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Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS et nneen | fnetennenns 29,414,165,522 | ....ovvvvvveereirieireireniens | e 29,414,165,522 | ........... 27,578,284,997
2. Stocks:
2.1 PrEfermed STOCKS. ...ttt ettt nsentns | essenseneneena 340,030,202 | ....ovevveeeeeirieeiereees | e 340,030,202 | .....coovenveee 326,423,823
2.2 COMMON SIOCKS. ...vvuvrrererresresssesseessssessssssessessssssssessessssssessessssssnsssssessessnssessessanssnssnnss | sessessesssnssn 685,508,997 | ... | e 685,508,997 | ..oovvrrren 822,942,824
3. Mortgage loans on real estate:
3 FISEIENS ettt | eeneeenieens 1,573,822,648 | ..o | v 1,673,822,648 | ............ 1,577,832,226
3.2 Other than firSEHENS.........ccierrieiirrrereeeesi et senis | seteseseesssess s nsssnees | setesssssness s nessnessnens | sesisesssesinesesene e resenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES). ... errer e eeeeseiseeseeeeseesesseessesseesesssesseesessessese e st ess s e ssessess e ssessessenssnssesss | seessessessasssnssassassssssestassns | sressesssssssssessossnsssnssessansnne | sesessssssessessssnsssessessnnens [0 OO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......cvvviecieiiiie ettt st b b a s sss st ssesas | evsesssessessssssssesssssnsassess | sresesessessessessssessesnssnsesses | sesissessessessssssessessnsasen (1 I 66,050,992
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....93,934,363), cash equivalents ($.....768,026,170)
and short-term investments (3.....2,008,140,345)..........couurveureermreesnneeesnnesesneeessssessssnnes | sesseeeeens 2,868,100,878 |.....coovvrerrrinerrrererienins | cevirerenes 2,868,100,878 | ............. 2,047,399,245
6. Contract loans (including $.......... 0 PrEMIUM NOLES).......cvivreeieieieieie et sssnes | eresessesesnneas 66,771,075 | oo | oo 66,771,075 | ccoeverea 69,997,359
7o DEIIVALIVES. .....oveereeeericeise sttt ettt nnnins | eesseeetieninas 813,809,384 | ... | e 813,809,384 | ....ovvvvvnncn 887,713,349
8. Other iNVESLEA @SSELS..........cverurrirrerericirieesi sttt | eeeseenens 1,017,821,291 | oo | e 1,017,821,291 | .......ece.. 1,408,756,597
9. ReCeiVaDIES fOr SECUMHES..........cvuuiiriiciiciiciieie ettt ssisnnes | coosesiesinesins 13,549,937 | ..o | e 13,549,937 | ..oovvoeieis 4,618,011
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecesre e | sresessssesesss s | essesessssesesssssssesessssssens | esessssesesiesessesesssssnsns {1 RN
11, Aggregate write-ins for iINVESEEA @SSELS..........ceviiiviiieieiciseesese s sntenes | stesesissessesssssssssensessnead (01 P [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....c.ccivieierisieieseeiieseeseeessenee | vvienienns 36,793,579,934 | ..o (V] I 36,793,579,934 | ........... 34,790,019,423
13. Title plants less §......... 0 charged off (for Title INSUFETS ONIY)........cveviveiieieieiiieiieeissieseiiees | cereisssessesiesssssssesessssssens | siesessssessesssssssssesssssseses | siessssessessesssssssessessssasee {1 TN
14.  Investment income due and 8CCTUEM............c.ocuuiiiiiiieiieiieieieri i ssensis | eesisesenesones 258,087,254 | ...cooviiiis 387,547 | ..o 257,699,707 | ..ccvvcrennne 257,292,198
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covvrevreirennnns 1,097,388 | ..o 12,497 | e 1,084,891 | .o 1,367,520
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccovveerereinnes | corevereieirenns 8,447,300 | ..ocovrvrrrrrnnee 2,559,687 | .cooverririinins 5,887,613 | oo 6,441,432
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt ettt sttt entns | arssestent st s st st s estentents | ersestestnsestentansestensentntns | essesssessestentens e sressentnes 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUETS.............ccvuiveveieeieieeeee s ssiens | ereesessessesessnns 5,238,285 | ..ocvivierrias 825,367 | .ovveereiirinn 4412918 | oo 4,067,250
16.2 Funds held by or deposited with reinSured COMPEANIES............cccveuiviieeieiieieicieiieies | ceveieseseiis s ssssssssens | sesiesissesesssssssssesssssseses | soesessessesssssssssessessssssens 0 [
16.3 Other amounts receivable under reinsurance CoONracts.............covveveveeeeeereeersveeeerenens | ceveveererenennens 50,506,725 | ...oovovieerireeeeeiereesiirenens | cereerererenenns 50,506,725 | ..covvvernne. 71,034,392
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cceueieveciisiiciesieee e | covesesstese s sssessenes | essesssssssessesssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and iNterest thEr€oN............ccccucivieeies [ e [ e ssenes | ceviesessese s snee {1 O 8,660,273
18.2 Net deferred taX @SSEt.........covuiiiiieiieiie st | coonesinesinesies 70,263,330 | ..o | e 70,263,330 | ..cvoorirrinnns 38,970,658
19.  Guaranty funds receivable or 0n depOSit.............ccccuiveieicicieieee e | sesesssseneieaan 2,002,651 | ..o | e 2,092,651 | ..oooveirrra 2,135,155
20. Electronic data processing equipment and SOftWArE.............cc.cuvevereiiciiieciesiecseeseseienes | eveessiessessesensenns 71129 | o | e 371,129 | e 522,322
21, Furniture and equipment, including health care delivery assets (§.......... 1) IS USRI IDUUORRRRON 1,706,903 | ..coocvivere 1,706,903 | oo (1 TR
22. Net adjustment in assets and liabilities due to foreign eXChanGe ratES.........cccvveiiirieieieiieis | e | cereiessesesssesessienes | sresiesessesessssssessessssenee {1 TN
23. Receivables from parent, subsidiaries and affiliates............ccoeureviirerisieieseeieeeisies | e 10,899,619 | ..ovvoveeeieerreieieieies | e 10,899,619 | .ovovveveceies 131,180
24. Health care (§.......... 0) and other amOouUNtS FECEIVADIE...........c.cveieiiieieiceee e | et sssesessssienes | eoesesssssssesssssstesessssessenss | ssesssssssessessssassessessnsenes {1 RN
25.  Aggregate write-ins for other than invested aSSEtS...........covrieieiccesieese s | cersseesessneas 556,682,981 | ...oovererennns 4,540,589 | ..ccoovrnans 552,142,392 | ..coovvvvrnas 596,104,442
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovururieirireirnieeensisisessseseesssssssssssessssssssssssesssssessne | sessessenes 37,758,973,499 | .....ccvvnnee. 10,032,590 | ........... 37,748,940,909 | ........... 35,776,746,245
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts............ccveveve | covvvvivereinnas 36,615,799 | oo | e 36,615,799 | ..o 20,406,356
28.  Total (LINES 26 AN 27)......vurerereriieeeeisireessseseessessssssesssssssessssssesssssesssssessesssssessesssssssssessenes | soessessons 37,795,589,298 | .......cooevnee. 10,032,590 | ........... 37,785,556,708 | ........... 35,797,152,601
DETAILS OF WRITE-INS
.................................. L1 RN
.................................. 0
.................................. L1 RN
1198. Summary of remaining write-ins for Line 11 from overflow page...........cco.ewreerrunenreneineenninees | coveereeeeineineieesesenensennd [0 RN L0 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......civeeririiierciiiecisie s | cvrsiessssssiesssssssensesssaees (01 P [ I {0 I 0
2501. Funds held @s COIALETaL............uerurrrirereiieeiserieeesesessesi e esss st ssssnenes | seessssessssenes 308,941,811 | oo | e 308,941,811 | oo 351,330,445
2502. Company-0wned life INSUIANCE..........c.cceiiviiiieiieieiesie st sssssnsenns | sessessesssnes 209,611,848 | ....coeveverereeieeiesiens | e 209,611,848 | ........co.c.. 206,620,087
2503. Accrued contractual T8 INCOME..........c.oveveeeeeeeeeeeeeeeeeeee ettt enenes | erereresesesesees 33,438,733 | oo | e 33,438,733 | e 35,546,150
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoevievevereerierieeniens | e 4,690,589 | oo 4,540,589 | ..coovverierne 150,000 | ..o 2,607,760
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cocirrerirereessnermesseiessenessesesenssnns | senssseeessenes 556,682,981 | .....ovvvriiiinnn 4,540,589 | ..o 552,142,392 | ..o 596,104,442




Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....31,911,159,316 less §.......... 0
included in Line 6.3 (including $.....613,785 MOUCO RESEIVE)..........ccovveevecerinreerriiessssesiesseesssssssss s ssessssssssssssssssssssssssssssssssesssssssssnssnns | sosssesssssosson 31,911,159,316 | .....cocoeceeee 30,127,660,056
2. Aggregate reserve for accident and health contracts (including $ e 51,937,814 55,007,419
3. Liability for deposit-type contracts (including $.......... 0 MOACO RESEIVE)......oovereririreieieiiseieie et sssssssesssssssssessessesssssessesssssssssns | sessessesssssnenns 1,282,646,059 | ...cccocvvvenee. 1,532,959,003
4. Contract claims:
A1 LBt R RS e bbbttt stenns | snbiensiensientienteas 250,859,064 | ....cccovvvrerrinenn 216,450,014
4.2 ACCIAENE ANA NEAIN........ooceeriiceei ettt s ettt entenen | Srestenseneeses st enee 320,838 | v 397,186
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 dUe @Nd UNPAI........cceuuieiiiiirieirireeeincseiseissieeeens | et seisssenes | sereeesssssssesessessssesessssessesenns
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1 Policyholder's dividends/refunds to members apportioned for payment (including $.......... 0 MOOCO)....erererrerereirereenseseiseens | erresesesessessssesessssessessssssesestes | reesessssesessssessesssssessesssnssnssns
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $.......... 0 MOTCO)... et ssesss | esereesessssessesessesessesessesssssesses | ressesssssssessessessnsssnssessanssessns
6.3  Coupons and similar benefits (including §.......... 0 ModCO)....oeererieirreeeenes
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....26,694 accident and health PremIUMS..............cco..orvereeereeereeeeeeeeeeeeeeeeeeeeeeeeee e sssessssesaes | eeveeesseesieessensseensnnes 342,967 | oo 279,112
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES.............cuuevruieeieieiie ettt bttt bbb s s b s s s st nas | oebssbessesassassessessesessessesssestesss | essesasssssssessssassessesanbesses e sanes
9.2 Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SEIVICE ACt..........c.cviuiiieiiecieeieieieieias | et esens | eeessesssssses s s s seens
9.3 Other amounts payable on reinsurance, including $.....294,639 assumed and $.....790,633 CEAEA.............ooovuerveerrrrerrereseiiniies | cevvvressisseiiiesiinns 1,085,272 | oo 6,730,484
9.4 INtEreSt MAINTENANCE RESEIVE...........cveviecveveceee ettt ettt a ettt es et st s s et et sesetes st eaessssssesnsssessnnantas | eosetesessssssisnsesns 62,319,406 | ....ccovvvvrernnes 54,851,469
10. Commissions to agents due or accrued - life and annuity contracts $.....7,361,704, accident and health $
and deposit-type contract funds $.......... 0ttt bbb bbb s bbbt a et n bbbt nsenes | debnbesseniesesentenis 7,361,704 | oo 3,668,117
11. Commissions and expense allowances payable on reinsurance assumed. e
12, General XPENSES QUE OF ACCTUBH...........cvuivuiuieeiseeites ettt ss sttt s bbb s a sttt se bbb sttt s bbb anses
13. Transfers to Separate Accounts due or accrued (net) (including $.......... 0 accrued for expense
allowances recognized in reserves, Net Of FBINSUIE AIOWANCES).........c..ciuriieiiiiiieieieiese ettt b bbbttt | oebssbessessssessessessssssbessesssentense | essessssnsessessessntesses e b s ses e banes
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES.........cc.cuiveieiciiisicese et ens | evessssessesssesessaens 7,390,965 | ..ooovvveeririinn 4,997,037
15.1 Current federal and foreign income taxes, including $..........0 on realized capital gains (I0SSES)...........covueveereeriereieriieeiieeieesieesseesseenes | eevreeeiesiesseessons 14,304,835 | ....oovveeseeeeee
15.2  Net deferred tax liability............cocoererireeerieriniciennns . .
16, UnEarned INVESIMENT INCOME. ..ottt bbb bbb bbbt en bt | ebsentesbnebsessensanbanena 347482 | v 346,657
17. Amounts withheld or retained by reporting entity as agent OF tTUSIEE..........c.cviueieiiiise et sesns | sessssessessesesse s seees 787,984 | oo 1,521,443
18.  Amounts held for agents' account, including $.....1,133,725 agents' credit balances. | e 133725 | 1,781,825
19.  Remittances and items NOt AlIOCATEA.............ocuueerreriireiririiee et ssssssssssensesssssnensessnenesss | seneenensennnneneess L 241122 | it 36,653,392
20. Net adjustment in assets and liabilities due to foreign exchange rates
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money §.......... 0 and interest thereon §.......... 0ttt ettt bbb s s bbbt ssenba | shiesbaessaes b es bbbt bt st s stenns | eestaesae sttt eas
23.  Dividends to stockholders declared @nd UNPEIG............cceeiiueieireiiinieiesiesei ettt sttt sensessens | sebsstessessnssnsessessessnsessessetantense | essessessnsassessnssstessessnsensesesanes
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUGTION FESEIVE. .......ouvuieeiriieeie ittt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......vovvreiriiiierieieissies ettt
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) reinsurers
24,04 Payable to parent, subsidiaries and affillAteS..............ceeiiieieiiiie et
24,05 Drafts OUESIANGING........cvueviieireieiiieieie sttt s8R s s Rt
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS el UNET COIMSUTANGCE. ........couceuerriisetseeseessitiesseesse bbb bbbt
24,08 DEIIVAIVES. ....euvveeerereerrieeeisesie st
24,09 Payable for securities
24.10 Payable for SECUMLIES IBNAING........ccociiieeieiitceictc et b bbb bbbt b st bbb bbb st s s b bnne
2411 Capital notes §......... 0 and interest thereon §.......... 0O DU OO DUTR PR
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27.  From Separate ACCOUNES SEAEMENL..........ccciveiieiiees ettt ettt ss ettt et b st s et s et b et rees
28. Total liabilities (Lines 26 and 27) N ..34,953,106,403 32,899,960,813
29, COMMON CAPIEAI STOCK. ......ucveviieieiiectciitcie ettt bbb b b s bt b b s bt a bbb s bbb s st s s s b bansetenas | sensesesssesessnsessaees 1,507,500 | ovoevevervieriiecinne 1,507,500
30, Preferred CAPItAl STOCK.........ceveviireievcrcee ettt ettt a et b bbbt s ettt b bbbt a et a ettt n s aen
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOES.....veovvoreaireissesseseisessestseseeseseess s st ess s sse st s st es s s8££ eSS s bbbt
33, Gross paid in and CONHDULEA SUMPIUS...........cveeveeviieeieicteee ettt sttt ettt s st n st e et en st b s s senes
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA fUNAS (SUMPIUS).....eurvurvrieresrisreseesseseeseesessssssesssssssssessessssssessessess s sses s st es st st s st ess st s ses s s s s s st st b s en s st st essnsnes
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §.......... 0) 1 rtrrerr ettt srens | sessessest et et st st s et ent st et ens | setsestens st ettt nren
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt R sttt | Sesestens et st en st et en et srent | Sbsessent ettt ettt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)............cccvveververrierieeesieieens | cevesiereninnas 2,830,942,805 | ....cccorneee. 2,895,684,288
38. Totals of Lines 29, 30 and 37 ol ....2,832,450,305 2,897,191,788
39. Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3)......ccvrruerrrirerineiieise st iesssississssstsssssssssssssssssessessssssssssssassssssnssesssssessessasssnsss | onssessasssnenns 37,785,556,708 | ........coc..... 35,797,152,601
DETAILS OF WRITE-INS
2501. Liability for funds held @S COIALETAL.............ccvvvevericreieeice ettt bbb a st s s sssssessssnsns | snssssesassnsesseses 308,962,796 | ...cooverrrererinn 351,355,065
2502. Interest rate SWap COlATEral PAYADIE. ... ..ottt sttt | eeneeantenseenetennenas A5476,471 | oo
2503. Unclaimed property . 115,623,314 ...17,458,190
2598. Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE. ..........ueweruririiiireirrie it ssesesse et ess s ssess s ssessessssnns | seesessessssssssssssessessnsssnssessnes [V 4,442,732
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE)......rureururrrsresressesessasssseseesasssnsssesessasssssssesessassssssessassssssssssssssssessenssessessasssssssssnss | sessesssssssssssasens 370,062,581 | .ovoveirierirnins 373,255,987
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page e
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE)......ruururererrrsaessreeessesssesssseessessessse e ssssns e sess s ee st st enssnsssssessnes
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Ling 34 from OVEMIOW PAGE. .........c.rieiuririiireieie ittt ssb st sssssestsssnns | sebssesesssstasssessestesssessnssessnes 0 | oo 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0OVE)........ccuiuiueiieiciiieieict sttt sttt ettt sns st st enssssntensenas | bensessesssssssesssssnsessesssssnsasans [0 RO 0
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Statement as of June 30, 2021 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccccceevveeieiceesiecseeeeeceens | e 2,679,733,395 | ........... 1,694,535,101 | .......... (2,716,039,471)
2. Considerations for supplementary contracts With life CONINGENCIES..........ccoiuieieiiieieicisieesse et ssees | sessessssessesssssssessessssessesss | essessessssessessssessessessssenss | essessesssssssessessssessessssnes
3. NEtINVESIMENE INCOME......oveiiiticice ettt bbbt s bt nsanannns | sbenbessesanes 991,644,158 | .............. 890,999,676 | ........... 1,908,775,201
4. Amortization of Interest Maintenance Reserve (IMR) 7,810,197 ...5,550,169 ...11,889,274
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES..........ccuvveeiriieieiiieieieissseeissseseenes | seressssesessssessesssssssesenns
6. Commissions and expense allowances on reiNSUrANCE CEARM.........c.eiuiieieiieieieiisieess et ssssnsenas | seessnsesseses (33,822,074)
7. Reserve adjustments 0N rEINSUFANCE CEABM..........cuuiiuiirieiiieiieie ettt b bbb s st ssnes | rebsssessessssnsessessssntessenas
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
FTOM SEPATAIE ACCOUNLS.........uevuiieiieiseiiieie ettt s e s s n st s b tensanns | sbsesastessessssensessessnsassessns | aesessessnsessessnsassessessntantes | setessessessssassessessnsessesnsas
8.2 Charges and fees for depoSit-type CONIACES.........cviveiiiiieiecicee ettt | esesensessesanes 1,523,513 | oo 2,195,549 | ..o 4,011,873
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.........vuiirriiiririeiieieieie st sssessessssnsenses | sesssssssesenas 59,857,453 | ..coocvvrnnn 77,467,617 480,397,951
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne ..3,706,746,642 2,678,715,277 |. 337,587,830)
10, DEAN DBNEFIES.......vveveceeciieiicce sttt sttt ntns | ensensnrienaas 12,176,875 | ................ 10,855,927 | .....ce0ueee. 19,905,157
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)........c.ciuiereriieirereieesieseessiessessessssesesssssssessesns | sssessssessessssanees 397,221 | oo 9,518 | 25,566
12. Annuity benefits 459,886,245 .821,641,051
13. Disability benefits and benefits under accident and health CONtraCtS...........coucvieiieiicicce s | cerevesiniserenes 1,979,606 | ................. 1,949,837 | ...ccevrrnne. 3,826,900
14. Coupons, guaranteed annual pure endowments and SIMIlar DENETILS.............c.ceriiciiiieie e eneiens | e ss et sessess | eaesissesessssesesssssessssesenss | sbessesesssssessssbesessssesssans
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type CONtract fuNdS............ccveveerieercirireieeceee e 61,847,314 | ................69,058,442 | .............
18. Payments on supplementary contracts with life contingencies woee | e 184 | ... .
19. Increase in aggregate reserves for life and accident and health CONtracts..............cocevicvececciieeccee s | cvereeienas 1,780,429,655 | .............. 498,423,092 | .......... (4,081,026,292)
20. TotalS (LINES 1010 19)...uuivuirieeieiiesiscie ittt sttt s s entensans | ansessnens 3,335,869,052 | ........... 1,996,040,616 | .......... (1,004,999,790)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccoeveveres | wovvrrrireinne 146,397,418 | .oovvvvvne 97,579,497 | covvvnne. 191,915,043
22. Commissions and expense allowances on reiNSUranCce aSSUMEM............c.cvuevcvieerevcressseeisesssessssssessssssesssessessssssssssssssens | seves 271,596 | v 513,764 | ..ccevevenee. 2,158,208
23. General insurance expenses and fraternal EXPENSES.........ccucvcieeieiereeeie ettt s sesss s sssssansaes | seves ...13,998,430 53,543,923 | ..... 105,914,467
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 7,933,056 3,109,237 | oo 7,987,513
25. Increase in loading on deferred and uncollected premiums............ 276,957) | vvovverevrerran. 195,144 | ... ....435,953
26. Net transfers to or (from) Separate Accounts net of reinsurance ,726,975 1,769,745)| ..... ..10,572,550
27. Aggregate WIte-INS fOr ABAUCHIONS.........cccvcvieeiee ettt s bbbt ss s sses s sensens | eesisssssessesanes 1,924,636 | ....cocvovanees 4,762,655 | ......cccouennne 7,674,458
28, TOtAIS (LINES 20 0 27)....uurvrevererireireerneesisresssssss e ssessssssessssssssssssessesssssessessassssssessassassssssessessnssessesssssnssnssessassssssessassnssnssons | sses 3,579,844,206 2,153,975,091 (678,341,598)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. [EO I 126,902,436 524,740,186 | . .340,753,768
30. Dividends to policyholders and refunds t0 MEMBETS...........ceicviieicceecs ettt sees | saessessssssesssssaenes 6,523 | .o 2508 | .o 10,653
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30).........cviviiueiciireieieieeisee ettt ses s sssasseens | sevsesaesinsas 126,895,913 | .............. 524,737,678 | .............. 340,743,115
32. Federal and foreign income taxes incurred (excluding tax on capital GAINS)..........c.orerrrerrerremernrirninessenseeessssessssessssesssness | essssssssssssas 29,364,990 | .oovirinnnn 21,977,038 | ..o (61,943,277)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32)........vuririerieriniinrireiieieenseseesssessssesesssssssssessessssssssssssessens | essessnsssessns 97,530,923 | ....cceene. 502,760,640 | .............. 402,686,392
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....96,823,195 (excluding taxes of $.....4,061,276 transferred to the IMR). 112,886,318 | ... ..(163,179,103)| . ....(218,592,712)
35. Netincome (LINE 33 PIUS LINE 34)........cuiriiiieiieieiietete ettt sttt sttt 210,417,241 | .............. 339,581,537 184,093,680
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOE YEAN........c.cvcvireiireiriieieteietee ettt bbbt s st s s s s st ssaeaenns | sevsesesaes 2,897,191,788 | ........... 2,868,113,251 | ........... 2,868,113,251
37, NELINCOME (LINE 35)...uurvuiveiiciciicisiesie et bbbt s bbbttt ssenns | enbnssessenes 210,417,241 ...339,581,537 | ...ccvevnee 184,093,680
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....3,848,223............cccccoevvmrvmersersnrissrssrenrennnns | oo ...56,715,148 ..(309,403,582) | ..... ...66,352,275
39. Change in net unrealized foreign exchange capital GaiN (IOSS)........cociiriiiieiieieiice it seseas | sebebsssesesssssessssebesssssesss | stessesesssssesessesessssssesanes | sossessssssessssesesssssesessnsens
40. Change in net deferred INCOME taX........oiuiieiiirieiiee sttt nsesnnas | seres 35,140,895 .23,751,206 | ..... 21,742,846
41. Change in nonadmitted asSets...........cocovviererireeiiiesseee s (3,499,754) ..(3,153,002)| ..... 12,852,229
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........c.cccveiiieiiiciieceee e ssreaes | crriissesssese s ssssresesies | sessesesiesesssissesessssesessssess | eresssessssssesessssesesassssenes
43, Change in reserve on account of change in valuation basis, (INCTEASE) OF ABCIBASE..............cc.ceueevevercerereieieissesiesseseseseeses | ervetessesississesssessssssssesins | sseesissesssessesssssssssssasses | sesesissessesssssssisssssssssssnens
44, Change in asset valuation rESEIVE............coeeicreireeieie e ..(64,010,300) | ... ...28,451,520
45, Change iN trEASUNY STOCK........cvvcviiieiieiiieic ettt bbb b b se bt s et b ssstesssssesansntenes | sbssssessssesesssssesssntesesins | sestesesssesssissetesssesessnsess | ebessssesssssesesssesesansesenes
46. Surplus (contributed to) withdrawn from Separate ACCOUNS QUIING PEIIOM..........covuiveiiriireierieieeie et sssessssssessessses | ereesessesissssessssssssssssesns | svesessessesssssssssssssssssesses | sesesisssssesssssssssssssesssssnses
47. Other changes in surplus in Separate ACCOUNES SAEEMENL...........cccviurririrrinriieieiesssiessssee sttt ssessens | sessessssssssessassssssessestenss | ssessesssessnssesssssessessassanss | ssssssssssessenssssessessanssnssns
48, Change iN SUIPIUS NOES........cvuevevieesevcteee ettt ettt s e sttt s bt s b s s sae st sbes e sssbessesanssnssssessnsans | stissessessstssessssnssssssesns | svsesissessessssessessesssssnsesses | aesessesssessessssssssssssnsnees
49, Cumulative effect of changes in aCCOUNTING PHINCIPIES. ........cvevevcveiieie ettt b st s s bes s ss s ssessssans | eressessesissssessssnsssssssessns | sssesissessessesesssssesssssssesses | sesessesssessssssssssssessssnses

50.

51.

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

51.4 Change in surplus as a result of reinsurance

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

54. Net change in capital and surplus (LIN€S 37 throUGh 53).........c.vuruerrrurineinrerrerniesineississesssessese s ssessssssessesssssssssesseses | sssssssessssees (64,741,483) | ..ooovvvenes 136,415,995 | .o 29,078,537
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccciueieierririeeeece ettt seesnes | evensesans 2,832,450,305 | ........... 3,004,529,246 | ........... 2,897,191,788
DETAILS OF WRITE-INS
08.301.  Contractual Mder fEE INCOME........ciuiieiieiieieieieies et bbb st s s sntensenaes | sesssessessnes 33,480,570 | coovvevrrnns 33,474,709 | covvrenan 67,387,590
08.302. Interest on cOmMpPany-0WNE life INSUTANCE............cvuiueiieieirisiee ettt ssessntenss | sresssssssessesnn 2,991,761 ..3,046,585 | ..o 6,105,248
08.303. Reinsurance XPErieNCe MEfUNG..........ccoeiiiiiriieeeieeie ettt nse st | snens ..23,217,731 40,936,926 | ..... ...710,692,453
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE.........c.cccevieveiiceiiicc et | severeseseresnens 167,391 | oo 9,397 | ..... .336,212,660
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 ADOVE)........cccuuivereireriieriesissiseriessesesssesseseessssssessesssssssssssssnees | ssas ...59,857,453 J7467617 | ... 480,397,951
2701, REINSUIANCE fBE......ucvueiecieiicie sttt bbbttt n s en s nnnnns | 2ees .1,924,636 ..4,762,655 | ..... 7,674,458
2702, et RS RS ReRRSR RS R SRR SRR AR R Rt R e s Rt st st ettt | Hrestensetses st st nsestentanes | snsestesestesten et n st entaes | estesiesten st n et enee
2703, RS A AR R SRR SRR AR s SRRt bR s b s st bes | Hiessentebs s st st s stentants | sssestiesestesten s s ententans | essesessen et na et enes
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAgE...........ccvviuereiieiriiciceiees et sssesens | eererenssessssseresssesesnnd 0 [ oo [ el 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)........everurersrisreiissesessesessessassssssessassssssssssssesssssssssessessssssasssns | ones .1,924,636 ..4,762,655 | ..... 7,674,458
5301. Employee and agent stock option CONtHDULION..............cccviiieiiciiice e enans | seee ....496,287 .388,015 | ..... ....585,987
D302, AR R AR R AR R SRR s Rt s s st baens | ersententnsestes s st ssensentns | sestensessessen et s st entennae | srestesses sttt en s riens
B30, oS R SRR SRR R SRR R e R RS s s ettt en e baens | ersententnsestenten s st ensentns | nestensessessentanss s s tententae | stestiesses sttt taens
5398.  Summary of remaining write-ins for Line 53 from overflow page.. v | s 0 | o0 | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 DOVE)......c.vererurrirarsssirrssrsssesessssssssssssssessassssssessassensssssssessanssenses | ssossssssessassnsans 496,287 | .o 388,015 | .o 585,987
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Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUFANCE. ..ottt sttt sssnns | suessesnsan 2,680,914,230 | ............ 1,756,048,238 | ........... (2,714,908,702)
2. Netinvestment income... ..1,234,591,962 .1,153,203,425 2,490,920,655
3. MiISCElANEOUS INCOME. .....uivuiriririeeieiseiece et ees bbb bbbttt entesies | ebsessenissisens 61,724,515 | .o 37,841,116 151,322,890
4. Total (LINES 1 thTOUGN 3).....euveceeceeeicerireie ettt sttt sttt ettt st ensnnsnns | sesssnsssees 3,977,230,707 | ............ 2,947,092,779 | ..ovevvrrernn (72,665,157)
5. Benefit and 10SS related PAYMENLS........ccviiiiiiiieieicirie ettt snnns | sntesseranes 1,444,993,369 | ............ 1,400,838,354 | ............ 2,978,205,193
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............cocveveieeverreeeeeieeieees | oo 13,726,975 | ..coevrean (1,769,745) | c..vevrree. 10,572,550
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccociueieeiicniecnsee e | cvreeessneenns 171,691,533 | oovvvinee 147,883,859 | ..coccvvevrnne 316,282,631
8.  Dividends paid to policyholders 10,653
9.  Federal and foreign income taxes paid (recovered) net of $.....100,884,471 tax on capital gains (losses).... 107,284,353 ....81,541,155
10, Total (LINES 5 HrOUGN 9)...coceeeeieeie ettt ettt .1,737,702,753 ....3,386,612,182
11.  Net cash from operations (Line 4 MINUS LiNE 10)..........ccoeiiieiiiiieieiceiiee ettt sssesessnans | sesesaesinns 2,239,527,954 | ............ 1,400,131,711 | ........... (3,459,277,339)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.....cooieitit ettt ettt | seiseeisnes 3,089,898,952 | ............ 3,101,301,562 | .......... 10,795,927,416
12.2  Stocks 301,528,512 ....149,621,161 309,661,609
12.3 Mortgage loans 14,562,571 6,092,472 114,816,290
124 REAIESIALE. ....evueeeiee bbb | ehteniene s 65,817,352 | ..coovvvierinnee 32,117,387 | v 32,117,387
12.5  Other INVESIEA @SSELS........ueuuieueiriiecicie ittt st tns | eesensesineens 575,012,007 | ..ccovvrrrnneene 25,541,319 | .o 108,253,179
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-terM INVESIMENES...........cccvevieveiieieciceseesiesiens | e seeres s ensses | erresessssesesessessesssssssens | cevresesssssesenas 3,226,168
12,7 MISCEIIANEOUS PrOCEEAS........c.cvvvreveiieiieiicisie ettt b bbb a bbb ss bbb s s ss s ss st entessesntes | oebsssessessessnsensesnssnsessesans | abistsssessesssssssessessnsansesnss | sressessnsessessssassessessnsessesas
12.8  Total investment proceeds (LINES 12.110 12.7).......cuieeevireiceesie sttt ssstesse s sessenes | svessesinsas 4,046,819,394 | ............ 3,314,673,901 | .......... 11,364,002,049
13.  Cost of investments acquired (long-term only):
1311 BONAS.....oooieiicc ettt sttt | anssnsinnd 4,866,891,151 | ............ 4,139,308,653 | ............ 5,586,598,307
1312 SHOCKS. ... ceeeertet bbbttt | sbtsntenneenneas 19,655,473 | .ocvvvvrienne 209,701,871 | cooovvreene 292,205,487
13,3 MOMGAGE I0BNS.......oveeerririicirie ettt sttt st ssensntans | sessessessansnnes 10,552,993 | ..covvrerenne 143,341,496 | ............... 322,412,488
1314 REAIESIALE. ..ot bbbkttt | erisesien st 1,147,246 | ..o 2,134,904 | .ooooin 4,183,505
13,5 Other INVESIEA @SSELS........verereeirrcireieiees ettt sttt n st nstensntnns | sessessessanennes 65,412,135 | oovoevvrnee. 154,577,441 | ... 259,132,925
13.6  MiSCEllaNEOUS APPIICALIONS........cvveeireicieiieieieisiie ettt en st ssessesenss | sensesssensenes (99,482,078) | ...covvueev. 220,385,624 499,512,159
13.7 Total investments acquired (Lines 13.1 to 13.6)... .4,864,176,920 4,869,449,988 6,964,044,872
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........eveieuieieieiisenessse e sessssssesseens | sessesessssessens (3,226,284) | ......ccevnnee. (3,268,855) (17,046,309)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE 14).......c.oririurririneinerieeineineeeneeneeseesseesssesessenes | sreesessnnene (814,131,242) | ........... (1,551,507,232) | ...ocenvne 4,417,003,487
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOTES. ... cvuereeerireiseirecie ittt stk b et snes | S8etetsesseesasbesses st ensants | ebebsessessastnsestestensessnsss | sbsessstessessestesssessessessnes
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cccriiieiiiceiiicteeiee sttt bebenaes | essssesesssssessssebesssssessnes | sresesssssesessesessssssesesesesss | sbesissesesssesesssesesssessanes
183 BOIMOWED FUNGS. ... veeeeeii ettt s et enes | S8etetsebseesasbesses st ensaets | ebebsessessastneessestansessness | sbsessstenssessestensaessnssessanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities...............ccccoeviviereieceviecee e ...(307,826,807) ....100,453,007 (96,200,646)
16.5 Dividends t0 SOCKNOIABTS............uiuuieriiieiieiieie ettt 300,001,000 60,000,000 285,000,000
16.6  Other cash Provided (APPHEA)........cvevcvierireeeieiereee ettt s bbbt sss s bes s snens | sbsssesssssssnaes 3,132,727 | .o 26,296,586 | ...........c...... (4,016,744)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccu....... (604,695,080) | ................. 66,749,593 | ............. (385,217,390)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........ccoeveverees | covererrnnn. 820,701,633 | ...ccoeveenee. (84,625,929)| ............... 572,508,758
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of VBT ......vuiveiircirciscisstes sttt ettt sttt enss st | ansssssnes 2,047,399,245 | ............ 1,474,890,487 | ............ 1,474,890,487
19.2 End of period (Line 18 PIUS LINE 19.1).......cuuiuuiiiriiciiciieeiiiseiseieeie sttt ensssssnssnssns | seisssesnees 2,868,100,878 | ............ 1,390,264,558 | ............ 2,047,399,245
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Maturity extensions 123,491,198 ....529,767,217 867,329,863
20.0002  EXCRENGES.......ouuierririisesiissesssee s sttt st ss bbb ss bbb 65,214,180 232,565,722
20.0003  TTANSTEIS....vuvvrerresrirsereeesessessssesesssesssess e ss sttt s st s8Rt 29,999,965 37,986,369
20.0004  Capitalized interest .2,286,251 ...8,130,848
20.0005  Securities acquired from dividends/return of capital distribution... 788,679 ..715,891
20.0006  Securities acquired as capital contributions................cccoceveene. 721,839 et ————————
20.0007  MatUrity FOHOVELS.......cocviveieiiiersisieieiiese sttt s st sssss st ssssesessssnsessssesessssssessnsesessnsssessssnsass | sessssessssnsesessnssssssnsesessnse | senserensenesns 101,900,000 | croviiiiiinns 176,500,000
20.0008  Equity reporting reCIaSSIfICAIONS. .........vuevererrirrirrreeireisiieseseie e see sttt ess st ss s ssessesssssessnns | sessessassssssssessassssssssessans | sessessessnsssessassnsssessessessnne
20.0009  Securities acquired from liquidation diStDULION. ..o snes e sssssnesssssessnsans | sessesssssssssssssssenssnssssensans | sesssssasssssessansanssessassnenns
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Statement as of June 30, 2021 of e GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPQOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year PriorBYear
To Date To Date Ended December 31
1o INAUSHTIAL . ..o vttt sttt ssnssens | sressessassssssessanssnssessensasssnssessenssnssnss | aesssssnssesssssnssnssassnssnssessansnssessansns | sressosssnssnssessnssnssessnssnssnssassnssnssens
2. Ordinary life INSUTANCE. ......vveureerrrirreirerieeeieriesies st esssssenssssine | cessesssessssssssesessnesenns 12,556,801 | ..vvovceerrircrineriienns 13,466,114 | .coooeeeeccie 27,173,708
3. Ordinary individual @NNUILIES...........cververeerirrerireineeseie et sssesssssessesssssssessensns | sessssesssssssessssessnnens 3,008,947,400 | ..o 1,692,850,066 | ....coeveverreererrnenne 3,447,762,383
4. Creditlife (Group and INAIVIAUAL)..........c.ccuireieieieiesse e ssse s ssees | sessessessessssassessssessessessssssassesssssssess | stessessssessessessessssessessssessessessssessessns | assesssssstessessssessessessssessessessssessesesns
5. GrOUP lfE INSUTANCE. ....cvueriecicecee ittt ss sttt essessessesss | sessessesssssessessassnsessessasssessessanssnsns | esssssssssssssnssnssessassnnssessassanes 334 | e (3,117)
8. GrOUP @NNUIIES.....vovovereieenriieieriiesise st ssensenssnnnen | eesssesssnessssesssesessneseons 33,661,146 | ...ovvverrerrecrienens 130,559,991 | .ooovvercrrrrieriienns 508,009,549
7o ABH = GIOUD oottt | eees ettt 36,064 | ..o 36,945 | oo 79,121
8. A&H - credit (Group and INAIVIAUAL. .........cevicreiiceriee e ssaessses | sssesesissesesesesessssebesstesessssesesssebess | ebsssesessssesessssssesassesessssesesassebesssnse | nebesesssessssssesessssesss st bessesessssnsebanes
9. ABH = OLNBT ..o | sttt 2,635,368 | ooooorrrcrieeieenienenane 2,904,179 | coooiveereeeerierenes 5,584,804
10.  Aggregate of all 0ther iNES Of DUSINESS...........ccceiiiiueiiiiieie e eneies | eriresseseseies e b ssa s s b snsesens 0 | oo 0 | o 0
11, Subtotal (LiNes 1 through 10)...........ceueriieirieriecieiereesseeisesi s eestssessenses | nessssessssssesesssens 3,057,836,779 | ..oevercrerrrrierins 1,839,817,629 | ...coovrerrrrecrins 3,988,606,448
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........ccovevevriieeieicirceice e eessssessesesenies | coveresesissessess e ssesssssssesesssssesens | svsesssssssssesssssssessesssessessessssssssssesss | sesessssessssssosssssssssssssessessssassessssanes
13, Subtotal (LINES 11 trOUGN 12).......couvvrrimiriieierierieesieees st essssessseessssessssssies | oeessessssssssnsssssens 3,057,836,779 | ..oevercrercrrirerens 1,839,817,629 | ...coovrerrrrierrins 3,988,606,448
14, DepOSIt-tyPE CONMFACES. .....c.vuieeiiectcieecie st nsetes | eresissstessssesessnsesessnsesens 6,186,707 | ..oovoverieeceeeee 5,022,508 | ....cooveiieecene 10,486,719
15, Total (LINES 13 @NA T4)......ocrvvirirciiiirieciieeieeeiseri s eese st sessiens | onesssnesssssseesessens 3,064,023,486 | ......coocovrrrririrnnns 1,844,840,137 | ..ooovvverrrrriis 3,999,093,167
DETAILS OF WRITE-INS
0 O OO OO USROS
1002, ootttk ees | HH£ RSt eeats | eeER R | Sebs R
1003, oeoceeeesseeta e st R R nes | £48 e R R R Rt R ettt | HeeERE Rt | Sebs Rt
1098. Summary of remaining write-ins for Line 10 from oVerflow Page........ccouvverinineininieiienns | coreereieneiseinseneissssesseesessssesennd [0 RO 0 [ o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE)......cruruurrrrreiruirisrsssissessrsensssessessessns | seseessesssssssssssssssssssssssssssssssssssssens [0 R 0 | oo 0
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A.

Accounting Practices

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

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

Net Income 06/30/2021 12/31/2020
(1) State basis $ 210,417,241 $ 184,093,680
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -
(4) NAIC SAP $ 210,417,241 $ 184,093,680
Surplus

(5) Statutory surplus state basis $ 2,832,450,305 $2,897,191,788
(6) State prescribed practices that increase/(decrease) NAIC SAP - -

)
(7) State permitted practices that increase/(decrease) NAIC SAP - -
(8) NAIC SAP $ 2,832,450,305 $2,897,191,788

B, C & D — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D.

0

Loan-Backed Securities

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

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

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

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
cusiP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported
675923AG1 $ 22,537,675 $ 22,503,488 $ 34,188 $ 22,503,488 $ 23,304,422 3/31/2021

(4) The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 17,681,490
2. 12 Months or Longer 20,313,856

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $1,493,575,348
2. 12 Months or Longer 795,804,894

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

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

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

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

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

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

Real Estate — Not applicable.
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

K. Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M. Working Capital Finance Investments — Not applicable.

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

O. 5GI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 10 13| $ 14,778,221 | $ 20,796,880 | $ 19,090,365 | $ 24,769,407
(2) LB&SS - AC 19 20 25,838,301 30,138,008 32,150,609 37,437,683
(8) Preferred Stock - AC 5 20 4,579,318 31,237,128 6,992,477 45,926,271
(4) Preferred Stock - FV 19 8 78,895,037 11,614,147 78,922,481 11,614,147
(5) Total (1+2+3+4) 53 61 | $124,090,877 | $ 93,786,163 | $137,155,932 | $119,747,508
AC - Amortized Cost FV - Fair Value

P. Short Sales — Not applicable.

Q. Prepayment Penalties and Acceleration Fees

General Account
36
$ 24,896,937 $

(1) Number of CUSIPS
(2) Aggregate amount of investment income

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

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 — Income Taxes

A. Deferred tax assets and deferred tax liabilities
(1) The components of the net deferred tax asset/ (liability) are as follows:
06-2021 12-2020 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $198512,573  $ 19,480,925  $217,993,498  $188,942577 § 4,231,427  $193,174004 $ 9,569,996  $ 15,249,498 $ 24,819,494
b. Statutory valuation allow ance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 198,512,573 19,480,925 217,993,498 188,942,577 4,231,427 193,174,004 9,569,996 15,249,498 24,819,494
d. Deferred tax assets nonadmitted 83,069,794 (83,069,794) 65,710,638 (65,710,638) 17,359,156 (17,359,156) -
e. Subtotal net admitted deferred tax asset 145440779 102550719 217,993498 123231939  69.042,065 193,174,004 (7.789,160) 32,608,654 24,819,494
f. Deferred tax liabilities 59,842,435 87,887,733 147,730,168 70,163,836 84,039,510 154,203,346 (10,321,401) 3,848,223 (6,473,178)
g. Net admitted deferred tax assets/(net
deferred tax liabilty) $ 55,600,344 $ 14662986 $ 70,263,330 $ 53,068,103  $(14,097,445) $ 38,970,658 $ 2,532,241  § 28,760,431  $ 31,292,672
(2) Admission calculation components, SSAP No. 101:
06-2021 12-2020 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years
recoverable through loss carrybacks $ $ 19,480,925 $ 19480925 § $ 4231427 $§ 4231427 § $ 15,249,498  $ 15,249,498
b. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax
assets from2(a) above) after application of the
threshold limitation. (The lesser of 2(b)1 and 2(b)2
below)) 55,600,344 55,600,344 53,068,103 53,068,103 2,532,241 2,532,241
1. Adjusted gross deferred tax assets
expected to be realized follow ing
the balance sheet date 55,600,344 55,600,344 53,068,103 53,068,103 2,532,241 2,532,241
2. Adjusted gross deferred tax assets
alow ed per limitation threshold XXX XXX 414272377 XXX XXX 429,818,936 XXX XXX (15,546,659)
¢. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from2(a) and 2(b)
above) offset by gross deferred tax liabiities 50842435 83069794 142012229 70163836 65710638 135874474  (10321401) 17,359,156 7,037,755
d. Deferred tax assets admitted as the result of
application of SSAP No. 101 $115,442,779  $102,550,719  $217,993498  $123231,939  $69,942,065 $193,174,004 § (7,789,160) §$ 32,608,654  $ 24,819,494
(3) Other admissibility criteria:
06-2021 12-2020
a. Ratio percentage used to determine recovery
period and threshold limitation amount 802% 810%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold
limitation in 2(b)2 above $2,761,815,846  $2,865,459,573
(4) Impact of tax planning strategies:
06-2021 12-2020 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted
deferred tax assets, by tax character as a percentage
1. Adjusted gross DTAs amount from Note 9A1(c) $198,512,573 $19,480,925  $188,942,577 $ 4,231,427 $ 9,569,996 $ 15,249,498
2. Percentage of adjusted gross DTAs by tax character attributable to
the impact of tax planning strategies 0.0% 3.5% 0.0% 0.0% 0.0% 3.5%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 115,442,779 102,550,719 123,231,939 69,942,065 (7,789,160) 32,608,654
4. Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0.0% 3.6% 0.0% 0.0% 0.0% 3.6%

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

B.

The Company has recognized all of its deferred tax liabilities.
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

(1) Current income tax expense:

@ -0 000w

. Federal
. Foreign

Subtotal

. Federal income tax (benefit) expense on net capital gains
. Utilization of capital loss carry-forw ards

. Other

. Federal and foreign income taxes incurred

(2) Deferred tax assets:

a.

O N O WN =

= o ™

Ordinary
Discounting of unpaid losses
Unearned premiumreserve
Policyholder reserve
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
Pension accrual
Receivables - nonadmitted
Net operating loss carry-forw ard
Tax credit carry-forw ard
Other
Accruals
Amortization of intangibles
Underw riting expenses
Subtotal
Statutory valuation allow ance adjustment
Nonadmitted
Admitted ordinary deferred tax assets
Capital
Investments
Net capital loss carry-forw ard
Real estate
Other
Non-insurance subsidiaries
Subtotal
Statutory valuation allow ance adjustment
Nonadmitted
Admitted capital deferred tax assets
Admitted deferred tax assets

(3) Deferred tax liabilities:

a.

NOoO Ok~ W=

99
b.
1
2
3
99
C.

Ordinary
Investments
Fixed assets
Deferred and uncollected premium
Policyholder reserves
Other
Policy loans
Other - Reserve transition adjustment
Subtotal

Capital
Investments
Real estate
Other
Subtotal
Deferred tax liabilities

(4) Net deferred tax assets/(liabilities)

06-2021 12-2020 Change
$ 29,363,499  $(61,958,936) $ 91,322435
1,491 15,659 (14,168)
29,364,990 (61,943,277) 91,308,267
100,884,471 118,024,241 (17,139,770)
$130,249,461  $ 56,080,964  $ 74,168,497

06-2021 12-2020 Change
$ - $ - $ -
144,484,754 140,447,720 4,037,034
44,603,383 39,922,427 4,680,956
- 28,047 (28,047)
284,852 868,827 (583,975)
2,106,844 1,371,686 735,158
2,078,907 1,792,973 285,934
4,953,833 4,510,897 442,936
$198,512,573  $188,942577 $ 9,569,996
83,069,794 65,710,638 17,359,156
$115442,779  $123231,939  $ (7,789,160)
$ 19,480,925 $ 4,231,217 $ 15,249,708
- 210 (210)
$ 19,480,925 $ 4,231,427 $ 15,249,498
(83,069,794) (65,710,638) (17,359,156)
$102,550,719  $ 69,942,065 $ 32,608,654
$217,993,498  $193,174,004 $ 24,819,494

06-2021 12-2020 Change
$ 909545 $ 1,152,660 $ (243,115
868,930 3,805,431 (2,936,501)
1,848,649 2,079,472 (230,823)
5,903,197 6,888,781 (985,584)
385,913 774,352 (388,439)
315,076 339,667 (24,591)
49,611,125 55,123,473 (5,512,348)
$ 59,842,435 $ 70,163,836  $ (10,321,401)
$ 87,887,733  $ 84,039,510 $ 3,848,223
$ 87,887,733  $ 84,039,510 §$ 3,848,223
$147,730,168  $154,203346  $ (6,473,178)
$ 70,263,330  $ 38,970,658 $ 31,292,672
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:
06-2021 12-2020
Provision computed at statutory rate (operations and realized gains/losses) $ 73,108,274 $ 54,470,370
Permanent differences:
Dividend exclusion (438,337) (7,884,461)
Stock options (194,307) (129,407)
Company-ow ned life insurance (628,270) (1,282,102)
Tax exempt interest (970,137) (2,268,826)
Provision to return adjustments - (167,614)
Other 526,804 472,237
Total permanent differences (1,704,247) (11,260,173)
Timing adjustments:
Investment differences 33,910,563 30,040,456
Reserves 10,534,966 11,062,881
DAC tax adjustment 4,680,956 (10,630,540)
Legal services 6,759 (95)
Deferred and uncollected premiums 172,662 358,257
Accounts payable 135,855 161,304
Provision to return (primarily investment-related items) - (9,253,826)
Fixed assets 274,578 (508,129)
Bonus expense 647,133 (72,931)
Other 2,586,351 419,765
Total timing adjustments 52,949,823 21,577,142
Other adjustments
Unrealized on options 5,947,181 (8,017,527)
Tax credits (51,570) (637,097)
Other - (51,751)
Total other adjustments 5,895,611 (8,706,375)
Federal income tax expense on operations and realized gains/losses $ 130,249,461 $ 56,080,964
Gross change in deferred tax asset:
Timing adjustments (52,949,823) (21,577,142)
Impact of non-admitted assets (734,948) 96,367
Unrealized gains/losses 3,848,223 30,367,117
Softw are development 2,296,509 (206,859)
Other 16,247,367 (55,212)
Total change in deferred tax asset recorded directly to surplus (31,292,672) 8,624,271
Total statutory income tax expense $ 98,956,789 $ 64,705,235
E. (1) The Company does not have any operating loss carry-forwards or capital loss carry-forwards available to offset future net income
subject to federal income taxes.
(2) The following are income taxes on operations and realized gains incurred in the current and prior years that will be available for
recoupment in the event of future net losses:
Period Ordinary Capital Total
2020 $ - $72,488,118 $ 72,488,118
2019 $ - $15,125,700 $ 15,125,700
2018 $ - $11,887,535 $ 11,887,535
(3) The Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.
F. (1) The Company’s federal income tax return is consolidated with the following entities — No significant change.
(2) Tax allocation agreement — No significant change.
G. Federal or Foreign Income Tax Loss Contingencies

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

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

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

A., B.&C.
The Company is a wholly-owned subsidiary of Glidepath Holdings Inc. which is a subsidiary of Massachusetts Mutual Life Insurance Company
(“MMLIC”); 100% of the Company’s outstanding common stock is directly owned by Glidepath Holdings Inc. See Schedule Y, Part 1,
Organizational Chart.

During the period, the Company paid (received) federal income tax payments in cash to (from) GAFRI (“Great American Financial Resources,
Inc.):

41212021 $ (8,010,957)
411212021 $ 16,499,000
5/27/2021  $ 98,794,819

The Company paid $300,001,000 in dividends to it's former parent, GAFRI, a subsidiary of American Financial Group, Inc, for the five months
ended May 31, 2021.

The Company did not receive capital contributions during the period.

D. The Company reported $10,899,619 due from and $1,202,862 due to the parent and affiliated companies. The terms of the agreement
require that these amounts are settled within 90 days.

E. Management or service contracts and all cost sharing arrangements involving the Company:
(1) The Company has an agreement with Barings (an affiliate) which provides investment advisory services to the Company.

(2) Certain administrative, management, underwriting, claims, accounting, data processing, collection, and investment services are
provided under agreements between the Company and affiliates at charges not unfavorable to the Company or the affiliate.

F. The Company has no material guarantees or undertakings for the benefit of an affiliate.

G. The Company’s outstanding shares are 100% owned by Glidepath Holdings Inc., a subsidiary of MMLIC.
H. The Company does not own shares of any upstream intermediate entity or its ultimate parent.

. The Company has no investment in a subsidiary that exceeds 10% of admitted assets.

J.  The Company did not recognize any impairment or write down for its investments in subsidiary, controlled or affiliated companies during the
statement period.

K. The Company has no investment in a foreign insurance subsidiary.

L. The Company owns 100% of the outstanding stock of Manhattan National Holding, LLC (“MNH”), a wholly-owned non-insurance subsidiary.
MNH owns 100% of the stock of Manhattan National Life Insurance Company (“MNLIC”), a stock life insurance company domiciled in Ohio.
The Company utilizes the look-through approach for the valuation of MNH instead of obtaining audited financial statements for MNH. The
Company’s carrying value in MNH is $13,299,204, and represents the carrying value of MNLIC, which is presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.

M.  All SCA Investments — No significant change.

N. Investment in Insurance SCAs

All U.S insurance subsidiaries owned by the Company prepare their statutory financial statement in compliance with NAIC statutory
accounting practices and procedures.

O. SCA and SSAP No. 48 Entity Loss Tracking — Not applicable.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1) The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with the
FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$55,920,000 of FHLB stock at June 30, 2021 and December 31, 2020, respectively. The Company also posted collateral to the FHLB
of assets with a fair value of approximately $1,845,236,025 as of June 30, 2021. The Company’s FHLB borrowing capacity is based
on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit-type contract liabilities and related assets
are accounted for in the Company’s general account.
(2)  FHLB Capital Stock

a. The Company held 300,000 shares of Class B membership stock at June 30, 2021 and December 31, 2020, respectively. The
Company held 259,200 shares of activity stock at June 30, 2021 and December 31, 2020, respectively.

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

a. The amount of collateral pledged to the FHLB at June 30, 2021 was $1,845,236,025 (fair value) and $1,731,630,486 (carrying
value). The total aggregate borrowing from the FHLB at June 30, 2021 was $881,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,952,438,864 (fair value) and

$1,848,994,197 (carrying value) at March 31, 2021. The amount borrowed from the FHLB at the time of maximum collateral was
$981,000,000.
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(4)  Borrowing from FHLB
a. The Company has accessed a total of $881,000,000 as part of the funding agreement with the FHLB.
b. The maximum amount of borrowings from the FHLB during the period was $981,000,000.
c. The current borrowings related to fixed rate funding agreements are subject to prepayment penalties.

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

A., B,C.&D.
The Company did not participate in a defined benefit plan.

E. Defined Contribution Plan
The Company participates in the retirement plans of MMLIC. MMLIC sponsors funded (qualified 401(k) thrift savings) and unfunded
(nonqualified deferred compensation thrift savings) defined contribution plans for its employees, agents and retirees. The qualified 401 (k)
thrift savings plan’s net assets available for benefits were $4,004,590,802 as of June 30, 2021 and $3,862,452,761 as of December 31,
2020. The Company match for the qualified 401 (k) thrift savings plan is limited to 5% of eligible W-2 compensation. GALIC’s total matching
thrift savings contributions included in general insurance expenses were $1,890,870 for the six months ended June 30, 2021 and $2,800,054
for the year ended December 31, 2020.

F.  The Company did not participate in multiemployer plans.

G. The Company did not participate in consolidated or holding company plans.

H. The Company does not accrue for postemployment benefits and compensated absences.

I. . The Company does not apply for a subsidy under the Medicare Part D under the Medicare Modernization Act.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases
Not applicable.

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

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Note 20 — Fair Value Measurements

A.

(1) Fair Value Measurements at Reporting Date

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

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:
U.S. Government and government agencies $ - 8 -3 - $ - $ -
States, municipalities and political subdivisions - - - - -
Foreign government - - - - -
Residential MBS - 2,743,536 - - 2,743,536
Commerical MBS - - - - -
Asset backed securities - - - - -
All other bonds - 300,279,755 - - 300,279,755
Total bonds - 303,023,291 - - 303,023,291
Non-affiliated preferred stock - 132,616,149 97,654,751 - 230,270,900
Non-affiliated common stock 45,118,036 80,506,609 113,509,221 - 239,133,866
Equity index call options - 744,639,303 - - 744,639,303
Interest rate sw aps - 69,170,082 - - 69,170,082
Separate account assets - 36,615,799 - - 36,615,799
Total assets at fair value $ 45118,036  $1,366,571,233  $211,163,972 $ - $1,622,853,241
Liabilities at fair value
Separate account liabilities $ - $ 36615799 $ - 8 - $ 36615799
Interest rate sw aps - - - - -
Total liabilities at fair value $ - $ 36615799 $ - $ - $ 36615799
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
03/31/2021 Level 3 Level 3 Net Income Surplus Purchases Sales 06/30/2021
Residential MBS $ 182,396 $ - $ (137,467) $ (9,425) $ 49,245 $ - $ (84,749) $ -
All other bonds 33,822 - (19,055) (12,888) (19,977) 18,098 - -
Non-affiliated preferred stock 98,755,402 - - 2,452,452 (350,651) - (3,202,452) 97,654,751
Non-affiliated common stock 184,472,157 678,137 (75,720,805) (76,870) 4,073,546 3,203,204 (3,120,148) 113,509,221

Total

$283,443,777 $ 678,137 $ (75877,327) $ 2,353,269 $ 3,752,163 $ 3,221,302 $ (6,407,349) $211,163,972

(3) Fair Value Recognition of Transfers Between Levels

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

(4) Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

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

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

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

Aggregate Admitted Net Asset Not Practicable

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

U.S. Government and

government agencies $ 33,891,365 § 31,986,980 $ $ 18,436,750 § 15454615 § $
States, municipalities and
political subdivisions 2,813,629,297 2,550,742,403 2,752,703,829 60,925,468

Foreign government 29,940,547 26,744,348 29,940,547 -

Residential MBS 2,517,410,796 2,355,120,977 2,517,410,796 -

Commercial MBS 603,522,373 572,285,044 602,129,673 1,392,700

Asset backed securities 4,463,005,299 4,347,141,562 4,043,447,531 419,557,768

Collateralized loan obligations 3,417,852,291 3,390,375,290 3,379,292,310 38,559,981

All other bonds 17,641,627,910 16,139,768,918 16,072,467,283 1,569,160,627
Total bonds $ 31,520,879,878  $ 29,414,165522 § $ 29415828719  $ 2,105,051,159  § $
Non affiliated preferred stock 358,658,467 340,030,202 - 235,819,238 122,839,229
Non affiliated common stock 306,311,887 313,303,552 45,118,036 81,305,567 179,888,284
Other investments 245,268,955 211,600,374 - 245,268,955 -
Mortgage loans 1,575,449,251 1,573,822,648 1,575,449,251
Equity index call options 744,639,303 744,639,303 744,639,303 -
Interest rate sw aps 69,170,082 69,170,082 69,170,082
Variable annuity assets (separate accounts) 36,615,799 36,615,799 - 36,615,799
Cash, cash equivalents and short-terminvestments 2,868,100,878 2,868,100,878 2,868,100,878 - -
Policy loans 66,771,075 66,771,075 - 66,771,075
Total financial instruments $ 37,791,865575 $ 35638219435  $2,913218914 § 30,828,647,663 $ 4,049998998 § $

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

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

Note 21 — Other Iltems

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

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

06/30/2021
Other Changes Total Surplus
Net Income in Surplus Impact
Recurring items $ 79,764,534 $ 54,049,725 $ 133,814,259
Net realized capital gains (losses) 60,102,121 52,784,197 112,886,318
Change in net deferred income tax - ordinary 17,643,302 (17,643,302) -
HLR reserve impact (14,446,722) - (14,446,722)
Derivative mark-to-market 67,354,006 28,319,910 95,673,916
Change in net unrealized gains* - (29,875,151) (29,875,151)
Change in asset valuation reserve - (64,010,300) (64,010,300)
Dividends to parent - (300,001,000) (300,001,000)
Other - 1,217,197 1,217,197

As reported $ 210,417,241 §$ (275,158,724) _$ (64,741,483)

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

06/30/2020
Other Changes Total Surplus
Net Income in Surplus Impact

Recurring items $ 151,086,495 $ 9,879,167 $ 160,965,662
Net realized capital gains (losses) (210,815,451) 47,636,348 (163,179,103)
Change in net deferred income tax 23,885,142 (23,885,142) -
HLR reserve impact 139,021,280 - 139,021,280
Derivative mark-to-market 236,404,071 (308,557,148) (72,153,077)
Change in net unrealized gains* - (8,238,107) (8,238,107)
Change in asset valuation reserve - 145,251,821 145,251,821
Dividends to parent - (60,000,000) (60,000,000)
Other (5,252,481) (5,252,481)

As reported $ 339,581,537 $ (203,165,542) $ 136,415,995

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

Note 22 — Events Subsequent/Other items

On May 28, 2021, American Financial Group announced the closing of the sale of Great American Life Insurance Company and its two insurance
subsidiaries, Annuity Investors Life Insurance Company and Manhattan National Life Insurance Company to Massachusetts Mutual Life Insurance
Company.

Note 23 — Reinsurance

No significant change.
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Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Lc and Loss Adjustment Expenses

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

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 — Separate Accounts

No significant change.

Note 36 — Loss/Claim Adjustment Expenses

No significant change.
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Statement as of June 30, 2021 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

2.2 |Ifyes, date of change:

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

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

Effective May 28, 2021, the Company became an indirect wholly-owned subsidiary of Massachusetts Mutual Life Insurance Company.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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

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

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

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

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

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

6.4 By what department or departments?

State of Ohio, Department of Insurance

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

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

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

7.2 Ifyes, give full information:

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

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
Barings LLC Charlotte, NC NO NO NO YES
Great American Advisors Cincinnati, OH NO NO NO YES
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? Yes[X] No[ ]

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

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

(

e) Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[X] Nol ]

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

As a result of the transaction described in item 3.3 above, the senior officers became subject to the code of ethics maintained by Massachusetts Mutual Life Insurance Company.
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PART 1 - COMMON INTERROGATORIES

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

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 2,431,104
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 88,706,219
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 352,465,015 372,205,445
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 352,465,015 $ 372,205,445
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAJ[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

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

of Crit
171

17.2

17.3
17.4

17.5

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

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, NY 10286

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

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

If yes, give full and complete information relating thereto:

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

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

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

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
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17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
131619 ARES Capital Management LLC 549300R4YHRZ85UZU385 SEC NO
106006 Barings LLC R6ZXK501NPHXSY1S07 SEC DS

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

18.2 If no, list exceptions:

20.

21.

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an

FE or PL security is not available.

b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GlI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.

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

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is

shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities?

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

self-designated FE fund:

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

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

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

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned

by an NAIC CRP in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?
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Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

41

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

1.11  Farm mortgages

1.12  Residential mortgages ....331,866,521
113 Commercial mortgages 1,241,502,868
1.14  Total mortgages in good standing 1,573,369,389

Long-term mortgages in good standing with restructured terms

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

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

1.32  Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than thre€ MONENS. ..ottt L SO 453,259
Long-term mortgage loans in process of foreclosure

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

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

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..coiriieieiieissieeeet ettt S 1,573,822,648
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

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

1.63  Commercial mortgages

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

2.2 A&H cost containment percent

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

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

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE




Statement as of June 30, 2021 of the

GREA
CHEDUL

AMERICAN LIFE INSURANCE COMPA
E T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlabaMa......cccecieeeceeeeeeneesseese s AL ool [ e 124,408 ]......128,327,251 | ... 39,100 128,490,759
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado .
7. CONNECHCUL........evveevcrererreseesssseesssiessesesiesssssesessssssesennsG T | eevveclens | v 207,899 [0 49,817,112 | o153 [ [ s
8. Delaware.......cccocoeveeecvereeeiceeceieeeseesesesseseessessesseeenensDE | el | 038,440 |10 17,909,667 [ oo | e [ v
9. District of Columbia..........ccccoreverimrinrreicrisrienseieriesisnseieieneeens DG | oL | rii000020,879 [ 101010001,989,966 | ..o [ e [ e .
10, FIOMAA.c..ooeeeecciecieieeieeeississsisssisesessssssessssssssssessen P L [ sl | . 984,496 | ... 270, 077 471 271 222 897 |...
11, GBOIGIA....vervevererierrereriesisssesessssssessessesssssssssessssssessessessessensnens OA [ o lovs | i 468,977 | . 115,156,117 . 115,677,253 |...
12, HaWali. oo seeeeseesessssesssesessesssesesssssessenseesee Al [ ol | nnn 158,091 | 34,769,164 [ ..o [ e [ e 34,927,255
13, 1dAN0.....cicceccesescesessses nnnl D [ Lo | e 49,514 | 11,645,489 | oo 1,042 [ s [ 11,696,045
14, HlNOIS. ... eesesesveesseseesssessesesssssssssssessessssssesesnel [ ol | nnnl 517,711 | 85,692,161 ...86,285,871 | ...
15, Indi@Na....c.ovecceisereseieeesseessessessessssssesssssssesessenne N [ Lo | . 116,564 | 78,653,194 ...18,842,648 |...
16. lowa.. 23,951,285 ...24,094,262 | ...
17.  Kansas ...20,395,897 |...
18.  Kentucky. ...43,702,964 | ...
19.  Louisiana
20. Maine......
21.  Maryland.........
22. Massachusetts....
23.  Michigan......
24,  Minnesota...
25.  Mississipp
26.  Missouri..
27. Montana..
28. Nebraska
29. Nevada........
30. New Hampshire.. .
310 NEW JETSEY oottt ess s essssssenns
32, NEW MEXICO......iuiieireieieeieietsisee ettt nnn
33.  New York.........
34.  North Carolina.
35.  North Dakota...
36, ON0....oiecicieerscc et
37, OKIANOMA.......cocvieiiceeie e
38.  Oregon........
39. Pennsylvania...
40. Rhode Island..
41, South Carolina....
42.  South Dakota..
43.  Tennessee......
44,  Texas......
45,  Utah....... 18,667,437
46.  Vermont.. ...5,967,428
47.  \Virginia.... 52,385,895
48, Washington.......ccccceevvveeeeveeeeeveeeeseeessssseseessesesssereneeee e WA [ L | nnnnn.231,008 57,047,257
49, West Virginia.......ccoeveveeervericnresneseseesesssssnesssssessesssneen WV [ L | nnnn..58,500 |, 18,920,946
50, WISCONSIN......ovuiveririerieisesiesisssese nnn nnnt enee
51, WYOMING...oiiiiiieicicisetete ettt
52.  American Samoa .
53.  Guam..............
54.  Puerto Rico..... .
55, US Virgin ISIands..........cc.eeuvereieiinerrcinissiesee nnn sssenes
56.  Northern Mariana Islands
57. Canada......ccccovervrrernnes o
58.  Aggregate Other AlIeN........cccceveeeveevevsrereereerierieeneseereerenees O T L XXX [ e 41,841 | 1263,469 | il 0
59.  Subtotal .
90. Reporting entity contributions for employee benefit plans.............. ,0.9 GO ST USSR ISR
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........coveeveveevreerieieseee e XXX nnn | e [ | e | e (V1 IS
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEMOU.........ovurvrrerrererrerernrssseseesesssseessessessessensnes 9,9.9 GO ST (USPUSRRRRTRIR USSR USRS ST (01 I
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.ovururerreerrerneenreneseeseeseeseeseseenns XXX e 149,450 |
94.  Aggregate other amounts not allocable by State. XXX | nnn 0 0
95.  Totals (Direct BUSINESS).......ovrverererrreenrerrirnenne | XXX.. 3,042,608,546
96. Plus Reinsurance Assumed LLXXX 1,852,860 267,259
97.  Totals (All Business)........ XXX ...3,042,875,805
98. Less Reinsurance Ceded..........cccovrvrrrerernne. L XXX ] e 7,637,831 | 368,557,575
99. Totals (All Business) less Reinsurance Ceded...........cccccvvvvivrnnnes XXX, 934, ....2,674,318,230
DETAILS OF WRITE-INS
58001, Other AlIN........cvueeiereereeeieieis et naes XXX i 41,841 | e 263,469 | ..o [ | e 305,310
58002, ..oooreereeeeneieeesiesieeesissssesssessssssssssssssssssssssssssssssessssssssessens | 1 XKKen [ rnrrnniesienisnienies [ e | oo | nnn | s 0].
58003. XXX.. 0.
58998. Summary of remaining write-ins for line 58 from overflow page..... | . XXX.. [ cooovvnrnininncnd0 | o0 [0 | 0 | e 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........[ . XXX.. .305,310 | ..
9407, o ssssssssssssssesssssnsses | KKKue [ errnrisnnisnnsinnninsnnnes | eeressnnsnsnsessens | reriesissssessinnins | eeeesesensnnsensens | oessessesssesssenssenees 0f.
9402. ... 0.
9403. XXX.. 0.
9498. Summary of remaining write-ins for line 94 from overflow page..... | . XXX.. [ voveeeveiniiieenc0 | o0 | eeceiceieeennd0 [0 | e 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX nnn | nnn 0 0 | 0 0
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer

N - None of the above - Not allowed to write business in the state
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The following entities are general partner level or above of Massachusetts Mutual Life Insurance Company (Parent)

Federal TaxID NAIC Co Code State of Domicile

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Mezzanine Investor III, LLC 06-1041383 Delaware
CML Special Situations Investor LLC None Delaware
CML Global Capabilities LLC None Delaware
MM Global Capabilities I LLC None Delaware
MassMutual Global Business Services India LLP None India
MM Global Capabilities (Netherlands) B.V. None Netherlands
MassMutual Global Business Services Romania S.R.L. None Romania
MM Global Capabilities I I LLC None Delaware
MM Global Capabilities I I LLC None Delaware
MM/Barings Multifamily TEBS 2020 LLC None Delaware
New Haven Holdco LLC 04-1590850 Delaware
Berkshire Way LLC 04-1590850 Delaware
MML Special Situations Investor LLC None Delaware
Timberland Forest Holding LLC 47-5322979 Delaware
Lyme Adirondack Forest Company, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timberlands II, LLC None Delaware
MSP-SC, LLC 04-1590850 Delaware
Insurance Road LLC 04-1590850 Delaware
MassMutual Trad Private Equity LLC 04-1590850 Delaware
MassMutual Private Equity Funds LLC 04-1590850 Delaware
MassMutual Private Equity Funds Subsidiary LLC 04-1590850 Delaware
MassMutual Intellectual Property LLC 04-1590850 Delaware
Trad Investments I LLC None Delaware
ITPS Holding LLC None Delaware
HITPS LLC None Delaware
EM Opportunities LLC None Delaware
MassMutual MCAM Insurance Company, Inc. None Vermont
Jefferies Finance LLC 27-0105644 Delaware
APEX Credit Partners LLC None Delaware
Jefferies Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
Jefferies Private Credit GP LLC None Maryland
Jefferies Private Credit Fund LP None Delaware
Jefferies Private Credit BDC Inc. None Delaware
JFIN GP Adviser LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal TaxID NAIC Co Code State of Domicile

JFIN Fund I LLC None Delaware
JFIN Fund VILLC None Delaware
JFIN Asset Management LLC None Delaware
JFAM GP LLC None Delaware
JFAM GP LP None Delaware
Jefferies Direct Lending Fund C LP None Delaware
Jetferies DLF C Holdings LLC None Delaware
Jefferies Direct Lending Fund C SPE LLC None Delaware
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings Il LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jetferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN High Yield Investments LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2017-1II Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2021-1IT Ltd. None Delaware
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
Apex Credit CLO 2015-1I Ltd.* None Cayman Islands
Apex Credit CLO 2016 Ltd. None Cayman Islands
Apex Credit CLO 2017 Ltd. None Cayman Islands
Apex Credit CLO 2017-1I Ltd. None Cayman Islands
Glidepath Holdings Inc. 86-2294635 Delaware
Great American Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal TaxID NAIC Co Code State of Domicile

Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
Great American Advisors, LLC 31-1395344 Ohio
Manhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MM Investment Holding None Cayman Islands
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2013-A 90-1005837 Delaware
MMAF Equipment Finance LLC 2014-A 36-4785301 Delaware
MMAF Equipment Finance LLC 2015-A 38-3969560 Delaware
MMAF Equipment Finance LLC 2016-A 32-0489588 Delaware
MMAF Equipment Finance LLC 2017-A 35-2590691 Delaware
MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware
O MMAF Equipment Finance LLC 2018-A 82-5335801 Delaware
= MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware
N MMAF Equipment Finance LLC 2019-B None Delaware
N MMAF Equipment Finance LLC 2021-A None Delaware
Rozier LLC None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts
MML CM LLC None Delaware
Blueprint Income LLC None New York
Flourish Digital Assets LLC None Delaware
Flourish Financial LLC None Delaware
Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
The MassMutual Trust Company, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware
Fern Street LLC 37-1732913 Delaware
Sleeper Street LLC None Delaware
Haven Life Insurance Agency, LLC 46-2252944 Delaware
MassMutual Assignment Company 06-1597528 North Carolina

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal TaxID NAIC Co Code State of Domicile

MassMutual Capital Partners LLC 04-1590850 Delaware
MassMutual Ventures Holding LLC None Delaware
Athens Fund Management LLC None Delaware
Crane Venture Partners LLP None United Kingdom
MassMutual Ventures Management LLC None Delaware
MassMutual Ventures SEA Management Private Limited None Singapore
MassMutual Ventures Southeast Asia I LLC None Delaware
MassMutual Ventures Southeast Asia II LLC None Delaware
MassMutual Ventures UK LLC None Delaware
MassMutual Ventures US I LLC 47-1296410 Delaware
MassMutual Ventures US II LLC None Delaware
MassMutual Ventures US III LLC None Delaware
Open Alternatives LLC None Delaware
MM Catalyst Fund LLC None Delaware
MM Rothesay Holdco US LLC 04-1590850 Delaware
Rothesay Limited None United Kingdom
Rothesay Life Plc None United Kingdom
Rothesay Assurance Limited None United Kingdom
Rothesay MA No.1 Limited None United Kingdom
Rothesay MA No.2 Limited None United Kingdom
Rothesay MA No.3 Limited None United Kingdom
Rothesay MA No.4 Limited None United Kingdom
LT Mortgage Finance Limited None United Kingdom
Rothesay Property Partnership 1 LLP None United Kingdom
Rothesay Foundation None United Kingdom
Rothesay Pensions Management Limited None United Kingdom
Rothesay Asset Management UK Limited None United Kingdom
Rothesay Asset Management US LLC None Delaware
MML Investors Services, LLC 04-1590850 Massachusetts
MML Insurance Agency, LLC 04-1590850 Massachusetts
MMLISI Financial Alliances, LL.C 41-2011634 Delaware
LifeScore Labs, LLC 47-1466022 Massachusetts
MM Asset Management Holding LLC 45-4000072 Delaware
Barings LLC 51-0504477 Delaware
Baring Asset Management (Asia) Holdings Limited 98-0524271 Hong Kong, Special Administrative Region of China
Baring International Fund Managers (Bermuda) Limited 98-0457465 Bermuda
Baring Asset Management (Asia) Limited 98-0457463 Hong Kong, Special Administrative Region of China
Baring Asset Management Korea Limited None Korea
Barings Investment Management (Shanghai) Limited None Hong Kong, Special Administrative Region of China
Barings Overseas Investment Fund Management (Shanghai) Limited None Hong Kong, Special Administrative Region of China
Baring SICE (Taiwan) Limited 98-0457707 Taiwan ROC

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings Singapore Pte. Ltd.
Barings Japan Limited
Barings Australia Holding Company Pty Ltd
Barings Australia Pty Ltd
Barings Finance LLC
BCF Europe Funding Limited
BCF Senior Funding I LLC
BCF Senior Funding I Designated Activity Company
Barings Securities LLC
Barings Guernsey Limited
Barings Europe Limited
Barings Asset Management Spain SL
Barings Italy S.r.l.
Barings Sweden AB
Barings Finland Oy
Barings Netherlands B.V.
Barings Real Estate UK Holdings Limited
BREAE AIFM LLP
Barings Real Estate Advisers (Continental Europe) Limited
Barings Real Estate Advisers Europe LLP
Barings Real Estate Advisers Europe Finance LLP
Barings Real Estate GmbH
Baring Asset Management Limited
Barings European Direct Lending 1 GP LLP
Barings Global Advisors Limited
Baring International Investment Limited
Baring International Investment Management Holdings
Baring Asset Management UK Holdings Limited
Baring Asset Management GmbH
Baring International Fund Managers (Ireland) Limited
Baring Asset Management Switzerland Sarl
Baring France SAS
Baring Fund Managers Limited
BCGSS 2 GP LLP
Baring Pension Trustees Limited
Baring Investment Services Limited
Barings Core Fund Feeder I GP S.a.r.l.
Barings Investment Fund (LUX) GP S.ar.l.
Barings BME GP S.ar.l.
Barings GPC GP S.a.r.l.
Barings European Core Property Fund GP Sa.r.l

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal TaxID NAIC Co Code

State of Domicile

None
98-0236449
None
98-0457456
80-0875475
None
None
None
04-3238351
98-0437588
None
None
None
None
None
None
None
None
98-0654401
98-0654388
98-0654412
98-1194368
98-0241935
None
98-1012393
98-0457328
98-0457587
98-0457576
98-0465031
98-0524272
None
98-0497550
98-0457586
None
98-0457574
98-0457578
None
None
None
None
None

Singapore

Japan

Australia
Australia
Delaware
Ireland
Delaware
Ireland
Delaware
Guernsey
United Kingdom
Spain

Italy

Sweden

Finland
Netherlands
Delaware
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Germany

United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Germany
Ireland
Switzerland
France

United Kingdom
United Kingdom
United Kingdom
United Kingdom
Luxembourg
Luxembourg
United Kingdom
Luxembourg
United Kingdom
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Federal TaxID NAIC Co Code State of Domicile

Barings Umbrella Fund (LUX) GP S.a.r.l. None Luxembourg
GPLF4(S) GP S.ar.l None Luxembourg
PREIF Holdings Limited Partnership None United Kingdom
Almack Holding Partnership GP Limited None United Kingdom
Almack Mezzanine Fund Limited None United Kingdom
Barings (U.K.) Limited 98-0432153 United Kingdom
Newpoint Real Estate Capital None Delaware
Barings Real Estate Advisers Inc. 04-3238351 California
Chassis Acquisition Holding LLC 81-2244465 Delaware
CRA Aircraft Holding LLC* 81-4258759 Delaware
Aland Royalty Holdings LP None Delaware
Intermodal Holding IT LLC 46-2344300 Delaware
Milestone Acquisition Holding, LLC. 47-3055009 Delaware
Novation Companies, Inc. None Maryland
Red Lake Ventures, LLC 46-5460309 Delaware
Remington L & W Holdings LLC* 81-4065378 Connecticut
Tamiami Citrus, LLC None Delaware
Teaktree Acquisition, LLC None Delaware
Techquity, LP None Delaware
Validus Holding Company LLC 46-0687392 Delaware
Validus Pharmaceuticals LLC None Delaware
VGS Acquisition Holding, LLC None Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Barings Alternative Investments SLP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings Investment Series LLC None Delaware
Barings Capital Investment LLC None Maryland
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings ABIF SLP, LLC None Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Emerging Generation Fund LP 84-3784245 Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings North American Private Loan Fund Management, LLC
Barings North American Private Loan Fund Management II, LLC
Barings Private Credit Corporation

Barings Small Business Fund LLC

Benton Street Advisors, Inc.

BRECS VIIGP LLC

CCM Fund I REIT Manager LLC

CEMFIGPLLC

CHY Venture GP LLC

CREF X GP LLC

Great Lakes III GP, LLC

Lake Jackson LLC

Loan Strategies Management LLC
Mezzco I LLC
Mezzco IV LLC
Mezzco Australiall LLC
RECSA-NY GP LLC
SBNP SIATILLC
SBNP SIA III LLC
Somerset Special Opportunities Management LLC
Amherst Long Term Holdings, LLC
MassMutual International LLC
MassMutual Solutions LLC
Haven Technologies Asia Limited
Yunfeng Financial Group Limited
MassMutual Asia Limited (SPV)
MML Mezzanine Investor II, LLC
MML Mezzanine Investor III, LLC
MassMutual External Benefits Group LLC
Other Affiliates & Funds:
100 w. 3 Street LLC
300 South Tryon Hotel LLC
2160 Grand Manager LLC
300 South Tryon LLC
Almack Mezzanine Fund II Unleveraged LP
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund II LLC
Barings Affordable Housing Mortgage Fund III LLC
Barings Asset-Based Income Fund (US) LP
Barings Emerging Markets Corporate Bond Fund

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal TaxID NAIC Co Code

State of Domicile

None
None
None
84-5063008
98-0536233
None
None
None
None
None
04-1590850
None

04-1590850
41-2280126
80-0920285
None
None
None
None
04-1590850
None
04-3313782
None
None
None
None
04-1590850
04-1590850
27-3576835

04-1590850
82-2432216
04-1590850
04-1590850
None

82-3468147
61-1902329
85-3036663
36-4868350
None

Delaware
Delaware
Maryland
Delaware
Cayman Islands
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Hong Kong
Hong Kong
Hong Kong
Delaware
Delaware
Delaware

Delaware
Delaware
Delaware
Delaware

United Kingdom
Delaware
Delaware
Delaware
Delaware
Ireland
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Federal TaxID NAIC Co Code State of Domicile

Barings European Real Estate Debt Income Fund None Luxembourg
Babson Capital Global Special Situation Credit Fund 2* 98-1206017 Delaware
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Barings US High Yield Bond Fund* None Ireland

Babson CLO Ltd. 2012-1I None Cayman Islands
Babson CLO Ltd. 2013-1 None Cayman Islands
Babson CLO Ltd. 2014-1 None Cayman Islands
Babson CLO Ltd. 2015-1 None Cayman Islands
Babson CLO Ltd. 2015-11 None Cayman Islands
Babson CLO Ltd. 2016-1 None Cayman Islands
Babson CLO Ltd. 2016-11 None Cayman Islands
Barings CLO Ltd. 2017-1 None Cayman Islands
Barings CLO 2018-III None Cayman Islands
Barings CLO 2018-IV None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-I1I None Cayman Islands
Barings CLO 2019-1V None Cayman Islands
Barings CLO 2020-1 None Cayman Islands
Barings CLO 2020-1I None Cayman Islands
Barings CLO 2020-I1I None Cayman Islands
Barings CLO 2020-1V None Cayman Islands
Barings CLO 2021-1 7JX0J1.99999.SL.136 Cayman Islands
Babson Euro CLO 2014-1 BV None Netherlands
Babson Euro CLO 2014-11 BV None Netherlands
Babson Euro CLO 2015-1 BV None Netherlands
Babson Euro CLO 2016-1 BV None Netherlands
Barings Euro CLO 2019-1 36037260H Ireland

Barings Euro CLO 2019-11 None Ireland

Barings Euro CLO 2020-1 DAC None Ireland

Barings Euro CLO 2021-1 DAC 3715576VH Ireland

Barings Global Em. Markets Equity Fund 82-5330194 North Carolina
Barings Global Energy Infrastructure Fund I LP 98-1332384 Cayman Islands
Barings Global Inv. Grade Strat Fund None Ireland

Barings Global Private Loan Fund None Luxembourg
Barings Global Real Assets Fund LP 82-3867745 Delaware
Barings Global Special Situations Credit Fund 3 None Ireland

Barings Global Special Situations Credit 4 Delaware* 85-1465973 Delaware
Barings Global Special Situations Credit 4 LUX* 98-1570693 Luxembourg
Barings Middle Market CLO 2017-1 Ltd & LLC None Cayman Islands
Barings Middle Market CLO 2018-I None Cayman Islands
Barings Middle Market CLO 2019-1 None Cayman Islands

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings North American Private Loan Fund LP
Barings RE Credit Strategies VII LP

Barings CLO Investment Partners LP

Barings Euro Value Add II (BREEVA II)*
Barings Real Estate European Value Add I SCSp*
Barings Real Estate Debt Income Fund LP*
Braemar Energy Ventures I, L.P. *

Barings European Core Property Fund SCSp
Benchmark 2018-B2 Mortgage Trust
Benchmark 2018-B4

Benchmark 2018-B8

Braselton Point LLC

Barings Core Property Fund LP

Cornerstone Real Estate Fund VIII LP
Cornerstone Real Estate Fund X LP
Cornerstone Permanent Mortgage Fund III LLC
Cornerstone Permanent Mortgage Fund IV LLC
GASL Holdings, LLC

Gateway Mezzanine Partners II LP*

Great Lakes III, L.P.

