949C-PP-5 |BOAMS 2005-L 4A1 = CMO/RMBS .......cooonnnnnnnn [ ereenn . 06/01/2024 . | Paydoun ... . 5,366 .5,126 |.... .0 . 0 .5,166 |.. . 01/25/2036 . [1.A FM ....
..05951U-AC-5 |BAFC 2006-8T2 A2 - CMO/RMBS ............ccoeeeees [oennn . 06/01/2024 . | Paydoun ... L 112 .0 . 0 113 . 10/25/2036 . [1.A FM ....
..059522-AU-6 | BAFC 2007-C 1A2 - CMO/RMBS ..........cooeeeeeenns [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 05/20/2036 . [1.A FM ....
..05952G-AT-8 | BAFC 2007-D 3A1 - CMO/RMBS ...........coooeeeeees [erennn . 06/01/2024 . | Paydoun ... .0 . 0 . 06/20/2037 . [1.A FM ....
..05052G-AV-3 | BAFC 2007-D 3A3 - CMO/RMBS .......ccoeeeeiiienees [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 06/20/2037 . [1.A FM ....
..05953Y-AH-4 |BAFC 2007-4 A1B - RMBS ......ccoeeeiriieninninnnns [oeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 05/26/2037 . [1.A FM .
..05090E-AD-2 |BAFC 2012-R6 2A2 - RUBS ........ooevvvvvvieeenncns [eeeenn . 06/26/2024 . | Paydoun ... .0 . 0 . 07/28/2036 . [1.A FM .
..06744D-AA-7 |BARC 22NQM1 A1 - CMO/RMBS ......cccovvviiiiiiiies [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 . 07/25/2052 . [1.A FE .
..07336F-AA-4 |BVINV 2022-INV3 A1 — CMO/RMBS .........ceevvveen [ereeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 01/25/2052 . [1.A ........
..07384Y-KF-2 |BSABS 2003-AC4 A - RUBS ...... 06/01/2024 . |Paydown 0 0| . 09/25/2033 . [1.A FM .
..07386H-0Z-7 |BALTA 2005-2 2A3 - CMO/RMBS . 06/01/2024 . |Paydown N 0 0| . 04/25/2035 . [1.A FM .
..09628V-AN-4 | BLUEM 2016-3 AR - CDO .. 04/02/2024 . |Paydown ..2,000,000 ..2,000,000 |. .2,000,195 |. 0 0| .2,000,000 . 11/15/2030 . [1.A FE .
..10901A-AA-4 |BDF Il A - CDO . 04/25/2024 . | Paydoun ... .. 144, 144,615 144,615 |........... 144,615 |.... .0 . 0 ... 144,615 |.. . 10/25/2035 . [1.A FE .
..10901U-AA-0 |BOF | A - CDO . 04/25/2024 . | Paydown .. 160,860 .... 160,860 .... 160,860 |.......... 160,860 |.... .0 . 0 160,860 |.. . 04/25/2036 . [1.A FE .
..11042A-AA-2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013- . 06/20/2024 . |Maturity @ 100.00 . .. 348,157 ..348,157 ..348,738 |. ..348,193 |. 0 0| .348, 157 . 12/20/2025 . [1.E FE .
..11271R-AA-7 | BROOKFIELD FINANCE LLC ...ovvvvvviiiiiiiiiiiiiinns oo . 04/01/2024 . |Maturity @ 100.00 ....... ..400,000 .... 400,000 398,968 |...........399,964 [.... .0 . 0 400,000 |.. . 04/01/2024 . (1.G FE .
.. 118230-AN-1 | BUCKEYE PARTNERS LP .......cevvvvevvvnvnnnnnnnnnnns [eeeeenn . 06/26/2024 . | Corporate Action .. 879,747 .. 401,000 ..303,481 |.... .0 . 0 . 10/15/2024 . |3.C FE
.. 12327A-AA-6 |BJETS 2022-1 A = ABS ....evvvniiiiiiiiiiiin oo . 06/15/2024 . | Paydown ... 75,968 |.... .0 . 0 . 06/15/2037 . [1.F FE .
.. 12327F-AA-5 |BJETS 2020-1 A = ABS ...oooovriiiiiiiiiiiiiiis [ . 04/15/2024 . | Paydoun ... ..350,194 |.... .0 . 0 . 11/15/2085 . [1.F FE .
.. 12489-QE-7 | CBASS 2005-CB8 AF3 - RMBS .......cceeeeeeieeeeees [oeennn . 06/01/2024 . | Paydoun ... ...51,307 |.... .0 . 0 . 12/25/2035 . [1.A FM .
.. 12510H-AB-6 | CAUTO 2020-1 A2 = ABS ......eevvvvvvvvnennnnnnnnnns [eeeeenn . 06/15/2024 . | Paydoun ... L4152 .0 . 0 . 02/15/2050 . [1.A FE .
..12510H-AC-4 | CAUTO 2020-1 A3 - ABS 06/15/2024 . |Paydown L4,446 | 0 0| . 02/15/2050 . [1.A FE .
..12510H-AS-9 | CAUTO 231 A1 - ABS . 06/15/2024 . |Paydown 58,466 |. 0 0| . 09/15/2053 . [1.A FE .
.. 12520K-AA-0 | CFMT 21GRN1 A - ABS ... 06/20/2024 . |Paydown ..198,950 |. 0 0| . 03/20/2041 . (1.B FE .
..12530B-AA-7 | CFMT 2021-3 A - CMO/RWBS 06/25/2024 . |Paydown 1,070,132 |. 0 0| . 10/27/2031 . [1.A FE .
..12530G-AA-6 | CFMT 2022-HB9 A - RMBS .. 06/25/2024 . |Paydown .. 216,225 ..204,312 |. 0 0| . 09/25/2037 . (1.A FE ....
.. 12530J-AA-0 | CFMT 22AB2 A - CMO/RUBS ......coovvvvvvriiiniennns [eenenn . 06/25/2024 . | Paydoun ... . 6,015,509 .5,836,588 |.... .0 . .0 . . 02/26/2052 . [1.A FE ....
CANTOR FITZGERALD + CO.
.. 12530M-AA-3 | SORT 2020-1 AT = ABS ....evvrniiian [ eeeenn L 04/1172024 . | evvvviiiininiiiiiiiiiiiiiinns e [0 4,213,370 |, 4,497,260 |........ 4,496,638 |........4,4%,891 [.... .0 . 0 e 4,496,960 |.........cc0e0.0 [ (283,589) |...... (283,589) . 07/15/2060 . [1.E FE ....
..12530M-AB-1 | SORT 2020-1 A2 - ABS .. 04/11/2024 . [Various .. 4,371,235 .. 4,369,194 |. . 4,370,044 |. 0 0| .4,370,137 (622,909) |. (622,909) |.. . 07/15/2060 . (1.E FE ....
.. 125431-AH-9 | CWHL 2006-HYB4 2A1 - CMO/RMBS . 06/01/2024 . |Paydown 26,053 25,817 |. 0 0| .0 . 06/20/2036 . [1.A FM ....
.. 12544H-BF-6 | CWHL 2007-HY7 A4 - CMO/RMBS . . |. 06/01/2024 . | Paydown (1,776) |. 0 0| 0| . 11/25/2037 . (1.A FM ...
.. 12545E-AK-2 | CWHL 2007-J2 2A9 - CMO/RMBS . . |- 06/01/2024 . | Paydown 14,803 |. 0 0| 0| . 07/25/2087 . [1.AFM ...
.. 12546Y-AA-9 | CHNGE 222 A1 - CMO/RMBS ......coooeeiieiiiiiiinens [ eeenn . 06/25/2024 . | Paydoun ... ..300,310 |.... .0 . 0 0 . 03/25/2067 . [1.C FE ....
.. 12551S-AA-4 | CHNGE 224 A1 - CMO/RMBS ......cooeviiiiiiiiiinnens [ eeens . 06/01/2024 . | Paydoun ... . 611,057 |.... .0 . 0 0 . 10/25/2057 . (1.E FE ....
.. 12563L-AS-6 |CLIF 203 A = ABS .....eevvvvvvrrrrririiinrinnninnnns [ eeeeenn . 06/18/2024 . | Paydoun ... ... 49,992 |.... .0 . 0 0 . 10/18/2045 . [1.F FE ....
.. 12566U-AE-4 | CMALT 2007-A2 1A5 - CMO/RMBS ........ccoeeeeeees [oreennn . 06/01/2024 . | Paydoun ... ....2,589 |.... .0 . 0 0 . 02/25/2087 . (1.A FM ....
.. 12566U-AN-4 | CMALT 2007-A2 113 - CMO/RMBS ...........ccceeees [oeennn . 06/01/2024 . | Paydoun ... ... 1,004 | .0 . 0 0 . 02/25/2037 . (1.A FM ...
.. 125690-AA-8 | CHNGE 234 AT = RMBS .......eevvvvvvveviinnnninnnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 168,518 |.... .0 . 0 0 . 09/25/2058 . [1.A FE ....
..12628L-AD-2 | CSAB 2006-4 A2A - RMBS 06/01/2024 . |Paydown .2,422 | 0 0| 0| . 12/25/2036 . [1.A FM ....
..12638P-AB-5 | CSMC 2007-3 A1A - RMBS .. 06/01/2024 . |Paydown 5,335 |. 0 0| 0| . 04/25/2087 . (1.AFM ...
.. 12647H-BC-9 | CSMC 2013-8R 4A2 - CMO/RWBS . 06/25/2024 . |Paydown 25,114 | 0 0| 0| . 12/30/2036 . [1.A FM ....
..12662Y-AA-7 | COLT 226 A1 - CMO/RMBS .. 06/01/2024 . |Paydown 92,051 0 0| 0| . 07/25/2067 . [1.A FE ....
..12663D-AC-8 | CSMC 22NQM5 A1 - CMO/RMBS . 06/01/2024 . |Paydown .. 232,578 ..232,578 ..232,491 0 0| 0| . 05/25/2067 . (1.A FE ....
..12667F-5E-1 | CWALT 2005-6CB 1A3 - CMO/RMBS . [ I . 06/01/2024 . | Paydoun ... ... 81,419 .0 . .0 . .0 . . 04/25/2035 . [1.A FM ....
.. 12667F-RE-7 | CWALT 2004-J6 1A1 - CMO/RMBS ................ee. [.eeens . 05/01/2024 . | Paydown 0 O Oy - £ Ao | B oy 0 . 08/25/2024 . [1.A FM ....
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.. 12667F-VF-9 | CWALT 2004-J10 4B1 - CMO/RMBS .........evvvvunnn [oeeenn . 06/01/2024 . | Paydoun ... ....4,110 L4130 ... .0 . 0 L4110 .. 0 e . 10/25/2034 . (1.A FM ....
..12668B-YA-5 | CWALT 2006-7CB 1A9 - CMO/RMBS ..........cooeeees [orennn . 06/01/2024 . | Paydoun ... ....2,163 .0 . 0 .3,049 |.. 0 . 05/25/2036 . [1.A FM ....
..126694-4F-2 | CHHL 2006-HYB3 31B — CMO/RMBS ..........eevvveen [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 05/20/2036 . [1.A FM ....
.. 126694-HN-1 | CWHL 2005-25 A9 - CMO/RMBS ..........cevvvvvvvnnn [orneenn . 05/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM ...
..126694-0J-0 | CWHL 2005-HYB8 4A1 — CMO/RMBS ..........eevvvuen [oreenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/20/2035 . [1.A FM ....
..126694-UJ-5 | CWHL 2005-31 1A1 = CMO/RMBS ......ccceeeiiiiicn [eeeenns . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2036 . [1.A FM .
.. 12669F-VH-3 | CWHL 2004-6 2A1 - CMO/RMBS .......coooveieiieeees [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2034 . [1.A FM .
..12669G-BY-6 | CWHL 2004-HYB7 1A1 = CMO/RMBS ........ccocviinn [oeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/20/2034 . [1.A FM .
..12669G-BZ-3 | CWHL 2004-HYB7 1A2 - CMO/RMBS ..........evvvveen [ereeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/20/2034 . [1.A FM .
..12760@-AA-1 | CGA Capital Series 2020-CTL-10 06/10/2024 . | Paydoun ... .. 258,170 ..268,170 |. 0 0| 0| . 03/10/2031 . [1.A ........
..134099-7D-6 | CRANEMERE UK HLDGS .|D..... . 06/30/2024 . |Maturity @ 100.00 . . 1,308,582 01,289,113 |.... .0 . 0 0 . 06/30/2024 . [5.B GI .
..143100-AA-6 | CGFM 2015-1 AR = CDO ...evvvvvvvvvvnnnnnnnnnnnnnns [eeeens . 04/15/2024 . | Paydoun ... . 167,271 |.... .0 . 0 0 . 10/15/2031 . [1.A FE .
..143100-AE-8 | CGFM 2015-1 AR = CDO .....eevvvvvvvvviiiiiriineens [ eeeenn . 04/15/2024 . | Paydoun ... ...83,728 |.... .0 . 0 0 . 10/15/2031 . [1.A FE .
.. 14576A-AA-0 | CARM 201 A1 = ABS ....ceevvvvviiiiiiiiiriiiiiieeenes [ eeeenn . 06/15/2024 . | Paydoun ... ... 8,747 ... .0 . 0 0 . 12/15/2050 . [1.A FE .
..14576A-AB-8 | CARM 201 A2 - ABS ... . |- 06/15/2024 . | Paydoun ... ... 1,09 |.... .0 . 0 0 . 12/15/2050 . [1.A FE .
.. 14576A-AC-6 | CARM 201 A3 - ABS . |- 06/15/2024 . | Paydoun ... e 1,562 | .0 . 0 0 . 12/15/2050 . [1.F FE .
.. 14727R-AA-1 | CFMT 22RM4 A1 - CMO/RMBS 05/25/2024 . |Paydown .. 114,079 . 110,217 | ..113,318 |. 0 0| 0| . 03/25/2062 . [1.A FE .
..14856G-AA-8 | CLAST 2021-1 A - ABS . 06/15/2024 . |Paydown 21,111 21,110 |. 0 0| 0| . 01/15/2046 . [1.G FE .
.. 15672R-AA-3 | CERB 24 A1 - CDO ....... . 04/15/2024 . | Paydown ..135,995 ..135,934 |. 0 0| 0| . 07/15/2030 . [1.A FE .
.. 16159W-AC-8 | CHASE 2019-1 A3 - CMO/RMBS .........evvvvmmunnnnn [ereeenn . 06/01/2024 . | Paydoun ... ... 18,776 |.... .0 . 0 0 . 03/25/2050 . [1.A ........
.. 161620-PV-5 | CHASE 2005-A2 1A1 — CMO/RMBS ........eevvvvevnnnn [ereenn . 06/01/2024 . | Paydoun ... ... 266 |.... .0 . 0 0 . 01/25/2036 . [1.A FM .
..161630-BA-5 | CHASE 2007-A1 101 - CMO/RMBS 06/01/2024 . |Paydown .1,672 | 0 0| 0| . 02/25/2037 . [1.A FM .
..16165M-AG-3 | CFLX 2006-2 A5 - RMBS 06/01/2024 . |Paydown 41,873 | 0 0| 0| . 09/25/2036 . [1.A FM .
..161930-AB-8 | CHASE 24RPL2 A1A - RMBS . 06/25/2024 . |Paydown 18,358 |..oooeeeeeeis K 0 0| 0| . 08/25/2064 . [1.A FE .
..17030E-AA-5 | CHNGE 2022-3 A1 - CMO/RMBS 06/01/2024 . |Paydown ..328,306 |. ..330,250 |. 0 0| 0| . 05/25/2067 . [1.F FE .
..17030J-AA-4 | CHNGE 2022-1 A1 - RMBS ..... 06/01/2024 . |Paydown ..253,247 |. ..254,063 |. 0 0| 0| . 01/25/2067 . [1.C FE .
.. 17307G-4H-8 | CMLTI 2006-WF1 A2C = RMBS .........eevvvvvvvennnn [ereeenn . 06/01/2024 . | Paydoun ... ....3,010 |.... .0 . 0 0 . 03/25/2036 . [1.A FM .
.. 17307G-UN-5 | CMLTI 2005-WF2 AF7 = RMBS ..........evvvvvvvnvnnn [orneenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2035 . [1.A FM .
.. 17309A-AD-1 | CMALT 2006-A1 1A4 - CMO/RMBS ...........ccoeeees [oeennn . 04/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2036 . [2.C FM .
.. 17300A-AD-1 | CMALT 2006-A1 1A4 - CMO/RMBS ............coeeees [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2036 . [1.A FM .
. 17312V-AA-6 | CMLTI 2007-6 11A — CMO/RMBS .........ccvvvvveenne [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/25/2037 . [1.A FM .
..18976G-AR-7 | CMALT 2007-A6 A16 - CMO/RMBS ............ccevves [oeeennn . 06/01/2024 . | Paydoun ... . .0 . 0 0 . 06/25/2037 . (1.A FM ....
..19421U-AA-2 | CASL 2019-A A1 - ABS . |- 06/25/2024 . | Paydoun ... ...21,549 .0 . 0 0 . 12/28/2048 . [1.A FE ....
.. 19685E-AA-9 | COLT 222 A1 - CMO/RMBS . |- 06/01/2024 . | Paydoun ... .... 183,106 .0 . 0 0 . 02/25/2067 . (1.A FE ....
..19687Y-AA-3 | COLT 2020-RPL1 A1 - RWBS 06/01/2024 . |Paydown 0 0| 0| . 01/26/2065 . [1.A FE ....
..19688M-AA-8 | COLT 2022-8 A1 - CMO/RWBS . 06/01/2024 . |Paydown 0 0| 0| . 08/25/2067 . [1.A FE ....
..20267U-AA-7 | CBSLT 2016-B A1 - ABS 06/25/2024 . |Paydown 0 0| 0| . 10/25/2040 . (1.A FE ....
..20824D-AA-1 | CONN 24A A - ABS [N [P . 06/15/2024 . | Paydoun ... .0 . 0 0 . 01/16/2029 . 2.B FE ....
..210795-0B-9 |UNITED AIRLINES 2012-2 PASS THROUGH TRUS .... |....... . 04/29/2024 . | Paydoun ... .0 . 0 0 . 04/29/2026 . (2.B FE ....
..218721-AG-7 |CAFL 2018-2 B - OMBS ........cceeveeeeeeeenennnnens [ . 05/01/2024 . | Paydoun ... .0 . 0 0 . 11/18/2052 . [1.A FE ....
..21872N-AA-8 | CAFL 2019-3 A = CMBS .....evvnnin [ eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/17/2052 . (1.A FE ....
.. 23242L-AB-9 | CWHEL 2006-F 2A1 = RMBS .........eevvemmmmmnnnnnns [erneenn . 06/17/2024 . | Paydoun ... .0 . 0 0 . 07/15/2036 . [1.A FM ...
..233046-AH-4 | DNKN 2017-1 Al1 = RMBS .....ovvvvmrnnniiiininnnnnn [eeeeenn . 05/20/2024 . | Paydoun ... .0 . 0 0 . 11/20/2047 . [1.C FE ....
..233046-AK-7 | DNKN 2019-1 A22 - RMBS .......cooeeerernnnnnnnnnns [oenns . 05/20/2024 . | Paydoun ... .0 . 0 0 . 05/20/2049 . (2.B FE ....
..233046-AN-3 | DNKN 2019-1 A22 ~ ABS .....cevvvvvvveiiiiiiniinnnns [ eeeenn . 05/20/2024 . | Paydoun ... .0 . 0 0 . 05/20/2049 . (1.C FE ....
..233046-A0-4 | DNKN 2021-1 A22 - RMBS .........ooovveeeeeeeeennns [oeennn . 05/20/2024 . | Paydoun ... 0. .0 . 0. . 11/20/2051 . [2.B FE ....
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. 11/20/2051 . |2.B FE ....
. 03/25/2067 . |1.A FE ...
. 04/25/2035 . |[1.A FM ...
. 02/25/2036 . [1.A FM ...
. 04/20/2048 . |2.C FE ....
. 07/20/2050 . |2.C FE ....
. 01/20/2051 . |2.C FE ....

. 10/21/2052 . |2.C FE ....
. 08/15/2040 . |5.B FE ....
...850 . 01/15/2030 . |2.A ........

510 |. 03/25/2044 . |1.A FE ....
4,631 | 10/15/2031 . |1.A FE ...
4,171 |. 02/15/2029 . |1.A FE ...
8,803 |. 07/22/2030 . |1.A FE ...
17,848 |. 07/22/2030 . |1.A FE ...
.. 112,068 |. 03/06/2025 . [3.B PL ....
3,849 |. 03/06/2025 . [3.B PL ....

..233046-AS-0 | DNKN 2021-1 A23 - RBS .. .0 [
..24380X-AA-5 | DRMT 2022-2 A1 - RMBS ...
..251510-D0-3 | DBALT 2005-2 2A1 - CMO/RWBS
..251510-MD-2 | DBALT 2006-AB1 A1A - CMO/RMBS ....
..26208L-AC-2 |HONK 2018-1 A2 - RMBS ...
..26200X-AA-9 | HONK 201 A2 - RMBS
..26200X-AC-5 | HONK 2020-2 A2 - RWBS ...

..26200X-AF-8 | HONK 221 A2 - RMBS .
..26827E-AC-9 |ECAF | A2 - ABS
..26848*-AA-9 | EDX/GE VI1 CTL 3.29 01/15/2030 ...
..26857E-AA-6 |ELFI 2019-A A - ABS ...
..282523-AK-5 | GUGG4 1828 S2R - CDO
..28852E-AA-7 |ECLO Il A - CDO ..
..28852L-AA-1 | ECLO I11 A1 - CDO
..28852L-AN-3 | ECLO 3 AR - CDO ...
..289310-AB-9 | ELM L+575 03/06/2025 ..
..289310-AC-7 |ELM 11, INC. ...

....... . 05/20/2024 . |Paydoun ... e feeee9,478 L ....9,478 |... , e 1,453 |
....... . 06/01/2024 . |Paydoun ...
....... . 06/25/2024 . | Paydown ...
....... . 06/01/2024 . | Paydoun ...
....... . 04/20/2024 . | Paydown ...
....... . 04/20/2024 . |Paydoun ...
....... . 04/20/2024 . | Paydown ...

04/20/2024 . | Paydoun
. 06/15/2024 . | Paydown ...
. 04/15/2024 . |Paydoun ...
06/25/2024 . | Paydown
. 04/15/2024 . |Paydown
05/15/2024 . | Paydown
. |- 04/22/2024 . |Paydown
. |- 04/22/2024 . | Paydoun

. 06/13/2024 . [ CALL
....... . 06/13/2024 . [CALL ....

...9,478 |..

48,824
.. 208,502
.. 112,928

208,502 |.
112,99 |

.208,502
112,023

Coocoococoocoocoocoo o oo

2 |.........2,672
BV

,261,957
....43,345

.0 | ...0 [
.0 . ...0 [
.0 | ...0 [
.0 . .0 [
.0 | ...0 [
.0 . ...0 [
.0 | ...0 [
0 0
.0 | ...0 [
.0 . ...0 [
0 0
0 0
0 0
0 0
0 0
.0 . ...0 [
.0 | ...0 [
..289318-AD-5 |ELM 11, INC. weevviiiiiiiiiiiiiiiiiiiieeciiiiaes [ eeeeees . 06/13/2024 . [CALL .... ... 12,926 .0 . ...0 [ .. 336 ... . 03/06/2025 . |3.B PL ....
..289310-AE-3 |ELM TL L+575 03/06/2025 ........cceveuurreneeaeas | aenenn . 06/13/2024 . ..210,795 .0 | ...0 [ ...0 [ . 03/06/2025 . |3.B PL ....
..31572Y-AA-6 | EFNT 2022-2 A1 - RMBS ....ovevviiiiiiiiiiiieeins | eeeeens . 06/01/2024 . | Paydown ... ... 64,307 .0 . ...0 [ .0 [ . 04/25/2067 . |1.A FE ...
..31684C-AA-9 |FIGRE 23HE3 A - RMBS ....ceeeviiiiiiiiiicceeis | e . 06/25/2024 . |Paydoun ... .. 89,190 .0 | ...0 [ ...0 [ . 11/25/2053 . |[1.A FE ...
..31737K-AA-8 | FASST 2022-54 A1A - CMO/RMBS 06/25/2024 . | Paydoun 67,199 0 0 0 . 01/25/2057 . |1.A FE ...
..31737K-AC-4 | FASST 2022-54 A1B - CMO/RMBS 06/25/2024 . | Paydoun 0 0 0 . 01/25/2057 . |1.A FE ...
..31739P-AA-5 | FASST 2022-S3 A1 - CMO/RMBS . 06/25/2024 . | Paydoun 0 0 0 . 06/25/2052 . |1.A FE ...
..32051G-EZ-4 | FHAMS 2004-AA7 1A1 - CMO/RMBS . 06/01/2024 . | Paydoun 0 0 0 . 02/25/2035 . [1.A FM ...
..32051G-S0-9 | FHAMS 2005-AA7 2A1 - CMO/RMBS . 06/01/2024 . | Paydoun 0 0 0 . 09/25/2035 . |1.A FM .
..32051G-T7-0 | FHAMS 2006-FA1 112 - CMO/RMBS ... . 06/01/2024 . | Paydoun ... .0 | ...0 [ ...0 [ . 04/25/2036 . |1.A FM .
..32051G-XQ-3 | FHASI 2005-ARS 2A1 - CMO/RMBS .. . 06/01/2024 . | Paydown ... .0 . ...0 [ .0 [ . 11/25/2035 . [ 1.A FM
..32113J-CG-8 |FNLC 2005-4 A4 - RUBS . 06/25/2024 . |Paydoun ... ... 181,111 .0 | ...0 [ ...0 [ . 02/25/2036 . |1.A FM .
..33768N-AA-0 | FKH 2022-SFR1 A - CMBS . 06/01/2024 . | Paydown ... ...23,504 .0 . ...0 [ .0 [ . 05/19/2039 . |1.A FE .
..33851R-AA-9 | FSMT 2021-10INV A1 - CMO/RMBS . . 06/01/2024 . | Paydoun ... . .0 | ...0 [ ...0 [ . 10/25/2051 . [1.A ........
..33851T-AD-9 | FSMT 2111IN A4 - CMO/RMBS . 06/01/2024 . | Paydown ... 320,746 |.... .0 . ...0 [ .0 [ . 1172772051 . |1.A ...l
..33852H-AB-8 | FSMT 2021- 8INV A3 - CMO/RMBS . . |- 06/01/2024 . [Paydoun ... 274,663 |.... .0 | ...0 [ ...0 [ . 09/25/2051 . [1.A ........
..33852J-AA-6 | FSMT 217 A1 - CMO/RMBS . 06/01/2024 . | Paydown ... .. 286,067 |.... .0 . ...0 [ .0 [ . 08/25/2051 . |1.A ........
..33853G-AB-9 | FSMT 2021-12 A2 - CMO/RMBS 06/01/2024 . | Paydoun 0 0 0 . 11/27/2051 . |1.A . .
..34417R-AB-2 | FOCUS 221 A2 - RMBS 04/30/2024 . | Paydoun ..5,000 K 0 0 0 . 07/30/2052 . |2.B FE ....
..34960J-AS-4 | FCO 6RR ATR - CDO ... 04/10/2024 . | Paydoun .. 175,769 . K ..173,405 |. 0 0 175,769 0 . 07/10/2030 . |1.A FE .
..34961P-AL-4 | FCBSL SR B2R - CDO . o |-eeenen |- 0471172024 . | Paydoun ... . 3,000,000 ..3,000,000 |........3,000,000 |.... .0 . ....0 [.......3,000,000 [.. .0 [ . 07/11/2030 . |1.B FE .
..34963V-AA-3 | FCO XVII A - CDO .... C..... . 04/15/2024 . |Paydoun ... . 1,488,548 ..1,488,548 |........ 1,488,548 |.... .0 | .0 fo....... 1,488,548 |. ...0 [ . 01/15/2030 . |1.A FE .
..35041J-AA-3 | FFIN 2019-1 A - ABS 06/15/2024 . | Paydoun .. 172,032 ..172,032 . 172,006 |. ..169,769 |. 0 0 172,032 0 . 11/15/2034 . |1.A FE .
..35042P-AA-8 | FFIN 2021-2 A - ABS 06/15/2024 . | Paydoun .. 304,785 ..304,785 ..304,777 | ..304,778 |. 0 0 .304,785 0 . 01/15/2042 . [1.C FE .
..361528-AA-0 | GBXL 2022-1 A - ABS 06/20/2024 . | Paydoun 81,480 84,789 84,748 |. 84,750 |. 0 0 0 . 02/20/2052 . |1.F FE .
..36166V-AA-3 |GCl 201 A - ABS C..... . 06/18/2024 . | Paydoun ... ... 68,406 ...68,406 ...60,389 |............60,817 |.... .0 . ...0 [ ...0 [ . 10/18/2045 . |1.F FE .
..36166V-AE-5 | GCI CREDIT SUISSE A = ABS .....eevveeieiiiiiiians | eeeeens . 06/18/2024 . | Paydown ... ... 50,125 ...50,125 ...50,112 |............50, 113 |.... .0 . .0 [ .0 [ . 06/18/2046 . |1.F FE .
..36168M-AA-1 | GCAT 2022-NOM3 A1 - CMO/RMBS ... RO R . 06/01/2024 . | Paydoun ... oo foeeenn.. 104,208 ... ..194,208 |... . .......... 183,507 |.... .0 | .0 | . .0 . . 04/25/2067 . |1.A FE .
..361681-AA-9 | GCAT 22NQM5 A1 — CMO/RMBS ..........ccccovreiens |eveeees . 06/01/2024 . [Paydown ....ooovvvvereeiiisn Joveeiiiiiiiiiiiiin e 103,047 |........... 103,047 J..ocveennn. 99,789 |...vven.. 100,203 0 0f.......108,047 f..ccceeeeeon0 Jooiiiinnnnnn. 0 . 08/25/2067 . [1.A ........




12’603

STATEMENT AS OF JUNE 30, 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
..36169K-AA-4 | GCAT 2022-NOM2 A1 ~ CMO/RMBS .........ccevvvveuns [eerenn . 06/01/2024 . | Paydoun ... .0 . 0 0 e . 02/25/2067 . [1.A FE ....
..36170H-AA-8 | GCAT 2022-NOM4 A1 - CMO/RMBS ..........cevvvrenns [ereennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2067 . [1.A FE ....
..3622EA-AA-8 | GSAA 2007-3 1AA - RMBS ....cooeeiiiiiiiiiiiiieeens [ . 06/25/2024 . | Paydoun ... .0 . 0 0 . 03/25/2037 . [1.A FM ....
..362341-78-2 | GSR 2006-1F 4A1 - CMO/RMBS .............cooeeeees [orennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2036 . [1.A FM ....
..36242D-BZ-5 |GSR 2004-9 B1 - CMO/RMBS ........cooeeeeeeeeeneins [oennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2034 . [1.A FM ....
..36242D-PG-2 | GSR 2004-14 3A2 — CMO/RMBS ..........eevvvvvvvnnn [ornennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/25/2034 . [1.A FM .
.. 362420-U0-4 | GSR 2005-AR1 4A1 — CMO/RMBS .........evvvvmmunnnn [ereeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2035 . [1.A FM .
..36242D-VY-6 | GSR 2005-AR1 4A2 ~ CMO/RMBS .........cevvvvvvvnns [oreeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2035 . (2.B FM .
..36263N-AB-1 | GSMBS 2022-PJ1 A2 - CMO/RMBS ..........ccoeeveees [oeennn . 06/01/2024 . | Paydoun ... . . . .0 . 0 0 . 05/28/2052 . [1.A ........
..36655L-AB-1 | GRMML 2018-2 ATR - CDO ........ 05/20/2024 . | Paydown .. 232,634 ..232,634 ..232,634 |. 0 0| 0| . 11/20/2029 . [1.A FE .
..378654-AA-5 | GLENDOWER CLASS A?? SOFR + 3.90 07/13/20 04/15/2024 . [Direct . 37,184 37,184 36,507 |. 0 0| 0| . 07/13/2038 . [1.G FE .
..38172F-AA-6 | GOCAP 34R AR1 - CDO ...... . 05/06/2024 . | Paydoun ... ,255,499 .. 2,255,499 ..2,256,674 |. 0 0| 0| . 03/14/2031 . [1.A FE ....
..3817311-AA-0 | GOLUB CAPITAL BDC INC . |- 04/08/2024 . |Call @ 100.00 . . 4,000,000 ..4,000,000 ..3,996,800 |. K 0 0| 18 | . 04/15/2024 . [2.C FE ....
..38174Y-AA-3 | GOCAP 24MR AR - CDO ... . 05/06/2024 . | Paydoun ... .. 133,237 ..133,237 . .. 133,247 |. 0 0| .133,237 0| . 11/05/2029 . [1.A FE .
..38175C-AA-0 | GOCAP 21MR AR - CDO ... . | 04/25/2024 . | Paydown .. 414,399 ..414,399 ..414,316 |. 0 0| .414,399 0| . 01/25/2031 . [1.A FE .
..38175N-AA-6 | GOCAP 25(M)-R AR - CDO . 05/06/2024 . | Paydown ,328,3%8 1,328,398 01,329,239 |. 0 0| .1,328,3%8 0| . 05/05/2030 . [1.A FE .
..38176Y-AC-7 | GOCAP 46 A1B - CDO . 04/17/2024 . |Paydoun ......ooooeeiiiiiins i | 15,000,000 |....... 15,000,000 15,000,000 |.... .0 . 0 e 15,000,000 |.. 0 . 01/20/2032 . (1.A FE .
..38178X-AA-1 | GCPAF 2021-2 A - CMO/RWBS . . 04/20/2024 . | Paydoun ... .. 109,668 . 109,668 |.... .0 . 0 109,668 |.. 0 . 10/19/2029 . 1.F FE .
..300556-AL-2 |GRTLK 141R AR = CDO ....evvvvrvnnnnnnnnnninnnnnnnnn [ eeeeenn . 04/15/2024 . | Paydoun ... 301,642 ..301,416 |.... .0 . 0 .301,642 |.. 0 . 10/15/2029 . [1.A FE .
..390556-AN-8 | GRTLK 141R BR - CDO ... . 04/15/2024 . | Paydoun ... .... 186,071 . 186,016 |.... .0 . 0 186,071 0 . 10/15/2029 . [1.A FE .
..39678II-AA-6 | GCSP 51 A - RWBS .... 06/25/2024 . |Paydown ..9,99 ....9,9% ...10,017 |. 0 0| .9,9% 0| . 09/25/2034 . [1.A FM .
..40170F-AA-4 | GPIM 2018-1 A1 - CDO . . 04/15/2024 . | Paydown 1,419,541 ,419,541 1,419,685 |. 0 0| 1,419,541 0| . 01/15/2031 . [1.A FE .
..40170F-AJ-5 |GPIM 2018-1 A2 - CDO .. . 04/15/2024 . | Paydown .. 405,583 ..405,583 ..405,209 |. 0 0| .405,583 0| . 01/15/2031 . [1.A FE .
..40432B-AZ-2 |HALO 2007-2 3A6 - CMO/RMBS ........ccoeeeieeeeees [eeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2037 . [1.A FM .
. 41161P-EZ-2 | HVMLT 2004-5 3A - CMO/RMBS ......ccoeeeeeeeieeens [oeennn . 06/01/2024 . | Paydoun ... 171 . 167 ... .0 . 0 0 . 06/19/2034 . [1.A FM .
..41161P-FV-0 |HVMLT 2004-6 5A - CMO/RMBS 06/01/2024 . |Paydown . 2,636 .2,640 |. 0 0| 0| . 08/19/2034 . [1.A FM .
..41161V-AC-4 |HVMLT 2006-7 2AA - RMBS 06/20/2024 . |Paydown ...49,208 ..36,742 |. 0 0| 0| . 09/19/2036 . [1.A FM .
..411707-AD-4 | HNGRY 2018-1 A2 - RMBS .. 04/05/2024 . |Paydown .10,867,500 10,538,973 |. 0 0| 0| . 06/22/2048 . |2.B FE
- A411707-AH-5 | HNGRY 2020-1 A2 = ABS .....eevvvvvrrernnnnnnnnnnnns [ eeeeenn . 06/20/2024 . |Paydoun .......oooeevieiiins v e 87500 [, 8,750 .0 . 0 0 . 12/20/2050 . (2.B FE .
..43133A-AA-5 |HITR 2018-1 A1 - CDO .. . 04/10/2024 . | Paydoun ... 841,122 I .0 . 0 . 0 . 10/11/2038 . [1.B FE .
..43133K-AC-9 | HCOMF 1 ARR - CDO ... . 05/01/2024 . | Paydown .. 147,262 ..146,960 |. ..147,063 |. 0 0| 147,262 0| . 11/01/2035 . [1.B FE .
.. 43285H-AA-6 | HGVT 2020-A A - ABS ....ooovviiiiiiiiiiiiiiieeeeens [ . 06/25/2024 . | Paydoun ... ... 22,985 ... 22,983 |............ 22,984 |.... .0 . 0 ..22,985 |.. 0 . 02/25/2039 . [1.A FE .
..433674-AA-6 |NZES 20PLST A - CMO/RMBS .......ccooeeeeieeeennens [oennn . 06/25/2024 . | Paydoun ... .. 101,786 .. 101,786 |.......... 101,783 |[.... .0 . 0 101,786 |.. 0 . 12/26/2025 . [2.C FE .
. A3730N-AA-4 |HPA 221 A - OMBS .......oooeeeennnnnn [ . 06/01/2024 . | Paydoun ... 420,344 416,113 |.... .0 . 0 0 . 04/19/2039 . [1.A FE .
..4378K-AA-0 |HOF 2022-1 A1 - CMO/RMBS .......ccooeeeeeeiieneins [oennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2067 . [1.A FE .
..440405-AE-8 |HORZN 181 A = ABS .....coeeeeeeieieeeeeeeeeeeeeeeens [ . 06/15/2024 . | Paydoun ... .0 . 0 0 . 12/15/2038 . |2.C FE
..44040H-AA-0 | HORZN 2019 A = ABS .....evveiiiiniiiiiiiiiiins [ eeeenn . 06/15/2024 . | Paydoun ... .0 . 0 0 . 07/15/2039 . [2.C FE .
.. 45254N-MZ-7 | IMM 2005-2 1A2 - RMBS 06/25/2024 . |Paydown K 0 0| 0| . 04/25/2035 . [1.A FM ....
.. 45254N-NT-0 | IMM 2005-3 M1 - RMBS .... 05/28/2024 . |Paydown L0 | 0 0| 0| . 08/25/2035 . [1.A FM ....
..452766-AA-6 | IMPRL 2022-NOM1 A1 - CMO/RMBS .. 06/01/2024 . |Paydown .. 325,620 ..274,945 |. ..275,636 |. 0 0| .325,620 0| . 02/25/2067 . (1.A FE ....
..45276K-AA-5 | IMPRL 22NQM3 A1 - RUBS ..... 06/01/2024 . |Paydown .. 268,911 ..262,340 |. 0 0| .268,911 0| . 05/25/2067 . [1.A FE ....
.. 45276N-AA-9 | IMPRL 2022-NQM4 A1 - CMO/RVBS 06/01/2024 . |Paydown ..138,417 |. 0 0| .146,573 0| . 06/27/2067 . [1.A FE ....
..45276P-AA-4 | IMPRL 22NQM2 A1 - RMBS ......oooeeerrennnnnnns [ oens . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/25/2067 . [1.A FE ....
..452760-AA-2 | IMPRL 2022-NOM5 A1 - CMO/RMBS .............co. [oeeens . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2067 . [1.A FE ....
..45660L-LP-2 | INDX 2005-AR7 4A1 — CMO/RMBS .........eevvvevennn [ereenn . 05/01/2024 . | Paydoun ... .0 . 0 0 . 06/25/2035 . [5.B FM ...
..45660L-LP-2 | INDX 2005-AR7 4A1 - CMO/RMBS ..........cevvvvvnns [ereeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/25/2035 . [1.A FM ....
..45660L-LP-2 | INDX 2005-AR7 4A1 - CMO/RMBS ..........ceeveeeene [eeeennn . 06/01/2024 . | Paydoun ... .0 .. .0 .. .0 .. . 06/25/2035 . [2.B FM ....