JPMCC Commercial Mortgage Securities Trust 2017-JP7
JPMDB Commercial Mortgage Securities Trust 2017-C5
KKR-MM Vector LP

Marco Hotel LLC

Miami Douglas One GP LLC*

Miami Douglas Two GP LLC*

Miami Douglas One LP*

Miami Douglas Two LP*

MM BIG Peninsula Co-Invest Member LLC
NYDIG Digital Assets Fund II LP

HB Naples Golf Owner LLC

MM CM Holding LLC

MM Debt Participations LLC

RB Apartments LLC

Reston Arboretum LLC

Rockville Town Center LLC

Somerset Special Opportunities Fund L.P.*
SouthPointe Industrial LLC

Ten Fan Pier Boulevard LLC

Tower Square Capital Partners III, L.P.

Tower Square Capital Partners IIIA, L.P.

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal TaxID NAIC Co Code

State of Domicile

38-4010344
98-1332384
81-0841854
K15Q2K.99999.SL.442
None
85-3449260
None

None
38-4059932
None
38-4096530
04-1590850
20-5578089
27-0547156
46-5432619
35-2531693
61-1793735
82-2932156
90-0991195
37-1708623
38-4041011; 38-4041012
38-4032059
82-1512591
46-4255307
04-1590850
04-1590850
04-1590850
04-1590850
04-1590850
85-3886824
45-3623262
None
81-3000420
82-4411267
75-2901061
54-2055778
20-8856877
04-1590850
35-2553915
41-2280127
41-2280129

Delaware
Delaware
Delaware
Luxembourg
United Kingdom
Delaware
Delaware
Luxembourg
New York
New York
New York
Delaware
Delaware
Delaware
Delaware
Massachusetts
Massachusetts
Delaware
Delaware
Delaware
New York
New York
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Massachusetts
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Virginia
Delaware
Delaware
Delaware
Delaware
Delaware
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Trailside MM Member LLC*
Washington Gateway Two LLC*
Washington Gateway Three LLC*
West 46" Street Hotel LLC

Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP
Barings China Aggregate Bond Private Securities Investment Fund
Barings European Growth Trust Fund
Barings Global High Yield Fund
CCIC Fund
Great Lakes II LLC*
Wood Creek Venture Fund LLC

Barings Real Estate Affiliates & Funds:
50 Liberty LLC*
Barings California Mortgage Fund IV
Barings Hotel Opportunity Venture
Barings Umbrella Fund LUX SCSp SICAV RAIF*
Calgary Railway Holding LLC*
Cornbrook PRS Holdings LLC
Cornerstone California Mortgage Fund I LLC
Cornerstone California Mortgage Fund II LLC
Cornerstone California Mortgage Fund III LLC
Cornerstone Fort Pierce Development LLC*
Cornerstone Permanent Mortgage Fund
Cornerstone Permanent Mortgage Fund II
Cornerstone Permanent Mortgage Fund 111
Cornerstone Permanent Mortgage Fund IV
CREA/PPC Venture LLC
CREA Madison Member LLC
Danville Riverwalk Venture, LLC
Fan Pier Development LLC*
GIA EU Holdings LLC
Landmark Manchester Holdings LLC
MM Island Member LLC
NoHo West Venture LLC
One Harbor Shore LLC*
PACO France Logistics LLC
Portland 400 Sixth Manager LLC
Raleigh Crossing Phase I Holdings LLC
Salomon Brothers Commercial Mortgage Trust 2001-MM
Sawgrass Village Shopping Center LLC*

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal TaxID NAIC Co Code

State of Domicile

04-1590850
83-1325764
32-0574045
05-1590850

None

None
HU7DQI.00015.SF.826
47-3790192

None

71-1018134
04-1590850

36-4823011
None

87-0977058
None

82-2285211
82-3307907
95-4207717
95-4207717
95-4207717
56-2630592
45-2632610
61-1750537
35-2531693
61-1793735
20-0348173
81-0890084
82-2783393
20-3347091
04-1590850
81-5360103
04-1590850
83-0881588
80-0948028
04-1590850
82-3393166
None

None

27-2977720

Delaware
Delaware
Delaware
Delaware

Cayman Islands

Peoples Republic of China
United Kingdom
Massachusetts

Peoples Republic of China
Delaware

Delaware

Delaware
California
Delaware
Luxembourg
Delaware
Delaware
California
California
California
Delaware
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
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Federal TaxID NAIC Co Code State of Domicile

STOA Holding LLC None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Twenty Two Liberty LLC* 35-2484550 Massachusetts
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
MassMutual Premier Funds:
MassMutual Premier Focused International Fund 02-0754273 Massachusetts
MassMutual Premier Main Street Fund 51-0529328 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Select Funds:
MassMutual Select Diversified Value Fund 01-0821120 Massachusetts
MassMutual Select Fundamental Growth Fund 04-3512593 Massachusetts
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts
MassMutual Select T. Rowe Price Retirement 2015 Fund 82-3382389 Massachusetts
MassMutual Select T. Rowe Price Retirement 2020 Fund 82-3396442 Massachusetts
MassMutual Select T. Rowe Price Retirement 2025 Fund 82-3417420 Massachusetts
MassMutual Select T. Rowe Price Retirement 2030 Fund 82-3430358 Massachusetts
MassMutual Select T. Rowe Price Retirement 2035 Fund 82-3439837 Massachusetts
MassMutual Select T. Rowe Price Retirement 2040 Fund 82-3451779 Massachusetts
MassMutual Select T. Rowe Price Retirement 2045 Fund 82-3472295 Massachusetts
MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds II:
MML Series II Asset Momentum Fund 47-3517233 Massachusetts
MML Series I Dynamic Bond Fund 47-3529636 Massachusetts
MML Series II Equity Rotation Fund 47-3544629 Massachusetts
MML Series II Special Situations Fund 47-3559064 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSSMART 2035 Fund 27-1933380 Massachusetts
MassMutual RetireSSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSSMART 2055 Fund 46-3289207 Massachusetts
MassMutual RetireSSMART 2060 Fund 47-5326235 Massachusetts
MassMutual 20/80 Allocation Fund 45-1618155 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual 80/20 Allocation Fund
MassMutual RetireSSMART In Retirement Fund
MassMutual 40/60 Allocation Fund
MassMutual 60/40 Allocation Fund

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal TaxID NAIC Co Code

State of Domicile

45-1618222
03-0532464
45-1618262
45-1618046

Massachusetts
Massachusetts
Massachusetts
Massachusetts
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Massachusetts Mut Life Ins Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
0435 | Co 65935... [04-1590850.. | ....3848388 |.....cccvvrmrinrs | cerrmrerrrrerrnrenreeens (MMLIC) MA............ UIP...ovrrenne. Company OWNERSHIP.... |....100.000 | MMLIC......cccoermrmrirruerrnrirsirressiesessessssssssnssssens | vessesssssnnes | eesssensenns
Massachusetts Mut Life Ins Massachusetts Mutual Life Insurance
0435 | Co 93432... |06-1041383.. |.... . |C.M. Life Insurance Company..........ccccoucuneunnce (S I A s Company OWNERSHIP.... |....100.000 | MMLIC.......coovmiiiienrineineineeineeiresinesineniens | sveeneesiennns | coveeeeeens
Massachusetts Mut Life Ins
0435 |Co 70416... |43-0581430.. | .... ... IMML Bay State Life Insurance Company........... CTueene. A C.M. Life Insurance Company.............cccevrvnee. OWNERSHIP.... [....100.000 [MMLIC........ccccsvireiririreirerrerereieiesssensessssenens | sveresssienies | vevensesenns
0000 | oo | eeeeeneenns 06-1041383.. | .... . | CML Mezzanine Investor Ill, LLC.........cc.cccrvvenn. DE.......... NIA ..o C.M. Life Insurance Company............ccocvvvrenne OWNERSHIP.... |....100.000 | MMLIC......cccssumrmrirrerrrnrernerrensensessessssesssssessens | vessesssssnnes | sesssenssens
0000 | cvvveerrirreieireieseersenesessnens | ernnierienns | evsnsssenennns | venseeisenes | s | s CML Special Situations Investor LLC................. DE............. NIA....ccinne C.M. Life Insurance Company..........ccccccerrernee. OWNERSHIP.... [....100.000 [MMLIC.......ccccsvrvrrirrrrrreererrereieiersssenensessssesens | svervessssenses | vereveesenns
Massachusetts Mutual Life Insurance
0000 [ .oocveeereereereereereerneesseeseeseees | rerreeinnies | e | e | e | oo CML Global Capabilities LLC..........ccovcereerernnees DE.....ccccco.. NIA...ccconies Company OWNERSHIP.... |....100.000 | MMLIC........oivemieeeieeeeineerneeseessesssensnensens | svessssssinens | sveeseesnees
Massachusetts Mutual Life Insurance
0000 [ cooverrererrenereeensesseressssssseeessees | rnssessnnsse | snsessessssesssnssns | sessssssessessensne | sressssssessnssenes | sesessssessssessansnnens MM Global Capabilities | LLC.........cc.cocrvrrrerrunns DE....ccc.. NIA....ccooenn. Company OWNERSHIP.... |....100.000 | MMLIC......ccccoeumrmrirrumernrernirnessensessessssssssnsssssens | vevsessessnees | eesseesnssnns
MassMutual Global Business Services India Massachusetts Mutual Life Insurance
0000 . |LLP IND............ NIA. .o Company OWNERSHIP.... |....100.000 | MMLIC.......cosuiirierrieineeneireeseinseseeeesnesseseesees | veeeesesenees | seesseseeenns
Massachusetts Mutual Life Insurance
0000 [ ..oveveereereereereireeseesseeseeseees | eeeineinees | revnseiseinneenees | e | e | s MM Global Capabilities (Netherlands) B.V......... NLD........... NIA ..o Company OWNERSHIP.... |....100.000 | MMLIC.......cosiemieririneieineirneisneesneesnesssesiees | eveesissisenes | seeesseesnees
MassMutual Global Business Services Massachusetts Mutual Life Insurance
0000 [ ..oveeeeerrereerneereereerseesseeseeseees | eerrneinies | rernsenssneinees | e | e | s Romania S.R.L. ROU.......... NIA...ccoens Company OWNERSHIP.... |....100.000 | MMLIC........oivrmieeernieneieineerneieesneesensnensens | sveessnssennes | seeesneesees
Massachusetts Mutual Life Insurance
0000 [ voveereerereneresenseseiessssssseesssees | vesensnnsse | snnessessssesssnsnns | sessssssessnssensns | sresssssssssnssenes | srsesssssssssessassnnenns MM Global Capabilities I LLC.............ccoerrerrrenes DE.....co... NIA.....ccoonn. Company OWNERSHIP.... |....100.000 |MMLIC......cccooumrmrirrurmirnrennirresseesessesssesssnsnesnns | vnesessessnnes | eesssessnens
Massachusetts Mutual Life Insurance
0000 [ cooeerererernereeensersereesnsesseseesnses | resressnness | ensessessssessnsenns | sessessseesessensns | sressessssesnssnnes | sesessssessesessasennenns MM Global Capabilities Il LLC...........cccocrverrunnee DE.....cco..... NIA...ccorenn. Company OWNERSHIP.... |....100.000 | MMLIC......cccosurimrirrurerneereereerseensessessesessnsassesens | veeseesnsennes | eeessesneenns
Massachusetts Mutual Life Insurance
0000 . |MM/Barings Multifamily TEBS 2020 LLC........... DE........... NIA....cooe. Company OWNERSHIP.... |....100.000 |MMLIC........oiveieeeeeeeneineineineieeiseesseessessees | ceeesseesienes | cereseeesees
Massachusetts Mutual Life Insurance
0000 | ..oveeeeereereereereereiseeseeseeseees | eeeineeeees 04-1590850.. [ ...ourveurreerrnes | erreerneerneernnnes [ eeereeieeieeieeinnees New Haven Holdco LLC..........ccocvveeneineineinnn. DE............. NIA...coes Company OWNERSHIP.... |....100.000 | MMLIC.......costoieeineineineineirneinneesneesnessneninees | cveesssssinnes | seeeseeesees
Massachusetts Mutual Life Insurance
0000 | oo | eonrierienns | ensrssnsensennns | venseesnsnnes | s | s MML Special Situations Investor LLC................ DE.....cc...... NIA...coine Company OWNERSHIP.... [....100.000 [MMLIC........ccccsrrvrrirmrrrrnereireiniereessssnseessssssnseens | sereenssenses | vevenseeeens
Massachusetts Mutual Life Insurance
0000 [ oovvrererreeeresessesseressssesesesnnes | ceseeneeens 47-5322979.. | covoevereererinnns | ernernnereeinnnnnes [ eeereneinessssnnennenn Timberland Forest Holding LLC.......c..cccccvvvenee. DE....ccc.. NIA...ccooenn. Company OWNERSHIP.... |....100.000 | MMLIC......cccosumrmrirrerrirnrernermensensessesessesssssnesens | vessesssssnnes | sesseesessens
0000 47-5322979.. | .... ... | Timberland Forest Holding LLC DE........... NIA....ccone C.M. Life Insurance Company...........cccecerrevnee. OWNERSHIP.... [ .cooeevrvareae [MMLIC ... | cevessnsennes | veveneessenns
0000 47-5322979.. | .... . | Timberland Forest Holding LLC DE....ccco. NIA. .. Wood Creek Capital Management LLC............ MANAGEMENT. | .....ovrerrreae [MMLIC ..eoiicieiesieeceiseeeseiseiennes | cveereesssinens | cevveeenees
0000 [ 1vvecrererieisieereieeisniserensienes | evvisrerine | ereseresreeinines | ereesisessnnens | verereeesesieenns | s Lyme Adirondack Forest Company, LLC........... DE............ NIA.....cccoone. Timberland Forest Holding LLC....................... OWNERSHIP.... [....100.000 [MMLIC........ccccsvsrrrrerererericrerereeiessieseesnsesens | seereriseinses | cevereesnnns
0000 ... |Lyme Adirondack Timberlands I, LLC DE...... NIA....ccoon. Timberland Forest Holding LLC.... OWNERSHIP.... [....100.000 [MMLIC........cccevirirrirrreirerreieieieissenessessssesens | svevessssenies | veveneenenns
0000 . |Lyme Adirondack Timberlands I, LLC.... DE............. NIA.....cccoone. Timberland Forest Holding LLC.... OWNERSHIP.... [....100.000 [MMLIC........ccocovererrerierereriereeereeteesieseeseiesen | coeveeiseienees | ceveveenenns
Massachusetts Mutual Life Insurance
0000 04-1590850.. | .... . | Berkshire Way LLC Company OWNERSHIP.... |....100.000 [MMLIC.......coovieienieneinerneeneeineriresinesinenirens | eveenesssenens | cveeeneesnens
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Massachusetts Mutual Life Insurance
0000 [ ..oveeeerrereereeereeeieeiseeiseeesseesseees | eeeieeieees 04-1590850.. [ ..eourvrrrrrrrnes | errrerneernneinnees [ eevereeieeieeeesieees MSP-SC, LLC.....oovoieeeeeieiseieeieeise i DE........... NIA....cooes Company OWNERSHIP.... |....100.000 |MMLIC........oiieieeienieneineirneineisneissessssessesiees | sereessesiienes | seveseeesees
Massachusetts Mutual Life Insurance
0000 [ .ooveeneereereereereireerseesseeseeseees | eerrineinnees | eeverssessinneennees | e | e | s EM Opportunities LLC..........ccocmeemeeneeneineinenns DE............. NIA ... Company OWNERSHIP.... |....100.000 | MMLIC.......cosioeeeieirneieirneirneiseesnesssensnessens | sveessssssnnns | seeesseesees
Massachusetts Mutual Life Insurance
0000 . | MassMutual MCAM Insurance Company, Inc.... |VT............. NIA.....cccoone Company OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 04-1590850.. | .... <. | Insurance Road LLC..........ccoveenevmeineinciirerins DE....ccee. NIA .o Company OWNERSHIP.... |....100.000
0000 04-1590850.. |.... . |MassMutual Trad Private Equity LLC................ DE............ NIA...cooes Insurance Road LLC........cccoveenerinninniirniininins OWNERSHIP.... |....100.000
0000 [ ooeeeeeeeeeereeeseeseereesseiseeeeenes | creereeeneens 04-1590850.. | ..verererrrrrees [ eerrerneereiieines | cerreereeseesneseeneens MassMutual Private Equity Funds LLC.............. DE....cccooe. NIA ... MassMutual Trad Private Equity LLC............... OWNERSHIP.... |....100.000
MassMutual Private Equity Funds Subsidiary
0000 [ ..oveoeereereereereereeiseeseeseeseees | eeeeneieees 04-1590850.. [ ...ourvvrrrrrrnes | erreerneerneernenes [ eeerreeieeieeeeeinees LLC DE............. NIA ..o MassMutual Private Equity Funds LLC............ OWNERSHIP.... |....100.000
0000 04-1590850.. | .... . |MassMutual Intellectual Property LLC................ Insurance Road LLC OWNERSHIP.... |....100.000
0000 |.. . | Trad Investments | LLC . |Insurance Road LLC . |OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 ceee | ITPSHOIAING LLC.....coeieciecreereereeceine DE......cccc... NIA..ccconies Company OWNERSHIP.... |....100.000
0000 JHITPS LLC. o DE............ NIA.....cooes ITPS Holding LLC......ovurierieieirnciieiierienens OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 27-0105644.. | .... . | Jefferies Finance LLC Company OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 [ oovererereeereseseeseeresssseseeessnes | ceveeneeens 86-2294635.. | ..veovrrierenes [ e | e Glidepath Holdings INC........ccvvvirnrereniinnirrinnes DE.....cco... UDP.............. Company OWNERSHIP.... |....100.000
Massachusetts Mut Life Ins
0435 | Co 63312... |13-1935920.. |.... .. | Great American Life Insurance Company.......... OH............ RE....ooie. Glidepath Holdings INC..........cocveurinrereirrinienes OWNERSHIP.... |....100.000
0000 31-1422717.. | .... . | AAG Insurance Agency, LLC Great American Life Insurance Company........ OWNERSHIP.... |....100.000
0435 . 131-1021738.. | .... . | Annuity Investors Life Insurance Company........ OH............ [ DS Great American Life Insurance Company........ OWNERSHIP.... |....100.000
0000 | oo | eereeeenns 31-1395344.. | .... . | Great American Advisors, LLC..........cccccovrerennes OH....cc..... NIA...coene Great American Life Insurance Company........ OWNERSHIP.... |....100.000
0000 | oo [ e 26-3260520.. [ ..ocovvveririnn [ v [ Manhattan National Holding, LLC...................... OH............ [ DS Great American Life Insurance Company........ OWNERSHIP.... |....100.000
Massachusetts Mut Life Ins
0435 |Co 67083... |45-0252531.. | coovererrieies | erereiieineies | e Manhattan National Life Insurance Company.... [OH............ DS Manhattan National Holding, LLC.................... OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 | cvvveeirirrieieseiesesinsenssesnens | eonrierienns | e | venseeensenes | s | s MassMutual Mortgage Lending LLC.................. DE......... NIA....coine Company OWNERSHIP.... |....100.000
0000 | oo [ ernvenieiens | eveiessseiesinns | eeesesiesinienes | eresesisisnenes | s Apex Credit Partners LLC.........cccoeuecnrureieennne DE....cccoe. NIA. .. Jefferies Finance LLC........ccccocvvvnenrincinninienes OWNERSHIP.... |....100.000
0000 .. | Jefferies Credit Partners LLC.........cc.coovvrrrennenes DE........... NIA ..o Jefferies Finance LLC..........ccovevvevevevccreernnnn OWNERSHIP.... |....100.000
0000 . | Jefferies Credit Management LLC...................... DE.......... NIA....ccoonne Jefferies Credit Partners LLC............cccccvevnnnee OWNERSHIP.... |....100.000
0000 | oo | eonsernenes | e | v | s | s Jefferies Private Credit GP LLC...........cccovvueenee DE............ NIA ..o Jefferies Credit Management LLC.................... OWNERSHIP.... |....100.000
L0000 PP RURPOPTUURPOPURPTOVEN PUPVIORTURPOREN BUOPPORPURPPORORPURPRN OVPURPORPIOTORPUPIN FUOVURPORPORTIORIO UTRTPOROTROON Jefferies Private Credit Fund LP...........ccccovvenee. DE....cccee. NIA .o Jefferies Private Credit GP LLC.........c.cocvvvenee OWNERSHIP.... |....100.000
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0000 |.. Jefferies Private Credit BDC Inc.. . |NIA.... . | Jefferies Finance LLC... . |OWNERSHIP.... | ....100.000
0000 ceee | JFIN GP AdViSer LLC........ovonveienciseineiees Jefferies Finance LLC..........coooovvvriiniinrinnnn. OWNERSHIP.... |....100.000
0000 [JFIN Fund HTLLC....ooeeeeeeienes Jefferies Finance LLC........ccccoovvvnrnrirnininnenne OWNERSHIP.... |....100.000
0000 | .. JFIN Fund VILLC............... . | Jefferies Finance LLC... . |OWNERSHIP.... | ....100.000
0000 .... | JFIN Asset Management LLC.........cccocvvrrrunnee Jefferies Finance LLC........ccccooovvnvnrirrerninnnnes OWNERSHIP.... |....100.000
0000 ... |JFAM GP LLC JFIN Asset Management, LLC...........ccocrveennee OWNERSHIP.... |....100.000
0000 . |JFAM GP LP JFIN Asset Management, LLC...........cccccoevennee OWNERSHIP.... |....100.000
0000 Jefferies Direct Lending Fund C LP................... NIA ..o JFIN Asset Management, LLC...........cc.courrunne OWNERSHIP.... |....100.000
0000 .... | Jefferies DLF C Holdings LLC.........ccccocoevevrinnee. NIA.....coone Jefferies Direct Lending Fund C LLC............... OWNERSHIP.... |....100.000
0000 . | Jefferies Direct Lending Fund C SPE LLC......... NIA. .. Jefferies DLF C Holdings LLC.........c.ccccovvuneene. OWNERSHIP.... |....100.000
0000 JFIN Revolver Holdings LLC........cccccvvevevriennnns NIA....ccooonn. Jefferies Finance LLC..........ccovevvevevevccreernnnns OWNERSHIP.... |....100.000
0000 . |JFIN Revolver Holdings II LLC..........ccccccvverunnee NIA....ccoone Jefferies Finance LLC........ccccovevvevererrcrccnnnnns OWNERSHIP.... |....100.000
0000 . |JFIN Co-Issuer Corporation.............ccc.cevereeneenee NIA ..o Jefferies Finance LLC........ccccooovvvrnrirrininninns OWNERSHIP.... |....100.000
0000 JFIN Europe GP, S.a.ll...cceieeivieeiiiniienns NIA....ccenne Jefferies Finance LLC.........cccovveveverereineinnnnns OWNERSHIP.... |....100.000
0000 . | Jefferies Finance Europe, S.LP........cccocvivecee. NIA............ JFIN Europe GP, S.a.rl.... OWNERSHIP.... |....100.000
0000 . | Jefferies Finance Europe, SCSp.......c.cocvvernrenee NIA ..o JFIN Europe GP, S.a.r.l..... OWNERSHIP.... |....100.000
0000 . | Jefferies Finance Business Credit LLC.............. NIA .. Jefferies Finance LLC..........ccocvvvvincinenciniines OWNERSHIP.... |....100.000
0000 |.. JFIN Business Credit Fund | LLC.... . | Jefferies Finance LLC... . |OWNERSHIP.... |....100.000
0000 .... | JFIN High Yield Investments LLC...................... Jefferies Finance LLC...........ccoevvvevevvicverennnns OWNERSHIP.... |....100.000
0000 . |JFINLC Fund LLC Jefferies Finance LLC..........coooovivriiniinrincnnn. OWNERSHIP.... |....100.000
0000 | .. JFIN CLO 2012 Ltd.. . | Jefferies Finance LLC... . |OWNERSHIP.... |....100.000
0000 ... |JFIN CLO 2013 Ltd Jefferies Finance LLC..........coocvvivvnrvniiniinennn. OWNERSHIP.... |....100.000
0000 .... | JFIN CLO 2014-II Ltd Jefferies Finance LLC........ccccoevvvvinrireininninns OWNERSHIP.... |....100.000
0000 . |JFIN CLO 2015 Ltd Jefferies Finance LLC..........oocvivvevniincrncnnn. OWNERSHIP.... |...... 44.000
0000 JFIN CLO 2015 Ltd.....coeeeceicecirerei Apex Credit Partners LLC.........c.cccocunrienrienen. OWNERSHIP.... |...... 56.000
0000 .... | JFIN Revolver CLO 2014 Ltd Jefferies Finance LLC........ccccoevvvvrrrirrinirnnenne OWNERSHIP.... |....100.000
0000 . | JFIN Revolver CLO 2017 Ltd Jefferies Finance LLC..........coocvvvvniivniiniincnnn. OWNERSHIP.... |....100.000
0000 JFIN Revolver CLO 2017-l1 Ltd.........cocorverennee Jefferies Finance LLC..........ccoocovvviriniinrinnn. OWNERSHIP.... |....100.000
0000 .... | JFIN Revolver CLO 2017-I1 Ltd.......c.covrrrrrrnnen. Jefferies Finance LLC........ccccoovvvvrvrirriniinninns OWNERSHIP.... |....100.000
0000 . | JFIN Revolver CLO 2018 Ltd.........ccccovvurrinrinnee Jefferies Finance LLC........c.cooovveviiniiniincnnn. OWNERSHIP.... |....100.000
0000 JFIN Revolver CLO 2019 Ltd.......ocvvurereerrereenas Jefferies Finance LLC........ccccooovenvnrirrininnenee OWNERSHIP.... |....100.000
0000 ... |JFIN Revolver CLO 2019-11 Ltd........oocerrvereennec Jefferies Finance LLC........c.coocvvevvvevniiniinennn. OWNERSHIP.... |....100.000
0000 ... | JFIN Revolver CLO 2020 Ltd..........cocoorrrerrennn. Jefferies Finance LLC..........coooovivrievniinrinnnn. OWNERSHIP.... |....100.000
0000 . | JFIN Revolver CLO 2021-11 Ltd......cccovrvvrrernienns Jefferies Finance LLC........ccccovvvvnrvrirrirernninns OWNERSHIP.... |....100.000
0000 | .. JFIN Revolver CLO 2021-I1l Ltd.. . | Jefferies Finance LLC... . |OWNERSHIP.... | ....100.000
0000 . | JFIN Revolver Fund, L.P........ccooovireeririririnne Jefferies Finance LLC..........ccooevvevevercereinnn OWNERSHIP.... |...... 90.000
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0000 |.. JFIN Revolver Funding 2021 Ltd. ..|NIA.... . | Jefferies Finance LLC... . |OWNERSHIP.... | ....100.000
0000 .... | Apex Credit CLO 2015-l1 Ltd.......ccoovvrvrrrirrcins Jefferies Finance LLC..........coooovvvriiniinrinnnn. OWNERSHIP.... |...... 33.000
0000 . | Apex Credit CLO 2015-I1 Ltd......ovveverrrerrerririenns Apex Credit Partners LLC OWNERSHIP.... |...... 53.000
0000 | .. Apex Credit CLO 2016 Ltd.. . | Jefferies Finance LLC . |OWNERSHIP.... | ....100.000
0000 . | Apex Credit CLO 2017 Ltd Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ .oovvveereereereereerrerneerseeseeseees | rernneinnee | v | e | e | e Apex Credit CLO 2017-11 Ltd.......ccovververrecrrernns Jefferies Finance LLC..........coocvevvvivniincrnennn. OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ eovereeeeeeereeesseseereesseeseeeesenes | ceeeereeens 04-1590850.. | ..verererrrrnes [ eerrerrrereirninns | ceemeereeseesnenseneens MM Copper Hill Road LLC..........ccocovvnrerrirrirnienne DE.....cco.... NIA...ccooorenn. Company OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ eoeeeeeeeeeereeeneeseeseessssseeseessees | resseesneae | eesessessssessnsenes | sessessseesessesens | sessessseessssenes | sesessesenessessanensens MM Investment Holding...........coceeeeeeneereirnceneen. Company OWNERSHIP.... |....100.000
0000 26-0073611.. |.... . |MassMutual Asset Finance LLC...........cccccouunene. MM Investment Holding..........ccocovvveririnnninnens OWNERSHIP.... |...... 99.600
0000 |.. . 126-0073611.. MassMutual Asset Finance LLC.. . | C.M. Life Insurance Company... ..|OWNERSHIP.... |........ 0.400
0000 90-1005837.. | .... .... |MMAF Equipment Finance LLC 2013-A MassMutual Asset Finance LLC...........cccccce.... OWNERSHIP.... |....100.000
0000 36-4785301.. |.... .... | MMAF Equipment Finance LLC 2014-A MassMutual Asset Finance LLC OWNERSHIP.... |....100.000
0000 38-3969560.. |.... . | MMAF Equipment Finance LLC 2015-A MassMutual Asset Finance LLC OWNERSHIP.... |....100.000
0000 32-0489588.. MMAF Equipment Finance LLC 2016-A MassMutual Asset Finance LLC............cc.cc...... OWNERSHIP.... |....100.000
0000 35-2590691.. |.... ... IMMAF Equipment Finance LLC 2017-A MassMutual Asset Finance LLC OWNERSHIP.... |....100.000
0000 32-0546197.. | .... . MMAF Equipment Finance LLC 2017-B MassMutual Asset Finance LLC OWNERSHIP.... |....100.000
0000 82-5335801.. MMAF Equipment Finance LLC 2018-A MassMutual Asset Finance LLC....................... OWNERSHIP.... |....100.000
0000 83-3722640.. |.... .... |MMAF Equipment Finance LLC 2019-A MassMutual Asset Finance LLC OWNERSHIP.... |....100.000
0000 | cvveeeereereerereereereeeeisesereneensenns | eveenriennes | eereeneeneesneenns . MMAF Equipment Finance LLC 2019-B MassMutual Asset Finance LLC OWNERSHIP.... |....100.000
0000 | vvieeviireieieseieneiersssesessseens | ervsenieries | e MMAF Equipment Finance LLC 2021-A MassMutual Asset Finance LLC............ccccc..... OWNERSHIP.... |....100.000
0000 | ovveeveieireieiereeereeieeeseserieens | evererierens | e . |ROZIEN LLC....oeeeeeeece et MassMutual Asset Finance LLC.... OWNERSHIP.... |....100.000
0000 04-2443240.. | .... .... | MML Management Corporation..............c.cc.ceuea. MM Investment Holding OWNERSHIP.... |....100.000
0000 04-3548444.. | .... ... |MassMutual International Holding MSC, Inc...... MA........... NIA....ccoon. MML Management Corporation OWNERSHIP.... |....100.000
0000 . |04-3341767.. | .... . |MassMutual Holding MSC, Inc MML Management Corporation.... OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 e [IMML CM LLC....eee s DE........... NIA....cooe. Company OWNERSHIP.... |....100.000
0000 . | Blueprint Income LLC.......c.cccvvvmrnrerrernirnrenniens NY.oorrinn NIA.....cooonn. MML CM LLC....oieeieerseeeeseieeesenenn OWNERSHIP.... |....100.000
0000 Flourish Digital Assets LLC.........ccccovunruneinrienee DE............ NIA. ... MML CM LLC...ooieeieeeeeieae OWNERSHIP.... |....100.000
0000 ... | Flourish Financial LLC..........cccovvvrrrrirnierrenen. DE.....c..... NIA...ccoorenn. MML CM LLC....oovieeirenereeeeeereieeeseninn OWNERSHIP.... |....100.000
0000 . | Flourish Technologies LLC...........cccoueunevnerenn. DE......cccc... NIA...ccconies MML CM LLC....oviiiieiseeieene OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 . |04-3356880.. | ... .... | MML Distributors LLC Company OWNERSHIP.... |....100.000
0000 04-3356880.. |.... . |MML Distributors LLC MassMutual Holding LLC.........cccoocvnrineiennienns OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
(00O PP RURPOPTRURPOUPURTTOVEN PURVIORURPORIN BUPPORPURPPRORPURPRN OVPURPORPIRTORTOPEN FUOVORPORPORTIORIO VTORTPORORROON MML Investment Advisers, LLC...........cccccvcvninne DE....cccee. NIA .o Company OWNERSHIP.... |....100.000 | MMLIC.......ccocoivmiirimmirrineieeririneeneeesissinesensens | reressnsinens | sevseeenenes
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Massachusetts Mutual Life Insurance
0000 [ ..oveeeerrereereeereeeieeiseeiseeesseesseees | eeeieeieees 46-3238013.. [ ..o | e | e MML Strategic Distributors, LLC.............ccc.c...... DE........... NIA....cooes Company OWNERSHIP.... |....100.000 |MMLIC........oiieieeienieneineirneineisneissessssessesiees | sereessesiienes | seveseeesees
Massachusetts Mutual Life Insurance
0000 | ..oveoerereereereereereeseeseeseeseees | eeeeneenees 06-1563535.. | ...2881445 | ......cccovvvvers [ crrrrirnciniireiinens The MassMutual Trust Company, FSB.............. CTies NIA ... Company OWNERSHIP.... |....100.000 [MMLIC......ccotvuirirrirerireriseirseissiseissiesieeinnes | cevene A GRS IO
MML Private Placement Investment Company |, Massachusetts Mutual Life Insurance
0000 04-1590850.. |.... . |LLC DE......c..... NIA ..o Company OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 04-1590850.. | .... .... | MML Private Equity Fund Investor LLC.............. DE....ccee. NIA .o Company OWNERSHIP.... |....100.000
0000 04-1590850.. |.... . |MML Private Equity Fund Investor LLC.............. DE............ NIA....coene Baring Asset Management Limited.................. MANAGEMENT. | ...coovvvrrrrnn.
0000 [ ooeeeeeeeeeereeeseeseereesseiseeeeenes | creereeeneens 04-1590850.. | ..verererrrrrees [ eerrerneereiieines | cerreereeseesneseeneens MM Private Equity Intercontinental LLC............. DE....cccooe. NIA ... MML Private Equity Fund Investor LLC............ OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ ..oveoeereereereereereeiseeseeseeseees | eeeeneieees 45-2738137.. [ oo | e | e Pioneers Gate LLC.........occovveereeereeireirseirseirseinnes DE............. NIA ..o Company OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ ..oveeererereereereereeseeseeseeseees | eeeeneinees 04-2854319.. | ...2392316 | ...covvvvvrrern [ e MassMutual Holding LLC...........cccoveuniirniirniinnes Company OWNERSHIP.... |....100.000
0000 [ eoeeeeeeeeeereeeseeseeseeseeeseseeenes | ceeeeeeneens 06-1597528.. | ...coeeeeeenee [ eorrrrneireiinines | ceeeeeneeseessseneeneens MassMutual Assignment Company................... MassMutual Holding LLC..........ccccoeurinieneurnenne OWNERSHIP.... |....100.000
0000 37-1732913.. | ... coee |FErN Street LLC.....voceeeies MassMutual Holding LLC.........c.ccovevnernerinerenes OWNERSHIP.... |....100.000
0000 . | Sleeper Street LLC.......cccovvveveveeieeeseiees MassMutual Holding LLC..........ccccoevevriverennee. OWNERSHIP.... |....100.000
0000 | oo | v 46-2252944.. | ..o [ v [ Haven Life Insurance Agency, LLC.........c.......... MassMutual Holding LLC..........ccccvvurinrerrirninne OWNERSHIP.... |....100.000
0000 04-1590850.. |.... ... | MassMutual Capital Partners LLC..................... MassMutual Holding LLC............c.cooceveivivennee OWNERSHIP.... |....100.000
0000 | ovveeveerireieiereeeeeieeeseserieiens | evsrenierens | e ... |MassMutual Ventures Holding LLC.................... MassMutual Holding LLC..........c.ccoevvevrirernnaee. OWNERSHIP.... |....100.000
0000 . | Athens Fund Management LLC...........cc.ccccvvuene. MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 |.. Crane Venture Partners LLP................... . |MassMutual Ventures Holding LLC... ... | OWNERSHIP.... |...... 33.000
0000 . |MassMutual Ventures Management LLC........... MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
MassMutual Ventures SEA Management
0000 | oo | ernnierieins | evsrssesenieinns | veesesiesisienies | eresesissnnenes | seesiessssesenessns Private Limited DE...... NIA ..o MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 | oo [ ernerneenee | erernsneennenens | verseeneensnnes | seeneenensenes | seeeenneneeneneees MassMutual Ventures Southeast Asia | LLC...... DE............ NIA .o MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 ... |MassMutual Ventures Southeast Asia Il LLC..... | DE............. NIA....coinne MassMutual Ventures Holding LLC................. OWNERSHIP.... |....100.000
0000 . |[MassMutual Ventures UK LLC..........c.coconveennenee DE............ NIA ..o MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 MassMutual Ventures US I LLC...........ccccooeveee. DE............ NIA.....cccoone. MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 ... |MassMutual Ventures US I LLC..........cccccuue... DE....... NIA....ccooonn. MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 . |MassMutual Ventures US Il LLC.........ccccovnnene. DE......... NIA ..o MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 [ 1vvecvererieirieerereesnieerenieenes | cvrverenens | sreseresieeinines | eveesisiessneens | cevereeesesieenns | sesieressseesssenenns Open Alternatives LLC.........ccccoovevveverennverernnnns DE............. NIA....coone MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ .ooveerereereereeseeseeseeseeseees | eeeeeeeeees 04-1590850.. [ ..vouvverrreerenes [ wrrerereerneninnens [ ereeeeseeieeeeeieees MM Rothesay Holdco US LLC.........ccovevverennene DE.....cccc... NIA..cccnis Company OWNERSHIP.... |....100.000
0000 .. |Rothesay Limited........ccccouemrrnrinrinninniinniinnees GBR.......... NIA ... MM Rothesay Holdco US LLC OWNERSHIP.... |....100.000
0000 . |Rothesay Life PlC........cccoeureerrererninrireinineeneenns GBR.......... NIA ..o Rothesay Limited OWNERSHIP.... |....100.000
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0000 |.. Rothesay Assurance Limited... ...|GBR.......... [NIA.... . | Rothesay Life PLC ... |OWNERSHIP.... |....100.000
0000 ... |Rothesay MA No.1 Limited.........c..cocunrrvnrunnnnn. GBR.......... Rothesay Life PLC.... OWNERSHIP.... |....100.000
0000 . |Rothesay MA No.2 Limited..........ccoovuverrereuncenn. GBR Rothesay Life PLC.... OWNERSHIP.... |....100.000
0000 | .. Rothesay MA No.3 Limited.. ..|GBR... . |Rothesay Life PLC . |OWNERSHIP.... | ....100.000
0000 .... |Rothesay MA No.4 Limited..........ccocoevvvreerernienen. GBR Rothesay Life PLC.... OWNERSHIP.... |....100.000
0000 .... |LT Mortgage Finance Limited...............cccceevnee. GBR.......... Rothesay Limited OWNERSHIP.... |....100.000
0000 . |Rothesay Property Partnership 1 LLP................ GBR.......... NIA....ccoon. Rothesay Limited OWNERSHIP.... |....100.000
0000 Rothesay Foundation............cccccoverninineineene GBR.......... NIA ..o Rothesay Limited.........cccoveeneninrinenienenne OWNERSHIP.... |....100.000
0000 .... | Rothesay Pensions Management Limited.......... GBR.......... NIA.....coone Rothesay Limited OWNERSHIP.... |....100.000
0000 .... | Rothesay Asset Management UK Limited.......... GBR.......... NIA. .. Rothesay Limited OWNERSHIP.... |....100.000
0000 | cveoveerreereereierereseereseseesersnens | ernreriesins | eresresssssiesinns | eevesresississesins | eevsseesinsnsesies | seesessessesssessenenns Rothesay Asset Management US LLC............... DE........ NIA....ccooonn. Rothesay Asset Management UK Limited........ OWNERSHIP.... |....100.000
0000 | ..oveorerrerrireerneereeeseeeeeeseeeieees | eerirerinnees | eerieeiseeseenees ... |MM Catalyst Fund LLC..........cooorrirmirrirnirniines DE........... NIA....cooes MassMutual Holding LLC.........c.ccocvniinrinrienns OWNERSHIP.... |....100.000
0000 47-1466022.. | .... . |LifeScore Labs, LLC........ccccovrrurrneerrirnerienneens MA........... NIA...ccorenn. MassMutual Holding LLC..........ccccovvrvnrerrirninne OWNERSHIP.... |....100.000
0000 [ ..oveeeeereereereereereeseeseeseeseees | eeeeneieees 04-1590850.. MML Investors Services, LLC.........ccccovvenieneen. MA............ NIA...ccooes MassMutual Holding LLC...........ccvcvnevniiincrenns OWNERSHIP.... |....100.000
0000 04-1590850.. |.... ... IMML Insurance Agency, LLC..........ccccevvrrrrernee. MA.......... NIA............ MML Investors Services, LLC OWNERSHIP.... |....100.000
0000 41-2011634.. | .... .... |MMLISI Financial Alliances, LLC...........ccc.c...... DE............. NIA.....ccoone MML Investors Services, LLC OWNERSHIP.... |....100.000
0000 45-4000072.. |.... ... MM Asset Management Holding LLC................. DE......... NIA ... MassMutual Holding LLC..........ccccoovvevrieiennen. OWNERSHIP.... |....100.000
0000 51-0504477.. |.... . |Barings LLC MassMutual Asset Management Holding LLC. | OWNERSHIP.... |....100.000
Baring Asset Management (Asia) Holdings
0000 | ..o | eeeieeieees 98-0524271... | oooreerirerines | ereeernrerneiinnies [ e Limited HKG.......... NIA....coes Barings LLC.......coovurineineireeseeresssesseeei OWNERSHIP.... |....100.000 |MMLIC........oiiieeireirneineineineineesreesssesnesenees | ceeesiessienes | seeesenenees
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
0000 | ..oveeerereereereereereireeseeseeseees | eeeeneinees 98-0457485.. | ...ovvvrrrerines | ereernrerneeinenes [ eeeireeiieeiieeineeineees Limited BMU.......... NIA ..o Limited OWNERSHIP.... |....100.000 |MMLIC........oovieeieineineirneirneisneesseesnesssesiees | eveesinsiinnes | seeeseeesees
Baring Asset Management (Asia) Holdings
0000 [ ..o | eeeeneieees 98-0457463.. | ..oovvvvvrrernes [ everineernerinenns [ ereireeiesiineieeieees Baring Asset Management (Asia) Limited.......... HKG.......... NIA..ccoonis Limited OWNERSHIP.... |....100.000 | MMLIC.......coivrmieeiiereieineernerseesneessensnessens | svesssssseenns | svveseesees
0000 | oo | ernnerieins | everssesenieinns | veesesiesnsenies | s | s Baring Asset Management Korea Limited.......... KOR.......... NIA....ccoone Baring Asset Management (Asia) Limited........ OWNERSHIP.... [....100.000 [MMLIC........ccceviriirrrrrreierreieieieissesenseesssesens | sveresssienes | veveneenenns
Barings Investment Management (Shanghai)
0000 | oo | eonrierienns | e | v | s | s Limited HKG.......... NIA....cconne Baring Asset Management (Asia) Limited........ OWNERSHIP.... [....100.000 [MMLIC.......ccccsverrirrrrrrrirerreieiereisssnsensessssesenns | cvevesnssenses | vereveesenns
Barings Overseas Investment Fund
0000 [ 1vvecrererieisieeeseesniseerisenes | evvrsrerens | ervseresrereinines | ereesisessneens | veeresesesieens | s Management (Shanghai) Limited HKG.......... NIA.....cccoone. Baring Asset Management (Asia) Limited........ OWNERSHIP.... |....100.000 |MMLIC.........ccceceuireriererieereseseeseereeseenseens | cvveresisenes | covveerenenns
Baring Asset Management (Asia) Holdings
0000 [ oovoeereeeeereeeseeseereeseeeseeeesenes | creeeeeeens 98-0457707.. | .oovevvereerinne [ eerrerneireirninns | cevrreereeseesnseseneens Baring SICE (Taiwan) Limited...........ccccoeuruennn. TWN.......... NIA...ccoorenn. Limited OWNERSHIP.... |....100.000 [MMLIC........coovimreerierineieeinsisneisnsissesssssssssssens | svesssesssenes | sevsssessens
Baring Asset Management (Asia) Holdings
0000 . | Barings Singapore Pte. Ltd Limited OWNERSHIP.... |....100.000 | MMLIC.......ccosuiirierrieirneeneireersnenseseesessesseseesees | vevseesnsenees | sevseessnenes
Baring Asset Management (Asia) Holdings
0000 [ ..oveorereereereeseesseiseeeseeseeseees | eeeeeeieees 98-0236449.. | ...ovvrrrnrines [ e [ e Barings Japan Limited...........cccccoocunrineincinnienns JPN........... NIA ... Limited OWNERSHIP.... |....100.000 | MMLIC........ostieeeniineirneineisneisneessesssesssesiees | eveessessienes | seveseeesnes
Baring Asset Management (Asia) Holdings
0000 | 1vveererereeisieeieseessisersnsenes | ervieenens | ereseresrereiniees | ereesisisssninens | ceereeesesieenns | s Barings Australia Holding Company Pty Ltd...... AUS.......... NIA.....cccoone. Limited OWNERSHIP.... |....100.000 [MMLIC.........ccceoeiireriirerseeresiveessereseesenseens | svveresesenes | covveesesenns
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0000 |.. . 198-0457456.. Barings Australia Pty Ltd. . | Baring Australia Holding Company Pty Ltd...... OWNERSHIP.... |....100.000
0000 80-0875475.. |.... ... |Barings Finance LLC..........ccccoeviereivinieicnenns Barings LLC........ooeveiereieieeeie e OWNERSHIP.... |....100.000
0000 .... | BCF Europe Funding Limited............cccccouesecreees | IRLeoceveens [NIA..e Barings Finance LLC OWNERSHIP.... |....100.000
0000 . |BCF Senior Funding I LLC Barings Finance LLC OWNERSHIP.... |....100.000
BCF Senior Funding | Designated Activity
0000 .|Company  [|IRL....... [NIA.............. Barings Finance LLC..........ccccovovrvvinrereniennens OWNERSHIP.... |....100.000
0000 04-3238351.. |.... . | Barings Securities LLC............ccooovevenerreenenens | DB INIAL Barings LLC........cvvneueeinieneenesee e OWNERSHIP.... |....100.000
0000 | oo | e 98-0437588.. | ..evevererrerires | eerveeireineeinne | cerererneenieieineenes Barings Guernsey Limited........c..ccccoecevvevrrrrnen | GGY e [ NIA....c Barings LLC.......ocovvrereneneereereeeeereeereseneeees OWNERSHIP.... |....100.000
0000 . | Barings Europe Limited..........ccccoevveveiviierreineens | GBRuevee [NIAL e Barings Guernsey Limited............cccoovvvvniinnnae OWNERSHIP.... |....100.000
0000 .. | Barings Asset Management Spain SL................ |ESP...... [NlA............. Barings Europe Limited..........cocoveneneinineenees OWNERSHIP.... |....100.000
0000 . |Barings ltaly S.rl........ Barings Europe Limited OWNERSHIP.... |....100.000
0000 |.. Barings Sweden AB. . . | Barings Europe Limited .. |OWNERSHIP.... |....100.000
0000 . | Barings Finland OY..........cocvrruninreneirneneennineens Barings Europe Limited OWNERSHIP.... |....100.000
0000 . | Barings Netherlands B.V..........c.ccccceecvuveevevceee [INLDuoocco [ NTAG Barings Europe Limited...........cccccovvvvevvierennnen. OWNERSHIP.... |....100.000
0000 |.. Barings Real Estate UK Holdings Limited.......... . | Barings Europe Limited..................... ... |OWNERSHIP.... |....100.000
0000 . |BREAE AIFM LLP.....oooierireieceeeceeniene Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
Barings Real Estate Advisers (Continental
0000 [ oo | ceeeeeeenes 98-0654401... | ..o [ e | e Europe) Limted ~~ |GBRu.c... INIALcc Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
0000 | .vveeeerereererieeeeeeerseeeieees | e 98-0654388.. | ....cecvvvieriies | ervreririeeenins e Barings Real Estate Advisers Europe LLP......... |GBR.......... INIA.............. Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
Barings Real Estate Advisers Europe Finance
0000 [ oovrrererreeeresesseseeresssseseeseenes | ceseeneeens 98-0654412... | .ooveverrrernnes [ eermrrnrereiininns | cevrneesseeessenseneens LLP Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
0000 98-1194368.. |.... . | Barings Real Estate GmbH Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
0000 |.. . 198-0241935.. Baring Asset Management Limited.. . . |MassMutual Holdings (Bermuda) Limited........ OWNERSHIP.... |....100.000
0000 | .vveceerereerereeiereeenseerensrenes | eereeeienns | eveererieeenins . | Barings European Direct Lending 1 GP LLP...... Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 98-1012393.. | .... . | Barings Global Advisors Limited................c....... Baring Asset Management Limited OWNERSHIP.... |....100.000
0000 98-0457328.. | .... . | Baring International Investment Limited............. Baring Asset Management Limited OWNERSHIP.... |....100.000
Baring International Investment Management
0000 [ eoeeeeeeeeeereeeseeseereeseeeseeeeseees | ceeeeeeneens 98-0457587.. | ..veeeeererees [ eerrerneireieiinns | ceerreereeseeseeeeeneens Holdings ~ |GBR......|NlA......... Baring Asset Management Limited.................. OWNERSHIP.... |....100.000 | MMLIC.......cosuierierririrneereereerseeneeseeseseesseaeesnes | veeeesssenees | seeseesneene
Baring International Investment Management
0000 | oo | e 98-0457576.. | .ovevererrreries | crereisesienies | crerierssiesesesineens Baring Asset Management UK Holdings Limited | GBR.......... |[NIA............... Holdings OWNERSHIP.... [....100.000 [MMLIC........ccccevireirirrreerreieieieieseseeseesssesens | sveveissienies | veveneesenns
Baring Asset Management UK Holdings
0000 | .o eeeees | e 98-0465031.. [ .oevevrvieriies | erveeiiieeeiens v Baring Asset Management GmbH..................... | DEU......... INIA............... Limited OWNERSHIP.... |....100.000 |MMLIC.........ccceoeuirmviererieeesiceeseereeseenseens | cvveeverienenes | covvessenenns
Baring International Fund Managers (Ireland) Baring Asset Management UK Holdings
0000 [ oo | ceneeeeenns 98-0524272... | ..o [ e | e Limted — JRLa [NIAL Limited OWNERSHIP.... |....100.000 | MMLIC.......coivomiereiriieieineeneeeesnersnensnensens | svesssnssienns | sveeseesees
Baring Asset Management UK Holdings
0000 | oo | v | e | e | s | s Baring Asset Management Switzerland Sarl...... |CHE.......... |[NIA............... Limited OWNERSHIP.... |....100.000 | MMLIC.......cosurimeirrurieeeneereerseensesseeesessssaeesees | vesseesssenees | seeseesnnenes
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Baring Asset Management UK Holdings
0000 [ ..oveeeerrereereeereeeieeiseeiseeesseesseees | eeeieeieees 98-0497550.. | ..oorvrrirnrirans | ereeerneernneinnees [ eeeireeieeieeiesieees Baring France SAS.........ccccomninminninninneinnnes Limited OWNERSHIP.... |....100.000
0000 98-0457586.. |.... .... | Baring Fund Managers Limited... Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 . |BCGSS 2 GP LLP Baring Fund Managers Limited............c.......... OWNERSHIP.... |....100.000
0000 [ oot | ceeeeeeneens 98-0457574... | oo [ e | e Baring Pension Trustees Limited............c..c....... Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 98-0457578.. |.... .. | Baring Investment Services Limited................... Baring Asset Management Limited OWNERSHIP.... |....100.000
0000 | ovveevcireieieseiesereresseseseiens | evnrerierins | e . | Barings Core Fund Feeder | GP S.ar.l.............. Baring Asset Management Limited OWNERSHIP.... |....100.000
0000 | cvooeeeereereeeereereerereereireeeeneeneees | ernerneenee | eorernsnsennenens | venseenennsnnes | s | seeeeneneeneneees Barings BME GP S.a.r L. Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 . |Barings GPC GP S.a. Il oo Baring Asset Management Limited OWNERSHIP.... |....100.000
0000 ... | Barings European Core Property Fund GP Sarl Baring Asset Management Limited OWNERSHIP.... |....100.000
0000 . | Barings Investment Fund (LUX) GP S.a.r.l ...... Baring Asset Management Limited OWNERSHIP.... |....100.000
0000 |.. Barings Umbrella Fund (LUX) GP S.a.r.l. . | Baring Asset Management Limited... . |OWNERSHIP.... | ....100.000
0000 ve |GPLFA(S) GP S.a Tl Baring Asset Management Limited OWNERSHIP.... |....100.000
0000 . | PREIF Holdings Limited Partnership.................. Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 |.. Barings (U.K.) Limited..... . . | Barings Guernsey Limited. ... |OWNERSHIP.... |....100.000
0000 . . |Newpoint Real Estate Capital........c..co.ovrvrrnnenee Barings LLC.......ovvvevrerrninrereseesiseissiresisnees OWNERSHIP.... |....100.000
0000 | oo | e 04-3238351.. Barings Real Estate Advisers Inc.............cco....... Barings Real Estate Advisers LLC................... OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | .vveeeerereererieeeeeeerseeeieees | e 81-2244465.. Chassis Acquisition Holding LLC...................... DE............ NIA.....ccoone. Company nce ... 30.000 |MMLIC......oooieereeeienseereieteresseeisseevevessiens | cevevssessesens | eeerereninnns
0000 [ ..o | eeeeeeieees 81-22444865.. Chassis Acquisition Holding LLC...................... DE........... NIA....cooe. Barings LLC........oovurirrineirnisesecesseeei INFLUENCE....... | oo MMLIC.......ooieeeeeeese e | eeveeesneeines | cerreeneenns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 81-4258759.. |.... .... | CRA Aircraft Holding LLC.........c.ccoovvreiirrrinnnnn. Company nce
0000 |.. . |81-4258759.. |. . | CRA Aircraft Holding LLC.... . |Barings LLC INFLUENCE......
Massachusetts Mutual Life Insurance
0000 83-0560183.. |.... ... | Aland Royalty Holdings LP..........c.ccccconrunriennen. DE........... NIA ..o Company OWNERSHIP....
0000 83-0560183.. | .... . |Aland Royalty Holdings LP..........cccocvevieireinnenes DE.......... NIA .o Barings LLC.......ocevvreeerenrerereeeeireeieseseenes MANAGEMENT.
Massachusetts Mutual Life Insurance
0000 46-2344300.. | .... . | Intermodal Holdings Il LLC.........c.ccvcvnirrerineninne DE.....ccccc.e. NIA Company OWNERSHIP.... |.....18.000 | MMLIC.......coiuieeiereirineereireersienseneeseseesseasenees | veeeesnsenees | seeseesneens
Ownership/Influe
0000 47-3055009.. |.... ... |Milestone Acquisition Holding, LLC.................... DE........... NIA....ccoonne MassMutual Holding LLC..........ccccoevevrirernnen. nce 19700 [MMLIC..... ..t | sereisnienies | veveneenenns
0000 47-3055009.. |.... . | Milestone Acquisition Holding, LLC.................... DE........... NIA .o Barings LLC.......ovevvrereneneerereeeeeneieeeseseeees INFLUENCE...... | coooeevevveee [MMLIC ..o | evevisienienas | envesaesens
Massachusetts Mutual Life Insurance
0000 . |Novation Companies, Inc.... Company OWNERSHIP.... | ... 17100 [ MMLIC......cc.iviiiiiniinrineineineineienesinesinesirens | sveenessienens | ceveeneeiens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 46-5460309.. | .... ... |Red Lake Ventures, LLC..........cccoverivnerirnieneen. DE....cccne. NIA. .o Company nce 31500 [MMLIC......cncrcesiseiseieniseiseiensees | vereesnsiens | seineeenines
0000 46-5460309.. | .... . |Red Lake Ventures, LLC........cocovvvrnrurrerniennenns DE........... NIA ..o Barings LLC.......ovvvvrerenenrereire e eeesesninees INFLUENCE...... | cooveevevveee [MMLIC ..ot | evevvsiesienas | eevesaerens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ooeeeeeeeeeereeeseeseeseesseeseseesenes | eeeeseeneens 81-4065378.. | ..oveeerereenees | e | e Remington L & W Holdings LLC.........c.ccccueuuneen. CTens NIA. .o Company nce | 66.300 | MMLIC........oooiieieiireieeeiniineieessiseiseesnsnees | ceeeesseissens | ceneseesnnes
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0000 81-4065378.. |.... . |Remington L & W Holdings LLC...........ccccvvuvnnee. CTes NIA ..o Barings LLC INFLUENCE....... | .oeeveeervrnens [MMLIC e | e | seenieninns
Massachusetts Mutual Life Insurance
0000 [ .oovereerrererierirerereeissienreenins | erereesenenes | enmrereresesinnines | ceresenneesinnene | e | erereneienesnsieen Tamiami Citurus, LLC........ovvvevrneenreeirecireiin DE....cccee. NIA oo Company OWNERSHIP.... |...... 15.700 [MMLIC........coieirerireieiresiseieissssesisenis | eeeveeineiee | ceeneennnns
Ownership/Influe
0000 [ ooeeeeeeeereereeeneererseessesseeeessses | eresseesneas | eesessesssessnnenes | seseeesseesessenens | soesseessssssssnnes | sesessssesesessssensens Teaktree Acquisition, LLC..........ccooverrurririencenne DE....ccco.. NIA. ... MassMutual Holding LLC..........ccccovurinienrirninne nce | 14.700 |MMLIC....... e eseeeseiessensns | ceeesessneins | eeeeeseeens
0000 | cvvoveevrieieerererereseereseeseesiersnens | ernreriesins | eresresssssiesinns | eeesresiesisesins | evvsseesissssesies | seesessissesssesenenns Teaktree Acquisition, LLC..........cccccvevvverrerenen. DE............. NIA....cccoonn. BaringS LLC......c.ovveverereeerce e INFLUENCE...... | cccoverernee. MMLIC......oicieere et enaesens | evvevieseseeses | erveserenns
Massachusetts Mutual Life Insurance
0000 .... | Techquity, LP Company OWNERSHIP.... [.....15.600 [MMLIC........cocovirerereereeerrereseieeieesseresisesesenas | ceevesssienees | ceveveesenns
0000 . | Techquity, LP Barings LLC......cveueierierireeinecseeesssseis INFLUENCE...... | .ooeerevererrens [MMLIC e | e | eeenienenns
0000 Validus Holdings Company LLC............cccovennvc. DE.....c...... NIA. .o Barings LLC........ccvverreeenereeereeneereseesiseeees OWNERSHIP.... |.....40.400 [MMLIC........oooeoeeeeeeeeeeeeereeeceseeseeeseeseeseesessens | enveseesaenas | eeverieenens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 Validus Pharmaceuticals LLC..........ccccocveurennee DE...ccco. NIA .o Company nce | 70.000 [MMLIC.......oiiiueiiineireirerieeseineeeessiseesessenines | revsessneenens | sevseesenenes
Ownership/Influe
0000 .... | VGS Acquisition Holding, LLC MassMutual Holding LLC nce
0000 .... | VGS Acquisition Holding, LLC Barings LLC.......c.oorunrineiniireiseiressesseseeis MANAGEMENT.
0000 .... |Aland Royalty GP, LLC Barings LLC OWNERSHIP.... |....100.000
0000 ... | Alaska Future Fund GP, LLC Barings LLC OWNERSHIP.... |....100.000
0000 [ .oovvoreerirerireniseeisenesenissessesnenes | eevinsiinees | eevissiinssinsinnes | seesssinninnins | eeensnsssnssinss | sorseisssssssssis BAIGP, LLC.....oeverrereereerecse e Barings LLC.......c.oovvvrireiieireesscvessessseenin OWNERSHIP.... |....100.000
0000 [ ..ovveeerrereereereeneerneerseeseeseees | eernneinees | revnssisenenees | e | e | s BAI Funds SLP, LLC......cccovvvrieirirneieseiscines Barings LLC.......coveueeererireeineesesnesseseis OWNERSHIP.... |....100.000
Baring Asset-Based Income Fund (US) GP,
0000 . [LLC Barings LLC OWNERSHIP.... |....100.000
0000 |.. Barings Investment Series LLC... . . |Barings LLC... ..|OWNERSHIP.... | ....100.000
0000 .... | Barings Capital Investment LLC.............ccccoeeec.. Barings LLC OWNERSHIP.... |....100.000
0000 [ 1vveeeerereeisieieieieesiesersnsenes | ervisrerens | ereseresrerennines | v | ceereeesesieenns | s Barings Emerging Generation Fund GP, LLC.... |DE............. NIA.....cccoone. Barings LLC........cccovveviveeeeceee s OWNERSHIP.... |....100.000
Barings Global Investment Funds (U.S.)
0000 [ eoverereeeeerereseeseeresseeeseeeennes | ceeeereeens 04-1590850.. | ..vererrerrrnnes [ eerrerrrereirninns | eeemeereeseessenseneens Management LLC DE....ccco..... NIA...cconenn. Barings LLC.......ocevvrereneencerereeeeereeeereseneeees OWNERSHIP.... |....100.000
0000 ... | Barings ABIF SLP, LLC.......ccccovvvuirinriiricrinnens DE............ NIA...ccooees Barings LLC OWNERSHIP.... |....100.000
0000 .... | Barings CLO Investment Partners GP, LLC....... DE............ NIA ..o Barings LLC OWNERSHIP.... |....100.000
0000 [ 1vveerererieieieereseessesessnsenes | evvrerenens | ereseresreieinines | eressisersnsens | veereeesesieenns | s Barings Core Property Fund GP LLC................. DE............ NIA.....cccoone. Barings LLC........cccoveeeiveeeeeesee s OWNERSHIP.... |....100.000
0000 [ .oovvererrireirneerneisneeseeeseeeseeseees | eerneeinees | eeereeiseiiseenees | e | eenesesnsiees | e Barings Direct Lending GP Ltd...........ccccocuniuenee CYM.......... NIA....cooes Barings LLC.......c.oruiinireinsereesscsseeei OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 84-3784245.. |.... .... | Barings Emerging Generation Fund LP............. DE........... NIA...coene Company OWNERSHIP.... [....73.500 [MMLIC.......cccsverririrrrrnireireieieieissrsneessssssesees | cvereenssenses | veveveesenns
0000 84-3784245.. | .... . | Barings Emerging Generation Fund LP............. DE....cccoe. NIA. .. Barings LLC........cvcurueeneneereereeneenese e MANAGEMENT. | ...ovvveverees [MMLIC......coiecc s | evveivsienienas | evvesaenans
Barings Global Energy Infrastructure Advisors,
0000 [ ..oveveereereereereirneerseesseeseeseees | eeereeiinees | reenseissnneenees | e | e | s LLC DE............. NIA...coois Barings LLC.......c.veuieneiireeinsereeesssesseis OWNERSHIP.... |....100.000 |MMLIC........osvormieeiiineieineirneineesneesseesnesinees | eveessessinnes | seeesseesees
Barings North American Private Loan Fund
0000 | ..oveeeerrereereerneereerseesneeseeseees | eerineinies | reeerseennenneinees | s | s | s Management, LLC DE............ NIA...ccoees Barings LLC.......coveueeeeerireeineenessessseseis OWNERSHIP.... |....100.000 [MMLIC........oivemeeeemeieieineirneeneesseessensessens | evsessesiennes | seeeseesees
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Barings North American Private Loan Fund
0000 [ .ooveererrereeereeerneireeeseeeseeeseesneees | errirneiinees | eevireeiiseiinsenees | reeeseinnesesns | eeeesissnsinns | cossessissesenis Management II, LLC DE........... NIA....cooes Barings LLC.......covininrineiireinseressesseseis OWNERSHIP.... |....100.000
0000 .... | Barings Global Real Assets Fund GP, LLC........ DE............ NIA ..o Barings LLC OWNERSHIP.... |....100.000
0000 ceee | BANGS GPSF......iiiicieieseeececeeis DE............. NIA ..o Barings LLC OWNERSHIP.... |....100.000
0000 | oeoveeveiieeieiseeseieeieeeseieerenens | erverieiins | erveiessiesieinns | eeesesiesisenies | ersresisisnenes | ceeresseeese s Barings Private Credit Corporation..................... MD............ NIA....ccooe. Barings LLC........coeveiereieice e OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 | cvvveerreerieieessieieseeseerssienens | eerenieenns 84-5063008.. | ...cvvrrerrreries | errerrerseinienies | crerierssieseseinens Barings Small Business Fund LLC..................... DE............ NIA....ccoonne Company OWNERSHIP.... |...... 42.300
0000 84-5063008.. |.... . | Barings Small Business Fund LLC..................... DE............ NIA .o Barings LLC MANAGEMENT. | .....ccovvrevee.
0000 |.. . 198-0536233.. Benton Street Advisors, Inc. . ... |Barings LLC... ..|OWNERSHIP.... | ....100.000
0000 ceee |BRECS VI GP LLC....oeieies Barings LLC OWNERSHIP.... |....100.000
0000 . |CCM Fund | REIT Manager LLC..........ccccconrene. DE.....cco.... NIA.....ccoonn.. Barings LLC OWNERSHIP.... |....100.000
0000 | .. CHY Venture GP LLC . |Barings LLC... ..|OWNERSHIP.... |....100.000
0000 ... |CREF XGP LLC Barings LLC OWNERSHIP.... |....100.000
0000 .... | Great Lakes Il GP, LLC........coccovvvmvrernrirvririnins DE.....cccc... NIA ..o Barings LLC OWNERSHIP.... |....100.000
0000 SO I oo | Lake Jackson LLC.......cccrierienieiineieeieeinns DE........... NIA....cooes Barings LLC OWNERSHIP.... |....100.000
0000 | oo eeresreneens | eerereeens 04-1590850.. | ..vcvvrverrrrerees | erererersieiens | ceereereesesssesinenns Loan Strategies Management LLC.................... DE....... NIA....cccoona. BaringS LLC......c.ovveveiereeerce e OWNERSHIP.... |....100.000
0000 41-2280126.. | .... v [MEZZCO I LLC.....eieieeeeeeeis DE............ NIA...coes Barings LLC OWNERSHIP.... |...... 99.300
0000 80-0920285.. | .... veee [IMEZZCO IV LLC.... e DE.....c...... NIA. ... Barings LLC OWNERSHIP.... |...... 99.300
0000 [ .ooveeeerrereereereereerseesseeseeseees | eernneinnees | revinssinnennenees | e | e | s Mezzco Australia Il LLC........c.coooevverrivniiniinens DE............ NIA...ccoooes Barings LLC.......cveueeerierireeineeresressseseis OWNERSHIP.... |....100.000
0000 ce |[RECSA-NY GP LLC.....ooiiiecncseeeeis DE........... NIA....cooe. Barings LLC OWNERSHIP.... |....100.000
0000 vere | SBNP SIATTLLC....oereeeneeseeeieienenn DE.....co.... NIA.....ccoonn. Barings LLC OWNERSHIP.... |....100.000
0000 [ ..ovevrereereereereisneereesseeseeseees | eeeveeiinees | revrseinnsneenees | e | e | s SBNP SIAHILLC.....oiveeineenerseseseiseines DE............. NIA ..o Barings LLC.......coveueieneireeineereeresseessci OWNERSHIP.... |....100.000
Somerset Special Opportunities Management
0000 [ ..o | eeeeneieees 04-1590850.. [ ..vourverereerrnes | wrrerrneererinnens [ ereveeieeineeeeieees LLC DE......cccc... NIA..ccoonis Barings LLC.......coveurerierireeiresresessseis OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ .ooveveerreerieereereriesssisenreenens | ereseerinens | ererrereseninnines | cereeeseeenienens | sernerneennnes | ereerenseenesennenena Amherst Long Term Holdings, LLC.................... DE.....cee. NIA oo Company OWNERSHIP.... |...... 24.500
Massachusetts Mutual Life Insurance
0000 | .. . |MassMutual International LLC. . ... |Company OWNERSHIP.... |....100.000
0000 .. |MassMutual Solutions LLC.........c.ccccrvveriereererenns MassMutual International LLC.............cccvvvuneee OWNERSHIP.... |....100.000
0000 .. | Haven Technologies Asia Limited..................... HKG.......... NIA....ccoonn. MassMutual International LLC OWNERSHIP.... |....100.000
0000 .... | Yunfeng Financial Group Limited.............c..c..... HKG.......... NIA .o MassMutual International LLC OWNERSHIP.... |...... 24.900
0000 | cvvveerrirrieieireienesissenesennens | eonnierienns | e | v | s | s MassMutual Asia Limited (SPV).......cccccovvrrineene HKG.......... NIA....ccine MassMutual International LLC............cccccvvvnne OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ oo | e 04-1590850.. | ...covvrereernen [ e | e MML Mezzanine Investor II, LLC.........c.ccccuennee. DE....ccee. NIA .o Company OWNERSHIP.... |....100.000 | MMLIC.......cosvemieierieieeineerneesneesneessessneninens | svesssessienns | seeesneesnees
Massachusetts Mutual Life Insurance
0000 04-1590850.. | .... . | MML Mezzanine Investor I, LLC.........c.ccocouue.. DE....cccee. NIA .o Company OWNERSHIP.... |.....11.100 [MMLIC......ccoiieieiereirerreneireereseneeseesessessessesees | veeseesnssnnes | seeseeenenns
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Massachusetts Mutual Life Insurance
0000 [ ..oveeeerrereereeereeeieeiseeiseeesseesseees | eeeieeieees 27-3576835... [ ..o | e | crreeieeesieeniseeneens MassMutual External Benefits Group LLC......... DE........... NIA....cooes Company OWNERSHIP.... |....100.000 |MMLIC........oiieieeienieneineirneineisneissessssessesiees | sereessesiienes | seveseeesees
Massachusetts Mutual Life Insurance
0000 | ..oveoerereereereereereeseeseeseeseees | eeeeneenees 04-1590850.. [ ..oourverrrrrrrnee | wrreereereernnees [ eeeveeieeineeneinees 100 w. 3rd Street LLC.......ccovvvvrvnirneincincinnns DE............. NIA ... Company OWNERSHIP.... |....100.000 | MMLIC.......cosioeeeieirneieirneirneiseesnesssensnessens | sveessssssnnns | seeesseesees
Massachusetts Mutual Life Insurance
0000 04-1590850.. |.... . 12160 Grand Manager LLC........c.ccoeunervnrernrienens DE......c..... NIA ..o Company OWNERSHIP.... |......98.100 | MMLIC.......cosieieeinieneieineineeneesneesessensens | sveesssssinens | seveseesees
Massachusetts Mutual Life Insurance
0000 [ eoeereeeeeeereeenseseeresseeeseseesenens | coreeereeens 82-2432216.. | .oveevrerinne [ e | e 300 South Tryon Hotel LLC........c.covvvvverierrennes DE............ NIA.....ooo... Company OWNERSHIP.... |....100.000 | MMLIC........ccovimeeereerieeieeinsineississesssssssssssens | eveessesssenss | cevsssnisnes
Massachusetts Mutual Life Insurance
0000 [ ..o | eereeneienes 04-1590850.. | ...ourvvrrrrrraes | errrernrernerienies [ ereereeireeieeereeineees 300 South Tryon LLC.....c.ovvvririreieireieis DE........... NIA....cooe. Company OWNERSHIP.... |....100.000 |MMLIC........ooveieeeieineineineineineiseisseesseseees | ceeessessienes | cereseeesees
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | ernnerieins | evsresesieneinns | vevesesiesssienes | s | sresiesssesesessns Almack Mezzanine Fund Il Unleveraged LP...... GBR.......... NIA....ccoone Company nce . 72.900 [MMLIC........oieieieiieiieicsieieeissiesessiesiesens | cveesssssienns | eevessennns
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
0000 | ..oveereerrereereereereereesseeseeseees | eerinennies | reverssinssnenees | e | e | s LLC DE............ NIA....coooes Company OWNERSHIP.... |....100.000 | MMLIC........oivomeeeimiieieineirneeeesseessensnessens | sveessessennns | seeeseesees
Barings Affordable Housing Mortgage Fund |
0000 . |LLC DE......c..... NIA ..o Barings LLC MANAGEMENT. | ....covvvrvrrens [MMLIC e | e | ceenieninns
Barings Affordable Housing Mortgage Fund |1 Massachusetts Mutual Life Insurance
0000 [ .oovvoreerireeireeereeereeieesssesissssenes | eeveeeienes 61-1902329.. | .oovveerireriens [ e [ e LLC DE............ NIA......oo..... Company OWNERSHIP.... |....100.000 [MMLIC.........ccooimrierierieeieineineisssssesssssssssssens | svesssesssenes | cersssnssnns
Barings Affordable Housing Mortgage Fund |1
0000 [ ..oveererrereireereeeseeeseeeseeeseeeseees | eeeeeeieees 61-1902329.. | ..oooieerireriaes [ e [ e LLC DE........... NIA....cooes Barings LLC.......c.oovinrineineiireirsresesrseseis MANAGEMENT. | .....oovrrennee MMLIC.......ooiieeenenese s | ceveeeieeses | cerneennenns
Barings Affordable Housing Mortgage Fund Il Massachusetts Mutual Life Insurance
0000 | ..oveoeereereereereereiseeeseeseeeseees | eeeeeeieees 85-3036663.. [ ..vourvrrerneirnes | ereeernrirneiiienes [ e LLC DE............ NIA ..o Company OWNERSHIP.... |....100.000 | MMLIC........osieiieineineineineineesneessesssessnesinees | eveessesisenes | ceeesneesnes
Barings Affordable Housing Mortgage Fund Il
0000 | .ooveeeeereereereereereeseeseeseesieees | eeeeeeinees 85-3036663.. [..voueverrererines | errerrreereninenes [ e LLC DE......c..... NIA ..o Barings LLC.......cveuererierirerineenessesseneis MANAGEMENT. | ...ccovvviinnes MMLIC......coieieieinenerneneseseiseiseisesnsenn | ceessesnesns | seeeeenenns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | e 36-4868350.. | ..evereerrrinies | rervereireireniee | s Barings Asset-Based Income Fund (US) LP...... DE............ NIA ..o Company nce . 11,200 |MMLIC.......iieeeeieceeereeeseeneeseeeeseseseisessenss | eeeesessnnane | eeeeeseeens
Ownership/Influe
0000 36-4868350.. |.... . | Barings Asset-Based Income Fund (US) LP...... DE............ NIA ..o C.M. Life Insurance Company...........cccccreurrenne nce 1100 [MMLIC..... e | e | e
0000 36-4868350.. |.... . | Barings Asset-Based Income Fund (US) LP...... DE............. NIA.....ccooone Barings LLC........cccovveiveeeeeeecee s MANAGEMENT. | .....coevvereeee [MMLIC.....cocviiecccceces e seeeseevenns | cvevereieninns | ceveveneenens
Barings Emerging Markets Corporate Bond Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ .ooveveerrererieneeereresessiseireenins | ereseerenens | ererereressnninnenes | ceseseseeesienens | sessnernesennnes | ererenseenesnneeena Fund IRL............ NIA .o Company nce ... T7.800 [MMLIC.......coiireeriiriiriireiirecereeireseeeeresiesiens | evneninenenens | ovveeneesnees
Barings Emerging Markets Corporate Bond
0000 [ .oovvererreeeeirerireeiseeesneeseeeseesneees | ervseniinees | eeviseinsiineinnes | seeeneinninnins | eeessssssnnsinns | cossessessiss s Fund IRL............ NIA.....coo... Barings LLC.......c.oovvrireireiseesecse e MANAGEMENT. | .....ovverennes MMLIC.......oiieeeeeeeeeeseseseseieeisnenns | cevsesssneines | cernesneenns
Barings European Real Estate Debt Income Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..oveererrerrireeerneirneeseeesneeseeseees | eevneeinees | revreeissiiseinees | e | eenesesnsiens | e Fund LUX..ooone. NIA.....cooes Company nce 22100.000 [ MMLIC. ..ot eeiseiseesessees | eeeeisesiienes | seeesseesnes
Barings European Real Estate Debt Income
0000 | .ooveeeeereereerneereereerseerseeseeseees | eernnennees | reenseennsnnenees | e | e | s Fund LUX.ooone. NIA...ccooes Barings LLC.......coveueeererieeneenesrssssscis INFLUENCE....... | oo MMLIC.......oiitiienerneneseseseseiseisenns | ceessessesne | seeeeenenns
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Babson Capital Global Special Situation Credit Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..oveeeerrereereeereeeieeiseeiseeesseesseees | eeeieeieees 98-1208017.. | .ceorevrrrneirnes | erreerneernenineees [ eeeereeieeiesiesinees Fund 2 DE........... NIA....cooes Company nce | 23.600 |MMLIC........oieieeeireieniineiiseieeiseieenieesssneenes | oeeeeeisenins | cerseeieenees
Babson Capital Global Special Situation Credit
0000 | ..oveoerereereereereereeseeseeseeseees | eeeeneenees 98-1208017.. [ .evourvrrerrerrnes | wrverrerrsenineens [ erereeieesneeeeinees Fund 2 DE............. NIA ... C.M. Life Insurance Company.........c.ccc.ceveueen. OWNERSHIP.... | ........ 1.500 [MMLIC. ....coiiiieiseseneseseiseisneisseesensens | cvessisssienes | seeesessnes
Babson Capital Global Special Situation Credit
0000 98-1206017.. |.... . |Fund 2 DE......c..... NIA ..o Barings LLC MANAGEMENT. | ....covvvvrerrens [MMLIC i | e | seeninenenns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 37-1506417.. | ... .... | Babson Capital Loan Strategies Fund, L.P........ DE....ccee. NIA .o Company nce 75700 [MMLIC. ... | vereeinninens | e
0000 37-1506417.. | .... .... | Babson Capital Loan Strategies Fund, L.P........ DE............ NIA....coene C.M. Life Insurance Company..........cc.cccerrevnee. OWNERSHIP.... [......3.800 [MMLIC........cccovmrrirrrrreireireieieieissrsnenssessseseens | coerveenssenses | vereneeseens
0000 [ ooeeeeeeeeeereeeseeseereesseiseeeeenes | creereeeneens 37-1506417.. | .ooveeereeeinees [ eerrerneireiinines | e Babson Capital Loan Strategies Fund, L.P........ DE....cccooe. NIA ... Barings LLC.......cveerueenineeereeneereeeeeiseies MANAGEMENT. | .....cccovnrunee MMLIC. ... ceeeereieeeeieieeeeteeiseiesseesseeesenss | cveesessnnees | eeeeesneens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | ernnerienns | evsnseneneinns | v | s | s Barings US High Yield Bond Fund..................... IRL............ NIA....ccoonne Company nce [ 57.200 [MMLIC........iieceeceeeee e | cereinnienies | verenienenns
0000 . | Barings US High Yield Bond Fund..................... IRL............ NIA .o Barings LLC MANAGEMENT. | ...ovvevereees [MMLIC. ..ot | evevvsiesienas | evvesaerens
0000 | .. Babson CLO Ltd. 2013-I . |Barings LLC... ..|INFLUENCE......
0000 .... | Babson CLO Ltd. 2014-| Barings LLC INFLUENCE......
0000 .... | Babson CLO Ltd. 2015-| Barings LLC INFLUENCE......
0000 . |Babson CLO Ltd. 2015-I1.......ccevvvnrrenrrenrireiines CYM.......... NIA....coes Barings LLC INFLUENCE......
0000 Babson CLO Ltd. 2016-1.........ccoverrrnrerrernirrienene CYM.......... NIA...cooorenn. Barings LLC.......ovevevreeenenrerereeeeeseesereseseenes INFLUENCE......
0000 ... |Babson CLO Ltd. 2016-11.........ccovvermrernrirnrirrinnee CYM.......... NIA....ccoes Barings LLC INFLUENCE......
0000 . |Barings CLO Ltd. 2017-]....c.ovuvererrineinririns CYM......... NIA....cooe. Barings LLC INFLUENCE......
0000 Barings CLO 2018-Ill.......cccovvvrererrrrrerrireiennenene Barings LLC.......ovvvvreriernrereseeeseseissisesisnies INFLUENCE......
0000 ... | Barings CLO 2018-IV......ccvurverrncririiniiniineens Barings LLC INFLUENCE.......
0000 . |Barings CLO 2019-11.......cvuvererrinereieseineenes Barings LLC INFLUENCE......
0000 Barings CLO 2019-ll......c.ocuueveerrrrineriniineiens Barings LLC.......cveuererierirerinsenesnssssseis INFLUENCE......
0000 <. | Barings CLO 2019-IV......ovuurivrinririiniiens Barings LLC INFLUENCE......
0000 oo | Barings CLO 2020-1.........vvevrevrerrenrrnnerrerneeenennens Barings LLC INFLUENCE......
0000 . | Barings CLO 2020-Il.........coccnerrrernmrrrerrrirnienens Barings LLC INFLUENCE......
0000 |.. Barings CLO 2020-II... . ... | Barings LLC... ..|INFLUENCE......
0000 ... | Barings CLO 2020-IV........c.ovvevrvrvreerinrinrinenns Barings LLC INFLUENCE.......
0000 ... | Barings CLO 2027-........ovverieieinieiciiene Barings LLC INFLUENCE......
0000 . |Babson Euro CLO 2014-I BV........cccovvvvrrerrenne. NLD........... NIA .o Barings LLC INFLUENCE......
0000 Babson Euro CLO 2014-1I BV.........ccovcunevrncnnnee NLD........... NIA...ccees Barings LLC.......coveueeerierireeineesesnesrseseis INFLUENCE......
0000 .... | Babson Euro CLO 2015-I BV Barings LLC INFLUENCE......
0000 . | Babson Euro CLO 2016-1 BV Barings LLC INFLUENCE......
0000 Barings Euro CLO 2019- BV Barings LLC.......c.veieiineireeineessenessscssis INFLUENCE......
0000 [ cvoeeeereeereereeeneesseseesssssseseessees | osssessnness | eressssessssessnnenns | sessesssessessessns | sressesssessnssenes | sesessssensesessasennenns Barings Euro CLO 2019-l1 BV.......ccccovvvvrvrrnnn IRL............ NIA...cooorenn. Barings LLC.......o.vvvrerencnrereireeeeseseeeseneies INFLUENCE......
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0000 | .. e Barings Euro CLO 2020-I DAC.... . INIA.... . |Barings LLC... ..|INFLUENCE......
0000 37-15576VH. | .... . | Barings Euro CLO 2021-I DAC NIA Barings LLC INFLUENCE......
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | e 81-0841854.. | .ooovevivreiies | errereisenieins | creiieinseseeinens Barings CLO Investment Partners LP................ DE........... NIA....ccoonne Company nce | 99.300 [MMLIC........oiieieiereieseieieessesnsessssssensenns | svevessssenies | veveseesenns
0000 [ oot | ceeeeeeneens 81-0841854.. | ..o [ e | e Barings CLO Investment Partners LP................ DE............ NIA .o Barings LLC........ccvverereneneerereeneerereereeiseeees MANAGEMENT. | .....cccovenrenee MMLIC ... ceeeieeeeeeeeeeeteeeseeeeseesseeeeeens | ceeesenensees | eeereeseeens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | ernnenieins | ervsssiesenieinns | oo | oo | s Barings Euro Value Add Il (BREEVA 1) Company nce
0000 .... | Barings Euro Value Add Il (BREEVA II) C.M. Life Insurance Company...........ccccveurrenne OWNERSHIP....
0000 . | Barings Euro Value Add Il (BREEVA II) Barings LLC MANAGEMENT.
Barings Real Estate European Value Add | Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | ernnierienns | evnrnsnsennnnnns | venseeensenes | s | s SCSp GBR.......... NIA ..o Company nce . 44,700 [MMLIC......c.oiierereirenieeseeiesesnssessessssssenns | cevssenssnnnes | vevsseeeeens
Barings Real Estate European Value Add |
0000 | oo | eonnernenes | e | v | s | s SCSp GBR.......... NIA .o C.M. Life Insurance Company...........ccccveurenne OWNERSHIP.... |........ 5.000 [MMLIC........ooireieireinnereireeieeeseiseseessnsssesssenes | seesesesesnens | censeeesnees
Barings Real Estate European Value Add |
0000 [ .ooveererrereeereeiseeiseeeseeeseeeseeesneees | eererneiinees | revireeisseiineenees | reeeseennesseins | eeeesinessesiens | cresessisss s SCSp GBR.......... NIA....cooes Barings LLC.......c.oorunrineiniireiseiressesseseeis MANAGEMENT. | .....ovvvrinnee MMLIC.......coieeeenesenesesessiseieeins | cevveeieeies | cerseennenns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | eerenieenns 85-3449260.. | ..covviririeries | e | e Barings Real Estate Debt Income Fund LP........ DE........... NIA....ccoonne Company nce  [..100.000 [MMLIC.......iiiieieieieissieseieiesisssessissiessenns | sveressssenses | vevensesenns
0000 | oo | v 85-3449260.. | ...ovvrirrrnres | e | e Barings Real Estate Debt Income Fund LP........ DE............ NIA ..o C.M. Life Insurance Company...........ccccveerenne OWNERSHIP.... | .oveeeerrenrenee [MMLIC e eeesesssesiseiesissiseisenens | vevseesnsenees | eeeseesnnens
0000 85-3449260.. | .... . | Barings Real Estate Debt Income Fund LP........ DE............. NIA.....cooone Barings LLC MANAGEMENT. | ....oceeerereees [MMLIC....coticceceee e eeeseevenes | cvevsreieninns | ceveveneenens
0000 82-5330194.. | .... . | Barings Global Em. Markets Equity Fund.......... NC..oovvrne NIA ..o Barings LLC MANAGEMENT. | ...ovvveverees [MMLIC.....cooiecc e | cvveiveienienas | ervenienans
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | eereeieenns 98-1332384.. | cvovvvervrieiies | errerreiveisneiins | crereissieseseinenns Barings Global Energy Infrastructure Fund | LP. |CYM.......... NIA....ccine Company nce  [99.200 [MMLIC........iieeisieeieeseieiessesseesesssessenns | seveessienies | vereneesenns
0000 [ eoeeeeeeeeeereeeseeseereeseseseeeeseees | ceeeeeeneens 98-1332384.. | ..o [ e | e Barings Global Energy Infrastructure Fund | LP.|CYM.......... NIA .o Baring Asset Management Limited.................. MANAGEMENT. | .....overrerreae [MMLIC ... ooeieeeecieeseseeseiseieenees | cveereeenninees | seeneeeeens
0000 . | Barings Global Dividends Champion Fund........ IRL............ NIA.....cccoone. Barings LLC MANAGEMENT. | .....covvvereeee [MMLIC.....octiiiieccceces e | cveveieieninns | cevevenrenens
0000 . | Barings Global Inv. Grade Strat Fund................ IRL............ NIA ..o Barings LLC MANAGEMENT. | ...coevvevrreees [MMLIC ... | eveivsienienas | envensenaens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 |.. Barings Global Private Loan Fund... . | Company nce
0000 . | Barings Global Private Loan Fund Barings LLC.......cvvvreeeneneereereineerereeesiseeees MANAGEMENT.
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | e 82-3867745.. | .oecveevervreries | crverreriesiieiins | crerieiesiese e Barings Global Real Assets Fund LP................. DE........ NIA....ccoon. Company nce . 42,700 [MMLIC........oiiereieeeeieeseeseesesssessessiesenss | serieisnsenies | veveneesenns
0000 | oo [ e 82-3867745.. | oeovveeereneee | cervereineineeinne | ceeereineinieeeineenes Barings Global Real Assets Fund LP................. DE............ NIA .o C.M. Life Insurance Company...........ccccveurrenne OWNERSHIP.... |........ 7500 [MMLIC........o i iseessessetssesssenes | seeneseneneens | censenennees
0000 [ .ooveeerereereerneereereeseeseeseeseees | eeeeneinees 82-3867745.. | ..oovvevvnernes | everrneerneeneens [ e Barings Global Real Assets Fund LP................. DE............ NIA...ccooees Barings LLC.......covvueiererireeireesessessseseis MANAGEMENT. | .....ovvrinnes MMLIC.......oiiiienerneneseseseiseiseisenns | cvessesneses | ceeeeenenns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ 1vveevererieisieieereessisersssenes | evvierenens | ereseresreeinines | e | veeresesesieenns | s Barings Global Special Situations Credit Fund 3|IRL............ NIA.....cccoone. Company nce . 16.000 [MMLIC.........ooieiieiieesceeeee s | vvvevevinsenes | cvnieaennns
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
0000 [ .ooveveeerererieeeeerereeissisenreenins | ereseerenens | ererereresesinnenes | cereeeseeesienens | sersnernesesnnes | ererenseenesnneeena Delaware DE....cccee. NIA s Company OWNERSHIP.... |...... B7.600 |MMLIC........omrierierirerinerienicniereeneenesnienes | rererenienins | eereeeeenenes
Barings Global Special Situations Credit 4
0000 | .oovvoeerrereereeerneireeeseeeseeeseeeneees | eevrneinnees | eevieeiineiinninees | e | eeeessessnsinns | s Delaware DE........... NIA.....cooe. C.M. Life Insurance Company...........ccc.cceveuen. OWNERSHIP.... | ........ 3800 |MMLIC.......ciierieiiniineieeieeieeeseeeseeesseeseessness | vesessssssens | sevseeesenees
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Barings Global Special Situations Credit 4
0000 [ eoeeeeeeeereereeeneeerseesssineeeessene | eresseessess | esseeeessssessnsenes | seseeesseesestesens | sressesssessesnnes | srsesessenssessasensenns Delaware DE....ccoo. NIA. .o Barings LLC........ccovinueeninireseeneineie e MANAGEMENT. | .....cccovuunrunes MMLIC.... et iesssesseeeeenes | cveessseneies | reeeeseeens
Massachusetts Mutual Life Insurance
0000 | cvvveereirriereireiereeenenesessnens | ernsierienns | e | oo | s | s Barings Global Special Situations Credit 4 LUX. [LUX........... NIA....ccoonne Company OWNERSHIP.... |...... 17,400 [MMLIC.....c.ioieieesieeseisseeissiesesesssssnsenes | sevvessssnsens | eonnsensennns
0000 [ ooeeeeeeeereereeeneererseessesseeeessses | eresseesneas | eesessesssessnnenes | seseeesseesessenens | soesseessssssssnnes | sesessssesesessssensens Barings Global Special Situations Credit 4 LUX. | LUX........... NIA. ... C.M. Life Insurance Company...........ccccveureenne OWNERSHIP.... |........ 0.900 [ MMLIC......c.ieierierieieneireireiieeiseiseeseessesseesesenes | seessesssensens | ceneeeesnees
0000 | cvvoveevrieieerererereseereseeseesiersnens | ernreriesins | eresresssssiesinns | eeesresiesisesins | evvsseesissssesies | seesessissesssesenenns Barings Global Special Situations Credit 4 LUX. [LUX........... NIA....cccoonn. BaringS LLC......c.ovveverereeerce e MANAGEMENT. | ...ccvvvvrenee. MMLIC......oicieere et enaesens | evvevieseseeses | erveserenns
0000 .... | Barings Global Special Situations Credit Fund 3| IRL............ NIA .o Barings LLC MANAGEMENT. | ...oovvevvrenes [MMLIC ... | eveevissenienen | eeveseesanns
0000 .... | Barings Middle Market CLO 20171 Ltd & LLC... | CYM.......... NIA .o Barings LLC INFLUENCE...... | .ooevircreree [MMLIC . | cvevinsineinens | sevveeenies
0000 [ cooeeeeeererereeeneeseeseesssssseeesnees | resseesnnes | eremessessssessnnenes | sessesssesssssenens | soesseesssessssenes | sesessesessenssenensenns Barings Middle Market CLO 2018-.................... CYM......... NIA .o Barings LLC........ccvverreeenereeereeneereseesiseeees INFLUENCE...... | .ooeeevereoe [MMLIC . eeeeceeeseeseiseinenes | cvnereesnsinees | ceeneeneens
L0000 PO RPOPTOTURPOPURPPOVEN PUPPIORIURPOREN BUPPORPURPPROTPURPRN OVPURPORPIRTORPOREN FOOTPORPORPORTTOTTO PTRTOPOOROTROON Barings Middle Market CLO 2019-I..........c.c....... CYM.......... NIA .o Barings LLC........covvverreninirrernenecriesineiens INFLUENCE...... | oovvvcreree [MMLIC .o | vevieninsinens | veveienins
Massachusetts Mutual Life Insurance Ownership/Influe
0000 38-4010344.. | .... . | Barings North American Private Loan Fund LP. Company nce
0000 38-4010344.. | .... . | Barings North American Private Loan Fund LP. Baring Asset Management Limited MANAGEMENT.
Massachusetts Mutual Life Insurance Ownership/Influe
0000 98-1332384.. | .... .... | Barings RE Credit Strategies VII LP................... DE............. NIA.....ccooone Company nce 34000 [MMLIC.........oiceecceeeee e eeieseens | vveresinnenes | cvnieaennns
0000 98-1332384.. |.... . | Barings RE Credit Strategies VII LP................... DE....... NIA....ccoon. Baring Asset Management Limited.................. MANAGEMENT. | ...covvverrreaes [MMLIC.....coiee e | eveivsienienas | eveensenaens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 . | Braemar Energy Ventures |, L.P...... DE............. NIA.....cooone Company nce 89800 [MMLIC.........oiieieeseceee e | vveverienenes | e
0000 .... | Braemar Energy Ventures I, L.P...... DE....... NIA ..o C.M. Life Insurance Company.............ccceouenee. OWNERSHIP.... [......1.300 [MMLIC........oooieeriiiriiieieteeeieeeeseeiessiesenas | ceveisnienies | cevereesenns
0000 | oo | eorrerienes | e | vesseenensenes | s | s Braemar Energy Ventures |, L.P......c.cccocvvenee DE........... NIA ..o Barings LLC.......ovevvreriniinrireseeeseseissisesssnees MANAGEMENT. | .....ccceverenee MMLIC...ooeieeveerireiriesieieiesiesesseesssssssssesenss | evveesessnnsnes | eveessenens
Ownership/Influe
0000 [ cvoeeeeeererereeeneeseeseessesseeseessses | ressessnnes | eemessessssessnnenns | sessesesesssssenens | soesseesssesnssenes | sesessssessesessasensenns Barings European Core Property Fund SCSp.... |LUX........... NIA .o MassMutual Holding LLC..........ccccoeurinierrirnenne nce 9800 [MMLIC......oiireeirreeicseeeeseieneens | e | e
0000 .... | Barings European Core Property Fund SCSp.... [LUX........... NIA.....cccoone. C.M. Life Insurance Company...........c.cccevuernenes OWNERSHIP.... [.......0.600 [MMLIC........cocsvrrrreriiererrerereieiessiesssesesena | seeverineannes | cevereesnnns
0000 . | Barings European Core Property Fund SCSp....|LUX........... NIA ..o Barings Real Estate Advisers LLC................... MANAGEMENT. | ...coevvevrreees [MMLIC ... | eveivsienienas | envensenaens
0000 Benchmark 2018-B2 Mortgage Trust................. NY e NIA .o Barings LLC.......ocevvrereneencerereeeeereeeereseneeees INFLUENCE...... | coovoeveeveeeee [MMLIC ..o | eveevveieiienan | ervesaeians
0000 ... | Benchmark 2018-B4.........ccccovvrirnenvrncineicrinien. NY.ooies NIA oo Barings LLC INFLUENCE...... | .ooeivereee [MMLIC .o | crevienineinens | vevveeenis
0000 38-4096530.. | .... .... | Benchmark 2018-B8...........ccccovvnrurrnincneireineen. NY.ores NIA. .. Barings LLC INFLUENCE...... | oo [MMLIC . eeeeceeeeseeeieisenes | cvnereesnninees | ceeneennens
0000 [ oo | s 04-1590850.. | ...ceuvvrereernee [ e | e Braselton Point LLC..........ccccounirerninirrirreiiinne DE....cccnne. NIA .o Barings LLC........covvmemmininierernnnecrieineins OWNERSHIP.... |....100.000 | MMLIC.......ccocoiimirirriiririieeininseneeesinsinenensens | veressnsinens | eevseeenenns
Ownership/Influe
0000 | oo | e 20-5578089.. [ ..oceevreriereens [ v [ Barings Core Property Fund LP...........cccocvvenee. DE............ NIA .o MassMutual Holding LLC..........ccccovurineerrirninne nce | 20.200 [ MMLIC......c.ooieeieireneireireeseeeseseieeseeessseesssnnes | seessesesssnens | conessnesnees
0000 | oo | e 20-5578089.. [ ..cvevvrivriens [ eorrreireinieiiens [ Barings Core Property Fund LP..........cccccovvunnne DE........... NIA...coene Barings Real Estate Advisers LLC................... MANAGEMENT. | ...covvrrrrrnn. MMLIC......oioiieeerteesseesseseeissnenens | evreessssssenns | eereesenens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ oo | ceneeeeenes 46-5432619.. | covoeeeereins [ e [ e Cornerstone Real Estate Fund X LP..........c.c..... DE....ccoen. NIA oo Company nce 28300 [MMLIC....... e | e | e
0000 46-5432619.. | .... ... |Cornerstone Real Estate Fund X LP.................. DE......... NIA....ccoinne C.M. Life Insurance Company.............ccccerevnee. OWNERSHIP.... |.......2.800 [MMLIC........cocsveriirrrerieieireierereissenenssessiesens | sverveisnienes | vereneesenns
0000 46-5432619.. | .... . | Cornerstone Real Estate Fund X LP.................. DE........... NIA .o Barings Real Estate Advisers LLC................... MANAGEMENT. | .....coverrerreae [MMLIC ... oieeeeeceseseeneiseieenes | ceereesnninees | seeneeenens
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Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ooeeeeeeeeeereerseeseereesseeseseesenes | eoeeeeeeneens 35-2531693.. | ..veeeeeinens [ e | e Cornerstone Permanent Mortgage Fund Il LLC |MA............ NIA. .o Company nce 2:100.000 | MMLIC......coiiieieereieineineireieensiseisessssessesensenes | seeeesesineens | cenereesnees
Massachusetts Mutual Life Insurance
0000 | cvvveevrrerieieisriereseesseeessienens | eereeneenns B1-1793735.. | creverervrieies | errerrerssinneiies | crenernsinseneninenns Cornerstone Permanent Mortgage Fund IV LLC |MA............ NIA....ccoonne Company OWNERSHIP.... [....100.000 [MMLIC.......ccccsrrirrirrrrrrnererreieiersessresenssssssesens | sveressnsenses | vereveesenns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 . 190-0991195.. | ... ....1597511 . | Gateway Mezzanine Partners Il LP Company nce
0000 90-0991195.. |.... ....1597511 . | Gateway Mezzanine Partners Il LP C.M. Life Insurance Company.............ccccerrrnee. OWNERSHIP....
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | ..oveoerereereereereereeseeseeseeseees | eeeeneinees 82-2932156.. [ ..vorvrrrrnreines [ errerrneerneeiienns [ e GASL Holdings, LLC.........ovcneernirireernirseirneinees DE............ NIA...cooes Company nce | 11.300 [MMLIC.......oiiiieieerersereeseiseiseississenns | ceereesninns | seeseenenns
0000 [ ooeeeeeeeeeereeeseeseereesseiseeeeenes | creereeeneens 90-0991195... | ..ovevecieinnes L1595 | Gateway Mezzanine Partners Il LP.................... DE....cccooe. NIA ... Barings LLC.......cveerueenineeereeneereeeeeiseies MANAGEMENT. | .....cccovnrunee MMLIC......oiieccseesee et vesienens | eveiseienienas | eeresserens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ oo | s 37-1708623.. | ..o [ e | e Great Lakes [, L.P.....cc.coeveenecincne DE....ccce. NIA .o Company nce | 41400 [MMLIC......coooiiiriireeeeeiseienssiseseesesnnes | seeeninsinsens | conereesnnes
0000 [ eoveeereeeeereeeseeseereeseseseesesenes | ceeeeneneens 37-1708623.. | .oveveeeeinees [ eerrerneireirniens | ceerreeseeseeseeneeneens Great Lakes , L.P.....ocoeeerereeeeinne DE.....cc...... NIA. ... Barings LLC.......ovvvvrerereneerereeeeeseiseeeesesnenes MANAGEMENT. | .....cccovenrenne MMLIC.......o ot | cevsesssnssns | sevessnsenns
JPMCC Commercial Mortgage Securities Trust
0000 [ ..oveererrereereereeereeeseeeseeesseesenes | eeeeeeieees 38-4041011.. [ oo [ e [ e 2017-JP7 NY..oonns NIA....cooe. Barings LLC.......coorinrirrineireeseseceeseseei INFLUENCE...... | oo MMLIC.......coieeeeesese e | ceeeeesneeines | cereeennenns
JPMDB Commercial Mortgage Securities Trust
0000 | ..oveoerereereereereerneiseeseeseeseees | eeeeneeeees 38-4032059.. [ ..ooreerrrerines [ e [ e 2017-C5 NY oo NIA...cois Barings LLC.......coveueieinerreeinsereenesssesscis INFLUENCE...... | oo MMLIC......ceiiiesernerneneseneseiseienns | ceeseesnesns | ceeeessenns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | ..oveeerereereereereereeseesseeseeseees | eeeeneinees 82-1512591... [ oooveeinernes [ erverrneerneeinenns [ e KKR-MM Vector LP..........cccomeumrinieneirneineinenns DE............ NIA...ccoos Company nce 22:100.000 [ MMLIC. ....cooieeieieirneneiseiseinseisensessessens | eveersessieens | seeeseesees
Massachusetts Mutual Life Insurance
0000 [ ooverrerereeereseseeseeresssseseeesenes | coeveeseneens 4B-4255307.. | covoevereererierns | ernrrnrirnisennnes | crerineinesessnenninn Marco Hotel LLC.......ovvvieierrereiecnceieieiinns DE.....co.. NIA...ccooenn. Company OWNERSHIP.... |....100.000 | MMLIC......cccosurrmrirmrernrinsireesseesessessssssssnsnssnns | vnssessesssnes | eesssesenenns
Massachusetts Mutual Life Insurance
0000 04-1590850.. |.... ... |Miami Douglas One GP LLC.........c.ccoevrerreren DE.....cccc... NIA ..o Company OWNERSHIP....
0000 04-1590850.. |.... . | Miami Douglas One GP LLC...........ccccoovvererrrnnee DE............ NIA.....cccooee. C.M. Life Insurance Company...........c.ccceuerenes OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 04-1590850.. | .... .... | Miami Douglas Two GP LLC..........cccoucerneernirnens DE....cce. NIA .o Company OWNERSHIP....
0000 04-1590850.. |.... . |Miami Douglas Two GP LLC..........ccccoeovirervirnnne DE......... NIA....ccenne C.M. Life Insurance Company.............ccceerevnee. OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 04-1590850.. |.... .. |Miami Douglas One LP Company OWNERSHIP....
0000 04-1590850.. |.... . | Miami Douglas One LP C.M. Life Insurance Company...........c.cccerrveee. OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 [ ..oveoeeereereerneereereiseeseeseeseees | eeeineeeees 04-1590850.. [ ...ourvvurrrrrrnes | wrreerneernenrnnnes [ eeerreeieeieeeeeinees Miami Douglas TWO LP........ccoccuviuniiniincinnnn. DE............. NIA ..o Company OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 . 104-1590850.. |.... .... |MM BIG Peninsula Co-Invest Member LLC....... Company OWNERSHIP....
0000 04-1590850.. |.... . | MM BIG Peninsula Co-Invest Member LLC....... C.M. Life Insurance Company...........c.cccerreveee. OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 | ..oveoneereereerneereereereeseeseeseees | eeeeneinees 85-3886824.. | ...ovverrnrines | e | e NYDIG Digital Assets Fund I LP............cccccceune. DE............ NIA...ccnees Company OWNERSHIP.... |....100.000 [MMLIC.......cosvemiereiniieieineirneeeeseessensnensens | eveessnssennes | seeeseesees
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0000 04-1590850.. |.... . | Miami Douglas Two LP C.M. Life Insurance Company...........c.cccceuerenes OWNERSHIP.... [ .oveeveevrerees [MMLIC ... | vevriseinnees | ceveeeesnnns
Massachusetts Mutual Life Insurance
0000 [ oovererereeereresseseeressesessesesnnes | coeveeneeens 45-3623262.. | .ooveeirrierns | e [ e HB Naples Golf Owner LLC..........ccccovvurvrnrrnnenee DE.....cco.... NIA...ccooonn. Company OWNERSHIP.... |....100.000 | MMLIC......cccoemrmrirrmrminrinsireesseesessesssesssnsssssnns | vnvsersessnnes | sesseesenenns
Massachusetts Mutual Life Insurance
0000 [ ooeeeeeeeereereeeneererseessesseeeessses | eresseesneas | eesessesssessnnenes | seseeesseesessenens | soesseessssssssnnes | sesessssesesessssensens MM CM Holding LLC........covvrvereireeeneireieeeeens DE....ccco.. NIA. ... Company OWNERSHIP.... |....100.000 | MMLIC.......ccosuiirierrieirneereireesrenseneesesnesseseesees | vereesssenees | sevseesenenes
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..oveoeereereireeereeeseeeseeeseeesseeseees | eereeeieees 81-3000420.. [ ...ovvvrrrnrirnes [ e [ e MM Debt Participations LLC.........cccccoccrrrenrrennce. DE........... NIA....cooe. Company nce 22:100.000 [ MMLIC. ...oceoiiiieieiseseiseieeiseeiseeisesseesees | seeeesesiinnes | seeeseeesnes
0000 [ ooverererreeersesseseeresssseseeessenes | coeseeneeens 81-3000420.. | ..ovevverrrrrenes [ errrrrnrireiinnnns | ceernereeeesneeseneens MM Debt Participations LLC............ccoccererrerrrenen. DE.....cco..... NIA....ccooenn. Barings LLC.......ovevvrerenenrerrereeissesseeesesesnenes MANAGEMENT. | .....ovvvernnnes MMLIC.......ooioeerieeseeeee e ssissississsssssnas | cevssssesies | sevsssnsenns
Massachusetts Mutual Life Insurance
0000 [ ooeeeeeeeeeereeeseeseereesseiseeeeenes | creereeeneens 82-4411267... | v [ e | e RB Apartments LLC........ccccovunreneeneneieirnineenes DE....cccooe. NIA ... Company OWNERSHIP.... |....100.000 | MMLIC.......ccosuririerrieiseereireersrenseneeeesnesneseesees | veeseesssenees | sevneesenenes
Massachusetts Mutual Life Insurance
0000 [ ..oveoeereereereereereeiseeseeseeseees | eeeeneieees 75-2901061... [ .oooveviernrines [ erveerneerneninenes [ eeerreeieeineeseeinnees Reston Arboretum LLC.........cccovvumivnieniiniinens DE............. NIA ..o Company OWNERSHIP.... |....100.000 | MMLIC........oivoieiemiieieirneirneinneesneessessneniees | eveessssisnnes | seeesseesees
Massachusetts Mutual Life Insurance
0000 [ ..oveeererereereereereeseeseeseeseees | eeeeneinees 54-2055778.. | .coovvvenernernes | everrneerneeineens [ eeerieeieeineinneinnees Rockville Town Center LLC.........ocovcvrvevrncrncnnnee VAo, NIA...ccooes Company OWNERSHIP.... |....100.000 | MMLIC.......coivoeemeiniireeeineirneeeesseesensnensnens | sveesinsiinnes | seeeseesees
Massachusetts Mutual Life Insurance Ownership/Influe
0000 |.. . |20-8856877... Somerset Special Opportunities Fund L.P......... . | Company nce
0000 20-8856877.. |.... . | Somerset Special Opportunities Fund L.P......... C.M. Life Insurance Company.............cccerevnee. OWNERSHIP....
0000 [ eoeereeeeeeeereeeseeseereeseeeseeeeeees | ceeeeeeneens 04-1590850.. | ..evererrerrrree [ eerrerneireirninns | ceerreereeseeseeeeeneens SouthPointe Industrial LLC...........cccocveurrirrieneenee Barings LLC........ccvverereneneeereeeeerereeeeeseeees OWNERSHIP.... |....100.000 | MMLIC.......coiuiieierririneereereerseenseseeseseesseaeesees | veeeesssenees | seeseeseeene
Massachusetts Mutual Life Insurance
0000 | ..o | e 35-2553915.. | ..ooiverinirinns [ [ s Ten Fan Pier Boulevard LLC........c.cccoovvuvrunnne. DE.....cccc... NIA ..o Company OWNERSHIP.... |....100.000 | MMLIC........ooviieriienrineineineineeiresinesisenirens | sversessiinnns | ceveeneeenens
0000 | oo | e 41-2280127.. | coveeriniien [ v [ Tower Square Capital Partners Ill, L.P............... DE............ NIA ..o Barings LLC.......ovvvvvrerininrereseeesissiseisesssnees MANAGEMENT. | .....cccvverenee MMLIC.....eieeireiriesieieeesieseseeesssssssssesenss | evveesessnnsnes | oeveessesens
Ownership/Influe
0000 [ eoeeeeeeeeeereeeseeseereeseeeseeseenes | ceeeeeeneens 41-2280127.. | coeeeereeeeeens | ererreereeieeenes [ ceeeineineieesneneen Tower Square Capital Partners Ill, L.P............... DE............. NIA .o MassMutual Holding LLC..........ccccovuvinierrirnenne nce . 15.900 |MMLIC.......iieeieieeeeereireeseeneeseeeeieseseisesenens | ceeeseeennaee | eeeseeseeens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | e 41-2280129.. | ..ovovevieiie [ e [ Tower Square Capital Partners IlIA, L.P............ DE....... NIA....ccoone Company nce . 85.100 [MMLIC........oiereiereeeiieeeeieesessiessessienenns | seveisnienies | vereneesenns
0000 | oo | e 41-2280129.. | .o [ v [ Tower Square Capital Partners llIA, L.P............ DE........... NIA ..o Barings LLC.......ovevvrerereineereereeneeseeireseneenees MANAGEMENT. | .....cccovnrenne MMLIC. ... sseesseeesenss | ceeesssssnenee | ceveeeseeens
Massachusetts Mutual Life Insurance
0000 04-1590850.. |.... ... | Trailside MM Member LLC Company OWNERSHIP....
0000 04-1590850.. |.... . | Trailside MM Member LLC C.M. Life Insurance Company...........c.cccvuerenes OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 83-1325764.. | ... .. | Washington Gateway Two LLC.........c.cccouurviunnee DE....cccee. NIA .o Company OWNERSHIP.... |.....88.700 | MMLIC......ccoiviimrirrerineenrireerseensessenessesnesnesens | veesessnsenees | sevseesenenns
0000 83-1325764.. | .... . | Washington Gateway Two LLC...........cccccevurrnnee DE......... NIA....coine C.M. Life Insurance Company..........cc.cecereunee. OWNERSHIP.... [.........700 [MMLIC.......oouiirereiriirrieieiseieieieissrsnseeseessseseens | cvevesnssenses | vereneesenns
Massachusetts Mutual Life Insurance
0000 32-0574045.. |.... .. | Washington Gateway Three LLC.... Company OWNERSHIP.... |.....83.700 |MMLIC.........ccceoouireriirerieiresiceeseereeeeenseens | vvevesienenes | covveesennns
0000 32-0574045.. | .... . | Washington Gateway Three LLC.... C.M. Life Insurance Company.............ccccerrveee. OWNERSHIP.... [.....11.400 [MMLIC........cccoviriirireiieireriereieieieseseeseesssenenns | seressnienies | veveneesenns
Massachusetts Mutual Life Insurance
0000 | ..oveoeeereereereereereeseeseeseeseees | eeeeneinees 04-1590850.. | ..oouvveurvrerrnee | wrrerrneerneennnens | erereeieeineeeeinnees West 46th Street Hotel LLC........cccvvervcreiiririnnee DE............ NIA...ccones Company OWNERSHIP.... |....100.000 [MMLIC........osveieeimeieieirneirneeeeseesensnensens | eveesssssennes | seeeseesees
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Babson Capital Loan Strategies Master Fund
0000 [ .ooveererrereeereeerneireeeseeeseeeseesneees | errirneiinees | eevireeiiseiinsenees | reeeseinnesesns | eeeesissnsinns | cossessissesenis LP CYM......... NIA....cooes Barings LLC.......covininrineiireinseressesseseis MANAGEMENT. | .....ooviennes MMLIC.......coiieeeenenenesessssseieias | ceeveeieeines | cerseennenns
Barings China Aggregate Bond Private
0000 | cvvveereirriereireiereeenenesessnens | ernsierienns | e | oo | s | s Securities Investment Fund CHN.......... NIA....ccoonne Barings LLC......c.oveieieirieecsieessisneeinens MANAGEMENT. | ...covverrenn. MMLIC.....oooiiiiee e esessensens | evseessssssenns | eesessenens
Ownership/Influe
0000 .... | Barings European Growth Trust Fund Barings LLC nce
0000 . | Barings Global High Yield Fund............cccccocee.c. Barings LLC MANAGEMENT.
Ownership/Influe
0000 [ ..oveeeereereereereereereesseeseeseees | e | reverssinennenees | e | e | s CCIC FUNG.....ovoiriiiiieie e CHN.......... NIA...cooes Barings LLC.......cveueererierireeneeneeressseseis nce | 51.600 | MMLIC.......coiiirerriiriieiieieeeseesseeiseesseissiees | evnsssnessnens | seeesseesees
Massachusetts Mutual Life Insurance
0000 |.. . |71-1018134.. |. . | Great Lakes I LLC... . | Company OWNERSHIP....
0000 71-1018134.. | .... . | Great Lakes Il LLC C.M. Life Insurance Company.............ccccerernee. OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 [ ..oveeererereereereereeseeseeseeseees | eeeeneinees 04-1590850.. [ ..oourveurreerrnee | wrrerreereerneens [ ereveeseesneeeeinees Wood Creek Venture Fund LLC..........ccoccneveneee DE............ NIA...ccooes Company OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 |.. . | 36-4823011.. 50 Liberty LLC . | Company OWNERSHIP....
0000 36-4823011.. | .... . |50 Liberty LLC C.M. Life Insurance Company...........ccc.ceeeueen. OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 | .vveeeerereererceeeeeeesse s | e 87-0977058.. [ ..ooveveviereies | crveeiivieeiens v Barings Hotel Opportunity Ventures................... DE............ NIA.....ccoone. Company OWNERSHIP.... |...... 50.000 |MMLIC......cooeiiereeeerieereietereeseeisieevevessiens | cevevssinsesens | eeerereninnns
Massachusetts Mutual Life Insurance
0000 | oo | eerreenenes | eveinsnsennensns | vesseeiensienes | seseesssensenes | seeeennseneesesneenns Barings California Mortgage Fund IV................. CA...cc.e. NIA ..o Company OWNERSHIP.... |....100.000 | MMLIC......cccosurrmrirmrernrinsireesseesessessssssssnsnssnns | vnssessesssnes | eesssesenenns
Massachusetts Mutual Life Insurance
0000 | .oovververeererrerreireenreesneireineees | rerrerireees | rereresiseenninees | e | e | e Barings Umbrella Fund LUX SCSp SICAV RAIF|LUX........... NIA Company OWNERSHIP.... |...... 26.100 |MMLIC........oimiirrnerirerirerirenierierienesseesieees | rererenienins [ eereeeieneees
0000 | covoveeieiieieireieseieiesesieiesnens | errvenieiens | everesssesieinns | eeesesieinienies | eeesesissnenes | seeseesesesesesnns Barings Umbrella Fund LUX SCSp SICAV RAIF|LUX........... NIA....ccoooe. C.M. Life Insurance Company............cccevueeee. OWNERSHIP.... |........ 2.300 [MMLIC.....cooiiiieieieeeeeicetseete e | eveeresienians | ervnaenienans
Massachusetts Mutual Life Insurance
0000 | ..oveeorereereereereereeseeseeseesieees | eeeeneenees 82-2285211.. | covoeeeneineines [ ererrneeineeinenns [ et Calgary Railway Holding LLC..........cccovvvnivrnnn. DE............ NIA ..o Company OWNERSHIP.... |...... 90.000 |MMLIC........oiuireireirerinerienieneeneensensessenes | reveseienins | sevsneesncees
0000 [ eoeeeeeeeeeereeeseeseereeseeeseeeeeees | ceeeeeeneens 82-2285211.. | oveeerreeieee [ e | et Calgary Railway Holding LLC........cccocovrrirnnnee DE........... NIA . C.M. Life Insurance Company..........ccccccreurrenne OWNERSHIP.... |...... 10.000 |MMLIC.......eeereieereireieeeeeneeseeeeseseneasesenens | ceeesseennaee | eeereeseeens
Massachusetts Mutual Life Insurance
0000 [ ..o | eerineieees 82-3307907.. | oeorererereeians [ ereeererirneninnnes [ eeeereeieeiieeieeieees Cornbrook PRS Holdings LLC............cccccovvune. DE........... NIA....cooe. Company OWNERSHIP.... |....100.000 |MMLIC........oiviieieieeeineineineieeeseesseesseseees | seeessesssenes | ceveseeesees
Massachusetts Mutual Life Insurance
0000 | oo | eereeieenns 95-4207T17.. | cvereererrinies | errerrerssinsenins | ererernseesesesnsenns Cornerstone California Mortgage Fund I LLC.... |CA............. NIA....ccenne Company OWNERSHIP.... [....100.000 [MMLIC........ccccsvrerrrirrrrrrreerrireierersssenensessssesens | soeressnsesses | vereveesenns
Massachusetts Mutual Life Insurance
0000 | oo eeresreneens | eererieens 95-4207717.. | ceoevereerieieries | evvereerissierins | ceeriereesessssienenns Cornerstone California Mortgage Fund Il LLC... |CA............. NIA....ccoonn. Company OWNERSHIP.... [....100.000 [MMLIC.......ccccsverrrrererererreresesseeresesiessssesesenss | seerersssensees | ceveveesnnns
Massachusetts Mutual Life Insurance
0000 [ oo | ceeeeeeenns 95-4207717.. | eovereeerecnens [ e | e Cornerstone California Mortgage Fund Il LLC.. | CA............. NIA .o Company OWNERSHIP.... |....100.000 | MMLIC........osveieirriereieineesneeseesneesnessnesinens | sveeseessinens | sneesneesees
Massachusetts Mutual Life Insurance
0000 [ eoeeeeeeeeeereeeseereereesseeseeeeeees | eeeeeeeneens 56-2630592.. | ...oevverrvirrrinns | e | e Cornerstone Fort Pierce Development LLC....... DE.....cccc... NIA .. Company OWNERSHIP.... |...... 90.000 |MMLIC........imiririerirerinerierierieriesississienes | rerirenienins | ceveesiennees
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0000 56-2630592.. |.... . | Cornerstone Fort Pierce Development LLC....... DE............ NIA.....cccoone. C.M. Life Insurance Company...........c.cccceuerenes OWNERSHIP.... |........ 5.900 [MMLIC......coiierriereeecesecee st sssvevenes | eveneresnninns | cevereerenens
Massachusetts Mutual Life Insurance
0000 45-2632610.. | .... . | Cornerstone Permanent Mortgage Fund............ MA......c..... NIA oo Company OWNERSHIP.... |....100.000 | MMLIC.......coitemierirrieeineenerneeeesnessnessneninens | eveessessienns | sveesneesnees
0000 45-2632610.. |.... . | Cornerstone Permanent Mortgage Fund............ MA............ NIA....ccoonne Barings LLC......c.ooeveieeeeiereece e MANAGEMENT. | ...covrvrrreees [MMLIC...c.coiiee e | evveinsienienns | eveensennens
Massachusetts Mutual Life Insurance
0000 61-1750537.. | .... . | Cornerstone Permanent Mortgage Fund Il......... MA............ NIA....cccoonn. Company OWNERSHIP.... [....100.000 [MMLIC........ccccsverrrrerererierrerereereresesseessesssesens | seeveessensees | ceveveesnnns
0000 61-1750537.. | .... . | Cornerstone Permanent Mortgage Fund Il......... MA............ NIA....ccoonne Barings LLC......c.coeveieieieiecsneessisnieeinias MANAGEMENT. | ...coevvevrreees [MMLIC...c.coee e essiesieiens | evveivsienienns | eneesseniens
Massachusetts Mutual Life Insurance
0000 | .vveeeerereereieee e eereieees | cerinerenns B1-1793735.. [ ooeeeeceeiies | erveeriieeeiens [ e Cornerstone Permanent Mortgage Fund IV....... MA........ NIA.....ccoone Company OWNERSHIP.... |....100.000 |MMLIC.........ccceieiireriererrecrericeerseereeseserseens | cvvesvesieenes | coveesserenns
0000 [ eoeeeerereeeereeeseeseeseeseeeseeeesenes | ceeeeeeneens 81-0890084.. | ..o [ e | e CREA Madison Member LLC.........c.ccocoverrenrenee DE............. NIA .o C.M. Life Insurance Company...........cccccveureenne OWNERSHIP.... |....100.000 | MMLIC.......cosuiieeerririneereereeseenseseesesnesseseesees | veeeesnsenees | seeseesneeee
Massachusetts Mutual Life Insurance
0000 [ ..oveorerrereerneereereiseeeseesseeseees | eeeeeeieees 20-0348173.. [ .o | e | creeireenrenieneeeens CREA/PPC Venture LLC.......cocovvnnveniirneirneis DE............ NIA...coos Company OWNERSHIP.... |....100.000 |MMLIC........oiveiieereineieirneineesseessessssessesiens | eveessesssenes | seveseeesnes
Massachusetts Mutual Life Insurance
0000 82-2783393.. |.... . | Danville Riverwalk Venture, LLC...........ccccovvenee. DE....cccee. NIA .o Company OWNERSHIP.... |.....94.400 | MMLIC.......ccocoiimirirriiniriiirrineineienissineneniens | vereesnsinens | sevneeenenes
Massachusetts Mutual Life Insurance
0000 20-3347091.. |.... . | Fan Pier Development LLC.........cccccvvvvrirvinienns DE....ccc.. NIA.....ccoonn. Company OWNERSHIP.... |......66.200 |MMLIC.......cocosrmrrrrrrrerirrirresseesessesessessssssnssens | vnsessesssnes | eessessesenns
0000 20-3347091.. |.... . |Fan Pier Development LLC..........cccovvevivrienenne DE........... NIA....ccoonne C.M. Life Insurance Company...........c.ccccerrevnee. OWNERSHIP.... [........5.900 [MMLIC........coooiereirirerieireireieieieiessniesssisssesens | svevessssenses | veveneesenns
Massachusetts Mutual Life Insurance
0000 04-1590850.. |.... . | GIA EU Holdings LLC........cccovuunivnirniriniriciinns DE......ccc.... NIA ..o Company OWNERSHIP.... |....100.000 | MMLIC.......coivmiereiieeieieerneeneesneessensnessens | sveesssesienns | seeeseesees
Massachusetts Mutual Life Insurance
0000 [ oo | e 81-5360103.. | ...vevvererrens [ e | e Landmark Manchester Holdings LLC................. DE....ccee. NIA oo Company OWNERSHIP.... |....100.000 | MMLIC........oivemierieriereieineeneeneessessseesneninens | sveeseessinnns | sveesneesnees
Massachusetts Mutual Life Insurance
0000 | ..oveeervererrererieeereeresreieeineees | eerieeieees 04-1590850.. [ ..vourverrverrrenes | werererrireirnees [ ereieeierierienineees MM Island Member LLC.........c.cccovvvnrvnrinrienees DE.....cccc.e. NIA . Company OWNERSHIP.... |...... 49.000 |MMLIC........imiririerirerirerierierierierennesninees | rererenirenins [ eeveneveneees
Massachusetts Mutual Life Insurance
0000 | ..oveorerrereereeereereeireeeseeeseereees | eeeeeeieees 83-0881588.. | ...occvvrvrrirnes | errrernrerneninnies [ eeeireeieeieeieeieees NoHo West Venture LLC...........cocvnrienrienriinnn. DE........... NIA...cooes Company OWNERSHIP.... |...... 94.800 |MMLIC........oiieiieiiireirneiineiinesierienissssnsnees | veeiesienins | cereeeeieeees
Massachusetts Mutual Life Insurance
0000 [ ..oveeeeereereereereereiseeseeeseeseees | eeeeneieees 80-0948028.. | .....cvvrvenrrraes | wrrrrrneerneiinnins [ et One Harbor Shore LLC........c.oocevevneiineiiniienn. DE............. NIA ..o Company OWNERSHIP.... |...... 76.000 [ MMLIC.......cooiiieeireiirireiieiieeineeiseeeseississsiees | evesssnsssenns | seveseeesnes
0000 [ eoeeeeeeeeeereeeseeseereeseeeseeeeenes | ceeeeeeneens 80-0948028.. | ...cevererreees [ e | e One Harbor Shore LLC........coveveerrercncreinienne DE............ NIA .o C.M. Life Insurance Company...........cccccueueenne OWNERSHIP.... |........ 6.000 |MMLIC.......ooeeeieeeeirereeseeneeseeeeieeesesseseenns | ceveeseeneinns | reereeseeens
Massachusetts Mutual Life Insurance
0000 [ ..oveorerrereereeireereeiseeeseeeseeseees | eeeeeeienes 04-1590850.. [ ...ourverrrriraes | wreeernrernmenneies [ eeeereeireeieeireeineees PACO France Logistices LLC..........c.ccocurruernnn. DE........... NIA....cooes Company OWNERSHIP.... |....100.000 |MMLIC........oiiiieeineineineineineineesneissessneseees | cveessesiienes | seeesseesnes
Massachusetts Mutual Life Insurance
0000 [ ..oveoeeereereerneereereiseeseeseeseees | eeeineeeees 82-3393166.. | ...ourvvrrrrrirnes [ errerrneerneniienns [ e Portland 400 Sixth Manager LLC.............c.ccc..... DE............. NIA ..o Company OWNERSHIP.... |...... 95.000 |MMLIC........oiiiieireirerineeinenierierieneenssneenes | reveeeienins [ eeveeenneees
Massachusetts Mutual Life Insurance
0000 . |Raleigh Crossing Phase | Holdings LLC............ DE............. NIA....coenne Company OWNERSHIP.... |......90.000 | MMLIC.......ccocrmrmrirmrrmierireireirssiesiseeessesssnssessens | vesessesssnes | evssesieseens
Salomon Brothers Commercial Mortgage Trust
0000 | oo | eennernenen | e | v | s | s 2001-MM DE............ NIA .o Barings Real Estate Advisers LLC................... INFLUENCE...... | oo MMLIC.....cerrereeeineieeesteeeseeesseesseeesenss | ceeessssnsene | ceveeeseeens
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Massachusetts Mutual Life Insurance
0000 [ oovereereieereereeese e | ceervensenes 27-2977720.. | coooeeeerererns | eeeveereeiieiienns | crereeieeresenieeians Sawgrass Village Shopping Center LLC............ DE......c... NIA.............. Company OWNERSHIP.... |...... 84.200 [MMLIC.........cooieieieereeeece et sessesesessaenes | ceveesiessenins | coesreniannns
0000 | oo | e 27-29TT720.. | covevvrvneiens [ eoverereneiniens [ Sawgrass Village Shopping Center LLC............ DE............ NIA ..o C.M. Life Insurance Company.............cccvuvrenne OWNERSHIP.... |...... 15.800 |MMLIC.......oioieeeieieierireieiseisseseeessesissisessenes | ceeesessnnens | eveessenens
Massachusetts Mutual Life Insurance
0000 | oot | ernsenieiins | erveresesiesiesinns | eeesreniesisienies | ereserissssenes | seeseesesiesssesnns STOA Holding LLC....c..ovieeeeeeeeeca DE...... NIA.....cccoo... Company OWNERSHIP.... |...... 50.000 [MMLIC.........coiiererieieiereeieeseiesessvesiesens | evervssesienas | ervesennns
Massachusetts Mutual Life Insurance
0000 [ vovereererereereee e | ceevvensenes 81-5273574.. | oo [ ervereeeeiieiiens | e Three PW Office Holding LLC..........cccocurrrnnnnee. DE.....c... NIA......cc..... Company OWNERSHIP.... |...... 95.100 [ MMLIC........ooeirieieereeerce et sesesstesssienes | ceveesaessisins | ereerssannns
Massachusetts Mutual Life Insurance
0000 [ oo | vesrensenns 35-2484550.. | ..cvvvevererenn [ e | e Twenty Two Liberty LLC.......cocovveverervercrerines MA............ NIA.....ccc...... Company OWNERSHIP.... |...... 65.000 [MMLIC.........cooiierereeereeiesesiseiesesisssessssenes | sevvessesssnins | eoveressnnes
0000 [ ooeeeeeeeeeereeeseeseereesseiseeeeenes | creereeeneens 35-2484550.. | ..o [ e | s Twenty Two Liberty LLC........ccovrreverereirieienes MA............ NIA ... C.M. Life Insurance Company............ccccveurenne OWNERSHIP.... |...... 35.000 [MMLIC.......ooiereereireireireirnernseneeeesseessessesessens | reesessnsennes | sevseeenens
Massachusetts Mutual Life Insurance
0000 [ oo | eervenienns 82-3250684.. | .....ccvvererenns [ e | e Unna, Dortmund Holding LLC..........ccccoevevrenneee DE.......... NIA......cc...... Company OWNERSHIP.... |....100.000 [MMLIC.......ccecosrmirrrreierrrereiesiesiseseseesssssesens | vsvessessiens | evveeseneens
Massachusetts Mutual Life Insurance
0000 | oo | e 45-5401109.. [ coveeerierie [ eoreresieiens [ Washington Gateway Apartments Venture LLC. |DE............. NIA ... Company OWNERSHIP.... |...... 90.700 [MMLIC........oieieieiirieiesnsieeissieeeessssssenens | eveessssnenns | eveesenens
0000 [ eoeeeeeeeeeereeeseeseeseeseeeseseeenes | ceeeeeeneens 45-5401109.. | covorveeerreinens | emerreereeieeenes [ ceneireineseesnenee Washington Gateway Apartments Venture LLC. |DE............. NIA. .o C.M. Life Insurance Company..........cccccveureenne OWNERSHIP.... |........ 4.800 |MMLIC........ooeeeeeireieeseeneeseeesieessesensenes | ceeessineies | eeeeeseeens
Massachusetts Mutual Life Insurance
0000 [ oo | evvenienns 51-0529328.. | ..cooovvvererrens | e 927972 |OQ.....cooevereen. MassMutual Premier Main Street Fund.............. MA............ NIA.......c...... Company OWNERSHIP.... |...... 91.900 [ MMLIC........ooeiieieereeieresse e sessssesssienes | cevveriessisins | ervernsannns
MassMutual Premier Strategic Emerging Massachusetts Mutual Life Insurance
0000 [ oo | eeveensenns 26-3229251.. | oooverererriis | e 927972 |OQ.....ccovvvrerennn. Markets Fund MA............ NIA.....ccoo..... Company OWNERSHIP.... |........ 3.300 [MMLIC........oieiieeeresieise e esssssssssesienes | cevvessenssenns | ervesesaenes
Massachusetts Mutual Life Insurance
0000 | oo | eereieeans 01-0821120.. | cevoveerereveres | v 916053 |OQ.....ccccovvrvenn. MassMutual Select Diversified Value Fund........ MA............ NIA...ccooenn. Company OWNERSHIP.... |........ 0.800 [MMLIC........ooeeererereeeeeceeeieeee s | ceeveeiseaenes | ceveneesenns
Massachusetts Mutual Life Insurance
0000 | ..o | eerierienes 04-3512593.. | ..ooocveerererires | e 916053 |OQ....oovverrrennen MassMutual Select Fundamental Growth Fund. [MA............ NIA Company OWNERSHIP.... | ........ 2.800 [MMLIC........corerirerirerirerirerieniesiensessssssnses | eevvneesnneinee | cereneennnns
Massachusetts Mutual Life Insurance
0000 | oo | e 42-1710935.. | .overeeveeiens | e 916053 |OQ.....ccoeevevree. MassMutual Select Mid-Cap Value Fund........... MA............ NIA....ccoooe. Company OWNERSHIP.... |...... 23.000 [MMLIC........ooiereereieieeeeee e | ceveissienies | cevenienenns
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
0000 [ oo | svesrensenns 02-0769954.. | ..covvvvererrens | e 916053 |OQ.......cocvereeen. Fund MA............ NIA.....ccco..... Company OWNERSHIP.... | ..cccoerirrennes MMLIC ...t ssessssssesenss | evvessesssnses | censeeseesens
Massachusetts Mutual Life Insurance
0000 | .vveeeereeeereiseerereeeesseeeveeenes | eerirerenns 04-3584140.. | ...ocoevrveerins | e 916053 |OQ......cccoerinenee MassMutual Select Small Company Value Fund|MA............ NIA.....cooone Company OWNERSHIP.... |........ 9.900 [MMLIC......coiiervieresecesscee e sssevevenees | cveverenssinns | cevereerenens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 82-3347422.. | ccovvvreererees | . 916053 |OQ.....cccrvvrvenen. 2005 Fund MA............ NIA....ccooone. Company OWNERSHIP.... [.......5.700 [MMLIC........coviiererereereeereereseiereessereeisesesenas | coevesseaenees | ceveveesenns
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | oo [ e 82-3355639.. | ..cvvrverrreres | e 916053 |OQ.....ccoevvvree 2010 Fund MA............ NIA....ccoooe. Company OWNERSHIP.... |.cociviiirnne MMLIC......oiiceceese et esienens | eveivesesienas | eeressenaens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | covveevrierieieiseeieseese e | e 82-3382389.. | ..ccveverrreres | e 916053 |OQ...c.ccvevrvree 2015 Fund MA........... NIA....ccoone Company OWNERSHIP.... [ .ccoooiriinns MMLIC.....ooiiiieeeeeese et siesienens | eveivesesienas | eerenenens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 [ cvovererrererierreese s | veseensenns 82-3396442.. | ..ccoovvererrnns | e 916053 |OQ.......cccvereeen. 2020 Fund MA............ NIA.....ccco..... Company OWNERSHIP.... | ..cccovvirrnnes MMLIC.....ooveereereeeeseeeiesiesiss e ssessssssesenss | svvessesssnses | cersessesens




Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | oo | e 82-3417420.. | ..cvvvrrrne (O] FT 2025 Fund MA............ INIA............... Company OWNERSHIP.... [ .oooeveevviareas [MMLIC.....ooeeceee e | ceveinnienies | vevenienaenns
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 [ oo | svesressenns 82-3430358.. | ..coocvrcrernens (O] R 2030 Fund MA.......... INIA............. Company OWNERSHIP.... [ .coeeverereens [MMLIC e sesseieniens | vevsessesiens | evveeienens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 82-3439837.. |.... (0] R 2035 Fund MA.......... INIA.............. Company OWNERSHIP.... [ .oveeeevereens [MMLICceeccerccesesssiesississsessens | vevsessesinns | evreeseseens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | oo | e 82-3451779.. | oo (O] K 2040 Fund MA........... INIA............... Company OWNERSHIP.... [ ..ovevereeereee [MMLIC ... | e | ceveveenenns
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 [ oot | ceerrensenns 82-3472295.. | ... (O] JT 2045 Fund MA........... INIA.............. Company OWNERSHIP.... [ ..ooeeeverereane [MMLIC s seeeetsiens | eeveereesieens | evverienens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | oo | e 82-3481715.. | oo OQ..ovviirinns 2050 Fund MA......c... INIAL...c...... Company OWNERSHIP.... [ .ovoeveeeviereae [MMLIC.....ceeeceeeee e | ceveisnienies | vevenienenns
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 [ vovereerereierie e | eesrenienns 82-3502011.. | .evverrrrerrnns (O] I 2055 Fund MA.......... INIA............ Company OWNERSHIP.... [ .oveevevereens [MMLIC e | vevsessesiens | evveeienins
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 82-3525148.. | .... (0] I 2060 Fund MA........... INIA.............. Company OWNERSHIP.... [ .ovoeevevereens [MMLIC o eccceceicssesiseiesiesisssesiens | vevsessesinns | evssesnseens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 [ oo | ceneeeeenes 82-3533944.. | ..covvnn [0]C U Balanced Fund MA....ccoooe INIALe Company OWNERSHIP.... | .ocereerecreees [MMLIC. ccooccccncsenecnesinesineniens | evveenisssinens | veesneeiens
Massachusetts Mutual Life Insurance
0000 [ vovereerereereereeese e | ceevvenienns 48-4257056.. | coovrererrerens | eeereerreiierienns | crereeieeresesseeians MML Series International Equity Fund............... MA.......... INIA.............. Company OWNERSHIP.... [ .coeerverereans [MMLIC ..o sesieevsiiens | eeveesiesiens | eeveeienins
Massachusetts Mutual Life Insurance
0000 [ oo | cereseeneens 47-3517233.. | cooeeeerinins [ ererneireineinnes [ e MML Series Il Asset Momentum Fund............... MA....cooe INIALee Company OWNERSHIP.... |....100.000 | MMLIC.......coeuririirereieireiseerineineiesenesseneesees | verseesnsinens | sevseesenenes
Massachusetts Mutual Life Insurance
0000 | .o rereeeesseeeneees | eerinerenns 47-3529636.. | ...cvoverrereriies [ erererineeiieiens e MML Series Il Dynamic Bond Fund.................... MA........... [NIA......cooo. Company OWNERSHIP.... | covvvevevveeeeee [MMLIC......cteccnceee e | cvvevesienenes | covveeiesnns
Massachusetts Mutual Life Insurance
0000 [ oo | ceeeeeeenes 47-3544629.. | ...ovoeeins [ e [ e MML Series Il Equity Rotation Fund................... MA....ccoooe INIALe Company OWNERSHIP.... 95.000 | MMLIC......c.oierrineireireeseiseieriesiseneeesinnes | creesiseinnens | corernesnees
Massachusetts Mutual Life Insurance
0000 | .vveeeeieeireeseeeeeeseeesneees | cerrneeenns 47-3559064.. | ...cvovvrrieriies [ v e MML Series Il Special Situations Fund.............. MA........... [NIA....cocooee Company OWNERSHIP.... 97.400 [MMLIC......cooiierieeeeeernesseee e seseienns | cvessesesniinns | ereesneenens
Massachusetts Mutual Life Insurance
0000 | oo | e 27-1933389.. [ .o OQ..ovveirinns MassMutual RetireSMART 2035 Fund............... MA.......... INIAL......c... Company OWNERSHIP.... |........ 3.000 [MMLIC........oieieierrieieeieseneeessiesesssiessenas | cveresssienies | veveneesenns
Massachusetts Mutual Life Insurance
0000 [ oo | eervenienns 27-1932769.. | .cvvvvverrne. (O] R MassMutual RetireSMART 2045 Fund............... MA........... INIA............. Company OWNERSHIP.... |........ 8.300 [ MMLIC........ooeieeieieeeive e esesssseiesienns | cevvesiesineins | erveresaenns
Massachusetts Mutual Life Insurance
0000 [ oo | coeseeneeens 46-3289207.. | covoeverrreriennns (O] I MassMutual RetireSMART 2055 Fund............... MA........... INIA.............. Company OWNERSHIP.... 24,300 [MMLIC........oooiieieierreieiesesissiesssssssessssenes | sevvessesssnens | sovssessnnes
Massachusetts Mutual Life Insurance
0000 [ oo | ceeeeeeenes 47-5326235.. | oo (O]C U MassMutual RetireSMART 2060 Fund............... MA....coooee INIALLi Company OWNERSHIP.... 55.800 [MMLIC.......coiierirerereeneiseieeseiesisenieninns | reveenineenens | sevveesenens
Massachusetts Mutual Life Insurance
0000 | ..o | e 45-1618155.. | ..ovvvvecrne (O]C U MassMutual 20/80 Allocation Fund.................... MA...ccoooe INIALne Company OWNERSHIP.... | .oovoeverevrees [MMLIC.ccoenenenecneeinesineniens | eveenisssinens | veeseeiens




Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Massachusetts Mutual Life Insurance
0000 [ ooeeeeeeeeeereerseeseereesseeseseesenes | eoeeeeeeneens 45-1618222.. | ..o | e 916053 |OQ.....ccrvvrerenen. MassMutual 80/20 Allocation Fund.................... MA......ccc.. NIA. .o Company OWNERSHIP.... | ..ccoeiiienienes MMLIC.... et iesssesseeeeenes | cveessseneies | reeeeseeens
Massachusetts Mutual Life Insurance
0000 | ..oveoerereereereereereeseeseeseeseees | eeeeneenees 03-0532464.. | ...ocvvvrvcraes | e 916053 |OQ....oovvvvnrennn MassMutual RetireSMART In Retirement Fund. [MA............ NIA ... Company OWNERSHIP.... | ........ 1.700 [MMLIC. c...ocoiiieneneseiseneieiseessessensens | evensiessinnes | seeesessees
Massachusetts Mutual Life Insurance
0000 45-1618262.. | ...ccoovvvvenens | e 916053 |OQ....vouevvrcreneen MassMutual 40/60 Allocation Fund MA............ NIA ..o Company OWNERSHIP.... | .ooveereerneees [MMLIC . coocseccseseceisessesiesiens | evieesinssinens | veeseenens
Massachusetts Mutual Life Insurance
0000 [ eoeereeeeeeereeenseseeresseeeseseesenens | coreeereeens 45-1618046.. | ...oovvvrrvercs | e 916053 |OQ.....c.crvvrvenn. MassMutual 60/40 Allocation Fund.................... MA............ NIA...ccooenn. Company OWNERSHIP.... | ..occoverienenes MMLIC. ... eeeeeeeeeesreseseeeessessesesenss | ceeesssssnenne | eveeeseeens
Aster Explanation
1 Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC
2 Debt investors own .6% and includes only Great Lakes IIl, L.P.
3 Debt investors own 9.6% and includes only Babson Capital Loan Strategies Fund, L.P.
4 Debt investors own .5% and includes only Great Lakes IIl, L.P.
5 Debt investors own .2% and includes only Great Lakes IIl, L.P.
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

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

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

©® N k0w

Bar Code:

* 6 3 3122021490000 O0 2 =« * 6 3 312 20214470000 2 =«
* 6 3 3122021365000 0 2 =« * 6 3 3122021448000 0 2 =«
* 6 3 312 202144520000 2 =« * 6 3 3 1220214490000 2 =
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

08.397.  Summary of remaining Wrte-iNS fOr LINE 8.3...........ccceiiiiriiiieice ettt s et bebensnaens

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, ACCOUNES TECEIVADIE. .......eviecvccteicc ettt snsenens | esesssssesessesens 4,690,589 | ..o 4,540,589 | ......ccoee0e0e0er. 150,000 | e 786,524
2505. Interest rate swap collateral receivable . . ..1,821,236
2597. Summary of remaining Write-ins for LINE 25..........cccueveuiiriiiciieisieece et essssisseesenias | sersssseesssseneas 4,690,589 | ..o 4,540,589 | ..o 150,000 | ..o 2,607,760
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504, ACCOUNTS PAYADIE.......cuviveiiiriseisiissieise e tesse ettt bttt bbb b8 b8 bbbt s sk n sttt bbb s s st nse s et | stessesstessessnssnsessensessntensessntans | bestessesnsensessensnsaed 4,442,732
2597. Summary of remaining WHtE-INS fOr LINE 25........cuiiiuiiiieieiisiesies ettt ettt sttt ssses ettt es st ss ettt es st ses s nssssensessnsantessessntanss | bessessesssssssessessnsensessesnsassans [ I 4,442,732
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCEIANEOUS INCOME........uvriveiririiiiesseietessesse e ssse ettt s st etk s sttt enrs 167,391 | oo 9,397 | 16,599
08.305.  Adjustment t0 IMR fOr FRINSUFANCE............coiueviiceiieiieieice ettt b b b s ae bbb ssstenns | ebessesessssesesssssessnsesensnnes | sens .336,196,061
167,391 | oo 9,397 | i 336,212,660
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Year to Date

2
Prior Year Ended
December 31

© © Nk w

_
- o

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

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

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

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

65,817,352

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

...4,183,505

32,117,387

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

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

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

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

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

..................................... 6,672,716
..................................... 3,880,277

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

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

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

.............................. 1,573,822,648

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

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

2.1 Actual cost at time Of ACQUISIION. ..........eveevireieeie ettt sttt b s b s b ss st ssssensnsas | sevessesassesseseesnssssessesaneas 11,254,720 | oo 111,336,989

2.2 Additional investment made after aCQUISIION............cc.cucviuirieeiceeeie ettt bsstenas | eebessesssessssee s s sees e 54157415 | oo 147,795,936

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

4. ACCTUAL OF QISCOUNL........oocviiiiteici ettt bbb s st s s bbbt s st s st s s bnss | sbiebssessesnsestes e s st es s s s b s s s sansaes 99 | s 303
5. Unrealized valuation iINCTEASE (UBCTBASE)...........c.cvveveereerreeesieeieisetese ettt st saes st es s sssss s s sssssssessesntssanes | orsesssssesssnssesssssssessesssanes 9,077,816 | .oovevreeeeeeend 60,617,706

6. Total gain (I0SS) ON QISPOSAIS........c.ruurererreeireireiereeeie i eteeeseesees ettt s bbb s s st nnbans | febsesssstassessessessansanenns 114,133,787 | oo 10,791,611

7. Deduct amounts reCIVEd ON QISPOSAS..........c.ccrviiiueriiireieieie sttt s b s b s s s b bt esessnsesesssenas | sesebessssesessssssesnsesessnas 575,012,007 | .oooveeeieereeeeeieeine 108,253,179

8. Deduct amortization of premium and AEPrECIAION............cveviiiiricicicsite ettt e ssbesies | sebessessssesssss s s st ens st senas 995,647 | v 1,936,045

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

10. Deduct current year's other-than-temporary impairment rECOGNIZET..............cvueviviveieieieeie et ssens | eresssssesssssssessssssessessaanes 3,552,488 | oo 76,135,701
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........ccevrrerierrerererieieiseesseesssesesies | cevevesssssssssessssssennes 1,017,821,291 | oo, 1,408,757,597
12, Deduct total NONAAMILEEA BMOUNES...........cciiiiiieiicicice ettt bbb s s st b bbb s sse s s s st st ens | Hsetnsessesssssstes et sntensesebensansessnssnsensess | fessetossessessssossessessnssssessesntantan 1,000
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ceiiiieiieeiieiiiiiis s siesssssstesssssssssssessessssessnsns | svsessessssssssssesssssssanees 1,017,821,291 | oo 1,408,756,597

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

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

2. Cost of bonds and StOCKS CQUIMEM..........c.ceviveieeiciiieie ettt ettt sa st es e ssbenas | sebessesassssssasssssssesens 4914591123 | oo 6,094,653,227
3. ACCTUAI OF QISCOUNL........cuevuiiiieiieicite ettt s bbbt s s n st nbensenns | sebessessessnsessessesantantessetan 37,255,654 | .ocvvviireeeereeis 102,485,809
4. Unrealized valuation INCIEASE (ECIEASE)..........ceuevereercvieeie ettt s ss s ae s snss s ssnsasans | suessessssissessssassssesassensaes 56,070,788 | ...ooveeererereeeeea 17,106,762
5. Total gain (I0SS) ON QISPOSAIS...........cucvirireiiieiciiecte ettt ettt bbb s bbb s et s s bt s st et s s b ssaebesssesessnas | sosebessssesessssesessnsesesnas 119,798,389 | ..cvvvveeicreeeeia 547,754,055
6. Deduct consideration for bonds and Stocks dISPOSE O ...........c.vucveiiiiiiieiciceie et sstesesas | eetesesssesssse s sssenes 3,444,368,901 | ...coovvrverecres 11,349,624,911
7. Deduct amortization Of PrEMIUM..........ccccuiieieicteie ettt b sttt es bt es s s s e ss s sbessesnbanes | sentessesessnssssessnsnsessesneas (5,051,673 | oo 38,692,825
8. Total foreign exchange change in booK/adjUSEA CAMTYING VAIUE.............ccvuiveieiiiicieie ettt asaessees | sressssssesssssbes e b besse s sss s ssesssssssessess | sbessessssssssssssss st esss st es s ssbnsesaesansaes
9. Deduct current year's other-than-temporary impairment rECOGNIZEA...........c.ccviiirireiieiiicce ettt eseressees | cereaesise s es e b 1,242,587 ...235,425,906
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. 124,896,937 | i 28,186,455
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... .30,439,704,722 ..28,727,651,645
12.  Deduct total nonadmitted @mOUNtS............cceeevcveieeieiciesee e i | ettt | erier sttt ettt b bnes
13. Statement value at end of current period (Ling 11 MINUS LINE 12)........ccoviviriiieierieiecieesiesesesesissssseesesssssessssessssssssssssssees | eesessessesssssssssnsssens 30,439,704,722 | ..o 28,727,651,645




Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B):ververierrereieseeeeeesseseess s ss sttt ettt st sssnnnas | ebbesssenssenssenseas 18,249,348,107 | .ooovvverreeienn. 1,697,471,181 | oo, 1,888,661,992 | ...oovorreriiirnn. (RANZ X 75) | E—— 18,249,348,107 | .oovvvverrrrne. 18,026,414,671 | .ovooieeieieieieiieie i | eevreeeseeesenesenees 17,656,546,839
NAIC 2 (B)-vvvvvrrerrerriseriseeie ittt sttt ensnnies | sbssssssssssnseas 10,544,606,073 | ..ocvvnrerrirenne 3,402,292,670 | ...ccvovvrrcirriinnns 1,569,204,984 | ......cvvvvvirriiriins 32,407,500 | coovvvrrvrrirnnne 10,544,606,073 | ...coovvrrrrnnn. 12,410,101,260 | ..vouevnercererieereeieeinesienseneas | sersessenssseesenns 9,901,905,632
NAIC 3 ():vvurvrrerriseiseissiesies sttt sttt nsiennes | esbiesssnesnssnsseneees 684,451,923 | ...oooiviriririins 33,065,108 | oooverrireirrireinne 67,877,851 | oo (2,155,405) | ..oovvrrirricrirnena 684,451,923 | ...cooviiieiee BAT 483,775 | .oooeecvecricricrinerieniensenieniens | e 724,069,189
NAIC 4 ()..evveerreererisee ettt sttt snsnssens | esssssssssessassnssessns 204,017,347 | oo 32,312,536 | coeoverreininns 11,727,440 | oo 7,834,757 | oo 204,017,347 | oo 232,237,200 | ..oovorvecricricrierieneenienieniens | e 185,667,414
NAIC 5 (B)-euvvreerierieseieeeeseeeseesseesse sttt esss sttt ssessssssssas | srsssessssssessesssssss 88,121,038 | ..o 1,174,036 | oo 4,233,201 | oo 823,509 | oo 88,121,038 | ..o 85,885,383 | ... | e 97,132,914
NAIC B (B)-+vuveeverrereieneieeiieisseieseessesssessesssessssessssssss sttt eneses | fensiessssssssssssnsssnsssnens 3,448,653 [ oo 74,069 | oo 498,575 | i 15,159,433 | ..o 3,448,653 [ oo 18,183,580 | ...vvuiveeeieeirisisieiineiisnisnissnienes | eerensens s snseees 16,047,035
TOtAI BONGS.... ittt | seessensensnnsnees 29,773,993,141 | oo 5,166,389,601 | ..ovvivriviiniis 3,542,204,042 | .ooooviiii 22,127,169 | .o 29,773,993,141 | oo 31,420,305,869 | ....iiiiiiiieiseieeieieis (0] I 28,581,369,023

20IsO

26,071,186 (123,407)| .... 26,071,186 25,947,779 26,193,433

NAIC 2. | ereeri e 208,324,087 | ..o [ e | s 199,432 | oo 208,324,087 | ....ccovereiiicinan 208,523,519 | ..o [ s 243,583,608

10, NAIC 3o bbb | Heb bbb bbb | Shb bbb | b 750,000 | ..o 750,000 | ..o | e 0 [ | s
11 NAIC A | e 1,927,520 | oo | | s | 1,927,520 | oo 1,927,520 | ..ooviiiiiriiicinniis | e 4,344,895
12, NAIC Bt | erbsre s 104,715,740 | ..o | cerinsiee et | rereresesisss s (1,084,356) | ...coocveverirerrenan 104,715,740 | ..ovoveercrcr 103,631,384 | ..oovoeeeieriireieenienireienienes | e 52,301,887
130 INAIC Bt e e es | oEEeeoeeeeeE e seRe e s enE et enE e semsens | ShireientenE et sentensseEensenssnEeneesient s | SeeieniseEeresententnesenteneseEeesenssntenes | fhoeeeaseneenEseeseeenEeneseesenteneseeneses | SreenteneseeseRe s enE R e nEene s ntenes | fienienE e sene ettt 0 | e | et
14, Total Preferred SOCK...........cocuiiiiiiiiiicicicesesecssnssisniins | s 341,038,533 |....coiiiiiisa (O R 750,000 | ..coviiiiiiiiicia (258,331) | ..vviinriiiiciins 341,038,533 | ..o 340,030,202 |.....coooviiiiiniicinisea O P 326,423,823
15. Total Bonds and Preferred Stock...........ocuiiiiniiiiiniisisnississiesienies | onvesieonienienees 30,115,031,674 | ...cooovviiicinne 5,166,389,601 | .....coccvvrcnnnnnn. 3,542,954,042 | .....ccoovviiiiiiiininns 21,868,838 | ......cccccvninn 30,115,031,674 | .....cccovvvennn. 31,760,336,071 | ..o (O 28,907,792,846

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....798,040,983; NAIC 2§.....1,207,715,939; NAIC 3§....97,837; NAIC48$....105,098; NAIC5S....180,488; NAIC6S......... 0.




Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actsual Interest ?Dollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........cmiririeirieeiienrienes | eeereeree e 2,006,140,345 |.......cocneveene. 0,00 R R 2,005,320,845 | ......ovrvrrrirrrireriins 6,304,027 | ..oovvvereeenne 39,024
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOE YEAN...........vurerrireirrieieiineirsieisstseese st ssese s ssessssssessessanes | sessessesssssesssssessessnssnnes 1,002,537,349 | oo 772,544,405
2. Cost of short-term iNVEStMENLS ACQUITET............ccccvieuiiiicieiieie ettt ssnssaenas | srebessssesessnseses s sesesnaees 3,003,438,552 | ....cvcvviireiieeieian 1,603,949,241
3. ACCTUAL OF QISCOUNL. ...ttt ettt sttt ettt st st s et s e st st st s e st st st st se st sese st se st sssnessnsnsnenenensnenenenenenennnnnnes | eesesesssssesesesessseeeeeereeererasans 1,029,753 | oo, 3,383,999
4. Unrealized valuation iNCrEASE (ABCIBASE)..........cvevcvieieeieriieeeesese ettt sttt s st es e b as s sss s s sses s bsseses | essessssassssssssessssasses et sssessessnsassessessnsanes | sestessessssassessesassssssassssssssesses e benses e bares
5. Total gain (I0SS) ON QISPOSAIS...........cuivieiiriiieiiteiie ittt bbb sttt bbbt nseb st | sbesssbssssssesses st st es st en s b bnes (81,693) | wvvreveieiereieie e 2,526,002
6. Deduct consideration received 0N QISPOSAIS...........cccvuiueiiereiiereieiiersee et bbb bbb s st snsens | sbebessssesessnsesssssesesnaees 2,000,589,818 | .....ccvvererrrieriernans 1,379,697,041
7. Deduct amortization Of PrEMIUM...........cccieiiiiieieicteie ettt ettt bbb ss st ensenss | ebsebasssssessessssessesses st es e s snee 187,313 | oo 169,257
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE.........c.evuruuririirieieiieciesissiseisstsisssesseseessesssssssssssssnssns | sesssessasssssssssessessssssessassassssssessassssssnsses | esssessassosssnssessessssssssessasssnssnssessnsanssns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cvuevivriveiciiicieie e ssnteses | csssessesssssstesessssssssssessssnsensesnead 6,480 | ..ot
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-8-T+8-9)........ccooimrrrrrrirninrinrrnrninsnnissinseens | snvesesessnsssssesssssssssens 2,006,140,345 | ..o 1,002,537,349
11. Deduct total NONAAMItIEA @MOUNTS...........ciuuiiiiiirr bbb | £ oEEE bbb bbbttt Chesb e bbbt
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......civeiviriiiererieieieiesessissssssssneesesssssesessssssssssessens | onenessessnessesensenereesss2y008,140,345 | ovvveiviiiiiieecicern, 1,002,537,349

QSI103




Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

10.
1.
12.