8'G03

STATEMENT AS OF JUNE 30, 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- Disposal Name Shares of Consid- Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..45660L-L0-0 | INDX 2005-AR7 5A1 - CMO/RMBS ... . 06/01/2024 . | Paydoun ... ... 2,402 ... 1,876 |.... .0 . 0 .2,402 |.. . 06/25/2035 . [1.A FM ....
..45660N-X9-1 | INDX 2004-AR6 5A2 - CMO/RMBS ... . 06/01/2024 . | Paydoun ... ... 1,871 .. 1,671 .0 . 0 .1.87 . 10/25/2034 . (1.A FM ...
..45686@-AB-0 | INFRASTRIPE, LLC ....ooooeeeirinininnn [ . 06/28/2024 . |Direct .... ....2,498 ....2,488 |.... .0 . 0 .2,4% |.. . 09/30/2024 . [3.A PL ....
..45686@-AC-8 | INFRASTRIPE, LLC ......oooeeerennnenn [ . 06/28/2024 . |Direct .... ... 1,683 |.... .0 . 0 1,659 |.. . 09/30/2024 . |3.A PL
.. 45783N-AA-5 | INSTR 2021-1 A = ABS ... [ eeeenn . 06/15/2024 . | Paydoun ... ...28,690 |.... .0 . 0 . 02/16/2054 . [1.F FE .
..46591K-AC-7 | JPMMT 2019-8 A3 - CMO/RMBS .......ccoeeeeeeieenes [eeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 03/25/2050 . [1.A ........
.. 46592K-AC-6 | JPMMT 2021-3 A3 — CMO/RMBS ........eevvvvmvunnnnn [ereeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 07/25/2051 . [1.A ........
..465976-AA-6 | JPMMT 22LTV1 A1 - CMO/RMBS ..........ooeeeeeeeens [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 07/25/2082 . [1.A ........
..46616P-AA-1 |HENDR 2011-1 A = ABS ... [ . 06/15/2024 . | Paydoun ... .0 . 0 . 10/15/2056 . [1.A FE .
..46619X-AA-1 | HENDR 2015-3 A - ABS .. 06/15/2024 . |Paydown 0 0| . 03/17/2070 . [1.A FE
..466247-J4-6 | JPMMT 2006-A2 2A1 - CMO/RMBS 06/01/2024 . |Paydown 0 0| . 04/25/2036 . [1.A FM .
..466247-UG-6 | JPMMT 2005-A6 7A1 - CMO/RWBS 06/01/2024 . |Paydown 0 0| . 08/25/2035 . [1.A FM .
..466247-7P-1 | JPMMT 2005-S3 A2 ~ CMO/RMBS .......cevvvvvvvvvnnn [ereenn . 05/01/2024 . | Paydoun ... .0 . 0 . 01/25/2036 . [1.A FM
..46627M-AD-9 | JPALT 2005-S1 1A4 — CMO/RMBS ........eevvvvvvnnns [oeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 12/25/2035 . [1.A FM
.. 46627M-CU-9 | JPALT 2006-A1 2A1 - CMO/RMBS ......ccceeveeeeees [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 03/25/2036 . [1.A FM .
.. 46627M-CU-9 | JPALT 2006-A1 2A1 - CMO/RMBS ..........ccceeeees [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 03/25/2036 . |2.C FM
..46627M-EJ-2 | JPALT 2006-S1 112 = CMO/RMBS ......oevvnnnnnnnnn [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 . 03/25/2036 . [1.A FM .
..46630P-AP-0 | JPMMT 2007-A2 3A1 - CMO/RMBS ......cccooviiiiies [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 . 04/25/2037 . [1.A FM .
..46630-AB-6 | JPMMT 2007-S2 1A2 — CMO/RMBS ........evvvvvvvnnnn [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 06/25/2037 . [1.A FM
..46631IN-AA-7 | JPMMT 2007-S3 1A1 - CMO/RMBS ......ccoovvviiiees [ereennn . 06/30/2024 . | Paydoun ... .0 . 0 . 08/25/2037 . [1.A FM
..4663311-AM-1 | JPMRR 2009-6 2A2 - CMO/RVBS . 06/01/2024 . |Paydown 0 0| . 04/26/2035 . [1.A FM .
..466365-AB-9 | JACK 2019-1 A2I1 - RMBS . 05/25/2024 . |Paydown 0 0| . 08/25/2049 . |2.B FE
..466365-AD-5 | JACK 2022-1 A21 - RUBS .. 05/25/2024 . |Paydown 0 0| . 02/26/2052 . |2.B FE
..466365-AF-0 | JACK 2019-1 22A - RMBS .. . | 05/25/2024 . | Paydown 0 0| . 08/25/2049 . [1.C FE .
..466365-AG-8 | JACK 2022-1 21A - RUBS .. . |- 05/25/2024 . | Paydown 0 0| . 02/26/2052 . (1.B FE .
..46637U-AA-5 | JPTEP 2012-3 A = CMO/RMBS ......cccoevviiiiiiiins [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 10/27/2042 . (1.B FE .
..46637V-AA-3 | JPTEP 2012-2 A — CMO/RMBS .......oevviniiiiinnnnn [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 09/17/2042 . (1.B FE .
..46639A-AA-7 | JPTEP 2012-5 A = CMO/RMBS ......cccooiiiiiiiiiies [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 12/27/2042 . (1.B FE .
..46651T-AA-Q |HENDR 181 A - ABS ....oooeeeeieiiiiiiieieieeeeee [ . 06/15/2024 . | Paydoun ... .0 . 0 . 10/17/2072 . (1.A FE .
..46654D-AD-5 | JPMMT 21INV4 A2 - CMO/RMBS ..........evvvmmunnnnn [ereeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 01/25/2082 . [1.A ........
..4665411-AE-1 | JPMMT 221 A3 - CMO/RMBS .......ooooeeeirnnnnnnnnns [oennn . 06/01/2024 . | Paydoun ... .0 . 0 . 07/25/2052 . (1.
..46655G-AB-1 | JPMNT 2022-4 A2 - RWBS .. 06/01/2024 . |Paydown 0 0| . 10/25/2052 . (1.
..46657B-AA-2 | JPMMT 23DSC2 A1 - RWBS 06/01/2024 . |Paydown 0 0| . 11/25/2063 . (1.
..472320-AA-8 | JMAC 08R1 A - RWBS .... 06/25/2024 . |Paydown 0 0| . 06/25/2047 . (1.
..472321-AA-6 | JMAC 2008-R2 1A1 - RMBS . 06/01/2024 . |Paydown 0 0| . 10/25/2035 . (1.
..472321-AG-3 | JMAC 2008-R2 1A3 - RWBS . 06/01/2024 . |Paydown 0 0| . 10/25/2035 . (1.
.. 47232C-AH-7 | JMAC 2009-R1 4A2 ~ CMO/RMBS ........cevvvvvvvenns [ereeenn . 06/01/2024 . | Paydoun ... . .0 . 0 . 06/21/2037 . [1.A FM ...
..477600-AC-7 | JIMMY 2022-1 A21 = RMBS .......cevvvvvvvvrvvinnnns [eeeeenn . 04/30/2024 . | Paydoun ... ... 3,304 |.... .0 . 0 . 04/30/2052 . (2.B FE ....
..48669R-AA-9 |KCAP F3C A - CDO ....... 06/20/2024 . |Paydown .. 315,229 ..315,229 ..315,229 |. 0 0| . 12/20/2029 . (1.A FE ....
.. 49255P-AA-1 |KSTRL 2018-1 A - ABS . . 06/15/2024 . | Paydown 62,527 62,527 60,763 |. 0 0| . 12/15/2038 . 2.B FE ....
..50543L-AA-0 |LAFL 2016 A1 - ABS .... . 06/15/2024 . | Paydown .. 150,871 . 150,871 .. 147,944 |. 0 0| . 01/15/2042 . [3.A FE ....
..52520M-BS-1 | LMT 2005-2 2A1 - CMO/RMBS ........ooovveeeenenees [ oeenn . 06/25/2024 . |Paydoun ........oooeeiiiiins feneninnnii e 2,715 |oeeiiiinnes 2,669 .. 1,590 ... .0 . L0 . 12/25/2035 . [1.A FM ...
..52521R-AC-5 |LMT 2007-5 1A1 — CMO/RMBS .........cevvvvvvvvnnnn [erreenn . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e 3,155 .... 3,09 ....2,188 |.... .0 . L0 . 06/25/2037 . [1.A FM ....
..52522D-AG-6 | LXS 2006-16N AAT = RMBS ......ccceeeiiiiiiiiiicn oo . 06/25/2024 . | Paydoun ... ... 96,844 ...96,827 .0 . 0 . 11/25/2046 . [1.A FM ...
..525241-AL-9 |LXS 2007-1 WF1 - RMBS ......cooeerrrennnnnnnnnns [oens . 06/01/2024 . |Paydoun ......oooeeeeiiiiins foriiiinni e 1,080 . .0 . 0 . 01/25/2037 . [1.A FM ...
..55272X-AA-0 | MFA FINANCIAL INC ...oovvvvvieiieeeiiiieeeeeeeeeeees e . 06/15/2024 . |Maturity @ 100.00 . . 8,969,000 .8,821,026 |.... 0. .0 . 06/15/2024 . |2.CPL ....
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..55281G-AA-6 | MCFCL VII1 A1 - CDO ... Covee . 05/16/2024 . | Paydoun ... .. 4,064,593 . 4,064,593 |.... .0 . o0 |eeeee... 4,064,593 |.. 0 . . 07/18/2030 . [1.A FE ....
..55283A-AA=7 |MCA 3 A = CDO ..eevvvvrrrriiiinninireenieneeeneeeeees [ eeeeen . 05/15/2024 . | Paydoun ... .0 . ....0 |.......376,981 .. .0 . . 11/15/2035 . [1.F FE ....
..55283T-AA-6 |MF1 2021-FL6 A - CMBS .....cooeeerrrrennnns [ . 06/18/2024 . | Paydoun ... . . . .0 . 0 513,032 .. .0 . . 07/18/2036 . [1.A FE ....
..55284A-AA-6 | MF1 2021-FL7 A - CMBS . 06/18/2024 . | Paydown . 1,762,725 1,722,433 | 0 0| ,762,725 0| . 10/21/2036 . [1.A FE ....
..55284J-AA-7 |MF1 2022-FL8 A - CMBS ....ccooeeeiiiiiiiiiiiieeees [ . 04/19/2024 . | Paydoun ... ... 18,575 ... 78,575 |.... .0 . 0 .0 . . 02/19/2087 . (1.A FE ....
..55284P-AC-9 | MFRA 2022-NOM1 A1 - CMO/RMBS .........cevvvvvvnns [ereeenn . 06/01/2024 . | Paydoun ... .. 81,615 .0 . 0 0 . 12/27/2066 . [1.A FE ....
..55284T-AA-5 |MFRA 22INV1 A1 = RMBS ......eevviniiiiiiiiiiis e . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2066 . [1.A FE ....
..552850-AA-0 | MFRA 2022-NOM2 A1 - CMO/RMBS ..........ccevvvenns [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2067 . [1.A FE ....
..55285U-AA-1 | MFRA 22INV2 A1 - CMO/RWBS U RO . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2057 . [1.A FE ....
..553436-AC-2 | MJX VENTURE SENIOR TL L+1.682 04/30/2031 .... |....... . 04/22/2024 . |Direct .... .0 . 0 0 . 04/30/2031 . (1.D PL ....
..553438-AG-3 | MJX VENTURE SENIOR TL L+1.387 10/15/2031 04/15/2024 . [Direct . , K 0 0| 0| . 10/15/2031 . [1.C PL ....
..55446)-AA-5 |MAACH 1 A - ABS ........ . 06/15/2024 . | Paydown ...12,189 |. . 0 0| . 0| . 10/15/2039 . [2.A FE ....
..56577G-AA-7 | MRNON 2020-1 A - CDO .. . 04/15/2024 . | Paydown ..1,160,9% |. .1,160,9% |. 0 0| .1,160,9% 0| . 01/17/2034 . (1.A FE ....
..576433-GM-2 | MARM 2003-6 6A1 - CMO/RMBS 05/01/2024 . |Paydown .1,017 | 0 0| .1,020 0| . 12/25/2033 . [1.A FM ...
..576433-XA-9 | MARM 2005-1 3A1 - CMO/RWBS 06/01/2024 . |Paydown .562 |. 0 0| 0| . 02/25/2085 . [1.A FM ....
..58003U-AA-6 | MF1 2020-FL4 A - CMBS ... . 06/17/2024 . | Paydoun ... ,640 | 0 0| 0| . 12/17/2035 . [1.A FE ....
..58278L-AA-4 |MCREIF SUBREIT, LLC ...cooovveiiiiiiiiiiiiiiiieeens [ . 04/01/2024 . | Adjustment .. . (10,608) .0 . 0 0 . 11/13/2023 . [5.B Gl ....
..58278L-AC-0 |MCREIF SUBREIT, LLC ...oooeeeeeeiiiiiiiiiiiiiiieens [ . 04/01/2024 . | Adjustment .. . (10,608) .0 . 0 0 . 10/15/2026 .
..58549R-AC-0 | MELLO 21MTG3 A3 - CMO/RWBS 06/01/2024 . |Paydoun ... 0 0| 0| . 07/25/2051 .
..58550N-AC-5 |MELLO 21INV4 A3 - CMO/RMBS 06/01/2024 . |Paydown .. 120,384 ..120,384 0 0| .120,384 0| . 12/25/2051 .
..59111R-AA-0 | METAL 2017-1 A - ABS . . 05/15/2024 . | Paydown 13,353 ... 13,353 0 0| .. 13,353 0| . 10/15/2042 .
..61033C-AL-0 |MCMML 7 A2 = CDO ...oevvvvveeiieieiieiiieeeeeeeeeens [ . 05/22/2024 . | Paydoun ... ,593,742 ,593,742 ...... 1,503,583 |.... .0 . vn0 eeennn.. 1,593,742 .. 0 . 11/22/2030 .
..61033R-AJ-2 | MCMML 171R AR - CDO ... . 04/22/2024 . | Paydoun ... .. 195,760 195,760 195,760 |...........195,760 |.... .0 . 0 .195,760 |.. 0 . 04/23/2029 .
..61033W-AC-6 | MCMML 9 A2 - CDO . . 04/22/2024 . | Paydown .. 470,406 ..470,406 ..470,406 |. ..470,406 |. 0 0| .470,406 0| . 10/22/2031 .
..61034H-AA-2 | MCMML VI A - CDO ... . 04/15/2024 . | Paydoun ... 696,946 696,946 |...........696,307 |.... .0 . 0 .696,946 |.. 0 . 04/15/2030 .
..61690P-AV-3 | MSRR 13R7 10B - CMO/RMBS ...........ccooeeeeeeenes [orinnn . 06/01/2024 . | Paydoun ... ..101,385 . 101,065 |.... .0 . 0 101,385 |.. 0 . 12/27/2046 .
..61749L-BM-2 | MSM 2006-8AR 6A2 - CMO/RMBS . 06/01/2024 . |Paydown ... 370 ....370 ...215 . 0 0| ....370 0| . 06/25/2036 .
..61772L-AJ-0 | MSRM 2021-2 A3 - CMO/RMBS . 06/01/2024 . |Paydown .. 452,896 ..452,8% ..440,834 |. 0 0| .452,8% 0| . 056/25/2051 .
..61772N-AJ-6 | MSRM 2021-5 A3 - CMO/RMBS . 06/01/2024 . |Paydown .. 142,510 .. 143,759 |. 0 0| 142,510 0| . 08/25/2051 .
..617720-AE-0 | MSRM 2021-6 A3 - RMBS ... . |. 06/01/2024 . | Paydown .. 137,444 . 138,080 |. 0 0| 137,444 0| . 09/25/2051 .
..61774Y-AA-9 | MSRM 231 A1 - CMO/RMBS . |- 06/01/2024 . | Paydown .. 461,434 ..389,774 |. 0 0| .461,434 0| . 02/25/2053 .
..62046A-AC-8 |NPRL 2017-1 A1 - ABS ....oooeeriirinnnnnnn [ . 06/20/2024 . | Paydoun ... .. 137,962 .0 . 0 0 . 10/21/2047 .
..62047A-AB-9 |NPRL 2019-2 A2 — ABS .....eovvvveviriiiiiiiiiiiinns [eeeeenn . 06/19/2024 . | Paydoun ... ... 33,502 .0 . 0 0 . 11/19/2049 .
..62065M-AA-4 | NZES 2020-FHT1 A = CMO/RMBS .......ccoeeiiiiiian [ oeeennn . 06/25/2024 . | Paydoun ... ... 56,106 .0 . 0 0 . 11/25/2025 .
..6205511-AB-2 |NZES 21FHT1 A - CMO/RMBS .......coovvvveeeeeeeenns [eeennn . 06/25/2024 . | Paydoun ... ... 67,074 . . .0 . 0 0 . 07/27/2026 .
..62005W-AA-2 |NZES 21FNT2 A = ABS ...oooeeiiiiiiiiiiiiiiiieieeens [ . 06/25/2024 . | Paydoun ... ... 65,045 ...65,045 |.... .0 . 0 0 . 056/25/2026 .
..62960N-AA-5 |NXTC 20201 A = CDO0 ...evvvvvvvnnnnnnnnnninininnnns [ eeeeenn . 04/22/2024 . | Paydoun ... 3,485,162 .3,485,162 |.... .0 . 0 0 . 01/21/2031 .
..63946T-AA-9 |NB Direct Access Ins SPB Senior 5.00 07/ . 05/15/2024 . [Direct . .. 274,886 ..274,886 |. 0 0| 0| . 07/29/2025 .
..64016N-AA-5 |NBLY 211 A2 - ABS 04/30/2024 . |Paydown . 9,521 0 0| 0| . 04/30/2051 .
..64016N-AC-1 |NBLY 221 A2 - ABS ... 04/30/2024 . | Paydoun ... X 2,482 | 0 0| 0| . 01/30/2062 .
..64755@-AA-9 | NEW MOUNTAIN GUARDIAN 111 BDC, L.L.C. 06/05/2024 . | AFG Private Placement .. |. ..915,116 |. 0 0| 0| . 07/15/2025 .
..64755@-AB-7 |New Mountain Guardian 111 B . 06/05/2024 . | AFG Private Placement .. |. 0 0| 0| . 07/15/2025 .
..64830J-AA-8 |NRZT 22NQM1 A1 - CMO/RMBS .......eveeniiiiiiinnn [eeeenn . 06/01/2024 . | Paydown .0 . 0 .104,755 |.. 0 . 04/25/2061 .
..64831D-AB-8 |NRZT 22INV1 A2 - CMO/RMBS .......ccooiviiiiiiiins [ereenn . 06/25/2024 . | Paydoun ... .0 . 0 .217,963 |.. 0 . 03/25/2052 .
..64831U-AA-2 | NRZT 22NQM4 A1 — CMO/RMBS ........evvvvvvvvvnnnnns [ereeenn . 06/01/2024 . | Paydoun ... .... 207,868 200,073 |........... . .0 . 0 207,868 |.. 0 . 07/25/2062 .
..652460-AA-7 |NEWREZ LLC = ABS ......evvvvvvvrrrririirirrnnninnnns [eeeeenn . 06/25/2024 . | Paydoun ... 119,033 119,031 |...........119,032 |.... .0 . 0 e 119,034 .. 0 . 11/25/2026 .
..65252B-AA-1 |FSSLF 1 AIN - CD0 ..ooooveveeenneeeneeieeeeeeeeeeees [ . 04/22/2024 . | Paydoun ... .. 4,449,149 ..4,394,950 |........4,428,817 |.... .0 .. .0 ... 4,440,149 |.. .0 .. . 04/22/2030 .
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..65538P-AA-6 | NAA 2007-1 1AA - RWBS .....oooeeerrnnnnnnns [ oenn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 3,312 ... 2,702 ....3,266 |.... .0 . 0 ...3,312 |.. . 03/25/2047 . (1.A FM ....
..65539C-AK-2 |NMRR 2011-4R 110 - CMO/RMBS ..........eevvummunnn [ernennn . 06/01/2024 . | Paydoun ... ... 28,393 ...28,469 ...28,272 |.... .0 . 0 ..28,393 |.. . 12/29/2036 . [1.A FM ....
..670855-AA-3 | OBX 23NQM1 A1 - CMO/RMBS ........ooooveeiereeneins [oeinnn . 06/01/2024 . | Paydoun ... ... 43,510 .0 . 0 . 11/27/2062 . [1.A FE .
..67115N-AA-8 | 0BX 2022-INV1 A1 = RMBS .......evvvvvvvrrrriinnnns [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 12/26/2051 . [1.A ........
..67116M-AA-9 | 0BX 23J1 A1 — CMO/RMBS .......covvvvviviiiiiiiiins [ eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 01/27/2053 . [1.A ........
..67181D-AA-9 | OAKIG 2020-1 A1 = OMBS ...ooooeeeeeieieeieeeieeees oo . 06/20/2024 . | Paydoun ... .0 . 0 . 11/21/2050 . (1.
..67181D-AB-7 | OAKIG 2020-1 A2 = CMBS ........evvvmmmmmnnnnnnnnnn [ereeenn . 06/20/2024 . | Paydoun ... .0 . 0 . 11/21/2050 . (1.
..67190A-AA-4 | OAKIG 2021-1 A1 = ABS ...oooeeerernieiiins [ . 06/20/2024 . | Paydoun ... .0 . 0 . 01/20/2051 . (1.
..67190A-AB-2 | 0AKIG 2021-1 A2 = ABS ....ceoeviiiiiiiiiiiiiieeees [ . 06/20/2024 . | Paydoun ... . .0 . 0 . 01/20/2051 . (1.
..67400F-AC-5 |OAKCL 181 A1B - CDO ... 04/15/2024 . |Paydown ..2,700,000 |. 0 0| . 10/21/2030 . (1.
..67448E-AA-6 | OBX 22INV4 A1 - RMBS . 06/01/2024 . |Paydown 94,669 |. 94,774 |. 0 0| . 06/25/2052 . (1.
..67448J-AA-5 | 0BX 22INVS A1 - CMO/RMBS 06/01/2024 . |Paydown ..151,406 |. ..161,401 0 0| . 10/25/2052 . (1.
..67448X-AA-4 | 0BX 2021-J3 AT = RMBS ......eevvvvvmnnnnnnnnnnnnnns [ eeeenn . 06/01/2024 . | Paydoun ... . . 611,102 |.... .0 . 0 . 10/25/2051 . (1.
..68286#-AA-6 | 171 SAW MILL LLC .... . 06/05/2024 . | Paydoun ... .. 90,925 , e 90,926 ... .0 . 0 . 07/05/2082 . [1.A ........
..691204-AA-9 |OR 111 A1L - CDO . . 04/11/2024 . | Paydown ..2,000,000 ..1,980,000 |. .1,004,166 |. 0 0| .2,000,000 . 04/20/2032 . [1.A FE
..691204-AG-6 |OR 111 A1F - CDO .... . 04/11/2024 . |Paydown ........oooevveenees |oeeennnnnnnnnnnns [002..3,000,000 ... 3,000,000 |........ 3,000,000 |........ .0 . 0 e 3,000,000 |.. . 04/20/2032 . (1.A FE .
..603581-AA-8 | PRPM 24RCF1 A1 — CMO/RMBS ........evvvvvvvevnnnnns [eeeenn . 06/25/2024 . | Paydoun ... ... 191,676 |.... .0 . 0 .200,050 |.. . 01/26/2054 . [1.A FE .
..69359Y-AC-1 | PMTLT 2021-INV1 A3 = RMBS ......ovvvvrriiiiiinnns [ eeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 07/25/2051 . [1.A ........
..693684-AA-0 | PSMC 2020-1 A1 = CMO/RMBS .....cceeeeeeeiiiieeees [eeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 01/25/2050 . [1.A ........
..69374X-AA-8 | PSMC 2019-2 A1 - CMO/RMBS .......ccoeviiiiiiiiins [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 10/25/2049 . (1.A ........
..69375B-AA-5 |PSMC 2019-3 A1 - CMO/RMBS ..o [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 11/26/2049 . [1.A ........
..69377C-AA-1 | PRKCM 2022-AFC1 A1A - CMO/RVBS 06/01/2024 . |Paydown 0 0| . 04/25/2057 . [1.A FE .
..69377E-AA-7 | PRPM 22INV1 A1 - CMO/RMBS . 06/01/2024 . |Paydown K 0 0| . 04/25/2067 . [1.A FE .
..69547M-AA-4 |PAID 223 A - ABS .... 06/15/2024 . |Paydown .. 316,049 ..316,049 ..316,049 |. ..316,049 |. 0 0| .316,049 . 03/15/2030 . [1.E FE .
..701630-AE-8 |PARLI 2R AR - CDO ... . 04/20/2024 . | Paydoun ... .. 730,439 730,439 730,439 |...........730,439 |[.... .0 . 0 .730,439 |.. . 10/20/2031 . [1.A FE .
..704690-AL-3 |PEAKS 1 A2R - CDO ... . 04/25/2024 . | Paydoun ... .. 178,757 ... 178,757 178,422 |.......... 178,667 |.... .0 . v e 178,757 .. . 07/25/2030 . [1.A FE .
..70806U-AA-0 |PNTPK 2 A1 - CDO . . 05/21/2024 . | Paydown . 5,500,000 .5,500,000 ..5,500,000 |. .5,500,000 |. 0 0| .5,500,000 . 01/15/2082 . [1.A FE .
..70806U-AE-2 |PNTPK 2 B1 - CDO .... . . 05/21/2024 . |Paydown .........oooeveeiins |eeeninninnnnnnnns |0 1,500,000 | ,500,000 |........ 1,500,000 |........ .0 . 0 e 1,500,000 |.. . 01/15/2032 . [1.C FE .
..72303#-AA-7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER, ..... |[....... . 06/28/2024 . |Direct .... .0 . 0 . 12/31/2031 . [1.E PL .
..72353P-AA-4 |PION 1 A - ABS .... . 06/15/2024 . | Paydown 0 0| . 06/15/2044 .
.. 72703P-AC-7 |PLNT 191 A2 = ABS ..oooeeiiiieiiiiiiieieeeeeeee [ . 06/05/2024 . | Paydoun ... .0 . 0 . 12/05/2049 .
.. T4041E-AA-3 |PRETSL XVIT A1 = CD0 ..eennnnin oo . 06/24/2024 . | Paydoun ... .0 . 0 . 03/23/2035 .
..74041N-AB-1 |PRETSL XII A2 - CDO . 06/24/2024 . | Paydown 0 0| . 12/24/2033 .
.. 74042D-AA-4 | PRETSL XX A1 - CDO . 06/24/2024 . |Paydown .. 122,179 .122,179 0 0| 122,179 . 03/22/2038 .
..74042F-AA-9 | PRETSL 25 A1 - CDO . . 06/24/2024 . | Paydown 18,918 18,918 0 0| 18,918 . 06/22/2037 .
..74042J-AA-1 | PRETSL XXI A1 - CDO ... . 06/24/2024 . | Paydown 5,434 0 0| . 5,434 . 03/22/2038 .
..7T4160M-BN-1 | PRIME 2003-2 1A9 - RUBS ......coovvvrviiiiiiinnnns [eeennn . 06/30/2024 . |Direct .... .0 . 0 .. (231)).. . 10/25/2033 .
..74331U-AA-6 |PROG 22SFR3 A - CMBS ........cceevveeeeeeieeennnens [ . 05/17/2024 . | Paydoun ... .0 . 0 .. 7,572 |.. . 04/19/2039 .
.. 743874-AC-3 | PFMT 2020-1 A2 - CMO/RMBS .......ccoeveeeeeeennns [ orennn . 06/01/2024 . | Paydoun ... .0 . 0 ..10,384 |.. . 02/25/2050 .
..74387L-AC-5 |PFMT 2019-1 A2 - CMO/RMBS ........cooveerrennnens [ oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 12/27/2049 .
..748956-AA-7 |RCKT 23CES2 A1A - RMBS .....oooeererninnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 09/25/2043 .
.. TA923H-AQ-4 |RALI 2007-QS4 3A6 - CMO/RMBS ..........eevvvvvnns [erreenn . 06/01/2024 . | Paydoun ... .0 . 0 . 03/25/2037 .
..74928X-BB-6 |RBSSP 2009-6 3A2 - CMO/RMBS .........covvvvveeees [eeeenn . 06/25/2024 . | Paydoun ... .0 . 0 . 02/26/2051 .
..749357-AA-7 | RCKT 191 A1 - CMO/RMBS ..........evvvvvvrvnvnnnnnn [erneenn . 06/01/2024 . | Paydoun ... .0 . 0 . 09/27/2049 .
.. 74935W-AA-2 | RCKT 23CEST A1A - CMO/RMBS 06/01/2024 . |Paydown 0 0| . 06/25/2043 .
..749384-AA-1 |RCKT 2021-5 A1 - RMBS ... 06/01/2024 . |Paydown . K 0 0| . 11/27/2061 .
..74938F-AA-6 | RCKT 2022-1 A1 - CMO/RWBS ... . 06/01/2024 . | Paydoun ... .. 667,266 |.... .0 .. .0 .. . 01/25/2052 .
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..749381-AB-7 |RCKT 222 A2 = RMBS .......evvvvvverrnnnnnnnnnnnnnnns [ eeeeenn . 06/01/2024 . |Paydoun .......oooeeeeeeeins |evennnnnnnnnnns Joeeeenn... 85,559 ... 85,559 |............80,920 |............80,885 [........cccccea0 [ooiiiiiis 4,675 |. .0 . 0 0 e . 03/25/2052 .