3.1

3.2

33
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LiNe 10, PrOT YEAI).........ccuiueireieciiiieieisetese sttt et
Cost paid/(consideration reCeived) 0N AAIIONS..............ruririerririnierirrie ettt s bRttt
Unrealized valuation INCIEASE/(AECIEASE).........vuirriieiieiseisetesieie sttt bbb s bbb s bbbt sk n bbbttt
SSAP NO. 108 AUJUSIMENES. .......cvreeierieiseiieseeieie st es st e ses e esess s ss s se e £ s s seeseeE 282888 st en st sreen
Total gain (10sS) ON tErMINAtION FECOGNIZEM..........ceireiiieiieieieieie et etk R e n bbbttt
Considerations received/(paid) ON tEIMMINALIONS. ..ottt E e s st
AAMOTHZALON. ...
Adjustment to the book/adjusted carrying value Of NEAGE HEM...........cu ittt
Total foreign exchange change in book/adjusted CAMTYING VAIUE...........cvuiveireiiieieieieieie ettt
Book/adjusted carrying value at end of current period (Lines 1+ 2+ 3+ 4+ 5-6+7 8+ 9)...iiiiiiiiriiriecenereeese ettt
DedUct NONAAMILEA @SSELS.........ccoiiiiii bbb bbb

Statement value at end of current period (LiN€ 10 MINUS LINE 11).......cuuriuiururiieniereieiieeisetee st ssess e sttt snen

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

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

Change in variation margin on open contracts - All Other:

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

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

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

..................... 223,271,434

...................... (297,175,399)

...................... 813,809,384

...................... 813,809,384

Add:
Change in adjustment to basis of hedged item:

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

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

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

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

0

SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uuveereetrrireeiesieieisessssiss s ssesseessssessse ettt et 888t

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

Less:

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

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

SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......cvoiiierieiiecieeeie ettt st s8££ 2888ttt

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

5.1  Total gain (loss) recognized for terMINALONS IN PHOF YEAT.......c..cuuiurerrireirrieeeseiseeeeeseee s st ss st ss et s sttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN Prior YEAI...........ccvviiiieice s
Book/adjusted carrying value at end of current period (LIneS 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2) ...ttt en
DEdUCE NONAAMILEA GSSELS.........cvureucercririsriiiesiti ettt

Statement value at end of current period (LINE 6 MINUS LINE 7).......cc.ruuriueurueiieereieeeeeseiseisssssessessee et ss st ss st ss st ettt sttt ntessesas

Qsi04

..................... 0

..................... 0

..................... 0




Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

QSI05, QSI06



Statement as of June 30, 2021 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN 14......ooiiiieicicieie ettt bbbt bbbt 813,809,384

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

3. TOtal (LINE 1 PIUS LINE 2)..ou.iveirieiriiiiiiniisciisis st ss s s8R RSB R 813,809,384

4, PartD, SECHON 1, COIUMN B.....ovvveiiiiciie ettt bbbttt 813,809,384

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

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.ttt st bbbt nn 813,809,384

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

Q. TOtAl (LINE 7 PIUS LINE 8)......veveveieiecieteceeset ettt ettt s e e s e s et et a et b ee b s s st e bbb bbb s e b et R st b s bt n e bbb et s s sttt s b 813,809,384

10, Part D, SECHON 1, COIUMN ...ttt ettt e ettt n s sansaes 813,809,384

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

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

Potential Exposure Check

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

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

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

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

QsSl107



Statement as of June 30, 2021 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

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

....................................... 1,084,926,782

....................................... 9,968,576,866

.......................................... 717,455,225

....................................... 5,091,989,583

QSI108
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition,  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and Improvements...............cooceereenrencneneeerennes . | GEOTgetOWN. ... MD.. | 07/30/1999.... | SKIPJACK COVE RESOM........ueuieiuereiceeieieriseiciseieesseeesesseseeseessessseesseesessessesssesssesssssessssnsesane | sresseesesassassesssssesssssssessessssessesseses | sesessesssssssessessessssassessesssssssassessesse | essessssssessessessssssessessesssssssessessnes | ovensea ....15,324
Building, Land, and IMprovements...........co.overniineenivncennenenns . [Palm Beach........ccccceveveeveececice e FL.... [ 07/16/2004.... | Sailfish MarNa RESOIM..........c.coivererieiieieeieiereeeeeeeete sttt ese e sesss st sesassssesesesess | setesissetesessssssasssetessassasensssessssetes | sietesessesesissssesessssssssssesssssssesansess | oeresesesetesessssessssesesessssssnsnsesesenes | veversens ....96,516
Building, Land, and Improvements...........ococvvierncininisnierennes . | Charleston SC... | 05/01/2002..... | Charleston Harbor RESOM and MariNa. .........veveriiririerississsisissssseensssssssessessssssesssessssssess | srosssassessonsssssosssssssssssssessasssessansss | srosssossessossssssossssssssosssessansesonses | srossasssees .. 200,894
0199999, TOAIS. ... ereueets et etess st es ettt E8 k8 £EE 848 Ef££E 88 4£E 848k 4R 8 4£EE4o0E 108 £ 14 4LE84EEEoEE 4R E LR 4L 8L E LR EE oL £EEEHoEE LA 8 4EEEeEEEHEEE oL A8 4HEE oL EEAEEEEeEEf e £EEfeLEfoEEEeLE AR LR LR LR LR 1L LR 0 0 [ e 0 312,734
0399999, TOAIS........ovvverirsieseiseieseeisee s esssssse s s bbb s ee s s b e ee4see AR ee R R LRSS RS R R AR R eSS R R LR Rt S48seeE SRR RS RS E RS E e R R 0| oo 0 e (V10 O 312,734
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
Building, Land, and Improvements........... Georgetown..........c.overeeene. MD. | 05/28/2021| AFG Real Estate Holding Company, LLC. | ....... 10,280,789 | .o | reeeeeen3,190,236 | ceiicnn 32,716 | o | e | e (K72 <) [N IS 3,172,844 | ... 3172,844 | ..o | 0] 470,834 | ........ 469,781
Building, Land, and Improvement; Palm Beach..........ccccovcvinnnne FL...| 05/28/2021| AFG Real Estate Holding Company, LLC. | ....... 49,871,316 (406,132) | .vvvvvreeererreines [ erveeins 35,327,854 |....35,327,854 | ...ccovoviviririnns | e .0 1....7,480,493 | ... 4,828,269
Building, Land, and Improvements........... Charleston........cccccovvvveennee. SC.. | 05/28/2021]| AFG Real Estate Holding Company, LLC. | ....... 42,065,101 (942,038) | ..o | i 27,316,654 |....27,316,654 | ..o | e .0 ]....3,926,262 | ... 2,831,530
0199999, TOAIS. ... veureseississies stttk f e ookt eeE ekt sninnns | anees 102,217,206 | .....ccocevveeerl0 | ..........66,050,990 | .......1,380,886 | ..o | 0 | i (1,380,886) | ...oooovvieciean0 [ 65,817,352 |....65,817,352 .. 11,877,589 | ... 8,129,580
0399999, TOAIS........ovvrrereerseeaerserieee ettt s e eseseee st | aeees 102,217,206 | .....cccooeveeel0 | ..........66,050,990 | ....... 1,380,886 | ...ocoovvrrerrncn0 | i | (1,380,886) | ....ccvvvrrrerren0 | v 65,817,352 |....65,817,352 .. 11,877,589 | ... 8,129,580
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Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
BT1B3ZZZN...ccoovi s | POrIaNd. ... s 09/17/2019.... | cevoovvvrnes 4.392 | o s | e 534,300 28,700,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All N ............ ik sebb sttt | cranees XXX....... XXX | e 0 [ 534,300 28,700,000
Mortgages in Good Standing - Mezzanine Loans
BBB12ZZZT ... s I INBW YOTK. vt 5.000 | i 6,872,716 | oottt | et 8,896,954
0699999. Total - Mortgages in Good Standing - Mezzanine Loans. XXX | s 6,672,716 | oo 0 | et 8,896,954
0899999. Total - Mortgages in Good Standing... XXX 6,672,716 534,300 37,596,954
3399999. Total Mortgages........ XXX e | s 6,672,716 | ...covvverernnn 534,300 37,596,954
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages With Partial Repayments
019999ZZ7 ... West BIOOMAIEI. ... M [ 03/31/2017 ... | ceverevrerieeernee [ e 108,796 | covovverrvrerrerirerens | reeerneesssineriesieens | cevsesiessnssssesssssens | onsssessessseesenenees | conns (U 108,796 | ..oovvvvnes 108,796 | ovouveerrmerierirneenns [ e 0
030211Z22... Lehi. .109/22/2016.... 188855 | i [ | s | s | s (1 158,855 158,855 [ i | e 0
11373ZZZ4... Clearwater . .109/30/2019.... . 094,526 | [ e | s | e | o 0 [ v | s 1,094,526 | ... 1,004,526 | ....oovverrnniveriienes | o 0
114840ZA2 Coral Gables........c.ccowvevrrrrernennns FLooiriirrrnee [ 08/12/2016.... | ceveoeererireeirnes | ceerreriseriierinnns 180,748 | coooeeeceeerrierieeins | rererneninsineisesienes | cevesssessseessessnsins | onsssessessssssssenees | cenns (1 180,748 | ..oovvvnnee. 180,748 | coooeeeeerierieeis [ e 0
165421274... Cape Cod .105/06/2016.... 46,529 | e | e | e | e | s 0 [ 146,529 | ............. 146,529 | ..o | e 0
212555ZA7... Philadelphia .101/31/2012.... . 282,831 | i e | e | s | e (0 TP [P 82,831 82,831 [ oo | e 0
275222773.......cvvvsvvniinn Austin 0472612017 ... | covovveeeieerinene | e 83,399 [ oo | e | s | cereeeesnsssninnees | e 0 | o | oo 83,399 83,399 [ .o | s 0
290600ZB4... Jacksonville .| 08/22/2018.... 286,339 | oo [ s | e | s | e 0 | o | e 86,339 86,339 [ ..o | s 0
290700AB9... Memphis .| 11/07/2019.... 12,831 | oo | e | e | e | oo (1 112,631 | e 112,831 [ s | s 0
380555278... Indianapoli INc .102/22/2019.... WTTBT9 | et | e | e | e | s 0 [ oo | e TT079 | covveieeee TTBT9 [ e [ e 0
44055522 . | Houston X .| 06/28/2018... 40,500 | oo [ e | e | s | s (U 140,500 | ovoovvrrers 140,500 | oo | e 0
494266775... The Woodland S TX .1 03/25/2015.... 16,282 | oo | e | e | e | oo (1 116,282 | oo 116,282 | oo | e 0
502413ZZ3... Salt Lake City. [V P .| 11/08/2013.... 00,031 | oo [ e | e | s | e (U 100,031 | covoerreenn 100,031 [ oo | e 0
517777224 . | Prescott AZ . 05/28/2015... 25413 | oo e | e | e | s (U 125,413 | oo 125,813 | s | s 0
560222ZA2... LincoINShire........ccvveveiiiiiieesieeeeeias L .101/24/2019.... 286,031 | et | s [ e | e | s 0 [ e | e 66,031 | covvieieenn86,031 [ i [ e 0
624999774 TUCSON. oottt AZ .| 06/30/2014..... 01,550 | oo | rerereerssisenenienes | ceveesessssesessnsis | e | oo (1 101,550 | covverreers 101,550 [ oo | et 0
696551276 . | Carlsbad CA .110/17/2013... 11,839 | e s | e | e | s (1 111,839 | oo 111,839 [ s | e 0
T4951ZZY5 L S 1200612013 [ o [ e T 072 | s [ s | e | e | e LU RO ISV TA072 | oo TAOT2 | s | e 0
797240ZA9... FL 1219720130 [ s [ e 321,590 | s [ e | s | e | e (1 321,590 | oovierreei 321,590 | oo [ e 0
797241ZB .| FL.. 08772019 [ s [ e T84 | e [ s | rrvesiseenennees | o | e (U 111,984 | e 111,984 | e | s 0
816849Z729... FL 05712013 [ s [ e 91,319 | s [ e | s | e | o (0 PRI [PV 91,319 | v 91,319 [ | s 0
866122277.. NEW YOrK......coevruiniiecinnicces NY ] 04120/2021.... [ oo [ | s | e | s | e | o 0 [ | e 12134 | ol 12134 | e | e 0
90399Z2778.. INAI@NAPONS......vveevereirs INGene 0812772019, [ oo [ e eenB4,38T | e [ e | s | e | e (0 TR [P 84,387 | oo BA,387 | s | s 0
934432771 BUMDANK. ... CA oo [ i 212013 | oo | e T3U676 | cooeeenceierirneernrinns | ceveneriesiesineesinsins | s | ceveeeessessssessssnsees | e L1 PRI ISV 73,676 | coveeieercee TBBT6 | o | e 0




1'2030

Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

983444ZZ6...........oovvenvrenns [ LN [ U T 02/2412014. ... [ oo | e 172126 | i [ | e | s | s 0 172126 | ........... 172,126 | ........ 0
Old Standard.. L CIncinnati....ccnes | OH [ 01/01/2006.... | .cooovvvecrraniinns [orvnriisniinnienn 19,398 | i [, | i | | 0 N 19,398 | ................19,398 |....... 0
0299999. Total - Mortgages With Partial Repayments. 0 ... 0 0] s 3,854,663 0 0
0599999. Total Mortgage: 3,842,530 0 0 0. 0 0 3,854,663 3,854,663 0 0
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Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O|Cyprium Parallel INVEStOrs V, LP..........ccoviiuiiiriieiriiissisiesieeiesisssissiesesiens Cleveland .. | OH... [ Cyprium V Management LLC...........cccccorvevrerinrnnne 08/15/2019.... 279,476
000000 00 O |Gryphon Mezzanine Partners, LP.. . San Francisc . | CA.... | Gryphon Mezzanine Partners, GP, L.P. 11/30/2017.... .300,426
000000 00 0|Gryphon Mezzanine Partners Il Feeder Fund, LP..........ccccovivoviniriininieiniienserieins San Francisco...........ovveererniinienns CA.... | Gryphon Mezzanine Partners I, L.P.........ccccoovveiniireinincinrenns 12/20/2019.... | o [ e [ 6,610
000000 00 O|NB Private Equity Credit Opportunities Fund LP.... New York NY.... | NB Private Equity Credit Opportunities Associates, L.P 06/07/2017.... 17,264
000000 00 0|Northcreek Mezzaning FUNG I, LP..........cccreriemerieieneiienieisssiseisesieessessseesssenns CiNCINNGL...c v OH... |NMF GP I, LLC...coovireireirerieiserieeiseeresiscenns 01/31/2014.... 2 231,164
000000 00 0|Sagard Credit Partners, LP .........cccovuinrirniieiiecerissseessessisnseiesssnens TOMONtO. ..o CAN. | Sagard Credit Partners (Cayman) GP, Inc 10/09/2018.... | covevrrreranes | v 430,481
000000 00 O TTGA C-1 MMF, LP....comiieiiiiieeieeisecseeissise st Cincinnati... . |OH... | TTGA C-I MMF GP LLC....coocoouviierieriseeeniseeeissisennenes 12/18/2017.... 747,602
000000 00 O|TTGA SBIC Pioneer Feeder FUNd, LP..........ccccoueiiieininiieiceiecece e New York.. L[NY....[ TTGA SBIC Feeder GP, LLC........cccooceierriiriseeieieeesseeeee 05/25/2021..... ....93,000
000000 00 0| Yukon Capital Partners I, LP........ .| Minneapoli MN... | Yukon Partners II, LLC.,... et 07/17/2014.... 2 ....26,281
000000 00 O[Yukon Capital Partners Ill, LP....... . . | Minneapoli . MN... | Yukon Partners lll, LLC.,.. . 07/18/2017.... 2 .126,230
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated. ..........coeriroririsiiiisiisisissisieniins avsrisssessssesssissssssssseeees (U I 2,258,535
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Partners II, LP Greenwhich CT.... | A&M Capital-GP I, LP.. 05/25/2018.... B | s | e 2,283,514
000000 00 0[A&M Capital Opportunities Fund, LP Greenwhich... . | CT.... | A&M Capital Opportunities-GP, L.P..........ccccoeueurereirereeieeneire s eeseesenseseeeeees 10/21/2016.... 3 .262,188
000000 00  O|ALLOS HI-Q, LP..oueoririiiieiierieeeieesseesssiseisessses s CiNCINNGL....c v OH... | ALLOS Ventures IIl LLC. 12/19/2018.... .280,000
000000 00 O |Bridge Growth Partners, LP.. New York NY.... | Bridge Growth Partners GP L.P 07/15/2014.... .848,750
000000 00 O|Bridge Growth Partners II, LP New York NY.... | Bridge Growth Partners GP L.P 04/29/2021....
000000 00 0|Cincy Tech FUNd V, LLC......cccccoeveiimririirerieniesiesiniieiiis Cincinnati OH... | CinCYTeCh, LLC.......cviiiiiriiieisei e 11/20/2019.... |.
000000 00 O |Cintrifuse Syndicate Fund II, LLC...... Cincinnati OH... | Cintrifuse Fund Management II, LLC 09/18/2017.... |.
000000 00 0| Corsair V Financial Services Capital Partners LP ....... New York NY.... | Corsair V Management, LP...........cccccovrierininieincreeieeees 06/25/2018.... .736,246
000000 00 0Cross Creek Capital lll, LP.......coevierieniirieieireiriseeeeseeeeeeeseisseesenens Salt Lake City. ... |UT.... | Cross Creek Capital Il GP, LP.........cccorivrieririienereescneseeeiees 03/09/2021.... ....50,000
000000 00 O |Energy Impact Fund II LP. et R et New York .[NY.... [Energy Impact Fund Il GP LLC.........cccoooeiririrrrieeeerieceeieees 03/20/2020.... .693,484
000000 00 O|Foresite Capital FUNG V, LP.......ccoiiriiiiriiiniineerieses s snsssenss San FranCisco...........cccoevvverervennns CA.... | Foresite Capital Management V, LLC 06/08/2020.... | ..coovvrrrrris | errerrereinins .880,000
000000 00 O |Foresite Capital Opportunity Fund V, LP San Francisco.........ccovvreereereenereennes CA.... | Foresite Capital Opportunity Management V, LLC,..... 06/29/2020.... .150,000
000000 00 OGoldner Hawn FUnd VIEL.P.........covuiueierieieiecieieicieeeee e Minneapoli .. MN... | Goldner Hawn GP, LLC........c.ccoevrunireririieieieeseieieeseiesie s 04/29/2019.... 714,982
000000 00 O |Greenspring Opportunities VI, LP..... Owings Mills.........ccovreeeerineeennees MD... | Greenspring Opportunities VI, L.P.........covuiiriiirirereeieeneseeeee s 01/21/2020.... | .covvvrnnee. T | s | s 225,000
000000 00 O|Greenspring Global Partners VI, L.P........c.ccooioiirinirirrsceeeseiseiese s Owings Mills.. . |MD... | Greenspring Opportunities VIII, L.P..........ccorriorinieieeensce e 07/14/2017.... |.
000000 00 O|Greenspring Global Partners IX-B, LP.........cc.covurrerirnmirrininsiersisisesesssssessesenes Owings Mills.. . | Greenspring General Partner IX, L.P. 02/08/2019.... |.
000000 00 O GreyLion Capital Il LP..........cooiurrrierecereireeeeiseeneiseeeeeses e sesssseesessssesseeseesesennne NEW YOrK......eeeeeeeeeeireeeeeeeicenenns .| GreyLion Capital Il GP LLP.........c.oirreenerereeee e sseeesssssssessnsens | envenesesneene 02/28/2018....
000000 00 O|LLR Equity Partners VI, LP.........cccccouveivmiineiinininiissiins Philadelphia.. | LLR Capital VI, P 05/13/2021....
000000 00 0|ManchesterStory Venture Fund, L.P.. Des Moines... ManchesterStory GP1, LLC.........covvvvveereeeirieeeseseeeinenns 03/23/2017.... .150,889
000000 00 O|Narya Capital Fund I, L.P........... . | Cincinnati . | Narya Capital FUNG |, L.P......co.oiuieieirieeeceeeeee et 03/20/2020.... | .ovovererires | e .540,000
000000 00 O|NBDyal IVUS INVESIOrS, LP.......vvrireiiririreisiseeieissiseeesss s essessssesessssanes New York.. . |NB Dyal Associates IV, LP.........cccccrerirnren 06/11/2018.... 3 .528,051
000000 00 0|NB Secondary Opportunities Fund IV LP............ . | New York.. .| NB Secondary Opportunities Associates IV L.P. 04/19/2017.... 3 570,499
000000 00 0|NB Strategic Capital LP..........cc.ccccovmrimiumiriinrireiiniinciens New York .| NB Strategic Capital ASSOCIALES LP...........ccccvriuriiciiericiiisriniciieeeesssisiis 03/05/2020.... 3 | s | s 1,300,000
000000 00 O|NB Strategic Co-Investment Partners Il LP............cc........ New York .| NB Strategic Co-Investment Associates [l GP LLC ......... 10/01/2012.... 3 | s ...49,377
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 O|NB Strategic Co-Investment Partners Il LP.................... New York . | NB Strategic Co-Investment Associates IIl GP LLC ........ 01/28/2016.... K T S, 036,842 | oo [ e | e 0.850
000000 00 O|NB Strategic Co-Investment Partners IV L.P. ... New York.. . | NB Alternatives AdVisors, LLC..........cccooueeuriererieiieeeeesssseeies 01/29/2020..... 3 .510,409
000000 00 0O|Nutraceutical INVESCO, LP ..........ocvurrerieririeiierieenisesesissisenienes Riverside... L MBS GP LLC....oiiiiicieiiesi e snsenen 10/18/2019.... [ oovvveeererins [ e | e 6,534
000000 00 O|OBIP, LP (Bolt TOPCO, LLC)......evvurvierricriiieirerineieriniees Cincinnati . | Orchard Investment Management, LLC...........ccoouueiiiiininieniseseesssisinine 06/27/2019.... | cooveverveeeeees | e ..17,489
000000 00 O0|OLG Investment Partners, LP (Lucas Group)...... .| Atlanta .| Orchard Investment Management I1I LLC. 09/27/2013.... ...29,878
000000 00 O[OTAIP, LP (Trew Holdings, LLC).......ccvverereirinriririeieenns Hilton Head Island .| Orchard Investment Management, LLC.... 02/01/2019.... | coevreeirreeees [ ererreeeeieireiseeee e [ reeeeeeeeeeesneeneenaes 8,993
000000 00 O [OVIP, LPu..ooiiiiiiirierieiseisee st ssesssene CINCINNGL... oo . | Orchard Investment Management, LLC..........ccovvurerinineienesessenseesesssesenens 0712712017 ... [ ovvovreeerns v ....29,400
000000 00 0|Private Equity SOIUIONS SCSP......ccrvurvmmerirrireeririseiseesisessesesess e sssssssessessssios Munsbach. . | DWS INVESIMENE S.A.......oieieiciierieeiees it 12/16/2019.... .205,671
000000 00 O|Refinery Venture FUNd Il, LP...........cccoiiiiiiniiniiiicnscissicens s Cincinnati... . | Refinery Management, LLC............cc.cuiiimiiiinieics e 02/19/2021.... ...53,522
000000 00 O|Revelstoke Single Asset Fund I, LP..........cccoooveenrneninenercieneens Denver . | RCP Single Asset Fund | GP, LLC........ccocovuvvrvirerercneeireenne 92019 | oo [ e | et 4,223
000000 00 O |River Cities Capital Fund V/, LP ... . | Cincinnati . | River Cities Management V, LLC. 12/31/2012.... 3 .105,000
000000 00 O|River Cities Capital Fund VI, LP Cincinnati.. . | River Cities Management VI, LLC.........covvueireiniinninieisseiesssssssesessss s 02/15/2018.... 3 .560,000
000000 00 0|Riverwood Capital Partners I L.P.........cccoceiueririeeieseeissiesieseseesssessessssnens .| Riverwood Capital Il L.P..........ccueuuerimreeriieniseirserisseis 03/27/2020.... | coveoereerenes | e | cerieeienieens 1,439,109
000000 00 O0|Roark Capital Partners Fund V, LP .... Atlanta... .| Roark Capital GenPar V, LP. 11/01/2018.... .198,687
000000 00 0|Solamere Capital FUNd Il, LP.........covvieiinireeeneireeeseseeeeees . | Boston . | Solamere Capital FUNA Il, GP LP ........c.oouriirrereecrereeeee s eeeieneeeeeeseneenes 08/19/2013.... 3 .200,670
000000 00 0|Solamere Capital FUNG [1-A, LP.........c.oviiiiiiiiieeinciseeseiieseesiees s seesesisees Boston... . | Solamere Capital FUN 11-A; GP LP ........couiiiiiiiineieieeiseee e 08/19/2013.... 3 ....31,381
000000 00 0|Solamere Capital Fund Ill, LP ..... . | Solamere Capital Fund Ill GP, LP. 11/20/2018.... 3 | e | e 1,571,243
000000 00 O Trilantic Capital Partners VI, LP.........cccorerincneeseseiscieesee e eeseesssenseens . | Trilantic Capital Partners Associates VI L.P. 07/25/2018.... 714,256
000000 00 O Tritium Partners 11, LLC........ccovveiueieeieiireieie e Austin | TrtUM TGP, LLC. oo 11/13/2019.... 3 .169,266
000000 00 O|VICOF Il Feeder, LP.... Austin . | Vida Management I, LLC. 08/02/2017..... | covveuevererrrree | eerrrnerrerieeesseesssrsneniens | veveeesseneeeens 1,141,927
000000 00 0 Vivo Capital FUNA IX, LP......iiiriiiniiiisisisci s Palo Alto. .| Vivo Capital IX, LLC....ocoiiiiiicniscsnincisiineinas 09/09/2019.... .836,166
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS = UNGMIIBIEA. . ... euuruiesieiei i iiisiis ettt ettt 211 h et 8 84212841 £ 0848081828428 E 12808080842 E £ E ettt ant et en et ensenerntsnsenssnnns | sebassessesseeenas 1,084,592 | ..o 18,906,596
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|BIG Peninsula Co-Invest Member, LLC DEtrOit. ... MI..... Peninsula Capital Partners 06/30/2021..... | covveevveerines | e 9,866,753 | ...covvviiiiinieinne
000000 00 O|Hillpointe Workforce Housing Partnership I, LP..... Charlotte .| Hillpointe Fund Il GP, LLC 11/03/2020.... .681,818
000000 00 O|L-A Laramar Urban Neighborhood Fund, L.P..... . | Philadelphia.. . | Lubert Adler Laramar Urban Neighborhood Group, L.P....... 10/15/2015.... | coveveveeeens [ e | e 1,470,000
000000 00 O|LCN NAFUNG 11-D, LP....oouivirirrireeinierierieeesceieisesiessisesiesesseens New York .| LCN North American GP Il L.P........ccccrevieirireierierieneseeens 08/23/2019.... | .cvverervrrerires [ e ....59,188
000000 00 O]Lubert-Adler Real Estate Fund VII-B, LP Philadelphia..........c..oeveeeneeenerens . | Lubert-Adler Group VII-B, LLC bbb 04/07/2017.... .833,333
000000 00 O|NB Real Estate Secondary Opportunities Fund LP.... New York .| NB Real Estate Secondary Opportunities Associates, LP 12/05/2018.... .745,585
000000 00 O[PRCP-CO Spyglass Creek, LP.........cccocuovririrereenireeinseneeeeeereeseieeeeneenes Denver . | PRCP-CO Spyglass Creek Managers, LP...........c.ccoenrurenirnenenns 10/23/12019.... | oo | v ....80,400
000000 00 O[PRCP-CO Stone Mountain, LP ..........cccoeuvirrierieinieriereieinnnns Northglenn . | PRCP-CO Stone Mountain Managers, LP ... 03/24/2020..... ....68,000
000000 00 O |PRCP-Everett Partners, L.P OSSOSO Seattle . | PRCP-Everett Partners Managers, LP............coviirniesseeeeseiseeeneens 07/21/2016.... ....68,688
000000 00 O[PRCP-Key West Partners I, LP...........cocoverierinieineesece e sssessssneneeens Key West.......cooovereerirenreieiens PRCP-Key West Partners | Managers, LP. 02/08/2017.... | covvrerrerrres | e ....63,200
000000 00 O|PRCP-Orlando Sanford Landing Partners, LP. Sanford PRCP-Orlando Sanford Landing Partners Managers, LP...........cco.vevneierneeerinninns 12/18/2019.... .110,000
000000 00 O|PRCP-Orlando UCF Partners, LP ........ccccccvveuiieeicreeiienns Orlando PRCP-Orlando UCF Partners Managers, LP .........cccccerrienineineresisceeeseeeeinenns 04/12/2019.... ....68,800
000000 00 O|PRCP-Stuart Partners, L.P........cccccooeiuriierrieeieeeceeeeseeeeeeeseeneens Stuart......ooeeeeeeee e FL..... PRCP-Stuart Partners Managers, LP..........cccovieiiiiiniseesssesssessnins 12/06/2016.... | .covevveerens | e 54,000 | s | e | e
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000000 00 O[PRCP-Tempe/Mesa Parners...........cccocvweeiurireineeneieisneseensiesiessesesssssseesensens Phoenix . | PRCP-Tempe/Mesa Partners Managers, LP............ccoorurrininrnnnceeneneessennenes | cevveeeeennes 05/15/2018.... | evrerirrres | e 49,800 | .o | e sneniees | e
000000 00 0|PRCP-Union HEIGES.........cvvvurircrirriiniiiiiiesiies e Colorado Springs.. . | PRCP-Union Heights Manages, LP...........ccccouuiiiniiiniiessiiesieseienesseens 06/18/2018.... ....17,600
000000 00 O[PRCP = University Village, LP .........coiiioieeiieice e nees Colorado Springs.. . | PRCP = University Village Managers, LP ..o 09/11/2018.... ....78,400
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Real EState = UNGffilIAEEA. ... ... ittt ittt etttk 8 18088008ttt nntnes | crssnisensensanesa 9,866,753 | ....cocovverrnnns 4,608,612
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 0] Bay Bridge Holding Company, LLC... . [ stevensville . | MD... [ Bay Bridge Holding Company, LLC.......cccccruermsmsssssrscs o] [04/01/2020.... [ oo | e ..98316
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI EStAte = AffIIBEEN. ... ..eviiiiiriieiiiierissiisiiesiisiitis ereteerssssseesessssessssessssssasssesess et ees o888 0808810888808 E 108081080ttt en ettt ensantsnsenss | srasiansas 0 ....98,316
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 0] Pretium Mortgage Credit Partners I, LP . INEW YOrK..osscrssscess [NY.... [ Pretium Mortgage Credit Partners | GP, LLC...........ooesrsomesmssimesess | N ..79,712
2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated...........ccooiiiiiiniiiins i 0 ...719,712
4899999. Subtotal - UNaffiliated..............coovvuereeeiereireeiiesiee e ees ..10,951,345 25,853,456
4999999, SUDHOTAL = AFFIIBEG. . ... vtk fhE kL8R ek 0 ...98,316
5099999, TOAIS. .......cvveeereeseeseessesseree st es s ees et es bR s8Rk 884k eeRfrees £8eEReeERReE R LR SRR LR R R4 R LR SRR LR LR R e e R e R R e H4eeLRReeEReeE LR R LR LR AR LR LR R LR R LR SRS E LRSS R AR LR e Rttt | eeeneiene s 10,951,345 25,951,772
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss)on (Loss) on Investment
SUSIP Identificatio Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 0| Cyprium Parallel Investors V, LP. Cleveland OH. | Return of Capital 08/15/2019 | 04/23/2021 0 0
000000 00 0| Great American Capital Partners Fund II, LP. Los Angeles. CA.. | Return of Capital 01/12/2018 | 04/23/2021 0 0 ....142,024
000000 00 0| Gryphon Mezzanine Partners, LP. San Francisco CA.. | Return of Capital 11/30/2017 | 06/29/2021 0 0 363,240
000000 00 0 |Gryphon Mezzanine Partners Il Feeder Fund, LP. San Francisco. CA.. | Return of Capital 12/20/2019 | 06/29/2021 0 26,894 26,894 0
000000 00 0 |Monarch Capital Partners Il LP. New York NY.. | Return of Capital 01/12/2015 | 04/15/2021 | ........ 3,485,080 (I ST I 3,485,080 | ...... 3,485,080 (] O (896,532)
000000 00 O |Monarch Capital Partners IV, L.P New York NY.. | Return of Capital 10/30/2017 | 05/18/2021 955,966 0 955,966 | .......... 955,966 0
000000 00 O |NB Private Equity Credit Opportunities Fund LP New York NY.. | Return of Capital 06/07/2017 | 06/30/2021 201,325 0 201,325 |.........201,325 0 ....108,669
000000 00 O |Northcreek Mezzanine Fund I, LP Cincinnati OH. | Return of Capital 01/31/2014 | 05/21/2021 37,050 0 37,050 | .o 37,050 0
000000 00 O |PineBridge Private Credit Feeder, LP New York NY.. | Return of Capital 11/28/2018 | 06/30/2021 50,971 0 50,971 | .o 50,971 0
000000 00 0 |SAAS Capital Fund Il Cincinnati OH. | Return of Capital 08/09/2018 | 04/12/2021 | .......... 140,776 0 rerren 140,776 | e 140,776 0 81,114
000000 00 O |SAAS Capital Fund Il (B) LP Cincinnati OH. | Return of Capital 08/26/2020 | 04/12/2021 21,350 0 21,350 21,350 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB.A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss)on (Loss) on Investment
SUSIP Identificatio) Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
000000 00 0|Sagard Credit Partners, LP Toronto. CAN | Return of Capital 10/09/2018 | 05/21/2021 (01 TR IO 1,035,916 |..... 1,035,916 0
000000 00 O|TTGA C-1 MMF, LP Cincinnati OH. | Dissolution 12/18/2017 | 05/17/2021 0 .7,660,263 | ...... 7,676,387 | ..oooeerverrerreenns [ v 16,124 | ... 16,124 |......... 244,725
000000 00 0|World Trade Finance, LLC Burbank CA.. | Retum of Capital 04/20/2020 | 06/30/2021 0 776,584 ..776,584 0
000000 00 0| Yukon Capital Partners II, LP. Minneapoli MN. | Return of Capital 07/17/2014 | 04/21/2021 0 ...481,538 481,538 0 | 190,787
000000 00 0| Yukon Capital Partners Ill, LP. Minneapoli MN. | Return of Capital 07/18/2017 | 04/27/2021 587,885 0 587,885 587,885 0 | 234,033
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated.. 16,720,155 0 0 0 0 0 0 [ 16,720,155 | ....16,736,278 ...16,124 468,061
Joint Venture or Partnership Interests That Have Underlying Ch istics of C Stocks - Unaffiliated
000000 00 O |A&M Capital Partners I, LP . | Greenwhich.... ..| CT.. | Return of Capital 05/25/2018 | 06/30/2021 0 408,457 ([ 164,257
000000 00 O A&M Capital Opportunities Fund, LP. .| Greenwhich.... .| CT.. | Return of Capital 10/21/2016 | 05/07/2021 0 ..613,905 0 ..882,330
000000 00 0 |Blackstone Tactical Opportunities IlI, LP New York. NY.. | Return of Capital 02/08/2019 | 06/14/2021 0 [ oooreeveieeerviiiens | e0reerrn.596,651 | ... 596,651 0 [ (162,599)
000000 00 O |Bridge Growth Partners, LP. New York NY.. | Retum of Capital 07/15/2014 | 04/29/2021 0 | eooereeieneceneies | e 160,592 | o 160,592 [\ 184,252
000000 00 0|CCA Life Settlements Fund I, LP. Dublin IRL. | Return of Capital 12/16/2019 | 06/30/2021 0 0
000000 00 0|Channel 51, LLC Washington..........cccccveeee DC.. | Return of Capital 04/29/2016 | 06/08/2021 0 0
000000 00 0| Corsair V Financial Services Capital Partners LP New York. NY.. | Retum of Capital 06/25/2018 | 04/30/2021 0 [ oo | e 124193 |l 124,193 0 [ (120,207)
000000 00 0 |DecoPac, Inc Anoka MN. | Dissolution 10/27/2017 | 05/17/2021 0 9,105,091 4,105,091 | ...... 4,105,091 ..311,063
000000 00 0| Foresite Capital Fund IV, LP San Francisco CA.. | Retum of Capital 04/16/2018 | 04/29/2021 331,073 0 331,073 331,073 0| 1,090,941
000000 00 0| Foresite Capital Opportunity Fund V, LP. San Francisco CA.. | Return of Capital 06/29/2020 | 04/21/2021 65,770 0 65,770 65,770 0
000000 00 0 |GreyLion Capital Il LP. New York. NY.. | Return of Capital 02/28/2018 | 04/07/2021 56,000 0 56,000 ....56,000 0
000000 00 0|Gryphon Partners IV, L.P. San Francisco CA.. | Retum of Capital 12/06/2016 | 06/29/2021 565,483 0 565,483 565,483 (V] 1,796,512
000000 00 0|LLR Equity Partners IV, LP Philadelphia PA.. | Return of Capital 03/14/2014 | 06/03/2021 221,922 0 221,922 221,922 0 687,759
000000 00 0|Medley Credit Opportunitiy Del Fund, L.P. New York. NY.. | Return of Capital 07/15/2016 | 05/25/2021 530,552 0 [ oo | e 530,552 | o 530,552 0
000000 00 O|NB Dyal IV US Investors, LP New York NY.. | Return of Capital 06/11/2018 | 04/16/2021 51,248 0 rervennn51,248 0
000000 00 0|NB Secondary Opportunities Fund IV LP New York. NY.. | Return of Capital 04/19/2017 | 06/29/2021 0 [ oo | e 419,896 | ..o 419,896 0
000000 00 0|NB Strategic Capital LP New York. NY.. | Return of Capital 03/05/2020 | 06/14/2021 0 [ e | e 179,159 | i 179,159 0
000000 00 0|NB Strategic Co-Investment Partners I LP. New York. NY.. | Retum of Capital 10/01/2012 | 06/14/2021 0 39,747 0
000000 00 0|NB Strategic Co-Investment Partners Il LP. New York. NY.. | Return of Capital 01/28/2016 | 05/12/2021 | ........... 121,312 (U ORI BN 121,312 | ... 121,312 0
000000 00 O | Patriot Financial Partners I, LP. Philadelphia PA.. | Return of Capital 04/30/2014 | 06/01/2021 963,319 0 963,319 963,319 0
000000 00 0 |Quibi Holdings, LLC (Class A)........cc..crreweemerreesmeereeis Beverly Hills............ccooeevn.. CA.. | Retum of Capital 08/24/2018 | 06/15/2021 | ........... 499,002 0 [ e [ s 499,002 |........ 499,002 0
000000 00 0 |River Cities Capital Fund V, LP Cincinnati OH. | Retum of Capital 12/31/2012 | 05/18/2021 99,250 0 99,250 99,250 (V1 IO 99,608
000000 00 0|River Cities Capital Fund VI, LP Cincinnati OH. | Retum of Capital 02/15/2018 | 05/12/2021 | ........... 443,205 0 [ e [ s 443205 | ........ 443,205 0 ,006,795
000000 00 O |Roark Capital Partners Fund V, LP Atlanta GA.. | Return of Capital 11/01/2018 |06/09/2021 | ........... 410,960 (V) USRI IR 410,960 | ......... 410,960 0
000000 00 0 |Snow Phipps Ill, L.P. Wilmington DE.. | Return of Capital 06/08/2016 | 05/19/2021 895,124 0 895,124 895,124 0 | 594,391
000000 00 O |Solamere Capital Fund Il, LP. Boston MA. | Retum of Capital 08/19/2013 | 06/30/2021 | ........... 156,634 (01 SN IO 156,634 | ......... 156,634 0 ... 1,165,627
000000 00 0 |Solamere Capital Fund II-A, LP. Boston MA. | Return of Capital 08/19/2013 | 06/30/2021 | ........... 796,408 (U RO 796,408 | ........ 796,408 0
000000 00 0 |Solamere Capital Fund Ill, LP Boston MA. | Return of Capital 11/20/2018 | 06/30/2021 | ........ 1,031,551 (VN [P I 1,031,551 | ...... 1,031,551 0 | 197,353
000000 00 O |Trilantic Capital Partners VI, LP New York. NY.. | Return of Capital 07/25/2018 | 04/13/2021 417 0 417 417 0
000000 00 0| Tritium Partners I, LLC Austin TX.. | Retum of Capital 11/13/2019 | 05/27/2021 1,362 0 1,362 1,362 0
000000 00 0 |Vida Longevity Fund, LP Austin TX.. | Retum of Capital 04/01/2015 | 05/11/2021 | ......... 111,731 (0 Y [ 11,731 [ 111,731 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ...15,113,373 0 0 0 0 0 0 [ 15,113,373 |...19,218,465 | .....cccoovvvnnad 0 ... 4,105,091 | ...... 4,105,091 | ...... 9,498,062
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0 |Brother's Management, LLC |Kansas [\ |MO. |Dissolution 12/31/2017 | 05/31/2021 1,000 0 1,000 1,000 0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 1,000 0 0 0 0 0 0 1,000 1,000 0 0 0 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB.A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss)on (Loss) on Investment
SUSIP Identificatio| Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration |  Disposal Disposal Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0| Cornerstone Office Partners, LLC Cincinnati OH. | Transferred to Great American Insurance Company..... 06/22/2018 | 05/25/2021 0 [ eoorneneineinens | e 7,077,600 | ..o 7,503,503 425903 | ......... 425,903 ....94,329
000000 00 0 |Kaleb Grove Investors, LLC... .| Colorado Springs. CO. | Transferred to Great American Insurance Company..... 11/30/2016 | 05/25/2021 0 ....16,505,010 ,853,938 | ......8,853,938 ..262,800
000000 00 0|Kelly Co, Investors, LLC Colorado Springs... ... | CO. | Transferred to Great American Insurance Company..... 12/17/2019 | 05/25/2021 0 [ | 225,565,359 | ... 8,581,203 3,015,844 | ...... 3,015,844 | ...........59,500
000000 00 O |L-ABattery QOF Fund, LP Philadelphia PA.. | Transferred to Great American Insurance Company..... 12/24/2019 | 05/25/2021 0 [ .ooereereeineinenns | 225,000,000 | ... 4,888,694 (111,306) | ........ (111,306) | ...
000000 00 0 |L-A Delray QOF Fund, LP Delray Beach.. ... | FL... | Transferred to Great American Insurance Company..... 1212412019 | 05/25/2021 0 | e [ 2000.3,125,000 | ... 3,008,758 . (116,242) 116,242) | ...
000000 00 O|LCN NA Fund IlI-D, LP. New York. NY.. | Return of Capital 08/23/2019 | 05/06/2021 0 5,336 0 2,060
000000 00 0 |Lubert-Adler Real Estate Fund VII-B, LP. Philadelphia PA.. | Return of Capital 04/07/2017 | 06/03/2021 0 11,825,079 | ...... 1,825,079 0 | 315,010
000000 00 O |NB Real Estate Secondary Opportunities Fund LP New York.... NY.. | Retumn of Capital 12/05/2018 | 06/07/2021 0 169,569 ..169,569 0 25,585
000000 00 0|Osprey Pointe Sandestin, LLC .. | Miramar Beac .. | FL... | Transferred to Great American Insurance Company..... 12/19/2018 | 05/25/2021 0 v ,752,859 | ... 5,305,360 | ....covvvverrerriinns [ e (447,499) | ........ (447,499) [ ..o
000000 00 O |Park Meadows CO Investors, LLC Denver CO. | Transferred to Great American Insurance Company..... 02/28/2017 | 05/25/2021 (VN TR I 11,538,403 | ....20,913,196 9,374,793 | ..... 9,374,793
000000 00 0|PRCP-Abacoa Investment, LLC. Jupiter. FL...| Transferred to Great American Insurance Company..... 12/09/2015 | 05/25/2021 0 .7,054,250 | ......7,837,853 ..783,603 |. 783,603
000000 00 0|PRCP-AFG LA New Orleans Partners, LP..............ccccc....... New Orleans.............ccoeee. LA.. | Transferred to Great American Insurance Company..... 12/08/2020 | 05/25/2021 0 6,479,543 (493,048) | ........ (493,048) | ...
000000 00 0|PRCP-Arcadia Partners, LP. Seattle. WA. | Transferred to Great American Insurance Company..... 10/26/2016 | 05/25/2021 0 [ e | e 4,394,387 4,446,719 | ...... 4,446,719
000000 00 0|PRCP-Atlanta Canopy Partners, LP. Norcro: GA.. | Transferred to Great American Insurance Company..... 04/02/2019 | 05/25/2021 0 955,836 ..970,957 15,122
000000 00 0O|PRCP-Aurora Partners, LP. Denver CO. | Transferred to Great American Insurance Company..... 08/22/2016 | 05/25/2021 (V1 ETOTORROINN IS 8,472,018 | ....11,488,339 016,321 | ...........
000000 00 0|PRCP-Avondale Partners, LP Phoenix AZ.. | Transferred to Great American Insurance Company..... 09/23/2016 | 05/25/2021 (V1 [N IO 12,813,898 |....19,801,125 | ..ccoovvrvvrvencnns | .....6,987,227 | ...... 6,987,227 | ......... 197,406
000000 00 O |PRCP-AZ Arcadia Cove Partners, LP. Phoeni AZ.. | Transferred to Great American Insurance Company..... 08/05/2020 | 05/25/2021 0 ......11,375,930 |....11,375,931 0 0 84,852
000000 00 O |PRCP-Boca Raton Partners, LP............ccococomereemeeeereenenns Boca Raton.........cccccveveene FL...| Transferred to Great American Insurance Company..... 11/27/2017 | 05/25/2021 (V) OUTORRIRN B 8,465,458 |...12,218,775 | ..coovvvvrerrrrrerens | wevnne 3,753,317 | ...... 3,753,317 | oo 42,625
000000 00 O | PRCP-Bucks Partners, LP Philadelphia PA.. | Transferred to Great American Insurance Company..... 04/25/2017 | 05/25/2021 0 6,944,237 | ...... 8,350,918 1,406,680 |...... 1,406,680
000000 00 0 [PRCP-CO Deer Crest Partners, LP Broomfield CO. | Transferred to Great American Insurance Company..... 05/15/2019 | 05/25/2021 0 .8,024,644 | ......8,255,918 231,274 | ........231,274
000000 00 O |PRCP-CO Governor's Park, LP Fort Collins CO. | Transferred to Great American Insurance Company..... 11/18/2019 | 05/25/2021 | ........7,515,246 (V) OUOORPRRTIRN IR 7,515,246 | ...... 7,709,923 194,678 | ......... 194,678
000000 00 O |PRCP-CO Lakewood, LP Lakewood CO. | Transferred to Great American Insurance Company..... 08/09/2019 | 05/25/2021 | ...... 10,288,556 (VN TN I 10,288,556 | ....11,455,246 1,166,690 | ...... 1,166,690
000000 00 0|PRCP-CO Spyglass Creek, LP. Denver. CO. | Transferred to Great American Insurance Company..... 10/23/2019 | 05/25/2021 | ...... 10,669,911 0 | e | e 10,669,911 |....11,970,352 1,300,441 | ... 1,300,441
000000 00 0|PRCP-CO Stone Mountain, LP Northglenn CO. | Transferred to Great American Insurance Company..... 03/24/2020 | 05/25/2021 | ...... 11,711,711 0 | e | e 11,711,711 | ...11,711,711 (0) (0)
000000 00 0O|PRCP-CS Partners Il, LP Colorado Springs.............. CO. | Transferred to Great American Insurance Company..... 09/15/2017 | 05/25/2021 | ........4,954,913 (V1 TN IV 4954913 | ..... 7,544,469 2,589,555 | ...... 2,589,555
000000 00 O|PRCP-Dallas Four Partners, LP Lewisvill TX.. | Transferred to Great American Insurance Company..... 11/06/2015 | 05/25/2021 | ......12,433,793 (V1 IR IO 12,433,793 | ....19,190,709 6,756,916 | ...... 6,756,916
000000 00 O |PRCP-Del Coronado Partners, LP Phoenix AZ.. | Transferred to Great American Insurance Company..... 05/15/2018 | 05/25/2021 | ........ 7,464,964 (V) SURTR E 7,464,964 | ...... 9,444,934 1,979,970 |...... 1,979,970
000000 00 O |PRCP-Everett Partners, L.P. Seattle WA. | Transferred to Great American Insurance Company..... 07/21/2016 | 05/25/2021 2,794,065 (V) SRR R 2,794,065 |...... 6,343,880 3,549,815 | ...... 3,549,815
000000 00 O |PRCP-Key West Partners |, LP Key West. FL...| Transferred to Great American Insurance Company..... 02/08/2017 | 05/25/2021 | ........5,448,131 0 e D,448,131 | 8,860,218 . 3,412,087 |...... 3,412,087 |..........
000000 00 O |PRCP-KY Park Place Partners, LP Louisville KY.. | Transferred to Great American Insurance Company..... 04/29/2020 | 05/25/2021 | ......... 3,677,996 (V) USRI 3,677,996 | ...... 3,677,996 (0) (0) 23,923
000000 00 0O|PRCP-MD Montclair Partners, LP. . | Silver Spring... .. | MD. | Transferred to Great American Insurance Company..... 10/05/2020 | 05/25/2021 .7,345,408 (V1 TN IO 7,345,408 | ...... 7,345,429 21 21 52,559
000000 00 O |PRCP-MD Water's Landing Partners, LP.. .. | Germantown... ... |MD. | Transferred to Great American Insurance Company..... 8/5/819...... 05/25/2021 | ........6,876,623 0 8,876,623 | ...... 7,537,804 | oo | s 661,181 | ......... 661,181 | ........... 42,787
000000 00 0|PRCP-Murietta Partners, LP. Phoenix AZ.. | Transferred to Great American Insurance Company..... 05/15/2018 | 05/25/2021 | ........ 5,316,260 0 [ eoeeeeeeiereiens | e 5,316,260 | ...... 6,340,189 | ...ovovvrrrrerens [ e 1,023,929 | ...... 1,023,929 | ........... 41,003
000000 00 0|PRCP-Missouri Partners, L.P. St. Charles MO. | Transferred to Great American Insurance Company..... 10/22/2015 | 05/25/2021 16,903,327 (V1 RN IV 6,903,327 |...11,291,644 | ..o | e 4,388,317 | ...... 4,388,317 ...28,718
000000 00 0|PRCP-NC Greensboro Partners, LP. Greensboro. NC.. | Transferred to Great American Insurance Company..... 03/19/2020 | 05/25/2021 963,902 0 8,963,902 | ... 6,970,720 6,318 6,818 | ...
000000 00 0O|PRCP-NC University Ridge Partners, LP ....... Durham NC.. | Transferred to Great American Insurance Company..... 12/23/2020 | 05/25/2021 (V1 ETOTORRINN IR 7,595,678 ()] 147,869
000000 00 0|PRCP-NC Wilmington Partners II, LP Wilmington NC.. | Transferred to Great American Insurance Company..... 05/08/2018 | 05/25/2021 (V1 RTINS IR 1,885,510 443,603 | ......... 443,603 10,021
000000 00 0O|PRCP-NV Hidden Valley Partners, LP Reno NV.. | Transferred to Great American Insurance Company..... 12/29/2020 | 05/25/2021 0 v 1,267,433 | e 18779 | e 18,779
000000 00 O | PRCP-Ohio Partners I, L.P. Cincinnati OH. | Transferred to Great American Insurance Company..... 04/06/2016 | 05/25/2021 (V) SRR R 4,768,405 | ...... 6,775,442 | .oooooeeeveceen [ 2,007,037 |...... 2,007,037
000000 00 O [ PRCP-Oregon Partners |, LP........cccccoovvvemeremnrrenerernnerennnns 0Oregon City.........eveerererene OR. | Transferred to Great American Insurance Company..... 04/08/2016 | 05/25/2021 | ........2,850,716 (VN SUORRORN I 2,850,716 | ...... ATA4654 | oo | e 1,893,938 |...... 1,893,938
000000 00 O |PRCP-Orlando Parkway Partners, LP Orlando FL...| Transferred to Great American Insurance Company..... 02/27/2020 | 05/25/2021 | ......12,156,831 (V) TN I 12,156,831 | ....12,156,832 0 0
000000 00 0 |PRCP-Orlando Sanford Landing Partners, LP. Sanford FL...| Transferred to Great American Insurance Company..... 12/18/2019 | 05/25/2021 | ........ 6,171,471 (V) SUTORRRIRN IR 6,171,471 | ..... 6,192,335 20,863 20,863
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB.A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss)on (Loss) on Investment
SUSIP Identificatio) Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration |  Disposal Disposal Disposal Income

000000 00 0O|PRCP-Orlando UCF Partners, LP Orlando FL... | Transferred to Great American Insurance Company..... 04/12/2019 | 05/25/2021 | ........ 5,348,030 (V1 TTROIRN IO 5,348,030 | ...... 5,373,999 25,969 25,969 24,472

000000 00 0|PRCP-Orlando Whisper Lake Partners, LP. Orlando. FL... | Transferred to Great American Insurance Company..... 12/18/2019 |05/25/2021 | ...... 10,388,468 0 | e | e 10,388,468 | ....10,967,169 578,701 | ......... 578,701 ...47,280

000000 00 0|PRCP-Phoenix Il Partners, LP Phoenix AZ.. | Transferred to Great American Insurance Company..... 08/03/2017 | 05/25/2021 12,798,380 0 2,798,380 | ....26,065,380 .13,267,000 | ....13,267,000 ..100,325

000000 00 0|PRCP-Raleigh | Partners LP Raleigh NC.. | Transferred to Great American Insurance Company..... 04/20/2017 | 05/25/2021 (V1 TN IR 2,501,539 | ...... 2,949,202 447,663 | ......... 447,663

000000 00 0|PRCP-St. John's Forest Partners, LP Jacksonville FL... | Transferred to Great American Insurance Company..... 03/20/2019 | 05/25/2021 0 849,613 | 879,296 29,683 29,683

000000 00 O |PRCP-Stuart Partners, L.P Stuart FL...| Transferred to Great American Insurance Company..... 12/06/2016 | 05/25/2021 (V) SRR B 6,048,675 | ......9,858,644 3,809,969 | ......3,809,969

000000 00 O |PRCP-Sunrise Water's Edge Partners, LP Sunrise. FL...| Transferred to Great American Insurance Company..... 08/29/2018 | 05/25/2021 . 0 9,250,757 |....10,418,769 1,168,012 | ...... 1,168,012

000000 00 O |PRCP-Tampa Arbor Partners, LP. Tampa FL...| Transferred to Great American Insurance Company..... 08/29/2018 | 05/25/2021 5,333,146 0 5,333,146 | ...... 5,855,697 522,550 522,550

000000 00 O |PRCP-Tempe/Mesa Partners Phoenix AZ.. | Transferred to Great American Insurance Company..... 05/15/2018 | 05/25/2021 8,592,539 0 .8,592,539 |...10,573,713 1,981,174 1,981,174

000000 00 0 PRCP-TX Kingwood, LP Houston TX.. | Transferred to Great American Insurance Company..... 11/15/2019 | 05/25/2021 | ........ 4,322,620 (V) USRI 4,322,620 | ...... 4,434,873 112,253 | ......... 112,253

000000 00 0 [ PRCP-Union Heights. Colorado Springs... .| CO. | Transferred to Great American Insurance Company..... 06/18/2018 | 05/25/2021 (VN PPN IR 4,449,768 | ..... 5,693,418 1,243,650 | ...... 1,243,650

000000 00 O [PRCP - University Village, LP .. .| Colorado Springs CO. | Transferred to Great American Insurance Company..... 09/11/2018 | 05/25/2021 0 .6,885,703 | ......9,271,903 ,386,200 | ......2,386,200

000000 00 0O|PRCP-Woodland Hills, LP. Colorado Springs... .| CO. | Transferred to Great American Insurance Company..... 11/13/2018 | 05/25/2021 0 3,694,175 1,570,482 | ...... 1,570,482 | ...

000000 00 0 |Residences ORC, LLC Sunrise. FL... | Transferred to Great American Insurance Company..... 05/03/2019 | 05/25/2021 (V1 TN IV 5,000,000 (399,089) | ........ (399,089) | ...

000000 00 O |Righetti Ranch, LP. San Luis Obispo. . | CA.. | Transferred to Great American Insurance Company..... 06/16/2015 | 05/25/2021 0 .9,458,566 | ....11,451,179 ,992,613 1,992,613

000000 00 0|TRG Southgate II, L.P. Dallas TX.. | Transferred to Great American Insurance Company..... 03/08/2018 | 05/25/2021 1 0 1 1 0

000000 00 0] Water Street O’Connor Venture, LLC Atlanta GA.. | Transferred to Great American Insurance Company..... 10/22/2015 | 05/25/2021 | ...... 10,228,188 (V] [ 10,228,188 |...17,371,911 N 7143723 | ...... T 43,723 | oo,
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated ....374,901,499 0 0 0 0 0 0 |...374,901,499 |.483,339,335 ..108,437,837 | ..108,437,837 ,739,252
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 0 |Bay Bridge Holding Company, LLC Stevensville MD. | Transferred to Great American Insurance Company..... 04/01/2020 | 05/25/2021 | ...... 17,173,688 (V) UORRIRN B 17,173,688 |...17,173,688 ([ 128,461

000000 00 0 | Mountain View Grand Holding Company, LLC Whitefield NH.. | Transferred to Great American Insurance Company..... 06/01/2020 | 05/25/2021 14,414,659 0 4,414,659 | ....14,414,659 0 .(311,397)
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.............cciiiiiiiiiiiiisisiisssiisssssiissssssssssssssssssssssssssssssssssnss | oo 31,588,347 0 0 0 0 0 0] 31,588,347 | ...31,588,347 0 0 0 ... (182,936)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 0] Pretium Mortgage Credit Partners |, LP [ New York [NY..[Retum of Capital [12104/2014 [ 06/2012021 [ ......1543,615 0 [ | o 1,543,615 [ .....1,543,615 0] 344,300
2399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated..............coiuiiiiiiiiiiniiiiiiiseieiei s ssssssssssnens | ersnees 1,543,615 0 0 0 0 0 0 ... 1,543,615 |...... 1,543,615 0 0 0 ... 344,300
Any Other Class of Asset - Unaffiliated

000000 00 0| Monza Energy, LLC [ Houston [7x.. [Retum of Capital [0411712018 [ 0612912021 |.......... 131,574 0 e 131574 [ 131,574 0
4699999. Total - Any Other Class Of ASSEt = UNGIIAIEA. ...........uiriieriiiiiisisiiiesssesiiesssisess s esiss e oeeeeess e £t | ennneees 131,574 0 0 0 0 0 0] 131,574 | 131,574 0 0 0 0
4899999. Subtotal - Unaffiliated ...408,410,216 0 0 0 0 0 0 |...408,410,216 |..520,969,268 | ........ccccooeunnn 0 |..112,559,052 |..112,559,052 | ....13,049,675
4999999, SUDLOLAL = AFfIIALEA. ....veveeeorreesssireessseireis e eieesss e eesss s st 48RS | criees 31,589,347 0 0 0 0 0 0. 31,589,347 |...31,589,347 0 0 0 [ (182,936)
5099999. Totals. ....439,999,563 0 0 0 0 0 0 |..439,999,563 |..552,558,615 | ......occonmnnnnn 0 |..112,559,052 |..112,559,052 | ....12,866,739




030

Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Special e and Special A

3133N3 X2 5 |FHREBOI7 - RMBS.......oooiiiiiitiieieisietes et nsnes 04/23/2021........ VIOUS. ...t | Hoebenes et | eerens e 114,764,063 | ....ovoveceere 115,000,000 TA
3133N3 X3 3 |FH REBOI8 - RMBS........ooiimiiiiiiirieiiieeieiersiseses s 04/09/2021........ Bank of AMErica MerTill LYNCA. ..o | evbeissiese bbb sesins | ssetisessesss e 27,649,688 | ...cooovvvrrecics 27,000,000 1A ..
3140JS  EP 0 [FNBNOT4T - RMBS........cooiiiiiciisrecce e 04/12/2021........ JP MOTGAN. ...t | e 29,831,189 | oo 29,934,087 1A ..
3140K2 LK 8 |FN B06629 - RMBS... 04/23/2021........ JP MOTGAN. ...t sssentens | cesere bbbttt enns | erete e 50,242,188

3140K2 PV 0 |FN BO6735- RMBS... 04/26/2021........ P IMOTGAN. ...t enies | eebebs bbbttt enies | fetbena et 50,113,281 ...50,000,000

31418D YR 7 [FNMA4319 - RMBS.......coiiiiiiiieiseiessinie et 04/12/2021........ Amherst SECUMEIES GrOUP LLC..........ovuiiriiiieiiiiciiriesieesee s [ ittt nssenies | eoseesenesesssessessesssssneseneee 19,856,435 | ..coovvvireees 19,943,689

914119 4F 6 |UNIVERSITY CINCINNATI OHIO GEN RCPTS......cootieireierirereiineirerseieeiesienseenins 06/23/2021........ EXCHANGE ...ttt nes | frtesesie bbbttt enies | eebeesenb b st 3,723,449 3,985,000

914119 4P 4 |UNIVERSITY CINCINNATI OHIO GEN RCPTS......ccoiiiiiiiiininisiieississssisss e 06/23/2021........ EXCHANGE ...t | ens bbb 14,015 15,000

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENES. ... uirueiiereietetsereritesataramies | eattessesseesesassasseesssseseeseseesesaesessessssseseesessesaessssesssssesassessessessesesssesessesaesesseesessesassessesasssssessessesassensessessessesassessnsansessess | oesetssossessessesassassessssnsassassessnsansassesss 296,194,307 | .ooovvvevieeceee 295,877,776

Bonds - Industrial and Mi:

00287Y  CA 5 [ABBVIE INC......ooiiiiiieieirceeeitieee st 04/29/2021 Bank of America Merrill Lynch.......

00511B AA 5 [ACURIS FINANCE US INC......cooviirririiriririeinieissiceecseesissessnienes 06/16/2021........ | Various.........cc.cocrrurnece.

00817Y  AF 5 [AETNAINC.....coiiiiiiiiriieieesiesie et 06/04/2021........ CHIGIOUD (SSB).....cvvvevtrririiisiieriierieriseesssiese et 15,602,570

008513 AC 7 |AGREE LP.....oiiiiiceici e 06/08/2021........ VAIHOUS. ...ttt | Hoenbte bbb 23,380,896 | ..oveorirrieicciins 23,645,000

023135 CA 2 |AMAZON.COM INC.......ovvriviirierieriierirenircenne 06/08/2021........ VIIOUS. ... | boesi et | eesenb e 20,139,400 | .oovvvviercrs 20,000,000

026874  AZ 0 | AMERICAN INTERNATIONAL GROUP INC 06/03/2021 GOLDMAN.....ooviriieiernseeesreeienienesineene 8,155,668 5,952,000

031162  BE 9 |AMGEN INC........ooviiriiiriiiieeiseesesiesnines . 04/27/2021........| MORGAN STANLEY CO. . 7,719,609 .6,135,000

03329F AN 4 |ANCHC 15R AR - CDO......ccviiriiiiiiieinisie e C 06/18/2021 CHIGIOUD (SSB)....uuvvuieiiiiciiiieisen s sinins | sttt essnns | b 50,000,000

03331F  AJ 9 |ANCHF 7R BR = CDO.....vvuiiiirriiieeiereeicierisi st 04/13/2021........ GREENSLEDGE CAPITAL MARKETS LLC......couiiiiiiiriiriinieieiistiesinsiseesies | eevsesesisessesisesessssiessssssesssssessesissssens | sonssessssssessnsssessesssssesssenes 9,000,000

03522A  AH 3 | ANHEUSER-BUSCH COMPANIES LLC........cccovvureriniricrirnns 06/09/2021........ VIIOUS. ...t | Hisb et | eesnb e 20,072,256 | ..ooovvveiviicieinnnenenn 16,649,000 | oo 279,191

035237  BU 1 |ANHEUSER-BUSCH INBEV WORLDWIDE INC.........ccocomirrrirrirerineieierirersnienierinnins 06/03/2021 GOLDMAN. ...ttt enenies | sesesisesses sttt enienns | enites st ees 11,718,949 .187,079

03524B  AF 3 | ANHEUSER-BUSCH INBEV FINANCE INC.... 06/03/2021........ | Various.........cccovuvrervrrenes 112,203,520 .168,188

037833 BX 7 |APPLE INC....ooiiiiiiiiicisiee sttt sssssnsseniens. | oesonessnesenes 06/03/2021 WELLS FARGO SECURITIES LLC.......oeiiiiiiiiiieiieisiieieissieeiesseeesesieins [ aeriseesissinesesssessssssessesssssessesssssenens | sosessnssssssessnsssesssssnssenine 14,594,106 153,973

03880V AA 8 |ARCLO 2019-FL2A-CDO C 04/13/2021........ MORGAN STANLEY CO...cuuririiiiiirerieiieeerisisssesie st esse s sssesssssesssns | ressssssssesssesssssss s esse s sesssnes 32,085,000 | ..ooverrirriiceeicieines 32,000,000 |......
03880W  AA 6 |ARCLO 2020-FL1 A - CDO C 04/14/2021........ VMIOUS. ...ttt enbenies | Hhetseb bbbttt siens | etbesiebte bbb 49,572,188 | oo 49,500,000 562

038923 AU 2 |ARBOR REALTY TRUST, INC... 04/30/2021........ AFG Private PIACEMEN..........ccuiuiiiiieiineiesiseireesie st ssns | esisseesisssess st 21,500,000 | oo 7,500,000 |......

04018V AA 1 |ARES FINANCE CO lll LLC 06/24/2021........ GOLDMAN. ..ottt nbenss | sesessessess s ess sttt sensenns | benssensens st 0,830,000 | e 7,830,000 |......

053807 AU 7 JAUNET INC....cooviiiiiieiiiciscceseisese e 06/03/2021........ J P MORGAN SECURITIES........oouiiriieieiniiiie s siessssesesssssnssssies | sovnesessesissssssesssssssssessssssssesssssesssens | ssossonssssssessssssessessnssenssenes 9,815,500 | oo 10,000,000 25,833
05608W AN 4 |BX2021-SOAR E - CMBS 06/11/2021........ CHIGIOUD (SSB).....oveuireiiicireiieiitiee et ssenins | cesetiebsesb bbbt enienns | esbtesesb et 10,000,000 | ..ooovvvvvriereririieninnnenn. 10,000,000 | ...

05683H AN 5 |BCC 172RR AR2 - CDO. 06/09/2021........ CHIGIOUD (SSB).....cvvueetrriririeniieiiisesisesistessriese sttt eresnsiens | ensiessbsess et ss st enesnees | cotebasesiess st 50,000,000 | ....cccovveriniriciinnnenn... 50,000,000 | ...

05683H  AS 4 |BCC 172RR CR2 - CDO......eourerriiirieeirerseisiie e sisseessssees 06/09/2021........ CHIGIOUD (SSB)....vuveuieriireiirierie ittt ss st nas | sebsreses s b es sttt sienirens | soebenssese st enes 5,625,000 | ..coovvrererrririrrireinnnn.5,625,000 | ...
06760W  AC 0 | BARINGS MIDDLE MARKET CLO LIMITED 2021-......ccvvvrinrireririeienieissiseeerineenes C 06/30/2021........ Bank of NEW YOrK/NGHXIS, NEW..........ccuririiiieiiieiiscieniisesi s sssssiens | resssssssssse s esssssssssssesessns | ssesssessssssssesssssasssssnsses 40,000,000 ..40,000,000 |......

06849R  AG 7 |BARRICK NORTH AMERICA FINANCE LLC........cooiieririrrieiersriseeeeieesniserienineenes 06/09/2021........ MERRILL LYNCH PROF CLRING CORP........ccotuminiiriiirniiniierinsieseiessesesiens | revsesnssssisesissssessessssesessessessenseseessns 6,763,400 5,000,000 8,708

071734  AK 3 |BAUSCH HEALTH COMPANIES INC.... C 06/09/2021........ VIHOUS. ...ttt | Hetebetb bbbt | eebnes et 7,335,506 | ..o 7,500,000 | coovoreereriieeieieneens 150,174

075887  BG 3 |BECTON DICKINSON AND CO......ctvumivuirirrirrerieinsiesiiesiesesessssisessesssessenesesens 04/29/2021........ US BANCORP.........coouiiuiiiiiiesistissiiesssie ettt ssesessenss | soresesstes e ess st ssiens 2,473,105 2,071,000 37,193

088555 ZE 0 |BIDTELLECT INC 10.00 06/30/2022 06/01/2021........ VIHOUS. ...ttt | Hentbte bbb 1,564 | ... T504 | oo 1

08888#  AA 4 |BIDTELLECT, INC.....coovviririicierirennieeesinies 06/01/2021........ VMIOUS. ...ttt bbbttt nienies | Shesieb bbb 45,933 45933 |......

090692  ZF 1 |Biowish Tech Intl TI 12.00 03/31/2022 04/01/2021........ VIOUS. ...ttt | Honeiete st 919,303 921,571

090692  ZF 1 |Biowish Tech Intl TI 12.00 03/31/2022 05/01/2021........ | NON-CASH BROKER..........cocrvrrnririrrnrinns (459,652) | . ...(460,785)

10240#  AA 3 |BOWHUNTER HOLDINGS, LLC........ovviiniiiiiiiiiniieisnieissssssisssiesssisnisenes. | s 06/17/2021........ Capitalized INTErESL..........reiiciriic s | s 277,664 277,664 |......

11135F  BL 4 |BROADCOM INC......ooiiiiiiiriieiiti sttt 04/01/2021........ AGJUSTMENL. ...t | bt

12189L AU 5 |BURLINGTON NORTHERN SANTA FE LLC 04/29/2021........ US BANCORP......cttiitiei ittt sssents | resssbasss s s sttt bsenses

12543X  AD 8 | CWHL 2006-19 1A4 - CMO/RMBS..........coovvieririieierirernrinnines 06/01/2021 DIFBCE. ..ttt | bbb

125523 BD 1 |CIGNA CORP.......ooouiiiiriritiesiis e 06/08/2021 RAYMOND JAMES & ASSOCIATES.........ocouiiiriiieirieiesiseiesissisiesissssssesiens | ressssssssessesssssss s sesssas
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12565E AE 1 |CIFC 215 C - CDO....vviirriiieieeieisiieseesie e C 06/15/2021........ MM Private PlaCeMENL... ..ot eiens | ertesieise bbbttt esienes | eeiebte st 7,000,000 | ..ooooiiiiiciae 7,000,000 |........ TFZoiinins

126307  BD 8 [CSC HOLDINGS LLC........ovvveiiieiricirieiseieeiseeeieiees 06/29/2021........ MITSUBISHI UFJ SECURITIES.........oviiiiiiiieieieisieiesisississssisesserssisnsens. | revsesnssesssesissisessesssssssssessssssnsesenssns 2,936,250 3,000,000 | coooverreireieei e 11,563 |4.CFE....ccovivis

12641P AR 5 | CSMC 2009-R 2A6 - CMO/RMBS........c.cooooiermriiiiriiiesieeinsiseesssiesssissins 04/01/2021........ DIFECE. ..ttt bbb | eth bbb | eebee bbbttt | ebienb bbb 105

12641P  BC 7 | CSMC 2009-R 4A6 - CMO/RMBS..........covvumirierirriicneienisiseiiensienienes 04/01/2021........ DIFBCE. ..ot | e .92

12641P  BR 4 | CSMC 2009-R 6A6 - CMO/RMBS.........c.cooovumriirnriereriesinsieriesieniesinsins 04/01/2021........ DIFBCE. ..ttt bbb | ete bbb | rebene bbbt | febient e 590

12641P  BR 4 | CSMC 2009-R 6A6 - CMO/RMBS..........coooevirmriiineieinsiesrssiseissssensssssens 04/01/2021........ DITBCL. .. | ettt bbb .44

12641P  CK 8 | CSMC 2009-R 9A5 - CMO/RMBS.........ccoevieririmrieiriineeseinineeeesseseseesensenes 06/01/2021........ DIFBCE. ..ot | st | et b e .56

12641Q  AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS.........ccoovirriiiierrierinineieissiesieeisessienes 05/01/2021........ DIFBCE. ..ttt bbb | bbbt | Sebr bbbt | eres 5,293

12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS..........coomviirriiiiersrieiesessieeseisseeenes 05/01/2021........ DIFBCE. ..ttt | st cerrrrrns [ 3

126650  CY 4 |CVSHEALTH CORP......cooviiririirineirerseicereeneseeseneenes 06/03/2021........ VIHOUS. ...ttt | Heeeite s bbbttt | eebebene et 11,938,127 | oo 10,000,000

143133 AE 6 [COMS 216 B = CDO.....ccorvuiriiiiirieisssseiesisissisess bbbt ensnes [ 06/30/2021........ BARCLAYS CAPITAL INC FIXED INC......coovvvrirrieiiinieiesisiresisissssesssesssiens | ressssssssssssssssssssesssssessesssssesssssessns 8,500,000 8,500,000

143133  AG 1 |CGMS 216 C-CDO.......ccoevrvrrverrrrirene [T 06/30/2021 BARCLAYS CAPITAL INC FIXED INC.........oiiiiiiiniieiieierinsieiissississsssseiens. | overesseisesesssessesssessessssssessessssssssssessns | sessesesssessssssessessasesessesanes 7,000,000

14448C AR 5 |CARRIER GLOBAL CORP. . 06/09/2021........ | GOLDMAN s .10,393,100 ...61,912

15186P  AA 6 | CENTERBRIDGE CREDIT FUNDING 1, LTD. - CD C 04/08/2021........ GREENSLEDGE CAPITAL MARKETS LLC......cootiiiiiiiiiieiisriierieresneisniies | cereiessisessessiessesissssesssssssesssesesness | sonmessnsssesssnsssesssssssnsinns 10,000,000

15674@ AA 9 [CERBERUS SWC Il TL L+225 11/20/2026.... 04/15/2021........ AFG Private PIACEMENE..........ccuivieuiieieiincierieei it sses | sesiste st 650,000 650,000

15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026.... 06/28/2021........ AFG Private PIACEMENL...........cvueiieriirrirriiiiiiiieiierieesesisssise s sssesssenessssss | sesiessesessssssess e st esssesssssssesssens | oossiesssesssesssssssessenssiens 18,450,000 | ..oovvevvriiieieieiieis 18,450,000

15674P  AA 5 |CERB 33 A - CDO....c.iviirirereesere e C 06/23/2021........ WELLS FARGO SECURITIES LLC.......o it sesienns [ seeisssessssisssessessssssessessssssessesssssesens | eesessnssssssessesssessessnesenens 45,000,000 ...45,000,000

166756 AT 3 |CHEVRON USAINC 06/09/2021........| BNY/SUNTRUST CAPITAL MARKETS, ...4,065,244

19425A AD 6 |CASL 21BC - ABS 06/23/2021 BARCLAYS CAPITAL INC......ooiiiiiirniiieisisciessinssi e 3,633,464 3,634,000

19425A  AE 4 |CASL 21B D - ABS.....ooiiiiiiiitieeeriie s 06/23/2021........ BARCLAYS CAPITAL INC.....oovuiiiiiiiiiirerinni et sssenissesssins | resissssssessessssssessesss s ssesiseseessnes 2,998,627 3,000,000 |........

205768 AT 1 |COMSTOCK RESOURCES INC........cooorivimrimmiiirieriereiesississsissssiessessssessesesseens 06/16/2021........ VIIOUS. ...t | bbbt | eebne st 1,859,300 | .o 1,846,000 | ........

205887 CE 0 |CONAGRABRANDS INC...... 04/29/2021 JP MOTGAN. ... sssentens | eeseri bbbt nns | erite e en 11,749,720 | oo 9,000,000 .134,700

224044  CF 2 |COX COMMUNICATIONS INC. 06/09/2021........ | BNY/SUNTRUST CAPITAL MARKETS, 111,820,970 .9,818,000 170,179

25255D  AA 8 |DCLO TR ATA - CDO....cooiviiieireiieeeeiseieiessesieeines C 06/29/2021 J P MORGAN SECURITIES.......cotiieimririisiineieieieinesseseeeessieessessesessssessesssssssenss | sesesssesesssssssessesssssssssesessssessessssnssasses | tossesssesesssssssessessessssssesse 45,875,000 ...45,875,000

252550 AE 0 | DCLO TR A2 - CDO.....couieiirriiitiisiereeiseie sttt C 06/29/2021........ J P MORGAN SECURITIES.......ocviiiriiiiirieitiesssiesissieissiesesssssessssssssssines | stssssessessssssssesssssssssessesssssessesiesssens | siessessssssessssssessesssssasssenes 7,700,000 | ..o 7,700,000 |........

25402)  AA 7 |DIGITALBRIDGE ISSUER LLC - ABS, 06/30/2021........ BARCLAYS CAPITAL INC FIXED INC......covvurirrieiiniieierisseresisissssiseisessssiens | ressssssssssssssssssssesssssessessssssssssssssns 8,275,000 8,275,000 |........

254687  EV 4 |WALT DISNEY CO...ovirviiiiiiiiiesiseierissisee st sissssesssssesssenens | eesesssnsesenes 04/29/2021........ CREDIT SUISSE SECURITIES (USA).......coiiiiiirieriirniinriernsisiessssisesessens | sesesesessssssesessssisessessessesssessessssesessnes 4,996,120 | oo 4,000,000 25,333

25470D  AJ 8 |DISCOVERY COMMUNICATIONS LLC 06/02/2021........ RBC CAPITAL MARKETS......couituririineiiitiessssisesessessssssesssssessessssssssssssssss | nessssssssssssessssssessessssssessessessasssessessns | senesssssnssosssessassessses LIB4,870 | 1,000,000 | .... 8,531

260543  CG 6 | DOW CHEMICAL CO......couieiiiiiiierisiiriesiserssisseesissises s nes 04/27/2021........ JP MOTGAN. ...t ens | ettt ens | Seeb s 9,526,358 | ..o 8,250,000 | cooovvuerreeieeees 164,427

26884T  AS 1 |ERAC USA FINANCE LLC.....c.cviiriiiiereirciecissieeisesiee e 06/03/2021........ US BANCORP INVESTMENTS INC......cooiiiiiiiririniiieiicissiesiesieeesieisssesiens | revsssssssesisessssssssesssi s senssas 2,287,360 2,000,000 8,400

277432 AP 5 | EASTMAN CHEMICAL CO.....cvvuuriiriiirriieiniineiiesiesesesississsssessisssenssesesssssnnnes | coeseresesneins 04/27/2021........ BARCLAYS CAPITAL INC FIXED INC......oucvirriririrrieiiiiriesiesiinseississsisssiens. | coreresieisssiiesiessssessesssssssesssssssesssens | cosseresmsssssssesssnsssesssesens 11,902,900 | ..oooeveviriieieieis 10,000,000

286661 ZG 1 |ELLINGTON MTGE/CRESCENT Il LIBOR+187.5 0......cccvvurerernrirerinrireereieeenirenenens 04/14/2021........ NON-CASH BROKER........cuuiiiiiiiiieriesitiesiserseissie sttt ssssine | essesssssesssessess s sissss st sssessensessessns | ssesssessessnsesesssesensessnssne 38,756,001 | oovvoerrrircrericeenins 38,802,097

28853R AL 3 |ECLO 4R AR = CDO.....ccooiiririiiiirrierenieie sttt 05/19/2021........ BARCLAYS CAPITAL INC FIXED INC......covvuririiiriiiieiesissiesiseissssiessessssiens | revssssssssessssssssessssssssessssssssesessses 8,000,000 8,000,000

28853R AN 9 |ECLO 4R BR - CDO......cooiieriiireriiirieeiereei e sssseensennees 05/19/2021........ BARCLAYS CAPITAL INC FIXED INC.........iviiiiieiniieiiererinieesissississssssesnns | overessssnssssssessesssessessssssessesssssssssessns | sesmesessessnsssessessssesessesanes 4,000,000 | ..o 4,000,000 |........

29336U AG 2 |ENLINK MIDSTREAM PARTNERS LP.. 06/22/2021........ BARCLAYS CAPITAL INC FIXED INC......coovuiiiiiiriiiierierinteesisissieseisenisneens | revissssssesisesissssessesssssesse s esssssesessses 2,534,400 2,880,000 10,028

29379V BA 0 |ENTERPRISE PRODUCTS OPERATING LLC........cccoiriiiiierierieeierieiiesiennienes 06/03/2021........ BANC OF AMERICA/FIXED INCOME..........ovuiiiririrrirneisiiesiesserssssesnnies | cermesnsisssiessssssesssssssessessssessensses | revessssssssssesssesssesssesssseses 7,838,028 | ..o 6,600,000 | .ocvvviiriieiiee 72,912

30227F  AJ 9 |ESA21ESHD - CMBS......coooieiiiciriceeseiee s 06/24/2021........ J P MORGAN SECURITIES.......oooiiitirriiiinirierssieeesissiessssssesesssenssssssessens. | sesesiessssitesesssisssessessassessessssssessesss | oessstesessssssssnsssessassnessnes 15,000,000 | ..covvevvrvrriierneirenin. 15,000,000 | ...

30260G  AA 4 |FCITL 211 A= ABS.. ..ot | aeisersnsisene 04/06/2021........ Amherst SECUNMEIES GrOUP LLC.......c..ovuuiiiiiiieiiieiecieiesiisissenssiseeesssissss [ sesiessesssiss et sbsssenses | essssssssssssesssssessesssssensn 16,999,255 | ....ovvvvvevevriierneirennnnn. 17,000,000 | .

31428X AW 6 |FEDEX CORP. 06/03/2021 US BANCORP INVESTMENTS INC......ccouiviiiriirieineiceeiiseisesiseresisseesisssssnses | oeesessssssesesssessesssessessssssessessssssssssessns | seseresesssessnsssessesssesessesanes 5,303,860 85,536

31428X CE 4 |FEDEX CORP. 04/26/2021........ | BARCLAYS CAPITAL INC FIXED INC......cocvviiiriiiiiriiriieirnsiernsiesesieisseessens | rersessessessssssssssesssssessesssssssssssssssans | soessssnssssesssssssesnsses 10,017,200

33835N  AE 1 |[MORGN 183R CR - CDO.....cooiiiiiiiriiieisiiiieiiisesie s C 06/25/2021........ J P MORGAN SECURITIES........coooiiiiiiiiiisissesee e sissiesssssesisesssnaes 5,000,000 | ..coovvrvercviiiiieiniennnn..5,000,000 | .

341081 FF 9 |FLORIDA POWER & LIGHT CO......ccoviiiririiireiiniineeinsieiesisesesissisenieiees 06/08/2021........ WELLS FARGO SECURITIES LLC......vuuiiiriiiirererincienierseisierissiesissienisens | cesesiesiesissesissiessessessessessessssesessenss | oesestesessssssssnsssessssenessnes 14,373,000

34417R  AA 4 |FOCUS BRANDS FUNDING LLC - 2017-1 = CMO......cocviirerrirrirrieineieiersssieninnnns 04/01/2021........ AGUSIMEN. ..ot | Shets bttt bbb 3,850,000 3,850,000

375558  AX 1 | GILEAD SCIENCES INC......oevriiriirriirierniineiesseiseie e sesseesieesees 04/29/2021........ CREDIT SUISSE SECURITIES (USA).......couiiieiiieiiiirerisiseiesiesscesesiersssssesens | sersesessessessssssessssisessssessessessesssssens | somesssssnsssessnsssesssssssesssenes 4,832,280 | ..o 4,000,000
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38138T  AG 6 [GLM 10 C = CDO..ouiuieiiiiriieeisicsesierisss st [ 06/25/2021........ MORGAN STANLEY & COMPANY . et | e . 3,850,000 . 3,850,000
38178E  AA 3 |GOCAP 16RR 1R2 - CDO O C 06/08/2021........ Bank of New York/Natixis, New..... . SO BN 17,600,000 | ..ooveerreieieieeienieis 17,600,000
38178E  AC 9 |GOCAP 16RR 2R2 - CDO BTN C 06/22/2021........ Bank of New York/Natixis, New..... . e | BTN 13,000,000
406216 BK 6 |HALLIBURTON CO......ccoiveririirierinreienisisnsiiesinsssenssessssssessssessenes 06/07/2021........ BARCLAYS CAPITAL INC FIXED INC.... et | SR 17,796,600 ...15,000,000
416515 AP 9 |HARTFORD FINANCIAL SERVICES GROUP INC 06/09/2021........ DAIWA CAPITAL MARKETS AMERICA . O R ..3,784,723 . 2,695,000
416515 AS 3 |HARTFORD FINANCIAL SERVICES GROUP INC 06/08/2021........ RAYMOND JAMES & ASSOCIATES. | 18,339,420 | o 4,652,000
43284M  AB 4 [HILTON GRAND VACATIONS BORROWER ESCROW L 06/22/2021........ VIOUS. ...ttt | Heres et bttt | eebnes st 1,839,625 | oo 1,846,000
437076 BF 8 |HOME DEPOT INC.....cooiiiieiriirieiireresiscierseiee e 06/03/2021........ JEFFBIIES ...t | Seb et ens | Sieeb e 4,823,385 | ..o 3,950,000
450740 AA 2 |ITT HOLDINGS LLC.....oviiiiiieiiieieieis e 06/23/2021........ JEFfBIIES ... | e . 2,219,000 . 2,219,000
451102  CA 3 |ICAHN ENTERPRISES LP. O 06/28/2021........ BANC OF AMERICA/FIXED INCOME...........ooiiriierrieineerereensissieisesssesessssnsiess | eveesseisenssessessesssssssesssessssssssessssassesss | seesssssssesssssesssssssesseseseens 1,985,000 | oo 2,000,000
45686@ AB 0 |INFRASTRIPE LLC.....oiiiiiiiireiiiieiisisissieisss et essssnen 06/30/2021........ MM Private Placement................... wone [ . 2,000,000 . 2,000,000
459506 AR 2 |INTERNATIONAL FLAVORS & FRAGRANCES INC 06/07/2021........ VIOUS. ...ttt | Honsite st SR 10,011,005
47048H AQ 0 |JTWN 10R A2R - CDO s . . [{C.... 04/23/2021........ |ROYAL BANK OF CANADA . [N . . .
472321  AK 4 |JMAC 2008-R2 3A2 - CMO/RMBS........ 04/01/2021........ DIFBCE. ..t | e | e b s
47232A  AC 2 | JMAC 2008-R3 1A3 - CMO/RMBS........ 06/01/2021........ DIFECE. ..ottt | bbb 2,382
47232D AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5. 05/01/2021........ DIFBCE. ..ot | s | S b s
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5 06/01/2021 DIFBCE. ...ttt | esb e
47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5 05/01/2021........ | Direcf
47232D DN 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5 06/01/2021 DIFBCE. ..ttt | e
47232D  EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5 05/01/2021........ DIFECE. ...ttt | bbb
47232D EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5. 05/01/2021........ DIFBCE. ..ot | e
47232V BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 05/01/2021 DIFBCE. ..ttt | bbb
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. 05/26/2021........ | Direc
47232V CP 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 06/01/2021 DIFBCE. .. | et | e bt | eres 6,232
47232V CU 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 04/01/2021........ DIFECE. ..ottt | bbb 283
47232V CU 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 04/01/2021........ DITECL. ..t | ereee bbb .12
47232V CU 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 04/01/2021........ DIFECE. ...ttt | bbb .36
47232V DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 05/01/2021........ DITECE. ... ens | ethee bbbt enae | tereb et bbbttt ns | feebesaee bbb 196
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 06/01/2021........ DIFBCE. ..ot | ete bbbt | eres sttt | ebeens e 154
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. 06/01/2021........ DIFECE. ..ttt | bbb .34
47232V GA 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 06/01/2021........ Direct... OO OO OSSO PO OOURRRRRIROR [BOPON 1,962
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 04/01/2021........ DIFBCE. ..ttt | et Rttt | sees b et | eres 5,062
494550 AV 8 |KINDER MORGAN ENERGY PARTNERS LP BT 06/08/2021........ BAIRD, ROBERT W., & COMPANY IN.. . wone [ | 4,040,760 | ..ooveeerriereierieins 3,000,000 | .... 69,875 |2BFE.....ccccovvrvirns
494550 AW 6 | KINDER MORGAN ENERGY PARTNERS LP e 06/07/2021........ CHIGIOUD (SSB)...vruveuieeiiiiirieri ittt | seberesess st nssens | sberanessses st enesenes 1,966,434 | oo 1,395,000 38,781 |2BFE....ccoocri
49456B  AG 6 |KINDER MORGAN INC........coovivmrriirniicinrinnns 06/03/2021........ BARCLAYS CAPITAL INC.....oovuiiiiiiiiicierissisiesie s sssssenin | ressssssssesssessssss s sessses BTN 12,182,100 ...10,000,000 | .... 8,833 |2BFE....cccovvirrir
501044  CR 0 |KROGER CO.....covvirririiiiiiinesieniseinsis s sessenns 06/07/2021........ J P MORGAN SECURITIES o [ . 5,257,675 DR 4,250,000 | ..o 31,875 |2AFE....cccvi
50196@ AA 5 |LCNNORTH AMERICAN FUND IlI-D LP................... 06/28/2021........ AFG Private PIACEMENE..........ccuiuieiiiieinciesisii ettt senesses | esisteesie s 532,706 . 532,706 |........ TFPLc
53079E  AZ 7 |LIBERTY MUTUAL GROUP INC......covuririiriririirsiineierissiseiesisisssssssssseessss s 06/09/2021........ Amherst Pierpont Securities...... . et | | e 4,625,308 | ..o 3,269,000 23,609 |2BFE.....cccoveunnee.
55281F AN 0 [MCFCL 7R AR - CDO.....cvvieiiirriiiceersnisie e 05/26/2021 INGEIXIS. .. et | esbe e SR 14,000,000 | ..oooverrrrieiereeieeieis 14,000,000 |........ TAFE .
55281F AP 5 |[MCFCL7RBR-CDO........... - 05/26/2021........ | NatiXiS.........coovvveerrrererrrernn . . 2,750,000 . 2,750,000 1.CFE .
55283A  AA 7 |[MCA FUND [l HOLDING LLC - ABS.......coviniiiniiirieiininisssissiessissiesisssesissssnns | svenesesininns 06/01/2021........ BARCLAYS CAPITAL INC FIXED INC........cooiiiieiiiieiniinisisisiisisisiissiiens | evssinsssissssissessssisssessssssssssnsss . . (11,692) . (11,883) [ oo (M) |1 FFE i
55820B AL 1 |MADISON PARK FUNDING XLV LTD. - CDO....... .|C 06/16/2021........ BANC OF AMERICA/FIXED INCOME..........ooiiirirenriniieieieineiesieisessseeesssssssens | essesseisesssesssssssssssssessessesssssessnsansesss | seesssssssesssssessssssessessesseen 6,000,000 | ..ooreeirrrieririrerierirenend 6,000,000 |........ 1D Zoin
56577L  AA 6 | MARANON LOAN FUNDING 2021-1 LTD. - CDO C 04/27/2021........ MORGAN STANLEY €Ot ssssssessesssssessssssssss | ressssssssesssssssssssessssssssesssssesssssessns . 8,500,000 . 8,500,000 |........ TAFE..ns
56577L  AC 2 | MARANON LOAN FUNDING 2021-1 LTD. - CDO C 04/27/2021 MORGAN STANLEY CO....cuuriiiiiiierieriieesissisesssie s sisseessesssssessesesssns | ressssssssesssessssssessessssssessesssessesseseessnse e 12,000,000 ...12,000,000 |........ TAFE. s
56577L  AJ 7 | MARANON LOAN FUNDING 2021-1 LTD. - CDO C 04/27/2021 MORGAN STANLEY CO...vuiiiiuiiiirerieniieesisi it esse s sesesisssessss | resssssssess s s sennses 4,000,000 | ..ooovvriirceeiene4,000,000 oo 1.CFE
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573874  AG 9 |MARVELL TECHNOLOGY INC....ocoriruiriiireriiirirnnieissieiensssiesssssesssnssenes 04/05/2021........ JP MOrgan........ceeuicierciniceseeseccis e | 9,981,100 | oo 10,000,000 |........ 2.CFE .

573874  AM 6 | MARVELL TECHNOLOGY INC......ccovvvririirerieiriniierseieieiseiesseesssssnesenes 05/04/2021........ EXCHANGE ...ttt | esbesnss s BN 16,997,084 | ..o 17,000,000 | coooveerieieieneiereeies 303,875 |2.CFE....ccovvvivvin

57430U 30 1 | MDIBS 2006-1 A - ABS.......cooieiriiiienrieresiseiesississiest e enssnees 04/10/2021........ DIFECE. ..ottt bbbt | bbb bbb | HeEr bbb . 505,271 |........ SAFE....nn.

57701R ~ AM 4 | MATTAMY GROUP CORP........ccocomirimrirreiiriririaciinsiienienes C 06/22/2021........ Jefferies st | Sebet e . 2,500,000 . 2,500,000 36,293 |4 AFE.....coovnnn.

581557  BC 8 | MCKESSON CORP.......ccoevmiiiereriiiniiniieisrireiesissiesiessseseniseneenis 04/29/2021........ JP MOTGaN. ... e | 4,903,830 | ..o 4,060,000 2BFE...

60871R  AD 2 | MOLSON COORS BEVERAGE CO . . . 04/27/2021........ JP MOTgan........coveeiieieicnceeseeeeis B TP SPTOTTROI e 11,830,100 ...10,000,000 2.CFE....

61033R  AJ 2 | MONROE CAPITAL MML CLO 2017-1, LTD. - CD SR 04/22/2021........ BINP PariDaS. ..ot esaens | essssnss e BN 18,500,000 | ..oovevvrereieieeierieis 18,500,000 TAFE .

61759X  AC 6 |MORGAN STANLEY RE-REMIC TRUST 2010-R8 - 06/01/2021........ DIFBCE. ..ottt r | Heer s bbbt | eebe bbbttt | Sheenb e 1,099,110 | ........ 1.DFM

62922L  AA 6 |NGL ENERGY OPERATING LLC . e 06/17/2021........ Various O OSSOSO . 2,591,250 . 2,500,000 68,390 |4AFE....cccoovvnnns

637417  AM 8 | NATIONAL RETAIL PROPERTIES INC.......cccvvorirerinriniiciirirererinnines 06/03/2021........ WELLS FARGO SECURITIES LLC..... s | s ...8,425,690

649604 AE 5 |NEW YORK MORTGAGE TRUST INC. . 04/27/2021........ AFG Private PIACEMENL.........evrivririiicieiiseiesisisisesie et sssssesssssns | sosssssssessssssssesssssessssssessssssessesssssenses ...7,500,000

65473Q  BD 4 | NISOURCE INC.......oviiiiiiiiniiirciieieriseistee it ssssssesessssssensnns | seesessssiesenns 06/04/2021 GOLDMAN. ...ttt nenses | sesesisessess st es st ensenns | essresess et nes 10,709,392 . 8,024,000 . 159,934

655422 AV 5 | GLENCORE CANADA CORP s C 06/04/2021........ | DEUTSCHE BANC ALEX. BROWN INST. 8,710,953 . 6,733,000 | .... .200,606

67079B  AE 0 [NUTRITION & BIOSCIENCES INC.......coovvvieriiirierirrisriineiieniienienes 04/27/2021........ GOLDMAN......cotiiaiirriiiieriseis ettt enisns | rerestessss bbb ntentre | Hboestsenes s 9,919,800 | ooovviiires 10,000,000 . 202,434

67113X  AB 6 |OBX 21J1 A2 - CMO/RMBS.......oouiiiitiriirciitierssiee et 04/27/2021........ Bank of America Merrill Lynch....... e [ e 49,695,315

67114*  AA 0 |ORCC FINANCING IV LLC......cvirieririiiririerineeiesissrisssieserisssiesienes 05/26/2021........ VIIOUS. ...t | bbbt | eebnes st 7,022,222

67114*  AA 0 |ORCC FINANCING IV LLC.....covirierieiriieineiceeeieeeeie e 06/29/2021........ AFG Private PIACEMENE..........cvuiiiiiiiereiireierieireesie e sessns [ soesieesessssnss s ssess e sssssessesssssensne | eesesasssssssessensessessnesenene 12,400,000 | ..oooverreieiereeeeieis 12,400,000 |........

674135 EM 6 |OAK 1999-A M2 - ABS..... 06/01/2021........ | Direct... . 2,114 2,714

681919  BD 7 |OMNICOM GROUP INC.....cccooiririirniiiieiiinsie s 04/28/2021 CITIGROUP.......oviiiciriiicisieisinines SR 11,978,760 | ..covvvvvcvvieinennn. 12,000,000 | e

682691  AA 8 | ONEMAIN FINANCE CORP.........ccooiviiriiiireiniintiesiseiesiseie e nsnen 06/23/2021........ RBC CAPITAL MARKETS.......cuituiitireriiitisesiessesiseie s essssse st sissssensnsies | eeesessssissssesssessesssesse s ssentessesssessenses | ersssesessnesssssnessessnsesessesanes 1,975,000 22,222

68389X  BZ 7 |ORACLE CORP......cootiiuiiiiiieieniriissie sttt 06/03/2021........ VIIOUS. ... | bbb . . 23,516,360

69331C  AJ 7 |PGEE CORP......corviiririrereieiereeesie e 06/23/2021........ VIOUS. ...ttt | Heresene bbbttt | eebeneb ettt 3,879,163 | ..o 3,885,000

693436  AA 5 |PLP 201 A-RMBS........ccoovirimreiinireierineins R 06/30/2021........ | MESIROW FINANCIAL 211,856 . 211,856

69506Y  SC 4 |PACIFIC WESTERN BANK........cccovvniierniiieineieniers 04/27/2021 PIPR | ess e | sienee s 10,000,000 | ..oooveerreiieieierieis 10,000,000 |........

707569 AV 1 | PENN NATIONAL GAMING INC... . . 06/24/2021........ J P MORGAN SECURITIES.......oocutiitireriiiiesierssisese s sisssesisssssssseninns. | sesssisessssssessessssssessess s ssssssensnes

T4041N AL 9 | PRETSL XIT AT = CDO..cvuivirriririeiseieesis s sssssenes C 04/01/2021........ AGUSTIMENT. ... | Shetseb ettt

74387Y  AD 5 |PFMT 2021-1 A2A - CMO/RMBS.......cooviiriiiiieinrirerseiseiesissiesissessisesissssssssenenis | svesesesienenes 04/09/2021........ Amherst SECUMtIES GrOUP LLC..........cvuuiviiiiciirieeeri et resisseesissisnis | resinseesissiess e .

744448  CG 4 |PUBLIC SERVICE COMPANY OF COLORADO.............. . 06/08/2021........ WELLS FARGO SECURITIES LLC..... s | s | s 4,764,677

78449R AL 9 [SLG 210VAE - CMBS......ooiiiiircieieisrries et 06/15/2021........ WELLS FARGO SECURITIES LLC..... s | s BN 14,167,994

78449R AN 5 |SLG 210VAF - CMBS......cooiiiiiiieierseeesieisie e 06/15/2021........ WELLS FARGO SECURITIES LLC......ovuiiiiiriirieieiincieriseisnissienissiessssisnisens | cesnsiessssssssessssssssess s ssssssensnes

79588T  AD 2 | SAMMONS FINANCIAL GROUP INC . 06/03/2021........ BANC OF AMERICA/FIXED INCOME..........cooociiiieeiieereeciieeieveeesseseesisesesisnens | eoveeissesssssesssssssesesessensesesssssssasneneas ..6,324,614

805564  EM 9 | SAST 1999-3 BFA - RMBS.......coooiiiiiiiiiiiniierinritee et sissiessssssssesssenssssssesenes | eenesssnsenenes 06/01/2021........ DIFBCE. ...ttt | et bbbttt | Hieeb e 815

85571B AU 9 | STARWOOD PROPERTY TRUST INC...... 06/29/2021........ J P MORGAN SECURITIES cee | e 3,905,000 N 3,905,000 |........

863579 UL 0 | SARM 2005-15 1A1 - CMO/RMBS........ooviireriiirinrirerseieee e nesesseeseees 04/01/2021........ DIFBCE. ..ttt | et | Heere R 230 [

863667 AG 6 | STRYKER CORP......couiiriiiiitiiticteiseieiseisie st | eerssssisenes 04/27/2021........ BARCLAYS CAPITAL INC FIXED INC.... e | s | s 5,980,550 | ..voureererrieieierieinenins 5,000,000

872992  ZZ 5 |TTGA SBIC Feeder Fund 06/09/2021........ AFG Private PIaCEMENL...........cuuiieriierirririiiiieseiiesiesesesississsiesssssiesssesesas | erssesisesssesesesssssssesiessssessesssesessnsens 527,000 . 527,000

878742 AW 5 | TECKRESOURCES LTD.....cccovriirriiiieiiierinnierieesesiseeesesseessssesseneenes C 06/07/2021........ J P MORGAN SECURITIES........cootiitirriiiieirierissisese s sisssessesssssssenesinns. | sesesisessessssssesssssessessessessse s sessssessses SRR 19,527,900 ...15,000,000

896517  AB 5 | TRINITY HEALTH CORP.......ccooviriiririiierineieeiesieisnienes 06/04/2021........ VMIOUS. ...ttt enies | chesbeb e bbbttt niens | ebare bbb 8,225,056

89656G  AB 0 |TRL 211 B -ABS.....coiiierrereeceeeeseee e 06/22/2021 WELLS FARGO SECURITIES LLC.......o it enienns. [ rossisseessssisssessessesssesessssssessesssesenens . 3,499,514 . 3,500,000

90265E  AS 9 [UDRIINC......cooiiiiriieieriersiers i 06/08/2021........ | CItigroup (SSB).......evevvrrevrerrriierrrarnes . . . 8,510,699 . 8,197,000

91324P  EE 8 |UNITEDHEALTH GROUP INC . BN 06/09/2021........ VMIOUS. ... enes | bbb . . 25,679,300

92277G  AB 3 | VENTAS REALTY LP 06/09/2021........ Amherst Pierpont Securities...... . e | ..4,014,417

92277G  AF 4 |VENTAS REALTY LP . 06/08/2021........ GOLDMAN. ...ttt nnennns | sesesses s bbbt ...4,551,335

92852L  AB 5 | VITERRA FINANCE BV......coooioiiiiiieirireisceserieee s C 06/04/2021........ VIOUS. ...ttt | Hoesbete st e 19,830,632
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92857TW  BL 3 | VODAFONE GROUP PLC.......cootiiiiirniriirerisissiesisissssie st seessas C 06/09/2021........ VMIOUS. ...ttt nbenies | Shebieb et bbbttt niens | eebesbeb bbbt 24,647,800 26,389 |2.BFE.....ccovvirnne.

92858R  AB 6 | VMED O2 UK FINANCING | PLC C 06/22/2021........ J P MORGAN SECURITIES........oviiirieieiniiiessiseisieiissiesississesessssssssssies | sevnesesiesisssssssesssssssssessssssssesssssesssens | ssossonssssssessssssessessnssenesenes 1,667,000 3.CFE

92936U  AH 2 [ WP CAREY INC....cooouiuiiieiiiiceiiciest ettt 06/08/2021........ VIHOUS. ...t 26,118,336 178,216 |2.BFE

95058X AL 2 |[WEN 211 A21- RMBS.........ooooiiiiiiieiscss e 06/15/2021........ PERSHING DIV OF DLJ SEC LNDING.......c.ceverivirriririsrieneriereseesssissieneninens ..6,000,000 ..6,000,000 |...... 2BFE

98417E  AC 4 | GLENCORE FINANCE CANADA LTD.....covvirrniiiererinerseiesiseriesiseeessseesesssesessseensnes C 06/07/2021........ CHIGIOUD (SSB).....uveuieeiriueiirierieiiei ettt | seseneses sttt een 2,922,497 2,103,000 9,674 |2 AFE....coin

98887T AQ 1 |ZAISCLO 6, LIMITED - CDO C 04/23/2021........ JEFHOTIES ettt ens | eerne ettt | enbseeens sttt 45,000,000 ...45,000,000 | ...... 1BFE. ..

3899999. Total - BONdS - INAUSHIAl @NA MISCEIBMEOUS........eu ettt ettt se eekesesese s E e 08 E 88 R0 eS80 88808 E 88 E L0800t bbb Eiesbete st b ettt nnsents | enbiesssnssnssenssneenssnnees 1,501,525,681 /428,428,966 5,950,015 XXX

Bonds - SVO Identified Funds
464288 64 6 |ISHARES:1-5IG CORP BD | | 06/09/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC ..450,675,257 2A
8099999. Total - BONAS = SVO IENETIEA FUNGS. ...ttt oekee s e e R s E S8 f e E L0 £ £ 88408t £EE o8 8 f SR8 £EE R E £ 8L 4808 EEf £ E L E S8 1EEf S E S £E R E £ E oL E LR E R h bRt b e Eieebeee e e bbbt 450,675,257 | .ovovviirennniinnnnsnnersneenen 0 [ 0 XXX
Bonds - Unaffiliated Bank Loans

13054P AW 2 | CALIFORNIA PIZZA KITCHEN, INC. - LOAN (S 06/23/2021. PAYMENT IN KIND......ccccvvrirerniinninee L9213 | 9,213 |.....

13054P AW 2 | CALIFORNIA PIZZA KITCHEN, INC. - LOAN (S 06/30/2021........ EXChaNGE......couieirriiieiieeee s 257,500 257,500 |......

74309# AC 3 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA........ 06/21/2021........ Ares Capital Management 30,667 30,667 |......

054642  ZZ 6 | ANAQUA PARENT HOLDINGS, INC. - TERM LOAN 06/23/2021. DIRECT. 148,707 148,707 |......

56610Z ZZ 2 |MARCONE YELLOWSTONE BUYER INC. - TERM LO......ccccovvuiriirrnerirerinerienereenns 06/23/2021........ DIRECT. 320,025 326,556 |......

794002 ZZ 8 |SALDON HOLDINGS, INC. - SECOND AMENMENT........ 06/24/2021........ DIRECT ...ttt 187,500 187,500 |......

82565# AA 9 | SHUR-CO ACQUISITION, INC. - TERM LOAN.......cccouiiiiiriinisiiveniesiiesissiiniins 06/28/2021........ DIRECT ...ttt bbbt | tesess bbbttt nis | enbee et 1,687,500 | oo 1,687,500 |......

00216C  AE 3 | AQ SUNSHINE, INC. - DELAYED DRAW TERM LO........cccccomiimirnriiiniieisiirerierniis 05/28/2021........ DIRECT ..ottt | bbb 49,597 49,597 | ......

00216C  AF 0 |AQ SUNSHINE, INC. - TERM LOAN B......c.ccomirirnriririinin 06/28/2021........ DIRECT ...ttt e 151,210 151,210 | ......

00452#  AA 7 | Accommodations Plus Technologies LLC/Ter...... 06/30/2021........ CAPITALIZED INTEREST.......ovovinrieinereererinsisessessssissneenns 26,349 26,349 |......

00843@ AC 3 |AFFINIPAY MIDCO, LLC - 2ND AMENDMENT TL 06/04/2021........ DIRECT ...ttt | ebbe bbb 187,500 187,500 |......

05464#  AA 2 | Axiom Merger Sub Inc./Facility B Term Lo.............. 06/24/2021........ Ares Capital Management...............cccuviiiiniiiisiesssiesie s 145,345 145,345 | ......

12721  AA 7 | CVP Holdco, Inc./Delayed Draw Term Loan, 05/17/2021........ DIRECT ...ttt 55,937 55,937 |......

14886M AN 1 | Checkout Holding Dip - Catalina Last Out........... 06/28/2021........ PAYMENT IN KIND.....ocouiitirriiieiieieresiseiesisi st sssenssnessss | essssssssessesssss s neesss ...6,556 | ... 6,556 |......

15644G  A# 1 |CENTRIC BRANDS 1LEXIT TL L+1000 10/09/20 06/21/2021........ CAPITALIZED INTEREST......ovivinrieiiereeerssiessesisissnsenns 173,890 184,730 |......

23363# AC 3 |DRS HOLDINGS III, INC. - 2021 TERM LOAN 05/28/2021........ DIRECT ...ttt 476,999 476,999 | ......

24360@ AC 6 |DECOPAC, INC. - TERM B LOAN......ourivriiiierniciesisissssie s ssssss s 05/13/2021........ DIRECT ...ttt bbbt | ebbsbns s 847,759 847,759 |......

25403# AU 0 |DILIGENT CORPORATION (FKA DIAMOND MERGER 03/30/2021........ DIRECT ...ttt 187,500 187,500 |......

26888  AA 0 | EPS NASS PARENT, INC. - INITIAL TERM LOA........cooiiirirnineierireseneseien s 04/16/2021........ Ares Capital ManagemeNnt.............cciviiieiniiciniieissie s 456,952 456,952 | ......

28622@ AB 3 |ELEVATION SERVICES PARENT HOLDINGS, LLC........ccccvriimirirerierinceicinseinniens 04/30/2021........ DIRECT ..ottt bbbt | Herene bbb 12,009 12,009 |......

29668# AB 4 |ESSENTIAL SERVICES HOLDING CORPORATION -. 06/01/2021........ DIRECT ...ttt en 384,362 384,362 |......

29668# AC 2 |ESSENTIAL SERVICES HOLDING CORPORATION -. 04/29/2021........ DIRECT ...ttt 174,347 174,347 | ......

29668# AC 2 |ESSENTIAL SERVICES HOLDING CORPORATION -......ccovireriirreriierineirerinsisinenns 06/04/2021........ DIRECT ...ttt | esbe bbb 90,660 90,660 |......

30282# AA 0 | FWR Holding Corporation/Initial Term Loa 06/25/2021........ PAYMENT IN KIND.....ccocvvririreriniinee 1,397 | 7,397 |......

30282# AB 8 |FWR Holding Corporation/Initial Delayed 06/25/2021........ PAYMENT IN KIND........ccovviiininninne 985 |.....

30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter........ 06/25/2021........ PAYMENT IN KIND....coviiiirriiiciisierissiseiesiei s st ssssssesssenesssns | esiessssssssessnsssessessssssessesssessasssessessnns | sossesssesssessssssessessnssessessessennes 1,098 | vovee 1,558 | ...

30282# AE 2 | FWR Holding Corporation/New Delayed Draw 06/25/2021. PAYMENT IN KIND L2932 [

30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter........ 06/25/2021........ PAYMENT IN KIND......cocovveerrrririrenne 928 |......

30282# AH 5 |FWR Holding Corporation/Delayed Draw Ter........ 06/25/2021........ PAYMENT IN KIND.....ccovvvririireriiinee . 1,240 | 1,240 |......

30282# AJ 1 |FWR Holding Corporation/Second Amendment.... 06/25/2021. PAYMENT IN KIND 3,282 | ... 3,282 |......

36147@ AC 0 |GBAUTO SERVICE, INC. - DELAYED DRAW TER........coomiiiririernriseirerineieninerenis 05/28/2021........ DIRECT ... 43,150 43,150 |......

36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18...... 06/01/2021........ CAPITALIZED INTEREST......ovivimrieiiireeerssesesesisissnsenns L1701 | 7,701 |......

40481#  AA 8 |HH - STELLA, INC. - INITIAL TERM LOAN... 04/20/2021. DIRECT. 481,443 481,443 | ...

42983#  AA 7 |HIGH STREET BUYER, INC. - TERM LOAN B. 04/15/2021........ DIRECT. 279,882 279,882 |......
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42983#  AB 5 |HIGH STREET BUYER, INC. - DELAYED DRAW ..ot 05/07/2021........ DIRECT ...ttt bbbttt | ebbs bbb 43,013 43,013 |........ 3.BPL

42983#  AB 5 |HIGH STREET BUYER, INC. - DELAYED DRAW T.....coovvmiiriiierneiseierseisnisennnis 06/01/2021........ DIRECT ...ttt | bbb 117,698 117,698 |........ 3.BPL

45266Z  ZA 7 |INFRASTRIPE LLC DDTL L+600 09/30/2024....... 06/30/2021........ AFG Private PIaCEMENL..........c.viuiiiiieiiseieii e 2,000,000 2,000,000 |........ 2BZ..

48773%# AC 4 |KELLERMEYER BERGENSONS SERVICES, LLC - 2.......ovvvirirriiniieinerieniineninenes 05/28/2021........ DIRECT ...t 12,599 12,599 |........ 4APL

51206# AB 7 |LAKERS BUYER, INC. - INITIAL DELAYED DRA.......... 04/19/2021........ DIRECT ...ttt bttt | bbb 52,960 52,960 | ........ 3.BPL

53173#  AA 4 |LIDO ADVISORS, LLC - INITIAL TERM LOAN......c.ovvirieinrirrirnriersneisesiseissnsensnns 06/14/2021........ DIRECT ...ttt 223,321 223,321 |........ 2CZeinirirns
55371*  AY 1 |MRISOFTWARE LLC - SECOND AMENMENT TERM 06/22/2021........ Ares Capital ManagemENt..........c.ivurimrriieriree s 11,943 11,943 |........ 4APL
57780@ AA 2 |MAVERICK ACQUISITION, INC. - TERM LOAN............ 06/01/2021........ DIRECT. 312,136 312,136 3AZ..

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

62929%# AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 06/30/2021........ CAPITALIZED INTEREST.......ooitimrireririreierinseenieseesenerenes 10,788 10,788 |........ 5.B PL

62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa 06/30/2021........ PAYMENT IN KIND....c.ccoevviirivrcirennns ....3,006 | ..... 3,006 |........ 5.B PL

65658# 2 |[NORTH HAVEN FALCON BUYER, LLC - TERM LOA.......cccovuriniernereenieieeienis 05/18/2021. DIRECT. 283,313 283,313 3AZ..

68144# AA 8 | OLYMPIA ACQUISITION, INC. - PIK TERM LOA... 06/30/2021........ PAYMENT IN KIND.....cooorverirircriiins 2,736 | ... 2,736 3BZ..

71571E  AD 1 |PES HOLDINGS LLC PHIENE PIK-TERM C-EXIT.... 04/30/2021........ PAYMENT IN KIND.....oviiiiiiiiniiesieisseiss s 18,098 18,098 6.*

74309%# AA 7 |PRODUCTION RESOURCE GROUP, L.L.C. - DELA........ 06/21/2021. CAPITALIZED INTEREST......ooiirieririreierinsiesieeeeeseneenes 3,953 | ..... 3,953 5.CPL...

74309#  AB 5 |PRG 9/20 LaSt OUL.........cccrveuiveirieririicnieieiesiesiesisesesssesiens 04/15/2021........ VMIOUS. ... 29,348 29,348 6. Pl

74354#  AA 1 |PROJECT ESSENTIAL BIDCO, LLC - TERM LOAN........coiiiiirnririeerieieeieeieeieenes 04/19/2021........ DIRECT ...ttt 375,000 375,000 |........ 3.CPL.rs
74719%#  AA 1 |Pyramid Management Advisors, LLC/TEM LO........cvriverniieriisiisenseesieinsenns 06/30/2021........ CAPITALIZED INTEREST ..ottt BB | s 4,616 |...... 3BZ..

T4719%%#  AB 9 |Pyramid Management Advisors, LLC/Delayed 06/30/2021........ CAPITALIZED INTEREST......oiiiiiiiiiiiiisissiesissiesisssessssessssssiesssssnssenss. | sossissinssssssesssssssssssessssssssssessssssessnns TG | s 1,746 | ........ 3.CPL.oir,
74719%%#  AC 7 |Pyramid Management Advisors, LLC/Delayed 06/30/2021........ CAPITALIZED INTEREST ......oiutiiniieieiriiieiintiesissseesesisessesisseesisssssssesssessesinees | stbstesesssssssssesssessasssesse s ssessessssssassnens | restsessssstssessnsssessesssessesssessesssene 397 | e 397 |........ 3.CPL..
76028@ AA 4 |REPAIRIFY, INC. - INITIAL TERM LOAN 06/11/2021........ DIRECT ..ottt 375,000 375,000 |........
76252@ AB 9 | RIALTO MANAGEMENT GROUP, LLC - TERM LOAN.......ccoviieririinrirerireienirerienieines 04/29/2021........ DIRECT ...ttt | ebbe bbb 653,017 653,017 |........

84756#  AA 4 |Spectra Finance, LLC/Initial Term Loan 0. 06/30/2021........ CAPITALIZED INTEREST......ovoiemrieiinieieriseiessieesssenenes ...4,185 4,185 | ...

85789%# AB 0 |STEALTH HOLDING LLC - DELAYED DRAW TERM.......covviririiernnireireiisireniernnins 05/25/2021........ DIRECT ...ttt 1,267 7,267 |........

87300 AE 4 |THG ACQUISITION, LLC - DELAYED TERM LOAN........cconirimirnriiierinsiceinsieeiscienes 05/10/2021........ Ares Capital MaNAGEMENL...........ciuiiiriiiireinicieieiee e | esbsteesi bbb 35,593 35593 |........

87326# AA 8 | TA/WEG HOLDINGS, LLC - DELAYED DRAW INCR......ccvvvrririrerieisirsierssiseninines 06/29/2021........ DIRECT ...ttt 586,829 586,829 |........

91839  AE 6 |VPROP OPERATING, LLC - TRANCHEA........... 06/01/2021........ CAPITALIZED INTEREST.......oootimrirererireierineiereeseesenerenes A0 | s 4,450 |........

91839  AF 3 |VPROP OPERATING, LLC - TRANCHE B LOAN........ccocmiimiiiierriisinieisniesseninis 06/01/2021........ PAYMENT IN KIND....coeiuiiiinireiiiriiniieiercinsierseei i sssssiessensesssensees. | evsessessinssesseseinssessessesessessessesnssensenne ..3,509 | ... 3,509 |........

91839*  AG 1 |VPROP OPERATING, LLC - TRANCHE C LOAN...... 06/01/2021........ PAYMENT IN KIND......cccvvverniieriiians 15,950 15,950 |........

92215  AB 4 | VARDIMAN BLACK HOLDINGS, LLC - DELAYED D...... 06/17/2021........ DIRECT ...t 656,000 656,000 | ........
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 02/01/2021........ CAPITALIZED INTEREST........otiuieimrietiieiiieeiesisessesssssessesssesasssssssssessenes | otessssssssssesssesssesssessssssssssessssesssesess 41,927 41,927 |........

928432  A* 4 |Visual Edge Technology, Inc./Term Loan 0. 05/28/2021........ CAPITALIZED INTEREST.......ooitimeirerrireierinreeninieesenerenes ..8,462 | ... 8,462 |........

928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra . 05/28/2021........ CAPITALIZED INTEREST......oviimiieririeierisiesnsieesssenenes L9412 | 9,412 |........

92974*  AB 5 |WSHP FC ACQUISITION LLC - SECOND AMENDMENT DDTL......ccovvrrerereriienninens | ceererieriienns 05/10/2021........ DIRECT ...ttt | esbe bbb 436,902 436,902 | ........
92975@ AB 2 | TA/IWEG Holdings, LLC/Initial Delayed Dra............. 05/28/2021........ DIRECT ...ttt 2,230 | ..... 2,230 |........

94184#  AA 5 | WATERMILL EXPRESS, LLC - TERM LOAN FACIL...... 04/19/2021........ DIRECT ...ttt 342,392 342,392 |........

97383  AA 1 |WINEBOW HOLDINGS, INC. (VINTNER GROUP, L....cccooivuriviniiiinniicrsnisensiiscesseenenes 04/16/2021........ DI RECT ..ttt | ehb Rt 375,000 375,000 |........

8299999. Total - Bonds - UNaffiliated BaANK LOMS. ...ttt oest ek 088408808 E 0L E L E 0L f L0 E e E bbbk ee ooht st etb bbb bbbttt | ebinibisnissens et 13,989,877 14,007,248 .0 XXX
8399997, TOtAl - BONAS = PAIt 3.tttk E R E e oeEeEfeEE R E SR EE LR e £ R R f£EE R eEE e Ef SRR eEE R E L L e R f R E R E LR f LSRR EE LR EieeienEen e et 2,262,385,122 ,738,313,990 | .. ,297,690 XXX
8399999, TOAI = BOMAS. ...ttt trrrttesssset s ses st E 121808k 8 408088804880 E o0 810 44E1eEEoEE R oL L L eE R E 4R E LR 4L LR oL b e R E R E LR R E L L8 LR EE e E LR 4L R E LR R 8L E R e b oL R e b EieebeeenE b e ettt | enberesns ettt 2,262,385,122 | ..ooovviiiiiiieisninins 1,738,313,990 | oo 6,297,690 XXX

Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded

00166B 10 5 | ALX ONCOLOGY HOLDINGS ORD..... 04/29/2021........ NON-CASH BROKER........ciuiiriiiiitirieiseineier et sssniesins | seesesesesssssessesssssessesanssnes 5,613.000 | coovvreereriierieieseenieis 402,228 XXX XXX
09062W 20 4 | BIOLIFE SOLUTIONS ORD.......cooiuueriuriririiissisnsssessssssesesssisssssssesssssessessssssssssssssns 05/03/2021........ EXCHANGE........cooiiiiieiericsise s 91,316.000 3,202,452 XXX e XXX
492327 10 1 |KEROS THERAPEUTICS ORD.......... 04/29/2021........ NON-CASH BROKER........cuiriiiiiiierrintiesisi s 10,105.000 .708,462 XXX XXX
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75943R 10 2 |RELAY THERAPEUTICS ORD......ciuiiitiriniirissssssiensssisssssssessss s sessnsssesenssssnes 04/29/2021........ NON-CASH BROKER......cuciuitriiiiitiinissssssssessssss s ssnssss s ensssssssssnsssssanssessns | seesosssessssssessessssssanssssssssane 7,484.000 | oo 249,217 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAOEG. ... ..ot oottt ensen SO U OSOPOOL [FSTRTORR OO PRRRRRRT 4,562,358 XXX e 0 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
156440  ZZ 5 | Centric Brands INC........ccoiiiiiiiiiiiiiiiissisisi s | | 06/21/2021........ DIRECT ... 369.000 | oo 369 XXX e XXX
9199999. Total - Common Stocks - Industrial and MiSCellan@OUS (UNGFfIIBIEA) OFNET........ .. .iiieieiiiiieiis oiteiete sttt sttt sttt st s esees et et sesseseeseeseeeeseeseeeeseseesee1eEeEeeEeE8 oA eEseEeEEeEseE e EeeE 428 eEeEeeEeE8 e e eE o2 EeeAeE1eEeEseEeesee et sesantessess | eEsekastossessessntassessessessesassessessnsansessessns | fesssossessesssssssessessessnsansessessssnneas 369 XXX e 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
56313@ 10 2 | MANHATTAN NATIONAL HOLDING CORPORATION........ccovurerrierrrierieiisnireninnees 04/23/2021........ CAPITAL CONTRIBUTION........vtuiiuiiireriniieerieineieieiiesssesiesissesesssssssessenines | sessisesisssssssesssssssssesssssssssessessssssessnes 5,000,000 XXX XXX
38985@ ZZ 3 |GAA,INC.... 05/28/2021........ CAPITAL CONTRIBUTION.. 100.000 721,839 XXX XXX
38985@ ZZ 3 |GAA,INC.... . s 06/30/2021........ CAPITAL CONTRIBUTION.. 100,000 XXX XXX
9399999. Total - Common Stocks - Parent, SUDSIAIANEs and AffIlIAIES ONET...............ccoiiiiiiiieieiiiiiies ettt ettt ettt et st et et seetetesaeeetes s teteb s aeeeseesetesesassetessesesesessetesanseeetessesetebseeten s seteteseneesansnsesessansesans ettt er ettt en et ess e ten et teresaetenensenes | eeereretieteterenteten st et s saetanas 5,821,839 XXX XXX
9799997, TOtal - COMMON SLOCKS = PA 3...........oviiiieiveiiiieieict ettt ettt sas s esessets sssessesssssssessessesessessessessesesessebsessesssessessebeseesebese et eeseese s s e e essess e s e s st esse s e e et s ses e b s ssess e s e s et essebesssesessessessssansessess | ebsesssssssesssssessnsessesssssnssssensesnsansessessns | seevsessesossessesssssssssessensess 10,384,566 XXX XXX
9799999. Total - Common Stocks 10,384,566 XXX 0 XXX
9899999. Total - Preferred and Common Stocks .. . ettt ettt e ettt a sttt et et tee | taesietessesietst st esses et et st ettt ent st naeen 10,384,566 XXX . .0 XXX
9999999. Total - Bonds, Preferred and Common Stocks OO OO SO OO OO PP OPO O s | s 2,272,769,688 XXX 6,297,690 XXX
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1 4 5 6 7 8 9 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
12 13 14 15
Total Foreign NAIC
Foreign Exchan Designation,
F Current Exchan ge Bond NAIC
0 Current Year's ge Gain Interest / Designation
r Unrealized Year's | Other-Than- Total Change | Book/Adjusted | (Loss) Stock Stated | Modifier and
i (Amortizati | Temporary | Change in in | Carrying Value| on Realized Dividends | Contractual | SVO Admini-
g| Disposal Number of on)/ Impairment | B.JA.C.V. | B/A.C.| atDisposal | Dispos | Gain (Loss) Received | Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost (Decrease) | Accretion | Recognized| (11+12-13) V. Date al | onDisposal During Year Date Symbol
Bonds - U.S. Government
312931 A6 5 |FHAB84529-RMBS........ o+ [ 06/01/2021. | PAYAOWN..........oovoereeirceiireiiceiieseeieseninenes | eeeseseenssssnsesnnnees | covereninnns 5,600 | ............ 5,600 | ..ccooennen. 5,675 | e 5,636 | oo | s (1<) ) PR PR (1<12) 1 O I 5,600 02/01/2039. | 1.A ....ccceeenee
31371K LU 3 |FN 254239 - RMBS .| 06/01/2021. | Paydown (15)| ... )| 03/01/2032. | 1.A ..
31388T QZ 9 |FN614372-RMBS .. | 06/01/2021. | Paydown )| )| .. 01/01/2032. | 1.A ..
31416K WP 9 |FN AA2453-RMBS....... .. | 06/01/2021. | Paydown ) ) 02/01/2039. | 1.A ...ccevveenee
36296 FT 7 |GN 692378 - RMBS .| 06/01/2021. | Paydown (2)] ... )| . 02/15/2039. | 1.A ..
36296T DP 5 |GN 700410 - RMBS. .. | 06/01/2021. | Paydown (6)] ... )| e .297 | .. 03/15/2039. | 1.A ..
690353 XM 4 |US INTERNATIONAL DEVELOPMENT FINANCE COR... | .. | 06/15/2021. | Paydown ) Mo 114,286 | ... 12/15/2030.
83190A AB 9 |SBA 523402 - MBS......... . 1 06/02/2021. | Paydown )| )] I 16,718 09/20/2034.
0599999. Total - Bonds - U.S. GOVEMMENL...........oouiiieiieeieiieiieieiesissieciseeessieieessesnisniens enenaas ) )] 0 137,883 XXX
Bonds - U.S. States, Territories and Pc
686053 GG 8 |OREGON SCH BRDS ASSN........cooosiiverinieiiriiiarieinnees | . ‘ 06/30/2021. | Redemption @ 100.00..........ccoooomiennmiinsniiinnnes | e | e 2,088,809 2,088,809 2,311,142 | ....2,225367 | ..o | o (7,885) | ..ovvveecrians [ (7,885) | ... 2,217,481 | ..o ...(128,672) | ...(128,672)] ...... 49,703 | 06/30/2028. | 1.CFE.........
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........cc.oiuiiiiiniiniiiiniiinns v 2,088,809 2,088,809 2,311,142 0 ... (7,885) | oo 0 | (7,885)] ......... 0 2,217,481 | ... 0 [...(128,672)] ....(128,672) | ...... 49,703 XXX XXX
Bonds - U.S. Political Subdivisions of States
013595 QD 8 |ALBUQUERQUE N MEX MUN SCH DIST NO 012.. .. 1 04/19/2021. | Call @ 100.00.........c.cvverrrreeerreererereereieererirenes | oeeerieneseeeeeieeneens | ereees 2,000,000 2,000,000 1,997,820 | ....1,999,325 | ......cccoevvue 1,999,377 |... 623 | 823 | 59,483 |08/01/2024.
057507 HU 2 |BAKERSFIELD CALIF CITY SCH DIST .| 05/03/2021. | Direct 205,000 205,000 205,000 .205,000 |... 05/01/2026.
25476F LH 9 |DISTRICT COLUMBIA .. 1 06/01/2021. | Maturity @ 100.00............ccoeuemveremeeremeierereiirins | oerereemeeieeeeieneeens | e 2,000,000 | ...... 2,000,000 2,000,000 | .....2,000,000 | ...cooormremmmie | vemeriennirens | e [ eevveriinenn0 e [ e 2,000,000 06/01/2021.
662523 WZ 8 |NORTH SLOPE BORO ALASKA .. | 06/30/2021. | Maturity @ 100.00....... 2,500,000 2,500,000 2,575,000 . . 2,500,000 06/30/2021.
68583R BR 2 |OREGON CMNTY COLLEGE DISTS - MBS.... . 1 06/30/2021. | PaYAOWN. ..o | coonnnsessnnesssiesnnes | e 2,100,323 | ... 2,100,323 | ..... 2,519,169 .. | (109,837) | ... v [(109,837) | oo | e 2,100,323 06/30/2023.
2499999. Total - Bonds - U.S. Political Subdivisions of States. .........cocurinriieiiniiissiiniiins v 8,805,323 8,805,323 9,296,989 0 | .(114,252) | ...cccooenucc 0 ..(114252)] ......... 0 8,804,700 | ........ 0 | 623 ...241,137 XXX
Bonds - U.S. Special R and Special A
041083 VB 9 |ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M .. | 06/01/2021. | Paydown 186,780 | ........ 186,780 186,780 | ... 186,780 | ..o [ e | e [ e (U R 186,780 | .ovooevee | e | v | 2,395 |07/01/2043.|1.BFE.........
130795 Z6 7 |CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV.... | .. | 05/17/2021. | DIfECE.........coirvermrrirmrrirmnrrisesesssessssssssssssees | evesssssssssssssennens 265,000 | ....... 265,000 366,694 | .......266,032 | ...cccoovriverins | e (1,032) [ oo [ v (1,032) 265,000 |... 05/15/2040. | 1.C FE.........
196479 F9 5 |COLORADO HSG & FIN AUTH - MBS .. [ 06/01/2021. | PAYAOWN. ... | eeesienesesnssesnniens | v 1,016,986 | ..... 1,016,986 | ..... 1,047,271 (22,524) | ..o | e (22,524) | ..coovvee | e 1,016,986 03/01/2048.| 1.AFE.........
196479 V4 8 |COLORADO HSG & FIN AUTH - MBS.... .| 06/01/2021. | Paydown 1,746,087 1,746,087 1,797,335 (40,590) | ..o [ e (40,590) 1,746,087 | ... 11/01/2048. | 1.AFE.........
196479 XM 6 |COLORADO HSG & FIN AUTH 1. 105/03/2021. [ DIFECE.......ooooeeeiceiiceiicreseeseiiessieseiesnes | ereseneseeseesneees 150,000 | ........ 150,000 150,000 ) ) 150,000 | ... 11/01/2027. | 1.AFE.........
196480 EX 1 |COLORADO HSG & FIN AUTH........oooviviiriiiariiiceriiiens .| 06/01/2021. | Paydown 927,985 | ....... 927,985 927,985 | .......927,985 | ..o [ [ | ceniinenieeen0 | e 927,985 01/01/2050. | 1.AFE.........
196480 GC 5 |COLORADO HSG & FIN AUTH... .| 05/03/2021. | Direct 190,000 | ........ 190,000 190,000 .190,000 |... 11/01/2033. [ 1.AFE.........
196480 GD 3 |COLORADO HSG & FIN AUTH... .. | 05/03/2021. | Direct 205,000 205,000 205,000 .205,000 |... 11/01/2036. | 1.AFE.........
20281P BQ 4 |COMMONWEALTH FING AUTH PA REV .| 06/01/2021. | Call @ 100.00... 500,000 .540,212 06/01/2027. | 1.E FE.........
20775C YE 8 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .. | 06/16/2021. | Call @ 100.00... 445,000 05/15/2033. | 1.AFE.........
20775C  YF 5 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .. 1 06/16/2021. | Call @ 100.00..........covveerrrreeerrrireririeneees 20,000 05/15/2035. | 1.AFE.........
25477P  NF 8 |DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL .| 06/15/2021. | Paydown 06/15/2045.| 1.B FE.........
296122 UT 9 |ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA .. | 06/01/2021. | Call @ 100.00 11/01/2038. | 1.AFE.........
312909 3W 2 |FHR 1250 J - CMO/RMBS... .| 06/01/2021. | Paydown 05/15/2022.
312915 QG 9 |FHR 14911- CMO/RMBS... .. | 06/01/2021. | Paydown 04/15/2023.
313398 P78 |FHR2334F TD - CMO/RMBS.........cooovoririrriiicriiienii .| 06/01/2021. | Paydown 07/15/2031.
31339D 2V 9 |FHR 2418 MB - CMO/RMBS .. | 06/01/2021. | Paydown 02/15/2022.
31339D QZ 4 |FHR 2416D PG - CMO/RMBS.........coocosivviirriiiacrireniiis .| 06/01/2021. | Paydown 02/15/2022.
3133JL UE 7 |FHQU7781-RMBS . | 04/01/2021. | Paydown 03/01/2051.
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3133JL  UE 7 |FHQU7781-RMBS........ccccoommirmirrinriinrins .. 06/01/2021. [ PaydowWN........ccvvveerrnireinrinenns . 253,889 253,889 255,873 | oo [ e | e (1,984) | ... R (1,984) | coovvvvvven | v 253,889 | .o [ v | cvrennnnnn0 | 1,056 |03/01/2051. [1.A ..
3133N3 U9 3 [FHREB008 - RMBS.........ccooorvrreirrriariris .. 1 06/01/2021. | Paydown............c.cccovvvrurrerannnes SRRSO 2,405,116 | ..... 2,405,116 | ..... 2,445,165 | .....2,436,140 | ...ccccoorrrnnnen. (31,024) | | (31,024) | oo | 2,405,116 11/01/2049. | 1.A ..
3133N3 VG 6 |FHREB015-RMBS.......cccoovvvrinricciicnins .| 06/01/2021. | Paydown..........c.cccuvnvinriiniianns ceeverrnsnens | o 1,888,008 | ..... 1,888,008 | ..... 1915444 | ... 1,909,275 0ee(21,266) | v | e (21,266) | ..o | e 1,888,008 09/01/2049. | 1.A ......
3133N3 X2 5 |FHREB097 - RMBS........cccooovimviiirriiriis .. 1 05/01/2021. | Paydown............c..ccovvvurriennenes SESTORRON 316,181 | ....... 316,181 | ........ 315,532 ST I 316,181 |........... 05/01/2051. | 1.AFE.........
3133N3 X2 5 |FHREB0I7 - RMBS.........ccoooomerriarriraniiies .. 1 06/01/2021. | Paydown............c..coocvurerreirnnenes SESTOTTRRRRTOR T 428,682 | ... 428,682 | ... 427,803 | ..o | e | eerenee880 | s [ rierren880 | | e 428,682 |........... 05/01/2051. | 1.A ...ccccveeeee
3133N3 X3 3 [FHREB098 - RMBS........coovrviriireririiririnins .1 05/01/2021. [ PaydowWN........ocvvvreirrrieinrinenns ceree | 164,459 | ........ 164,459 | ........ 168,416 164,459 | ... 05/01/2051. | 1.A FE.
3133N3 X3 3 |FHREB098 - RMBS..........coooomerrierriianiis .. 1 06/01/2021. | Paydown............c.ccoocveerrinnnnes SESTOTTRTRRRRTOR TR 94,310 | ......... 94,310 96,579 05/01/2051. | 1.A ......
3133N3 XX 7 |FHREB094 - RMBS........cccoooovirriierriiriiia .. | 04/01/2021. | Paydown.........cc.coevenrvnriicniianns ceevrnnssnns | e 316,022 04/01/2051. | 1.AFE.
3133N3 XX 7 |FHREB094 - RMBS.........cccoovumviiirriiriiis .. 1 06/01/2021. | Paydown............c..ccovvvrurriinnenes . 806,654 04/01/2051. | 1.A ......
313373 BU 1 |FHR 1644 K- CMO/RMBS .. | 06/01/2021. | Paydown 12/15/2023. | 1.A ..
3133TB 4G 2 |FHR 1991 PG - CMO/RMBS. .. | 06/01/2021. | Paydown 09/15/2027. | 1.A ..
3133TC HE 1 |FHR2018 PG - CMO/RMBS.... .. | 06/01/2021. | Paydown 01/15/2028. | 1.A ..
3133TD 3A 2 |FHR 2037 HB - CMO/RMBS.... .| 06/01/2021. | Paydown..........cccovvenrinriicniianns 03/15/2028. | 1.A ..
3133TH S8 1 |FHR2118 PE - CMO/RMBS.... .. | 06/01/2021. | Paydown............c.ccovvveerreeanenes 01/15/2029. | 1.A ..
3133TS F2 4 |FHR 2303 CK- CMO/RMBS.... .| .- 1 06/01/2021. | Paydown 04/15/2031. | 1.A ..
3133TU  S7 4 |FHR2357B QH - CMO/RMBS. .. | 06/01/2021. | Paydown 09/15/2031. | 1.A ..
31358G  5J 2 |FNR9165Z- CMO/RMBS .. | 04/26/2021. | Paydown 06/25/2021. | 1.A ..
31358N  H3 9 |FNR G9229 J - CMO/RMBS..........ccooovivinririiniierienis .| 06/01/2021. | Paydown..........c.covuenrinriiniians 07/25/2022. | 1.A ..
31358N M5 8 |FNR 92119 Z - CMO/RMBS . .. 1 06/01/2021. | Paydown............c.ccovvvrerrvernnnnes 07/25/2022. | 1.A ..
31358P EE 3 |FNR 92117 M- CMO/RMBS.........cocovomrririienniiinniiens .. | 06/01/2021. | Paydown 07/25/2022. | 1.A ..
31358Q ZE 8 |FNRG9259 D - CMO/RMBS .. | 06/01/2021. | Paydown 10/25/2022. | 1.A ..
31358R Y7 2 |FNR 1992-G66 KB - CMO/RMBS...........cccoovommrrirarirrannnes .. | 06/01/2021. | Paydown 12/25/2022. | 1.A ..
313590 H5 5 [FNR 93155 PJ - CMO/RMBS.........cocovriirviriierineirininins .. 06/01/2021. [ Paydown........ccovvveeirnriernricenns 09/25/2023. | 1.A ..
31359H NW 0 |FNR 1994-63 PK - CMO/RMBS. . .. | 06/01/2021. | Paydown............c.ccovvvrurriinnnnes 04/25/2024. | 1.A ..
31359H QP 2 |FNR 9476 KA - CMO/RMBS.... .| 06/01/2021. | Paydown.........cc.covvvnrinriicniinnns 04/25/2024. | 1.A ..
31350L  ZF 5 |FNR9519ED - CMO/RMBS.... .. 1 06/01/2021. | Paydown............c..ccovvvurriinnnnes 01/25/2022. | 1.A ..
31359N  2W 0 [FNR9719A PG - CMO/RMBS..........cooovveirriarireciriinenes .. 1 06/01/2021. | Paydown............c..coocvurerriennenes 04/18/2027. | 1.A ....ccccoeeeee
31359V GF 4 |FNR 1999-1 PJ - CMO/RMBS.........ccermrvrrinriernirsnirerinns .. 06/01/2021. | Paydown 02/25/2029. | 1.A ..
3137BL AR 9 |FMMV M-036 A - CMBS . ...|.. | 06/15/2021. | Call @ 100.00 12/15/2029. | 1.A ..
313921 JK 5 |FNR0157B PD - CMO/RMBS, .| 06/01/2021. | Paydown..........c.ccocuenrinriicniianns 10/25/2031. [1.A ..
31392B SC 1 |FNR 026D L - CMO/RMBS .. 1 06/01/2021. | Paydown............c..ccovvveurviinnenes 01/25/2032. | 1.A ..
31392C EM 2 |FNW 2002-W2 AF5 - CMO/RMBS..........cooomerviirrriieriis .. 1 06/01/2021. | Paydown............c..coovvererreeranenes 06/25/2032. | 1.A ....ccccoeenee
31392E PC 8 |FNR 0258F PG - CMO/RMBS .. | 06/01/2021. | Paydown.........ccocvvverveeriinrinnns . 09/25/2032. | 1.A ..
31392H FC 2 |FNR0297E SR - CMO/RMBS o+ [ 08/30/2021. [ DIFECE.........ooocveeeveiceeicreiceeiecesisesenisnsisnes | eeesisensesensssnneees | ceveenesiesesessenes 01/25/2033.
31392K 5C 6 |FHR 2455 GK - CMO/RMBS.... .| 06/01/2021. | Paydown..........cccoevenrinriiniiins ESTTRRROR T 12,124 05/15/2032.
31392K LR 5 |FHR 2450A PH - CMO/RMBS. .| .. 1 06/01/2021. | Paydown..........cccocvvnrriinniiins s | 40,378 05/15/2022.
31392M  5R 9 |FHR 2448R TX - CMO/RMBS.........ccoooiivvieriieciiieriiiies .. | 06/01/2021. | Paydown 12,376 | .......... 12,376 | ......... 13,000 05/15/2032.
3140HN LY 6 |FN BK8442- RMBS. .. | 04/01/2021. | Paydown ..301,417 301,417 302,171 01/01/2051.
3140HN LY 6 |FNBK8442-RMBS...... .. | 06/01/2021. | Paydown SSRTOTTROTRROR 608,496 | ........ 608,49 | ........ 610,017 01/01/2051.
3140JS EP 0 |FNBN9141-RMBS......c.cooovmririiirirereinein .1 05/01/2021. | Paydown.........ccovvveevrrrerivnriniines JEOUSTOTTRNRTRIN VRN 73444 | ... 73444 | ... 73,192 04/01/2051.
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3140JS EP 0 |FNBN9141 - RMBS, o | 06/01/2021. [ PAYAOWN.......oovvririeireiisieiseniersssseessssssssnes | sensseesensnsisssssninenns | osveensnd 68,710 | .......... 68,710 68,474 |........ 04/01/2051. | 1.A ..
3140JX EE 4 |FNBO02832- RMBS .. | 06/01/2021. | Paydown 251,590 | ........ 251,590 | ........ 256,936 | ........ 256,462 )| )| e 09/01/2049. | 1.A ..
3140K0 EL 8 |FNBO4638 - RMBS.... .| 06/01/2021. | PaYAOWN........ooiviiiiiirisriiniissicesieneieniniies | o | oo 888,341 | ........ 888,341 | ....... 889,868 | ........ 889,470 )| ... )| ... .888,341 | ... 11/01/2049. (1A ......
3140K2 LK 8 |FNBO06629 - RMBS.... .. [05/01/2021. | PAYAOWN.........ooooieiirrineiineiinsieseiinnies | ereseessseesniesnnnees | cereienas 143178 | ........ 143178 | ........ 143,871 ) )| 143,178 | ... 04/01/2051.
3140K2 LK 8 |FNBO06629 - RMBS o+ [ 06/01/2021. | PAYAOWN.........cooviereiiceiiceiiceeieeieesesineees | eresisenesesessisennins | cereeenas 151,542 | ........ 151,542 | ........ 152,276 | ..o ) )| 151,542 04/01/2051.
3140K2 PV 0 |FNBO6735-RMBS.... 1 05/01/2021. [ PAYOWN. ....oovrrerirniieirsiersesssseessssssssiensnns | seeersssessssessssnsnnsene | eoenenes 109,763 | ........ 109,763 | ........ 110,011 | oo )] ... )| 109,763 | ... 05/01/2051.
3140K2 PV 0 |FNBO6735- RMBS.... .. | 06/01/2021. | Paydown 252,232 252,232 252,803 |........ ) ) <00 252,232 05/01/2051.
3140QB N5 3 |FN CA4011 - RMBS. .| 06/01/2021. | PaYAOWN........ooiviiiiiiiiniissiiciierinsissiineies | cevsiiensissiiiesienies | s 1,280,657 | ... 1,280,657 | ..... 1,300,846 | ..... 1,296,066 )| ... )| ... 1,280,657 08/01/2049.
3140QC DT 0 |FN CA4613 - RMBS .. [ 06/01/2021. | PAYAOWN. ... | eeeneenssessssesnniens | v 1,606,187 | ..... 1,606,187 | ..... 1,631,619 | .....1,625,598 )| ) [ I 1,606,187 11/01/2049.
3140QC PN 0 |FN CA4928 - RMBS. o [ 06/01/2021. | PAYAOWN..........ooviereiiceiiceiieceeieeeeiesesiseeies | oeresienesieessieeneins | ereees 1,561,381 | ..... 1,561,381 | ..... 1,595,536 | ... 1,592,200 )| ... )| e 1,561,381 |... 01/01/2050.
3140QH NJ 0 [FN CA9392 - RMBS .. | 04/01/2021. | Paydown ...415,953 415,953 | .......419,982 )| ) 415,953 | ... 03/01/2051.
3140QH NJ 0 [FN CA9392 - RMBS. .. | 06/01/2021. | Paydown 730,478 | ....... 730,478 | ........ 737,555 | ... )| )| e 130,478 | ... 03/01/2051.
314180 JW 3 |FN MA3876 - RMBS .| 06/01/2021. | PaYAOWN........ooiviirirriiiiniissiiesiesineisniisnies | crvieriiensissiiesienens | s 1,311,341 | ... 1,311,341 | ... 1,314,620 | ..... 1,313,884 )| )| 1,311,341 | ... 12/01/2049.
31418D YR 7 |FN MA4319-RMBS - [ 05/01/2021. | PAYAOWN.........oooovveeiceiicenieesieesieceninnnes | eeensseneseeensenneees | ceneienns 314,056 | ........ 314,056 | ........ 312,873 314,056 |... 04/01/2051.
31418D YR 7 |FN MA4319-RMBS .. | 06/01/2021. | Paydown 682,497 | ... 682,497 | ........ 679,995 04/01/2051.
31418D YS 5 |FN MA4320 - RMBS .. [ 04/01/2021. [ PaYAOWN..........ooovieiriicriiceinsiseiiessiinnies | enssessssissnsssnniies | v 16,736 04/01/2051.
31418D YS 5 |FN MA4320 - RMBS .. | 06/01/2021. | Paydown 229,380 04/01/2051.
34074M LW 9 |FLORIDA HSG FIN CORP REV 1| 04101/2021. [ DIFECL. ..ot sssisisensenes | ervseerensnssesssnsienns | oeveesenes 75,000 | ..........75,000 | ..........75,000 | .......... 75,000 07/01/2030.
34074M ND 9 |FLORIDA HSG FIN CORP REV - MBS.... - [ 06/01/2021. | PAYAOWN.........ooovieeiieiiceiieeniseniecesisnnes | eeenssenesesensennnees | ceneeenns 436,220 | .......436,220 | .......436,220 | ........ 436,220 07/01/2037.
34074M PF 2 |FLORIDA HSG FIN CORP REV - MBS.... o+ [ 06/01/2021. | PAYAOWN. .......ooooieriicriiceiiseeiesssissesisenes | eeesienesiesessseeeins | cereienns 188,602 | ........188,602 | ........188,602 | ........ 188,611 01/01/2043.
45201Y E8 6 |ILLINOIS HSG DEV AUTH REV.. .. | 05/03/2021. | Call @ 100.00... .15,000 15,000 02/01/2026.
45201Y E9 4 |[ILLINOIS HSG DEV AUTH REV. .. | 05/03/2021. | Call @ 100.00... 10,000 08/01/2026.
45201Y X6 9 [ILLINOIS HSG DEV AUTH REV o | 04101/2021. [ DIFECL. ... vevverriieirerieeiersssiessssssesensssssnnas | seeenssssesssenssssnnsens | crenens 730,000 | ........730,000 | ........ 730,000 | ........ 730,001 10/01/2038.
45201Y YL 5 |ILLINOIS HSG DEV AUTH REV - MBS... .. [ 06/01/2021. | PAYAOWN..........ooovioirireieneiineiiessiesseiinnnes | eresisseseesnsesnnnees | ceveienas 271,252 262,841 263,950 06/01/2043.
45203L  CT 8 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE. .| 06/01/2021. | PAYAOWN.......couiiiiiiiriiniinnieiiesireisniiniies | ceisisensissiissienins | seveniiens 31,841 | .......28202 | .......... 28,202 | .......... 28,181 09/01/2034.
462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTG REV. .. | 06/01/2021. | Call @ 100.00 220,000 220,000 220,000 220,000 02/01/2042.
499815 JK 5 |KNOXVILLE TENN WASTE WTR SYS REV .. 1 04/19/2021. | Call @ 100.00...........cveerrreeerereeererereeseeierenieens | oeeereeneseeeeeeeeneens | eeeees 1,650,000 | ..... 1,650,000 | ..... 1,650,000 | .....1,650,000 04/01/2022.
499815 JL 3 |KNOXVILLE TENN WASTE WTR SYS REV .| 04/19/2021. | Call @ 100.00........cccrvverreerrirriieiinerirenierirnes | ererereiensisssisesienens | e 1,750,000 | ..... 1,750,000 | ..... 1,750,000 | .....1,750,000 | ...coovvvvrviinns | eevveimriiniiens [ everiniiniieins v i | 1,750,000 04/01/2023.
555555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/2025... 1 [ 06/30/2021. [ CALL......ocooomeiiceeieceiieseeieseeiesesisssisesssenes | oeeessssesssssnssssnneens | conreiinns 10,000 | .......... 10,000 | ............ 9,900 | ..coovenenn. 9,923 ...9,931 03/06/2025.
56052E 5W 4 |MAINE ST HSG AUTH MTG PUR... .1 04/12/2021. | Call @ 100.00..........covvererierririiciinniiesienines | cevsriiensissiiesenins | o 4,750,000 | ..... 4,750,000 | ..... 4,750,000 | ..... 4,750,000 4,750,000 11/15/2023.
56052E 5X 2 |MAINE ST HSG AUTH MTG PUR... o [ 0411212021 [ DIFECE.......ooooeeiceicecreeceeseiesesisesinns | oeresiesssenssesnniens | areees 1,145,000 | ..... 1,145,000 | ..... 1,145,000 | ....1,145,000 | ...oooovvrrivinns [ v [ | cervirenieenn0 i | 1,145,000 11/15/2027.
56052E 5Y 0 |MAINE ST HSG AUTHMTG PUR.........ccoovvves oo [ 041212021 | DIFECE.......veoeveceieceiecreiieceiiecesiecesisesiees | eeesisenesieeeseeeseins | cereienas 435,000 | ........ 435,000 | ........ 435,000 | ........ 435,000 | ..oocveoniiienes [ e [ e | cervneneenen0 [ e 435,000 11/15/2030.
56052F BC 8 |MAINE ST HSG AUTHMTG PUR.........ccocovvvvrnnee .. | 05/20/2021. | Direct 10,040,000 |....10,040,000 |....10,040,000 |....10,040,005 |.........cccce0..c. 10,040,000 | ... 11/15/2030.
575832 P4 6 |MASSACHUSETTS ST COLLEGE BLDG AUTH PROJ.... |.. | 05/03/2021. | Direct 385,000 385,000 385,000 385,000 385,000 |... 05/01/2025.
57586N  UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS .. | 04/15/2021. | Paydown 3,252,250 | .....3,252,236 | .....3,264,895 | ..... 3,261,272 01/15/2046.
59334H FU 4 |MIAMI-DADE CNTY FLA HSG FIN AUTH MULTIFA, .. [ 06/01/2021. [ PaYAOWN...........ocvveiiirriineineisseiiessiennies | oensisssssisnssisnniies | i 30,483 | .........30,483 | ..........30,483 | ......... 30,483 11/01/2038.
59465M D2 8 |MICHIGAN ST HSG DEV AUTH RENTAL HSG REV. .. | 04/01/2021. | Maturity @ 100.00............ccveurrveeemieremeiernreiirins | oeeereeresieeeeiseneins | cereiens 155,000 155,000 04/01/2021.
59465M W9 2 | MICHIGAN ST HSG DEV AUTH RENTAL HSG REV. .. | 04/01/2021. | Direct .75,000 75,000 10/01/2033.
60416Q FW 9 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... [..| 06/01/2021. | PAYAOWN..........ooourveereeercerircenieeeeisneeeiseesienas | ceevesesesiesseesnnesens | ceveeees 115,054 112,555 09/01/2041.
60416Q GK 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 06/01/2021. | PAydOWN........ccooeiviriiinirriniiniinsiieniieninnens | cvieviesissnsississiins | coeneens 190,127 | .......190,127 | .......190,127 | ........ 190,127 08/01/2046.
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60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |.. [ 06/01/2021. | Paydown..........cocvvvervnrernerninnns ,084 | ........60,241 | .......80,476 | ... | i 8,608 69,084 | ... 10/01/2046.

60416Q HA 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |..| 06/01/2021. | Paydown..........c.ccoceweerviernenenns 803,485 803,485 | ........ 803,485 | ........ 803,485 | ... [ s cerrr.803,485 | .. 03/01/2048.

60416Q HE 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... .. | 06/01/2021. | PAYAOWN..........cvuemrveerrieerceiienrieeeiissneesinnnienns | cevvissessnessinnseinns | e 1,026,728 | ... 1,026,728 | ... 1,023,408 | ..... 1,023,556 | ....cooovvinriinns | o 372 | | 3172 | | e 1,026,728 | ... 09/01/2048.

60416Q HG 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... [..| 06/01/2021. | PAYAOWN..........coooriiereieireiiiseiisneieeseeiisneienas | ceevessssisssiesnnisins | coveeens 883,204 | ........883,204 | ........ 883,204 | ........ 883,204 | ... [ v [ | o0 i | s 883,204 |... 11/01/2048.

60416Q HJ 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... [..| 06/01/2021. | PAYAOWN..........cvvouieerreeirceeircenieneeiseeeesessnienns | ceevisenesienseesinneins | ceveeeed 427,910 | .......427,910 | ........ 427,910 | ........ 427,910 | oo [ [ e | e 0 [ e | v 427,910 01/01/2049.

60416Q HL 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 06/01/2021. | PAYAOWN........crvmurviirirerirrirniinniineiiensienissnenes | criesisesessssssiineiins | eoereons 810,545 | ........810,545 | ........ 810,545 | ........ 810,545 .810,545 | ... 03/01/2049.

60416Q HN 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |..| 06/01/2021. | Call @ 100.00..........cocorveeeemeeereeireneiiemeniennees | ceeveremeiiseeeiieneiens | cevieees 170,418 | .......170,418 | ........ 170,418 | ........ 170,418 170,418 | ... 06/01/2049.

60416Q HS 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 06/01/2021. | PAYdOWN.........ccouciiiiiieiiriiniiniissiiieniiesinins | covesienissiissinsiins | e 711,009 | ......711,009 | ....... 711,009 | ... 711,009 711,009 |... 12/01/2049.

604168 5C 0 |MINNESOTA STHSG FINAGY.......cccoouimmriiiirriiiriirinnnes 1 [ 08/01/2021. | DIFECE........ooooveeiriceiicriseesesissesiesesines | ereiesssseesnsesnnnees | oereeenas 110,000 | .......110,000 | ........ 110,000 | ........ 110,000 .110,000 |... 01/01/2035.

60636Y HL 8 |MISSOURI ST HSG DEV COMMN MULTIFAMILY HS..... .. | 04/05/2021. | Direct 910,000 | .......910,000 | ........ 910,000 | ........ 910,000 07/01/2028.

60636Y HM 6 |MISSOURI ST HSG DEV COMMN MULTIFAMILY HS..... | .. | 04/05/2021. | Direct 935,000 ........935,000 | ........935,000 07/01/2033.

60636Y MJ 7 |MISSOURI ST HSG DEV COMMN MULTIFAMILY HS..... +. [ 06/01/2021. [ PAYAOWN..........oooviirreicviiceiieseeisesiesesieenies | eeesissesiesesienseins | coeeeiinns 15,159 | ........15,159 | .......... 15,159 | ..ccccoe. 15,159 01/01/2040.

60636Y ML 2 |MISSOURI ST HSG DEV COMMN MULTIFAMILY HS..... .| 06/01/2021. | PAYAOWN.......oouivvniirriiiiniissieiiesisssissiiniies | cvieseseniissiissienins | seeverii 15,364 | ........15,364 | .......... 15,364 | .......... 15,364 10/01/2036.

60637B FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. | 06/01/2021. | Paydown 08/01/2036.

60637B ML 1 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ .. | 06/01/2021. | Paydown 06/01/2044.

613549 KM 5 | MONTGOMERY CNTY OHIO REV. .| .. | 05/03/2021. | Direct 05/01/2029.

613741 CB 1 |MONTGOMERY CNTY VA ECONOMIC DEV AUTH REV |.. | 06/01/2021. | Call @ 100.00 . 06/01/2023.

64613A BC 5 |NEW JERSEY ST HSG & MTG FIN AGY REV.... 1o [ 04101/2021. [ DIFECE......cveveeveerrieeeiieeeieseesesesieesisesssiees | eeessseessssessssseneins | cereeenas 155,000 | ........ 155,000 | ........ 155,000 | ........ 155,000 .155,000 |... 10/01/2032.

647200 2G 8 |NEW MEXICO MTG FIN AUTH - MBS - [ 06/01/2021. | PAYAOWN..........oovveieiiceiicenieeeiceseecesisenes | eeesisenesesensesnneees | ceveeinns 143,484 | ... 143,484 | ... 143,484 | ....... 143,484 143,484 | ... 08/01/2035.

647200 4S 0 |NEW MEXICOMTG FIN AUTH.....cooovvvvirriinnniieniiens .. 106/01/2021. | Call @ 100.00...........rveerrrreerreeerriieeriensinees | oereeieeesesesseseneens | cereeenas 290,000 | ........ 290,000 | ... 290,000 | ........ 290,000 .290,000 ... 09/01/2040.

64966N AA 5 [NEW YORKNY CITY HSG DEV CORP MILITARY. .. | 06/01/2021. | Paydown 220,000 220,000 229,805 220,638 .220,000 |... 12/01/2021.

64971Q GW 7 |NEW YORKN Y CITY TRANSITIONAL FIN AUTH........... .. 1 05/01/2021. | Maturity @ 100.00............ccoeurmreuemeererieerirnnirins | oeeereenesieeeeienneens | eeeees 8,245,000 | ..... 8,245,000 | ..... 8,265,613 | .....8,245,848 | .....cccooviveries | cererenn(848) | s [ (848) | i | 8,245,000 05/01/2021.

64972C BD 4 [NEWYORKN Y CITY HSG DEV CORP MULTIFAMI....... o 06/15/2021. [ PAYOWN.......covvvrieiriieirisiresissssnsssissssesenses | seressersssseeessnnenns | oveessnenes 9123 | 9,123 | e 9123 | e 9,123 ..9,123 06/15/2036.

64972C FS 7 |NEWYORKNY CITY HSG DEV CORP MULTIFAMI....... 1. 105/03/2021. [ DIFECE........ooooieiirvieceierieceesesiesesinesisnns | erenesensnisnssesnniens | e 1,580,000 | ..... 1,580,000 | ..... 1,592,640 | ....1,580,518 | ..ccooovvvviiianns | coereena(518) [ | e (B18) | | 1,580,000 11/01/2035.

64972C M6 7 |NEW YORKNY CITY HSG DEV CORP MULTIFAMLI....... o+ [ 06/01/2021. | PAYAOWN.........coovienriecriiseiieseiiseeiiesesiseenes | oeeesieeesiseesieeneins | eveees 1,602,042 | ..... 1,602,042 | ..... 1,602,042 | ..... 1,604,032 | ..oooovvveverinne | ceeene(1,990) | o | eeereeee(1,990) [ oo | e 1,602,042 10/01/2046.

649883 QE 8 |NEW YORK ST MTG AGY HOMEOWNER MTGREV...... .. | 04/01/2021. | Maturity @ 100.00............ccoemmveemriiirrirenniiiins | e | e 5,880,000 | ... 5,880,000 | ..... 5,907,345 | .....5,880,900 | .....cccoovimumree | wrrerene(900) | oo [ evieene(900) | oo | 5,880,000 04/01/2021.

649883 UK 9 |NEW YORK ST MTG AGY HOMEOWNER MTG REV...... oo [ 04/01/2021. [ DIFECE.......oeooveeceieeceecreeceiiesesiesesiesenisnns | eresienesseeenieeneens | ceeees 3,015,000 | ... 3,015,000 | ..... 3,015,000 | .....3,015,000 | ..cooouvveemii | vemerienerrens | erermireeniiens [ evvreriirenn0 [ e | e 3,015,000 04/01/2028.

658207 MA 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. | 05/03/2021. | Call @ 100.00... 30,000 |... 01/01/2030.

658207 NZ 4 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. | .. | 06/01/2021. | Call @ 100.00... .110,000 |... 01/01/2026.

658909 SU 1 |NORTH DAKOTA ST HSG FIN AGY. .| 04/01/2021. | Call @ 100.00..........cceveerueirinricnrincirerirenienes | ceeericssicssiienenens | 201,045,000 | .....1,045,000 | .....1,042,074 | ....1,044,736 | ...cooccovrvvrians | o264 | s [ e84 | s | 1,045,000 07/01/2038.

67178K AA 8 |OAK RIDGE TENN INDL DEV BRD LEASE REV.... .. [ 06/15/2021. | PAYAOWN...........ocvvorviireirerenniesnisneiiennies | coeneiesnnsiennisnniens | conneenen 38417 | 138,417 | 100036,043 | 136,771 | i | e 1,645 | s [ 1,645 | | 38,417 12/15/2032.

677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV............. .. 106/01/2021. | Call @ 100.00...........cvuerrereerrerecericeeienenieees | oeeereeeeseeeneiseneins | cereeenas 630,000 | ........ 630,000 | ........ 630,000 | ........ 630,000 | ..oocvecnriienne | eerererrenn0) o | e (0) | i | 630,000 11/01/2041.

67756Q XK 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........... .. 06/01/2021. | Call @ 100.00.........c.cevvveriririrrirriiniinniirerienes | oo | e 170,000 | ........ 170,000 | ........ 170,000 | ........ 170,003 170,002 | ... 09/01/2038.

686087 MP 9 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .| 04/01/2021. | Direct 705,000 | ........ 705,000 | ........ 705,000 | ........ 705,000 cieeern 105,000 | ... 07/01/2033.

686087 ZL 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... oo [ 04101/2021. [ DIFECE. ... veveveerrieeeiieeeiieeeseessiessisssssees | eeessssessssesssssnseies | oereeenns 195,000 | ........ 195,000 | ........ 195,000 | ........ 194,999 | oo [ e s [ L | e 195,000 |... 07/01/2038.

70869P FP 7 | PENNSYLVANIA ECONOMIC DEV FING AUTH REV...... .. 1 06/15/2021. | Maturity @ 100.00...........cccoemmienmriirriienniiins | oereviennieinsisnniens | e 1,775,000 | ..... 1,775,000 | ..... 1,775,000 | ... 1,775,000 | ...ovvviiriiianns [ [ | o0 i | 1,775,000 06/15/2021.

708797 AN 5 | PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M........ .. [ 06/01/2021. | PAYAOWN..........ooevierceiercrieceiiereiieseeienesiennees | oerevienenisennineniens | coeneerenni 2,283 | i 24,233 24,221 08/01/2035.

70879Q CC 5 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.. .. | 04/01/2021. | Direct ..35,000 10/01/2038.

70917R A8 8 |PENNSYLVANIA ST HIGHER EDL FACS AUTHREV...... .. | 04/01/2021. | Maturity @ 100.00...........ccoocmmmveremieramerrsneirens | cverererenerirseeireenees | +..1,000,000 | ... 1,000,000 04/01/2021.

76221R  UB 7 |RHODE ISLAND HSG & MTG FIN CORP.........cccccrurnrnnee .. 04/01/2021. | Call @ 100.00.........ccomrverrrcrmrreiririrernniseirernnis | ceeeeirerisnserenneens | e 1,040,000 | ..o 1,040,000 04/01/2022.
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76221R  UC 5 |RHODE ISLAND HSG & MTG FIN CORP... .| 04/01/2021. | Call @ 100.00........cccmvvereriririrrirriinrinniirerirenes | oo | oo 825,000 825,000 825,000 825,000 | ....oovvviviiines [ e [0 i | 825,000 [ ..coovene | v | 0 [ 12,656 | 10/01/2022.
76221R UD 3 |RHODE ISLAND HSG & MTG FIN CORP... .. | 04/01/2021. | Call @ 100.00...........cveerreeerreeerrerirserereeeeiiens | oerereeseseseeseeeneens | eeeees 1,120,000 | ..... 1,120,000 | ..... 1,120,000 | .....1,120,000 | ....ovooivriianns [ v [ eerveenninnnins | cereireniennn0 | i | e 1,120,000 [ ..ooovveee [ o [ crvreecieenn0 | 17,461 | 04/01/2023.
76221R  UE 1 |RHODE ISLAND HSG & MTG FIN CORP... .| 04/01/2021. | Call @ 100.00.........cccvvrririiiririniinsiieiienes | coerierieniississiis | oo 500,000 | ....... 500,000 | ........ 500,000 | ........ 500,000 | ..ovocrieriienns | cevnniieiiens | e | e [ | e 500,000 |... 10/01/2023.
76221R  UF 8 |RHODE ISLAND HSG & MTG FIN CORP... o [ 04/01/2021. [ DIFECE.......ooooveeciicecreeceeresiesssiesesisnns | ereseeneseenssesnniens | e 1,470,000 | ..... 1,470,000 | ..... 1,470,000 | ... 1,470,000 | ....ooooviriiivinns [ eovmmrrrennins [ | cervivenieenn0 o | e 1,470,000 10/01/2027.
76221T AN 9 |RHODE ISLAND HSG & MTG FIN CORP REV................. oo [ 04/01/2021. [ DIFECE.......oeooveececeeeceeeceiecesiesesiesesinns | eeesisenesieeseieeneins | e 1,095,000 | ..... 1,095,000 | ..... 1,095,000 | .....1,095,000 | .....coovvrrevanns [ o [ e | eereirenieeen0 | e | e 1,095,000 10/01/2023.
762217 DH 9 |RHODE ISLAND HSG & MTG FIN CORP REV. o | 0412712021, [ DIFECL. ... vevveireriieiesieeiersseiessssssessnsssnsnns | sveensssessssessssssnnsnns | crenenes 130,000 | ........ 130,000 | ........ 130,000 | ........ 130,000 | oo e | e [0 [ | 130,000 |... , 10/01/2039.
783186 NF 2 |RUTGERS STUNIVNJ .| .. | 06/01/2021. | Maturity @ 100.00............oovveeerreremeereneireneins [ eoreeeeieneeiieniieenes | e 1,250,000 | ..... 1,250,000 | ..... 1,250,000 | .....1,250,000 | ....ovoomrveianns [ eorenrirennnns [ eerveneirinnins | cereirenienen0 | e | e 1,250,000 | ..ooovveee [ o [ crverriieen0 | 25,788 |05/01/2021.
882750 NE 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE....... .. 05/03/2021. | Call @ 100.00...........ccvvvmriiriirirriniisciiienirenes | coverisriensicssiienns | 002,605,000 | ... 2,605,000 | ..... 2,602,313 | ..... 2,602,773 | oo | 0,227 [ [ 2000en,227 [ e | 200002,605,000 | o [ | 0| 62,995 | 07/01/2041.
88275F NU 9 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. 106/01/2021. | Call @ 100.00..........covvermmreiameeeereiererienniienns | coereressnisnsieisnneens | eeneee 115,000 | i 115,000 | ........ 115,000 | ........ 115,162 | oo | cereereenn(15) s [ (18) [ | el 115,147 | | e (14T) | e (147) | 1,904 | 09/01/2039.
88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... +. [ 06/01/2021. | PAYAOWN..........oovieriierceiieceiieceiieseeienenieenees | oerevisnenisensieeniens | ceerenrnn06,864 | oo 66,864 | .......... 63,061 | ......... 63,315 | oooeeciierieies | 003,548 | i | 3548 | | 86,864 | | | 0 | s 846 | 09/01/2047.
88275F PY 9 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... | .. | 06/01/2021. | Call @ 100.00..........ccocvvimimriiimrisneiienciienei e | 00 875,000 | s 875,000 | ........ 875,000 | ........871,729 w829 | 829 | 20,465 |09/01/2033.
913366 DG 2 |UNIV CALIF REGTS MED CTR POOLED REV................ .| 05/17/2021. | Direct 265,000 265,000 328,523 | ........ 266,407 creeeenn265,000 [ oo [ [ everreeenn0 [ 8,557 |05/15/2029.
914119 WW 8 |UNIVERSITY CINCINNATI OHIO GEN RCPTS.. .1 06/23/2021. | EXCHANGE...........ceoeiieririiiniinnivciienines | cvieniiensissiisesienins | o 3,737,465 | ... 4,000,000 | ..... 3,603,000 | ..... 3,727,780 | oo | 9,684 | s [ 109,684 | e | 3737465 | oo | e | v 0. 89,778 | 06/01/2031.
91743P DD 4 |UTAHHSG CORP .. 106/23/2021. | Call @ 100.00...........cvwerrreeerreeircerircerieeeneeens | oerereseeeseeeneeseneees | ceveeenns 475,134 | ........ 475,134 | ....... 495992 | ........ 495,644 cervvrmenennee [ e (160) [ oo | e 495484 | ... | ... (20,350) | ...... (20,350) | ........ 6,593 |02/21/2050.
91743 DE 2 |UTAHHSG CORP o [ 06/21/2021. | PAYAOWN. .......oooieiireiiceiieseeiesesieseiinenes | eeeviseeesisenseeeseins | cereienas 759,090 | ........ 759,090 | ........ 787,199 | ....... 786,811 e21,720) | i | 27,720 [ | 759,090 |... 03/21/2050.
928120 K4 9 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.... . | .. | 04/01/2021. | Direct 5,710,000 | ... 5,710,000 | ..... 4,995,385 | ....5,131,662 ....578,338 ..5,710,000 | ... 01/01/2038.
928120 Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... o+ [ 06/01/2021. | PAYAOWN.........oooieceiiceniceiisesiesesisnenes | eeesisenesieeeseenneens | cereeenas 457,840 | ........ 457,840 | ....... 457,840 | ....... 457,523 | oo | e BT [ | e 317 | | 457,840 | ... 12/25/2043.
92812U Q4 3 [VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... + 1 06/01/2021. [ PAYOWN. .....oocvrrerirriierisiesiesissiesssessssieniens | seeensssissesesssssnnnns | crvnsens 707,258 | ........ 707,258 | ........ 707,258 | ........ 707,258 707,258 | ... 10/25/2037.
928120 Q6 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. 1 06/01/2021. | Paydown............c.ccovvvrerrvernnnnes 358,371 358,371 358,371 | ........ 358,324 o 358,371 06/25/2041.
928120 Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.... o+ [ 06/25/2021. | PAYAOWN. .......oooovierriecriiceiiesesiesssiesesinenes | eeesienssisensiseneins | cereeens 800,281 | ........ 800,281 | ........ 800,281 | ........ 800,281 | ..o | eerrerrrnenn0) e | e (0) | e | s 800,281 10/25/2049.
928120 Q8 4 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG .. | 06/25/2021. | Call @ 100.00... 2,100,803 | ..... 2,100,803 | ..... 2,100,803 | .....2,100,803 ..2,100,803 | ... 12/25/2049.
928120 XA 1 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.... o+ [ 06/01/2021. | PAYAOWN..........ooovieieiiceiiceiiseeieesieceninnnes | eeesiseeesesessieeneins | cereeens 136,983 | ........ 136,983 | ....... 147,599 | ........ 144,735 | s | T 752) | s [ oo 1,752) | v | e 136,983 |... 03/25/2038.
92812U XB 9 [VIRGINIA ST HSG DEV AUTH COMWLTH MTG -R........ o | 06/01/2021. [ PAYOWN.......oovvrirriireirsieiseniersssseessssssssnes | sensseesensssssssssssnenns | osveessns 88,320 | .......... 88,320 | .......... 95,165 | .......... 93,294 88,320 |... 03/25/2038.
92813T EE 6 |VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M.... | .. | 06/01/2021. | PaydOWN........coooirvieriiineiineiiiseiissnieissnieenns [ o | e 605,287 | ........ 605,287 | ........ 605,042 | ........ 604,759 cerrn.805,287 | ... 08/25/2042.
93978T B8 1 |WASHINGTON ST HSG FIN COMMN.........cccovvviircrinnn .1 06/01/2021. | Call @ 100.00..........covvvrerieriiriiriiniiiesieniies | ceveriiensissiiesienins | s 1,145,000 | ..... 1,145,000 | ..... 1,145,000 | ..... 1,144,950 | oo | 16 | e 16 i | 1,144,966 | ... 06/01/2037.
93978X EQ 9 |WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI| .. | 06/01/2021. | Call @ 100.00... 605,000 | ........ 605,000 | ........ 605,000 | ........ 600,887 | ..o | o9 [ |89 | i | 600,936 |... 09/01/2040.
93978X ER 7 |WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI| .. | 06/01/2021. | Call @ 100.00............crveereeeereeeemeeiecerierenes | o | oveeeees 395,000 | ........ 395,000 393,223 395,000 | .oveourveeemries | ervvieneirenens | cereviennniennns | vererneneens0 [ e | s 395,000 05/01/2041.
95662M G7 9 |WEST VIRGINIA ST HSG DEV FD . | 05/01/2021. | Maturity @ 100.00........ccouvmriiiniininniinninnins | o | avieae 1,285,000 | ..... 1,285,000 | ..... 1,285,000 | .....1,285,000 | ....ccccovvivinne [ covniinniniinns [ [0 | | 1,285,000 05/01/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special A NS, s ...116,584,628 |..116,843,511 |..116,438,635 |..109,625,989 ..116,639,139 | ........ 0. (54,510) | ...... (54,510) | 2,030,721 XXX
Bonds - Industrial and Miscellaneous
00038A AB 9 |ABB TREASURY CENTER (USA) INC........ccccoocvumriirinnnenns .. 1 06/15/2021. | Maturity @ 100.00...........cccoueumreerimriemeiineiiins | oerevesseiisnniesnniens [ e 23,000,000 |....23,000,000 |....23,065,180 |....23,004,370 |......cccccovwiies | o (4,370) | oovvvenviiens [ eeeeeen(,370) | v [1022.28,000,000 | oo | i | e 0 | ....460,000 |06/15/2021.
00038R AA 4 |AASET 2019-2A-ABS.... o+ [ 06/16/2021. | PAYAOWN. ........ooovierriiceiiceiiceeieeesieneiineees | eresienesieensiseneins | cereienas 147,529 | ... 147,529 | ....... 147,528 | ........ 147,530 | oo | e ()] e | o) L | e 147,529 | i | i | e 0 | 2,490 |10/16/2039.
00077B  4W 0 | AMAC 2002-9 A30 - CMO/RMBS.... .. 06/01/2021. [ PaydowN........ocvrveirrreinrinenes 93| 193 | 195 | i 187 12/25/2032.
000780 NL 6 |AMAC 2003-12 2A - CMO/RMBS.... .. 1 06/01/2021. | Paydown............c.coovvveerreinnnnes . 81 81 .82 79 12/25/2033.
00102D AC 2 |ACIS 145 A2 - CDO . [ 05/10/2021. [ PAYAOWN. ..o | e | eniinns 553,994 | ....... 553,994 | ...... 553,994 | ....... 553,994 11/02/2026.
001055 AL 6 |AFLACINC .. 105/10/2021. | Call @ 100.00...........cmvvermrreerriecrieenniieneiienns | oereiessesisnsiesniees [ e 25,630,571 |....24,000,000 |....23,999,330 |....23,999,822 . 06/15/2023.
001406 AA 5 |DCAL2015A1-ABS D | 06/15/2021. | PAYAOWN...........cveercriecieecericevieneeienenienenes | oereviensnisnnneneneens | covnnrenereneen839 | 839 | o838 | s 839 | i | e (VI O 02/15/2040.
00176D AG 4 |AMMC 13R A1R-CDO... .. | 04/26/2021. | Paydown 5,995,512 2,925 07/24/2029.
00176D AL 3 |AMMC 13RA3R-CDO... o [ 0412712021 | PAYAOWN..........oovvceiiceiieceiieseeisneeieneeiennies | coenevienenisseniisenneens | e0een:503,000 | ........503,000 | ........503,000 | ........ 502,920 | ..oovveeriiienis | e 80 | oo 07/2412029.
00184@ AA 4 |AMAZON (EUCLID OH) CONTROL PASS-THRU TRU..... .| 06/28/2021. [ PAYOWN. .....covvvrvrirrieieiineireninisernsisssisiensens | ceeenisenennsneesennnnnns | cervneeren 15190 | vieierenn 27,750 | 127,750 | e 27,735 | oo | v 15 | i 06/30/2039.