.. T4930K-AA-4 | RCKT 2021-6 A1 - CMO/RMBS ........oooveeeeeeenens [ oeennn . 06/01/2024 . |Paydoun ......oooovvvinnnins |ovnnnnnnnnnnnnnnnns o 177,236 [ennnnnnnn 177,236 | 175,020 ol 174,738 [onniiiiiinnnnn 0 s 2,498 | .0 . 0 0 . 12/26/2051 .
..749407-AA-0 | RCKT 23CES3 A1A — CMO/RMBS .........eevvvvvvvunnn [ereeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2043 .
.. 749581I-AC-0 | RFMSI 2007-SA1 2A2 — CMO/RMBS ...........evvvvnn [oreeenn . 06/01/2024 . | Paydoun ... .0 . 0 .. 0 . 02/25/2037 .
..74958Y-AE-2 |RFMSI 2007-S4 A5 - CMO/RMBS .........eevvveennnnn [ereeenn . 06/25/2024 . | Paydoun ... .0 . 0 ....925 |.. 0 . 04/25/2037 .
..74969T-AA-8 |RBIT 2021-HB1 A = RMBS ........eevvmmmmmnnnnnnnnnn [erneenn . 06/25/2024 . | Paydoun ... . .0 . 0 761,258 |.. 0 . 11/25/2031 .
.. 74969V-AA-3 |RPIT 212 A ~ CMO/RMBS .......cevvvvvvviiiiiiiininns [ eeeenn . 06/25/2024 . | Paydoun ... 106,202 .0 . 0 .106,202 |.. 0 . 09/25/2061 .
.. T4969X-AA-9 |RPIT 221 A — CMO/RMBS .........evvvvvvvvrrerinnnnns [ eeeenn . 06/25/2024 . | Paydoun ... .... 487,008 .0 . 0 487,008 |.. 0 . 01/25/2062 .
..74981C-AA-9 | RUN 22NOM1 A1 - CMO/RMBS ........oevvvmmemnnnnnnnn [ereeenn . 06/25/2024 . | Paydoun ... ... 47,087 .0 . 0 0 . 03/25/2067 .
..75115B-AC-3 |RALI 2006-QA5 2A1 - CMO/RMBS 06/01/2024 . |Paydown 34,234 0 0| 0| . 07/25/2036 .
..75115D-AA-3 |RALI 2006-QS13 1A1 - CMO/RMBS . 06/25/2024 . |Paydown .8,142 0 0| 0| . 09/25/2036 .
..75116C-ET-9 |RALI 2007-S6 114 - CMO/RMBS 06/01/2024 . | Paydoun ... . 4,405 0 0| 0| . 04/25/2037 .
..75156V-AD-7 | RAMP 2006-RS3 A4 - RWBS ..........oooeerrrrnnnnnns [oeninn . 05/01/2024 . | Adjustment .. .0 .0 . 0 0 . 05/25/2036 .
..75156W-AD-5 |RAMP 2006-RS4 A4 - RMBS ............cooeeeeeeeeens [ oennn . 06/25/2024 . | Paydoun ... 185,492 .0 . 0 0 . 07/25/2036 .
.. 75409J-AA-5 |RATE 21J1 A1 — CMO/RMBS .......cevvvvvveriiiiinnns [ eeeenn . 06/01/2024 . | Paydoun ... 207,102 . . ... (1,215) | 0 e (1,219) . 0 0 . 07/25/2051 .
..75400X-AA-4 | RATE 21HB1 A1 - CMO/RMBS ........cevvvvvvvvvnnnnns [eeeenn . 06/01/2024 . | Paydoun ... 129,616 PR V. v N | RN 2,20 | .0 . 2,20 |... 0 0 . 12/25/2051 .
.. 75574E-AA-5 |RCMT 2022-FL9 A = CMBS ......covvvvvvviiiiiiiiinns [eeeenn . 06/25/2024 . | Paydoun ... ,189,490 1,182,784 |.... .0 . 0 0 . 06/25/2037 .
..75575A-AA-2 | RCMT 2023-FL12 A = CMBS ....oovvevevriiiiieeeeeees e . 06/25/2024 . | Paydoun ... .0 . 0 0 . 05/25/2038 .
.. 75575R-AA-5 | RCMT 2023-FL11 A = CMBS .....ovvvvvvviiiiiiiiiinns [ eeeenn . 06/25/2024 . | Paydoun ... . . .0 . 0 . . 0 . 10/25/2039 .
..755931-AA-0 | RCMT 22FL10 A = CMBS .....evvnnnniiiiiin oo . 05/28/2024 . | Paydoun ... . 1,377,902 .. 1,377,902 .0 . w0 el 1,377,902 .. 0 . 10/25/2039 .
..75970N-BE-6 | RAMC 2005-3 AF4 - RMBS 06/01/2024 . |Paydown ...80,115 ...80,115 0 0| ..80,115 0| . 11/25/2035 .
..T6042E-AA-7 |REPS 2020-A A - ABS ... 06/20/2024 . |Paydown .. 364,729 ..364,729 0 0| .364,729 0| . 11/20/2030 .
..76110H-2Y-4 |RALI 2005-QS5 A2 - RWBS . 06/25/2024 . [Direct .... .0 0 0| .0 0| . 04/25/2035 .
..76110V-RX-8 | RFMS2 2005-HS1 1A4 - RMBS . . |- 04/01/2024 . | Adjus tment 0 0 0| .19 (195) |. . 09/25/2035 .
..761118-BU-1 |RALI 2005-QA8 NB2 - CMO/RMBS veeee.. |- 06/01/2024 . | Paydoun ... 0 0| .160,033 0| . 07/25/2035 .
..761118-KH-0 |RALI 2005-QS15 2A - CMO/RMBS .........ceevvvvvnns [eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 .0 . . 10/25/2035 .
..761118-U0-9 |RALI 2006-QS2 1A9 — CMO/RMBS .........evvvvevennn [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2036 .
..76112B-NM-8 | GMACM 2005-AA1 1A1 - CMO/RMBS . 06/01/2024 . |Paydown 0 0| 0| . 05/18/2035 .
..77879R-AB-2 |ROTOR 2011-1 1A - ABS . 06/15/2024 . | Paydown .. 132,286 ..132,286 K 0 0| .132,286 0| . 06/15/2046 .
..78433X-AA-8 | SALTT 211 AA - ABS .... 06/15/2024 . |Paydown .. 116,296 ..116,29%6 .. 116,292 |. 0 0| .116,29 0| . 02/28/2033 .
..78434K-AA-5 | SGR 2022-2 A1 - CMO/RMBS .. veeee.. |- 06/01/2024 . | Paydoun ... ...89,446 ...89,390 |.... .0 . 0 ..89,446 |.. 0 . 08/25/2062 .
..80306A-AA-8 | SAPA 2018-1 A - ABS ... [ . 06/15/2024 . | Paydoun ... .... 106,660 107,298 |.... .0 . o0 |eeeee.. 106,660 |.. 0 . 12/15/2040 .
..80349B-BD-8 | SARAT US 2R3 - CDO .. . |- 06/10/2024 . | Paydown ..4,000,000 ..4,000,000 |. 0 0| .4,000,000 0| . 04/20/2033 .
..81742L-AA-4 |SEQI 1 A - CDO .... . 04/15/2024 . | Paydoun ... 205,948 204,172 |.... .0 . 0 ...206,948 |.. 0 . 04/15/2031 .
..81743A-AA-7 | SEMT 2019-5 A1 - CMO/RMBS .....cooeeeeeeenenennns [ oeenns . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/27/2049 .
..81748J-AA-3 | SEMT 2019-4 A1 - CMO/RMBS ......oooveveeneeeennes [ oeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2049 .
..81748K-AA-0 | SEMT 2020-2 A1 - CMO/RMBS ......coeeeveeeeeeenens [ oeenns . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/25/2050 .
..81748M-AA-6 | SEMT 2020-1 A1 - CMO/RMBS ........covvvvvvvvnnnns [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2050 .
..81748T-AA-1 | SEMT 2021-7 A1 — CMO/RMBS .......oovvvvvivivnnnns [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/27/2051 .
..81749C-AA-7 | SEMT 2022-1 A1 - CMO/RMBS . 06/01/2024 . |Paydown 0 0| 0| . 02/26/2062 .
..81761T-AE-5 | SERV 2021-1 A21 - RMBS 04/30/2024 . |Paydown 0 0| 0| . 07/31/2051 .
..817743-AA-5 | SPRO 2019-1 A2 - ABS .. 04/25/2024 . |Paydown 0 0| 0| . 10/25/2049 .
..817743-AG-2 | SPRO 221 A2 - RMBS . 04/25/2024 . |Paydown 0 0| 0| . 01/25/2052 .
..817743-AJ-6 | SPRO 241 A2 - RMBS . 04/25/2024 . |Paydown 0 0| 0| . 01/25/2064 .
..83438J-AA-4 | SLOSO 2007-1 ALA - CDO .. U [ . 04/08/2024 . | Paydoun ... .0 . .0 . .0 . . 10/07/2037 .
..83546D-AL-2 | SONIC 2020-1 A21 - ABS ......eevvvvvvvveevveennens [eeeens . 06/20/2024 . | Paydown 0 0 0 . 01/20/2080 .
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..83546D-AM-0 | SONIC CAPITAL LLC - ABS ..oovvvvvviiiiiiiiiiiieees oo . 06/20/2024 . | Paydoun ... ... 20,625 ...20,625 ..21,919 ... 21,462 ... .0 . 0 ..20,625 |.. 0 e . 01/20/2050 . [1.C FE ....
..83546D-AN-8 | SONIC 2021-1 A21 = ABS .....oovvviviiiiiiiiiinenns [eeeenn . 06/20/2024 . | Paydoun ... ....8,750 ....8,750 |.............8,750 |.... .0 . 0 ...8,750 |.. .0 . . 08/21/2051 . 2.B FE ....
..850220-AP-9 | SCFT 2020-A A - ABS . 06/25/2024 . | Paydoun ... . .... 167,638 veeee... 167,631 | .0 . 0 .. 167,638 |.. 0 . 09/26/2037 . (1.A FE ....
..85208N-AD-2 | SPRNTS 1A1 - RMBS 06/20/2024 . |Paydown .. 187,500 . 187,500 . 187,500 |. . 187,500 |. 0 0| 187,500 0| . 09/20/2029 . 1.F FE ....
..85208U-AA-2 | SPRTE 211 A - ABS . 06/15/2024 . | Paydown .. 178,251 ..178,251 ..160,203 |. . 161,890 |. 0 0| 178,251 0| . 11/15/2046 . [1.F FE ....
..85572R-AA-7 | STARR 2018-1 A - ABS . . 06/15/2024 . | Paydown . . B 0 0| . 4,521 0| . 05/15/2043 . [1.G FE ....
..86206@-AA-7 | STONEHENGE CAPITAL FUND NEVADA [11 LLC ..cceee fnnnnn . 04/30/2024 . |Direct .... .0 . 0 0 . 01/31/2026 . [1.E FE ....
..86208#-AA-3 | STONEHENGE CAP CT VI 2021B-1 8.00 12/15/ .... [....... . 06/15/2024 . | CALL .... .0 . 0 0 . 12/15/2030 . [1.C FE ....
..86208@-AA-5 | STONEHENGE CAPITAL FUND SOUTH CAROLINA | .... [....... . 06/01/2024 . |Direct . .0 . 0 0 . 03/01/2026 . [1.C FE ....
..86209¢-AA-4 | Stonehenge Capital KY V 8.361 03/01/2028 .... |....... . 06/01/2024 . |Direct .... .0 . 0 0 . 03/01/2028 . [1.E FE ....
..86211%-AA-2 | STONEHENGE CAPITAL FUND NEBRASKA IV LLC 06/15/2024 . [Direct . 0 0| 0| . 03/01/2028 . [1.E Z .....
..86212V-AA-2 | STR 2016-1 A1 - ABS 06/20/2024 . |Paydown K K 0 0| 0| . 10/22/2046 . [1.C FE ....
..86212V-AD-6 |STR 2018-1 A1 - ABS 04/20/2024 . |Paydown ..2,773,532 ..2,772,813 |. 2,773,437 |. 0 0| .2,773,532 0| . 10/20/2048 . [1.A FE ....
..86212V-AE-4 |STR 2018-1 A2 - ABS . |. 06/20/2024 . | Paydown . 8,643 .8,601 |. .8,603 |. 0 0| . 8,642 0| . 10/20/2048 . [1.A FE ....
..863579-C3-0 | SARM 2005-21 6A3 - CMO/RMBS . . |- 06/01/2024 . | Paydown .2,163 01,899 |. 2,09 |. 0 0| .2,137 0| . 11/25/2035 . [1.A FM ...
..863579-UL-0 | SARM 2005-15 1A1 - CMO/RMBS .... . 06/01/2024 . | Paydoun ... ....2,206 ....1,760 |.... ... .0 . 0 .2,193 |.. 0 . 07/25/2035 . [1.A FM .
..863579-UU-0 | SARM 2005-15 4A1 - CMO/RMBS ... . 06/01/2024 . | Paydoun ... ...15,845 ...13,968 |............13,960 |.... .0 . 0 . 14,122 .. 0 . 07/25/2035 . [1.A FM .
..863579-VIi-5 | SARM 2005-17 5A2 - CMO/RMBS ... . 05/25/2024 . | Paydoun ... ....3,119 1,861 e 3,130 .0 . 0 ...3,150 |.. 0 . 08/25/2035 . [1.A FM .
..863579-XC-7 | SARM 2005-18 3A1 - CMO/RMBS .... . 06/01/2024 . | Paydoun ... ....4,375 3277 e 4,285 | .0 . 0 ...4,372 |.. 0 . 09/25/2035 . [1.A FM .
..863579-XR-4 | SARM 2005-18 8A1 - CMO/RMBS .... . 06/01/2024 . | Paydoun ... ...38,423 ...38,061 |.... .0 . 0 ..38,203 |.. 0 . 09/25/2035 . [1.A FM .
..863579-ZL-5 | SARM 2005-20 3A3 - CMO/RMBS ... . 06/01/2024 . | Paydoun ... ...23,806 |.... .0 . 0 ..24,263 |.. 0 . 10/25/2035 . [1.A FM .
..86358R-DX-2 | SASC 2001-SB1 A5 - RWBS . 06/01/2024 . |Paydown .6,258 |. 0 0| . 6,250 0| . 08/25/2031 . [1.A FM .
..86358R-DX-2 | SASC 2001-SB1 A5 - RUBS . 06/01/2024 . |Paydown 2,956 |. 0 0| . 3,677 0| . 08/25/2031 . |2.C FM
..86359A-MG-5 |SASC 2003-AL1 APO - RMBS 06/01/2024 . |Paydown 3,617 | 0 0| .3,678 0| . 04/25/2031 . [5.B GI
..86359A-IIT-6 | SASC 2003-AL2 APO - RMBS .. 06/01/2024 . |Paydown 9,905 |. 0 0| 0| . 01/25/2031 . [5.B GI
..86661#-AA-3 | SUMTER VA CTL 3.291 09/15/2042 06/15/2024 . [Direct . 79,403 |. 0 0| 0| . 02/15/2043 . [1.A ........
..87222E-AB-4 | TBW 2007-1 A2 = RWBS ....ccoeeeeeeeiieeeeeeeeeeeens [ . 06/25/2024 . | Paydoun ... ...10,061 |.... .0 . 0 0 . 03/25/2037 . [1.A FM .
..87222E-AC-2 | TBW 2007-1 A3 = RWBS .....ooevvveeeeeeeeeeeeeeeeens [ . 06/01/2024 . | Paydoun ... ... 17,994 ... .0 . 0 0 . 03/25/2037 . [1.A FM .
..87244C-AJ-5 |CHWML 1 AR = CDO ..oooovvrveniniiiiiiis [ . 04/22/2024 . | Paydoun ... ..839,520 |.... .0 . 0 0 . 10/21/2030 . [1.A FE .
..87267C-AA-6 | TRP 211 A - ABS . 06/17/2024 . | Paydoun ... ..37,371 | .0 . 0 0 . 06/19/2051 . [1.F FE .
..87268R-AA-2 | TFINS 192 A1 - CDO . 05/28/2024 . |Paydown .1,182 | 0 0| 0| . 02/28/2039 . (1.B FE .
..88315L-AS-7 | TMCL 2021-3 A - ABS . 06/20/2024 . | Paydown ..138,236 |. 0 0| 0| . 08/20/2046 . 1.F FE .
..88432F-AY-5 |WINDR 2015-1 A2R - CDO .. 04/10/2024 . |Paydown . 1,600,000 ..1,600,000 .1,509,518 |. 0 0| .1,600,000 0| . 10/21/2030 . [1.A FE .
..885220-KIW-2 | TMST 2006-2 A2B - CMO/RWBS .. . 06/25/2024 . |Paydoun .........ooeeiiiiins fenininninii e 4,8% |oeeeeieenns 4,8% L4738 | .0 . 0 ...4,8% |.. 0 . 04/25/2036 . [1.F FM .
..88576N-AD-0 | HENDR 2006-2 A2 - ABS ... . 06/15/2024 . | Paydoun ... ... 95,274 ...95,274 . e 02,906 ... .0 . 0 ..95,274 |.. 0 . 06/15/2047 . (1.B FE .
..88603U-AA-7 | THRST 2021 A - ABS . . 06/15/2024 . | Paydown 35,697 35,697 35,695 |. 35,696 |. 0 0| 35,697 0| . 07/16/2040 . [1.F FE .
. 886061I-AA-0 | TBOLT 2017 A - ABS . . 06/15/2024 . | Paydown . 2,901,101 ..2,901,101 2,644,323 .2,791,565 |. 0 0| .2,901,101 0| . 05/17/2032 . |2.A FE
. 88607A-AA-7 | TBOLT 2019 A - ABS .... . 06/15/2024 . | Paydown .. 118,966 . 118,966 118,962 ..100,237 |. 0 0| 118,966 0| . 11/15/2039 . 3.B FE .
..89182F-AA-7 | TPMT 23CES2 A1A - CMO/RMBS 06/01/2024 . |Paydown .. 457,658 ..457,658 ..457,654 |. ..457,666 |. 0 0| .457,658 0| . 10/25/2063 . [1.A FE .
..89183C-AA-3 | TPMT 24CES1 A1A - RMBS .. . |. 06/25/2024 . | Paydown ..371,742 ..371,742 ..371,736 | 0 0 ..6 0| 371,742 0| . 01/25/2064 . [1.A FE .
..89412K-AA-8 | TRAP X1 A1 - CDO .... . |- 04/10/2024 . | Paydown 3,424,834 .. 3,424,834 .. 3,240,749 |. .3,544,205 |. 0 .(119,371) 0| . 3,424,834 0| . 10/10/2041 . [1.A FE .
..89413A-AA-9 | TRAP IX AT = CDO ..oovvvvereiiiiiiiiieeieeeeeeeeeens [ . 04/29/2024 . | Paydoun ... .. 162,109 ..150,288 |.... 0 e 11,820 ... 0 0 . 01/27/2040 . (1.B FE .
..89413C-AA-5 | TRAP X AT = CDO ..oovvvvvviiiiiiiiiiiiiiiiiicieeeees [ . 04/08/2024 . | Paydoun ... . 1,470,377 .1,358,887 |.... .0 . 0 0 . 07/08/2041 . [1.A FE .
..89609M-AA-7 | TRIBUTE RAIL LLC = ABS ....ooeeeeiiiiiiiiiiiieeees [ . 06/17/2024 . | Paydoun ... ...51,308 |.... .0 . 0 0 . 05/17/2052 . [1.F FE .
..896160-AA-9 | TCN 2022-SFRT A - CMBS .....ccoeeeeeeennnnnnnns [ oens . 05/01/2024 . | Paydoun ... . 2,343 | .0 . 0 0 . 04/19/2039 . [1.A FE .
..89656G-AA-2 | TRL 211 A = ABS ......evvvrmvnniniininnniiiiiiiiiins [ eeeeenn . 06/19/2024 . | Paydoun ... ... 48,877 |............49,560 |.... .0 . .0 . .0 . . 07/19/2051 . [1.F FE ....
..89656R-AA-8 |TRL 221 A - ABS .........eeevveveveeennnnnnnnnnnnnns [eeeeens . 06/19/2024 . |Paydown ........oeeeeeeeeees Jooeeeeeeeeeeeeeeenn |oee..... 106,835 |........... 106,835 |.......... 106,830 |.......... 106,831 0 0].....106,83% |.......c...e.e.0 Jooeervinnnnnns 0 . 05/19/2052 . [1.F FE ....
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..89657A-AC-0 | TRL 2020-1 A = ABS ....oeevvviviiiiiiiiiiiiiiiieees oo . 06/17/2024 . | Paydoun ... ... 60,411 ...60,411 ...60,401 |.... .0 . 0 0 e . 10/17/2050 . [1.F FE ....
..89657B-AA-2 | TRL 191 A1 = ABS ......evvviirimiininiiiiiiiiiiiinns [ eeeeen . 06/17/2024 . | Paydoun ... ... 23,665 ...23,660 |.... .0 . 0 .0 . . 04/17/2049 . (1.F FE ....
..89657B-AB-0 | TRL 2019-2 A1 - ABS ....oooevirriiiiinni [ . 06/17/2024 . | Paydoun ... .. 72,311 ... 72,302 |.... .0 . 0 0 . 10/18/2049 . [1.F FE ....
..89683L-AA-8 | TRP 212 A - RWBS . 06/17/2024 . | Paydown 46,389 |. 0 0| 0| . 06/20/2051 . [1.F FE ....
..89708B-AA-1 | TROPC 5 AL1 - CDO ... . 04/15/2024 . | Paydown .8,902 |. 0 0| 0| . 07/15/2036 . [1.E FE ....
..898203-AA-2 | TFINS 2017-2 A1 - CDO . 06/20/2024 . | Paydown 49,307 |. 0 0| 0| . 09/20/2039 . 1.C FE ....
..898203-AB-0 | TFINS 2017-2 A2 - CDO . 06/20/2024 . | Paydown 0 0| 0| . 09/20/2039 . [1.C FE ....
..89821J-AA-6 | TFINS 2019-1 A1 - CDO ... . 05/02/2024 . | Paydoun ... . .0 . 0 0 . 02/02/2039 . 1.C FE ....
..89822P-AA-1 | TFINS 201 A1 = CDO oooveeeiiiieieiiiieieeieeeeeees [ . 04/15/2024 . | Paydoun ... 131,998 .0 . 0 0 . 04/16/2040 . [1.C FE ....
..903520-AD-6 | STEAM 2021-1 A = ABS ...ccoeeeeeeeeeeeeeeeeeeeeeen [ . 06/28/2024 . | Paydoun ... 103,957 .0 . 0 0 . 02/28/2051 . [1.F FE .
..90354T-AC-3 | UNM 2021-INV2 A3 ~ CMO/RMBS .........eevmmumunnnn [ereeenn . 06/01/2024 . | Paydoun ... 201,953 195,769 |........... .0 . 0 0 . 09/25/2051 . [1.A ........
..90355R-AC-6 | UWM 21INV3 A3 - CMO/RMBS .. 06/01/2024 . |Paydown ..678,893 ..657,571 . 656,886 |. 0 0| 0| . 11/25/2051 . [1.A .
..915300-AA-8 |UNLOK 241 A - RMBS . 06/25/2024 . |Paydown 37,896 L0 0 0| 0| . 04/25/2039 . (2.B FE .
..91824N-AC-6 | UlM 211 A3 - CMO/RMBS 06/01/2024 . |Paydown 315,761 ..317,631 0 0| 0| . 08/25/2051 . [1.A ........
..91825K-AA-5 | VINEB 23SFR1 A - CMBS 05/22/2024 . |Paydown 41,855 0 0| 0| . 12/19/2040 . (1.A FE .
..92257A-AB-0 | VCC 2018-1 A - CMO/RMBS . 06/01/2024 . |Paydown ..214,618 0 0| 0| . 04/27/2048 . [1.A FE .
..92257B-AA-0 | VCC 2022-3 A = CMO/RMBS .....ccooeeiiiiiiiiiieeees [ eeenn . 06/01/2024 . | Paydoun ... 169,864 .0 . 0 0 . 06/25/2052 . [1.A FE .
..92257C-AA-8 |VCC 2019-1 A = RMBS ....ooeeiiiiiiiiieiiiiiieens [ . 06/01/2024 . | Paydoun ... ... 12,347 .0 . 0 0 . 03/25/2049 . [1.A FE .
..92258X-AA-1 |VCC 2022-1 A - CMBS/RMBS ........coooeeeeereennins [oennn . 06/01/2024 . | Paydoun ... ..135,751 .0 . 0 0 . 02/26/2052 . [1.A FE .
.. 92250K-AA-8 | VCC 2022-4 A = CMBS/RMBS .......ccceeeiiiiiiiiaan [eeeenn . 06/01/2024 . | Paydoun ... ..246,306 .0 . 0 0 . 08/26/2052 . [1.A FE .
..92259L-AB-4 | VCC 20201 AFX = RMBS .....ovvvnniniiiiiiiiiiis oo . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2050 . [1.A FE .
..922590-AA-5 |VCC 243 A - CMO/RMBS ......oovvvvvririiiiieieieeens [ . 06/25/2024 . | Paydoun ... .0 . 0 0 . 05/26/2054 . [1.A FE .
..92250U-AA-6 | VCC 2022-2 A - CMBS/RMBS .. . |- 06/01/2024 . |Paydoun ... .0 . 0 0 . 04/25/2052 . [1.A FE .
..92538G-AA-0 | VERUS 2021-8 A1 - CMO/RMBS .. . |- 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/26/2066 . [1.A FE .
..92538N-AA-5 | VERUS 2022-4 A1 - RUBS .. 06/01/2024 . |Paydown 0 0| 0| . 04/25/2067 . [1.A FE .
..92538U-AA-9 | VERUS 2022-3 A1 - RUBS .. 06/01/2024 . |Paydown 0 0| 0| . 02/25/2067 . [1.A FE .
.. 92530N-AA-4 | VERUS 2022-7 A1 - CMO/RMBS 06/01/2024 . |Paydown 0 0| 0| . 07/25/2067 . [1.A FE .
..92580@-AA-1 | VICOF 3 TERM LOAN FUNDED - ABS .........ccovvees [oreennn . 06/17/2024 . |Direct .... . .0 . 0 e 1,443,785 .. 0 . 11/24/2029 . (1.G PL .
..92580@-AC-7 |VICOF 111 TL 8.10 11/15/2029 .....cevvvvvvvvnnns [eeeennn . 06/17/2024 . |Direct .... 437,507 437,507 |.... .0 . 0 ... 437,507 .. 0 . 11/15/2029 . [1.G PL .
..92681%-AA-2 | VICOF 2 REFI TERM LOAN FUNDED - ABS .......... [....... . 06/20/2024 . |Direct .... .. 1,084,746 ..1,084,746 |.... .0 . 0 .. 1,984,746 .. 0 . 02/18/2028 . [1.F PL .
..92838C-AA-6 | VISIO 221 A1 = RMBS ..o [ . 06/01/2024 . | Paydoun ... 114,441 .. 114,440 ... .0 . 0 114,441 .. 0 . 08/27/2057 . [1.A FE .
..92990G-AG-8 | WAMU 2007-HY5 2A5 - CMO/RMBS .........cevvvvvvnns [ereeenn . 05/01/2024 . | Paydoun ... ....5,75%5 ... 4,457 ... .0 . 0 ...6,037 |.. 0 . 05/25/2037 . |6. FM .....
..92990G-AG-8 | WAMU 2007-HY5 2A5 — CMO/RMBS .........eevvvevennn [ereenn . 06/01/2024 . | Paydoun ... ... 11,532 ....8,933 |.... .0 . 0 .. 12,097 |.. 0 . 05/25/2087 . [5.C FM .
..933636-AG-7 | WAMU 2007-HY4 3A1 - CMO/RMBS .......cccoeeviiees [oreenn . 06/01/2024 . | Paydoun ... ....4,515 ... 4,275 ... .0 . 0 ... 3,865 |.. 0 . 04/25/2037 . [1.A FM .
..933636-AL-6 | WAMU 2007-HY4 5A1 - CMO/RMBS ........ccooeiiiees [oreenn . 06/01/2024 . | Paydoun ... ...15,698 .0 . 0 ..15,106 |.. 0 . 11/25/2036 . [2.C FM .
..93363N-AB-1 | WAMU 2006-AR12 1A2 - CMO/RMBS . 06/01/2024 . |Paydown .2,157 0 0| 1,998 0| . 10/25/2036 . [1.A FM .
..93364F-AC-5 | WAMU 2007-HY7 2A1 - CMO/RWBS 06/01/2024 . |Paydown 0 0| 0| . 07/25/2087 . [1.A FM .
..930934F-KP-6 | WMALT 2006-1 3A2 - CMO/RMBS . 06/01/2024 . |Paydown 0 0| 0| . 02/25/2036 . [1.A FM .
.. 93934N-AC-9 | WMALT 2006-5 1A3 - CMO/RMBS .........ccevvveeeens [eeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2036 . [1.A FM .
.. 93034N-AR-6 | IMALT 2006-5 2C2 - CMO/RMBS ........ccceeeeiiean [oeeenn . 06/25/2024 . | Paydoun ... .0 . 0 0 . 07/25/2036 . [1.A FM .
.. 943530-AA-3 |WAAV 171 A = ABS ...ooeiiiiiiii [ . 06/15/2024 . | Paydoun ... .0 . 0 0 . 11/15/2042 . |3.B FE
..95002F-AA-2 | WFMBS 2019-4 A1 - CMO/RMBS .............cooeeeees [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/27/2049 . [1.A ........
..95002K-AA-1 | WFMBS 2020-1 A1 - CMO/RMBS .......ccovvvvvvrenens [oreenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/27/2049 . [1.A ........
..95003H-AA-7 | WFMBS 2022-1 A1 - CMO/RMBS ............oooeeeeees [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2051 . [1.A ........
..05058X-AE-8 | WEN 2018-1 A22 - ABS R [ . 06/15/2024 . | Paydoun ... .0 . .0 . .0 . . 03/16/2048 . |2.B FE
..95058X-AG-3 |WEN 2019-1 A21 - ABS ........ooeeeeeeeeeeeeeeeeeees oo . 06/15/2024 . | Paydown 0 0 3472 |0 v, 0 . 06/15/2049 . |2.B FE
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. 06/15/2051 . |2.B FE ....
. 06/15/2051 . |2.B FE ....
. 03/15/2052 . |2.B FE ....
. 08/20/2036 . |1.A FE ...
. 08/20/2036 . |1.E FE ...
. 03/20/2034 . |1.A FE ...
. 09/15/2043 . |2.A FE ....
. 09/15/2043 . |1.G FE ....
. 03/15/2045 . |1.F FE ...

. 10/15/2048 . |1.F FE ....
. 01/15/2032 . [1.A FE ...

. 10/22/2031 . |1.E FE ...
. 07/16/2031 . |[1.A FE ....

. 07/31/2051 . |2.B FE ....
. 10/15/2038 . |2.B FE ....
. 11/15/2037 . |3.B FE ....

..95058X-AK-4 | WEN 211 A2 - ABS .... .0 [
..95058X-AL-2 | WEN 211 A2l - ABS ..
..95058X-AM-0 | WEN 2022-1 A21 - ABS ..
..96034J-AA-4 | WIESTR 2022-1 A - ABS ..
..96034J-AB-2 | WESTR 2022-1 B - ABS ..
..96034L-AA-9 | WIESTR 2020-1 A - ABS .
..97064E-AA-6 | WESTF 2018-A A - ABS ....
..97064E-AA-6 | WESTF 2018-A A - ABS ....
..97064F-AA-3 | WESTF 2020-A A - ABS ....

..97064Y-AA-2 | WIESTF 2023-A A - ABS .
..97988M-AA-Q | WDMNT 207 A1A - CDO ...

..98625L-AJ-1 | GNRT 5 C2 - CDO
..98877G-AQ-1 | ZCCP 2019-1 A1R - CDO

..98920M-AA-0 | ZAXBY 211 A2 - ABS .
..98944P-AB-3 | ZCAP 2018-1 A - ABS ... wevennn |- 06/15/2024 . | Paydoun
..G4301U-AF-1 | HARBOUR AIRCRAFT INVESTMENTS LIMITED - A ... |..ceeen . 06/15/2024 . | Paydoun ...
..G7256K-AB-0 | PROP 2017-1 A - ABS .....oeeviuiieeeeeiiiiieeeees | e . 06/15/2024 . [ Paydown

....... . 06/15/2024 . | Paydown ...
....... . 06/15/2024 . |Paydoun ...
....... . 06/15/2024 . | Paydown ...
....... . 06/01/2024 . | Paydoun ...
....... . 06/01/2024 . | Paydown ...
....... . 06/26/2024 . |Paydoun ...
....... . 04/15/2024 . | Paydown ...
....... . 06/15/2024 . |Paydoun ...
....... . 06/15/2024 . | Paydown ...

06/15/2024 . | Paydoun
C..... . 04/15/2024 . | Paydoun ...

. 05/16/2024 . |Paydoun ...
. 04/16/2024 . | Paydown

....... . 04/30/2024 . | Paydown

....9,847
....3,126

....8,228 |.... 1,619 |... .9.847 |..

coocoocooocoooooo

23,082,575 |....
2,500,028 |....
207723 |

o

..2,077,234 |.

.8,750 |.
70,028 |.
L A1795 ...

Cocoocoocoocooocoo0o oo o oo
COCocoocoococoocoocooo oo o oo

o o oo

¥1°603

............ 35,722 0 0 0 . 03/15/2042 . |2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 222,611,838 223,633,147 219,456,142 217,741,999 773,567 1,959,735 0 2,733,301 0 222,713,827 0 (101,989) (101,989) 5,861,604 XXX XXX
..48126H-AA-8 |JPMORGAN CHASE & 00 uvveeeeeeiiiieeeeeiia | ....... | 05/01/2024 . |Ca|| 0100.00 .ovvveeees ferreee [ 5,000,000 |........ 5,000,000 |........ 4,818,750 |........ 4,855,046 |............... 0 [, 1,847 Jooennneee.... 0 foeeeen. 1,847 | 0 f...... 4,856,894 |............... 0 ... 143,106 |....... 143,106 |........... 225,085 . 12/29/2049 . |2.B FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 5,000,000 5,000,000 4,818,750 4,855,046 0 1,847 0 1,847 0 4,856,894 0 143,106 143,106 225,085 XXX XXX
..00228*-AA-4 | AMERICAN TECHNOLOGIES LLC - TERM LOAN ........ |..cccen . 06/28/2024 . [Direct .... . 1,856 1,856 |.... 1,856 |.... .0 | ...0 [ 1,856 |.. ...101 |. 07/31/2026 . |1.G PL ....
..00228*-AB-2 | ATI RESTORATION, LLC - INITIAL DDTL .. - |- 06/28/2024 . [Direct . .644 .. 0 0 . 07/31/2026 . |1.G PL ....

ATS ACQUISITION COMPANY, LLC - CLOSING DATE
..002318-AB-5 | TERM L .eevveeieiiiiiiiie e [ eeeees . 06/28/2024 . [Direct ,360 foeiiiinnnnn 2,360 [oeniiiinnnnnn 2,360 [oiiieennn. 2,360 [ooooiiirinnnns [V O, (O O [V O, (O O (V) O 2,360 |...oooniiennnn (VN 0 | [V 138 . 11/30/2026 . |2.C PL ....
ATS ACQUISITION COMPANY, LLC - DELAYED DRAW
..002318-AC-3 | TERM L eeevveiieiiiiiiiice e [ eeeees . 06/28/2024 . [Direct 384 o 1,384 [l 1,384 1,036 [oeeeeeiinnns [V O, (O O [V O, (O O (V) O 1,384 [ (VN 0 | [V 80 . 11/30/2026 .|2.C PL ....
Accommodations Plus Technologies LLC/Term
..00452#-AA-7 |Loan 5/1
..00797%-AA-5 [Aero Operating LLC/Term Loan 1/20 ..
Aero Operating LLC/Delayed Draw Term Loan
..00797*-AB-3 | 01/20
..008438-AA-7 | AFFINIPAY MIDCO, LLC - TERM LOAN ...
AFFINIPAY MIDCO, LLC - INCREMENTAL TERM LOAN

. 05/11/2025 . |4.B PL ....
. 02/07/2026 . |3.A PL ...

....... . 06/28/2024 . [Direct ....
....... . 04/01/2024 . [Direct ....

. 02/07/2026 . |3.A PL ...
. 06/09/2028 . |3.B PL ....

....... . 04/09/2024 . [Direct ....
....... . 04/03/2024 . [Direct ....

+.008438-AB-5 | .ereeeeiiiiiie et [ e . 04/03/2024 . [Direct .... . 06/09/2028 . |3.B PL ....

..008438-AC-3 | AFFINIPAY MIDCO, LLC - 2ND AMENDMENT TL ..... |....... . 04/03/2024 . [Direct .... . 06/09/2028 . |3.B PL ....

..02254G-AF-0 | ALVOGEN PHARMA US, INC. - JUNE 2022 LOAN .... |....... . 06/28/2024 . [Direct . 06/30/2025 . |4.C FE ....
AMERICAN RESTORATION OPERATIONS, LLC - TERM

..020288-AA-1 JLOAN eiiiiiiieiiiiiiiie et [ e . 06/28/2024 . [Direct . 10/02/2025 . |3.A PL ...
AMERICAN RESTORATION OPERATIONS, LLC -

..020288-AC-7 |DELAYED DRA ..eooeviiiiiiiieiiiiiiieeeiiiiieeeen [ eeeeens . 06/28/2024 . [Direct . 10/02/2025 . |3.A PL ...
AMERICAN RESTORATION OPERATIONS, LLC -

..029288-AD-5 |DELAYED DRA ...ooovuiiiiiiiiiiiiiiieeeiiiieeeeen [ eeeeeas . 06/28/2024 . [Direct . 10/02/2025 . |3.A PL ...
AMERICAN RESTORATION OPERATIONS, LLC -

..020280-AF-0 | DELAYED DRA ...oooviiiiiiiieiiiiiiieeesiiieeeeen [ eeeeens . 06/28/2024 . [Direct .... . 10/02/2025 . |3.A PL ...

..08272%-AA-3 | ANAQUA PARENT HOLDINGS, INC. - TERM LOAN B2 |....... . 06/28/2024 . [Direct .... . 04/10/2026 . |3.B PL ....
ANAQUA PARENT HOLDINGS, INC. - DELAYED TERM

..08272%-AB=1 |LOAN ..ot [ e . 06/28/2024 . [Direct ...occuveiieiiiiiis [ e 18 | 18 | 18 | 18 |l 0 foreeieiinins [ IR 0 foreeieiinis (O IR (V) O 18 [t [ IR [V O, [ PO 1 |. 04/10/2026 .|3.B PL ....