6'6030

Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Foreign NAIC
Foreign Exchan Designation,

F Current Exchan ge Bond NAIC
0 Current Year's ge Gain Interest / Designation
r Unrealized Year's | Other-Than- Total Change | Book/Adjusted | (Loss) Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati | Temporary | Change in in | Carrying Value| on Realized | Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted| Increase on)/ Impairment | B.JJA.C.V. | B/A.C.| atDisposal | Dispos| Gain(Loss)| (Loss)on | Received | Maturity strative

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease) | Accretion | Recognized | (11+12-13) V. Date al | onDisposal | Disposal |During Year Date Symbol

00191# AA 3 |AMAZON (TUCSON AZ) CONTROL PASS-THRU TRU... |.. | 06/30/2021. | Paydown .30,600 .29 08/31/2039. | 1.E .....

00191@ AA 5 |AMAZON (OKLAHOMA CITY OK) CONTROL PASS-T..... | .. | 06/28/2021. | Paydown coenen.57,944 . .8 09/30/2039.

00192  AA 4 |APS 2016-1 1A - CMO/RMBS..........cccoovvvverinriiciiirines .| 06/01/2021. | PaYAOWN........ooiviiiiiirisriiniissicesieneieniniies | o | oo 331,492 13,250 07/27/2057.

00193* AA 5 |AMAZON (TULSA OK) CONTROL PASS-THRU TRUS.... | .. | 06/30/2021. | Paydown ....60,585 ..60,585 ..60,582 09/30/2039.

00195# AA 9 |AMAZON (TOLEDO OH ) CONTROL PASS-THRU TR..... | .. | 06/30/2021. | Paydown .102,993 | ........102,993 e 102,993 10/31/2040.

00214M  AA 1 |ARLFR 1406 A1 - RMBS. . o 06/15/2021. [ PAYAOWN......ooivrriirniieirsiersensseeensssssssiensens | seeerssssssssesssssnnsens | coserens 428,669 | ........ 428,669 | ........ 418,722 | ........ 428,669 06/15/2044.

00225# AA 3 |AMAZON ( GRAND RAPIDS, MI) CONTROL PASS........ .. | 06/28/2021. | Paydown 28,619 | ... ..28,595 09/30/2039.

00255U AA 3 |AASET 2020-1 A-ABS.... .| 06/15/2021. | Paydown 177,801 wren 177,800 01/17/2040.

00256D AA 0 |AASET 2019-1A-ABS.... . .. [ 05/15/2021. | PAYAOWN. ... | eneieesssessssesnniens | cereienas 388,681 | ........ 388,681 | ........ 388,680 | ........ 388,689 05/15/2039.

00432C CW 9 [ACCSS 2005-B A3 - ABS.......ccooovemirieriiieceiieceriensienes .. | 04/25/2021. | Paydown 127,943 127,943 | ... 118,027 | ........ 120,791 | oo | e 1152 | s e 1152 | | e 127,943 07/25/2035.

00436M AA 3 |AALLC 181 A-RMBS .. | .. | 06/02/2021. | Paydown 244012 | 244012 | 243,950 | ....... 243,963 | ..o | o9 [ |89 | | 244,012 12/02/2033.

004375 FG 1 |ACCR2006-1 A4 - RMBS.........cccooooiriimmmiireneireceiinii .. [ 06/25/2021. | PAYAOWN..........covireeecriiceeiceeieeeeiesesiennes | eeenienesieeseeeeneens | e 1,965,987 | ..... 1,965,987 | ..... 1,685,246 | ..... 1,866,149 | ..oooovvvicciies | e 99,838 | ..o | 99,838 | ..o | oo 1,965,987 04/25/2036.

004421  HR 7 |ACE 2004-HE3 M2 - RMBS . .. | 06/25/2021. | PAYAOWN........ooiiviirririiniisnieiieninrisniiniies | cvisseinsissiiesienins | e 69,991 | ......... 69,991 | .......... 56,526 | .......... 58,309 11,682 | oo | e 11,682 | i | s 69,991 11/25/2034.

00452P  AD 9 |ACIS 2015-6 A2 - CDO.......cooooivrirrrierieieceiieseeieniins .. 1 05/10/2021. | PaYAOWN..........coveerreiceicenineeieeeienesisnnes | coeeeveseensenninnnnes | oo 1,524,498 1 ...1,524,498 | ... 1,524,498 | ... 1,524,498 | ....ooocovvvvivinns [ v [ [0 i | 1,524,498 05/03/2027.

006346 AS 9 |ADMSO 181A-ABS. < [ 06/15/2021. | PaYAOWN..........oveecriirceiieceeieneiieseiieseniseenes | oereveenenissessnnneens | eeneeen 155,350 | 111,155,351 | L., 155,612 | ... 155,547 | oo | eeeeeene(197) s e (197) | | e 155,350 11/16/2048.

007036 GS 9 |ARMT 2005-2 2A1 - CMO/RMBS.... .. | 06/01/2021. | Paydown 146,744 | 145216 | e [ 11,625 | | 11,625 | oo | e 156,841 06/25/2035.

007036 SE 7 |ARMT 2005-9 5A1 - CMO/RMBS.... . | 06/25/2021. | Paydown ceeeer.40,059 46,201 | s [ 11,225 | | e 11,225 | e | s 57,426 11/25/2035.

00703Q AD 4 |ARMT 2006-3 A11 - RMBS . ++ [ 06/25/2021. | PAYAOWN........ooovirrriicriireiiseninennissenisennes | verevisesnissnsiennnins | cereern: 223,635 | 10000.223,636 | oooeec 135,165 | ........ 222,762 | ..o | v 874 | iiiec(0) | e 874 | i | e 223,635 08/25/2036.

009088 AA 3 |AIR CANADA 2015-2 PASS THROUGH TRUSTS - C| 06/15/2021. | Paydown 68,775 168,775 06/15/2029.

009088 AB 1 |AIR CANADA 2015-2 PASS THROUGH TRUSTS -.......... | C| 06/15/2021. | PAYAOWN.........cvvorrvierrriircriireeiseneieeeniisneninns | sevvisneiisnneinnninnns | ceeeenn 108,498 | 11,108,498 | ........108,498 | ........108,530 | ...ccooovrmurrinee | corirernce(32) | o | evverienene(32) [ | s 108,498 06/15/2029.

009089 AA 1 |AIR CANADA 2013-1 PASS THROUGH TRUST - A......... | C| 05/15/2021. | Paydown .71,542 11/15/2026.

009098 A* 5 |CTL-AMAZON FORT WORTH FUNDED.. .. | 06/10/2021. | Paydown ..20,877 11/10/2039.

009106 A* 4 |AMAZON AIR CARGO (SAN BERNARDINO, CA). ceo | [ 06/10/2021. | PAYAOWN........cvouieriiiirirrinniinnierinesieniees | ceerienienisnsiesninens | e 286,204 | ... 286,204 | ........286,204 | .......286,204 | .....cccoooivuvnes [ v [rovnrinnicnnins [0 [ | e 286,204 02/10/2041.

00981@ AA 9 |CHILDREN'S HOSPITAL MEDICAL CENTER OF AK....... | .. | 05/15/2021. | Paydown ....7,963 08/15/2050.

00981@ AA 9 |CHILDREN'S HOSPITAL MEDICAL CENTER OF AK . | 06/15/2021. | Paydown .15,925 08/15/2050.

01447Y AB 0 |ALESC1A2-CDO... . | 04/15/2021. | Paydown e 836,257 | L BB18TT | 021,822 | | 021,822 | | 573,693 10/15/2033.

01448Q AA 8 |ALESCIVA1-CDO... |- | 0473072021, | PAYOWN........ocvoeeeirceiicniieceeieseeieenesieseiinas | cevvienesisseensennenns | oe.D,044,167 | ....5,944,167 | ..... 5,589,584 | .....5,909,029 | ......ccoccomuries [ 0e35,138 | i [ 035,138 | | 5,944,167 07/30/2034.

014487 AA 2 |ALESCVA1-CDO...... [ C[06/23/2021. [ PAYAOWN.........coourieiirrirrieniinsiierienienissneinns | vevereressnsiesnineniens | ceereennns803,981 | 000 63,981 | i 54,682 | .........60,977 | ..cooviviiiies | 003,004 | s | 3,004 | | e 63,981 12/23/2034.

014495 AB 1 |ALESCXIIlA1-CDO......... .. 1 06/23/2021. | PAYAOWN..........oooveeecriceeieneeieeesiesenisnnnes | cveneveeeenisnnnienneens | conneeeen 1,258 | ol 77,253 | e 59,485 | .........75,946 | oo | oo 1,307 | i | e 1,307 [ | s 77,253 09/23/2037.

014498 AB 5 |ALESC XIVA1-CDO.. .| 06/23/2021. | PaydOown.........ccvveriririniiceiiesisrineieniisnies | s | 1,454,999 | 1.1,454,999 | ... 1,032,437 | ....1,399,333 | ...ccccoiivciinns [0 B55,666 | oo | 1000 55,666 | i | e 1,454,999 09/23/2037.

01449C AA 8 |ALESC VIl A1A - CDO coo [+ | 06/23/2021. | PAYOWN......ooovvorirrireieseiieseiesneiisneienas | cevvenenisnniisnninns | 2,240,497 | 1..2,240,497 | ..... 1711179 | 1..2,203,740 | .o [0 36,757 | s | 00000 38,757 | i | 2,240,497 12/23/2035.

01449C AB 6 |ALESC VI A1B - CDO.....cooerrrerrriirriiereisereiieserieneens .. 1 06/23/2021. | Paydown............c..coocvererveerannnes 3,850,854 | ... 3,850,854 | ..... 3,057,490 | ..... 3,775,571 | oo |00 75,283 | s [ 075,283 | | 3,850,854 12/23/2035.

01449T AA 1 |ALESC9A1-CDO... .. | 06/23/2021. | PAYAOWN.......oouiviiierirriiriienieiiesiessienesnnies | cvienesssesessissiienins | v 16,770,932 |....16,770,932 |...12,242,918 |...16,438,951 | .....cccoovvvvrenn | .. 331,981 | s [ 00 331,981 | [ 16,770,932 06/23/2036.

01449W AA 4 |ALESC X A1-CDO...... . o[- ] 06/23/2021. | PAYAOWN.......ooovvereeeceiiceiiceiiseeissesiensenas | ceevessesessnsessnssens | oo 4,171,416 | ..... 4,171,416 | ..... 3,711,071 | ... 4,146,304 | oo | 25,112 | s [ 25112 | | 4,171,416 09/23/2036.

01450A  AA 8 |ALESC XI ATA - CDO....cosvrrvirrrierrierrisseiisseeiesenienes o+ [ 06/23/2021. | PAYAOWN. .......oouovirrriicrieneiieeeisessiesssiseeies | eeesissssseessinennins | ovvees 1,007,143 | ..... 1,007,143 | ........ 757,875 | ........ 991,364 | ..o [ 15,779 | | e 15,779 | i | 1,007,143 12/23/2036.

01450B AA 6 |ALESC XV A1-CDO .. | 06/23/2021. | Paydown 684,511 | ....... 626,507 | .......675,598 | ......ccccooviiiun | 8913 | | 8913 | | 684,511 12/23/2037.

02146P AF 2 | CWALT 2006-HY12 A5 - CMO/RMBS. coe |+ [ 06/01/2021. | PAYAOWN. ... | coeneniseesissnnennnns | oeene 172,457 | AT2457 | 110,624 | ... 113,459 | .o | 0058,998 | s [ 158,998 | | 172,457 08/25/2036.

02146T AL 1 |CWALT 2006-24CB A11-CMO/RMBS.........cccocovvvvivnnnns .. [ 06/01/2021. | PAYAOWN. ... | cvenevsnnsisnnisnnines | v 30,963 | 1000 36,733 | i 22,164 | ... 37,642 | | 32T [ | 320 | | 37,963 08/25/2036.

02150V AA 3 |CWALT 2007-HY7C A1 - RMBS .. | 06/25/2021. | Paydown 30,244 | L A128T | | 888 | | 888 | i | 41,975 08/25/2037.

02152A AS 8 | CWALT 2007-16CB 4A1 - CMO/RMB . | 06/25/2021. | Paydown 226,625 220,674 140,128 | .n222,277 | | 349 | | 349 | | 226,625 08/25/2037.
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02376X AA 7 |AMERICAN AIRLINES PASS THROUGH TRUST SER.... |.. | 04/01/2021. [ PAYAOWN.........evirrrerrrieireninsisissniersssessssisins | veresssseensssenssens | oveneens 103,548 | .......103,548 | ........ 103,548 | ........ 103,581 | oo | e (33) | [ (33) | | e 103,548 04/01/2024.
02377A  AA 6 |AMERICAN AIRLINES PASS THROUGH TRUST SER.... | .. | 04/01/2021. | Paydown S 234,890 | .......234,890 | ........ 234,890 | ........ 234,949 | i [ e (B9) [ e | (B9) | e | e 234,890 04/01/2028.
02660L AA 8 |AHMA 2006-4 A11 - RMBS.......ccooomiiviiriirrrirecniiinniis .. [ 06/25/2021. | PAYAOWN.........coovierrrierriirniieneriseniiesesisnenes | coerevineeniennsineneins | coneeerenni 28,932 | 1000000028,932 | v 19,210 | cooooeee 28,508 | ...oovvveverriins | e8| i | o426 [ | s 28,932 | ... 10/25/2046.
02660T AR 4 |AHM 2004-1 4A - RMBS.. .. | 06/01/2021. | Paydown 194,984 | ....... 192,791 | ... 190,680 | ..oooovvviivines | o304 | s [ 4,304 | | 194,984 04/25/2044.
02660T CS 0 |AHM 2004-4 4A - RMBS.. ... |.. | 06/01/2021. | Paydown e 134,377 | ... 114,976 | ... 121,935 | oo | 12,441 | [ 12441 ] 134,377 02/25/2045.
02660T DH 3 | AHM 2005-1 6A - RMBS.........ccoovivrermrierniieieineiesinines .. 06/01/2021. [ PAYOWN......oocvrririrnireieirsniersnsseiensssnssiennns | seererssnsssssenssessnnens | svennnneene (2,974 | i 72,974 | il 63,578 | .eeeen 67,611 | e | 0000 5,363 [ [ 005,363 [ | 72974 |........... 06/25/2045.
02660T EK 5 |AHM 2005-2B 1A1 - RMBS.. .. | 06/25/2021. | Paydown 127,970 | 135,908 | e |82 [ | 821 i | 136,729 09/25/2045.
02660T EQ 2 |AHM 2005-2B 4A1 - RMBS.. ... |.. | 06/01/2021. | Paydown s 039,709 | 82,293 | e | 005 | i | e d,005 | | s 46,298 09/25/2045.
02660V AE 8 |AHMA 2005-1 311 - RMBS.........ccoooimmriiinmriiiriiireiisniens .. [ 06/25/2021. [ PaydOWN............covoreireireicnnisnniienniiennies | oo | covennenenene 840 | 840 | i, 885 | o726 | e | e T i [l 1 ] 840 | oo | e | v | e 2 | 11/25/2035.
026650 AA 3 |AH4R 2014-SFR2 A - RMBS... . 1 06/01/2021. | PaYAOWN..........ooviecriiceiieceiieneeieseeiesenisennes | oereveennnissesineneens | ceneeen 118,956 | 111.118,956 | ....... 119,934 | ....... 119,259 | oo | eeeerene(B03) | s [ eveeeree(303) | e | e 118,956 | .ovooevee | v | cevvveenieenn0 | i 1,870 | 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A- RMBS... .. | 06/01/2021. | Paydown s . [ 182,227 | 184,114 | ....... 182,887 | ... . [V 182,227 | oo | e 20 ] 2,787 |12/18/2036.
02666A AA 6 |AH4R 2015-SFR1 A - RMBS . .. 1 06/01/2021. | Paydown............c.coocvererriirnnenes SESTOTTRTRRON 228,654 | ........ 228,654 | ....... 230,605 | ........ 229,407 | ..o | e (U4 T I (754) | oo | e 228,654 | ..coovven [ e [ i 0 ... 3,277 | 04/17/2052.
02666B AA 4 |AH4R 2015-SFR2 A - RMBS... .| 06/01/2021. | Paydown A4476 | ... A4AT6 | ... 44475 | L A4448 | | 28 | | 28 10/17/2052.
026929 AA 7 |AHM 2006-3 111 - RMBS .. | 06/25/2021. | Paydown R . 92,131 JUUST B 12/25/2046.
030506 AA 7 |AMERICAN WOODMARK CORP.........cccoomrveariiirariiirannns .. | 04/26/2021. | Call @ 100.00...........ccvwemveeeerreeereriereriererienes | coeeevieseieseenesneneens | -....6,146,280 | .....6,000,000 | .....5,730,000 | .....5,760,569 | ......cccoovmurres {012,589 | oiiiiiiiiiiins [ 10012,589 | i | B TT3,159 | | e 226,841 |...... 226,841 | ....325,843 | 03/15/2026.
030728 RC 1 |AMSI 2004-FR1 A6 - RMBS .. | 06/01/2021. | Paydown . 05/25/2034.
03215P BN 8 |AMRES 1997-1 A7 - RMBS........cooviviiirriienrirereiiinniiiens .. | 04/26/2021. | Paydown ....3,928 03/25/2027.
03215P DM 8 |AMRES 1998-1 A5 - RMBS. .| 06/01/2021. | Paydown 10/25/2027.
03235T AA 5 |ACEF 2014-1A-CMO.... . | 06/20/2021. | Paydown R . ..5,568 12/20/2024.
034863 AV 2 |ANGLO AMERICAN CAPITAL PLC C| 06/03/2021. | Tender Offer..........ccc.vvrvemrrimereerrereiereiieeeiens SSSTRRRONN DY 15,029,560 04/01/2025.
03789X AD 0 |DIN 2019-1 A21 - RMBS .. | 06/05/2021. | Paydown .55,000 ..55,000 06/07/2049.
03789X AE 8 |DIN 2019-1 A22 - RMBS .. | 06/05/2021. | Paydown 10,625 . ..10,625 06/07/2049.
038370 AA 0 |AQFIT 19AA-ABS .. 06/15/2021. [ PAYOWN........vvrrveiinreierieienrssissirensssssseirensnns | seerenssenssnssnnensnnnee | svveeenne 121,230 | 00000 721,230 | 0o 721,118 | 1 721,130 | e | e 1000 | s v 100 | i | v 721,230 07/16/2040.
038413 AA 8 |AQFIT 2020-AA-ABS..... .. [ 06/17/2021. | PAYAOWN...........ovvoieirrireiisneiieseieeseiinnies | osseveenssisnnsesnniees | ceneenns 160,188 | 1......765,188 | ........765,046 | .......765,050 | ...occoorrimumnes | woerenn 138 | s 138 | | 765,188 07/17/2046.
04249@ AD 3 |THE ARMY & AIR FORCE EXCHANGE SERVICE.... .| 06/15/2021. | Paydown ..39,783 10/15/2024.
04544P  AD 1 | ABSHE 2006-HE5 A4 - RMBS .. [ 06/25/2021. | PaydOWN............cvveovirriennisneisseisneiienenes | coerevesssiessssesnniees | e0ner:533,860 | ........533,860 | ........346,908 | .......449,363 | .....cccccooers | ...84,498 | i [ 84,498 || 533,860 07/25/2036.
048303 CE 9 |ATLANTIC CITY ELECTRIC CO .. | 04/01/2021. | Maturity @ 100.00...........ccowemmvemmmreremeireneirins | vererireeevirssnnrnnnees | 202,000,000 | .....2,000,000 | .....1,996,960 | .....1,999,921 | ..oooovvrvivnnncs | w79 | v 79 | | e 2,000,000 04/01/2021.
048677 AA 6 |ATLANTIC MARINE CORPS CMNTYS LLC ve [+ | 06/01/2021. | DIFECL.......cveveieeverreiereieiveeiesissisieeiesiesessnns | evenenisssnsesesesnsens | ereenenn81,000 | o....n.81,000 | .........88,290 | .........81,403 | .oooovoiiieeies | eeereenna(B03) [ i [ v (B03) [ s | e 81,000 06/01/2022.
05279@ AA 9 |AUTOLIV CONTROL LEASE-BACKED PASS-THRU T.... | .. | 06/15/2021. | PAYAOWN............coooirveirreerceeirreeiseeisseniennees | cosrevisnnsesnneirssniens | coneeernn 08,485 | 1000 58,435 | 158,435 | L....58,435 | oo | e 0) s [ e (0) [ | 58,435 05/15/2034.
05352G  AA 5 |AVANABONHON, LLC . .| 05/11/2021. | PaydOown.........cvvivirirriccrieniiesierisnnieniisnies | cveniessissiienens | 000,769,231 | 16,769,231 | .....6,769,231 | ....6,769,231 | ...cooooviviicriins | ovriveriinnins [ [0 e | s 6,769,231 09/15/2024.
05492X  AA 9 |BDS20FLE A - CDO......coovvvirrircisnicseeseieeines C| 06/15/2021. | Paydown e . coernn55,820 | ... 55,820 | ... 55,908 | ......... 55,907 | .oooovvvvnniiine | eeerennad(87) | o | evverieeena(87) [ | s 55,820 09/18/2035.
05532E CE 3 |BCAP 2009-RR10 9A2 - CMO/RMBS...........ccoooommrrriannnens .. 1 06/01/2021. | Paydown............c..coovvererreeranenes conrevneennnnnnenene | overeern 84,657 | 110.92,080 | ... 26474 | .......... 79,192 | oo | 05,485 | i | 5465 | | 84,657 06/26/2037.
05532M AG 2 |BCAP 2009-RR15 4A2 - CMO/RMBS. C | 06/01/2021. | Paydown 268,286 | ........234,509 | ........ 126,989 | ........ 268,756 | ...covvvrcrrennn | ereeree(AT0) | o e (A70) | e | e 268,286 05/27/2036.
05532T AF 9 |BCAP 2010-RR1 2A2 - CMO/RMBS... .. | 06/01/2021. | Paydown R SESTOTTRTRRON 658,856 | ........658,856 | ....... 286,602 | ........ 514,096 | ....oooovvvrivenns | 144,760 | | 144760 | | 658,856 06/27/2045.
05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS.........ccccocvvvmrrircrirns C | 06/01/2021. | Paydown...........ccoeerivmriniiinnes SSSTOTTIRTRTRTORN O 167,427 | .......162,871 | ....... 142,693 | ........ 165,889 | ..o | e 1,538 | s [ 1,538 | | e 167,427 06/26/2037.
05541D AU 0 |BCAP 2012-RR8 4A3 - CMO/RMBS. .. 1 06/21/2021. | PaydOWN............cvverriereiceieneieseieneisnnies | e | o0ne:519,937 1 10.519,987 | ... 429,598 | ........ 488,323 | ..o [ 31,614 | | 31,614 | | 519,937 11/26/2036.
05545) AJ 8 |BCAP 15RR3 4A1 - CMO/RMBS.... .. | 06/26/2021. | Paydown e v 243,884 | L 217,667 | ........ 237,508 | ... | 18,376 | s | 8,376 | i | 243,884 02/25/2037.
05567Y AA 7 | BNSF RAILWAY COMPANY 2005-4 PASS THROUGH.... | .. | 04/01/2021. | PaydOWN..........courvvvimviiinniinniinniesniisnninnns [ o | e 242,880 | 242,880 | ....... 242,880 | ... 243,002 | ..o | e (122) [ | e (122) | | s 242,880 04/01/2023.
05568D AA 2 |BNSF 2006-3 CTF - ABS. .. | 04/01/2021. | Paydown 207,589 | ........ 200,655 | ........ 201,106 | ..o | 8,483 | | 6,483 | i | 207,589 04/01/2024.
05584A AA 8 |HGVGI17AA-RMBS . | 06/25/2021. | Paydown 127,541 | ....... 127,508 | ........ 127,518 | oo | 3 [ i3 | | v 127,541 05/25/2029.
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05586* AA 9 |BGS SPARTANBURG 2017 CONTROL PASS-THRU T... |.. | 04/15/2021. | Paydown 31,472 . 07/15/2032.(1.D Z..
05586* AA 9 |BGS SPARTANBURG 2017 CONTROL PASS-THRU T... | .. | 06/15/2021. | Paydown R . coerennn03,256 ..63,256 07/15/2032. | 2.AS..
05586A AA 6 |BSPRT 2018-FL4 A - CDO......coooorrrerrrierrieecniieeniienees .. | 06/15/2021. | Paydown...........cc..ovvveeerreoennnes SSSTOTTURTRTRTORN O 800,103 | ........800,103 | .......795,602 | ........ 795,791 | v | o312 [ | 4,312 | i | ..800,103 | 09/17/2035.
05587* AA 8 |PVTPL FEDEX SPARKS - ABS .. | 06/15/2021. | Paydown 84,587 03/15/2037.
05588 AA 7 |BGS HUNTERSVILLE 2017 CONTROL PASS-THRU .. | 06/15/2021. | Paydown e . e 13,914 ] L - . - 05/15/2038.
05590# AA 9 |BPHQ 2017 CONTROL PASS-THROUGH TRUST........... .. | 06/15/2021. | Paydown.........ccocovevererenriinrinns crrre | 43728 | ... 43,728 | i d3728 | i A3T28 [ e | e | e [ e 0 [ | e 43,728 |....co.e. 11/15/2032.
05596* AA 7 |BTC HOLDINGS FUND I, LLC - CDO.....cccoovvrrerarriirarnnens o+ [ 06/22/2021. | VAOUS........cvvooeeerrreiceeicenieseeisseessesienees | oeeesesseesiensseeneeens | ceeee 10,822,327 |....10,822,327 |...10,822,327 |....10,822,327 e 10,822,327 03/25/2027.
05607Y AC 5 |B2R2015-1A2-RMBS .| 06/01/2021. | Paydown s e | o 1,543,498 | ... 1,543,498 | ... 1,547,676 | ..... 1,543,673 |... ol . [ 1,543,498 | ... | .. 05/15/2048.
05682Q AE 6 |BCC2017-1 A2-CDO.... . C|05/20/2021. | Call @ 100.00..........coerrrrrireieereiiereiennnes | ceevissesisssiesnsieins | e 3,525,000 | ... 3,525,000 | ..... 3,525,000 | ..... 3,497,828 | .cooovviiani | 2478 | | 2178 | | 3,500,006 |........... 07/22/2030.
058927 AG 9 |BAFC 2006-A 3A2 - CMO/RMBS.... .. | 06/01/2021. | Paydown 23,493 02/20/2036.
058931 AD 8 |BAFC 2006-3 2A1 - CMO/RMBS .. | 06/01/2021. | Paydown s 18,291 RO IO 03/25/2036.
058931 BL 9 |BAFC 2006-3 5A8 - CMO/RMBS. . .. [ 06/01/2021. | PAYAOWN..........coveorieecriireeienerieneiienseisnnees | coereviennnisennienneens | overenernen 3 129 | vviiereenn, 039 | 1000 | 3716 | i | e 13 s i 13 i | 3,729 | 03/25/2036.
058933 AN 2 | BAFC 2006-D 5A1 - CMO/RMBS.... .| 06/01/2021. | Paydown 05/20/2036.
05946X XP 3 |BAFC 2005-E 3A1 - CMO/RMBS.... ... |.. | 06/01/2021. | Paydown R JUUST B 05/20/2035.
05946X Y7 2 |BAFC 2005-8 2A8 - CMO/RMBS..........ccoooirvvirrriinniins . [ 06/01/2021. | PAYAOWN..........oovoeriireiiererieceiieseiiensiienees | coeneviennniseenienneens | ceeeen: 430,347 | 1.......436,930 | .......438,877 | ....... 430,889 | ...ocoovrvvmuries | corerene(B42) | i [ eieeed(542) | v | 100 430,347 | 01/25/2036.
05946X YV 9 |BAFC 2005-F 2A1 - CMO/RMBS .. | 06/01/2021. | Paydown ..160,467 09/20/2035.
05948X T2 7 |BOAMS 2004-A 2A2 - CMO/RMBS. .. | 06/01/2021. | Paydown ....51,571 02/25/2034.
05949A H8 6 |BOAMS 2005-A 2A1 - CMO/RMBS .| 06/01/2021. | Paydown 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 - CMO/RMBS. .. | 06/01/2021. | Paydown 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS... .. | 06/01/2021. | Paydown 09/25/2035.
05949C HM 1 |BOAMS 2005-I 1A1- CMO/RMBS.. .. | 06/01/2021. | Paydown 10/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS.. .| 06/01/2021. | Paydown 11/25/2035.
05949C KX 3 |BOAMS 2005-J 4A1 - CMO/RMBS.. .| 06/01/2021. | Paydown 11/25/2035.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 01/25/2036.
05950M AJ 9 | BAFC 2006-G 3A3 - CMO/RMBS. .| 06/01/2021. | Paydown 07/20/2036.
05950P AF 0 |BAFC 2006-H 2A3 - CMO/RMBS.... ... | .. | 06/01/2021. | Paydown 09/20/2046.
05950T AC 9 |BOAMS 2006-B 2A1 - CMO/RMBS...........cooovervverrrines .. | 06/01/2021. | Paydown 11/20/2036.
05951F AB 0 |BAFC 2007-1 T1B - RMBS. . .| 06/01/2021. | Paydown . . 01/25/2037.
05951K AN 3 | BAFC 2006-7 A12 - CMO/RMBS . .. [ 06/01/2021. | PAYAOWN..........covveceeecveireriererieneiienneisenees | coereveenenisennieneeens | overeneren 5292 | i 10,888 | 110,564 | i 7,272 | i | e 20 | [0 [ | i 7,292 | e 09/25/2036.
059510 AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS... .| 06/01/2021. | Paydown 10/25/2036.
05951V AV 1 | BAFC 2006- 6A1 - CMO/RMBS .. | 06/21/2021. | Paydown e . [ 12/20/2046.
059522 AA 0 |BAFC 2007-C 6A1- RMBS .. 1 06/21/2021. | Paydown............c..coovvvrerviranenes SERTTRRRTORN 100,608 | ........100,609 | ..........86,523 | ..........91,652 | ..ccoooiommriines | 008,956 | i | 108,956 | s | ... 100,608 | ..o 05/20/2047.
059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS..........coccovvrverinriircrirens .. 06/01/2021. | Paydown 266,699 05/20/2036.
059523 AX 8 |BAFC 2007-5 7A1 - CMO/RMBS . .. | 06/01/2021. | Paydown ceeeienes 220,298 07/25/2047.
05952G AT 8 |BAFC 2007-D 3A1- CMO/RMBS..........cccoovrvcrinricrirns .| 06/01/2021. | PaydOWN.........ovvviirinriniisniciienisneisniinnies | cvsriensiesnisesienens | eveernenn 46,500 | 46,994 | ... 46,054 | 46,455 | e | DT i BT i | 46,506 | 06/20/2037.
05952G AV 3 |BAFC 2007-D 3A3 - CMO/RMBS .. | 06/01/2021. | Paydown 06/20/2037.
05953Y AH 4 |BAFC 2007-4 A1B - RMBS <.rr| .- | 06/01/2021. | Paydown e 05/26/2037.
05954D AL 0 |BAFC 2007-E 6A1-CMO/RMBS..........cocoovvveirrriiiriins .. 1 06/01/2021. | Paydown............c.cccovvvirriennnns cervvrnnneen 04 | i | e i [ i | 713 07/22/2047.
05956E AB 8 |BAFC 2010-R6 1A2 - CMO/RMBS.. .. | 06/01/2021. | Paydown 256,353 | ....... 256,353 | ....... 252,508 | ....... 256,231 | oo | o122 | i | o122 | e | v 256,353 02/27/2035.
059738 AA 5 |BANC 2019-CRE6 A - CMBS. . [ 06/15/2021. | PAYAOWN..........oouiiiiiiiriiisiissiieiesieniines | v | e 4,221,597 4,221,597 | ..... 3,928,004 | ..... 4,036,613 184,984 | | 184,984 | L | 4,221,597 09/17/2036.
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05990E AD 2 |BAFC 2012-R6 2A2 - CMO/RMBS... .. | 06/28/2021. | PAYAOWN.......oouivuiirirririinrissiieniensiesisneies | oo | ceereens 365,519 | ....... 362,287 | ........ 315,283 | ........ 360,158 | .o [ e 5,360 .365,519 | ... 07/28/2036.

05990H AH 6 |BAFC 2010-R2 1A3 - CMO/RMBS... -+ [ 06/01/2021. | PAYAOWN.........oooveeeiiceiiceniceeicnsiecesinenes | eeenssenesesensesnnnees | oereeenns 179,000 | ........ 196,212 | ........ 124,148 | ........ 177,017 | o | e 1,983 179,000 |... 08/26/2037.

05990H AQ 6 |BAFC 2010-R2 3A4 - CMO/RMBS... .. | 06/01/2021. | Paydown...........cc..oevveeerreornnnnes 237,394 | .......237,394 | .......230,791 | ....... 226,860 | ....cccoerrmrrnne | crne 10,534 .237,39% | ... 07/26/2035.

05990H AT 0 |BAFC 2010-R2 4A3 - CMO/RMBS... o | [ 06/01/2021. [ PaYAOWN. ... | eeeiesseiessssisniens | oereienns 120,396 | .......132,376 | .......110,862 | ......120,014 | ..cccooiiiiiics | o 383 120,39 |... 08/26/2037.

06424@ AA 1 |BANK OF TEXAS (HOUSTON, TX).....ccoovummrrerrrririeriians oo [ 04/15/2021. [ PaYAOWN..........ooovieeeiceiiceeieseiiesesiesesiennies | eeesisnesiesesesenneens | oeeevinn 28,388 12/31/2029.

06424@ AA 1 |BANK OF TEXAS (HOUSTON, TX) o | 06/15/2021. [ PAYAOWN.......oovrrirricieirsieieniersssssesssssssses | sevsseesensnsssssssssnenns | ovveessns 57,022 12/31/2029.

06654A AB 9 |BANKWELL FINANCIAL GROUP INC. .. [ 05/15/2021. | PAYAOWN..........ooviicecriiceiiseeieeeiieseiienies | eeeniesesesesneennnens | e 1,960,784 | ..... 1,960,784 | ..... 1,960,784 | .....1,960,784 08/15/2025.

07132L AE 9 |BATLN XIB-CDO.. .. | 04/26/2021. | PaYdOWN........ooiviiviiiriisiissiciieineissiinnies | cevsiiensissiiesienins | s 3,540,000 | ..... 3,540,000 | ..... 3,493,201 | ..... 3,507,782 10/24/2029.

07325D AF 1 |BAYV 2006-C 1A5 - RMBS .. 105/01/2021. | PAYAOWN. ... | coenevsnesienniisnnins | conneeeenn 20475 | 24475 | L 24703 | ......... 24,407 11/28/2036.

07325D AF 1 |BAYV 2006-C 1A5 - RMBS, .. [ 06/01/2021. | PAYAOWN..........covveriiiriieceiieneiieseiisesesinnnees | oenevieneniensnissenes | cveneeeend 1,115 |l D115 | i 51,592 | ..cccooen. 50,908 11/28/2036.

07384M 4K 5 | BSARM 2004-10 231 - CMO/RMBS. .. | 06/01/2021. | Paydown . ... 139,932 | ........140,399 01/25/2035.

07384M Q8 8 |BSARM 2004-3 2A - CMO/RMBS.... ++ [ 06/01/2021. [ PAYAOWN..........oooviirreircviiceiiesesiesesiesesieneies | eeesessesiesesesenneens | oerevenn 50,033 | ..........50,032 | .......... 50,190 | ......... 50,053 07/25/2034.

07384M S7 8 |BSARM 2004-5 2A - CMO/RMBS.... .| 06/01/2021. | PAYAOWN.......couivviirriiiniissiieiienissisniiniies | cvisrisniissiissienins | v 34,366 | ........34,366 | .......... 34,516 34,374 07/25/2034.

07384M S8 6 |BSARM 2004-5 3A - CMO/RMBS.... o [ 06/01/2021. | PAYAOWN..........oovieeeeirceiirreiiceeiseeeieseninenes | eeensseeesssensesnneens | eoveneninnns 1,041 | 1,041 | 1,085 | .. .1,047 07/25/2034.

07384Y KF 2 |BSABS 2003-AC4 A - RMBS o+ [ 06/01/2021. | PAYAOWN. ........ooovierriiceiiceeieceeiesesieseiinenes | oeeesiseessisessiseseens | cereienas 175217 | ... 75217 | ... 77,079 | ....... 175,343 09/25/2033.

07384y TL 0 |BSABS 2004-SD2 4A - CMO/RMBS .. | 06/01/2021. | Paydown 12,619 12,627 03/25/2044.

07386H PD 7 |BALTA2004-12 2A1 - CMO/RMBS +. [ 06/01/2021. [ PAYAOWN..........oooviieeiceiiceiieseeieseieeseeienenes | oeeeseenesissnsienneens | coereeinns 74,425 67,267 01/25/2035.

07386H QZ 7 [BALTA2005-2 2A3 - CMO/RMBS... 1| 06/01/2021. [ PAYAOWN.......oovrriviiiirerisieieniersssseesssssssnes | cevsseesensssssssnsienns | osveesses 94,418 | ........91,804 | ... 78,696 93,671 04/25/2035.

07386H UG 4 |BALTA 2005-52A1 - CMO/RMBS... o [ 06/01/2021. | PAYAOWN..........oovveeeeiceiiceniseeiseeeiesesinenes | eeessseeesssensesnneens | eoereninnns 2,830 | .oc2,830 | e 2,575 | .. ..2,576 07/25/2035.

07386Y AE 4 |BSARM 2007-5 3A1 - CMO/RMBS.. o+ [ 06/01/2021. | PAYAOWN. .......ooooieriicriiceiiseeiesssissesisenes | eeesienesiesessseeeins | cereienns 615,358 | ........ 615,670 | ........594,122 | ... 615,312 08/25/2047.

073870 AG 2 |BALTA2007-2 2A1 - CMO/RMBS .. | 06/01/2021. | Paydown 5,096 5,170 04/25/2037.

073877 CS 9 |BSABS 2005-SD3 1M1 - RMBS .. [ 06/25/2021. | PAYAOWN..........ooovieeiceiiceiiseeieeesieseiinenes | eeesienssisensesnneins | cereeens 767,142 | ....... 767,142 07/25/2035.

073879 GN 2 |BSABS 2004-AC5 A2 - RMBS o | 06/25/2021. [ PAYAOWN.......covvrrirririreiirieiseniessnsssessssssssnes | sessseesensssssssssssnenns | ovveessae 22,149 | ... 22,149 10/25/2034.

073880 AG 1 |BSARM 2007-1 3A1- CMO/RMBS.. .. | 06/01/2021. | Paydown............c.ccovvvrurriinnnnes 251,835 | ........ 249,482 | ......210,279 | ... 245,848 . 02/25/2047.

07389N AC 9 |BSABS 2006-SD4 2A1 - CMO/RMBS.. .| 06/01/2021. | PaYAOWN........ooiiiiiiiiririniissiccsieneiesiniies | o | oo 127,067 | ........ 127,067 | .......101,591 | ....... 125,952 e 127,087 .. 10/25/2036.

07401C AS 2 |BSARM 2007-4 211 - CMO/RMBS .. [ 06/01/2021. | PAYAOWN..........ooovioiereireiineiieseisseiinnnes | eresesssnseenssessniees | oereeenas 215,988 | ........ 215,988 | ........205,188 | ........ 215,827 215,988 . 06/25/2047.

08181V AL 9 |BSP 16 A1B-CDO......c.ccovvvvrerrrrerirenns o [ 06/17/2021. | PAYAOWN..........oooviieiicrieceiiseiieeeeiesesienies | eeeniesesieseeenneins | cneees 4,800,000 | ... 4,800,000 | ..... 4,800,000 | ....4,801,122 | ..ocoovvvvverronne | e 1,122) | i | eeeeend(1122) [ | i 4,800,000 01/19/2032.

09069Z ZF 1 |Biowish Tech Intl TI 12.00 03/31/2022. .. | 05/03/2021. | Direct 4,385 03/31/2022.

090692 ZF 1 |Biowish Tech Intl TI 12.00 03/31/2022 . | 06/07/2021. | Direct 2,302 03/31/2022.

09774X AU 6 |BCM 1999-A A3 - ABS....... . .| 06/01/2021. | Paydown..........c.ccocuenrinriicniianns ..4,885 | .. 03/15/2029.

11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013-....... C| 06/20/2021. | Paydown..........c..ccovvvenrvveannnenns 399,995 399,995 ceernn399,995 | ... 12/20/2025.

11044M  AA 4 |BRITISH AIRWAYS PASS THROUGH CERTIFICATE...... .. [ 05/15/2021. | PAYAOWN..........oovieeiiceiiceieeseiieceeiesesineies | eeenienesieeesieeneins | ereees 1,594,453 | ..... 1,594,453 | ..... 1,594,453 | ..... 1,694,453 | ..o | e | i o0 i | 1,594,453 05/15/2034.

121579 AH 9 |BURLINGTON COAT FACTORY WAREHOUSE CORP... | .. | 06/11/2021. [ Call @ 107.97......ccsvrirmrrirerrernrissirenissrsnsseienss | revvsesnsssensnsseesenns | aveee 1,618,606 | ..... 1,500,000 | ..... 1,500,000 | .....1,500,000 | ...ccoovrvmriviinns | vevvermririinns e v [ | 1,500,000 04/15/2025.

12326Q AA 2 |BJETS191A-ABS.... .. [ 06/15/2021. | PAYAOWN..........ooovooeeeceieceiineiieeniesesiseenes | eeeniseneseeeeneennnens | ceeees 1,051,910 | ..... 1,051,910 | ..... 1,051,873 | ....1,051,903 | ..o | v T [ | e | | e 1,051,910 07/15/2034.

12327F  AA 5 |BJETS 2020-1 A- ABS.......coommrviirriirrinneiissseieseiinns . [ 06/15/2021. [ PAYAOWN.........coouriiniiiiiiniinsiieiiesiesiissinns | eressniissiissiiesiens | eniiennd 641,318 11/15/2035.

12479R  AB 3 |CAUTO2014-1A-ABS .. [ 06/15/2021. | PaYAOWN. ..o | oenssessssissssesnniies | oo 25,796 10/17/2044.

12479R AD 9 |CAUTO 2017-1 A1- ABS o+ [ 06/15/2021. | PAYAOWN..........ooovieriiceiiceeieseeieseeiesesienies | eresiseesiesesiseneins | coereiinns 19,088 04/15/2047.

12479R  AE 7 |CAUTO 2017-1 A2 - ABS .. | 06/15/2021. | Paydown 13,982 04/15/2047.

12489W EL 4 |CBASS 2002-CB1B1-RMBS. wo| o [ 06/25/2021. | PAYAOWN. ... [ coieresisesiesenieienes | eooenenens 27,69 08/25/2030.

12489W JQ 8 |CBASS 2004-CB4 AB - RMBS........coooovvvieririiiisrieniin 1 06/01/2021. [ PAYOWN.......oovrrvririieierieierisisseesssssssesensns | seeensssssssesssensnses | evees 3,095 05/25/2034.
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12510H AB 6 |CAUTO 2020-1 A2 - ABS .| 06/15/2021. [ Paydown........ocvvveirirreinrinenes 026,358 | i [ [ crviennd0 | 311 | 02/15/2050.

125610H AC 4 |CAUTO 2020-1 A3 - ABS .. 1 06/15/2021. | Paydown............c..ccovvvrerreirnnenes oo TABT | i e | cverrieeend0 [ 347 | 02/15/2050.

12529 AA 4 |CFMT 20HB2 A - CMO/RMBS +. [ 06/25/2021. | PAYAOWN.........coovierriecriireiieseiieeesiesesisenies | oeeeniseeesieessineneins | ereees 7,646,813 | ..... 7,646,813 | ..... 7,646,805 | ... 7,642,101 | oo | e T2 | [ 712 || 7,646,813 ....129,468 | 04/25/2030.

12529F AA 1 |CFMT 20HB3 A - RMBS .. [ 06/25/2021. | PAYAOWN..........oocvveieirrireieneiseeieseiinnies | e | v 8,834,205 | ..... 8,834,205 | ..... 8,834,193 | ....8,834,233 | ....cccvviiienes | e 28) s [ (28) | | 8,834,205 ....123,567 | 05/25/2030.

12529 AA 8 |CFMT 2020-HB4 A- RMBS.........ccoovomerieireririrciiesciiins .. [ 06/25/2021. | PAYAOWN..........oooviireiecriiceiieceiieseeiesesienies | oeeenienesieeenieeniens | e 3,509,509 | ... 3,509,509 | ... 3,509,508 | .....3,509,507 | ...coovvvvimenis | v [ v [ | e | 203,509,509 | i 12/26/2030.

12530M AB 1 [SORT 2020-1 A2 - ABS .. 06/15/2021. [ Paydown........ocvvveirnrreinrinenns | 669 | 123,669 | | 07/15/2060.

125431 AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS o+ [ 06/01/2021. | PAYAOWN..........coovioreicvieceeieseeiesesieseninnies | eeesiesesissesessnneens | oeeeeenend 46,980 | .......... 46,544 | .......... 19,369 | .......... 46,320 06/20/2036.

12543X  AD 8 |CWHL 2006-19 1A4 - CMO/RMBS .| 05/01/2021. | PaYAOWN.......oooiviiiiiriririiniissicenieneieciniies | o | oo 101,275 | ......... 96,460 | .......... 88,743 | ........ 101,000 01/25/2037.

12544B AE 3 |CWHL 2007-HY5 3A1 - CMO/RMBS... .. 1 06/01/2021. | Paydown............c..ccovvvrurriinnenes 09/25/2037.

12551  AE 6 |CIFC 2017-IV A2 - CDO......ccocovurvrrerrians .. | 06/17/2021. | Paydown 4,900,000 | ... 4,828,031 | ... 4,847,169 | .ooovrs 10/24/2030.

125585 AF 6 |CIT951A5-ABS....... ...|.. | 06/15/2021. | Paydown ) 4,657 | oo 3,385 , 08/15/2021.

12558M AG 7 |CITHE 2002-1 AF6 - RMBS.........coooovereriiririincrienciis +. [ 06/01/2021. [ PAYAOWN..........oooviireicviiceeiesesiseiiesesieneies | eeesissesiesesesenneens | coeeevenn 23,668 | ..........23,668 | .......... 24230 | ......... 23,366 | ...cooovrirrii cerennnn 23,668 | .. 02/25/2030.

12563L AS 6 [CLIF203A-ABS.....cccoioviiieririiiinricnii .| 06/18/2021. | PaYAOWN. ...t | o | oo 120,000 | ........ 120,000 | ........ 119,975 | ........ 119,975 25 [ | 120,000 |... 10/18/2045.

12564E  AA 0 |CIM 2021-J2 A1- CMO/RMBS.......ccooooirreririerriierenenns .. [ 06/01/2021. | PAYAOWN..........oovoereiceiireiineiieeeeiesesiseenes | eeeneseneseeeesesennens | eeeees 1,118,706 | ..... 1,118,706 | ..... 1,131,292 (12,585) | ..o [ e (12,585) | ..o | e 1,118,706 04/25/2051.

12564K  AA 6 |CIM 2021-J1 A1 - CMO/RMBS o+ [ 06/01/2021. | PAYAOWN. ........ooovierriiceiiceeieceeiesesieseiinenes | oeeesiseessisessiseseens | cereienas 639,513 | ...... 639,513 | ....... 656,301 03/25/2051.

12566U AN 4 |CMALT 2007-A2 113 - CMO/RMBS. .. | 06/01/2021. | Paydown 02/25/2037.

12566V AE 2 | CMALT 2007-A4 1A5 - CMO/RMBS.... .. | 06/01/2021. | Paydown 04/25/2037.

12585@ AA 4 |CHP (FRESNO CA) CONTROL PASS-THRU TRUST...... .. | 06/15/2021. | Paydown.........cc.ccovuenrinriiniianns 02/15/2028.

12593F BC 7 |COMM 2015-LC21 A3 - CMBS........ccoovvecrreecrieccriinenens .. 1 06/01/2021. | Paydown............c.ccovvvrerrvernnnnes 07/10/2048.

12626G AF 0 |COMM 2013-LC13 A5 - CMBS. .. | 05/01/2021. | Paydown 08/10/2046.

126320 AW 3 |COMM 2014-CCRE18 A4 - CMB .. | 05/01/2021. | Paydown .......921,540 07/17/2047.

12640W AC 4 |CSMC 2008-3R 1A2 - CMO/RMBS.. .. | 06/01/2021. | Paydown 86,614 | .........81,003 | ......... A58 | 86,124 07/28/2037.

12641P AE 4 |CSMC 2009-R A3 - CMO/RMBS. o | 0412712021 [ PAYOWN......oovrriciririeirsiersesiseeensssssssiensens | seeesssssssssessssssnnsens | eonrenes 135451 | ... 135,451 | ... 135451 | ....... 134,246 135451 | .. 10/26/2038.

12641P  AF 1 |CSMC 2009-R A4 - CMO/RMBS. .. [ 06/01/2021. | PAYAOWN..........ooovioirireieneiineiiessiesseiinnnes | eresisseseesnsesnnnees | ceveienas 540,364 | ....... 540,364 | .......... 79,846 | ... 520,442 .540,364 |... 10/26/2038.

12641P AN 4 |CSMC 2009-R 2A3 - CMO/RMBS.... .| 06/01/2021. | PaYAOWN........ooiiiiiiiiririniissiccsieneiesiniies | o | oo 312,260 | ........ 312,260 | ........ 312,260 | ........ 311,804 .312,260 | ... 05/29/2035.

12641P AR 5 |CSMC 2009-R 2A6 - CMO/RMBS.... o [ 06/01/2021. [ PAYAOWN..........oovveriireiineiieneiiessiiseiinnnes | oeresisnssiesssssnnnens | covsnessnssnnnies | v 1,055 05/29/2035.

12641P  BA 1 |CSMC 2009-R 4A4 - CMO/RMBS o+ [ 06/01/2021. [ PAYAOWN..........ooovieeicriiceeieseeiesesiesesinnies | eeesesnesisessesnneens | oeeeeen 35781 | ..coo.... 35,781 11/26/2035.

12641P BC 7 |CSMC 2009-R 4A6 - CMO/RMBS.... « | 06/01/2021. [ PAYOWN. .....coirirriririensseisersesesesessssssssiensns | seeenssssessssssennnses | conesesssneessnnninns | sonernnses 1,154 11/26/2035.

12641P BN 3 |CSMC 2009-R 6A3 - CMO/RMBS.... - [ 06/01/2021. | PAYAOWN..........oovieireicriicenirsenicesiecesisenes | eeeneseeesesensessneees | ceneeinns 173,753 | ........ 173,753 09/27/2038.

12641P  BR 4 |CSMC 2009-R 6A6 - CMO/RMBS.... .| 06/01/2021. | PAYAOWN........ooiiiiiiiriiiiriisicsiesiiriniinnies | covirisensissiiesienins | s 5 09/27/2038.

12641P  CJ 1 |CSMC 2009-R 9A4 - CMO/RMBS.... |- [ 06/01/2021. | Paydown...........ccocvwirviiririiirn 09/27/2038.

12641P  CK 8 |CSMC 2009-R 9A5 - CMO/RMBS...........oovrvvererrriirriis .. 1 05/01/2021. | Paydown............c..coovvwrerviernnenes 09/27/2038.

12641Q AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS.. .. | 06/01/2021. | Paydown.........ccocvvverveeriinrinnns 09/26/2037.

12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS.. .. 1 06/01/2021. | Paydown............c.coovvveerreinnnnes 07/26/2037.

12641Q AP 7 |CSMC 2009-7R 5A2 - CMO/RMBS.. .| 06/01/2021. | Paydown..........cccoevenrinriiniiins 11/26/2035.

12641Q  AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS.. .. | 06/30/2021. | Paydown............c.ccovvvvinriinnnes 11/26/2035.

12641Q AW 2 |CSMC 2009-7R 6A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 09/26/2035.

12641Q AY 8 |CSMC 2009-7R 6A3 - CMO/RMBS.. .. | 04/01/2021. | Paydown 09/26/2035.

12641Q BF 8 | CSMC 2009-7R 7A4 - CMO/RMBS.. .| .- | 06/25/2021. | Paydown 12/26/2036.

12641Q BQ 4 |CSMC 2009-7R 8A6 - CMO/RMBS............c.cocvvvivinrinneas .| 06/01/2021. | Paydown.........ccccovvenrinriicniianns 05/26/2036.




01L°'5030

Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Foreign NAIC
Foreign Exchan Designation,

F Current Exchan ge Bond NAIC
0 Current Year's ge Gain Interest / Designation
r Unrealized Year's | Other-Than- Total Change | Book/Adjusted | (Loss) Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati | Temporary | Change in in | Carrying Value| on Realized | Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted| Increase on)/ Impairment | B.JJA.C.V. | B/A.C.| atDisposal | Dispos| Gain(Loss)| (Loss)on | Received | Maturity strative

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease) | Accretion | Recognized | (11+12-13) V. Date al | onDisposal | Disposal |During Year Date Symbol

12641Q BX 9 |CSMC 2009-7R 9A4 - CMO/RMBS.. o 06/01/2021. [ PAYOWN......voevrrerirniieireieriesiseiessssssssisensens | seeesssssesssensssssnnsene | eoenens 104,589 | ........ 104,590 | .......... 69,457 | ........ 104,590 104,589 [ [ | cveeienn0 | 2,485 | 08/26/2035.

12641Q CH 3 |CSMC 2009-7R 111 - CMO/RMBS.. .. 1 06/01/2021. | Paydown............c.cccovvvrurrerannnes 353,725 353,725 353,725 353,524 02/26/2035.

12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS. o [ 06/01/2021. [ PAYAOWN.........coovierriirnriiceeiesesieeesieeesiennes | oeeesesnesieesseneniies | oneeii 25,570 | .......... 25,570 | ........... 25,570 | .......... 25,491 01/26/2036.

12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .. [ 06/01/2021. [ PYAOWN..........ooovveieiireiineiiceiisseiseiinnnes | eresesnsessssssnniees | covenesisnesennnes 28 4 (0) 01/26/2036.

12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS..........ccocooverrrerriiannnes <+ [ 06/01/2021. | PAYAOWN..........cooviireiirceiiceeieceeisesieseninnies | eeesesnesiesesesenneens | coereiinns 19,763 | .......... 19,763 | .......... 18,896 | .......... 19,906 06/26/2037.

12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS 1+ [ 06/01/2021. [ PQYAOWN. ......cooovverrariirerierrenissesissesssessseenes | oeeesssessssessssennens | cossessssnssssnnenes 94 19 | 06/26/2037.

12641Q DN 9 |CSMC 2009-7R 152 - CMO/RMBS .. | 06/25/2021. | Paydown............c.coocvvrerrierannnes 04/26/2037.

12641Q DP 4 |CSMC 2009-7R 153 - CMBS/RMBS.... .| 06/01/2021. | Paydown..........c.cccuevrinriiniianns 04/26/2037.

12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS .. | 06/25/2021. | Paydown............c.ccocvvurriinnnnes 03/25/2037.

12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS. .. | 06/24/2021. | Paydown 03/25/2037.

12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS.. .. | 06/01/2021. | Paydown . . 03/26/2037.

12641Q EV 0 |CSMC 2009-7R 1A1 - CMO/RMBS.. <. [ 06/01/2021. | PAYAOWN.........ooooveeeiiceiiceiiceeieseiiesesisnenes | eeesisenesesensisenneens | cereeens 153,845 | ........153,845 | ........153,845 | ... 153,582 03/01/2036.

12641Q EY 4 |CSMC 2009-7R 1A4 - CMO/RMBS.. o+ [ 06/30/2021. [ PYAOWN. ......ooovvvirrriirriireeiisesiseesieesisennes | eeessssssssssssssennins | eevsnmsssnssssnnnnes | snessssnsssssnnsees | ovsessssnsssenssens | coeeeeons (10,375) [ oo | e . 03/26/2036.

12641Q FE 7 |CSMC 2009-7R 2A3 - CMO/RMBS.. o [ 0412712021 | PAYAOWN.........oooveceiiceiceeisesiscesinenes | eeesisennsesensesnnnees | ceneeenns 127,985 | ....... 127,985 | ........84,303 | ... 130,457 | oovvoeciecis | e 1,724 132,181 08/27/2035.

126417 AB 2 |CSMC 2009-5R 1A2 - CMO/RMBS .. | 06/01/2021. | Paydown 548,622 | ........ 548,622 | ....... 418,243 411,852 .548,622 06/26/2036.

12646U AK 4 |CSMC 2013-IVR1 A2 - CMO/RMBS, .. | 06/01/2021. | Paydown ...498,771 498,771 | .......466,351 .471,938 498,771 | ... 03/25/2043.

12646W AH 7 |CSMC 2013-IVR2 A2 - CMO/RMBS.... .. | 06/01/2021. | Paydown 434,533 | ........ 434,533 | ........ 406,017 410,637 v 434,533 | 04/27/2043.

12646X AJ 1 |CSMC 2013-IVR3 A2 - CMO/RMBS.... 1 06/01/2021. [ PAYUOWN.......oucvrrerireiieireierssiseeensssssssieninns | seeersesssssesssssensnns | sonees 1,234,012 | ... 1,234,012 | ... 1,168,455 | ... 1,177,352 [ v 0000 56,660 | e | 0000 56,660 | oo | e 1,234,012 | ... 05/25/2043.

12647G  BZ 0 |CSMC 2013-IVR4 A20 - CMO/RMBS.. - [ 06/01/2021. | PAYAOWN..........oovveieiiceiicenieeeiceseecesisenes | eeesisenesesensesnneees | ceveeinns 112,926 | ........ 112,926 | ........ 110,297 | ........ 110,728 | oo | 02,198 | s [ 2198 | | 112,926 |... 07/27/2043.

12647H BC 9 |CSMC 2013-8R 4A2 - CMO/RMBS.. .. | 06/25/2021. | Paydown 711,301 | .. 765,411 | ... 555,543 693,939 711,301 ... 12/30/2036.

12647P  AK 4 |CSMC 2013-7 A6 - CMO/RMBS.. .. | 06/01/2021. | Paydown ...953,327 953,327 918,769 ..921,377 .953,327 |... 08/25/2043.

12648H BB 0 |CSMC 14IVR2 B1 - CMO/RMBS .. | 05/01/2021. | Paydown 106,990 | ........ 106,990 104,888 .106,990 |... 04/25/2044.

12648T AQ 2 |CSMC 2014-IVR3 B1- CMO/RMBS. .. | 06/01/2021. | Paydown.........ccocovvvererinriiniinnns 283,350 283,350 | .......281,756 | ........ 281,815 07/25/2044.

126650 AN 0 |CVSHEALTH CORP - ABS o |-+ 105/10/2021. [ PaYdOWN...........ocvvirriireiireiieneieseisseiiennies | oo | e 54,933 | 154,933 | L......56,184 | .......... 55,173 10/10/2025.

126650 AN 0 [CVSHEALTH CORP - ABS........ccocovmirrimmrriierriiesniinenees . [ 06/10/2021. [ PaYAOWN..........crviorviirrriinreiieerineneisseiienenes | coeeevinnnsinnnsinnneins | coeeeereni 21,680 | 10000 27,680 | ... 28,310 | ooece 27,801 10/10/2025.

126650 AW 0 |CVSPAS NOTES CTF - CMBS .. 105/10/2021. | PaYAOWN...........ccvverrirriireienneesniensiineies | e | e 39,091 | 1100.39,691 | ......39,591 | ... 39,593 01/11/2027.

126650 AW 0 |CVSPAS NOTES CTF - CMBS.......ccooooomerveeririicniiiennens .. [ 06/10/2021. [ PaYAOWN..........cocvvereiirrieeneiieneeiereeieneeienenes | coeeevienesisnnnennnens | coeneeeen 19,927 | 100000 19,927 | 119,927 | e 19,927 01/11/2027.

126650 BQ 2 [CVSPAS 2007 CTF - CMBS.......ccovvviirerieiiernnieisniennes . 06/10/2021. [ PAYOWN. .....oovvrrvreirrieierieererisisesssisnsseensens | seeenssenssnsseerennnenne | cernrenenn 84,902 | nin.84,902 | ... 99,693 | .o 94,228 01/10/2030.

126650 BV 1 |CVSPAS 2010 CTF - ABS.. .. 105/10/2021. [ PaydOWN...........cvoerreirrirerieeeeseeieneieennnes | coenevisnessnnnissnnens | coereereni 38,907 | 100000 33,907 | 134732 | i 34,380 01/10/2033.

126650 BV 1 |CVSPAS 2010 CTF - ABS.. . .| 06/10/2021. | PaydOwN.........ccvvvriiiriririnnicciieciseissiiinnies | ceveriensiessissiienins | seveeneen 11,076 | 107,076 | 17,492 | e, 17,314 01/10/2033.

126650 BY 5 |CVSPAS 2011 CTF - CMBS.........coovvviiiriiriiiineiiinii .. [ 06/10/2021. | PAYAOWN..........coovoerviireiiceiieceiisseisseiiennnes | coeneiesnesissnieennnens | coneenn 124,686 | ... 124,686 | ........126,430 | ........ 125,865 01/10/2034.

12665V  AA 0 |CVSPAS 14 A2 - CMBS........coovvviirrieriereireceieciieenees < 1 06/10/2021. [ PaYAOWN..........orvoereiireiieceieiceeiereeieneiiesenes | coeeevienesisensiseneens | cveneenen FOATS | il TEATS | T3ATS | L 73,475 08/11/2036.

126670 CJ 5 |CWL 2005-11 AF4 - RMBS .| 05/25/2021. [ PAYOWN. ....oovvieeirrierierisienieisisssissssessses | cevneiensnsseesennenns | v 156,714 | 1000 156,714 | .........86,048 | ........ 152,728 03/27/2034.

126670 JP 4 |CWHL 2005-HYB9 1A1- CMO/RMBS.........cccocvmmvviirrins .. [ 06/01/2021. [ PaYAOWN..........covvorviireiinericeiiereeieseeeennees | coerevennesisnnnsnnnens | conneerenni 20,054 | 1 27,721 | 1 24176 | 25,288 02/20/2036.

126670 NY 0 |CWL 2005-16 2A3 - RMBS | [ 0610172021, [ PAYAOWN. ..o [ v | coeeennn 38,941 | 138,941 | 01,864 | e 36,646 . 07/25/2034.

12667F 4N 2 | CWALT 2005-7CB 2A3 - CMO/RMBS. .. [ 06/01/2021. | PaYdOWN...........ovvoirriceieceieneisnnisneiinnies | v | oo 143,949 |10 144,099 | ... 127,374 | ... 143,451 143,949 | .. 04/25/2035.

12667F 5E 1 |CWALT 2005-6CB 1A3 - CMO/RMBS. .. | 06/01/2021. | Paydown 112,793 113,348 | ... 04/25/2035.

12667F EG 6 |CWALT 2004-J2 3A3 - CMO/RMBS .. | 06/01/2021. | Paydown 33,297 04/25/2034.

12667F RE 7 |CWALT 2004-J6 1A1 - CMO/RMBS oo | [ 06/01/2021. | PAYAOWN. ... [ corerenisnensnninnnes | eoieeeeen92,396 | 100000.92,396 | .........93,782 | ... 92,608 08/25/2024.

12667F RG 2 |CWALT 2004-J6 2A1 - CMO/RMBS..........cccovvvirvririirerines .1 06/01/2021. [ PAYOWN.......cevrrvrirriiericirerinsisisessssnsseeennnns | seeenssenenssnsnensnnsnee | vvereninnnee 15003 | cverinneenn 7,083 | i 7,098 | oo, 7,071 11/25/2031.
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12667F VN 2 |CWALT 2004-24CB 1A1 - CMO/RMBS.... .. 06/01/2021. [ PaydowWN........ccvvveerrnireinrinenns crree | 686,910 | ........ 686,911 | ....... 686,479 | ... 684,165 | ...ooovvcviics | e 2,746 .686,910 | ... 11/25/2034.
12667G AA 1 |CWALT 2005-13CB A1 - CMO/RMBS. .. | 06/25/2021. | Paydown............c.ccovvvrerveeanenes SRR 595,667 | ........ 607,196 | ........ 486,121 | ........ 588,039 595,667 |... 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 - CMO/RMBS. .. | 06/01/2021. | Paydown...........cc..oevveeerreornnnnes RSOSSN I 74204 | ........75640 | ... 63,442 72,972 ...74,204 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 - CMO/RMBS. .| .. [ 06/01/2021. | Paydown..........cccocvvnriviiriiins (SRR TR 7,420 | ... . LTA5 | | e, . R I 7,420 05/25/2035.
12668A 4C 6 | CWALT 2005-IM1 A2 - RMBS .. | 06/25/2021. | Paydown............c.ccoocvwrerreinnnnes [ERTOTTRRRTORN TN 8,885 1885 | e | eeeeennn8,389 | | 896 | i [ 896 | [ 8,885 01/25/2036.
12668A XL 4 |CWALT 2005-63 5A1 - CMO/RMBS.... .. 06/01/2021. [ Paydown........ccvvvvrrnrirernriienns RSO S 140,600 | .......137,813 | ......125,496 | ....... .140,600 | ... 12/25/2035.
12668B YA 5 | CWALT 2006-7CB 1A9 - CMO/RMBS. .. 1 06/01/2021. | Paydown............c.ccoocveerrinnnnes [SROTIRRRTORN SR 9,156 1693 | 1,901 | 9,021 | | e 136 i [ 136 | [ 9,156 05/25/2036.
126694 BE 7 |CWHL 2005-HYB6 1A1- CMO/RMBS .| 06/01/2021. | Paydown..........c.cccuevrinriiniianns ...9,857 |... 10/22/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1- CMO/RMBS .. 1 06/01/2021. | Paydown............c..ccovvvrurriinnenes 192,469 | ... 04/22/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1- CMO/RMBS .. | 06/01/2021. | Paydown 04/22/2036.
126694 HP 6 |CWHL 2005-25 A10 - CMO/RMBS.. .. | 06/01/2021. | Paydown 11/25/2035.
126694 MH 8 |CWHL 2005-HYB7 6A1- CMO/RMBS .. | 06/01/2021. | Paydown 11/20/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 - CMO/RMBS. .| 06/01/2021. | Paydown..........cccovvenrinriicniianns 12/20/2035.
126694 UJ 5 |CWHL 2005-31 1A1 - CMO/RMBS, .. | 06/01/2021. | Paydown............c.ccovvveerreeanenes 01/25/2036.
126694 UM 8 |CWHL 2005-31 2A2 - CMO/RMBS. .. | 06/01/2021. | Paydown 01/25/2036.
126694 UN 6 |CWHL 2005-31 2A3 - CMO/RMBS.. .. | 06/01/2021. | Paydown 01/25/2036.
126690 US 5 |CWHL 2002-39 A18 - CMO/RMBS .. | 06/01/2021. | Paydown 02/25/2033.
12669D US 5 |CWHL 2002-39 A18 - CMO/RMBS. .. | 04/01/2021. | Paydown.........ccccovvenrinriicniianns 02/25/2033.
126690 US 5 |CWHL 2002-39 A18 - CMO/RMBS .. 1 06/01/2021. | Paydown............c.ccovvvrerrvernnnnes 02/25/2033.
12669F A8 6 |CWHL 2004-11 2A1 - CMO/RMBS, .. | 06/01/2021. | Paydown 07/25/2034.
12669F V8 3 |CWHL 2004-HYB4 3A - CMO/RMBS .. | 06/01/2021. | Paydown 09/20/2034.
12669F VH 3 |CWHL 2004-6 2A1 - CMO/RMBS .. | 06/01/2021. | Paydown 05/25/2034.
12669G A5 0 |CWHL 2005-HYB3 1A1 - CMO/RMBS .. | 06/01/2021. | Paydown.........ccocovvvererinriiniinnns 06/20/2035.
12669G BY 6 |CWHL 2004-HYB7 1A1 - CMO/RMBS, .. | 06/01/2021. | Paydown............c.ccovvvrurriinnnnes . 11/20/2034.
12669G BZ 3 |CWHL 2004-HYB7 1A2 - CMO/RMBS, .. 1 06/01/2021. | Paydown...........cc.ovevveeerveinnnnes . 254,887 | ......254,887 | ........ 255,999 11/20/2034.
12669G GH 8 |CWHL 2004-HYB8 8A1 - CMO/RMBS, .. 1 06/01/2021. | Paydown............c..ccovvvurriinnnnes SRR 458,888 | ........458,888 | ....... 375,141 01/20/2035.
12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS..........ooooivviariieciiis .. 1 06/01/2021. | Paydown............c..coocvurerriennenes SESTOTTRRRON 112,736 | ......113,694 | ... 92,820 08/25/2035.
12694* AA 4 |CVS CONTROL PASS-THROUGH TRUST .| 06/15/2021. [ Paydown........ccvvvuerrnriernrinenes crrre | 40,514 514 | 01/15/2041.
12697# AA 7 |PVTPL THORNTONS - CMO .. | 06/15/2021. | Paydown............c..ccovevurriianenes SESTUTRURRRRRRTOR ST 29,707 707 | e ..29,707 |... 03/15/2042.
12707*  AA 9 |CVS (NC SC PENNSYLVANIA & VIRGINIA) CON........... .. | 06/15/2021. | Paydown...........cc.cvvrveeerrionnnnes SSSTTIURRRTORN O 101,299 | .......101,299 | ........ 101,299 | ........ 101,299 101,299 |... 01/15/2044.
12724@ AA 6 |CVS (CLAWSON & RICHMOND MI) CONTROL PASS.... | .. | 06/15/2021. | Paydown..........cccccocvurvirunriins SRR 112,506 | .......112,506 | ....... 113,590 | ........ 113,544 112,506 |... 01/15/2035.
12733# AA 3 |BMO HARRIS BANK CTL 2.670 10/15/2043................... .. 1 06/15/2021. | Paydown...........cc..coocverereeeanenes JERTTTRRRTORN T 60,449 | ..........60,449 | ... 60,449 | ..cooiiiris 10/15/2043.
12737*  AA 3 | CGA Capital Series 2020-CTL-10.... .. | 06/10/2021. | Paydown.........ccocvevererieriiniinnns . 239,534 239,534 |........ 03/10/2031.
12803P AB 4 |CAJUN 2017-1 A2 - RMBS. .. 1 05/20/2021. | Paydown............c.cccovvvrurriinnnnes SRR ST 82,500 ,500 | oo 860 | ..oeone . 08/20/2047.
13177 AA 8 |CAMARGO INVESTMENTS | LLC. .. | 06/21/2021. | Direct 628,234 | ....... 628,234 | ........ 628,234 | ........ 628,234 | ... | e | e | e [ | 628,234 | ... 05/31/2023.
13875E AN 4 |CANYC 2014-2 AJ - CDO C| 04/14/2021. | Call @ 100.00..........cooomriirrirrieneieneiennies | e | oo 4,600,000 | ..... 4,600,000 | ..... 4,600,000 | ....4,599,408 |......ccccoovriiine | oD | o | B9 i | 4,599,467 |.......... . 04/16/2029.
141781 G# 5 |CARGILL, INCORPORATED .| 06/30/2021. | PAYAOWN.........ooooveerreerceeieneeieeeeiereneisneiienes | covenenisnnnisenisnnnes | oneneen 394,737 | i, 394,737 | ....... 462,261 | ....... 407,350 | oo | eee(12,613) | s [ e (12,613) | e | e 394,737 | oo [ [ e (U 06/30/2023.
14315 AN 9 |CGMS 172 A2B - CDO 04/20/2021. | Call @ 100.00..........cooimvvimriirriisnrieneiiineies | cevisnniieneiisnninns | 29,600,000 | ... 9,600,000 | ... 9,600,000 ..9,598,484 07/21/2031.
14576A AA 0 |CARM 201 A1-RMBS .. [ 06/15/2021. | PAYAOWN...........ocvverreeircriiceiieneiienenieneniennnes | coerevienenisennienniens | cvereereni 39,0000 | i 35,000 | .......... 34,986 ST IOV 35,000 |........... 12/15/2050.
14576A  AB 8 |CARM 201 A2 - RMBS........ccorvvriririereieirernsicsienienns « | 06/15/2021. [ PAYOWN........ocvrririrriieirseirerienissiensssseiensnns | seerenssssenssnssensnnnes | vorrernenenedy 790 | worevennine 3,750 | e 3748 | 3748 | i | 2 | L2 | | i 3,750 [ v [ e | v 0 [ 36 | 12/15/2050.
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14576A AC 6 |CARM 201 A3-RMBS.......cocorirvriirrieieieirersisienienns o 06/15/2021. [ PAYOWN.......covrvieirririrrisiresissssssssissssesenses | sesensersssseeensnnenns | oreessenes 2,813 | 2,813 | 2,811 ..2,811 12/15/2050. | 1.F FE....

148550 AB 1 |CLAST 161A-ABS..... .. | 06/15/2021. | Paydown 524,190 | .......524,190 | ........ 523,606 | ........523,732 08/15/2041. | 1.G FE....

14855L AB 6 |CLAST171A-ABS... .| 06/15/2021. | PaYAOWN........ooiiiiviiriiiisiissicciienineissiisnies | ceissiiensissiiesienins | s 1,813,282 | ....1,813,282 | ..... 1,813,265 | ..... 1,813,186 07/15/2042.

14855M  AA 6 |CLAST2019-1 A-ABS.... .. | 06/15/2021. | Paydown .99,456 99,456 04/15/2039.

14856G AA 8 |CLAST 2021-1 A- ABS.... .. | 06/15/2021. | Paydown 78,188 | ... . 01/15/2046.

152314 KJ 8 [CXHE 2004-C AF5 - RMBS........ooivviirrieinrieisnisernnines o | 06/01/2021. [ PAYAOWN.......covvrirriireiisieieniersssseessssssssnes | sevsseesensnsssssssssienns | ovveensns 85,485 | .......... 85,485 | .......... 85,272 | oo 85,272 | oo | 13 | i |13 | i | e 85,485 06/25/2034.

15672A AA 0 |CERBXVIIIA-CDO.... oo [ 04/15/2021. | PAYAOWN..........ooviiecriiceiieseiieeeeiesesieeies | oeeenienesieeseeesneins | e 2,311,596 | ..... 2,311,596 | ..... 2,311,596 | ..... 2,310,836 | ..o | e 759 | s [ 7859 | | 2,311,596 04/15/2027.

15673L  AA 5 [CERBXXIA - CDO.....oooriirriirieiieneeieeseieeesiessienees C| 04/15/2021. | PAYAOWN.......cooviemrierceeireiieesieeesieseesienssinas | seevisssesssssssisnssinns | oo 2,622,202 | ..... 2,622,202 | ..... 2,622,223 | ..... 2,487,827 | oo | e 1,043 | s [l 1,043 | | 2,622,202 10/15/2027.

15673Q AA 4 |CERBXXIIIA-CDO.... C| 04/15/2021. | Paydown..........c.ccovvvenrrieannnenas 837,661 | ........ 837,661 | ........ 825,09 | ........ 826,252 | ....ovoevvicians [ 11,409 | | 11,409 | | 837,661 04/15/2028.

15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026.... oo [ 04/15/2021. | DIFECE.......oooorveervieeceiienreieneiieseeiesesiesenienns | coerevienenssennssnnes | 201,030,000 | 1,030,000 | ..... 1,029,755 282,151 | s | 394 | i | 39 [ | 1,030,000 11/20/2026.

15674@ AA 9 |CERBERUS SWC II TL L+225 11/20/2026.... .. [ 06/10/2021. [ DIFECE........ooorvecrirricrrisneiensisssiisnniinns | v | 201,990,000 | 1,990,000 | ..... 1,989,742 | .........65,302 | .cccooviiiviiiinns | o7 | |79 | | 1,990,000 11/20/2026.

161546 CW 4 |CFAB 2002-3 IA5 - RMBS .. [ 06/01/2021. | PAYAOWN..........coovverreeirceiieceeieneeisseiiesesieseees | coeeevieneniennesenneens | ceneenn 105,364 | L 105,364 | ........ 104,315 | ........ 104,625 | oo | v TAO | s [ v TA0 | | e 105,364 06/25/2032.

16159W AC 8 |CHASE 2019-1 A3 - CMO/RMBS.... .| 06/01/2021. | PaydOWN........oovvvirirriririieniciienisneinniinnies | e | ceennnn 182,804 | ... 782,804 | ........801,396 | ........800,577 | ..o | eee(17,772) | v | e (1T, 772) | s | v 782,804 03/25/2050.

16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS .. [ 06/01/2021. | PaYAOWN..........covoereeirceeicerienneienniienniiennnes | coenerennnsssnneennnnens | coeneenen 14,976 1114970 | 11192 | b 1AT10 | | 267 | i [ iieeeeani267 | | e 14,976 01/25/2036.

16162X AD 9 | CHASE 2006-S3 1A4 - CMO/RMBS...........ccoovomervriririiins .. 1 06/25/2021. | PaYAOWN..........ocveeceiiereiecevieceeienniisnensiiennnes | coneevisneniennisnneins | cveeeersni 22,807 | 100000022,607 | 100000 16,330 | 11iei22,819 | s | eeeerene213) s [ (13) [ | e 22,607 11/25/2036.

161630 BA 5 |CHASE 2007-A1101- CMO/RMBS........c..ccoovvvrnrriinnnens .. [ 06/01/2021. | PaydOWN...........ccvverrirrireisnnissniisnsisneies | v | cennnernn 97,808 | 10000 97,806 | ... 94,689 | ... 96,453 | ..o | 00,353 | s [ 1,383 | | 97,806 02/25/2037.

16877# AA 0 |CHILDRESS KLIEN-CAMBRIDGE HEALTHCARE SOL.... | .. | 06/05/2021. | Paydown . e 183,709 | e [ e (19B) [ s | e (156) | s | e 163,552 01/05/2036.

17025R  AA 3 |CWHL 2007-HY4 1A1 - CMO/RMBS... .| 06/01/2021. | PaYAOWN........ouiviiiiriririiniissiesiessieniniies | o | oo 126,196 | ........127,983 | ....... 106,066 | ........ 104,875 | ..o {021,321 | s [ 021,321 | | e 126,196 09/25/2047.

17181C  AA 6 |CIMLT 181 A-RMBS .. | 06/20/2021. | Paydown 200,411 200,411 200,400 200,411 03/20/2043.

17307G E8 7 |CMLTI 2005-8 14A - CMO/RMBS. o+ [ 06/01/2021. | PAYAOWN. .......ooooieriicriiceiiseeiesssissesisenes | eeesienesiesessseeeins | cereienns 554,812 | .......573,345 | ....... 485977 | ........ 547,349 | .o | e TAB3 | s | e 1463 | i | s 554,812 10/25/2035.

17307G ED 6 |CMLTI 2004-HYB2 3A - CMO/RMBS.. .. [ 06/01/2021. [ PaydOWN...........ccvvviricrinrisseissniiisneiinnnes | oenevesnnsisnnsisnniees | o0ner: 388,093 | 1.......388,093 | ........369,134 | ........385,560 | .....cccvimmmrice | 002,533 | s [ 0000n2,833 | | 388,093 03/27/2034.

17307G RE 0 |CMLTI 2005-2 1A4 - CMO/RMBS: .| 06/01/2021. | Paydown ..56,501 05/25/2035.

17307G  TY 4 |CMLTI 2005-3 4A1 - CMO/RMBS.... .| 06/01/2021. | PaYdOWN........oorvririrririiriienrierierinrensninnies | cvsneiisnissinesenens | ceerrn 239,896 | 110000 242,738 | 00 214,387 | 100235874 | e | 22 [ |22 | e | e 235,896 08/25/2035.

17307G U2 2 |CMLTI 2005-10 15A - CMO/RMBS.. .. | 06/01/2021. | Paydown 114,868 12/25/2035.

17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS... .| 06/01/2021. | Paydown ..847 08/25/2035.

17307G W9 5 |CMLTI 2005-11 A3 - CMO/RMBS.... .. | 06/01/2021. | Paydown 15,778 11/26/2035.

173094 AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS.... o [ 04/01/2021. | PAYAOWN..........ocvvereiceeicerieceiisneiieneeiennnes | coneenesnesienneeenneens | conneeeen 1167 | 142,185 | 140,109 | 141,028 | i | e 139 i [ 139 | | 41,167 04/25/2036.

17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS.... .. 06/01/2021. | Paydown . . wel22 | i | e 122 | i | e 144,160 04/25/2036.