L 03524Q-AE-3 | .iiiiiiiiiiie s | e . 06/28/2024 . [Direct ..oooovveeeeeiiiiiis o e, 10,076 |............ 10,076 |............. 9.572 | 10,026 |............... 0 foreeenns 50 | 0 foeeeenns 50 | 0 [ 10,076 |....oeeeee.... 0 loeeeeiines 0 [, 0 |oveeeeeiine 583 |. 11/19/2027 .14.B FE ....
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..03979%-AA-9 |RTI Surgical ..........eeeeveememememennnnnnnnnnennns [eeneen . 06/28/2024 . |Direct .... ... 2,589 ....2,589 |.... 0 . .2,589 |.. 0 e . 07/20/2026 . (3.B PL ....
..05464#-AA-2 | AXIOM MERGER SUB INC. - FACILITY B . JU [ . 06/28/2024 . |Direct .... ... 1,169 |.... L1172 ). . 04/10/2026 . (3.B PL ....
FIRST EAGLE HOLDINGS, INC. (FKA ARNHOLD -
..05554J-AH-0 |REFINAN .....coooiiiiiiiiiiii [ . 04/12/2024 . |Direct .... .3,084 |.... 3,14 . 02/01/2027 . (3.C FE ....
..06683@-AA-7 | BANYAN SOFTWARE HOLDINGS, LLC - TERM LOAN ... |....... . 06/28/2024 . |Direct .... ...350 |.. . 10/30/2026 . (3.B PL ...
BANYAN SOFTWARE HOLDINGS, LLC - DELAYED DRAW
..066838-AB-5 | TERM ....ovvnenniiiiiiiiiiiias [ eeeenn . 06/28/2024 . |Direct .... ....200 |.. . 10/30/2026 . (3.B PL ...
..06829¢-AA-2 |BARR AIR PATROL, LLC - TERM LOAN ........ccoeew [oeennn . 06/28/2024 . |Direct .... .3,363 |.. . 10/04/2028 . [2.B Z .....
..068298-AD-6 |Barr Air Patrol, LLC ......ccooeeeeriiinnnnn [ s . 06/28/2024 . |Direct .... a1 ). . 12/02/2027 . |4.B Z .....
..077238-AA-7 | BEHAVIORAL FRAMEWORK, LLC - TERM LOAN ........ [....... . 06/28/2024 . |Direct .... 3,750 |.. . 11/01/2028 . [2.A PL ....
..07723@-AC-3 |Behavioral Framework, LLC ......cccooviiiiiiiicss [oreenn . 06/28/2024 . |Direct .... ...3,750 |.. . 11/01/2028 . [2.A Z .....
..10483*-AC-9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN 06/28/2024 . [Direct . 44,759 . 12/29/2025 . (3.A PL ....
..12721#-AA-7 | CVP HOLDCO, INC. - DELAYED DRAW TERM LOAN ... 06/28/2024 . [Direct . .170,545 . 10/31/2025 . (3.B PL ...
..12721#-AB-5 |CVP Holdco, Inc./Term Loan 10/19 .............. 06/28/2024 . [Direct . . . .185,307 . 10/31/2025 . (3.B PL ....
..12721#-AC-3 | CVP HOLDCO, INC. - DELAYED DRAW TERM LOAN ... 06/28/2024 . [Direct . .. 146,766 . 146,766 . 146,766 |. . 146,766 |.. . 146,766 . 10/31/2025 . (3.B PL ...
CV INTERMEDIATE HOLDCO CORP. - CLOSING DATE
. 127408-AB-4 | TERM L weveeveiiiiiiiiiiiiiiiiiiiiiiiiiiniiiiiiiiinnes [ eeeeenn . 06/28/2024 . |Direct ..o e e 7,207 |eveveevinnns 7,207 |ooeeiiiinns 7,27 |ooeeeiinens 7,151 | 146 [ (VR [V R 146 |l [V 7,207 |ooeeiiiiienns (VO [V [V 434 1. 03/31/2026 . |3.B PL ....
CV INTERMEDIATE HOLDCO CORP. - DELAYED DRAW
. 127408-AC-2 | TERM L wevveeiiiiiiiiiiiiiiiiniiiiiisiiiieiiiiiiiiiaees [ eeeeenn . 06/28/2024 . |Direct ... feeeeeiieeeeees e 2,69 |oiieene. 2,694 |.eeennnnne 2,694 | 2,640 |l [T (VR [V 54 [ (V1 F 2,6% |....ooeens (VO [V [V 160 |. 03/31/2026 .|3.B PL ....
..19076*-AA-7 | COBALT BUYER SUB INC ......evvvvvvrvrrrriiriniinnns [eeeenn . 06/28/2024 . |Direct .... . 10/02/2028 . [3.A PL ....
..19076%-AB-5 | COBALT BUYER SUB INC .....eevvvvvveiiiiiiiiiiiiinns [ eeeeenn . 06/28/2024 . |Direct .... . 10/02/2028 . [3.A PL ....
CONT INENTAL ACQUISITION HOLDINGS, INC. -
..21079#-AB-4 |DELAYED TE ...oooeiiiiiiiiiiiiiiiiieeeeeeeeee [ . 04/01/2024 . | Adjustment .........ooooois | (181) |oeeeeeeenens (181) [ouveennnnnnnne (181) [ouvennnnnnnes [RZ)] [V (VR [V (VR [V (G120 (VO [V [V (7). 01720/2027 . |3.B PL ....
CONVEY HEALTH SOLUTIONS, INC. - CLOSING DATE
. 21257@-AC-8 | TERM e [ oo . 06/28/2024 . |Direct ... e e 1,151 | 1,151 | 1,151 [ 1,151 [ [V (VR 0 [V 1,151 0 . 09/04/2026 . |2.CPL ....
.. 23344U-AC-4 |DS ADMIRAL BIDCO, LLC - TERM LOAN ............. [..cces . 06/26/2024 . |Direct .... .0 .0 . 0 .729,375 |.. 0 . 03/16/2028 . [3.A PL ....
..23363#-AB-5 |DRS Holdings IIl, Inc./Term Loan 11/19 ....... [....... . 05/09/2024 . |Direct .... .0 .0 . 0 ...416 |.. 0 . 11/01/2025 . [3.A PL ....
..23363#-AB-5 |DRS Holdings IIl, Inc./Term Loan 11/19 ....... [....... . 06/28/2024 . |Direct .... .0 .0 . 0 0 . 11/01/2025 . [4.A PL ....
..23363#-AC-3 |DRS HOLDINGS Il1, INC. - 2021 TERM LOAN ..... .| 06/28/2024 . [Direct .... .0 .0 . .0 . .0 . . 11/01/2025 . [3.A PL ....
..24360@-AC-6 |DECOPAC, INC. - TERM B LOAN ......evvvvvvmuunnnnn [oreeenn . 06/28/2024 . |Direct .oovviiiiiiiiiiiiins feeeeeeiieeiiis e 706 |l 706 |l 706 [ 664 [ 82 [ O 0 82 0 [l 706 [ O e 0 L0 . 05/15/2028 . (3.B PL ....
SKYMILES IP LTD. (DELTA AIR LINES, INC.) -
..24736C-BS-2 | INITIAL . 04/22/2024 . |Direct .... . 10/20/2027 . (2.B FE ....
..248238-AA-1 | DENALI HOLDCO LLC ... . 06/28/2024 . |Direct .... . 09/15/2027 . (3.B PL ...
DILIGENT CORPORATION ( -
.. 25403#-AN-6 | DOLLAR ....oooviiiiiiiiiiiiiiiiiiiiiiceicccecccccceeens [ . 04/30/2024 . |Direct .... . 08/04/2025 . |3.CPL ....
..25403#-AR-7 | DILIGENT CORPORATION . |- 04/30/2024 . [Direct . . 08/04/2025 . |3.CPL ....
DILIGENT CORPORATION (Ft
.. 26403#-AT=3 |DOLLAR ...oovrriiiiiiiiiiiiiiiiiiieceeeeceeeceeeeeeeees [ . 04/30/2024 . |Direct . 08/04/2025 . |3.CPL ....
DILIGENT CORPORATION (FKA DIAMOND MERGER -
.. 25403#-AU-0 |DOLLAR ...oooviiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeees [ . 04/30/2024 . |Direct . 08/04/2025 . |3.CPL ....
DILIGENT CORPORATION (FKA DIAMOND MERGER -
..25403#-Al-6 |DOLLAR ...ooovriiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeees [ . 04/30/2024 . |Direct . 08/04/2025 . |3.CPL ....
DIRECTV FINANCING, LLC - CLOSING DATE TERM
.. 25460H-AB-8 |LOAN ....ovvvvrrirniiiiirinniiiisinsnnisnnnsssnsnnnannns [ oo . 06/28/2024 . |Direct . 08/02/2027 . (3.B FE ....
DYNAMIC NC AEROSPACE HOLDINGS, LLC - TERM
..26789#-AA-6 | LOAN JU I . 04/02/2024 . |Direct .... . 12/30/2026 . |2.CPL ....
..26887@-AA-9 | EP WEALTH ADVISORS, LLC . [ . 06/26/2024 . |Direct .... . 09/04/2026 . [1.G PL ....
..26887@-AB-7 |EP WEALTH ADVISORS DDTL L+525 09/04/26 AR ... |....... . 06/26/2024 . |Direct .... . 09/04/2026 . (1.G PL ....
..26888*-AA-0 | EPS NASS PARENT, INC. - INITIAL TERM LOAN ... |[....... . 05/23/2024 . |Direct .... . 04/19/2028 . [3.A PL ....
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EPS NASS PARENT, INC. - DELAYED DRAW TERM
..26888%-AB-8 |LOAN ......evvvvvviviviiniiiiiiininssnsisnnsninssnnnnnns [ . 05/23/2024 . |Direct .... ....8,359 ....8,389 |.... .0 . 0 .8,359 |.. 0 . 04/19/2028 . [3.A PL ....
..27004#-AA-3 | J.C. BROMAC CORPORATION - INITIAL TERM LOAN |....... . 06/28/2024 . |Direct .... ....5,000 ....5,000 |.... .0 . 0 .5,000 |.. 0 . 12/31/2026 . (2.B PL ...
..28619%-AA-2 | ELEMICA PARENT INC ....ccooeiiiiiiiiiiiiiieiens [ . 05/17/2024 . |Direct .... ...76,401 ... 74,109 |.... .0 . 0 ..76,401 0 . 09/18/2025 . (3.B PL ...
..28619*-AB-0 |ELEMICA PARENT, INC. - TERM B LOAN ....ccevvves [erennn . 05/17/2024 . |Direct .... .0 . .0 . .0 . . 09/18/2025 . (3.B PL ...
ELEMICA PARENT, INC. - AMENDMENT NO.
..28619%-AC-8 |LOAN ...evvvrriiiiiriiirriiieieesieseeesnssesseennnnnnes [ eeeeees . 05/17/2024 . |Direct ..o foeeeiiiieeieies e, 2,829 |........... 42,829 |oeeieeenns 42,829 [..eeeeeeeee 41,541 ... 1,288 [oeeeeiiinnnns (VR 0 [V R 42,829 [ooeeiiinnn (VO 0 . 09/18/2025 . (3.B PL ...
ELEMICA PARENT, INC. - AMENDMENT NO.
..28619%-AD-6 | DELAYED DRA .....evvneeiiiiiiiiiiiiiiiias [ eeeeenn . 05/17/2024 . |Direct ... e e, 110,998 |........... 110,998 |........... 110,998 |.......... 107,668 |.......... 3,330 |oeiiiiiiiinns (VR 0 [V R 110,998 |...cooeeeeenns (VO 0 . 09/18/2025 . [5.B Gl ....
ELEVATION SERVICES PARENT HOLDINGS, LLC -
..286220-AA-5 | INITIAL .ovvvviiiiiiiiriinieeieeseeeseeeeessesennnnees [ eeeeeen . 06/28/2024 . |Direct ... e e 150 |, LT P 150 [oeveeiniinnnnnne L LY K O (VR [V FC T (V1 LIV (VO [V [V 9 |. 12/18/2026 . [3.A PL ....
ELEVATION SERVICES PARENT HOLDINGS, LLC -
..286220-AB-3 |DELAYED .....cevvvviiiiiiiiiiiiiiiiiecicccccccceeeeenes [ eeeeenn . 06/28/2024 . |Direct ... e e 200 | 200 | 200 |oeeeeiiiiiiiens 196 [ooveeeinnnnnnes L O (VR [V L3 (V1 200 foeeeeeennnnnns (VO [V [V 12 |. 12/18/2026 . |3.A PL ....
ENTACT ENVIRONMENTAL SERVICES, INC.
.. 203598-AB-0 | TERM ..eeveniniiiiiiiiinn [ e . 06/28/2024 . |Direct ... foeeeiieeeeeeenns e 31,250 |l 31,250 [oeennnneee 31,250 |ooeeeenns 31,250 |oooeiiiiiinns [V (VR [V (VR [V R 31,250 [ooeeiiiiinnns (VO [V [V 1,806 |.01/31/2027 . |1.G PL ....
ENTACT ENVIRONMENTAL SERVICES, INC. -
..203598-AC-8 | INCREMENTAL ......evvmniiiniiiiiiiiiis [ eeeenn . 06/28/2024 . |Direct ... e e 12,314 | 12,314 ... 12,314 | 12,314 | [V (VR [V (VR [V R 12,314 |l (VO [V [V 712 |. 01/31/2027 . [1.G PL ....
..20427%-AA-2 | Goldcup 17308 AB/USD Term Loan 10/18 ......... [....... . 06/28/2024 . |Direct .oooovviiiiiiiiiiiie e e 1,224 |oeeeennnne 1,224 |............. 1,19 [ooeeeeennns 1,218 [oveiiiiiinnns L P 0 | [ 0 e 1,224 ool (VN 0 | [V 66 . 04/09/2026 . |3.C PL ....
ESSENTIAL SERVICES HOLDING CORPORATION -
..29668#-AA-6 | INITIAL T .oovvvvriiiiiiiiiiiiiniieieeeeeeeeeeeeeenees [ eeeeens . 06/17/2024 . |Direct .oooovvviiiiiiiiiiin Jeeeeeeieieeieeeens e, 841,679 |....ceens 841,679 |........... 841,679 |........... 841,679 |............... 0 e (VO 0 | (VO 0 e 841,679 |...cceeeennnnn (VN 0 | [V 68,208 |. 11/16/2026 .|3.B PL ....
ESSENTIAL SERVICES HOLDING CORPORATION -
..20668#-AB-4 |DELAYED D ......oooeeenninnininnn [ . 06/17/2024 . |Direct .oooovvviiiiiiiiiiin Jeeeeeiieeiieeeeenns e 49,512 |........... 449,513 |........... 449,513 |..ooeees 49,513 |oovviiiininns 0 e (VO 0 | (VO 0 s 49,512 |ouviiiiiinins (VN 0 | [V 36,475 |. 11/16/2026 . |3.B PL ....
ESSENTIAL SERVICES HOLDING CORPORATION -
..20668#-AC-2 |DELAYED T . 06/17/2024 . |Direct .... .. 338,456 338,456 338,456 |...........338,456 |.... .338,456 |.. . 11/16/2026 . (3.B PL ....
..30208*-AB-3 |EXO GROUP HOLDINGS, LLC . 06/28/2024 . [Direct . .. 115,291 .. 115,291 .. 115,291 115,175 |. 115,201 . 09/01/2026 . (3.B PL ...
..35042#-AC-6 | FOUNDATION CONSUMER BRANDS, LLC - TERM LOAN . 05/02/2024 . |Direct .... ...7% |.. . 02/12/2027 . |2.CPL ....
GUIDED PRACTICE SOLUTIONS: DENTAL, LLC -
..36261%-AB-4 |CLOSING D ....vvvvvvvvnnnnnnnninniniiiiiiiiiiiiiiinins [ eeeees . 06/28/2024 . |Direct .... .3,845 |.. . 11/24/2026 . (3.B PL ....
GUIDED PRACT
..36261%-AC-2 |DELAYED D ..ooooeeeeeeeeeeeiii [ . 06/28/2024 . |Direct .... . 2,405 |.. . 11/24/2026 . (3.B PL ....
.. 36457W-AD-3 | GALWAY BORROWER LLC .....oooeeveiiiiiiiiiiiiiieeens [ . 06/28/2024 . |Direct .... . 09/29/2028 . (3.B PL ...
GUIDED PRACTICE SOLUTIONS: DENTAL, LLC -
..40178#-AA-6 | INCREMENT ......oooviiiiiiiiiii [ . 06/28/2024 . |Direct .... . 11/24/2026 . (3.B PL ...
..40481#-AA-8 |HH - STELLA, INC. - INITIAL TERM LOAN ........ [....... . 06/28/2024 . |Direct .... . 04/24/2028 . (3.B PL ...
..40481#-AB-6 |HH - STELLA, INC. - DELAYED DRAW TERM LOAN . |....... . 06/28/2024 . |Direct . 04/24/2028 . (3.B PL ...
Sigma Electric Manufacturing Corporation/Term
..419028-AA-9 |L0aN ..eiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeees [ . 04/05/2024 . |Direct ... foeeeiiieeieennns e, 577,786 |.......... 577,786 |........... 566,184 |.......... 577,786 |..cooeeeeeenns [V (VR [V (VR [V R 577,786 |oeevvveeeeeenns (VO [V [V 17,687 |. 10/31/2024 . [3.A Z .....
HATTERAS ELECTRICAL MANUFACTURING HOLDIN -
.419028-AB-7 |THIRD A oooeeeiiiiiiiiiiiieeee [ . 04/05/2024 . |Direct ..o e e 242,785 |........... 242,785 |........... 240,357 |........... 242,393 |ooeiiiiiiies [V 393 | [V R 393 | [V R 242,785 |.uevvviinnnnnee (VO [V [V 7,432 |. 10/31/2025 . |3.A Z .....
HERSPIEGEL CONSULTING LLC - THIRD AMENDMENT
..42801@-AD-3 | TERM L ..evveeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniiininns [ eeeeenn . 06/28/2024 . |Direct ... foeeeeeieiiees | 3,750 |eeeeeiiinnns 3,750 |t 3,750 |ooeeeiinnnns 3,750 |oeeeeiiiiiinns [V (VR [V (VR [V 3,750 |oeeeiiiiiinnns (VO [V [V 219 |. 12/14/2026 . [2.C Z .....
HIGH STREET BUYER, INC. - DELAYED DRAW TERM
.. 42981#-AA-9 [LOAN .eevviiiiiiiiiiiieriienieseeeseseeeeeeenenneannens [ e . 06/28/2024 . |Direct .... .. 313 L3138 L3183 ) . 04/14/2028 . (3.B PL ...
..42983#-AA-7 |HIGH STREET BUYER, INC. - TERM LOAN B U PSRRI . 06/28/2024 . |Direct .... . 04/14/2028 . (3.B PL ....
HIGH STREET BUYER, INC. - DELAYED DRAW A TERM
.. 42083#-AB-5 |LOAN ....ovvvvvriiiiiiiiiiiiiiiinnsnsssinnssnsnnnnnnnnns [ . 06/28/2024 . |Direct .oooeiviiiiiiiiiii e e LT LS P LT O LT O 0 e (VO 0 | (VO 0 e LT PO (VN 0 | [V 7 | 04/14/2028 . |3.B PL ....
HIGH STREET BUYER,
.. 42083#-AC-3 |LOAN B ..oevvriiiiiiiiiiiiiiiiieicnecceeeeeeeecciieenes [ e . 06/28/2024 . |Direct ..oooeiiiiiiiiiiiii e e 307 e 307 | 307 |eveeviiiiiienns 307 |eveeeiiiiienns 0 | (VO 0 e (VO 0 o 307 fouvrrnininnnnns (VO 0 | [V 17 |. 04/14/2028 . |3.B PL ....
ICAT INTERMEDIATE HOLDINGS, LLC - CLOSING
.. 44940%-AA-9 |DATE TER ...eevvvvvvrriiriiiiiiiiiiiiiiiiiiiiiiiiieies [ eeeens . 06/28/2024 . |Direct .ooooeeiiiiiiiiiiiins Joeeeeiieieiiiieieees e 1875 | 1,875 |oveveeenenes 1,875 |ovvveeeiiiinnnnes [ 0l [ 0 Jooeeeeiiieenn [ [ PR LT [ 0 Jooeeeiiieeenn [ 126 |. 03/01/2029 . [2.B Z .....
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Implus Footcare, LLC/Initial Term Loan 04/15
9B T*-AB-T [ e | . 06/28/2024 . |Direct ..oooviiiiiiiiiiiiinn v feeeeeeiinn 735 [, KT IO £ P (31572 F [ (VO 0 e 65 [oiiiiiiiinnnns 0 e 735 |, (VN 0 | [V 53 |. 07/31/2025 . |3.CPL ....
IHC HOLDING CORP. (IMPLUS FOOTCARE, LLC) -
.. 45321%-AA-5 | SPENCO ...oooveeeiiiiiiiiiiiiii [ . 06/28/2024 . |Direct ..oooeviiiiiiiiiiii e e 4 | LI PO 4 [, L[V IO 10 | (VO 0 e 10 |l 0 e 4 [l (VN 0 | [V 12 |. 07/31/2025 . |3.C PL ....
INTRAPAC PARENT INC. - INITIAL U.S. TERM LOAN
CAB126F-AA-6 [ oeeee e | . 06/28/2024 . |Direct ..oooiiiiiiiiiiiiiinn i feeeeeeiian L7 O, 7 {72 I O 937 |oveerriiininns N O P 0 | L 0 e 942 |l (VO 0 | [V 57 . 01/12/2026 .|3.B PL ....
INTRAPAC PARENT INC. - FIRST AMENDMENT TERM
.. 46126#-AB-4 |LOAN ....ovvvviiiiiiiininiinnininssissisnnsnsinnnnnnnnns [ . 06/28/2024 . |Direct ..oooeviiiiiiiiiiii e e 122 [ L2 P L7 121 [, T s (VO 0 | T 0 e L2 (VN 0 | [V 7 |.01/12/2026 . |3.B PL ....
KELLERMEYER BERGENSONS SERVICES, LLC -
L ABTT3#-AF=7 | AMENDMENT N ..oovnninniiiiiiiiiiiiiiii oo . 04/01/2024 . | Adjustment ..........ooooes | [ [V [V (V2 0 e (3] R 0 e (73] R 0 e (U O (VN 0 | [V 0 | 11/06/2028 .|4.B Z .....
KELLERMEYER BERGENSONS SERVICES, LLC - TERM
L ABTT3#-AH-3 [LOAN L.evviiiiiiiiiiiiiiniisiinisssssssnssnnssnsnnnnnans [ . 06/28/2024 . |Direct .oooovviiiiiiiiiiiie e e 1,662 |............. 1,662 |ooeeeeeenns 1,662 ooevveviiiiiinnns (V2 0 e (VO 0 | (VO 0 e 1,662 [ovvvvinninnnns (VN 0 | [V 21 (. 11/06/2028 . [4.B Z .....
LABORATORIES BIDCO LLC - U.S. DOLLAR INITIAL
..50541#-AA=5 | TERM ..oovnnniiiiin [ . 06/28/2024 . |Direct .oooeiiiiiiiiiiiii e e 378 | 74: T A T4 2 PO 34 | B[ (VO [V OO L 2 O 0 e L (VO 0 | [V 31 [. 07/23/2027 . |3.CPL ....
Laboratories Bidco LLC/Second Amendment
..50541#-AB-3 | Incrementa ...........ccevvvvvvrvrriiiiniiniiinninnnns [eeneen . 06/28/2024 . |Direct .oooiiiiiiiiiiiiiin e e (VI FOU FV R PO 70 fovenininninnnnns [S1U ) O [ O (VO 0 | [ 0 e (V) R (VN 0 | [V 6 |. 07/23/2027 .|3.CPL ....
LABORATORIES BIDCO LLC - THIRD AMENDMENT
..50641#-AC-1 | INCREMENT .....oooevriiiiiiiiiiii [ . 06/28/2024 . |Direct ..oooviiiiiiiiiiiii e e KT O B4 | L T 320 |l L O (VO 0 e 49 [, 0 e 384 | (VN 0 | [V 32 | 07/23/2027 . |3.CPL ....
..50541#-AD-9 | LABORATORIES BIDCO LLC = TL weevennnnniiniiinn e . 06/28/2024 . |Direct ... e | 1,814 | 1,814 | 1,814 oo 1,540 |ooeeveennns 233 |, (VR [V 283 | [V 1,814 [ (VO [V [V 123 . 07/23/2027 . |3.CPL ....
LABORATORIES BIDCO LLC - DELAYED DRAW TERM
+.50541#-AE=7 |LOAN ..eevvriiiiiiirireerieeseessessesssessssssennnnnees [ eeeeees . 06/28/2024 . |Direct ... e e 182 [ L7 F L7 O M2 [ 7 |l (VR [V . 7 |l (V1 L7 (VO [V [V 10 |. 07/23/2027 .|5.B Gl ....
..51206#-AA-9 | LAKERS BUYER, INC. - TERM LOAN ........cccvvvin [orrenn . 06/28/2024 . |Direct ..oooeviiiiiiiiiiii e e 302 [ K7 392 | 392 |l 0 e (VO 0 | (VO 0 e 32 |, (VN 0 | [V 11 [. 03/22/2027 . |3.CPL ....
LAKERS BUYER, INC. - INITIAL DELAYED DRAW
..51206#-AB-7 | TERM LOA ...oovvviviiiiiiiiiiiiiiiieeceecceeeeeeeeees . 06/28/2024 . |Direct .... . 03/22/2027 . |3.CPL ....

..53173#-AA-4 |LIDO ADVISORS, LLC - INITIAL TERM LOAN ....... 06/28/2024 . |Direct . . 06/15/2027 . |2.C PL ....

..53173#-AB-2 |LIDO ADVISORS, LLC - DELAYED DRAW TERM LOAN . 06/28/2024 . [Direct .... . 06/15/2027 . |2.C PL ....
LIONS GATE CAPITAL HOLDINGS LLC - TERM B LOAN

2B3627M-AB=9 | .eeeeeiiiiie e [ . 05/17/2024 . [Direct ... . 03/24/2025 . |3.C FE ....

..566290-AA-9 | MARCONE YELLOWSTONE BUYER INC. - TERM LOAN . |....... . 06/28/2024 . [Direct .... . 06/23/2028 . |3.CPL ....
MARCONE YELLOWSTONE BUYER INC. - DELAYED DRAW

..566290-AB~7 | TERM ..oooniiiiiieeeiiiieceeeeee e [ . 06/28/2024 . [Direct .... . 06/23/2028 . |3.CPL ....

..57780@-AA-2 | MAVERICK ACQUISITION, INC. - TERM LOAN ....... |..ccon . 06/28/2024 . [Direct .... . 06/01/2027 . |5.B PL ....
MAVERICK ACQUISITION, INC. - DELAYED DRAW

..577808-AB-0 | TERM LOA ...ooouiiiiiiiiiiiiiiieecciiiieeceiiins [ eeeeees . 06/28/2024 . [Direct . 06/01/2027 . |5.B PL ....
MICROMERITICS INSTRUMENT CORPORATION - TERM

..595094-AA-6 | LOAN . 06/28/2024 . [Direct .... . 12/18/2025 . |2.B PL ....

..609376-AA-8 | MONICA HOLDCO (US), INC. - TERM LOAN . 06/28/2024 . [Direct .... . 01/07/2028 . |2.CPL ....
NCWS INTERMEDIATE, INC. - DELAYED DRAW TERM

..62000%-AA-9 |LOAN ..eeviiiiiiiii e [ . 05/23/2024 . [Direct . 12/20/2026 . |3.A PL ...
NCWS INTERMEDIATE, INC. - CLOSING DATE TERM

..62000*-AB-7 |LOAN ..... JUO R . 05/23/2024 . [Direct .... . 12/20/2026 . |3.A PL ...

B62031%-AA-2 | INITIAL ©oveiieiiiiiee e [ e . 06/28/2024 . [Direct ...occeveeiieiiiiiis [ e 486 | L T IR 475 [ LY S M [t 1o 0 foreeieennis L1 0 foorieiiiiiins 486 |.eiieeeenns [ IR [V OSTR (O O 29 |. 11/02/2026 .|3.B PL ....
NMC SKINCARE INTERMEDIATE HOLDINGS 11, L -

..62031%-AC-8 | INITIAL ©eveeeeeiiiiie e [ e . 06/28/2024 . [Direct ...occeveeiieiiiiiis [ e (L7 (72 (72 R, 157 i [ IO (O IR 0 foreiiiiinis [ IR 0 foorieiiiiiins 162 |l [ IR [V OSTR (O O 10 |. 11/02/2026 . |3.B PL ....
NELIPAK HOLDING COMPANY - INITIAL U.S. DOLLAR

..64027%-AA-3 | TERM ..oooeeiiiiiiiiiiiiieeeeieee e [ . 04/01/2024 . [Adjustment ..o [ [ 0 [t [V PO 0 [ (2,504) |evveeeennns 0 foeeennes 2,504 | 0 foeeennns 2,504 | 0 foeeieiins (L IO [ IR 0 foreiiiiinies (O PO 0 . 07/02/2026 . |3.A PL ....
NORTH AMERICAN SCIENCE ASSOCIATES, INC. -

..65716%-AA-6 | INCREMEN .........cooeimiiiiiiiiiiiiiceiiieeees | . 06/28/2024 . [Direct ...occeveiiiiiiiiiis [ e (172 R 102 | 102 | 102 | [V O [ IR 0 foreeieeniis (O IR 0 foorieiiieinins 102 |l (O IO 0 foreeieinnies (O PO 6 . 09/15/2027 . |2.CPL ....

NORTH AMERICAN SCIENCE ASSOCIATES, INC. -
..65716%-AB-4 | INCREMEN .......ooeeieeniiiieeiiiiiiieeeeiiiieeees | e . 06/28/2024 . [Direct ..oooovveeeeeeiiis [ e Mo L3 I OO, L3 I OO, L3 I FOORROUOUO 0 [t 0 loeeeeinees 0 [, 0 loeeeeines 0 [, M, 0 loeeeeiee 0 [, 0 loveeeeiae. 2 |. 09/15/2027 . [2.CPL ....
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NORTH AMERICAN SCIENCE ASSOCIATES, INC. -
..65716@-AA-4 | TERM LOA ...ooovviiiiiiiiiiiiiiiiiiiieccecceeeeeeeeens [ . 06/28/2024 . |Direct ..oooeviiiiiiiiiiii e e R1 [ R1 | F 72 I O F 72 I PO, 0 e (VO 0 | (VO 0 e 21 |l (VN 0 | [V 19 . 09/15/2027 .|2.C PL ....
NORTH AMERICAN SCIENCE ASSOCIATES, INC. -
..65716@-AB-2 |DELAYED ......eevvvrvrvrirriiiirieiiiiieeiennneeeeeenes [ eeeeens . 06/28/2024 . |Direct .... . 09/15/2027 . |2.CPL ....
..69345Y-AB-0 | WOK HOLDINGS INC. - INITIAL TERM LOAN [ P . 06/28/2024 . |Direct .... . 03/01/2026 . [5.A FE ....
PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC -
..705598-AA=4 | INITIAL .evvvvviiiiniiriirneneeeeneeeeeenesseeennnnnes [ eeeeen . 06/28/2024 . |Direct . 05/29/2025 . [3.A PL ....
PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC -
..705598-AB-2 |DELAYED .....eevvvviviiiiiiiiiiiiiiiiiieiiccicccennenes [ eeeeenn . 06/28/2024 . |Direct . 05/29/2025 . [3.A PL ....
PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC -
..705598-AD-8 | INCREMEN .....ccooiiiiiiiiiiiiiiiiiiiiiieee [ . 06/28/2024 . |Direct . 05/29/2025 . [3.A PL ....
PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC -
..705598-AE-6 | SECOND A ..oevvninniininiiiiiiis [ eeeenn . 06/28/2024 . |Direct . 05/29/2025 . [3.A PL ....
PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC -
..705598-AF-3 | INCREMEN .....ccooiiiiiiiiiiiiiiiiiiiiiii [ . 06/28/2024 . |Direct . 05/29/2025 . [3.A PL ....
..70977@-AC-4 | PEOPLEASE HOLDINGS LLC - TERM LOAN ......ccccee [oreenn . 06/28/2024 . |Direct . 07/15/2027 . [3.A PL ....
PETROLEUM SERVICE GROUP LLC - DELAYED DRAW
L.71667%-AA=3 | TERM LO ..eevvvviiiiiiiiiiiiiiiiicieeeeeeceeeeccceeenes [ oo . 04/03/2024 . |Direct . 07/23/2025 . (3.B PL ...
PETROLEUM SERVICE GROUP LLC - INITIAL TERM
. 71667*-AB=1 |LOAN ...vvvvviiiiiiiiniininrsiiisssssssnnsnsssssnnsnnnns [ eeeees . 04/03/2024 . |Direct .... . 07/23/2025 . (3.B PL ....
..74066*-AA-4 | PREMIER SPECIALTIES, INC. - TERM LOAN [ P . 06/28/2024 . |Direct .... . 08/20/2027 . [3.A PL ....
..74140#-AA-0 |Project Potter Buyer, LLC/Term Loan 4/20 .... |....... . 06/28/2024 . |Direct . 04/23/2027 . |3.CPL ....
PROJECT POTTER BUYER, LLC - 2020 INCREMENTAL
L TA140#-AB-8 | TERM ..evvnnnin [ e . 06/28/2024 . |Direct ..oooviiiiiiiiiiiii e e 250 foiiiiiiniinnn 250 | U 250 |oveeeiiiiinnns 0 e (VO 0 | (VO 0 e U A (VN 0 | [V 15 |. 04/23/2027 . |3.C PL ....
PROJECT POTTER BUYER, LLC - 2020-2
..74140#-AC-6 | INCREMENTAL TER ......covvviriiiiiiiiiiiiiiiiiiinens [ eeees . 06/28/2024 . |Direct .oooeiviiiiiiiiiii e e 285 [oiiiiiiiinnn 285 | P 285 |oeeiiiiiinnns 0 e (VO 0 | (VO 0 e 285 |, (VN 0 | [V 17 |. 04/23/2027 . |3.CPL ....
PROJECT POTTER BUYER, LLC - 2020 INCREMENTAL
. T41408-AD-4 | DELAY ....ovvviiiiiiiiinininiiann [ . 06/28/2024 . |Direct .oooviiiiiiiiiiiiiin e e L7 [ PO L7 PO (7 IO 0 e (VO 0 | (VO 0 e 97 evevrrnrnnnnnns (VN 0 | [V 6 |. 04/23/2027 .|3.CPL ....
POV A 13T N [P . 04/01/2024 . | Adjustment .. . 08/21/2024 . |4.CPL ....
.. 74309#-AB=5 |TRANC ....ovvviiiiiiiiiiiiiiiiiiiiiececcecceeeeeeeeeees [ . 04/01/2024 . | Adjustment . 08/21/2029 . |[4.CPL ....
X 0e LT B 12T N [P . 04/01/2024 . | Adjustment .. . 08/21/2029 . (4.B PL ....
X 0eL VB 12T N [P . 04/01/2024 . | Adjustment . 08/21/2029 . (4.B PL ....
.. 74300#-AD-1 | AMENDME ......oovvvirriiiiiiiiiiiirieeieeceeeeeeeeeeees [ oo . 04/01/2024 . | Adjustment .. . 08/21/2029 . (4.B PL ....
.. 74300#-AD-1 | AMENDME ......oovvvirriiiiiiiiiiiireeiereeeeceeeeeeeees [ oeeeens . 04/01/2024 . | Adjustment ..........cooos | | LT PO LT O L (V2 0 e (VO 0 | (VO 0 e B (VN 0 | [V (5) . 08/21/2029 . [4.B PL ....
RANLINGS SPORTING GOODS COMPANY, INC - TERM
.. 754458-AA=1 JLOAN L..evvviviiiiiiiiiirinriinissssssssssnssnsnnnnnnnns [ oo . 06/28/2024 . |Direct .ooveviiiiiiiiiiiin e e 706 . 12/31/2026 . (3.B PL ....
..75734@-AB-9 |Reddy Ice Holdings, Inc./Term Loan 7/19 ..... |....... . 04/22/2024 . |Direct .... . 1,504,084 . 07/01/2025 . |3.CPL ....
..75734@-AC-7 |REDDY ICE LLC - DELAYED DRAW TERM LOAN ....... [....... . 04/22/2024 . |Direct .... .. 141,009 . 07/01/2025 . |3.CPL ....
..76009W-AU-4 | UPBOUND GROUP, INC. = TLB ...eevvvvvvviiiiiiiinnns [ eeeenn . 06/28/2024 . |Direct .... ... 12,472 . 02/17/2028 . [3.C Z .....
..760091-Ali-0 | UPBOUND GROUP, INC. ............ U eI . 05/28/2024 . | EXCHANGE .. PO .. |-..... 4,588,608 . 02/17/2028 . [3.C FE ....
..76028@-AA-4 |REPAIRIFY, INC. - INITIAL TERM LOAN .......... [.ceeen . 06/28/2024 . |Direct ... e e 313 . 06/14/2027 . [2.A PL ....
RIALTO MANAGEMENT GROUP, LLC - INITIAL TERM
L. 762528-AA=1 JLOAN ..eevviiiiiiiiiieieeeeeeeesseeseseeeesessessnnnnees [ oo . 04/19/2024 . |Direct ... foeeieieieiiiees e 1,608 |............. 1,608 [.eeeennennee 1,592 |l 1,607 [ [V L I A [V L I A [V 1,608 [....oevvnnnene (VR [V [V 44 1. 12/01/2025 . [2.B PL ....

..762520-AB-9 | RIALTO MANAGEMENT GROUP LLC ......ceoovvvvvieris | eveees . 04/19/2024 . [Direct ..ooooovveeeeiiiiins foeeiiiiiiiiiiiin o 4,03 [ 4,08 f.oorrenn. 4,08 J..ooveennnnn 4,08 | [V [V PPN [V [V PPN 0 foreeninnns 4,03 .o [V PPN [V 0 foeeeiiiiiins 111 ). 12/01/2025 . |2.B PL ....
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RUSSELL INVESTMENTS US INSTITUTIONAL HOL -
L 78249L-AD-2 2025 TE .oeeeiiieeieeieeeeeeeeeeeeeeeeeeeeeeeee [ . 04/15/2024 . |Direct ..ooovvviiiiiiiiiii e | 7,968,149 |........ 7,968,149 |........ 7,496,679 |........ 7,441,933 |....... 267,588 |....... 258,629 [....uvunnnnnnne [V R 526,217 |...oooeeeens 0 fnns 7,968,149 [...ooeeennnnn (VN 0 | [V 213,639 . 05/30/2025 . |4.A FE ....
SFE Intermediate HoldCo LLC/Incremental Ter
..784320-AB-8 [ [ . 06/28/2024 . |Direct .... .303 . 07/31/2026 . (2.B PL ....
L 78433%-AA=1 | INITIAL Loovvvviiiiiiiiiinniinisnesnssnsnnsnsnsnnnnnnns [ e . 04/03/2024 . |Direct 136,162 . 01/27/2027 . [3.A PL ....
..78486@-AC-1 | SSE BUYER, INC. - TERM LOAN ....ccoovis [ eeenn . 05/21/2024 . | Adjustment .. .... 114,766 . 06/30/2026 . [4.A PL ....
..78642#-AA-4 | SAFE HOME SECURITY INC. - TERM LOAN .......coo [.eeeenn . 04/01/2024 . |Direct ooovviiiiiiiiiiiiins e e 4800 [ 480 . 08/04/2024 . |2.CPL ....
SAFE HOME SECURITY INC. - DELAYED DRAW TERM
.. 78642#-AB-2 |LOAN ...evvvvviiiiiiiiiniiiiiinisisinsssnnsnninsnnnnnnns [ e . 04/01/2024 . |Direct .ooovvviiiiiiiiiiiin feeeeeeeieeneees e B[ 38 . 08/04/2024 . |2.CPL ....
SALDON HOLDINGS, INC. - FIRST AMENDMENT TERM
..79400@-AA-6 | LOAN JU I . 06/28/2024 . |Direct . 03/13/2026 . (3.B PL ....
..79400@-AB-4 |Saldon Holdings, Inc./Term Loan 3/19 . R ORI . 06/28/2024 . |Direct . 03/13/2026 . (3.B PL ...
SALDON HOLDINGS, INC. - SECOND AMENMENT TERM
.. 794008-AC-2 |LOAN ..eevverrrriinrennrrieereneeeereeessesesseennnnnees [ eeeeenn . 06/28/2024 . |Direct . 03/13/2026 . [5.B Gl ....
..816307-A€-1 | SELECTQUOTE, INC. - INITIAL TERM LOAN ........ [....... . 04/01/2024 . | Adjustment .. . 11/05/2024 . |3.CPL ....
SELECTQUOTE, INC. - EIGHTH AMENDMENT
..816307-B*-2 | CONSENTING TE ....oovvvviiiiiiiiiiiiiiiiiiiieeeeeeens [ . 04/01/2024 . | Adjustment ..........oooos | | 4,575 |oeeeiinnnns 4,575 . 05/15/2025 . |3.CPL ....
SELECTQUOTE, INC. - EIGHTH AMENDMENT
..816307-B*-2 | CONSENTING TE ....oovvrviriiiiiiiiiiiiiiiieieeeeeeens [ . 04/01/2024 . | Adjustment ..........oooos | | LT PO LT O L (V2 0 e (VO 0 | (VO 0 e B (VN 0 | [V 0 |[. 05/16/2025 . |3.C ........
SELECTQUOTE, INC. - EIGHTH AMENDMENT
..816307-B*-2 | CONSENTING TE ...ooovvrrrriiiiiiiiiiiiiiiieeeeeeeeens [ . 06/28/2024 . |Direct .... . 05/15/2025 . [3.C Z .....
..82565#-AA-9 | SHUR-CO ACQUISITION, INC. - TERM LOAN ........ [.ceenn . 05/10/2024 . |Direct .... . 07/01/2030 . [4.C ........
SPRING INSURANCE SOLUTIONS, LLC - INITIAL
..84967#-AA-9 | TERM LOA ...oovvviiiiiiiiiiiiiiiiiiiciccccccccceceeees [ . 06/28/2024 . |Direct .... . 11/24/2025 . |3.A PL
SPRING INSURANCE SOLUTIONS, LLC - DELAYED
..84967#-AB-7 |DRAW TER ...oooorriiiiiiiii [ . 06/28/2024 . |Direct . 11/24/2025 . |3.A PL
STEALTH HOLDING LLC - U.S. INITIAL TERM LOAN
LB5789#-AA-2 | .eeiiiiiiiiiiiieeeee [ . 04/01/2024 . |Direct . 03/02/2026 . [4.A PL ....
STEALTH HOLDING LLC - DELAYED DRAW TERM LOAN
.B5789-AB-0 |.eeriiiiiiiiiiiiiiiieeeeeeeeeeee [ . 04/01/2024 . |Direct . 03/02/2026 . [4.A PL ...
..86662#-AA-2 | SUN ACQUIRER CORP .......cooeveeiiiiiiiiiiiiiiiieens e . 06/28/2024 . |Direct .... . 09/08/2028 . (3.B PL ...
..86662#-AB-0 | SUN ACQUIRER CORP ... [ I . 06/28/2024 . |Direct .... . 09/08/2028 . (3.B PL ...
Sunk Rock Foundry Partners LP/Term Loan A1
.86738*-AA-6 | 10/17 oo [ . 04/05/2024 . |Direct . 10/31/2024 . |3.A Z .....
TAUC MANAGEMENT, LLC - DELAYED DRAW TERM LOAN
..87221#-AB-2 |... 06/28/2024 . [Direct . . 02/12/2027 . |3.A PL
..87300*-AB-0 | THG ACQUISITION, LLC - INITIAL TERM LOAN .... . 06/28/2024 . |Direct .... . 12/02/2026 . 4.C ........
THG Acquisition, LLC/Delayed Draw Term Loan
..87300%-AC-8 | 12/19 ..evvvviiiiiiiiiiiiiiiiiiiiniiiins [ . 06/28/2024 . |Direct .... . 12/02/2026 . 4.C ........
..87300%-AD-6 | THG ACQUISITION, LLC - 2020 TERM FACILITY ... . |- 06/28/2024 . [Direct . . 12/02/2026 . |3.A PL
..87300%-AE-4 | THG ACQUISITION, LLC - DELAYED TERM LOAN .... |....... . 06/28/2024 . |Direct .... . 12/02/2026 . |3.A PL
TIMECLOCK PLUS, LLC - SECOND AMENDMENT
..87304@-AA-6 | INCREMENTAL ......ovnninniiiiiiiiiiiiiii [eeees . 06/28/2024 . |Direct .oooeiviiiiiiiiiii e e 125 [ [ P LT LT 0 e (VO 0 | (VO 0 e 125 |oeviiiiiiinns (VN 0 | [V 7 | 08/28/2026 . |3.B PL
TCP HAWKER INTERMEDIATE LLC - DELAYED DRAW
..87304@-AB-4 |TERM LO ..evvvvvvvriiiiiiiiiiiiiceieeeececeeeeeeeeeeees [ oo . 06/28/2024 . |Direct ..oooeiiiiiiiiiiiii e e 139 [ LIS PO LIS O LS O 0 | (VO 0 e (VO 0 o L PO (VO 0 | [V 8 |.08/28/2026 . |3.B PL
TA/WEG HOLDINGS, LLC - DELAYED DRAW
..87326#-AA-8 | INCREMENTAL LO ...oovvvvvviiiiiiiiiiiiiiieincceeeeens [ eeeenn . 04/01/2024 . |Direct .ovvvviiiiiiiiiiiies Joeeeeeieeiieieeens e 676 |...coooeeiiens 676 [oevvvrinnnnnns [7( 0 654 |ooeeriiiinns 72 (VO 0 e 7 0 e 676 |[ovvvrrrrnnnnns (VO 0 | [V 20 . 10/04/2027 .|3.B PL ....
TA/WEG HOLDINGS, LLC - 2021 DELAYED DRAW TERM
..87326#-AB-6 |LOAN ....evvvrriiiiiiiiininnniiinisnnnisnnnssssnnnnnnnns [ . 04/01/2024 . |Direct .oovvviiiiiiiiiiiiins e e 202 foieiiiininnnns 202 | V2 196 [ovvvvinnnnnne Tl (VO 0 | [ 0 o P A (VO 0 e [V 6 | 10/04/2027 . |3.APL ....
TA/WEG HOLDINGS, LLC - AUGUST 2021 DELAYED
..87326#-AC-4 |DRAW TE .....eevvvvvverrerrriririiiiiiiieienieeeeeieees [ oeeens . 04/01/2024 . |Direct .ooooeeeiiiiiiiiiiins Joveeeeiiiiiiieiiiees e 181 | 181 |, 131 [, 127 |, L2 [ 0 e L2 0 e, 131 [ [ 0 Jooeeeeiiieenn [ 4 |. 10/04/2027 . [3.B PL ....
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..88732#-AA-4 | TIMECLOCK PLUS, LLC ....evvvvrrrirnnninnninninnnnns [eeeeenn . 06/28/2024 . |Direct .... ... 139 . . 139 | .0 . 0 139 ) 0 e . 08/28/2026 . (4.B PL ....
..88732#-AC-0 | TIMECLOCK PLUS, LLC - TERM LOAN .....cevvvvveens [eeeennn . 06/28/2024 . |Direct .... .... 669 .669 .656 |.... ....668 |.... .0 . 0 ....669 |.. . 08/28/2026 . (4.B PL ....
..89148G-AF-7 | TORY BURCH LLC - INITIAL TERM B LOAN ......... [....... . 06/28/2024 . |Direct .... ... 12,387 ... 12,387 11,556 )l 12,311 .0 . 0 .. 12,387 |.. . 04/16/2028 . [3.C FE ....
..90380@-AA-7 |US SALT INVESTORS, LLC - INITIAL TERM LOAN . |....... . 06/28/2024 . |Direct .oovoiviiiiiiiiiiii e e 2,813 ....2,813 2,813 | 2,813 .0 . .0 . ...2,813 |.. . 07/19/2028 . (3.B PL ....
LB VACATION BUYER LLC - DELAYED DRAW TERM
..91859#-AA-5 |LOAN ....vvvvriiiiiiiiiiiiiniiiinnsssnninnnnnnnsnnnnnnns [ . 06/28/2024 . |Direct .oooviviiiiiiiiiiii e e 2,600 [oeeiiieenns 2,609 |............. 2,609 |............. 2,588 |l 0 e (VO 0 | (VO 0 e 2,609 |...ooeeeeennnn (VN 0 | [V 124 (. 04/08/2026 . |2.C PL ....
LB VACATION BUYER LLC - CLOSING DATE TERM
..91859#-AB-3 |LOAN ...evvvvriiiiiiiiiiiinnninininsssiissnsssnssnnannns [ . 06/28/2024 . |Direct .oovoiviiiiiiiiiiii e e 6,79 |oeeiiiiinnns 6,79% |............ 6,598 |............. 6,668 [.............. 0 e 19 [ 0 e 19 [ 0 e 6,79 |...ooeeeennn (VN 0 | [V 398 |. 04/08/2026 . (2.C PL ....
..92215%-AC-2 | VARDIMAN BLACK HOLDINGS, LLC - TERM LOAN A . |....... . 04/01/2024 . | Adjustment ...l | | 2,483,960 |........ 2,935,103 |........ 2,935,103 |........ 2,357,453 |....... 416,021 |.ooooeeeeennns (VR [V R 416,021 |.ooooeeeeins [V R 2,935,103 |...eevvrennnnns 0 f..... (451,143) |...... (451,143) |........... 161,630 |. 03/18/2027 . [3.B PL ...
VARDIMAN BLACK HOLDINGS, LLC - DELAYED DRAW
2 92215%-AD-0 | TERM L wevveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiaans [ eeeeenn . 04/01/2024 . | Adjustment ........ooooois | | 1,122,804 |........ 1,326,731 |........ 1,326,731 |........ 1,065,620 |....... 188,051 [...eevveennnnee (VR [V R 188,051 [o.eeveeennneee [V R 1,326,731 | 0 f..... (203,927 |...... (203,927) [...vvvveeee 73,060 |. 03/18/2027 . (3.B PL ....
VISUAL EDGE TECHNOLOGY, INC. - LAST OUT PIK
. 928432-A#-0 | TERM L wevvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiieiiiiines [ eeeeenn . 06/28/2024 . |Direct ... e e 4,743 |oveeeiieees 4743 | 4743 | 4,714 | [V (VR [V (VR [V 4743 |l (VO [V [V 286 | 12/31/2025 . [5.B PL ...
WSHP FC ACQUISITION LLC - SECOND AMENDMENT
92974%-AA-T | INCRENE ..o [ . 06/28/2024 . |Direct ... foeeeiiieeeeens e 1,110 |l 1,10 [ 1,10 [ 1,054 |oeeeiiiinnns 55 |oueeiiiiiiinnns (VR [V . 55 [oeeiiiiiinnns [V L (O (VO [V [V 67 |. 03/30/2028 . |3.B PL ....
WSHP FC ACQUISITION LLC - SECOND AMENDMENT
.. 92074%-AB-5 |DDTL ..evvvvvrrrrrnrnnnerirrreenseesesesnesessnnnnnnnnes [ eeeees . 06/28/2024 . |Direct ... e e 694 foeiiiiiiniinnne 694 ...l 694 |oooeiiiiiiiins 659 |..ooiiiiinnns K IO (VR [V LT IO (V1 694 |..ooooeiiiis (VO [V [V 42 |. 03/30/2028 . [3.B PL ....
WSHP FC ACQUISITION LLC - INCREMENTAL TERM
.. 92074%-AC-3 |LOAN ..eevverririiiiiinieieeresessessssenssesseennannnes [ e . 06/28/2024 . |Direct ... e e 332 [ 332 [ 172 R 315 | 7 |l (VR [V . 7 |l (V1 332 |t (VO [V [V 20 |. 03/30/2028 . |3.B PL ....
WSHP FC ACQUISITION LLC - FIRST AMENDMENT
.. 92074%-AD-1 | INCREMEN ....ooooiiiiiiiiiiiiiiiiiiii [ . 06/28/2024 . |Direct ... e e LI LIS T P L O L O L7 S (VR [V L (V1 L (VO [V [V 8 |.03/30/2028 . |3.B PL ....
WSHP FC ACQUISITION LLC - FIRST AMENDMENT
L 92074%-AE-9 | DDTL .evvvvvriiiiiiiiniiiiiii s . 06/28/2024 . |Direct .... . 03/30/2028 . (3.B PL ....
..92075@-AA-4 | TA/WEG HOLDINGS, LLC - INITIAL TERM LOAN .... . 04/01/2024 . |Direct .... . 10/04/2027 . (3.B PL ...
TA/WEG Holdings, LLC/Delayed Draw Term Loan
.. 92075@-AB-2 |9/19 ..iiiiiiiiiiiiiiiiiiiiiiiianns [ . 04/01/2024 . |Direct .... . 10/04/2027 . (3.B PL ....
..93279#-AA-3 | WALNUT PARENT, INC. - INITIAL TERM LOAN 05/31/2024 . [Direct . . 11/09/2027 . |3.CPL ....
..949798-AA-6 | WELLNESS ACQUISITIONCO, INC. - TERM LOAN .... 06/28/2024 . [Direct . . 01/20/2027 . |2.CPL ....
..96811%-AA-5 | WILDCAT BUYERCO, INC. - INITIAL TERM LOAN ... |[....... . 06/28/2024 . |Direct .... . 02/26/2027 . [3.A PL ....
Wildcat BuyerCo, Inc./Delayed Draw Term Loan
.96811%-AB=3 |2/20 ....evvrriiiiiiiiiiiiiiiiineeeiereeeereereeennanaes [ . 06/28/2024 . |Direct ... e e 107 |l 107 [ 107 | 107 ool [V (VR [V (VR (V1 107 [ (VO [V [V 6 |. 02/26/2027 . |3.APL ....
WINEBOW HOLDINGS, INC. (VINTNER GROWP, | -
..07383*-AA-1 | TERM LO oeevvvviiiiiiiiiiiiiiicccccccccccccccccceeeees [ oo . 06/28/2024 . |Direct ... e | 313 [ 33 | 1K 309 |oeeiiiiiiiiens L O (VR [V L3 (V1 313 |l (VO [V [V 18 |. 07/01/2025 . |4.A PL ....
..98415D-A@-3 | XIFIN, INC. - INITIAL TERM LOAN .......ccceeees [ornnn . 04/01/2024 . | Adjustment ..........oooos | | [VZR) ] 271) | (271) |veeviiinnnnns (271) |vevieiiiinnns 0 e (VO 0 | (VO 0 e (200 (VN 0 | [V 0 . 02/06/2026 .|3.B PL ....
XPERI HOLDING CORPORATION - INITIAL TERM B
.. 98422B-AB-5 |LOAN ....ovvvvvriiiiiiiininiiiiisinsnnsisnnsnnsnnnnnnnns [ . 05/20/2024 . |Direct .oooviiiiiiiiiiiii e | 3,463,735 |........ 3,463,735 |........ 3,446,416 |........ 3,451,619 [...evvnnnnnes 0 fens 12,115 [ 0 fnns 12,115 [, 0 fnns 3,463,735 |ouvvvivinnnnnns (VN 0 | [V 123,504 |. 06/08/2028 . |3.C FE ....
..98422B-AC-3 |ADEIA INC. = TL .evvvrrrrrnrnniininniniiniiiiiiinnns [ eeeeenn . 06/28/2024 . |Direct ..o o e 30,864 |............ 30,864 |............ 30,864 |....oooeeiininns (VR [V (VR [V (VR [V R 30,864 |....ooeeeennns (VO [V [V 193 |. 06/08/2028 . |3.C FE ....
INTRAPAC PARENT INC. - INITIAL CANADIAN TERM
..C4800#-AA-5 |LOAN ...evvvrrrrrirrinnrriensinnseesseesessesnnennnnnnes [ eeeeeen . 06/28/2024 . |Direct ... e | 480 | 480 | 469 |ooeiviiiiiiies Y4 I P, P2 S L I A [V 2 [ (V1 480 [ovevvrnninnnnns (VO [V [V 29 |. 01/12/2026 . (3.B PL ....
STEALTH HOLDING LLC - CANADIAN INITIAL TERM
..C9300#-AA-9 | LOAN U I . 04/01/2024 . |Direct .... 7 . 03/02/2026 . [4.A PL ....
..G2757#-AA-8 |Datix Bidco Limited/Facility B1 04/18 ........ [....... . 04/30/2024 . |Direct .... .301,645 |.. . 04/27/2025 . (3.B PL ...
DATIX BIDCO LIMITED - FACILITY B3 (FIRST
..G2757@-AA-0 |LIEN) .evvvvriiiiiiiiiiiiiiiiiiiiinn [ oo . 04/30/2024 . |Direct .ooooeviiiiiiiiiiiins Joeeeeeeneeiniens o000 300,895 ol 300,895 [........... 206,381 [....eeneee 209,886 |[......cceuvnee 0 |eeeenns 1,009 [oonninnnnns 0 eeeeenn 1,009 [ooonnnnnnnnns 0 s 300,89 |......oeeennnnn (VN 0 | [V 15,122 |. 04/28/2025 . (3.B PL ....
DATIX BIDCO LIMITED - FACILITY B4 (FIRST
..G2757@-AB-8 |LIEN) ..vvvvriiiiiiiiiiiiiiis . 04/30/2024 . |Direct .... ... 17,748 L 7,748 |l 17,748 | 117,748 |.. . 04/28/2025 . (3.B PL ...
..G7349*-AA-6 |RADIUS AEROSPACE, INC. - U.K. TERM LOAN ..... . 06/28/2024 . |Direct .... . 03/29/2027 . [5.B Gl ....
AMG ADVANCED METALLURGICAL GROUP N.V. -
..N7900L-AC-8 | INITIAL TE ....evvvvveennnenininesiiiniinnnnnnnnnenns C..... . 06/28/2024 . |Direct ...cccceeiiiiiiiiiies |ooeeeeiiiiieeeieeens | 20,487 |............ 20,487 |............ 28,234 |............ 20,384 |............... [ PP 108 oo [ PP 108 oo [ PP 20,487 [..oooeennnnnns 0 fooeiiinnnnnees [ PP [ 1,188 |. 11/30/2028 . |3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 34,070,856 34,863,751 34,200, 161 33,254,973 963,834 305,848 0 1,269,682 0 34,828,227 0 (757,371) (757,371) 1,586,558 XXX XXX
2509999997. Total - Bonds - Part 4 341,159, 153 339,440,220 342,874,533 334,759,203 1,737,401 1,923,216 0 3,660,617 906,552 341,876,825 0 (717,672) (717,672) 8,859,756 XXX XXX
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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
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 341,169, 153 339,440,220 342,874,533 334,759,203 1,737,401 1,923,216 0 3,660,617 906,552 341,876,825 0 (717,672) (717,672) 8,859,756 XXX XXX
..23281#-12-4 | CYPRIUM PARALLEL INVESTORS V LP .. |- 04/209/2024 . [Direct 513.060 |..........51,306 |..............0.00 |........... 50,931 |t 76,548 |....... (25,617) |.eoeeeeeeeens [V RN | I R (25,617) |.... 0 50,981 [ 0 e 375 KT P [V 1.GPL ....
..46625H-J0-4 | JPMORGAN CHASE & CO .. |. 05/01/2024 . | Call @ 100.00 .... |...7,000,000.000 |...... 7,000,000 |.............. 0.00 |[........ 7,097,500 |........ 6,993,000 |.......... 8,582 |........ (1,582) [.cvvvnnnnn0 fornnnnnns 7,000 |.... 0 s 7,000,000 J..ooeeeeeeeen 0 Jvvviiiiiiin 0 i, 0 foennnnn 399,840 [ e 2.BFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 7,051,306 XXX 7,148,431 7,069,548 (17,036) (1,582) 0 (18,617) 0 7,050,931 0 375 375 399,840
4509999997. Total - Preferred Stocks - Part 4 7,051,306 XXX 7,148,431 7,069,548 (17,036) (1,582) 0 (18,617) 0 7,050,931 0 375 375 399,840
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 7,051,306 XXX 7,148,431 7,069,548 (17,036) (1,582) 0 (18,617) 0 7,050,931 0 375 375 399,840
..00217D-10-0 | AST SPACEMOBILE CL A ORD ... . 06/07/2024 . | Various JUU 272,727.000 |....... 2,334,032 [oeevvveviiinnnnnnns fernennnnn.. 790,908 f........ 1,644,544 |...... [QLZNT ) 0 f...... 709,090 |...... (853,636) ...0
..371927-10-4 | GENESIS ENERGY CL A UNT .. |- 05/09/2024 . | VE CAPITAL [ 8,000.000 |......... 105,546 [oovvvvveeevnnnininnn fornennnnnn. 85,553 [ooiiiiiin. 92,640 |........ (7,087) [ (VR [V R (7,087) .0
..67058H-10-2 | NUSTAR ENERGY UNT ........eevvvvvvvvnnnnnnnnnnnnnns . 05/07/2024 . |EXCHANGE .......ccvvvvvvnns |ovees 10,000.000 |......... 219,600 J.eeerrrrrrriiiinns eveeeen... 156,181 oot 186,800 |....... (30,619) |..ovveeereenns [ 0 fns (30,619) |.ovvvvrennnens 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 2,659,178 XXX 1,032,642 1,923,984 (182,261) 0 709,090 (891,341) 0 1,032,642 0 1,626,535 1,626,535 8,520 XXX XXX
..049333-77-3 |ATLAS HOLDINGS LLC ooooeiiiiiiiiiiiiiiieeeeee | ....... | 06/10/2024 . |WRITE OFF tovvvviiiiieeeens |an 2,387,368.000 [................. 0 oo o 239 |, 239 |, [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP A [ (X)) (239) |oeveeeiiiiiinnnes 0 fooeeeeee v e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 0 XXX 239 239 0 0 0 0 0 239 0 (239) (239) 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,659,178 XXX 1,032,881 1,924,223 (182,251) 0 709,090 (891,341) 0 1,032,881 0 1,626,297 1,626,297 8,520 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 2,659,178 XXX 1,032,881 1,924,223 (182,251) 0 709,090 (891,341) 0 1,032,881 0 1,626,297 1,626,297 8,520 XXX XXX
5999999999. Total - Preferred and Common Stocks 9,710,484 XXX 8,181,312 8,993,771 (199,287) (1,582) 709,090 (909,969) 0 8,083,812 0 1,626,672 1,626,672 408,360 XXX XXX
6009999999 - Totals 350,869,637 XXX 351,055,845 343,752,974 1,538,114 1,921,635 709,090 2,750,659 906,552 349,960,637 0 909,000 909,000 9,268,116 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
REC 1.852 / PAY SFR-
0IS Cmpd +.0026161 FLOATING RATE Chicago Mercantile
07/20/2027 ...ceuunen.e. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 02/11/2022 |. 07/20/2027 |............... 1f...... 72,710,190 [5.66161 / 1.852|......cccvnennnn (U 0f.... (1,472,438)|..... (3,204,721)] .eevvvnnns fennnn (3,204, 721)......... 239,560 |.eevvnnneaaees [V [V PO [V 635,409 |0 ........ 100/100 ........
REC 1.8865 / PAY SFR-
01S Cmpd +.0026161 FLOATING RATE Chicago Mercantile | (| | | 5.66161 /
07/20/2027 ...cuvuene.n. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 02/23/2022 |. 07/20/2027 |............... 1f..... 72,280,810(1.8865 |......ceeeeens [ 0f.... (1,456,480)|..... (3,162,634)] ..cevvnnnnn fennnn (3,162,634)f......... 226,617 [cuniiiiinnnnnn [ [V R (U R 631,736 [0 ........ 100/100 ........
REC 2.127 / PAY SFR-
0IS Cmpd +.0026161 FLOATING RATE Chicago Mercantile
07/20/2027 ...ceuunn... 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/14/2022 |. 07/20/2027 |............... 1f...... 73,000,000 [5.66161 / 2.127 |....ceeeeennnnns (U 0f.... (1,374,012)|..... (2,917,085)(..ceveec [onnee (2,917,085)(......... 145,642 | [V [V PO [V 637,942 10 ........ 100/100 ........
REC 2.1375 / PAY SFR-
01S Cmpd +.0026161 FLOATING RATE Chicago Mercantile | (| | | 5.66161 /
01/20/2025 ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/16/2022 |. 01/20/2025 |............... 1f..... 21,000,000 2.1375  [oeeeiiiiiiinnns [ [V IO (427,108)f....... (282,264)] .cevvvnnnn feunnnnn (282,264)|......... 304,219 |.oevvinne [ [V R Ofienns 78,471 (0 ........ 100/100 ........
REC 2.218 / PAY SFR-
0IS Cmpd +.0011448 FLOATING RATE Chicago Mercantile
03/20/2027 ..ccvvueennnn mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/21/2022 |. 03/20/2027 |............... 1f...... 35,000,000 [5.51448 / 2.218 |.....cceevnennnn (U [V (632,049)|...... (1,550,894)...covvnnns fennnn (1,550,8%4)......... (82,893))-cvuueeeeennnnn [V [V PO [V 288,620 (0 ........ 100/100 ........
REC 2.957 / PAY SFR-
01S Cmpd +.0026161 FLOATING RATE Chicago Mercantile
04/20/2027 ......ouen... SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 07/27/2022 |. 04/20/2027 |............... 1f..... 38,000,000 5.66161 / 2.957 [.....eevvvnnnnnn [ [V IO (524,865)|..... (1,410,070)] ...cevvvenn |oveee (1,410,070)....... (327, 448)..cvvveneennnn [ [V R (U R 318,210 (0 ........ 100/100 ........
REC 3.0165 / PAY SFR-
0IS Cmpd +.0026161 FLOATING RATE Chicago Mercantile | (| | | 5.66161 /
12/20/2027 ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 04/21/2022 |. 12/20/2027 |............... 1f...... 36,000,000(3.0165  |occeeieeeninnns (U [V (500, 123)|...... (1,481,046)(........... |..... (1,481,046)|....... (429,750)]..cvveeeeeeenen [V [V PO [V 335,479 10 ........ 100/100 ........
REC 3.062 / PAY SFR-
01S Cmpd +.0026161 FLOATING RATE Chicago Mercantile
04/20/2027 ... ... | 3nTERMSOFR Di . Coivrrrnnnnnnns Exchange .... SNZ20JLFK8MNNCLQOF39 ). 07/13/2022 |. 04/20/2027 |.... 35,000,000 5.66161 / 3.062)......oeevveeee O foeiiiivnnnnnn. 0 (470,140)f..... (1,328,933)] .ccvvvnnnnn fonnnn (1,328,933)....... (393,288))... 293,089 10 . . 11007100 ........
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1 5 6 7 9 10 11 13 14 15 19 21 23
Cumulative
Prior
Year(s)
Strike Initial Cost Hedge
Price, of Un- Current Effectiveness|
Date of Rate or discounted Book/ Year's at Inception
Maturity Index Premium Current Adjusted (Amorti- and at
Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying zation)/ Potential Quarter-end
Description or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code Accretion Exposure (b)
REC 3.213 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
10/20/2026 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 06/29/2022 |. 10/20/2026 |........ccceeee eeeees 43,000,000 [5.66161 / 3.213 |....eeeernnnnnn [} TR | AR (533,381)|..... (1,297,934)] ..ovvvnnnns [ (1,297,984))......... (367,871)[cceeeeeeeeeee O e O e O [ 326,534 100/100 ........
REC 3.249 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
07/07/2028 ... Exchange .... SNZ20JLFK8MNNCLQOF39  |. 06/10/2022 |. 07/07/2028 |.... [ I IO 21,000,000 [5.66161 / 3.249 |.. L R (263,317)|....... (803,019)f ... 306,503 (0 .. 1007100 ..
REC 3.2495 / P
0IS Cmpd +.0011448 Chicago Mercantile (V| |l 5.51448 /
06/20/2025 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 06/10/2022 |. 06/20/2025 |........cceeeee feneees 20,000,000 [3.2495  |oceeiieeiinnnns [} TR | AR (227,142)....... (358,763)[ .evvnneeeee foereeen (358,763)).cueeeeee (8,873)] e O e O e O e 210,502 100/100 ........
REC 3.253 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
02/05/2027 ....covuenn. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 06/10/2022 |. 02/05/2027 |.......oevveennd fennens 38,000,000 5.66161 / 3.253 [......ccvvvennnn [N S | A (510,086)f....... (700,177)] «eeeeeevven |evnnnnn (700,177). 030,495 [enniiiiiiietn O e O e 0 e 98,587 100/100 ........
REC 3.344 / PAY SFR- Chicago Mercantile
Cmpd 12/15/2024 ....... Exchange .... SNZ20JLFK8MNNCLQOF39  |. 06/15/2022 |. 12/15/2024 |........ceeeein 1 v 19,000,000].....5.4 / 3.344 (.. (287,762)....... (121,863)] .- 1007100 ..
REC 3.392 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
04/20/2027 ...ccovueennn. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 08/24/2022 |. 04/20/2027 |......eeueeeeeed feneees 39,000,000 5.66161 / 3.392 [....ceeeernnnnnn [} TR | AR (470,388)|....... (986,894)(.....oeee [-nnnn (986,894)|....... (305,775)].ccceveeneeeeee O feeeeeeeiieen O e O e 326,584 100/100 ........
REC 3.5955 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile | (| | | 5.66161 /
10/20/26 ... Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/01/2022 |. 10/20/2026 |.........ceeeeud e 25,000,000 3.5955  |oceeiiiiiiinnns [N S | A (262,588)........ (476,166)] ........00n |oeveen. (476,166)....... (166,572)).ccuuenveieennc O foveviiiiiieeen O e O e 189,845 100/100 ........
REC 3.7495 / PAY SFR- Chicago Mercantile
Cmpd 07/15/2025 ....... Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/16/2022 |. 07/15/2025 |........eeeennd v 27,000,000(....5.4 / 3.7495 [.....cevvrnnnnnn (0N S | A (224,071)|....... (320,524)...cevvnnnn feunnnn. (320,524))........ (102,849)f...evveeeeeenn O v O [ O e 137,744 100/100 ........
REC 3.908 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
07/20/2025 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/14/2022 |. 07/20/2025 |........ceeeeee feneees 20,000,000 5.66161 / 3.908 |.......ccvvnnnnn [} TR | AR (178,970)....... (276,872)[ .evvveeees foeeeenn (276,872))ueee e (73,901 O e O et O e 77,026 100/100 ........
REC 3.955 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
07/20/2025 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/14/2022 |. 07/20/2025 |........eeeeend fennens 15,000,000 [5.66161 / 3.955 [.......ccevveen [N S | A (130,722)|....... (200,405)(.......nen |oeeen (200,405)]......... (58,666)]...cceveeeeeeen O feveiiiiiiiienn O v O [ 102,701 100/100 ........
REC 4.019 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
07/20/2025 ... . Exchange .... .. SNZ20JLFKBMNNCLQOF39 . 09/15/2022 |.07/20/2025 |.... U I O 20,000,000 [5.66161 / 4.019 |.. (167,932)|....... (254,045)] ... 102,701 0 .. 100/100 ..
REC 4.124 / PA
0IS Cmpd +.0026161 Chicago Mercantile
10/20/202%6 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 10/06/2022 |. 10/20/2026 |.............e.d |eee 40,000,000 [5.66161 / 4.124 |................ [N S | A (314,981))....... (536,636)(...0nveees [onen (536,636)]....... (616,209)]....ccvvenveeeen O foiieiiinennn O v O [ 303,752 100/100 ........
REC 4.227 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
10/20/2025 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 10/05/2022 |. 10/20/2025 |........ceeeeeed feneees 25,000,000 [5.66161 / 4.227 |....cceeeennnnn [} TR | AR (184,059)....... (285,354)] ...cevvunns fnnnnn. (285,354)]....... (194,815)[....cceeeneeee O et O e O e 142,885 100/100 ........
REC 4.288 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
10/20/2024 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/20/2022 |. 10/20/2024 |........eoeeeen 1 e 20,000,000 [5.66161 / 4.288 |..........ceu.nn [N S | A (141,181)f........ (86,084)(...ueeeens |oeeeennn (86,084)].........57,066 |oevevenneeeenn O [ O i O e 55,375 100/100 ........
REC 4.409 / PAY SFR-
0IS Cmpd +.0011448 Chicago Mercantile
09/20/2024 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/27/2022 |. 09/20/2024 |........ceeeeend feneees 15,000,000 5.51448 / 4.409 |................ Ofeiieiiiiee s 0 e (83,877)|cceun (39,301)] +evvvvnnes fooeeeeenn(89,301)) e 85,515 [ O e O e O 35,536 100/100 ........
REC 4.4266 / PAY SFR-
01S Cmpd +.0026161 Chicago Mercantile | (| | | 5.66161 /
10/20/2025 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/26/2022 |. 10/20/2025 |........eeeeend fennnns 20,000,000 [4.4266  |o.coeeiiiiennns [N S | A (127,398)....... (177,974)] eeeeeenan |ovennn (177,974, (174,098)). v O e O v O e 114,308 100/100 ........
REC 4.439 / PAY SFR- Chicago Mercantile
Cmpd 05/15/2025 ....... Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 05/26/2023 |. 05/15/2025 |........ceeveend fennnns 50,000,000|.....5.4 / 4.439 |.....evvrnnnnnn [N S | A (224,719)....... (245,213)].eeevenns |ovnnnn. (245,213)f....... (286,839))..cevenvveennnn O fovviiiiiiiie s O i O e 233,636 100/100 ........
REC 4.9175 / PAY SFR- Chicago Mercantile
Cmpd 10/15/2025 ....... Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/21/2023 |. 10/15/2025 |........eeeennd v 30,000,000(... 5.4 / 4.9175 [c..eerivnnnnnn [N SRR | IR (65,859)[.......... 43,611 | eeeeeeni [ 43,611 |l (372,482)feveiee O e O [ O e 170,562 100/100 ........
REC 4.981 / PAY SFR- Chicago Mercantile
Cmpd 10/15/2025 ....... Exchange .... SNZ20JLFK8MNNCLQOF39  |. 10/19/2023 |. 10/15/2025 |........eeeeend e 30,000,000].....5.4 / 4.981 .. ...(56,198)|... 170,562 1007100 ..
REC 5.123 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
04/20/2025 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/03/2023 |. 04/20/2025 |........ceeeeeed feneees 30,000,000 5.66161 / 5.123 |.......ccrnennnn [V} SRR | FET (87,218)|......... (65,044)] ..cevvens fonnnnn (65,044))........ (195,859)[..cceeveneeeee O fueeeeeeeiienn O e O e 134,577 100/100 ........
REC 5.216 / PAY SFR-
0IS Cmpd +.0026161 Chicago Mercantile
04/20/2025 ............. Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 03/08/2023 |. 04/20/2025 |...............1]...... 20,000,000 [5.66161 / 5.216|...........c... Ofiiiiiiiian 0 (48,897)]......... (28,648)[...eeeeeen oo (28,648)]....... (139,185)].ccevveeeeeeenn Oferiiiiiiiiinn O O 89,718 100/100 ........
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STATEMENT AS OF JUNE 30, 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 Iltem Exposure | Entity (b)
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0] (11,447,930) (22,487,223) XXX (22,487,223)  (3,856,746) 0 0 0 6,613,027 [ XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0] (11,447,930) (22,487,223) XXX (22,487,223)  (3,856,746) 0 0 0 6,613,027 [ 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 (11,447,930 (22,487,223) XXX (22,487,223 (3,856,746) 0 0 0 6,613,027 [ 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 (11,447,930 (22,487,223) XXX (22,487,223) (3,856,746) 0 0 0 6,613,027 [ XXX XXX
Canadian Dol lar
1.37080 CAD / 1 USD . [Exposure ............... ‘N/A ........... Currency..... ‘Fifth Third Bank .. QFROUN1UWUYUODVI1ID51 ‘ 06/26/2024 | 09/27/2024 ‘ ............... 1 ‘ ..... 110,000,000| .......... 1.37080 [..oovvvennnnnnns [ [ Ofiiis 302,118 | oeveeeees o 302,118 [ [ 302,118 [ [0 U] 269,444 .......... 100/100 ........
1419999999. Subtotal - Forwards - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 302,118 | XXX 302,118 0 302,118 0 0 269,444 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 302,118 XXX 302,118 0 302,118 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] (11,447,930) (22,185,105) XXX (22,185,105) (3,856,746 302,118 0 0 6,882,471 [ 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 (11,447,930)  (22,185,105) XXX (22,185,105) (3,856,746) 302,118 0 0 6,882,471 XXX XXX
(a) Code Description of Hedged Risk(s)
.................. LT oI N PRSP