17309A AF 6 |CMALT 2006-A1 1A6 - CMO/RMBS...........ocovvvviicrrirannees .. 1 06/01/2021. | Paydown............c.ccovvvrerrirannnes 255,679 | .......259,842 | ....... 246,314 | ... 253,383 | ..o | e 2,296 | .o | 002,296 | i | 255,679 04/25/2036.

17312H AF 6 | CRMSI 2007-2 A6 - RMBS .| 06/01/2021. | Paydown .16,095 15,493 ..16,095 06/25/2037.

17312V AA 6 |CMLTI 2007-6 11A - CMO/RMBS .. | 06/01/2021. | Paydown ...508 03/25/2037.

17314Q AD 9 |CMLTI2009-11 2A2 - CMO/RMBS...........coocvoeervrirrriicniens o+ [ 06/01/2021. [ PAYAOWN. ........ooovieeiiciiiceeieeeiieseeiesesieenes | eeesiesesisssseenneins | oeeeien 30,378 | .........30,378 | .......... 10,329 | .......... 29,493 01/25/2036.

17315N  AD 5 | CMLTI 2009-8 2A1 - CMO/RMBS.... .. | 05/25/2021. | PAYAOWN......coouriinvirririeiiisniieniesissessnsinnies | cvesesesnsissiiesienins | svesreeens 80,593 04/25/2037.

17315X  AF 8 |CMLTI 2009-9 2A3 - CMO/RMBS.... .. | 06/01/2021. | Paydown 354,358 11/25/2035.

17316A  AQ 3 |CMLTI 2009-10 4A1 - CMO/RMBS...........covvvverrrrirrrrinnns .. | 04/26/2021. | PaYAOWN........ooiiiiiriiiniinsieiierissisniiniies | v | v 52,746 05/26/2037.

17322N  AA 2 |CMLTI 2014-J1 A1 - CMO/RMBS.... .. [ 06/01/2021. | PAYAOWN..........oooviviiiriceineissiineinnies | eneiennsesnnsessniees | oonvienas 620,709 05/25/2044.

17322N  AD 6 |CMLTI 2014-J1 A2 - CMO/RMBS.... .. | 06/01/2021. | Paydown 203,145 05/25/2044.

17323M  AE 5 |CMLTI 2015-A B3 - CMO/RMBS...........ccccooivmviiinriiinriinns .. [ 06/01/2021. | PAYAOWN. ... | eneienssesssiisnnies | oenvienas 360,046 | ........ 360,046 | ........ 327,192 | ... 358,380 | ..covveiiriiienns | e 1,666 | | e 1,666 | i | 360,046 06/25/2058.

194210 AA 2 |CASL 2019-AA1-ABS.... .. 1 06/25/2021. | PAYAOWN..........oocveerviiceiiceiieneiieseriesenieeenes | venevieeesesseeesenneens | ceneeen 184,253 | . 784,253 | ..., 782,234 | ....... 782,258 | ..o | 1,995 | i | 1,995 | i | 784,253 12/28/2048.

19421U AB 0 |CASL 2019-A A2 - ABS.... . [ 06/25/2021. | PAYdOWN..........coucviriiciirininiicsniscriesieninns | ceevienissisnsensinens | 308,099 | .......308,009 | ........ 307,987 | ....... 307,995 | oo | v 104 | i | 104 | | 308,099 12/28/2048.
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19423D 6 | CASL 2018-A A2 - ABS.... .. | 06/25/2021. [ Paydown.........ocovvverrnrreinrinines 299,753 | ........ 299,753 299,619 299,649 ..105 299,753 [ o [ v | 0 [ 5,041 | 12/26/2047.
19424K  AB 9 |CASL 21AA2-ABS.....c..overvrirercrieircrienns <. [ 06/25/2021. | PAYAOWN..........oovoeeiceiiceiireeieseseeceninenes | eeesiseeesesenseenneees | cereeenas 722,385 | ........ 722,385 | ........ 722,281 | o | e 122,385 | i | e | 0| 2,910 |07/25/2051.
19687Y AA 3 |COLT 2020-RPL1 AT -RMBS.......cocoomrrirriiirniiieniiiens o [ 06/01/2021. | PAYAOWN.........ooovierriicriieeiieseeiseeeiesesieeies | oeeesiseeesiseesisennins | ereees 1,561,566 1,561,566 | ..... 1,561,564 1,561,566 01/26/2065.
20267U AA 7 |CBSLT 2016-B A1-ABS .. [ 06/25/2021. | PAYAOWN..........ooovveiirrieceiineiiseieeseiinnnes | ereieesssessniesnnnees | oeneeenas 198,182 | ........ 198,182 | ........ 198,128 A0 | [ B0 | | 198,182 10/25/2040.
21075W CJ 2 |CONHE 1996-1 A7 - RMBS . o [ 06/01/2021. | PAYAOWN..........ooovieirceeiceiiecesieeeeiesesisnenes | eeeneenssisensessnseens | eoeresennnnd 4,939 | ..o 4,939 | .o 919 | oo 4,864 | ..o | e 76 | oo [ eveerieeen T8 | i | 4,939 | oo [ 03/15/2027.
210795 QB 9 |UNITED AIRLINES 2012-2 PASS THROUGH TRUS........ o+ | 04129/2021. [ PAYOWN......oovvrriirriieireiesiensseeessssssssiensns | seeerssssssssensssssnnsnne | connene 249,100 | ........ 249,100 | ........ 250,968 | .......250,191 | .o | oo 1,092) | oo [ ereeen(1,092) [ v | v 249,100 |... 04/29/2026.
21079N  AA 9 |UAL2007-1A-ABS....... o [ 04/19/2021. | PAYAOWN..........ooviivieceiiceiieseiieeeeiesesienies | oeeenienesieesneenneens | eneees 1,279,131 1,279,131 | ... 1,265,141 | ... 1,277,223 | oo | 1,908 | s | 1,908 | i | 1,279,131 10/19/2023.
21872F  AA 5 |CAFL2019-1 A-CMBS........cccovvvinriccris .| 06/01/2021. | PaYAOWN........ooiviiiiiiririiniissicenieseieciniies | o | oo 547,322 | ....... 547,322 | ....... 547,297 | ........ 547,039 547,322 03/15/2052.
21872M  AA 0 |CAFL 182A-CMBS...... .. 1 06/01/2021. | Paydown............c..ccovvvrurriinnenes 901,562 | ........ 901,562 | ........ 901,556 | ........ 901,502 11/15/2052.
21872N° AA 8 |CAFL2019-3A-CMBS.......ccoovvvmurrrrarnnes o+ [ 06/01/2021. | PAYAOWN..........oooviereieceiiceiieseeiesniieseiineies | eeeviseeesieenseeeseins | cereiens 575,098 | ........ 575,098 | ........ 575,083 | ........ 575,071 10/17/2052.
22160@ AA 6 |COSTCO (MONTEREY PARK CA) CONTROL PASS..... | .. | 06/15/2021. | Paydown . .28,631 8,631 28,628 06/20/2043.
22163# AA 1 |COSTCO (OCEANSIDE NY) LEASE-BACKED PASS-...... o+ [ 06/15/2021. | PAYAOWN..........ooovvieiceiiceiieseiiesenieseeinnies | eeeseesesissesesnseens | oeeevinns 71,660 | .........71,660 | .......... 71,660 71,660 11/30/2041.
22541Q CZ 3 |CSFB2003-AR154M2 - RMBS .. | 06/25/2021. | PAYAOWN........ooiiviiriiiiniinnieiierisssisniiniies | cvissisensissiinesienins | svesesenan 23,434 | ......23434 | ... 23,434 23,560 06/25/2033.
22541Q FV 9 |CSFB2003-17 1A4 - CMO/RMBS... o+ [ 06/01/2021. | PAYAOWN..........ooviereeiceiirceiiceeiseeeieseninenes | eeessseensssensesnneens | eovereninnns 9,846 06/25/2033.
22541Q FV 9 |CSFB2003-17 1A4 - CMO/RMBS... .. | 06/01/2021. | Paydown 06/25/2033.
22541Q XS 6 |CSFB2003-23 DB1- CMO/RMBS.. .. | 06/01/2021. | Paydown . 09/25/2033.
225418 PJ 1 |CSFB 2004-AR6 CB1 - CMO/RMBS o | 1 06/25/2021. | PAYAOWN..........cooveerveirceiiceiiceeiseeiesesieneies | oeeevienesissnniennnens | ceenenn 35,684 | ... 35,684 | L.......... 28,369 | .......... 30,444 10/25/2034.
225458 LD 8 |CSFB 2005-3 6A1 - CMO/RMBS........cccooovvemriernririereninns . 06/01/2021. [ PAYOWN.......oovrririrniierieierisisnerensensseiensnns | seerenssenennenssenssnnee | eoneennn 284,017 | 1000 244,017 | e, 215,345 | ........ 220,071 07/25/2035.
2254W0 FJ 9 |CSFB2003-11A1- CMO/RMBS .. [ 06/01/2021. | PAYAOWN..........oocvverrreirreiecnieneiiesesieseiisnnnes | coeneveeeenisnnnieennens | conreenen 10,562 | 1000000010,662 | e 10,945 | .......... 10,772 02/25/2033.
22942M  BF 2 |CSMC 2006-8 5A1 - CMO/RMBS.... .. [ 06/01/2021. | PAYAOWN.........coovierrviecriineiiererienniiensiisnenes | connevienneisensinnniens | onnreeneen 3,827 | 5,935 | i 5,787 | oo 5,792 10/25/2026.
22944P  AA 5 |CSMC 2013-TH1 A1 - CMO/RMBS. .. |1 06/01/2021. | Paydown 285,391 256,272 | ........256,081 02/25/2043.
22960 AA 0 |PVTPL OCHSNER CLINIC FOUNDATION - CMO.. o [+ ] 06/15/2021. | PAYOWN........ooveevceeiceeieceeierenieneenieeeiens | cevvieeeniennsnsnniinns | ceeeenni 209,791 | 209,791 | ....... 209,791 | ....... 209,794 12/15/2028.
22965@ AA 3 |WAG (EDINA, MINNESOTA) CONTROL PASS-THRU..... .| 06/15/2021. [ PAYOWN. .....covrrieirnieierieiersisissnssnisseensns | seerensserisnssnenennnenne | cenenenen 2,601 | s 42,661 | ..o 43,088 | ... 42,998 07/15/2037.
22969* AA 1 |WAL-MART (GREENVILLE PENNSYLVANIA) CONTR.... |.. | 06/15/2021. | PaydOWN..........covrvviriiiireiineiieneisseniienniinns | o | e 121,385 | i 121,385 | ........ 122,598 | ........ 122,172 12/15/2029.
22970 AA 8 |BNSF (DAYTON, TEXAS) CONTROL PASS-THRU T...... oo | 04/15/2021. | PAYAOWN.........coveerrveircriieeiieniineeeiennsinennes | oeeevinnenisennienniens | coneeenen 44,854 | i 44854 | ... 44854 | ......... 44,855 05/15/2034.
22970  AA 8 |BNSF (DAYTON, TEXAS) CONTROL PASS-THRU T...... .. [ 06/15/2021. | PAYAOWN...........ccvvoiriiriiereiieneiesnieseiinnies | e | e 92,899 | i 92,899 | ... 92,899 | ......... 92,902 05/15/2034.
22973@ AA 3 |PVTPL GREAT WEST CASUALTY.....cccooommriiminrirariins <. [ 06/15/2021. | PAYAOWN..........oooviecvierciiiceiieseeieseeieneniennnes | oerevisnenisensienniens | ceeneeren03,126 | i 63,126 | ......... 63,126 | ......... 63,126 12/15/2037.
22977@ AA 9 |CTL PASS-THRU TRUST SERIES 2016 (CRIC BL.......... .| 06/15/2021. [ PAYOWN.......covrrveirrieierieierisisissnssnssseensns | seeenseerssnssesensnnenne | cernnenen82,784 | i, 62,784 | .......... 62,784 | ......... 62,784 12/15/2038.
23242L  AB 9 |CWHEL 2006-F 2A1 - RMBS .. [ 06/15/2021. | PAYAOWN..........coovvecreirceeireiiceiisseeieseninnnes | coereveseenisenneenneens | coenenerenni 26,084 | i 26,584 | ......... 18,575 | .......... 26,474 07/15/2036.
23248A  AJ 0 |CWL 2007-SEA1 2A1 - RMBS. .. | 06/25/2021. | PaydOwN.........covriiiririniniisniicsiensieniniis | o | ceeenen09,678 | i, 69,678 | ......... 43,200 | .......... 52,347 05/25/2037.
233046 AE 1 |DNKN 2017-1 A2l - RMBS .. 1 05/20/2021. | PaYAOWN.............ovorriiceiereiieneiiesnieneiisnnies | s | coeneneren 48,0000 | i 45,000 | ........ 45,000 | .......... 45,000 11/20/2047.
233046 AF 8 |DNKN 2017-1 All - RMBS .. 1 05/20/2021. | PAYAOWN...........ccveerceiirceiieceiiererieneiieneniennees | osrevienenisennisnniens | cveneenenD2,5000 | i 52,500 | .......... 52,500 | ......... 52,500 11/20/2047.
233046 AH 4 |DNKN 2017-1 All - RMBS .1 05/20/2021. [ PAYOWN......covvrrieirrieierieierinsisnisnsssiseeensens | seerenssersnnssnenensnnenne | cerenenenn30,0000 | i, 30,000 | .......... 29,986 | .......... 29,991 11/20/2047.
233046 AM 3 |DNKN 2019-1 A23 - RMBS .. 1 05/20/2021. | PAYAOWN...........ovvecveircriirerieceiiesenieneniennnes | conrerennenisenniennnees | ceeneeren48,0000 | i 45,000 | ........ 45480 | ......... 45,408 05/20/2049.
23305U AA 5 |DBRR 2011-LC2 A4A - CMBS, .. | 04/14/2021. | PaYAOWN........ooiviiririiiniissiesieinsniinnies | crviesiiensissiiesienens | e 1,230,047 1,230,047 | ..... 1,295,634 | ..... 1,230,431 07/14/2044.
23305Y AJ 8 |DBUBS 2011-LC3 AM - CMBS.... o [ 04/12/2021. | PaYAOWN..........oovieieiceireiieneisseisseiineies | ereiessssisnsisnniens [ e 10,119,066 |....10,119,066 | ..... 9,840,236 |....10,091,733 08/12/2044.
23316# AA 5 |DEA (NASHVILLE TN) CTL 3.228 08/05/2040. .. | 04/05/2021. | Paydown 27,712 | 21712 | 27712 27,7112 08/05/2040.
23316# AA 5 |DEA (NASHVILLE TN) CTL 3.228 08/05/2040. .. | 06/05/2021. | Paydown 55,647 55,648 08/05/2040.
233320 AD 6 |DSLA 2004-AR1A2B - CMO/RMBS .. | 06/21/2021. | Paydown 239,691 212,800 09/19/2044.
23341B AC 9 |DRB2016-BA2-ABS...... . 1 06/25/2021. | Paydown............cc.cccvvcverrinninns 296,314 296,258 06/25/2040.
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24023# AA 7 |WASHINGTON STATE DEPARTMENT OF CORRECTIO | .. | 06/15/2021. | PAYAOWN..........evvrvrirrririririersrssreressssisssiennnsns | cvevnsisnisenssnnsnnnnens | onnreenn093,958 | i 65,914 | ... 65,914 | ... 89,741 | oo | o7 s |07 i | e 69,958 e | 0 [ e 1,330 | 03/15/2033. | 1.B PL....
247367 BH 7 |DELTA AIRLINES INC - ABS .. | 06/09/2021. | Call @ 106.59 ....1,684,807 | ..... 1,684,811 | ....1,685,904 | ....ooooovvvvvvenns | w107 | s | e 107 | | 1,686,011 | .o | e 109,772 |..... 109,772 | ...... 95,448 |02/10/2024.
24763L  FN 5 |DELHE 1999-2 A7F - RMBS.......ccoooimmrimmriiinrrirecerirnnnnes .. [ 06/01/2021. | PAYAOWN.........coovierrrierrriieeeiieniineeeieneninnnnes | coseevisnenisensinnneens | conreenen 11,638 | i 11,638 | .......... 11,254 | e 7,997 | | 003,640 | i | 3,640 | i | 11,638 [ v [ | s (V1N I 161 | 08/15/2030.
25150M AC 0 |DBALT 2007-RAMP1 A2 - RMBS.... .. | 06/25/2021. | Paydown ..85,079 67,000 | .....c... 73,787 | oo [ 11,291 | |l 11291 | | 85,079 12/25/2036.
25150N  AB 0 |DBALT 2006-AR5 1A2 - RMBS ... | .| 06/25/2021. | Paydown e . e 150,270 | .........60,934 | ....... 149,237 | ..o | 1,032 | i | 1,032 [ | 150,270 10/25/2036.
251510 CV 3 |DBALT 2005-1 1A1- CMO/RMBS.........cocovvermrrriirirrnirninnns .| 06/25/2021. [ Paydown.........ccovvvrrrnrreinrineines crrrreen | 73,814 02/25/2035.
251510 EP 4 |DBALT 2005-3 5A1 - CMO/RMBS .. | 06/25/2021. | Paydown .110,420 06/25/2035.
251510 LM 3 |DBALT 2006-AR1 5A1 - CMO/RMBS.. .| 06/01/2021. | Paydown s ....13,694 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A - RMBS . .. 1 06/01/2021. | Paydown............c..ccovvvrurriinnenes 02/25/2036.
25216A  AA 2 |DEXT 2020-1 A= ABS.......osiiiiriiiirreiirneiesseiesseieesiins .. | 06/15/2021. | Paydown 02/16/2027.
25755T AE 0 |DPABS 2015-1 A2 - RMBS .. | 04/25/2021. | Paydown s . s 10/25/2045.
25755T AH 3 |DPABS 2017-1 A23 - RMBS........cccooiiriiiriieniieceiienenens .. | 04/25/2021. | Paydown............c..coovvererrirnnenes SESTOTTURTRRRRTOR TR 52,500 07/25/2047.
25755T AJ 9 |DPABS 2018-1 A21-RMBS.... .. | 04/25/2021. | Paydown 17,500 07/27/2048.
25755T AK 6 |DPABS 2018-1A22 - RMBS.... ... | .. | 04/25/2021. | Paydown R 07/27/2048.
25755T AL 4 |DPABS 2019-1 A2 - RMBS .. | 04/26/2021. | Paydown............c..coocvvrerviranenes 10/25/2049.
25755T AM 2 |DPABS 2019-1 A2 - RMBS .. | 04/25/2021. | Paydown 10/25/2049.
258258 AA 0 |DORIC NIMROD AIR FINANCE ALPHALTD - ABS.......... C | 06/23/2021. | Various 11/30/2024.
26067 AA 3 |DOW (MIDLAND MI) CONTROL PASS-THRU TRUST..... .| 06/15/2021. | Paydown 03/15/2034.
26208L AC 2 |HONK2018-1A2-RMBS. . .. | 04/20/2021. | Paydown ..17,500 04/20/2048.
26209X AC 5 |HONK 2020-2 A2 - RMBS. . .. | 04/20/2021. | Paydown ..12,500 01/20/2051.
26224H AE 7 |DRUGC 2017-1A2- ABS......ccoovviirriinniiisnriisrsisnniins C| 04/15/2021. | PaydOowN..........coonrvirriineiennisnnisnneiisnniens | cevvsnnsiisnniisnnienns | coeennn 204,532 | 100000 234,532 | ......234,493 | ...284,632 | .o | v | 0 i | 234,532 04/15/2027.
26443@ AA 6 |DULLES DISCOVERY 1 CONTROL PASS-THROUGH.... | .. | 06/05/2021. | Paydown 36,483 . 136,483 06/05/2037.
26847@ AA 8 |EDX/GE INVENTORY SUPPLY AGREEMENTS BACKE.. | .. | 04/15/2021. | Paydown 329,325 329,328 | ..oovvvivevene | (3 [ | v (3) [ | 329,325 04/15/2028.
26848# AA 5 |EDX/GE INVENTORY SUPPLY AGREEMENT BACKED.. | .. | 04/15/2021. | PaydOWN..........coovvvimriiiemiiineeincisnnnienniienns | covenniisnnisnniinnnns | e 195,400 | 1,195,400 | ........ 195,400 | ........ 195,404 | oo | e 8) s [ i) e | e 195,400 01/15/2029.
26848* AA 9 |EDX/GE VII CTL 3.29 01/15/2030... .| 04/15/2021. | Paydown 361,232 | .. 61,232 361,232 . 361,232 01/15/2030.
286661 ZC 0 |ELLINGTON MTGE/CRESCENT Il LIBOR+187.50... .. | 04/14/2021. | NON-CASH BROKER..........cocooiriiiniiiiriiiennns | v [ e 38,360,755 |....38,402,736 |....37,012,389 |....ccccccoourrinns . ......38,360,755 05/22/2021.
28851Q AE 3 |ECLO1RAR-CDO oo [ 04/15/2021. | PAYAOWN..........ooviieicviiceeieseiisesieseniennies | eeesienesiesnnesenneins | oenevenn 30,087 | .......... 30,087 | ..ooouu 30,087 | ......... 30,086 | .ovooevveenriies | e | e e i | s 30,087 10/15/2029.
28852L AA 1 |ECLOIIIA1-CDO . .. | 04/20/2021. | Paydown . . . 228,463 228,463 228,463 228,481 . . oo | e 228,463 |........... 07/22/2030.
28852L AE 3 |ECLOIIA2-CDO......ccoovvrirrrarrrins .. | 04/06/2021. | Paydown............c.ccovvvrerrrinnnnes SRRSO YO 23,077,781 |....23,077,781 |....23,077,781 |...23,074,822 02,959 | 2,959 | .o [ 23,077,781 | ........... 07/22/2030.
28852L AN 3 |ECLO 2018-3A A2R - CDO......ccovvveriiiriirriciisciienis .. | 04/20/2021. | PaYAOWN........oorviiiiiiririniissiicesiensiesiniies | o | oo 304,617 | ....... 304,617 | ........ 304,617 | .o cevnrennsennis | e [ [0 [ | 304,617 07/22/2030.
28853R  AA 7 |ECLO4A-CDO...coooiirriireiiseeieseissseeseeneinenes .. | 06/17/2021. | Paydown e . ......8,000,000 | .....8,000,000 | ..... 8,000,000 | .....8,000,000 | ... . [V 8,000,000 |........... 04/15/2029.
28853R AC 3 [ECLO4B - CDO.....cooourriecriiciriereeieeeeieseieeceseeseninas .. | 06/17/2021. | Paydown............c.coovverervernnenes SOTUTTRRTROTON ROV 4,000,000 | ... 4,000,000 | ..... 4,000,000 | ..... 4,000,000 | ..o [ e | e [ e 0 [ | o 4,000,000 |........... 04/15/2029.
29250R AU 0 [ENBRIDGE ENERGY PARTNERS LP.......c.cccvvurviiririnrines .. | 06/15/2021. | Call @ 100.00 3,000,000 | ..... 3,000,000 | ..... 2,993,940 | ... 2,999,531 | .o | 301 [ | 301 i | 2,999,832 09/15/2021.
29273D AA 8 |[ENDODAC.........cccoonunnne. C| 06/23/2021. | JANE STREET EXECUTION SERVICES LLC... . 197,444 | ... 200,000 200,000 200,007 | .ocveerinrerennn | cervrerrreene(2) | e | (@) e | e 200,004 10/15/2024.
29364W AN 8 |ENTERGY LOUISIANALLC.......cocoovivinricciinnivcriciens .| 05/01/2021. | Maturity @ 100.00.........cccovmvvriverrinniniirniies e | o 5,000,000 | ..... 5,000,000 | ..... 4,991,350 | ... 4,999,708 | ..oovvverierines | 292 [ [ eereeneen292 | | 5,000,000 |........... 05/01/2021.
30069L AA 6 |XAN 2019-RSO7 A-CDO.. . C| 05/20/2021. | PAYOWN........ooviviriiriicriinsisniisnseiisnienas | cevvissssissssssnniins | e 1,903,830 | ..... 1,903,830 | ..... 1,903,830 | ... 1,903,830 | ..ooovvvinriins | e | e |0 s | 1,903,830 04/17/2036.
30069L AC 2 | XAN 2019-RSO7 AS - CDO.......covvvverrrrimrrriereiiererieeenes C| 05/20/2021. | Paydown e [SRTTRRRON 1,000,000 | ..... 1,000,000 | ........ 989,688 | ........ 991,226 | ..o | w8 T4 | i | e 8774 || 1,000,000 04/17/2036.
302588 AA 9 |FDF2A-CDO C| 06/10/2021. | Paydown..........c..ccovvvverriernnienas SO OO 8,500,000 | ..... 8,500,000 | ... 8,491,500 | ..... 8,500,000 | ...ovoorvinnii | oo e [0 i | 8,500,000 |........... 05/12/2031.
30260G AA 4 |FCITL211A-ABS .. | 06/15/2021. | Paydown 2,156,127 | ....2,156,127 | ....2,156,032 | ...ocoovvrrerrrrinns | oo | o4 | e 94 i | 2,156,127 04/15/2033.
30292 AA 2 |CTL-FBIBRONX TRUST 2018 L[ 04/15/2021. | PaYdOWN..........coociviiicririnisniseiienienisniienes | e | v 80,741 | i 40,741 | 0,741 | 0,741 | s | i [ [0 i | 40,741 07/15/2033.




61’030

Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Foreign NAIC
Foreign Exchan Designation,
F Current Exchan ge Bond NAIC
0 Current Year's ge Gain Interest / Designation
r Unrealized Year's | Other-Than- Total Change | Book/Adjusted | (Loss) Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati | Temporary | Change in in | Carrying Value| on Realized | Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted| Increase on)/ Impairment | B.JJA.C.V. | B/A.C.| atDisposal | Dispos| Gain(Loss)| (Loss)on | Received | Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease) | Accretion | Recognized | (11+12-13) V. Date al | onDisposal | Disposal |During Year Date Symbol
30292 AA 2 |CTL-FBIBRONX TRUST 2018 o | 06/15/2021. [ PAYAOWN.......oovvrirriiireirsieiseniessssseesssssssenes | sevsseesensssssssssnsnenns | ovveensns 84,368 | .......... 84,368 | .......... 84,368 | .......... 84,368 | ..o [ e | e [0 | | 84368 | i [ 0] 1,512 | 07/15/2033. [ 1.AS...
31307# AA 9 |FDL-CCLLC o+ [ 06/15/2021. [ PAYAOWN..........ooovvoeeiceiiceeieeeiisesiseninenes | oeeesssssesessnsesnneens | coeeeein 30,534 | ........ 30,534 | .......... 30,539 | ......... 30,537 02/15/2035.
31307# AC 5 |FDL-CCLLC...ccomiimiriririierireceeneieees o+ [ 06/15/2021. | PAYAOWN. .......cooeviemreircriiceeieseieeeesieeiienies | eeesissnesisssesinnsiins | coveeiinns 17,595 | ...cccooe. 17,595 | .....ccc.. 17,59 | .......... 17,596 . 06/15/2037.
314294 AA 2 |FEDEX CHINO CONTROL PASS-THRU TRUST,SERI.... | .. | 06/15/2021. | PAydOWN........cocoirviiriiiniineiieseiissnieieseieenns [ o | e 140,506 | ........ 140,506 | ........ 140,506 | ........ 140,506 v 140,508 | ... 10/15/2035.
31737V AA 4 | FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........ .. 1 05/01/2021. | Paydown............c.coovvererviiranenes 291,754 | ........ 291,754 | ... 289,429 | ....... 289,525 | ..o | 02,229 | | 002,229 | i | e 291,754 |.......... 07/25/2030.
31737V AA 4 |FAHB 20HB2 A - CMO/RMBS. .| 06/25/2021. [ PAYAOWN.......oovrrirrieireiirisieniersssseessssssssnes | sevsseesensssssssssssnenns | onveessns 79,910 | .......... 79,910 | ooeeee 79274 | .......... 79,300 07/25/2030.
317579 AA 8 |FINS 2015-1 A- ABS oo [ 04/30/2021. | PAYAOWN..........ooveereceiiceiiseeieeieecesinnnes | eeesisenesessnsieneens | cereeens 765,190 | ....... 765,190 | ........ 765,190 | ........ 765,355 07/30/2026.
32027L AE 5 |FFML 2006-FF14 A5 - RMBS .. | 06/25/2021. | PaYdOWN........ooiviiiiciiririniissiceiensisiniis | o | oo 101,788 | ........ 101,788 | .......... 89,112 | .......... 94,968 10/25/2036.
32051G SQ 9 |FHAMS 2005-AA7 2A1 - CMO/RMBS.. .. 1 06/01/2021. | Paydown............c..ccovvvrurriinnenes 327,368 330,002 | ........ 297,840 | ........ 324,859 09/25/2035.
32051G XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... .. [ 06/01/2021. | PAYAOWN..........oovierciierceeieceiiceiieseeiesenieenes | osrevienenisensisnneens | cveneenen 13,1280 | i 71,482 | ... 66,053 | .......... 71,756 11/25/2035.
32051G XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... .. | 06/01/2021. | Paydown 164,163 | ........156,878 | ........157,633 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 - CMO/RMBS... .. | 06/01/2021. | Paydown 224415 | ... 224415 | ... 221,208 | ........ 222,653 11/25/2035.
32052E  AA 7 |FHASI2006-AR3 1A1 - CMO/RMBS... .| 06/01/2021. | PAYAOWN.......couiviiiririiniissieiienisnsisniiniies | cviereinsissiissienins | svesereienn 20,691 | .......... 20,686 | ... 17,376 | .......... 20,550 . 11/25/2036.
32056) AA 2 |FHASI2007-AR3 1A1- CMO/RMBS... - [ 06/01/2021. | PAYAOWN..........oooveerriceiicenieeeicesescesisenes | eeessseeesesensesnnnees | ceneeenns 128,388 | ........ 1777 | 95,394 | ....... 125,977 e 128,388 [ [ [0 [ 1,838 | 11/25/2037.
337738 AL 2 |FISERVINC..ccoooivimiiirineinerieeineriees .. 1 06/15/2021. | Maturity @ 100.00............ccveurrveeemeereceierirenirins | oeeerieneeieeeeieeneens | eeeees 5,000,000 | ..... 5,000,000 | ... 4,983,050 | ..... 4,999,069 | ...oooevviveris | w931 | 931 | | 5,000,000 06/15/2021.
33803W AA 7 |FISHERS LANE ASSOCIATES LLC. .. | 06/05/2021. | Paydown............c..ccoevvvnrriinnnes 229,893 229,893 229,893 229,893 .229,893 08/05/2030.
34417M  AA 5 |FOCUS 2017-1 A21 - RMBS oo |- | 04/01/2021. | AdIUSIMENL........ovvericiiiriereceeceeceieneees | o 04/30/2047.
34417TM  AB 3 |FOCUS 2017-1 A22 - RMBS........covivrerniicrnriernsissinnins .| 04/30/2021. [ Paydown.........ccovvvevrrrrrirnriniines 04/30/2047.
34417Q AA 6 |FOCUS 2018-1 A2 - RMBS .. | 04/30/2021. | Paydown............c.coovvwerrieanenes 10/30/2048.
34417Q AB 4 |FOCUS BRANDS FUNDING LLC - ABS .. | 04/30/2021. | Paydown 10/30/2048.
34417R AA 4 |FOCUS BRANDS FUNDING LLC - 2017-1 - CMO.. .. | 04/30/2021. | Paydown 04/30/2047.
347466 AE 4 |FORT IRWIN LAND LLC .. | 06/15/2021. | Paydown 12/15/2035.
34960Y AE 2 |FCOVIIATF-CDO.....ccccovrvrrne. v [0 [ 06/15/2021. | PAYAOWN.......ovvvveirireiicisiseieresseisenssssssienes | srseeesssssssssessennnes | oveee 1,650,954 | ..... 1,650,954 | ... 1,650,954 | .....1,651,082 12/15/2028.
35040U AA 9 [FFIN2017-1 A= ABS......iiiiiiereieceeceeseessines .. [ 06/15/2021. | PAYAOWN..........ooovieireineiineeiensiesseiinnies | ereeiessseesnsessnnees | ovreienas 768,179 | ....... 768,179 | ........ 768,068 | ........ 768,143 07/15/2033.
35041 AA 3 [FFIN2019-1 A= ABS.....ooiviiiiriireisecrieseiieceiieneiens o+ [ 06/15/2021. | PAYAOWN. .......oooevierriecriiceiieesieessiesesinenes | eeesieeesiseesseneins | cereienas 419,864 | ........ 419,864 | ....... 419,799 | ........ 416,250 11/15/2034.
35824# AA 4 |FRESNO COUNTY (ROWELL BUILDING) CONTROL..... o [ 04/15/2021. | PaYAOWN..........ooovvoieiiriierciieseiiesesissesinnnes | ereseensssesnsisnniees | veneiinns 1,155 | o 1,155 | o 1,165 | .....ccooe. 1,165 05/15/2040.
35824# AA 4 |FRESNO COUNTY (ROWELL BUILDING) CONTROL..... o+ [ 06/15/2021. | PAYAOWN..........oooveeiiceieceiieceeieseeiesesisnenes | eeenienssisessssseneens | coenesinnns 2,319 | oo 2,319 | o 2,340 | oo 2,340 | oo | o) | i e (21) 05/15/2040.
35826@ AA 4 |FRESNO COUNTY CALIFORNIA - ABS. .. | 06/15/2021. | PaydOWN........ovvvvirirririeiinniierierinneenniinnies | evenneiennisnnnennnens | evveerenn82,933 | 000000082,933 | 100010 83,760 | 11errn.83,689 | oo | evieennd(T96) | e | e (T50) | e | 82,933 | s e | e [ 1,618 |06/15/2038.
361438 AB 0 | GAMCO INVESTORS INC .. 1 06/01/2021. | Maturity @ 100.00............ccoermeeremeeeereeeereririns | oeeerieneeieemeieeeeens | ceeees 8,000,000 | ..... 8,000,000 | ... 8,000,000 | .....8,000,000 | ...oooevrermmeeen | remeriemnririne | eerererienniiins [ ervreriinenn0 [ | e 8,000,000 ....235,000 | 06/01/2021.
361448 AL 7 |GATXCORP .| 04/01/2021. | Call @ 100.00..........cevvvuerieriririinniieiieniies | cevsriiensissiiesienins | s 5,037,700 | ..... 5,000,000 | ..... 4,991,750 | ..... 4,999,612 | .oococviciieciins | 281 [ [ o231 | | 4,999,843 ....118,533 | 06/01/2021.
36157N  FL 3 |GECMS 1997 HE4 A6 - RMBS.... .. [ 06/01/2021. [ PaYAOWN...........ocvviieireiineiiseieseieseiinnies | oeeesisssiesnsesnniens | e 2,208 2,208 | oo, 219 | o, 1,869 ...2,208 11/25/2027.
36185M  AJ 1 | GMACM 2005-AF1 A2 - CMO/RMBS..........ccooomerviariis .. 1 06/25/2021. | Paydown............c..coovvvrerveernnenes 779,503 07/25/2035.
36185N 6N 5 [ GMACM 2005-AR2 2A - CMO/RMBS.........ccvvvviriiirininns .. 06/01/2021. [ PaydowN........ocvrveirrreinrinenes 371,974 05/25/2035.
36198# AA 0 | GE HUNTSVILLE 2020A LEASE-BACKED PASS-TH....... .. | 05/15/2021. | Paydown............c..ccovvvrnrvieanenes 04/15/2046.
36198# AA 0 | GE HUNTSVILLE 2020A LEASE-BACKED PASS-TH....... .| 06/15/2021. | Paydown.........ccccovuenrinriiniinnns 04/15/2046.
36200@ AA 8 |GE HUNTSVILLE 2020B LEASE-BACKED PASS-TH....... .. | 05/15/2021. | Paydown............c.ccocvvvnrriirnnnns 04/15/2046.
36200@ AA 8 |GEHUNTSVILLE 2020B LEASE-BACKED PASS-TH....... .. | 06/15/2021. | Paydown 04/15/2046.
36228F UJ 3 |GSR2003-7F 4A1 - CMO/RMBS. .. | 06/01/2021. | Paydown 10/25/2032.
3622EA AA 8 | GSAA2007-3 1AA - RMBS .. | 06/25/2021. | Paydown 03/25/2037.
362341 4A 4 |GSR 2006-AR1 2A1 - CMO/RMBS..........coooovemrirerriircirns .| 06/01/2021. | Paydown.........ccccovvenrinriicniianns 01/25/2036.
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362341 4F 3 | GSR 2006-AR1 3A1- CMO/RMBS.. .. | 06/01/2021. | Paydown.........ccocovvvererinirinrinnns RSO S 139,796 | ........ 139,59 | .......137,327 | ........ 137472 | o | e 2,624 39,796 | oo [ e | 0 | 1,818 | 01/25/2036.

362341 DP 1 |GSR 2005-6F 1A5 - CMO/RMBS .. 1 06/01/2021. | Paydown............c.cccovvvrurrerannnes SRR 166,555 | ........ 166,555 | ......167,179 | ....... 167,194 | oo | e (639) 166,555 | ..o [ e [ cvenniieenn0 | 2,967 |07/25/2035.

362341 FN 4 | GSR 2005-AR4 3A5 - CMO/RMBS.. .. | 06/01/2021. | Paydown...........cc..oevveeerreornnnnes ceevrnnnsnns | e 159,558 | ....... 155,013 | ... 131,748 | ....... 158,505 | ..coooviivcrians | s 1,052 .159,558 | ... 07/25/2035.

362341 SG 5 |GSR 2005-AR6 B1 - CMO/RMBS.... .. 1 06/01/2021. | Paydown............c..ccovvveurrvinnnnes . 267,079 | ....... 362,698 09/25/2035.

362341 XC 8 |GSR 2005-AR7 4A1- CMO/RMBS...........coovvveiiriirariis .. 1 06/01/2021. | Paydown............c..coocvurerreirnnenes SESTOTTRTRRRRTORN NPT 51,429 | ........ 54,845 11/25/2035.

362341 XE 4 |GSR 2005-AR7 5A1 - CMO/RMBS. .. | 06/01/2021. | Paydown.........ccocveverereriinrinnns RSO R 65,834 | ......... 61,853 11/25/2035.

362341 XG 9 |GSR 2005-AR7 6A1- CMO/RMBS .. 1 06/01/2021. | Paydown............c.ccoocveerrinnnnes SESTOTTRRRRTOR TR 84,892 | ......... 84,892 | ........80,733 | ........ 80,388 11/25/2035.

36242D 4W 0 |GSR 2005-AR3 6A1- CMO/RMBS.. .| 06/01/2021. | Paydown..........c.cccuevrinriiniianns RSSO TR 54,286 | ......... 54,286 | .........51,009 | .......... 48,577 05/25/2035.

36242D BZ 5 |GSR 2004-9 B1- CMO/RMBS .. [ 06/01/2021. | PAYAOWN...........covvoviirriineiiseisseiesseiinenes | e | cenen 182,989 | L 182,989 | ... 177,728 | ... 178,479 08/25/2034.

36242D FS 7 |GSR 2004-11 2A1 - CMO/RMBS. .. | 06/01/2021. | Paydown 41,470 41,253 09/25/2034.

36242D FX 6 |GSR 2004-11 3A1 - CMO/RMBS. .. | 06/01/2021. | Paydown ....3,069 . ,061 09/25/2034.

36242D H4 8 |GSR 2005-AR2 1A1- CMO/RMBS.. .. | 06/01/2021. | Paydown 202,218 | ........185,535 | ........ 183,640 04/25/2035.

36242D H9 7 |GSR 2005-AR2 4A1- CMO/RMBS .| 06/01/2021. | PaydOWN........ocvvviiiriiirinnieiierinrissiiniies | cverieniiesniseiienins | svieerieen 30,839 [ 1000 37,835 | 136,771 | e 36,538 04/25/2035.

36242D QY 2 |GSR 2004-15F 2A2 - CMO/RMBS .. 1 05/01/2021. | Paydown............c.cccovvveerrrennnnes 12/25/2034.

36242D QY 2 |GSR 2004-15F 2A2 - CMO/RMBS .. 1 06/01/2021. | Paydown............c..coocvererveernnenes . 12/25/2034.

36242D T6 0 |GSMPS 2005-RP2 1AS - CMO/RMBS. .. | 05/21/2021. | Amherst Securities Group LLC...........cccocovven. . ....11,487,607 ..2,180,352 03/25/2035.

362445 AD 0 | GSAA2006-13 AF4 - RMBS. .+ 1 06/01/2021. | PAYAOWN..........oooviecveiceiiceiieneiieseeieseniesnnes | oereneennnessnesenneens | eeneeen 189,801 1 111.189,501 | ...oec. 130,756 | ....... 188,815 | .ooooecicivcries | weeerrB86 | s [ ieeenB86 | | e 189,501 | oo | e | e 0 [ 1,784 | 07/25/2036.

36248# AA 0 |ANCHORAGE AK - HD CTL PASS-THROUGH TRUST.... | .. | 06/15/2021. | Paydown...........ccccccuuvuvmirnniinnes 326,682 323,768 | ... 11/15/2030.

362480 AD 7 |GSCC 2006-2 A1-RMBS. .. | 06/25/2021. | Paydown............c..ccovvvurrrinnnnes 165,228 | ... 05/25/2036.

36249@ AA 1 |GSAGTHIUS GOVERNMENT LEASE-BACKEDD P..... .. | 06/15/2021. | Paydown 05/15/2038.

362669 AV 5 | GSR 2007-4F 6A1 - CMO/RMBS. . | .. 06/01/2021. | Paydown 82,305 06/25/2027.

36298G  AA 7 |GSPALO 2006-1 CTF - CMBS . .. | 06/09/2021. | Paydown . 179,459 | .......179,459 | .......181,970 | ........ 180,771 10/09/2029.

36655Y AB 3 |GARR 2018-1 A1T - CDO .. | 06/21/2021. | Paydown.........ccccovvvererinriinrians (SRRSO 1,391,285 | ..... 1,391,285 | ..... 1,383,215 | .....1,386,834 03/22/2027.

36656A AG 3 |SIX10181A3-CDO, . C| 04/17/2021. | Paydown..........c.coovvveereiiannnenas . 2,304,036 | ..... 2,304,036 | ..... 2,304,036 | .....2,304,379 | ..o | eereeene(343) s [ (343) | | 2,304,036 07/17/2028.

36850# AA 9 | JENKS TOWNSHIP PENNSYLVANIA. .. | 04/15/2021. | Paydown...........ccocvvrveeerrionnnnes ...38,092 12/15/2033.

36850# AA 9 | JENKS TOWNSHIP PENNSYLVANIA. .. | 06/15/2021. | Paydown............c.cccovvvurriirnnnnes . v | e 13,606 [ e RSSO I I 1,180 | 12/15/2033.

36962G 3P 7 | GENERAL ELECTRIC CO......cosvvveirviecrieciiieseiiiesiins .. 1 06/09/2021. | Tender Offer............cccouurimmreenereerecerieneirenens SESOTIRRRON PV 12,908,000 |....10,000,000 |....12,613,150 |....12,217,132 | ..ccccevvrvvurres | +-(40,155) | oovriicriiccs [ 0eenn(40,155) | oo [ 12,176,977 | .o | e 731,023 |..... 731,023 | 1,030,382 |01/14/2038.

36962G 4B 7 | GENERAL ELECTRIC CO . [ 06/09/2021. [ Tender Offer...........ccciviuiriniineiinsiierierinniins RSSO S 367,469 | ....... 249,000 | ........ 297,964 | ... 288,778 RO I 288,199 | ..occess | e (39,199) | ...... (39,199) | ....117,490 |01/10/2039.

38172X AG 4 |GOCAP 16 A1R-CDO.... . 06/24/2021. | Paydown..........c..coovveeereeeenenenns ST BV 18,000,000 |....18,000,000 |....18,000,000 |....18,000,387 I 18,000,000 |... ....229,713 | 07/25/2029.

38172X  AJ 8 |GOCAP 16 A2R - CDO.....coovvverrrirrriereiieceiiesnsieniis C | 06/24/2021. | Paydown...........cccunvivmrinniinnns (SOOI O 18,500,000 | ....18,500,000 |....18,500,000 |....18,499,824 - 18,500,000 |... ....254,671 | 07/25/2029.

38172X AL 3 |GOCAP 16 BR-CDO....... C| 06/24/2021. | Paydown.........c.coovvveirrveernnenns SOOI 1,000,000 | ..... 1,000,000 RO I 1,000,000 |........... 07/25/2029.

38522H 9 | GACM 2020-FL2 A - CDO.....coovvverrrrirrrieneiereiiecenieees C| 04/16/2021. | Paydown..........c..coovvweereveernnenas SSROTTRRRORN 616,324 | ........ 616,324 | ........616,324 | ......016,324 | ...oocoooriiiinns [ [ |0 i | 616,324 |.......... 03/16/2035.

39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR.|.. | 06/01/2021. | Paydown.........ccovverrrrrrerrnrreenes RSO R 49,536 | .......... 49,536 49,536 |... 09/01/2034.

40054# 5 | GRYPHON MEZZANINE PARTNERS Il FEEDER FUND.. | .. | 06/30/2021. | Paydown............c.cccocovrurvvinnenes SESTOTORRTRRRTON 110,569 | ........ 110,569 | ........ 110,569 | ........ 110,569 e 110,569 ... 12/14/2028.

40537Y  AJ 2 |HLA2013-2C-CDO......cccovvvrrrrirrrrirnn. .. 1 05/03/2021. | Paydown..........c.c..coovvvvrririnenns ceevrernenens | o 1,086,650 | ..... 1,086,650 | ..... 1,083,933 | ..... 1,086,650 | ....oovvverrinnis | wrrveriennnd0 e | e | | e 1,086,650 08/01/2025.

40538C AU 4 |HLA2014-1B2R-CDO.......coccoumvvrurriannnns C| 04/18/2021. | Paydown..........c..couvvvvnrriernnienas SO RN 6,540,149 | ..... 6,540,149 | ... 6,540,149 | .....6,540,605 | ......ccccccounvee | worerenad57) | oo [ (57) | | 6,540,149 04/18/2026.

41161G  AC 7 |HVMLT 2006-8 A1A - RMBS - [ 06/21/2021. | PAYAOWN..........oovioceieciiieceiieceiieseiisenenisnnnes | oerevisnenisennisnneens | cveneene 10,976 | i 10,975 | ..........3,076 | .......... 18,414 10,976 | ... 07/21/2036.

41161P  CX 9 |HVMLT 2004-1 1A - CMO/RMBS. .. | 06/19/2021. | Paydown 144,948 ..136,365 144,048 | ... 04/19/2034.

41161P  EX 7 |HVMLT 2004-5 2A6 - CMO/RMBS... o |- [ 06/01/2021. [ PAYAOWN..........ooovveceiiceiiceiieceiieeesieseiieneies | venevisneniseneisnniens | ceeneeeen 1,716 | i 51,716 | ........41,502 | ........ 47,714 06/19/2034.

41161P  EZ 2 |HVMLT 2004-5 3A - CMO/RMBS..........coooviereriiiriririrnnnnes .1 06/01/2021. [ PAYOWN.......cocvvrvirrieirieierieiseenississienines | seeenssenennsneeensnnenee | ceveeenen 17,328 | i, 17,328 | ... 17,252 | 17,214 | s | e 114 i [l 114 | 17,328 | 06/19/2034.
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41161P  FV 0 |HVMLT 2004-6 5A - CMO/RMBS.... .| 06/01/2021. | Paydown . 6,871 ..6,965 6,960 08/19/2034.|1.D FM...
41161P MV 2 |HVMLT 2005-4 1A - CMO/RMBS.... ... |..| 06/01/2021. | Paydown .6,614 6,614 | .. ..6,000 6,39 07/19/2035.
41161P TN 3 |HVMLT 2005-10 2AA - CMO/RMBS...........coovverrririrriis o+ [ 06/21/2021. | PAYAOWN. ......oooeviereiiciiiceeiesesisesiieessinennes | eeesieeesissssissnneies | oveeiinn 96,565 | ......... 96,565 | .......... 60,822 | ......... 94,629 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A - CMO/RMBS.. .. | 06/21/2021. | Paydown 27,319 08/19/2045.
41161V AC 4 |HVMLT 2006-7 2AA - RMBS ... | .. | 06/21/2021. | Paydown 24,421 09/19/2036.
41162G  AA 0 |HVMLT 2006-11 ATA - RMBS.......cocovrvrriiniirrirerieisirnens o | 06/21/2021. [ PAYAOWN.......oovvrirririeiisieieniersssseesssssssenes | sevsseesenssssssssssinenns | ovveessns 93,132 12/19/2036.
411707 AD 4 |HNGRY 2018-1 A2 - RMBS .. | 06/20/2021. | Paydown .35,000 . . " 06/22/2048.
411707 AH 5 [HNGRY 201 A- RMBS.......cooovimrrimnriiririins .| 06/20/2021. | Paydown .30,000 | ..........30,000 30,000 ..30,000 ..30,000 12/20/2050.
42249  AA 7 |HEALTHPARTNERS, INC........cccovviiiriiiiniiiriianeisseninns .. [ 05/15/2021. | PAYAOWN. ... | eneieesssessssesnniens | cereienas 665,459 | ........ 665,459 665,459 665,488 | ......ccovvrriren | errrreernn(29) | e | (29) [ | e 665,459 05/15/2030.
428060 CH 0 |HERTZ192A-ABS..... .. [ 06/25/2021. | PAYAOWN..........ooviereiiceiieciiieceeieeeeiesesineies | eeenienesissssieeneens | ereees 1,735,810 | ..... 1,735,810 | ..... 1735298 | ..... 1,735,441 | oo | 369 | i | o369 [ | 1,735,810 05/25/2025.
431116 AB 8 |HIGHMARKINC........cccooovvmmmriiirriinnns .. 1 05/15/2021. | Maturity @ 100.00...........cocuemmieiimriiimniineiiins | e | e 4,000,000 | ..... 4,000,000 | ..... 3,983,840 | ..... 3,999,297 | oo | e 703 | s [l 703 | | 4,000,000 05/15/2021.
43132A AA 6 |HILDENE COLL MGMT COLLC.......ccoovvvrrriiierircriris .. 1 06/28/2021. | Redemption @ 100.00.............orveemmeeeremeriinniis | oererireneneseneiseneens | cereeens 330,030 | ........ 330,030 330,030 330,091 | oo | vvrerrerenn(0) | | veenereenn(0) | e | i 330,091 12/28/2042.
43133A AA 5 [HITR2018-1A1-CDO C | 04/12/2021. | Paydown .102,477 102,477 | ... 100,427 | ........ 100,712 | oo | e 1705 | i | e 1765 | i | 102,477 10/11/2038.
43285H AA 6 |HGVT 2020-A A - RMBS .. | 06/25/2021. | Paydown ..100,965 100,965 | ........ 100,959 | ... 100,959 | oo | e | s B | | e 100,965 02/25/2039.
433674 AA 6 |NZES20PLSTA-RMBS.......cooovviiiviirriinrirecereneiieens o+ [ 06/25/2021. | PAYAOWN. ........ooovierriiceiiceiiceeiesesiesesinnnes | eeesieessseessiseneins | cereienas 545,427 12/25/2025.
437224 AA 1 |HOME DEPOT (MONTEREY PARK, CA ) CONTROL...... .| 06/15/2021. | Paydown 49,868 06/15/2038.
43722  AA 5 |HOME DEPOT SOUTH WINDSOR CTL 3.37 11/15/......... .. | 06/15/2021. | Paydown 42,550 10/15/2040.
43739E AP 2 [HMBT 2005-1 A1 -RMBS.......coviiririiieniiieiseierninis .. | 06/25/2021. | Paydown 03/25/2035.
43739E  CL 9 |HMBT 2006-1 1A1 - RMBS .. | 06/01/2021. | Paydown 04/25/2037.
43739H AA 8 |HMBT 2006-2 A1 - RMBS........cooooviiriririirnneirecniiiniins .. | 06/25/2021. | Paydown .432,902 12/25/2036.
440405 AE 8 |HORZN 181 A-ABS .. [ 06/15/2021. | PAYAOWN..........ooviviricrineicneiseineiinnies | eresinnsesnnsinniies | oonvienas 117,807 12/15/2038.
44040H AA 0 |HORZN 2019 A-ABS. .| 06/15/2021. | Paydown 280,297 +.r..280,296 280,303 . 280,297 0 07/15/2039.
44932B AN 6 [ICG 183 A2-CDO. oo [ 04107/2021. [ VAIOUS......ooorvvvrererreriireeesseerssessessssssisennes | oeesssssssssssssesnesnens | aeees 19,000,000 | ....19,000,000 |....19,000,000 |....19,000,142 . 19,000,000 L0 01/26/2032.
449786 AP 7 |INGBANKNV......c..oocovrviinnee C| 06/09/2021. | Maturity @ 100.00..........ccocomrverimreimriieniiiinnns | cevvissesiiseieinniiins | oo 5,000,000 | ... 5,000,000 | ... 4,980,550 | ..... 4,998,966 | ......ccoooccourres | 1,034 | i [ 1,034 | | 5,000,000 .0 | ....125,000 |06/09/2021.
451102 BJ 5 |ICAHN ENTERPRISES LP . .. | 04/12/2021. | Call @ 100.00... 4,494,000 ,494,000 | .....4,623,687 499,321 14,494,000 0 | ...195,832 | 02/01/2022.
451124 AA 5 [ICONX2012-1A2- ABS.......cccoooiimiiiriiinrieneiescnneens .. | 04/25/2021. | Paydown ..31,548 | L. 31,548 | ......... 31,548 | .......... 31,548 | oo [ e | v | ernriieenend0 s | s 31,548 01/26/2043.
45254N  JB 4 |IMM 2004-4 2A1 - CMO/RMBS... .. | 06/01/2021. | Paydown 17,589 .17,589 16,924 ..16,246 .17,589 09/25/2034.
45254N KX 4 |IMM 2004-9 1A1 - CMO/RMBS... ... | .. | 06/25/2021. | Paydown 4,578 | ... 4,578 | .. 4,189 | ..........4,531 ...4,578 01/25/2035.
45254N  MZ 7 |IMM 2005-2 1A2 - RMBS.........ccoovvrmimriinireneieneiiennnes .. [ 06/25/2021. | PAYAOWN..........oovoeeiiceiiceniceiieceiescesinnnes | eeesisesesessnsessnnees | oeveienas 150,196 | ........ 150,196 | ........ 122,033 | ........ 130,869 | ..ovvovevveris |00 19,328 | s [0 19,328 | | 150,196 | .ovoooces | e 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 - RMBS .. | 06/25/2021. | Paydown .10,636 . ...9,128 08/25/2035.
45254T TN 4 |IMSA 2006-1 2A1 - RMBS... .. | 06/25/2021. | Paydown 12,517 12,517 10,673 05/25/2036.
45660K AA 9 [INDX 2006-AR39 A1 - RMBS.........ccoooooimrriirriirereireriins o+ [ 06/25/2021. | PAYAOWN..........oovioeiiceiiceeieceeiesesieseiinenes | eeesisenesesensieeseins | cereienas 183,515 | ....... 166,715 | ......134,309 | ...... 180,736 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 - CMO/RMBS. .. | 06/25/2021. | Paydown 02/25/2035.
45660L DB 2 |INDX 2005-AR1 1A1 - CMO/RMBS. .. | 06/01/2021. | Paydown 03/25/2035.
45660L V9 7 |INDX 2005-AR31 1A1- CMO/RMBS..........ccoccourvcrinriins .| 06/01/2021. | Paydown..........cccoevenrinriiniiins 01/25/2036.
45660N X9 1 |INDX 2004-AR6 5A2 - CMO/RMBS. .. | 06/01/2021. | Paydown 10/25/2034.
456618 AF 4 |INDX 2006-AR8 A3A - RMBS .. | 05/25/2021. | Paydown 07/25/2046.
456618 AF 4 |INDX 2006-AR8 A3A - RMBS.........cccoovvvmmmiiinnriiniiianenns .. | 06/25/2021. | Paydown............c.cccovvvnrriiannnes 07/25/2046.
45661X AB 8 |INDX 2006-AR13 A2 - CMO/RMBS. .. | 06/25/2021. | Paydown 07/25/2036.
45669A AD 6 |INDA 2007-AR12A1 - CMO/RMBS. .| 06/01/2021. | Paydown 03/25/2037.
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45686@ AB 0 |INFRASTRIPELLC......cccoovvirvriiiirisiirnirininns 1 06/30/2021. [ DIFECL. .....vvovveerreieersesirseisersseisesssssssesiessnnsns | seesesssssssssssensnnsnes 1,500 | 7,500 | e 7,425 ....4,466 09/30/2024.12.B Z...
45783N  AA 5 |INSTR 2021-1 A-RMBS .. 1 06/15/2021. | Paydown............c..ccovvvrerreirnnenes coeeenn 10,016 02/16/2054. | 1.F FE.
46187V AA 7 |IHSFR 18SFR3 A - RMBS o [ 08/17/2021. | PAYAOWN. ......oovieneiiceieeceiieseiieessiesssieenes | eeesisssssisessisnneies | coneeiinns 17,454 07/17/2037. | 1.AFE.........
46187X AA 3 |IHSFR2018-SFR4 A - RMBS.. .. | 06/17/2021. | Paydown v 74,541 01/19/2038. | 1.AFE.........
46591K  AC 7 |JPMMT 198 A3 - CMO/RMBS. .. | 06/01/2021. | Paydown ......1,997,951 03/25/2050. | 1.D FM.........
46616M  AA 8 |HENDR 2010-3 A - RMBS........cocovirirnririierieineieieninnens o | 06/15/2021. [ PAYAOWN.......oovrrirricieirsieieniersssssesssssssses | sevsseesensnsssssssssnenns | ovveessns 59,108 12/15/2048. | 1.AFE.........
46616M AB 6 |HENDR 2010-3 B - RMBS... .. | 06/15/2021. | Paydown 22,817 12/15/2050. | 1.AFE.........
46616P AA 1 |HENDR2011-1A-RMBS... .| 06/15/2021. | Paydown 87,057 10/15/2056. | 1.AFE.........
46616Q AA 9 [HENDR2011-2 A-RMBS.......ccoooviiviiiiriiiriiiniiieniins .. | 06/15/2021. | Paydown............c..ccovvveurriinnnnes 09/15/2056. | 1.AFE.........
46616V AA 8 |HENDR2012-1 A-RMBS... .. | 06/15/2021. | Paydown 02/16/2065. | 1.AFE.........
46617A  AA 3 |HENDR 123 A-RMBS .. | 06/15/2021. | Paydown I 104,785 09/15/2065. | 1.AFE.........
46617F  AA 2 |HENDR 2013-1 A= RMBS.......c.ccoovvvimmrriinniiiereieceirenenes .. [ 06/01/2021. | PAYAOWN..........ooovirreirneeiceeieseeieeenieseniennees | cvenevieeenisnnsienneies | cveeeerenn88,822 | 1000000.88,822 | oveeaec 88,566 | .......... 88,574 88,822 04/15/2067. | 1.AFE.........
46617J AA 4 |HENDR2013-2A-RMBS... . | 06/15/2021. | Paydown . 119,968 | ........ 119,939 | ........ 119,972 119,968 03/15/2062.
46617L AA 9 |HENDR 133 A- RMBS .. | 06/15/2021. | Paydown v 164,850 | .......164,850 | ........ 164,717 | ........ 164,725 164,850 01/17/2073.
46617N  AS 6 |JFIN 142R 1BR - CDO...... C | 04/20/2021. | PAYOWN........ocveomvierceeirceiieeeieseeisseeniesesinas | ceevisseesisssesisnnsinns | e 1,080,790 | ..... 1,080,791 | ..... 1,080,791 | ..... 1,080,861 1,080,790 07/20/2026.
46617N AW 7 |JFIN 142R 2BR - CDO...... C| 04/20/2021. | Paydown 2,099,598 | ... 2,099,598 | ..... 2,099,598 | ..... 2,099,598 2,099,598 07/20/2026.
46617T AA 2 |HENDR 2014-1 A-RMBS.........ccoovvvimmiriinriiereireceirenenes o+ [ 06/15/2021. | PAYAOWN..........ooovieeiceiiceiiceiiseiiecesinenes | eeesisenesessssenneins | cereeens 149,705 | ....... 149,705 | ........ 149,621 | ........ 149,609 149,705 03/15/2063.
46617Y AP 8 |JFIN 2015R A2R - CDO... . [ C[06/15/2021. [ PAYAOWN..........oouiviiicrirrirniisiissiiesieniesisnes | coevirenissisensisniiens | v 1,753,415 | ... 1,753,415 | ... 1,753,415 | ..... 1,752,906 1,753,415 03/16/2026.
46617Y AT 0 [JFIN2015R B2R - CDO... C| 06/15/2021. | Paydown .12,000,000 |....12,000,000 |....12,000,000 |....11,997,334 12,000,000 03/16/2026.
46618A AA 2 |HENDR2014-2A-RMBS... o+ [ 06/15/2021. | PAYAOWN. .......coooienriecriiceiieeeviessiesesinenes | eeesiseeseeeesesennins | cereienns 188,127 | ........ 188,127 | ........ 187,864 | ........ 187,878 188,127 01/17/2073.
46618H AA 7 |HENDR2014-3A-RMBS... .. [ 06/15/2021. | PAYAOWN..........ooviviricrineicneiseineiinnies | eresinnsesnnsinniies | oonvienas 270,288 | .......270,288 | ....... 270,495 | ........ 270,514 270,288 06/15/2077. | 1.AFE.........
46618L AA 8 |HENDR 2015-1 A - RMBS. .| 06/15/2021. | Paydown 299,227 296,449 296,610 299,227 09/15/2072.
46619R AA 4 |HENDR2015-2A-RMBS... + | 06/15/2021. [ PAYOWN. .....oocvrierirriieireiesiensseiensssssssiensens | seeerssssssssensssnsnnsnns | erenenes 147,613 147,613 03/15/2058. | 1.AFE.........
46619X AA 1 |HENDR2015-3A-RMBS... .. | 06/15/2021. | Paydown 78,024 03/17/2070.
46620 AA 9 |HENDR171A-RMBS.... . | 06/15/2021. | Paydown 08/16/2060.
46620V AA 2 |HENDR 172 A-RMBS.... .. | 06/15/2021. | Paydown 09/15/2072.
466247 L6 8 | JPMMT 2006-A2 2B1 - CMO/RMBS... .. | 06/01/2021. | Paydown 08/25/2034.
466247 PW 7 | JPMMT 2005-A3 2A1 - CMO/RMBS... .| 06/01/2021. | Paydown 06/25/2035. [ 1.D FM.........
466247 QP 1 |JPMMT 2005-A3 7A1 - CMO/RMBS...........cooovvvvirrrannnes .. 1 06/01/2021. | Paydown............c.ccovvvrerrirannnes 06/25/2035.|1.D FM.........
466247 RP 0 | JPMMT 2005-HYB4 2A1 - CMO/RMBS... .| 06/01/2021. | Paydown 07/25/2035.|1.D FM.........
466247 UG 6 |JPMMT 2005-A6 7A1 - CMO/RMBS .. | 06/01/2021. | Paydown 08/25/2035.|1.D FM.........
466273 10 9 |JMP GROUP INC......coooieviireiirrieceieceeieseieeseieeeions .. 106/25/2021. | Call @ 25.00........c..mvverrriereireneiereiereieeees 11/15/2027.|5.C FE.........
46627M AD 9 | JPALT 2005-S1 1A4 - CMO/RMBS .| 06/01/2021. | Paydown .27,051 . 12/25/2035.1.D FM.........
46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS ... |..| 06/01/2021. | Paydown v 26,735 . .2,020 | ..........26,282 03/25/2036.|1.D FM.........
46627M  CY 1 | JPALT 2006-A1 3A1 - CMO/RMBS...........ccoovvvrerirrirens .| 06/01/2021. | PaYAOWN. ... | o | oo 789,160 | .......789,160 | ........ 649,441 | ... 781,018 03/25/2036.|1.D FM.........
46627M EC 7 |JPALT 2006-S1 1A6 - CMO/RMBS .. | 06/01/2021. | Paydown 33,197 03/25/2036.|1.D FM.........
46628K AC 4 |JPMMT 2006-A3 2A1 - CMO/RMBS... .. | 06/01/2021. | Paydown 20,711 05/25/2036.|1.D FM.........
46628L AB 4 | JPMMT 2006-A4 1A2 - CMO/RMBS...........cooovvvvirriiinnnns .. 1 06/01/2021. | Paydown............c.cccovvvirriennnns 06/25/2036.|1.D FM.........
46628V AH 9 |JPALT 2006-S3 A5 - RMBS .. | 06/01/2021. | Paydown 08/25/2036.|1.D FM.........
466308 AE 3 | JPALT 2008-R3 3A1 - CMO/RMBS. .| 06/01/2021. | Paydown 05/26/2037.11.D FM.........
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466306 AN 5 | JPMMT 2007-A14A2 - CMO/RMBS... .| 06/01/2021. | Paydown 6,267 07/25/2035.
46630P AP 0 |JPMMT 2007-A2 3A1 - CMO/RMBS... .. | 06/01/2021. | Paydown 04/25/2037.
46631IN DT 3 | JPMMT 2007-S3 A90 - CMO/RMBS .| 06/01/2021. | Paydown.........ccooivuierinriniinsiicieninneissiennies | cevvsniensiesnisssenins | conieereeend,082 [ 5,100 | ciciiiccn,265 | 15,085 | i e @) e | () | e | 05,082 | 08/25/2037.
46632T AA 3 | JPMMT 2008-R2 1A1 - CMO/RMBS... .. | 06/01/2021. | Paydown 07/29/2037.
46632Y AB 0 |JPMMT 2008-R3 1A2 - CMO/RMBS... .. | 06/01/2021. | Paydown 205,685 | ... 11/26/2038.
46632Y AC 8 |JPMMT 2008-R3 2A1 - CMO/RMBS .| 06/01/2021. | Paydown 251,000 | ........ 251,000 | ....... 121,936 | .......253,223 | ...cccocovivvinner | c0eer(2,223) | oo [ eeeen(2,223) [ e | 20000 251,000 | 11/26/2038.
46632Y AD 6 |JPMMT 2008-R3 2A2 - CMO/RMBS... .. | 04/01/2021. | Paydown . 76 11/26/2038.
46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS... .| 06/01/2021. | PaydOWN.........ccovriiiiirinniniisniicsiensiesieniis | covesisniensiessienii | coveneen 10,770 | i, 70,776 .70,776 11/26/2036.
46633M AM 1 | JPMRR 2009-6 2A2 - CMO/RMBS............cocoovvvvinrririnnnens .| 06/01/2021. | Paydown 190,057 | ........ 190,571 | oo 19,249 | s [ [202190,057 | i | 190,057 [ | 190,057 |........... 04/26/2035.
46633P AU 6 |JPMRR 2009-7 111 - CMO/RMBS.. oo | 04/28/2021. | PaYAOWN..........ooovierreeiciiiceeieseeieseeieseiieenies | oeresisesesisessiseniies | cveceiinns 13,514 13,514 WBA423 | | 9 | 9T i | 13,514 09/27/2036.
46634D AX 6 |JPMRR 2010-1 3A2 - CMO/RMBS.. .. | 06/01/2021. | Paydown 294,906 | .......307,422 | .. 1n290,195 | . e T | | 294,906 04/26/2037.
46635B  AD 3 |J.P. MORGAN RESECURITIZATION TRUST, SERI .| 06/01/2021. | Paydown 348,358 | ........ 348,358 | ........ 241,075 | ........ 283,920 | ..o [ 84,438 | | 64,438 | ..coooooiis | 348,358 |.......... 03/01/2039.
46635T CG 5 |JPMCC 2011-C3 A4 - CMBS... .. | 04/19/2021. | Paydown ..418,951 418,951 | ....... 409,721 | ....... 418,065 | ...ooocvierien | eereennB87 | i | 887 | | 418,951 02/16/2046.
46636V AC 0 [JPMCC 2011-C5A3 - CMBS... .. | 06/01/2021. | Paydown 760,110 | ........760,110 | ........ 767,710 | ....... 759,311 | v | ereeeenB00 | e | 800 | i | s 760,110 08/17/2046.
46645A AB 7 |JP MORGAN RESECURITIZATION TRUST SERIES . | 06/25/2021. | Paydown 376,772 | ........ 376,772 | ........ 345217 | ....... 372,797 | oo | 3975 | s | 3975 | i | 376,772 |........... 06/26/2047.
46651G  AC 3 |JPMMT 2019-7 A3 - CMO/RMBS .| 06/01/2021. | Paydown 555,248 555,248 562,189 | ........ 561,889 | ..covververriven | werenn(6,640) | v | e (6,640) | oo | e 555,248 02/25/2050.
4665IN  AA 2 |JOLAR 2019-1 A- ABS 06/15/2021. | Paydown 256,748 | ........ 256,748 | ........ 257,328 | ........ 257,042 | oo | e (298) [ | e (294) | i | 256,748 04/15/2044.
47048H AE 7 05/07/2021. | Paydown 4,000,000 | .....4,000,000 | ... 4,000,000 | ..... 3,997,559 4,000,000 07/17/2029.
472320 AA 8 |JMAC 08R1 A - CMO/RMBS .. | 06/01/2021. | Paydown 256,039 201,646 249,695 256,039 06/25/2047.
472321  AA 6 | JMAC 2008-R2 1A1- CMO/RMBS.........cccooorvrirriianenens .| 06/01/2021. | Paydown 353,229 | .......353,229 | .......270,717 | ......317,831 | oo [ 0035,398 | s [ 000 35,398 | i | e 353,229 10/25/2020.
472321 AC 2 |JMAC 2010-R8 2A1 - CMO/RMBS.. .. | 05/26/2021. | Paydown 72,832 .72,832 07/27/2037.
472321 AD 0 |JMAC 2010-R8 2A2 - CMO/RMBS.. .. | 05/01/2021. | Paydown 13,835 ..13,835 07/27/2037.
472321 AG 3 | JMAC 2008-R2 1A3 - CMO/RMBS.. .. | 06/30/2021. | Paydown 10/25/2020.
472321 AH 1 | JMAC 2008-R2 2A3 - CMO/RMBS.. .. [ 06/01/2021. [ PaYAOWN..........oovioieiireiireiieseisseiissesisnnies | oesessnssiesssesnniens | s 54,578 07/25/2037.
472321 AJ 7 | JMAC 2008-R2 3A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 269,626 01/25/2039.
472321  AK 4 | JMAC 2008-R2 3A2 - CMO/RMBS.. .. [ 06/01/2021. | PAYAOWN..........ooovvoiiiiciiireiieseiesesiesesinnnes | enesesnssenssssnniens | e 1,314 02/25/2037.
47232A  AB 4 |JMAC 2008-R3 1A2 - CMO/RMBS.. .. | 06/01/2021. | Paydown 107,754 | ... 03/21/2036.
47232A  AC 2 [JMAC 2008-R3 1A3 - CMO/RMBS.. .. | 05/01/2021. | Paydown (T ] 3,119 03/21/2036.
47232A  AE 8 |JMAC 2008-R3 2A2 - CMO/RMBS .. | 06/01/2021. | Paydown 400,391 | ........ 400,391 06/26/2036.
47232A  AH 1 |JMAC 2008-R3 3A2 - CMO/RMBS.. .| 06/01/2021. | Paydown ....92,555 92,113 05/01/2037.
47232C  AH 7 |JMAC 2009-R1 4A2 - CMO/RMBS.. .. | 06/01/2021. | Paydown e 272,401 06/21/2037.
47232D AH 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5 - [ 06/01/2021. | PAYAOWN. ... [ coieesinsesiesssieenes | cvoecenens 56,534 | ......... 56,534 09/01/2036.
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .| 06/01/2021. | Paydown P4 I (0) 09/01/2036.
47232D AR 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/30/2021. | Paydown 00,743 | ....... 100,743 | .......... 16,544 | ......... (12,357) | oo ..88,249 01/01/2047.
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 06/01/2021. | Paydown 148,233 | ....... 148,233 | ........ 139,417 | ........ 147,085 | oo 09/01/2036.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 05/01/2021. | Paydown .33,393 01/01/2036.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 06/01/2021. | Paydown 16,534 01/01/2036.
47232D BD 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 06/01/2021. | Paydown 231,041 02/01/2037.
47232D BF 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 04/01/2021. | Paydown 02/01/2037.
47232D BF 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. . | 06/01/2021. | Paydown 02/01/2037.
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47232D BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/25/2021. | Paydown 30,271 ..2,027 ..30,271 09/25/2036.
47232D BM 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/25/2021. | Paydown 09/25/2036.
47232D BR 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. [ 06/01/2021. | PAYAOWN........coovierriirrriinriiererieeeiissenisnenes | coerevieeeniennsineneins | coneeeeen 91,457 |1 91,457 | L 56,802 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/01/2021. | Paydown ..2,808 " 07/01/2037.
47232D BZ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/30/2021. | Paydown » .4,997 5216) | ... 06/01/2037.
47232D CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ o | 06/01/2021. [ PAYAOWN......oovrriririreirsieiseniersssssessssssssnes | nevsseesensnsssssssnsnenns | onveensd 60,830 | ......... 60,830 | .....c.... 13,628 | .......... 50,586 02/01/2047.
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/01/2021. | Paydown .10,659 05/01/2036.
47232D CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/25/2021. | Paydown 12,842 12/25/2036.
47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/25/2021. | Paydown............c.ccocvvurriinnnnes 12/25/2036.
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/01/2021. | Paydown 04/01/2047.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/01/2021. | Paydown 04/01/2047.
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 06/02/2021. | Paydown............c..coocvvrerviranenes 06/01/2037.
47232D DA 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 06/01/2021. | Paydown 06/01/2037.
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/01/2021. | Paydown 06/01/2037.
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 06/01/2021. | Paydown............c..coocvererveernnenes 08/01/2037.
47232D DK 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/01/2021. | Paydown 08/25/2037.
47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 05/01/2021. | Paydown 08/01/2037.
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .| 06/01/2021. | Paydown 09/01/2035.
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 06/01/2021. | Paydown 09/01/2035.
47232D DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2021. | Paydown 04/01/2037.
47232D EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2021. | Paydown 04/01/2037.
47232D EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 06/01/2021. | Paydown 04/01/2037.
47232D EJ 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 05/26/2021. | Paydown 02/01/2037.
47232D EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2021. | Paydown 02/01/2037.
47232D EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 06/30/2021. | Paydown 02/01/2037.
47232D ER 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2021. | Paydown 05/01/2037.
47232D ET 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 04/01/2021. | Paydown 05/01/2037.
47232D EX 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 05/01/2021. | Paydown 08/01/2037.
47232D EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. 1 06/01/2021. | Paydown............c.ccovvvrerrirannnes 08/01/2037.
47232D FD 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 06/01/2021. | Paydown 11/01/2036.
47232D FE 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 06/01/2021. | Paydown 11/01/2036.
47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ o [ 06/01/2021. [ PAYAOWN..........ooovieeiiciiiceeieceeieseeieeeiieeies | eeesieneniseeseenneins | oereiin 52,537 | oo 52,537 | oo 36,789 | 052,392 | oo | 146 | i e 146 | | s 52,537 12/01/2036.
47232Q AA 1 |JMAC 2009-R2 1A - CMO/RMBS.... o | 06/01/2021. | PAYAOWN.......oouivirvirrirriiniieniienierisnresssisnies | cvessnesnsisssiesienens | veeeee 1,493,123 | ... 1,493,123 | ..... 1,453,301 | ....1,423,632 | ..ccoovvcvvvviens | 00n69,490 | i | 000.69,490 | i | e 1,493,123 11/26/2037.
47232T AB 3 | JMAC 09R3 1A2 - CMO/RMBS ... | .. | 06/01/2021. | Paydown 204,781 | ....... 204,781 | ........ 179,183 | ....... 203,527 | coveevvvvvveres | e 1,254 | s [ 1,254 | | 204,781 12/26/2035.
47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | Paydown 02/01/2037.
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | Paydown 02/01/2037.
47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | Paydown 02/01/2037.
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | Paydown 02/01/2037.
47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 04/27/2021. | Call @ 100.00 07/01/2037.
47232V AM 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 06/01/2021. | Paydown 07/01/2037.
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47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ 1 06/01/2021. [ PAYOWN. ....ooireiriririeisseisessesiseesessessssssensnns | seesessssssssnsssesnnses | conessessnnesessonsnns 5,923 | .o [ 07/01/2037.
47232V AS 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 06/01/2021. | Paydown............c..coovvvrurriinnnes 09/01/2036.
47232V AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | Paydown.........cc.cccvurevinrinnens 09/01/2036.
47232V AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 06/01/2021. | Paydown...........c.cccovvvrurriinnne 09/01/2035.
47232V AZ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 05/01/2021. | Paydown............c..coovvvrurrien 09/01/2035.
47232V BC 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ + | 06/01/2021. [ PAYOWN......oovrririrniieirsiersenssseessssssssiensens | seeerssssssssesssssssnsens | eonrenes 178,233 | ........ 178,233 | .......... 25593 | ... 171,020 09/01/2035.
47232V BE 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ o+ [ 06/01/2021. [ PAYAOWN..........ooeieriiceiiceiiceeisesieseninenes | eresiesseeensisnnsens | cevienesiesesienenes L0 T R 09/01/2035.
47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | PAYAOWN.......oouriiiiriiiiniisnieieriseisiiniies | ceirisensissiiesienins | oo 40,830 ..40,830 11/01/2036.
47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown............c.cccovvvrurriin 11/01/2036.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 04/01/2021. | Paydown 11/01/2037.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R: .| .. 06/01/2021. | Paydown 11/01/2037.
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 04/27/2021. | Paydown 07/01/2036.
47232V CC 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | Paydown.........cc.ccovvevirerinninns 07/01/2036.
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown............c.coovvwrurreinnne 07/01/2036.
47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown 04/01/2037.
47232V CN 0 |JEFFERIES RESECURITIZATION TRUST 2009-R: .| .. 06/01/2021. | Paydown ... 101,210 11/01/2035.
47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 05/26/2021. | PaYdOWN...........ocvvoceiecviiereiieceiieseeieneeieneies | coeeeviseenissenisnneens | cveneeren02,158 | 100000.52,158 | .........45,780 | ......... 53,246 05/01/2036.
47232V CS 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 06/01/2021. [ PAYOWN.......covvrrveeirnireierineereninnisesnsississeensens | ceererseresnserennninne | cervneenens 10,530 | 100000 10,530 | v 5,627 | e 10,304 05/01/2036.
47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 06/01/2021. | Paydown............c.coovvwrurriinnnes 05/01/2036.
47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown 05/01/2036.
47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R: . | .. 06/01/2021. | Paydown 05/01/2036.
47232V CV 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown 11/01/2036.
47232V DC 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4....... .| 06/01/2021. | Paydown.........ccccovvreviririrnnene 09/01/2035.
47232V DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown............c.ccovvvrnrriinnne 09/01/2035.
47232V DJ 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 04/01/2021. | Paydown.........cc.ccovwrevinrinninns 04/01/2036.
47232V DM 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 05/01/2021. | Paydown............c.ccovvvrurriinnnee 04/01/2036.
47232V DP 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 06/01/2021. | Paydown............c..coovvvrerries 02/01/2036.
47232V DR 0 [JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 06/01/2021. [ Paydown.........ccvvvrervrererrnninnns 04/01/2036.
47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown............c..coovverurriie 04/01/2036.
47232V DX 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | Paydown.........cc.cccvvrvvinrinninns 07/01/2036.
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 05/01/2021. | Paydown............c.ccovvvrurriie 07/01/2036.
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 05/01/2021. | Paydown...........cc..coocvererriecns 07/01/2036.
47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 06/01/2021. [ Paydown.........ccvvvrervnrererrnnines 03/01/2036.
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/30/2021. | Paydown............c..coovvererriinne 03/01/2036.
47232V EE 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4....... .| 06/01/2021. | Paydown.........ccccovvvevirnrinenns 03/01/2037.
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 06/01/2021. | Paydown............c.coovvvvirriinnnes 03/01/2037.
47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. [ 06/01/2021. | PAYAOWN..........ooviercriercriiceiieceiieseeienesiennees | oerevisnenisnesiseneens | ceeneenen 18,441 | i 18,441 04/01/2037.
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R: .| .. 06/01/2021. | Paydown 2,689 04/01/2037.
47232V EV 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 06/01/2021. | PAYAOWN..........coovverieirciieceeieneeieeeiiesesieneies | coeeenieenniennesenneens | ceneernn 285,947 | Lot 276,317 | o 282,384 01/01/2036.
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47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 06/01/2021. | Paydown 24,043 . .15 ..24,043 .0 .583 |02/01/2036.
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/01/2021. | Paydown . 1,461 e .48 .48 v 84| 02/01/2036.
47232V FP 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/28/2021. | PaydOWN.........ccvvuriiiriririisnisciiecisneissiinnies | covsriensiessissiienins | e 548,526 | ........548,526 | ........ 355,374 | ... 451,908 | ..o [ i 84,994 | ..o | e 84,994 | ..cooiiis | v 536,902 |..ccocoens | 11,624 | 11,624 | L 67,000 | 11/01/2036.
47232V FS 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. [ 06/01/2021. [ PaYdOWN...........ccvvorrirrireieneisseiiisneiiennnes | coenevesnsiessnsssniens | ceneer: 514,088 | .....514,088 | .......212,259 | .......489,915 | ..o | 24,153 | s [ 24153 | | 514,068 11/01/2036.
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 06/01/2021. | PAYAOWN..........oovveceicieirerieneeieneieeneeiennnes | coereveenesienneennniens | cvereersn82,739 | 182,739 | o165 | 77,967 | s | e 772 | i [ oo TT2 | | 82,739 01/01/2047.
47232V FY 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 06/01/2021. [ PAYOWN......oovvrrireirirrieirriersniseensssssseesensnns | seerenssssssnnssensnnnee | cennnnen86,004 | ....86,004 | ....i33,440 | 82,414 | e | 003,590 | i [ 0000 3,590 | v | e 86,004 07/01/2037.
47232V GA 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 05/01/2021. | Paydown 07/01/2037.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | Paydown 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 06/01/2021. | Paydown............c..ccovvvrurriinnenes 02/01/2036.
47232V GK 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 05/01/2021. | Paydown 03/01/2036.
47232V GK 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 05/01/2021. | Paydown 03/01/2036.
47232V GK 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ 1 [05/01/2021. [ PAYAOWN.........ooooviireiirceiiceiiseiieesiesesisneees | eresisessissessesnnsens | cesiemessnnesinnnnes | senesesnnsssnnneses | onesessensssnsesens | conmesesnsssnsnsens | coesseennesnnnenes | connesrenssnnne | ovsnenrmnnsnnns | eovvneneinenen0 [ evvivenins o 03/01/2036.
47232V GM 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 06/01/2021. | Paydown 23,273 03/01/2036.
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 06/30/2021. | Paydown ...982 3,147)] ... 01/01/2047.
472330 AB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R1........ . | 04/01/2021. | Paydown...........ccocvveerveearrinnes 268,255 | ....... 268,255 | ......... 54322 | ... 64,373 | .oooooecvcveriiins | 003,882 | i | 03,882 [ | 268,255 09/01/2036.
472330 AB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R1........ .. [ 06/01/2021. | PAYAOWN..........ooviviriicrineincissiiseiinnies | enesisnsesnssinniees | onneienas 183,857 | ........ 183,857 | .......... 37,231 | ... 179,473 | oo | 4384 | i [ 8,384 | | 183,857 09/01/2036.
48244X  AA 0 |KDAC 2017-1A-ABS.... C| 06/17/2021. | VAHIOUS..........oourveerreeerceeirererieserisesisensesseniis | ceeviseesissesssnssenns | o 3,153,508 | ... 3,262,358 | ..... 3,262,246 | ..... 3,262,355 | ..o | eevvenennD s [ [ | 3,262,360 12/15/2042.
493268 AY 2 |KSLT 2000-B A2 - ABS. .. | 04/26/2021. | PaYAOWN........ouiviiiriiiniissieiienissisniiniies | cvirsreinsissiissienins | v 11,308 | .......... 11,308 11,253 | oo | evvereeeenDD e e8| | e 11,308 07/25/2029.
500255 AU 8 |KOHLS CORP. . .. | 04/13/2021. | Tender Offer. 9,336,600 ,750,000 8,749,105 07/17/2025.
50196@ AA 5 [LCNNORTHAMERICAN FUND llI-D LP.......ccccocvvvirnnnen. 1+ [ 05/06/2021. [ DIFECE.......vooevvereererereeeesseeesnesesnesesssnesenes | cvneeesnnsesennesennenns | ooreeeennnn 48,034 | 110 48,034 | . 48,034 | 149,585 | oo | e (1,551) [ e [ ereeen(1,551) | i | e 48,034 07/24/2034.
50243@ AA 8 |LAS VEGAS CONVENTION AND VISITORS AUTHOR.... | .. | 06/15/2021. | PaydOWN...........cccooimvvemrinrienrisnniiisnniesnnies | e | oonneen 285,115 | 1. 245,115 | ... 245,115 | ... 245114 | i | o0 s 0 [ | e 245,115 12/15/2039.
50543L AA 0 |LAFL 2016 A1-ABS C| 06/15/2021. | Paydown 329,173 01/15/2042.
52518R BE 5 |LSSC02GE1A-RMB .| 04/01/2021. | Paydown 01/30/2032.
52518R BE 5 |LSSC 02GE1A - RMBS, .. | 06/01/2021. | Paydown 01/30/2032.
52520M  CE 1 |LMT 2005-2 3A7 - CMO/RMBS, .| 06/01/2021. | Paydown 12/25/2035.
525221 EM 5 |LXS 2005-7N A1A - RMBS .. | 06/25/2021. | Paydown 12/25/2035.
525221 GM 3 |LXS 2005-9N 1A1-RMBS .. | 06/25/2021. | Paydown 02/25/2036.
52523M AD 2 |LXS 2006-15 A4 - RMBS .. | 06/25/2021. | Paydown 10/25/2036.
525241 AL 9 |LXS2007-1 WF1-RMBS.........ccccoouuuuuee .1 06/01/2021. | Paydown...........ccocvveerveearrins 01/25/2037.
525248 AC 4 |LXS 2007-5H APO - RMBS .| 05/01/2021. | Paydown 838,962 05/25/2037.
53946M AA 5 |LNCR2018-CRE1A-CDO.......ccccovvmririrriinciiiriinnes C| 04/15/2021. | Paydown ...1,648521 | ... 1,376,248 | ..... 1,441,633 | .o ...106,887 | ...cooviirrinne 05/15/2028.
542514 EV 2 |LBMLT 2004-1 M2 - RMBS o+ [ 06/25/2021. | PAYAOWN..........ooovieriiiceiicieieseeieseiiesesineeies | eeesieeenienesienseins | oeeeveend 88,245 | ......... 88,245 | .......... 86,348 | .......... 87,777 02/25/2034.
54303P AS 4 |LONGF 1BRR-CDO .. | 04/15/2021. | Paydown 8,250,000 | ..... 8,250,000 | ..... 8,250,000 | ... 8,250,681 | ...cocvvvvvicivns | eeeenna(B81) s | e (B81) [ | 8,250,000 04/15/2029.
543190 AA 0 |LTRANIIIA1-RMBS.. .. |..| 06/15/2021. | Paydown 961,086 | ........ 961,086 | ........ 929,947 | ........ 942,383 | ..o [ 18703 | | 18,703 | | 961,086 01/17/2045.
55274Q AK 1 |MASTR 2006-2 110 - CMO/RMBS..........ccoovvvcmrircrierirs .| 06/01/2021. | PaYAOWN. ... | o | oo 183,582 | ....... 180,459 | ........ 146,223 | ........ 183,436 | oo | e TAT | el 14T i | e 183,582 06/25/2036.
55281F AA 8 |MCFCL7A-CDO... .. | 06/24/2021. | Call @ 100.00... 14,000,000 |....14,000,000 |....14,000,000 |....13,999,189 - 13,999,466 10/22/2029.
55281F AC 4 |MCFCL7B-CDO... . | 06/24/2021. | Call @ 100.00... 2,750,000 | ..... 2,750,000 | ..... 2,750,000 | ..... 2,750,022 | oo | B3 | s [ 83 | | 2,750,085 10/22/2029.
55281T AB 6 |MCAIIB-CDO. .. 1 05/17/2021. | Paydown............c..ccovvenrriiannnes 834,792 | ........ 834,792 | ........ 834,792 | ........ 834,906 | .....ooooovvianns | o (114) [ | e (114) | | s 834,792 08/15/2028.
55282L AA 4 |MF119FL2 A- CDO. C| 06/25/2021. | PAYAOWN........ocveorreirceeiceeieceeieeeisseenesesenas | ceevisseesissenssnniiens | oo 3,467,640 | ..... 3,467,640 | ..... 3,421,956 | ..... 2,509,549 | oo 4128 | [ 44128 | | 3,467,640 11/27/2034.
55283A AA 7 |MCA FUND Il HOLDING LLC - ABS . | 05/15/2021. | Paydown 299,206 | ....... 287,523 | ... 287,572 | ........ 299,262 | ...oovvrieriven | erreeeeenn(56) | e | eerieeenenn(86) | i | e 299,206 11/15/2035.