(b) | Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 [ 302,118 [ [ T 302,118 [..oiiiiiiiiiiinnnn 302,118 | uvveiiiiiiiiiiiiiiiianans [ T 302,118 [.oiivveniiiiinnnnns 269,444 |
0299999999. Total NAIC 1 Designation 0 302,118 0 302,118 302,118 0 302,118 269,444
40,414,964 111,338 111,338 (22,598,562) 0 6,613,027

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

0999999999 - Gross Totals 40,414,964 413,456 (22,598,562) 302,118 413,456 (22,598,562) 302,118 6,882,471
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 413,456 (22,598,562)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 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

40,414,964

40,414,964

40,414,964

40,414,964

40,414,964

0199999999 - Total 40,414,964 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 JUNE 30, 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 JUNE 30, 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 ..........|...... ...0.000 |...coovnnee 1,638 | [V 2,449 459 (... 286,610 |............ 2,017,289 |..
Bank of America ........cccceu... Singapore .......cccoeeeveveveveens foes e ...0.980
DBS Bank Ltd ......ccocoevevevrre SiNgapore .......cocoeeeveveveveens foes o ...4.848
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 .. |... SD...[...0.000
Northrim Bank .........cccoevveeene. Anchorage, Alaska .............. .SD...[...3.170
Oversea Chinese Banking
Corporation ......ccccoevnenrenene Singapore .......cccoeeevvneecnes |oon .|...5.048
Raymond James Bank ... .. New York, New York . ...0.250 |..
Royal Bank of Canada ............. Toronto, Canada ................. ..4.491
RBC Dexia Investor Services
Trust oo Toronto, Canada .......c.cccceeee fove o fonn 0.000 |....cccovneee 432,738 | 165,826 |.......... 17,139,900 |.......... 17,420,395 |......... 24,146,948 |..
Sumitomo Mitsui Banking
Corporation .....cccooeveveveveieiennns Singapore ......ococoeveveevevenens foes v |- 5410 o 635,340 |..oooreenne 124,980 |.......... 21,703,788 |.......... 21,776,254 |.......... 25,885,762 |..
Wells Fargo Bank .................... Los Angeles, California ....|...SD...[..0.000 |............ 1,724,320 |............... 303,861 |............ 5,256,795 |............ 4,331,291 |........... 6,491,108 |..
Key Bank ........ccccooeveveveverernee Cleveland, Ohio ...ccccocevvern o ...0.000 |....ccocee... 432,738 | [V P 535,254 |............... 624,345 |......... 1,486,522 |..
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 5,608,581 1,211,641 120,837,820 148,663,365 153,485,756
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 3,736,850 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 3,736,850 0
0399999. Total Cash on Deposit XXX [ XXX 5,608,581 1,211,641 120,837,820 152,400,215 153,485,756
0499999. Cash in Company's Office XXX [ XXX XXX XXX 364 366 365
0599999. Total - Cash XXX | XXX 5,608,581 1,211,641 120,838, 184 152,400,581 153,486, 121

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6

Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0

|MONETARY AUTHORITY OF SINGAPORE .....eeieeuvviiieiiiiiiiieiiiiiiiiieiiiiiiiiie e e

[ [, 06/04/2024 ....... | 0.000 ..o 07/05/2024 .vovers oo

........................... 147,510

0219999999.

Subtotal - Bonds - All Other Governments - Issuer Obligations

147,510

0309999999.

Total - All Other Government Bonds

147,510

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

olo|lo|o|o|o|e

2419999999.

Total - Issuer Obligations

147,510

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

olo|lo|o|o|o

2509999999.

Total Bonds

147,510

60934N-67-4 .......
31846V-41-9 .

825252-40-6 ........
94975H-29-6 ........

94988A-75-9 .......

FEDERATED US TREASURY CASH RESERVE ...
FIRST AMER:TRS 0BG V
INVESCO TREASURY INST
ALLSPRING: TRS+ MM |

06/30/2024 ..........
04/02/2024 .
...................... 06/26/2024 ..........
[0 N IR 03/04/2024 ..........
D 06/03/2024 ..........

8209999999.

129,279,802

60934N-10-4 .......
826252-88-5 .......

B 06/28/2024
oo 06/24/2024

11,734,754 |..
100,136 |..

8309999999.

11,834,890

8609999999 - Total Cash Equivalents

141,262,202

1,141,887

7,749,467
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 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. . 0.

59. Totals (1,853) 260,499 2,205 2 1,464,850 550,293 8 1,138,371

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

455.0F
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE GREAT AMERICAN INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended JUNE 30, 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 97,811,133 [$ oo 102,490,180 |$ .ccvoveneeee. 36,824,700

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

505
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