€2'6030

Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Foreign NAIC
Foreign Exchan Designation,
F Current Exchan ge Bond NAIC
0 Current Year's ge Gain Interest / Designation
r Unrealized Year's | Other-Than- Total Change | Book/Adjusted | (Loss) Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati | Temporary | Change in in | Carrying Value| on Realized | Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted| Increase on)/ Impairment | B.JJA.C.V. | B/A.C.| atDisposal | Dispos| Gain(Loss)| (Loss)on | Received | Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease) | Accretion | Recognized | (11+12-13) V. Date al | onDisposal | Disposal |During Year Date Symbol
55446M AA 5 [MAACH TA-ABS....cccoovmrrmrnririrniinns C | 06/15/2021. | Paydown 260,925 | ........ 260,925 | ........ 260,916 | ........ 260,920 | ..o [ e i [ i | 260,925 | ..coovene [ v | 0 [ 3,261 | 10/15/2039.
55448Q AQ 9 |MACK-CALIREALTY LP .. 1 06/07/2021. | Call @ 100.00...........cvwerreeerrreereerirerenireeeireins | oeeereeneseeeeneeeneens | eeeend 6,148,669 | ....6,000,000 | ..... 5,988,060 | ..... 5,998,268 | .....coovviverrs | e D04 | s [ 564 | | 5,998,833 ....322,669 | 04/18/2022.
55608X AA 5 |MACQUARIE BANKLTD......cccoomiuimiimiiiciiiniiecissiiniis C | 04/07/2021. | Maturity @ 100.00..........cccuuvmmriimriiniierinriinis [ e | et 9,000,000 | ..... 9,000,000 | ..... 8,982,450 | ..... 8,999,529 | ...ccooveiivviins | T [ [T || 9,000,000 ....298,125 | 04/07/2021.
56577D AA 4 |MRNON 2018-1 A1-CDO... .| €] 06/30/2021. | PAYAOWN...........cvvorriiiceiineiiseiiseiesneiinnies | eeeseenssenssesniens | e 23,700,000 |....23,700,000 |....22,966,651 |....23,125,499 . |.....23,700,000 ....279,893 | 04/15/2030.
56577D AC 0 |MRNON 2018-1B-CDO. . 06/29/2021. | PAYOWN........ooveeieiirceiicenieceeieeeessneeseseninas | ceevisensissssienneenns | oo 6,750,000 | ..... 6,750,000 | ..... 6,750,000 | ..... 6,750,034 N 6,750,000 L0 97,600 |04/15/2030.
56577D AJ 5 [MRNON 2018-1 A2 - CDO....cooovvrirrerrririreriersernierinnines C [ 06/23/2021. | PQYAOWN........ucvrvvrirerieireiriisesessersssssssssssesenes | sveeessssesssssessensnnes | onee 14,500,000 |....14,500,000 |....14,494,603 |....14,499,452 | .....cccccovuvvvve | worreeeD88 | s | v 948 | i | 14,500,000 |[..coovevve | covrrerrercirinns | e 0 |...435815 | 04/15/2030.
56577TH AA 5 [MRNON 191 A1A- CDO. [ C] 05/19/2021. | PAYOWN........ooveereeiceiireiieceeisesieeeesienesinns | ceeviseeesissensiessseens | oo 5,000,000 | ..... 5,000,000 | ... 4,998,438 | ... 4,998 474 [V 5,000,000 | ...cveoees | conmerirenniirennns | verrireenn0 [ s 62,410 |04/15/2031.
56577H AG 2 |MRNON 191 A21-CDO.. . | €| 05/19/2021. | Call @ 100.00..........ccvmrimriieiieririiniinsiienes | e | s 12,000,000 | ....12,000,000 |....12,000,000 |....12,000,000 . 12,000,000 ....138,984 | 04/15/2031.
56577H AJ 6 [MRNON 191 B-CDO.......cccoovvvirrrririrrinnienas C|05/19/2021. | Call @ 100.00..........coocrrerreiireieneiereiesenes | ceevisneiisnsiesnsieins | oo 4,000,000 | ... 4,000,000 | ... 4,000,000 | ..... 4,000,000 | ..o | oo | e [0 e | s 4,000,000 | .ooovvens | e | e | 72,728 | 04/15/2031.
571748 AR 3 |MARSH & MCLENNAN COMPANIES INC. .. | 04/15/2021. | Call @ 100.00...........rvverrrreerereeererereererierenieens | oeeerieeeseeseeieennens | eeeees 5,000,000 | ..... 5,000,000 | ... 4,992,550 | ... 4,999,526 I 4,999,778 ....180,000 | 07/15/2021.
57385L AB 4 |MARVELL TECHNOLOGY GROUPLTD.... woo | [ 06/04/2021. | EXCHANGE...........coooiiriiirniinriisnissniinnis [ e | oo 16,997,084 |....17,000,000 |....16,995,920 | ....16,996,969 e 16,997,084 ....320,875 | 06/22/2028.
57430U 30 1 [MDIBS 2006-1 A-ABS.......cccooviriiiireriirrreeceieenieeneeons .. [05/10/2021. | PAYAOWN. .......oooviemeiceiiceiiceeieeiiecenisenes | eresiseneseeensseennens | cereienas 505,271 | ....... 505,271 | ........ 280,703 | ........ 500,600 | ..oovveerivenns | e BT | | e BT | i | 505,271 |..cccoeeen. 12/10/2065.
576431  AJ 9 |MARM 2007-1 2A1 - CMO/RMBS... .. | 06/30/2021. | Paydown 210,936 | 5,050 | s [0 30,216 | i | 100030,216 | s | 35,266 11/25/2036.
576433 C5 3 |MARM 2005-6 5A2 - CMO/RMBS... .. | 06/01/2021. | Paydown ..128,843 07/25/2035.
576433 D5 2 |MARM 2005-7 3A1 - CMO/RMBS: .1 05/01/2021. [ PaydOWN..........crveeciiereiiererieneeieneiierniienenes | cosreviennnisnneieeniens | ovenevenne 1,008 | 1,008 | s 813 09/25/2035.
576433 GM 2 |MARM 2003-6 6A1 - CMO/RMBS... .. | 06/01/2021. | Paydown 175,434 12/25/2033.
576433 HM 1 | MARM 2003-7 4A1 - CMO/RMBS... .. | 06/01/2021. | Paydown ....10,537 01/25/2034.
576433 QD 1 |MARM 2004-7 5A1 - CMO/RMBS... .| 06/01/2021. | Paydown 07/25/2034.
576433 XA 9 | MARM 2005-1 3A1 - CMO/RMBS! .. | 06/01/2021. | Paydown 02/25/2035.
576433 XW 1 | MARM 2005-2 3A1 - CMO/RMBS... .. | 06/01/2021. | Paydown . 03/25/2035.
576434 J7 0 |MALT 2005-2 4A3 - CMO/RMBS. .. 1 06/25/2021. | PaydOWN...........ccvvrrirricrieseissnieneinnies | e | o0 299,087 | ....299,087 | L....... 248,575 03/25/2035.
576434 W5 9 | MALT 2005-6 3A1 - CMO/RMBS. .. | 05/01/2021. | Paydown 4 4. (0) 11/25/2021.
57643L LC 8 |MABS 2005-AB1 A4 - RMBS.........coovvrmriviirnirnrirerrseirernns .1 06/01/2021. | PAYAOWN........ovvvrveeririerieririeninisisssiensssesenssenes | onnrnerinnssessennnnnens | ceenenn491,023 | i 491,023 | ........ 478,037 | ........ 477,882 11/25/2035.
57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. .. | 06/01/2021. | Paydown 2,970 ..1,895 05/25/2036.
57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. .| 06/01/2021. | Paydown 324 | .. .207 05/25/2036.
57645T AA 5 |MARM 2007-HF2 A1 - RMBS .. | 06/25/2021. | Paydown .rr..583,093 | L 511,440 09/25/2037.
585495 AA 2 |MELLO 21MTG1A1- CMO/RMBS. .. [ 06/25/2021. | PAYAOWN..........oooviiceiiciiiceeieseeiseeniesesisenies | oeeeniesesieeseienneens | eeeees 1,140,243 | ..... 1,140,243 | ..... 1,154,259 | .o [ v | oen(14,015) [ | s (14,015) | i | 1,140,243 04/25/2051.
590200 V7 7 |MLMI 2005-A9 1A1 - CMO/RMBS... ver |+ | 06/01/2021. | PAYAOWN.......couiieniiiirririiisiiniriesiensiesisniies | cvierisesisnsisnineiis | e 159,334 | ... 159,334 | ........ 150,500 157,312 | o | 00002022 | s [ 0000002,022 | | e 159,334 12/25/2035.
59020U ZE 8 |MLMI2005-A6 1A1-RMBS........ccoccomvivimirriiirerecerrennnens .. | 06/25/2021. | Paydown............c.ccovvwerriianenes 996,431 996,431 | ........ 928,861 | ........ 973,589 | ..o [ 22,843 | i | 022,843 | | 996,431 |........... 08/25/2035.
59023N AW 8 |MLMI 2006-AF2 PO - CMO/RMBS.. .| 06/01/2021. | Paydown 4127 4127 4127 10/25/2036.
59023P AB 9 |MLCC 2006-S3 2A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown v D743 | 51,743 4,935 .51,743 10/25/2036.
59319W  AA 9 [MF12020-FL3 A - CDO.......oovvviceeicriieceieeeeieeeiieeeees <[ 06/15/2021. | PAYAOWN. ... | coieeesienesieesiiienes | e 5,128,268 | ... 5,128,268 | .....5,128,268 | ....5,128,268 | .......cooccovurves | corrvrerenn(0) | oo | e (0) [ e | e 5,128,268 |.......... 07/16/2035.
595481 AA 0 |MDST 2005-1 A- ABS.....ccccovvmrvrvrnrrnns .| 06/01/2021. | Paydown .63,027 M . N 01/15/2040.
59549W AA 1 |[MDSTXIA-ABS..... .. | 06/15/2021. | Paydown ciern96,950 | .........96,950 | .........96,947 | ..........96,950 ..96,950 07/15/2038.
59560W AA 5 [MDST 2010 -1A-ABS.....ccciiiiirrireiceieeiesisnsni . [ 06/01/2021. [ PAYAOWN.........coouiviniiriisiinsiieniesiesiissinns | eressniinsisesiesiens | oniiens 266,623 | ....... 266,623 | ....... 266,039 | ........ 265,285 | ...oovcreviiens | e 1,337 i | e 1,337 | | 266,623 |........... 12/15/2045.
60688H AA 3 |MMCFND XVIII A1 - CDO .. [ 06/28/2021. | PaydOWN...........ccvvoiriirrieceineisseieneiinnies | enesisssisnssssnniies | oo 29541 | ... 29,541 | ... 22,728 | ......... 28,589 I 29,541 12/26/2039.
61033R  AA 1 [MCMML 171 A= CDO....ccoooivrrirerrirarrirecnienas o 1 05/13/2021. | PAYAOWN..........oooviieiiceiiceiieesieseiiesesieeees | eeesiesesiesssieeneens | ceeee 18,500,000 |....18,500,000 |....18,500,000 |....18,498,840 e 18,500,000 .0 | ....189,379 | 04/23/2029.
61125% AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23.............. .| 04/01/2021. | AQIUSIMENL.......oocvviriiiriieriesisseiessinnies [ e | convisnssnsinns | e | s | s | s | s | s | a0 | v | s [ | | 0 |...216,213 | 10/30/2023.
61748H AW 1 |MSM 2004-5AR 4A - CMO/RMBS... .. | 06/01/2021. | Paydown .275 | 07/25/2034.
61748H FK 2 |MSM 2004-10AR B1 - CMO/RMBS. .| 06/01/2021. | Paydown 11/25/2034.




¥2'5030

Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Foreign NAIC
Foreign Exchan Designation,

F Current Exchan ge Bond NAIC
0 Current Year's ge Gain Interest / Designation
r Unrealized Year's | Other-Than- Total Change | Book/Adjusted | (Loss) Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati | Temporary | Change in in | Carrying Value| on Realized | Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted| Increase on)/ Impairment | B.JJA.C.V. | B/A.C.| atDisposal | Dispos| Gain(Loss)| (Loss)on | Received | Maturity strative

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease) | Accretion | Recognized | (11+12-13) V. Date al | onDisposal | Disposal |During Year Date Symbol

61748H UF 6 |MSM 2006-1AR 1A1 - RMBS .. | 06/25/2021. | Paydown 23,070 02/25/2036.

61749L AP 6 |MSM 2006-8AR 5A4 - CMO/RMBS. ... | .. | 06/01/2021. | Paydown 06/25/2036.

61749L BM 2 | MSM 2006-8AR 6A2 - CMO/RMBS...........cc.cccoomurimriinniane .| 06/01/2021. | PaydOwN.........ccovrviririniinsiiciieninnnissiiennies | cevsreenniesniessnnnins | coneeneeen 812 | i 212 | 82 | il 191 | | 1,221 i | 1221 | | 2412 | 06/25/2036.

61751D AE 4 |MSM 2006-17XS A3A - RMBS.... .. | 06/01/2021. | Paydown . 10/25/2046.

61751M AU 8 |MSM 2007-10XS A18 - RMBS ceee | o+ [ 06/01/2021. [ PAYAOWN.........ooooeiceiceiieceeiesesiesenieeeies | vereveenenisnnienneens | cenee.845,204 | .......845,204 | .......769,928 | ........ {101,408 | [ 101,408 02/25/2037.

61751Q  AB 1 |MSHEL 2007-1 A2 - RMBS.......ccovvrvrimrireirinineieriseereniens .| 06/25/2021. [ PAYOWN......oovvvrieirrieiiririenieisnsssississesnses | cenneirensnsssesennnnnns | veeeenne 111,186 | 000 111,186 | ... 63,723 | L 108,861 2,325 2,325 | | e 111,186 |..couveee 12/25/2036.

617526 AD 0 |MSAC 2007-HE1 A2B - RMBS .. [ 06/25/2021. | PAYAOWN..........oovvorceeirceiiceeieseeiseeeieneniennnes | cvenevieneniseseisenneens | ceneeen 153,649 | 1,153,549 | .........95,968 | ........ 150,957 | oo | 002,593 | s [ 002,593 | | 153,549 11/25/2036.

61758M AA 5 |MSRR 2009-R2 A1 - CMO/RMBS... vee [+ [ 06/01/2021. | PaydOWN. ... [ conreiensissiieesieniens | e 741,835 | 1 T41,835 | L. 770,392 | ........ 725913 | oo |20 15,922 | i | 000015,922 | | 741,835 04/26/2036.

61758V AQ 0 |MSRR2010-R23B2- CMO/RMBS...........cccoormmrrirarriins .. [ 06/01/2021. | PaYAOWN...........ovvorviereiereiisseiissniisneiiennies | e | oo 145,116 | 1. 145,116 | .........55,286 | ........ 142,313 | i | 002,803 | s [ 00002803 | | 145116 | ........... 10/26/2037.

61759X AC 6 |MORGAN STANLEY RE-REMIC TRUST 2010-R8 - .. | 06/01/2021. | Paydown ..76,577 165,554 165,737 01/01/2037.

61915R  AK 2 |MHL 2005-3 A1 - RMBS .. | 06/25/2021. | Paydown v 2,546 | 1,464 | ..........1,905 | 642 ....2,546 08/27/2035.

61915R AU 0 |MHL 2005-5 A1 -RMBS.......cccoooiiriiiririinniiecereceirenenes .. [ 06/25/2021. | PAYAOWN..........ooovverrieirceiieceeieneeisseriesesiennees | coeneneennnienneeennees | ceneenn 114,789 1 Ll 114,789 | ... 74,039 | ......... 89,388 | ...oovvvereriiins [ e 25,401 | oo | e 25401 | .o | e 114,789 | ........... 12/25/2035.

62942K AA 4 |NRPMT 2013-1 A1 - CMO/RMBS........cccosvvoirinrinniiriiis .| 06/01/2021. | PaydOWN........ocvviiiiriririniissieniensiesieniies | oo | 02,021,081 | i 2,021,061 | ..... 1,932,424 | ... 1,945,079 | ..o [ s 75,982 | .oocovvverrenis | v 75,982 | .oocvvvoens | v 2,021,061 07/25/2043.

62946A AA 2 |[NPRL161A1-ABS........ .. | 06/20/2021. | Paydown 338,149 338,149 338,149 338,158 | ..oooceecrres | v 9) | e | e (9) s | s 338,149 04/30/2046.

62946A AC 8 |NPRL2017-1A1-ABS....ooiiiiiririieriiiereieceiieeeeeeeions .. [ 06/20/2021. | PAYAOWN. ........oooveereiiceiiceeiceeieseeieseiineees | eeesisesesisensieeneins | cereienas 358,164 | ........358,164 | ........ 358,160 | ........ 358,166 | ...ocveerriienes | eeverererene2) [ o | (@) | e | s 358,164 |........... 10/21/2047.

62947A  AB 9 |NPRL2019-2A2-ABS.......cccoooiimmiiiiriinniiisneiisneissninens .. | 06/19/2021. | Paydown 299,808 299,795 299,798 | ..o | e | | e i | 299,808 11/19/2049.

62955M AA 4 |NZES 2020-FHT1 A - ABS .. [ 05/25/2021. | PAYAOWN..........oooeeieceiiceiiesesieeesieceninenes | eeesisesesiseeseennnens | cereiens 189,753 | .......189,753 | ........ 189,748 | ........ 189,748 | oo | eevivenennD i [ [ | e 189,753 11/25/2025.

62955M AA 4 |NZES 20FHT1 A- CMO/RMBS.........occvivvernrieirireiiniins .. | 06/25/2021. | Paydown 91,561 | ........91,561 | ... 91,559 | ......... 91,558 | oo | e [ [ | e | e 91,561 11/25/2025.

63546L AA 0 |SOUTH STATE CORP... . .. | 06/01/2021. | Call @ 100.00... 4,000,000 ....4,000,000 000,000 .4,000,000 06/01/2026.

63862X AA 0 |NHLT 2020-1 A- RMBS.......c.cosmiviirrimmrrinriiseseieniiies .. [ 06/25/2021. | PAYAOWN.........ooovierriercrierniiseerieenrisnsnisnenes | oerevienssissnninnnnins | cereennc 476,081 | 10 476,061 | ... 476,061 | ... 476,061 | .ooooovicris | 0 s [0 [ [ e 476,061 09/25/2030.

63939E  AB 9 |NAVSL 2015-A A2A - ABS .. [ 06/15/2021. [ PaydOWN............cvverricrinnisneissniisneiisnnnes | s | oenneen 150,787 1000 150,787 | 150,731 | 150,772 | i | e 15 s [ 15 | | 150,787 12/15/2028.

643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS .. | 06/01/2021. | Paydown ..90,209 10/25/2036.

643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS.... .| 06/01/2021. | Paydown 10/25/2036.

64352V MP 3 |NCHET 2005-A A5W - RMBS .. [ 06/01/2021. [ PaydOWN............cvvereerrireieneisnniiisnesisnnies | e | ovnneeeenn 3412 | 3412 | 3,216 | 103,285 | | e 17T s il 17T | e 312 | i i | cvvrriieennd0 08/25/2035.

64829T AA 9 |NZES 18FNT1 A - CMO/RMBS . | 06/25/2021. | Paydown .1,348,842 05/25/2023.

64829T AB 7 |NZES 18FNT1B- CMO/RMBS... .. [ 06/25/2021. | PaydOWN............covoieirriereieseieseieneiiesenes | s | 1,686,219 1 .....1,686,219 | .....1,686,082 | ..... 1,686,168 | .....cvvvverriins | BT | | BT i | 0 1886,219 | | | e | 27,460 |05/25/2023.

64829T AH 4 |NZES 18FNT2A-ABS .. [ 06/25/2021. | PAYAOWN...........coveirrreiceieceeiererieseiieneniesenes | cosrevienessennenennes | oo 1,544,054 | ...1,544,054 | .....1,543,626 | ..... 1,543,504 | ...ooovvinriiiee | eeereenB50 | i | e D80 [ | 1,544,054 | L || 0| 24,380 |07/25/2054.

64829T AJ 0 |NZES18FNT2B-ABS v [+ [ 06/25/2021. | PaydOWN. ... [ s | 002,219,678 | 1...2,219,578 | .....2,219,272 | ..... 2,219,074 07/25/2054.

64830Y AC 1 |NZES21FNT1A-CMO/RMBS..........cccovvmmmrimnrriarniiinns .. [ 06/25/2021. | PAYAOWN..........cocvvoreiceiicenieceiieseeieseninnnes | coerevessnsesensisennens | oenee.033,058 | ........633,058 | ........633,051 | ........ 03/25/2026.

651290 AP 3 | OVINTIV EXPLORATION INC. .| 06/18/2021. | Call @ 103.20 01/30/2022.

65130P AW 0 |NEWFL 2016-1 A2R - CDO. C| 04/20/2021. | Paydown 04/20/2028.

65251X AN 6 |NSBKY 1 AR - CDO.....ccoovoorriirririinnrieseiiereiiesesieniins .. | 04/26/2021. | Paydown............c.coovvwrerrernnenes 10/25/2028.

652520 AC 3 |[NWSTR1RBR-CDO .. | 04/20/2021. | Paydown 01/20/2027.

65444# AA 1 |9 CAMPUS CIRCLE WESTLAKE LLC ... |.. | 06/11/2021. | Paydown 07/01/2024.

65535V KX 5 |NAA2005-WF12A5 - RMBS.........cccoovivmmiiiiirininriiniins .| 06/01/2021. | Paydown..........cccoevenrinriiniiins 03/25/2035.

65535V  MJ 4 |NAA2005-AR3 1A1- RMBS . .. | 06/25/2021. | Paydown 07/25/2035.

65535V  NL 8 |NAA2005-AR4 5A3 - RMBS.........ccoooommmiiririirnriieriiiens .. | 06/25/2021. | Paydown 08/25/2035.

65539C AK 2 [NMRR2011-4R 110 - CMO/RMBS..........ccccooimmriiiirriis .1 06/01/2021. | Paydown...........ccocvvvimrinniiis 12/29/2036.

65540E BR 9 |NMRR 141R 3A8 - CMO/RMBS .. 1 06/25/2021. | PaYAOWN...........ocvvocviicriiceiieneiieseiiesesiennnes | coerevieenniseneienneens | cereer.880,856 | ........880,856 | ........ 735,515 07/26/2036.

65557F AA 4 |NORDEA BANK ABP.. C| 05/13/2021. | Maturity @ 100.00.........cccevvvmrirerierirniirerirens ....10,000,000 | ..... 9,950,800 | .....9,995,615 | .....cccoovvrivens | v 4,385 ....243,750 | 05/13/2021.
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655664 AU 4 |NORDSTROM INC.....ccooorvvrmrvrrernrrnines .. | 04/26/2021. | Call @ 100.00..........cevvirrierrirriiiiinniivenienirnes | ceerereinsissiiesienens | e 1,694,504 | ... 1,500,000 | ..... 1,500,000 | .....1,500,000 | ...ccovrovmrvviinns | verveimneriinns e v v | 1,500,000 ....252,473 | 05/15/2025.
667294 AW 2 |NORTHWEST AIRLINES 2002-1 PASS THROUGH T...... .. [ 06/10/2021. | PAYAOWN..........oovieeeiceiirceiineieeeeiesesieenes | eeeneseneseeeeeeesnnens | ceeeen 2,065,760 | ..... 2,065,756 | ..... 2,120,711 | ....2,076,105 | ..coocoovvrivenes | ee(10,345) | oo [ 0enn(10,345) | i | 2,065,760 ....142,233 | 10/01/2023.
66860G AC 8 |WOODS XV B2 -CDO.. L [06/21/2021. [ PAYAOWN..........oouiviiiciirinisiissiesiesienines | e | e 5,000,000 | ..... 5,000,000 | ..... 4,999,153 | ....4,999,330 | .coovoivircnniee | eereennB70 [ [ eeeeenB70 [ | 5,000,000 | ..ovveoes | conmererenriirnnnns | vverireennnd0 [ e 92,000 |06/20/2029.
67087T DE 8 |OAK2002-A A3 - ABS... .. [ 06/01/2021. [ PaYAOWN..........ooovvoiiireiireiieseisseiissesinnies | oeresineseesniesnniens | onreiea 34,023 | ......... 34,023 | .o | 032,210 | | 1813 | |l U813 i | 34,023 | .o [ [0 [ 827 | 05/15/2024.
67091R AP 4 |OCP 2015-8 2BR - CDO........ccoovverrrerrrieriiiereriresenienes D | 01/19/2021. [ VAOUS.........vvoreeeerreeirneeirceriseesiseseisessisenees | eresisssesisssnssssnnsens | coveemessnssssnnenes | svsmmsssnmsssnnseses | onemessnnnesnnnessns | conmeseenmssnnsens | coneeesenesinnnens | evereeeneB79 | veniiisnniiinns [ overeeneB79 [ [ i) 679 | oo | eerereeen(679) | e (679) | 04/19/2027.
67103H AB 3 |O'REILLY AUTOMOTIVE INC .1 06/15/2021. | Call @ 100.00........c.cevverreerrirriieiieniierienirees | crersreinsissiienienens | e 9,000,000 | ..... 9,000,000 | ... 8,984,340 | .....8,998,806 | ......cccoovuvure | voreeeen 60 | oo | rrieeeann 766 [ | 8,999,572 | ... ....312,188 | 09/15/2021.
67113A AP 5 |OBX 2019-EXP3 1A8 - CMO/RMBS.... <. [ 06/01/2021. | PAYAOWN.........oooovieeieceiiceiiceiieesiecesisenes | eresisenesesesseennens | cereeins 165,923 | ....... 165,923 | ....... 166,182 | ........ 166,177 | oovveeervvenies | eveerenn(254) | s [ (254) | e | e 165,923 | oo | e | e | 2,480 |09/25/2059.
67113X AB 6 |OBX 21J1A2- CMO/RMBS.........cccoovsvirinrinnicciisciiens .| 06/01/2021. | PaYAOWN........ooiviiiiiiririiniissicenieseieciniies | o | oo 626,195 | ........ 626,195 | ........ 622,379 | ..covvveiiereeies | e | 3,816 [ [ 13,816 | | 626,195 | ..cocooens [ e [ vvriiniennnl0 | 1,647 |05/25/2051.
67114  AA 0 |ORCC FINANCING IV LLC o [ 05/07/2021. | DIFECE........ooooveieiicecreeceesesiesssinssinns | eresienssesessessniens | areees 7,333,333 | ..... 7,333,333 | ... 7,333,333 | ...3,544,444 | i | [ [0 | | 7,333,333 | oo | o | verriiennn0 [ 40,614 | 08/02/2029.
67114* AA 0 |ORCC FINANCING IV LLC 2 [ 08/17/2021. | CALL....ooovceiieceiieceeieceiiesseiesesiseniieenes | eresieeesiensseseneens | ceees 10,800,000 |....10,800,000 |....10,800,000 | ..... 2,900,000 | ..o | e | v [0 [ [10210,800,000 | oo | e | reeeiieenn0 [ 49,230 | 08/02/2029.
67181D AA 9 |OAKIG 2020-1 A1 - CMBS/RMBS .. | 06/20/2021. | Paydown . .28,338 coerenn28,337 28,337 11/21/2050.
67181D AB 7 |OAKIG 2020-1 A2 - CMBS/RMBS... . [ 06/20/2021. | PAYAOWN..........cooviireeicviiceiieseeiesesiesesisnnies | oeeesissesiesnsessnniens | oeneeenn 28,338 | ..........28,338 | ......... 28,327 28,327 11/21/2050.
67190A AA 4 | OAKIG 2021-1 A1- RMBS .| 06/20/2021. | PAYAOWN........ouiviiirririiniinsiieiiesissisniiniies | cviisrisensissiiesienins | seeserieans 39,201 39,195 | oo e | evrriiennn® | |8 [ | 039,201 [ [ [0 | 182 | 01/20/2051.
67190A AB 2 | OAKIG 2021-1 A2 - RMBS, - 06/20/2021. | PAYAOWN. ..o [ coeseesisseseesnnesnnes | coeenenens 35,934 35,934 35,929 | oo [ | e | [ eeiennD [ i | e35,934 | i | 0 | 218 | 01/20/2051.
67401L AG 2 |OAKTAIC2-CDO........... .. [ 06/24/2021. | PaYAOWN..........orvveriiiriiiceiieseiieeeeieseiieneies | oeeenienesieessieeniens | eneeed 6,400,000 | ..... 6,400,000 | ..... 6,398,975 | ..... 6,396,673 ....205,697 | 10/20/2027.
67401U AC 1 |OAKCL 192 A1B-CDO... C| 04/15/2021. | PaYOWN..........cvvvmrriirrineiseinessseieneienas | sevveissiisnsiesnsiens | oo 12,000,000 |....12,000,000 |....12,000,000 |....12,000,000 ....249,600 | 04/15/2031.
674135 EM 6 | OAK 1999-A M2 - ABS. o [05/01/2021. [ PAYAOWN.........oooviireiceiiceiieseiiesesieeeiisnenes | oeeesienesissssinensens | cevienesissesisnnnes | oreeeseees 2414 | 1220 | 271 | i | e @T) [ | e 2T) | i | e [ e [0 [ 97 | 04/15/2029.
67448Q AC 5 |OBX 19EXP1 1A3 - CMO/RMBS .| 06/01/2021. | PAYAOWN........ouiiiiririiiiniisniiesiesineisniinnies | ceveniinsissiiesienens | s 1,397,568 | ..... 1,397,568 | .....1,390,580 | .....1,390,672 | ....cccccovvveriee | ceee6,896 | oo [ 000 6,896 | i | 1,397,568 | ...cocvvvve [ v | 0 | s 21,292 |01/25/2059.
677071 AA 0 |OHANA MILITARY CMNTYSLLC... .. | 04/01/2021. | Paydown............c.coovvverrieanenes 200,000 | ........ 200,000 | ........199,010 | ... 201,671 | coovveevercvenne | oo 1B7) [ s | eeeeeec(1LBT) i | e 200,000 [ ..ocoovveee [ oo [ erverriieenn0 [ s 5,471 | 10/01/2021.
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC .. | 04/01/2021. | Paydown 106,675 | ........ 106,677 106,675 |... 10/01/2026.
677071 AM 4 | OHANA MILITARY COMMUNITIES LLC. . | 04/01/2021. | Paydown 71,305 ..71,305 10/01/2026.
67707C AG 3 |OAKC X-R A2B - CDO 04/20/2021. | Various. 9,000,000 | ..... 9,000,000 12/12/2030.
68268H AA 4 |OMFIT 2016-3 A- ABS.... .. | 06/18/2021. | Paydown.........ccccovvvererienirinrinns 3,392,305 | ..... 3,392,305 | ..... 3,486,615 | ....3,413,393 | ..o | i(21,089) | o | eni(21,089) [ o | 3,392,305 06/18/2031.
68268L AA 5 |OMFIT 2015-3A-ABS.... o | [ 06/18/2021. [ PaYAOWN. ... | ereseenesiessieseniens | e 2,687,264 | ... 2,687,264 | ... 2,643,735 | ....2,681,190 | .o | 08,074 | s [ 8074 | | 2,687,264 11/18/2028.
693456 AA 3 |PMTLT 2013-J1 A1- CMO/RMBS.........ccooovomirrirerrirrianns o+ [ 06/01/2021. | PAYAOWN.........coovienriecriiseiieseiiseeiiesesiseenes | oeeesieeesiseesieeneins | eveees 1,000,399 | ..... 1,000,399 | ........ 974,764 | ........ 975,606 | ..o | 24,793 | s | 00024793 | i | 1,000,399 |... 09/25/2043.
69346T AA 2 |PFP2019-5A-CDO....... . .. [ 06/16/2021. | PAYAOWN. ... | enesenssessniesnniens | oereienas 423,095 | ........ 423,095 | ....... 418,864 | ....... 418,887 | ..o | 208 | | 4,208 | | 423,095 | ... 04/14/2036.
69346W AA 5 [PFP2019-6 A- CMBS.........coovvviiirriiiriiereiieceiieseieenees C| 06/16/2021. | PAYAOWN........ocveereveirceeirceeieceeiseeieseeeisesinas | ceevisssesiesssssensiens | ceveeees 338,839 | ........ 338,839 | ........ 335238 | ........ 335,305 | ..oovveirniiienns | 3,834 | | 03,834 | | 338,839 04/16/2037.
69362B AY 8 |PSEG POWERLLC...... .1 06/15/2021. | Call @ 100.00..........ovverrierrirriiiinniirerienirees | ererereiensissiiesienens | o 4,000,000 | ..... 4,000,000 | ..... 3,986,440 | .....3,998,909 | .....ccocvvvviee | vreerene 700 [ i | vvieeean 700 [ | e 3,999,609 09/15/2021.
693684 AA 0 |PSMC 201 A1- CMO/RMBS .. [ 06/01/2021. | PAYAOWN..........oovoeeeiceiineiineiieeeeiesenieenes | s | ceeees 2,040,713 | ..... 2,040,713 | ..... 2,086,310 | .....2,054,029 | ....ccccovrivunes | ee(13,316) | oovvricciians [ c0eenn(13,316) | oo | e 2,040,713 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS .. 1 06/01/2021. | Paydown...........cc..ovvveeerreonnnnes 2,594,729 | ... 2,594,729 | ..... 2,646,623 | ... 2,626,572 | ..occvverieniinns | n(31,843) | s [ (31,843) | | 2,594,729 10/25/2049.
693758 AA 5 |PSMC 2019-3 A1 - CMO/RMBS o | [ 06/01/2021. | PAYAOWN. ... [ e | s 3,511,146 | ... 3,511,146 | ... 3,562,167 | .....3,531,011 | oo | e(19,865) | oo [ 00enn(19,865) | oo | e 3,511,146 11/26/2049.
69412V AA 6 |COLUMBIA BANKING SYSTEM INC........cooovvvvirarriranes .. 106/30/2021. | Call @ 100.00...........cveerrrreeerreererereeceieeneeienes | oererieneseeeeeieeneens | ereees 5,000,000 | ..... 5,000,000 | ... 5,000,000 | ..... 5,000,006 | ...oooovveerri | e B) s | eevrenieena(B) [ | e 5,000,000 06/30/2026.
695467 AA 0 |PAID 2020-3A-ABS.. . v [ [ 06/15/2021. | PAYAOWN.......ovvririiieirrierississisensenseesenssines | svsversssssesenssninssens | soeees 1,544 177 | ... 1,544 177 | ... 1,544,163 | ... 1,544,167 | ..ooocvvvvincne | v 10 [ [ 10 [ | e 1,544 177 | ... 05/17/2027.
70215%# AA 8 | PARTSTAT (VARIAN 2020 | ) SUPPLY AGREEME.......... o+ [ 06/15/2021. | PAYAOWN..........oovoeieiiceeicenieeniceniecesinenes | eeesssenesesensesnnnens | ceneeinns 136,449 | ........ 136,449 | ....... 136,449 | ........ 136,449 | oo | oo [ v [0 | | e 136,449 | ... 03/15/2030.
703370 10 0 |PATRONS'LEGACY 2003-IV - ABS.... .| 04/23/2021. | Call @ 100.00..........covvererieririiriiniiierienines | ceeeriiensissiisesenens | e 1,604,173 | ..... 1,604,173 | ... 1,604,173 | ..... 1,604,173 [ oo e | e | ervvsniieeeend0 | e | e 1,604,173 | ... 12/23/2063.
70338A 10 3 |PATRONS LEGACY 2003-lIl o [ 04/19/2021. | PAYAOWN. ... | ensiennsessnsinniies | oonvienas 348,033 | ....... 348,033 | ........ 348,033 | ........ 348,033 | ..o [ [ e |0 | | 348,033 |... 12/17/2053.
70338C 10 9 |PATRONS LEGACY 2004-1 A LILACS - ABS... .. | 05/04/2021. | PAYAOWN..........coveorriiiriiieceriereeiereiiesesieeeees | oeneviennniseninnnnins | ceneernc 816,667 | oo 416,667 | ........ 416,667 | ... 416,667 | ...oooovvveverres | oervrrenen(0) i | e (0) [ | e 416,667 | ..o | e | rerrrreenn0 [ 10,040 | 05/04/2054.
704699 AA 5 | PEAPACK-GLADSTONE FINANCIAL CORP.. . 106/30/2021. | Call @ 100.00...........coomveenrrrismrisrrienriieneies [ e | 25,000,000 | ... 5,000,000 | ... 5,000,000 ..5,000,000 ....150,000 | 06/30/2026.
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER, v [+ | 06/30/2021. | CALL....courvrrereererieirneeiserinenieniseesssnissnnenins | ensessessnessnssesensens | eeveeennnssnn,0800 | vovieiins 5,030 | oo 5,030 25,030 [ [ [ e 0 [ 149 | 12/31/2031.
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS........cccocvniunee C [ 06/15/2021. | PaydOWN........couvvrivrerieirnriersiseieresisssiserennsnees | cvveniserensssenninnnens | cenenenn 139,205 | i 139,206 | ........ 139,205 | ....oe139,202 | oo | v [ [ | | 139,205 | coovvven | veererreriennens | v, 0 ] 2,346 | 06/15/2044.
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72703P  AA 1 |PLNT 2018-1 A21 - ABS......coviriiriieeerssisieniens .. | 06/05/2021. | Paydown .16,000 . .341 | 09/08/2048.
72703P AC 7 |PLNT 191 A2-ABS...... .. | 06/05/2021. | Paydown coeeeen 17,500 coenee. 17,500 .0 | .....338 [ 12/05/2049.
740367 ES 2 |PREFERRED BANK... .. 106/18/2021. | Call @ 100.00.........crveerrrreerceeereieereiieeenirenes | reeereeeesiseeeeeeneens | eeeee 10,000,000 210,000,075 | oo | evvreeed(78) | o | wevverieneneT8) e {00210,000,000 | oo | v | e 0 |...303,993 |06/15/2026.
74040T AC 7 |PRETSL4 MNT-CDO.... .. | 06/23/2021. | Paydown .37 | 12/23/2031.
74040Y AB 8 |PRETSL 10A2-CDO ... | .| 04/05/2021. | Paydown 07/03/2033.
74041C  AA 7 [PRETSL XV AT-CDO.....cciiiiiriieirerieisnssieriseessnssies .| 06/28/2021. [ PaydowWN.........ccvvveeiriereinrinenes 09/26/2034.
74041E  AA 3 |PRETSL XVIIAT-CDO....coorveererirneeciseceieseiienenes .+ 1 06/23/2021. | PaYAOWN..........oooecriiceiiceiieseiieeesieseniennnes | verenieennesenisennnns | cenernn 202,128 | 1. 252,128 | .oeoc 209,137 | ....... 249,670 03/23/2035.
74041N  AA 3 [PRETSLXIIA1-CDO.... C | 06/24/2021. | Paydown.........c.covuriverincnierinnienississiienis | e | 006,107,420 | .....4,504,401 | ... 4,281,952 | ... 6,081,634 12/24/2033.
74041N AL 9 |PRETSLXIIA1-CDO.... C| 06/24/2021. | PaydOWN..........coooreiireiereiieseeeneiiesnesissniinns | crvvesnsssnssessnienns | ceveennnn07,489 | 100000 67,353 | .........56,290 | ......... 65,797 12/24/2033.
74042D AA 4 |PRETSLXXA1-CDO. .. | 06/22/2021. | Paydown 988,825 . 03/22/2038.
74042F AA 9 |PRETSL25A1-CDO.. ... | C| 06/22/2021. | Paydown s cern 56,488 | cirenn.55,095 1,393 | | 56,488 06/22/2037.
74042H  AA 5 |PRETSLXIXAT-CDO....ooiiviiciriireriieniieneecesiesenenns o+ [ 06/22/2021. | PAYAOWN..........oooviireciieceiieseeieeeniesesienies | eeenienesieeseeennnins | e 4,712,069 | ... 4,712,069 | ..... 3,634,747 | ..... 4,496,448 | .....ccovvvvvenes | 215,620 | i [ 215,620 | ..coovvies | vornn 4,712,069 12/22/2035.
74042H AB 3 |PRETSLXIXA2-CDO.... . | 06/22/2021. | Paydown v 13274 | 13274 | ... 11,292 | e 13216 | oo | v B8 [ [ B8 [ [ 13,274 12/22/2035.
74042) AA 1 |PRETSL XXIA1-CDO.... 06/22/2021. | Paydown ....6,073,204 | ... 6,073,204 | ..... 5,129,857 | ..... 5,889,138 ...184,086 | .......cccovviers | ... 184,066 | oo | 6,073,204 03/22/2038.
74042M  AA 4 [PRETSL 22 A1 - CDO.....ccoooreeiririerreieereseceiieceiieseions 06/22/2021. | Paydown.............coovveeereveecneenns 2,599,266 | ..... 2,599,266 | ..... 2,258,824 | ... 2,451,128 | oo 2148138 | [ 148,138 | covvoveces | 2,599,266 09/22/2036.
74042T AA 9 |PRETSL XXVIIA1-CDO.... . | 06/22/2021. | Paydown 11,919 11,919 12/22/2037.
74042W AA 2 |PRETSL XVIIl A1-CDO, 06/23/2021. | Paydown 09/23/2035.
74043A AC 5 |PRETSL XXIIl AFP - CDO... . [ 06/22/2021. [ PaYdOWN..........ooociviiicririnisniseierienisniienns | ceevisreeniesnisniinns | conneenn 80,679 | 0000 40,679 | 146,778 | 139,673 | o | 201,005 | s [ e 1,005 | | e 40,679 12/22/2036.
74043A AD 3 |PRETSL XXIll A1-CDO.. . | 06/22/2021. | Paydown . 546,797 12/22/2036.
74043C AA 5 |PRETSL 24 A1-CDO. co | C| 06/22/2021. | PAYAOWN.......ooovivrreerrieceiienenieeneisnenseeneeins | cevvinenniesennnninns | 002,960,767 | .....2,960,767 | ....2,261,596 | .....2,853,927 |....cccocvvurriines | ... 106,840 | oo | 106,840 | i | e 2,960,767 03/22/2037.
74338* AA 6 |PROJECT AXIS GARNER NC SENIOR NOTE LEASE..... | .. | 06/15/2021. | Paydown ..93,478 11/15/2039.
74351@ AA 6 |PROJECT ARROW OAK CREEK WI SUBORDINATED... | .. | 06/11/2021. | Paydown . ..98,459 07/10/2040.
743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS......ccovrvererririirerinsinninns .. | 06/01/2021. | Paydown v 465,128 | .......465,128 | L AT1TAN | L AT1A96 | | nnn(6,369) | i [ (6,369 | i | 465,128 02/25/2050.
74387L AC 5 |PFMT 2019-1 A2 - CMO/RMBS .. [ 06/01/2021. | PAYAOWN. ... | eeesienesesnssesnniens | v 1,332,507 | ....1,149,631 | ....1,165,617 | ....1,164,887 | ......cccovveunnn | .. 167,621 | oo | 167,621 | i | 1,332,507 12/27/2049.
74387Y AD 5 |PFMT 2021-1 A2A - CMO/RMBS.... .| 06/01/2021. | Paydown . 706,839 04/25/2051.
74922M  AA 9 | RALI 2006-QA6 A1 - RMBS .. [ 06/25/2021. | PaydOWN............cvvoriirrirnisneisseiisseiiennnes | e | coneenn 159,648 | ... 168,237 | .......138,349 | .......156,360 | .....cccooivunes | 003,289 | s [ 0000 3,289 | | 159,648 07/25/2036.
74922Q AA 0 |RALI2006-QA8 A1 - RMBS. .. [ 06/25/2021. | PaYAOWN..........ccvvereiiceeieceeieneeieneiieneeiennees | conrevesnesienninnniens | cvereerenni 26,933 | 10000 25,743 | 1000 19,706 | 1.iii026,296 | oo | eeeenee 837 | s [ eieeeeaB37 | | 26,933 09/25/2036.
74923G  AC 7 |RALI2007-QA1 A3 - RMBS. v [+ [ 06/25/2021. | PaydOWN.......oocvuevrivriirieieirssierssissienssnsseeenss | conreressenssnnnneninnes | coeneeenn 109,690 | 100 107,045 | ..n84,122 | 107,811 | i | oo 1879 [ [ oo 1,879 | | e 109,690 01/25/2037.
74927B  AK 6 |RBSSP 2009-8 7A1 - CMO/RMBS...........ccoovvvrerrriirriis .. [ 05/01/2021. | PAYAOWN..........coveereiceeirerienneieeniisneniennees | coenenesnnnesnnennneens | conreeeenni 21,808 | 1000 21,805 | 11000i23,523 | 126,531 | v | e (4726) | s [ el ,726) | v | 21,805 09/26/2037.
74927B  AK 6 |RBSSP 2009-8 7A1 - CMO/RMBS.. .| 06/01/2021. | PaydOwN.........cvvrriiririiniisniiceienineisniisnies | ceveriessissiiesenins | orieenenn 23,738 | c00eeen23,738 | 10010 25,608 | ....e..n.28,883 | oo | eend(5,144) | s | e (5144) | i | 23,738 09/26/2037.
74927T AC 5 |RBSSP 2010-9 3A2 - CMO/RMBS.. ... | ..| 06/26/2021. | Paydown 209,066 | ........209,066 | ........196,260 | .......208,100 | ...ccccoverrmerirenr | worreer 985 | v | verrerrnn 985 | o | i 209,066 10/26/2034.
74928D AV 7 |RBSSP 2009-1A 7A2 - CMO/RMBS...........ccooovomirrirariiis o+ [ 06/01/2021. | PAYAOWN. ........ooovieeiiriiiceeieceeieeesieseiineies | eeevisenesiesesiseneins | cereienas 114,362 | .......104,034 | ........47,070 | ...... 108,489 | ....ccoccccoorioiee | 5,874 | i | 5874 | | 114,362 06/01/2037.
74928F AY 6 |RBSSP 2009-3 6A3 - CMO/RMBS .. | 06/01/2021. | PaYdOWN........ouvvririrrirriiniinnrierieninnninsiinnies | evssesensisnsnenienens | cveerrn523,680 | 10000.531,357 | ........324,814 | 513,756 | v | 00009,923 | i | 000,923 | i | 523,680 03/25/2036.
74928R  AB 0 |RBSSP 2009-10 1A2 - CMO/RMBS.... cee | [ 06/01/2021. | PAYAOWN. ... | coenneisnniessnnninnnes | eereneen 41,936 | 000 41,936 | 125,778 | 11,959 | i [ e 23) [ | 23) s | s 41,936 08/26/2035.
749280 AM 9 |RBSSP 2009-12 5A2 - CMO/RMBS.........ovvvererriorriins .| 06/01/2021. | PaydOWN.........ovvvirieririiniiseiserieninsisniisnies | seeeriessisssienenins | evveenee D078 | i 71,387 | 1000050,556 | ...t 56,678 | oo | 001,000 | s | e 1,000 | s | s 57,678 08/26/2036.
749280 AX 5 |RBSSP2009-12 8A2 - CMO/RMBS.... .. [ 06/01/2021. | PaydOWN...........covverriinrireinrisseisnnieeneies | e | connnennn88,156 | 10000 84,991 | 10036,151 | 183,592 | v | e 1,564 | s [ 1,564 | | 85,156 06/26/2036.
749280 BV 8 |RBSSP2009-12 162 - CMO/RMBS .. | 06/25/2021. | Paydown ...1,755,001 | ....1,430,326 | ...1,724,334 | ...ccooooovvvriincs | 030,667 | oo | 1000 30,667 | s | 1,755,001 10/26/2035.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS............coovvvmrriiiiriiins .. 1 05/25/2021. | PaydOWN...........ccvvoririneiieneisseisneiinnies | e | oennenn 153,043 | L 153,505 | ........ 146,614 | ......151,934 | i | 1109 | [l 1109 | | 153,043 02/26/2051.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS.. .. | 06/25/2021. | Paydown 267,722 | ........ 163,583 | .......225,420 | oo | 8131 | [ 8131 | | 233,551 02/26/2051.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS.. . | 06/25/2021. | Paydown 108,638 | ........ 103,761 | oot 74,648 | oo | 993 | i | 993 | | 75,642 02/26/2051.
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74929F AK 5 |RBSSP 2010-3 4A2 - CMO/RMBS, ... | .. | 06/01/2021. | Paydown 184,610 | ........ 181,552 | ........ 179,932 | oo | e 878 | s | e 878 | i | e 184,610 0] e 2,278 | 12/26/2035.

74930X BB 2 |RBSSP RESECURITIZATION TRUST 2012-1- MB.......... .. | 05/01/2021. | Paydown [ 119,797 | ........ 114,406 | ........ 121,260 | oo | e (1,463) | s [ e (1,463) | o | e 119,797 01/01/2029.

74930X BB 2 |RBSSP RESECURITIZATION TRUST 2012-1 - MB.......... .| 06/01/2021. | PaYAOWN........ooiviiiiiirisriiniissicesieneieniniies | o | oo 179,100 | ........ 179,100 | ........ 171,041 | ........ 181,287 | coooevvceciee | e @187) [ s [ e 2187) [ | e 179,100 | ..oceeeeee 01/01/2029.

749357 AA 7 |RCKT 191 A1- CMO/RMBS.... .. [ 06/01/2021. | PAYAOWN. ..o | eeesissseesesessniens | aneees 3441762 | ... 3,441,761 | ... 3,495,001 | ..... 3,456,259 09/27/2049.

749389 AA 0 |RCKT201A1-CMO/RMBS.... co |- [ 06/25/2021. | PAYAOWN.........ooooeiiceiiceiieseeieeiiesesineies | eeeseseenniseeieenneens | ceeees 2,988,214 | ..... 2,988,214 | ... 2,853,745 | ... 2,960,843 02/25/2050.

74951P  DQ 8 |RESIF 2005-A B3 - CMO/RMBS........ccocvoiivrrrinriiirerines + 1 05/10/2021. [ PAYOWN.......oovvrrvreirrieirerireeniersesssissinisensees | ceeenssensnsseenennninns | connennnsenssnennns | ornrne3935382 | wonrerersne 901 [ eoiiiiiviiiviicines [ v [ | e | om0 e | v [ 03/10/2037.

749574 AC 3 |RFMSI2006-SA2 2A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 19,702 08/25/2036.

74958T AB 9 |RFMSI 2007-SA3 2A1 - CMO/RMBS.. .| 06/01/2021. | Paydown 68,158 07/27/2037.

74958W AC 0 |RFMSI2007-SA1 2A2 - CMO/RMBS..........cocoovurviiariiinane .. [ 06/01/2021. [ PaYAOWN..........cooviiieireireiieseisseiisseiinnies | oeresesnesiessiesnniees | conreiins 15,687 | ... 18297 | ..........8421 | 15,239 | | oo 88T | e 8T || 15,687 | 02/25/2037.

74958X AF 1 |RFMSI 2007-SA2 4A - CMO/RMBS o+ [ 06/01/2021. | PAYAOWN..........oooviereieceiiceiieseeiesniieseiineies | eeeviseeesieenseeeseins | cereiens 169,224 04/25/2037.

74968R AA 3 |RPIT 191 A- CMO/RMBS .. [ 06/25/2021. | PaYdOWN. ... | enevisnnsinsiinnines | e 6,811,124 10/25/2063.

74969B AA 7 |RBIT202A-ABS...... o | [ 06/25/2021. | PAYAOWN.........ovovvceiiceiiecenieseeiseenieseniees [ coeerenieneiieeneieenes | e 3,265,095 | ... 3,265,095 | ..... 3,264,156 | ..... 3,264,026 | ...oooovriven | 1,089 | .o [ e 1,069 | oo | 3,265,095 |.......... 06/25/2030.

74969M AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2....... .| 06/25/2021. [ PAYAOWN.......oocvrreririiiieireiserssiseeesisessssieninns | seeessesssssesssssinsnns | soeees 1,476,729 | ..... 1,476,729 | ..... 1,476,729 | ..... TA76,729 | oo | a0 e [0 s | e 1,476,729 04/26/2060.

75086# AA 3 |RAINIER GSA PORTFOLIO I, LLC......ccoovvvricrrcciiie .. [ 06/15/2021. | PAYAOWN..........oocviireicrieneeieneeieseiieneiisnnnes | coeneviseenisnnnsenees | conneeeen09,1100 | 10000059,110 | i 59,110 | ......... 59,110 | oo | e (0) | o | e (0) s | s 06/15/2036.

75114R AD 7 |RALI2006-QA3 A1 - RMBS.........ccooovummrrirarririnnriinniiinnes .+ 105/25/2021. | PaYAOWN..........oviecriiceiieceiienerieeneiesenienenes | oereveenenissnsiennens | ceneeenn 379,774 | 379,441 | L 317,944 | ... 359,807 | ..ovvveeeriiienns [ 19,988 | o | 00000 19,968 | s | 379,774 | 04/25/2036.

75114R  AD 7 |RALI2006-QA3 A1 - RMBS .. 1 06/25/2021. | PaydOWN............cvvrireiceieneissnieseisnnies | e | oennnnn 261,638 | .....240,895 | ....... 201,852 | ........ 244291 | e [l 1T247 | |l AT28T | | 261,538 04/25/2036.

751158 AC 3 |RALI2006-QA5 2A1 - CMO/RMBS. .+ 1 06/01/2021. | PAYAOWN..........oooiecveirceiiceiienenieeesiesesienenes | cvereveenenessneesenneens | ceneeen 174,599 | 194,115 | L, 154,526 | ........ 173,372 | oo | e 1,227 | s [ 1,227 | | e 174,599 07/25/2036.

75115L  AA 5 |RALI2007-QH7 1A1- RMBS.. .| 06/25/2021. [ PAYOWN.......oovvrrvreirrieierieierississeensensssiensns | seerensseresssnsnenssnnee | e 166,519 | 110,166,519 | ... 153,197 | ........ 151,982 | oo {00 14836 | s [ 014836 | | 166,519 08/25/2037.

75156V AD 7 |RAMP 2006-RS3 A4 - RMBS.. .. | 06/25/2021. | Paydown .153,317 191,945 194,923 05/25/2036.

754730 AD 1 |RAYMOND JAMES FINANCIAL INC.. .. | 04/02/2021. | Tender Offer...........cccoumrvemmrremnreeeceineneineeens 04/01/2024.

75575) AA 3 |RCMT 2020-FL4 A - CMBS .. | 06/25/2021. | Paydown............c.cccovvvnrriinnnes 02/26/2035.

759351 AJ 8 |REINSURANCE GROUP OF AMERICA INC.. .. | 06/01/2021. | Maturity @ 100.00....... 06/01/2021.

759676 AF 6 |RAMC 2006-2 AF3 - RMBS .. | 06/01/2021. | Paydown.........ccocovvvererinriiniinnns 08/25/2036.

75971F AY 9 |RAMC 2007-3 AF6 - RMBS .. | 06/01/2021. | Paydown 09/25/2037.

759950 DM 7 |RAMC 2004-3 AF5 - RMBS. .| 06/01/2021. | Paydown 11/25/2034.

759950 EM 6 |RAMC 2004-4 AF5 - RMBS .. | 06/01/2021. | Paydown 02/25/2035.

760985 S6 9 |RFSC 04RP1 M3 - RMBS .. | 06/25/2021. | Paydown 11/25/2042.

76110H H8 5 |RALI2004-QA6 NB4 - CMO/RMBS. .| 06/01/2021. | Paydown 12/26/2034.

76110H T9 0 |RALI2005-QA2 NB2 - CMO/RMBS...........cocovvvvearriiannnens .. 1 06/01/2021. | Paydown............c.ccovvvrerrirannnes 02/25/2035.

76110V RX 8 |RFMS22005-HS1 1A4 - RMBS .| 06/01/2021. | Paydown 09/25/2035.

761118  BU 1 |RALI 2005-QA8 NB2 - CMO/RMBS. .. | 06/01/2021. | Paydown 07/25/2035.

761118 FL 7 |RALI2005-QA9 CB3 - CMO/RMBS...........cooovveerrireriis .. 1 06/01/2021. | Paydown............c..coovvererreeranenes 08/25/2035.

761118 FM 5 |RALI 2005-QA9 N41 - CMO/RMBS .| 06/01/2021. | Paydown 08/25/2035.

761118 KH 0 |RALI2005-QS15 2A - CMO/RMBS ... |..| 06/01/2021. | Paydown 10/25/2035.

761118  UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS.........ccoovverivniricrirs .| 06/01/2021. | Paydown..........cccoevenrinriiniiins 02/25/2036.

76111X TF 0 |RFMSI 2005-SA1 3A - CMO/RMBS.... .. [ 06/01/2021. | PAYAOWN..........oooviviiiriceineissiineinnies | eneiennsesnnsessniees | oonvienas 103,648 | .......103,648 | ....... 101,489 | ........ 102,481 | oo | e LIBT | [l 167 | | e 103,648 | ..oooovves | v | v | 1,048 | 03/25/2035.

76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS .. | 06/01/2021. | Paydown 253,192 | .....27T7,979 | ... 252,768 | ........ 250,483 | ..o | 2709 | | 2,709 | i | 253,192 | v | e | vererreennnd0 [ e 3,993 | 05/18/2035.

76971E  AA 2 |RBIT 20HB1 A1 - ABS .. 1 06/25/2021. | PaydOWN...........ovverrirrienrisnnisnniisnniisnnies | cosnevesnnsisnnsennnnees | o 1,334 | i 1,334 | 1,334 | 1334 | | 0 i [0 [ [ 1,334 | | i | venriinnn0 9 | 10/25/2050.

78386N BC 2 [SACO 1993-3 1B1- RMBS, .. [ 06/01/2021. | PaYAOWN...........cvvecviireeiererieneeissniiensiiennnes | coerevesnesienneennneens | coereeenn 40,809 | 110000 40,809 | 11.iii39,731 | 140,434 | i | BT [ [ i3T5 | | 40,809 | ..o | e | 0 [ e 862 | 04/25/2039.

78397A  AB 0 |SCFET 2019-1 A2 - ABS......covviirirriirerieisnieiessssienienes .+ 06/20/2021. [ PAYOWN........ocvvrrvrirriererieirerisisisesisssiseiensnes | seeensnerensssenensnnnee | ereeennn009,374 | 1...0.659,374 | ........659,312 | ........659,267 | ..ooovevivcivine | v 107 | i [ v 107 | | o 659,374 10/21/2024.
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784054 AB 4 |SCFET 201 A2 - ABS... o | 06/21/2021. | PAYAOWN......coovivirvirrirriieiiesiienieninresssisnies | cvesssesssisssiesienens | s 1,936,575 | ..... 1,936,575 | ..... 1,936,483 | ..... 1,936,511 | oo | e84 | 04 | | 1,936,575 | .ovveers e | vvvveiennnnl0 | 5,582 | 10/20/2025.
78443C BN 3 |SLMA 2004-B A3 - ABS..... o+ [ 06/15/2021. | PAYAOWN.........oooovieieiceiiceniseeisenissesinenes | eeesiseeeseesnsessneees | ceveienns 746,418 | ....... 746,418 | ........ 593,402 | ........ 694,885 | .......ccoovvivenns 51,832 | s | 0 B1,532 | i | T46,418 | oo [ [ cvericeennn0 | 1,995 | 03/15/2024.
78448Q AB 4 |SMB 2015-B A2A - ABS .. | 06/15/2021. | Paydown...........cc..ovvveeerreoennnes 233,011 233,011 | ....... 231,937 | ....... 232,738 | oo | T3 | i | 273 | | e 233,011 [ [ [ vvrieniennnl0 | 2,902 | 07/15/2027.
78454*  AA 5 | SMIF 2018 FINANCE LLC........cccoovvovvmviiiriirannns o [ 04/19/2021. [ DIFECE........ooouvereireiecreereieresissesisnnieenns | connenesnnnennisnniens | e 40,301 | 10000040,301 | 140,301 | 140,301 | i e [ [0 [ [ e 40,301 | v | e | venriennn0 1,049 | 07/16/2040.
78471D 5 |SCLP 161 A-ABS........... .. [ 06/25/2021. | PaYAOWN..........oovoerreieceieceiieneeieneeieneniennnes | coeneveeneniennesnneens | oeneenc 401,375 110 401,375 | L. 401,331 | ... 401,359 | oo | e 16 | s [ 16 | | e 401,375 | s | e | vererreennnd0 [ e 5,413 | 08/25/2025.
784737 AJ 9 | STARM 2007-2 4A1 - CMO/RMBS..........oovvremrrerririirenns .. 06/01/2021. [ PAYOWN.......oovvrrverririreirrieiensensessnisnsiseensees | serensrenssnsseerennnnnns | orennnenenn8,008 | viieininnn8,003 | 5,195 | 8,010 [ iiciicns [ o (7) | oo | e (7) [ e | v 6,003 | .ooveees e | 0 | 74 | 04/25/2037.
78488L 8 [SWC 1 A-CDO...ovrrerrirerenreereeeeseeeens .. 1 05/15/2021. | PaYAOWN..........oooveeceeirceiiceeieneiieseeieneniennees | verevieennisensennnens | ceneeen 172,820 | 1. 172,820 | e 171,603 | ........ 172,213 | oo | 806 | s [ reeeenB06 | | e 172,820 | oo | e | v | 4,104 |08/15/2033.
80306A AA 8 |SAPA2018-1A-ABS.. C | 06/15/2021. | Paydown 225,912 225,558 | ...ooocveriiens | eeenn(1155) | i | e (1,155) | | e 224,403 20 ] 4,072 | 12/15/2040.
803828 AR 9 |SAILN2003-5A- ABS.........ccooovvimriiinriiniieneienninees C| 06/27/2021. | PaydOWN..........cooorvereiiereieneiennieenneiisnniens | sevvsnnisnsiisnniiens | cenvvenenes 1,348 | i 1,346 | T |8 i | 01,338 | i | 1,338 [ | 1,346 | s | e | s 0 [ 40 | 06/27/2033.
805564 EM 9 |SAST 1999-3 BFA - RMBS.. .. | 05/01/2021. | Paydown . 12/25/2032.
805564 KR 1 |SAST 2002-1 AF6 - RMBS.. .. | 06/29/2021. | Paydown . . ..507 | .. 508 | ... ...499 e . 10/25/2030.
813084 A* 1 |SEBRING SOFTWARE, INC......cccoocommivimirriiarrireneiirinenens .. 105/07/2021. | WRITE OFF.......cooiiiiieiiiniieniiseneeieneiienenes | oeresesenessseesesneeens | cereeens 307,792 | ..... 9,593,448 | ....... 413478 | ........ 959,345 | ..o [ civereicvennis | 20..545,867 | ....(545,867) | ... | e 413,478 | ..(105,686) | ....(105,686) | ...........eccc... 04/25/2018.
81375F CM 3 | SASI 1993-7 TA6 - CMO/RMBS.. .| 06/01/2021. | PAYAOWN.......coumiviiririiiiiniinienirineisniinnies | creiereissiisssiesinins | e 26 26 .26 26 12/25/2023.
81378E AA 1 |SABR 2007-BR4 A2A - RMBS .. | 06/25/2021. | Paydown 221,326 | ........ 221,326 | ......... 95,903 | ........ 215,623 . 221,326 05/26/2037.
81743A AA 7 |SEMT 2019-5 A1 - CMO/RMBS...........coovvomirvirarriirinniins o [ 06/01/2021. | PAYAOWN..........ooovieeiiceiiceiieceiieeeeiesesienies | eeesienesieessieeneins | ereees 2,275,136 | ..... 2,275,136 | ..... 2,314,951 | ... 2,313,583 | oo (38447) | o | e (38,447) | ..cvvoaces | 2,275,136 12/27/2049.
81745A AB 3 | SEMT 2013-5 A2 - CMO/RMBS.. .. 1 06/01/2021. | PaydOWN...........ovveirirrireineisseiisneiisnnies | e | oo 140,234 11 T40,234 | L., 700,793 | ........ 706,782 33,452 | .o | 000033452 | i | 740,234 05/25/2043.
81745C AA 1 |SEMT 2013-7 A1- CMO/RMBS.. ... |.. | 06/01/2021. | Paydown [ eerrr.894,090 | ... 625,447 | ...... 636,538 57,553 | ..ocoovvevennins | c0eenDT,853 | i | 694,090 06/25/2043.
81745 AA 6 |SEMT 2013-11 A1-CMO/RMBS........ccceorirmiririrnrirernnins + | 06/01/2021. [ PAYOWN.......oocvrivrirrirerisiesiesiseeesssessssieniens | seeensssissesesssssnnsns | cosnrenes 414,125 | ........ 414,125 | ........ 408,561 | ........ 409,422 | ..o | e 4703 | e [ o703 | | 414,125 09/25/2043.
81745M  AA 9 |SEMT 2013-2 A - CMO/RMBS . .. | 06/01/2021. | Paydown 850,954 850,954 | .. 62,287 774,780 . 850,954 02/25/2043.
81745R  AB 6 |SEMT 2013-3A2- CMO/RMBS.........cocooommrrimrrirerrriinns o+ [ 06/01/2021. | PAYAOWN. .......ooooieriicriiceiiseeiesssissesisenes | eeesienesiesessseeeins | cereienns 867,041 | ........ 867,041 | ....... 801,651 | ........ 806,407 | ...ovvoveririenns | 80,634 | oo | 000080,634 | i | 867,041 03/25/2043.
81748) AA 3 |SEMT 2019-4 A1- CMO/RMBS.. .. [ 06/01/2021. | PAYAOWN. ... | enesisnesinssinniees | arvees 2,741,702 | ..... 2,741,702 | ... 2,799,106 | ..... 2,759,745 | oo | (18,043) | e [ (18,043) | ..o | 2,741,702 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS.... .. | 06/25/2021. | Paydown 2,747,016 747,016 | ....2,814,833 759,843 . 12,826) . 2,747,016 03/25/2050.
81748M AA 6 |SEMT 2020-1 A1 - CMO/RMBS.. v |+ | 06/01/2021. | PAYAOWN.......oouiviniirririiiienieriesisssesssisnies | cverrsississsiesienens | e 1,656,613 | ..... 1,656,613 | ... 1,694,663 | ... 1,693,302 | ..o | 2e(36,689) | e | (36,689) 02/25/2050.
817743 AA 5 |SPRO 2019-1 A2 - RMBS.........ccoooviimrriinriiniieneiiinenens oo | 041252021 | PaYAOWN..........oovveiriiriiireiieseisseiesesinnies | oeresesenissnsesnniees | s 45625 | .......... 45625 | ......... 45,908 | ... 45,853 (228) 10/25/2049.
81788Y AA 1 |767LLC .. | 06/05/2021. | Paydown 263,204 263,204 263,204 263,205 10/05/2022.
82669G AS 3 |SIGNATURE BANK...... .. | 04/19/2021. | Call @ 100.00...........cvverreeeereieecriieseiienieienns | oereresneseensieinniens [ e 20,000,000 |....20,000,000 |....20,000,000 |....20,000,000 04/22/2026.
82817* AA 9 |SILVER SPRING METRO CENTER Il LIMITED P.... .| 06/05/2021. | Paydown .131,861 131,861 ..131,861 131,861 01/05/2029.
82817@ AA 7 |SILVER SPRING METRO CENTER IV LIMITED PA.. .. | 06/05/2021. | Paydown ceereennn 25,475 L25475 | ........25475 L25475 | e | e i |0 i | 25,475 01/05/2029.
83368R AA 0 [SOCIETE GENERALE SA........ccoooiiiiiiireiiereirecciineis C| 04/15/2021. | Maturity @ 100.00..........ccocmrveremreemeirnneriinnns | cevveeeeneeeeeeineeeins | oo 8,000,000 | .....8,000,000 | ..... 7,988,960 | .....7,999,685 | .....cccoooivurres | woereeen315 | s 315 | 8,000,000 04/15/2021.
83416W AA 1 |SOLAR STAR FUNDING LLC .. | 06/30/2021. | Paydown 42,389 42,389 06/30/2035.
83416W AB 9 |SOLAR STAR FUNDING LLC .. | 06/30/2021. | Paydown coerenn09,145 06/30/2035.
83417E  AA 0 |SOCTY 2014-1 A= ABS......oooririrerieriiereiiesesiesenieenes -+ [ 06/20/2021. | PAYAOWN..........ooviereiciiicieieceeisseeiesesieeies | eresiesesisenesieeneins | oeeevin 26,342 04/20/2044.
83438) AA 4 |SLOSO 2007-1 ALA - CDO.....cvrrrrerrierreieissisesnienees .. | 04/07/2021. | Paydown 85,375 10/07/2037.
83546D AF 5 |SONIC 2018-1 A2 - RMBS .. | 06/20/2021. | Paydown .39,950 02/20/2048.
83611M HM 3 |SVHE 2005-B M2 - RMBS.. . .| 06/01/2021. | PaydOwN.........cvvviririnriicrinnienierienrisniisnnes | cvesniesnisenienenens | eeeenenc 82,121 | 042,602 | i 05/25/2035.
83611M  JX 7 |SVHE 2005-OPT4 2A4 - RMBS, .. 1 06/25/2021. | PaydOWN............vvorviiceiceieneissnisseisnnies | e | oeneenn 264,530 | ....254,580 | ....... 194,716 12/25/2035.
84345P AB 8 | SOUTHERN NATURAL GAS COMPANY LLC.................. .. | 05/14/2021. | Call @ 100.00...........ccvueervreererieeererieceriererienes | coseevieeenesseirseneens | 225,000,000 | .....5,000,000 | ... 4,995,550 06/15/2021.
84858D AA 6 |SPIRIT AIRLINES CLASS A PASS THROUGH CER........ .. | 04/01/2021. | PaydOWN. ... | s | oo 120,714 10000120,714 | 120,714 10/01/2029.
85172M AA 2 |SLFT 2015-BA-ABS.... . .. [ 06/15/2021. | PAYAOWN..........oovvirveceiceiisneieeeiieneeierenes | coerevisnenisennsnenns | 21,282,717 111,282,717 | 1,282,917 05/15/2028.
85208H AA 1 [SPRTE 2017-1 A= ABS......cociirniinierieeesiseies e C [ 06/15/2021. | PaydOWN........courvvriverrrirerniieireninsisesnsssssseesenes | sevirenseressnsssensanes | sveerrenenc08,277 | 10err.68,280 | oovvve 68,025 12/15/2037.
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85208N  AD 2 [SPRNTS 2018-1 A1 -RMBS......ccovvvirirreiierreierseirenis .| 06/20/2021. [ PAYUOWN. .....oucvrririreinisirsiersssseeesssssssssensnns | seeessessssssensssssssnns | seeees 1,437,500 | ..... 1,437,500 | ..... 1,437,500 | ..... 1,437,500 | ..o v e [0 e | e 1,437,500 | .ooovvens e | cvvrieinennnn0 | 34,054 | 09/20/2029.
85235 AA 6 |STLOUIS COUNTY CONTROL PASS-THRU TRUST....... o+ [ 06/15/2021. | PAYAOWN.........oooovieieiceiiceniseeisenissesinenes | eeesiseeeseesnsessneees | ceveienns 217,351 | ... 217,351 | ... 217,351 | ... 217,351 | e | e 0) s | e (O) | i | s 217,351 12/15/2036.
855541 AC 2 |STARM2007-S13A1- CMO/RMBS.........ccocoevvviiinriiniins .| 06/01/2021. | PaYAOWN........ooiviiiiiirisriiniissicesieneieniniies | o | oo 121,690 | ........ 121,422 | ........ 104,074 | ........ 121,011 | e | eeeennB79 | 0 [ 679 [ | e 121,690 | oo | e 01/25/2037.
85571B AU 9 | STARWOOD PROPERTY TRUST INC.......cccccoovvvrirriirnns .. 1 06/29/2021. | AUSIMENL........coooorviicirienieneereeseiis | e | s 1,914,000 | ..... 1,914,000 | ..... 1,914,000 | ..o | e [ e [ e | o0 i | 1,914,000 07/15/2026.
85572R  AA 7 |STARR2018-1A-ABS oo [ C| 06/15/2021. | PAYAOWN........ooveoreiirreeirceeisceeieesissesseeessinas | ceevisseesssneseesnseens | ceveeees 396,683 | ... 396,683 395,466 395,779 | coovvveververinne | w904 | i | 904 | s | 396,683 05/15/2043.
85573L AA 9 |STARR2019-1A-ABS .. | €| 05/15/2021. [ PAYAOWN......ooviririrrireririsirnierssseessisnsssses | cevsseeenssssssssnnsnenns | ovviennns 98,765 | .......... 98,765 | .......... 98,760 | .......... 98,763 | ..o | 2 | e |2 | e | e 98,765 | ..o | e 03/15/2044.
859428 AT 1 |STERLING NATIONAL BANK.......ccoooireierrincriicniiens .. 1 04/01/2021. | Call @ 100.00...........rveerrreeerceeeereriereeieeeeireees | oerereeeeseeeseeeeneens | eeeee 10,000,000 |....10,000,000 |....10,000,000 | ....10,000,000 | ......ccccoverurues | rmmmreremmrrane | wvemmrirmenirnns [ evvvemiirenn0 [ e e 10,000,000 04/01/2026.
86212V AA 2 |STR2016-1 A1-ABS.... .. | 06/20/2021. | PAYAOWN........ooriiiiriiriniisniiesiiesineisniinnies | cevsrisnsissiissienins | e 54,321 | .......... 54,321 | .......... 54,292 | ......... 54,303 | .o | e 18 i [l 18 i | 54,321 10/22/2046.
86212V AD 6 |STR2018-1A1-ABS.... .. [ 06/20/2021. | PaYdOWN............ccvverrirrineieneisnniienniisnnnes | coerevsnnisnnisnnnens | conreerenni 20,0000 | 1000000025,000 | 24,994 | 024,996 | i | e s [ [ | 00000025,0000 | L | 10/20/2048.
86212V AE 4 |STR2018-1A2-ABS.... .. | 06/20/2021. | Paydown 10/20/2048.
86213C AB 1 [STR2015-1A2-ABS... . .. | 06/20/2021. | Paydown 04/20/2045.
863572 LV 3 |SASC 1996-4 A- CMO/RMBS..........ccooooomrriierrireriiennns - [ 06/01/2021. | PAYAOWN..........oocvverrierieieceiieseeienneienenirenenes | coerevienesiennsisnenns | oveeenereeni 2y 308 | oo 2,373 | 2,228 | 2,281 | | e 182 s 132 [ | 2,373 | s 09/25/2031.
863579 C3 0 |SARM 2005-21 6A3 - CMO/RMBS.. .| 06/01/2021. | Paydown 11/25/2035.
863579 J9 0 |SARM 2005-22 1A4 - CMO/RMBS.. .. | 06/01/2021. | Paydown 12/25/2035.
863579 RP 5 | SARM 2005-11 1A1 - CMO/RMBS - [ 06/01/2021. | PAYAOWN..........ooveereieriieeceieereeieneeiesenienenes | coeeevieneniennninnneins | onerenersend, 158 | 08,853 | ciiiccccn 7,768 | 8,184 | s | 975 | i [ 975 | | 9,158 | i [ 05/25/2035.
863579 SU 3 |SARM 2005-12 3A1 - CMO/RMBS.. .. | 06/01/2021. | Paydown 06/25/2035.
863579 UL 0 |SARM 2005-15 1A1- CMO/RMBS.. .. | 06/01/2021. | Paydown .18,465 07/25/2035.
863579 UU 0 |SARM 2005-15 4A1 - CMO/RMBS.. .| 06/01/2021. | Paydown .73,400 07/25/2035.
863579 VH 8 |SARM 2005-17 1A1- CMO/RMBS.. .. | 06/01/2021. | Paydown 24,163 08/25/2035.
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS.. .. | 06/25/2021. | Paydown 14,593 . ..6,649 ceeeeeenenn 2 | 08/25/2035.
863579 XR 4 |SARM 2005-18 8A1- CMO/RMBS.. .. 1 06/01/2021. | PaydOWN...........ccvverirriceieneissniiisneisnnies | e | o 1,151,6111..1,082,824 | L. 994,918 L0 11,963 | 09/25/2035.
863579 ZL 5 |SARM 2005-20 3A3 - CMO/RMBS.. .. | 06/01/2021. | Paydown 02,163 . 281,180 0 ..2,607 | 10/25/2035.
86358R DX 2 |SASC 2001-SB1 A5 - RMBS, .. | 06/01/2021. | PaydOWN........ooovvririrrirriniinnienieniirisssinnies | evssisennissisennenens | ceennn 140,288 [ 1110..140,288 | ....... 131,421 | ... 140,333 | e | e (4B) | e e (46) | e | v 140,288 08/25/2031.
86358R XY 8 [SASC 2002-AL1 A2 - RMBS.... .. [ 06/01/2021. [ PaYdOWN. ... | coereveenniesnnnsnnnens | e 143,225 1100 143,273 | 112,849 | 116,078 | | 27147 | s [ 27147 | | 143,225 02/25/2032.
86358R XZ 5 [SASC 2002-AL1 A3 - RMBS. .| 06/01/2021. | Paydown . 106,740 02/25/2032.
86358R YB 7 |SASC 2002-AL1 APO - RMBS .. [ 06/01/2021. | PaYdOWN............cvvereerrieneieneissnisneiiennies | v | conneennn 15,986 | 110000 15,989 | 111,283 | 15,639 | i | e 34T [ s [ 34T | | 15,986 02/25/2032.
86359A ME 0 |SASC 2003-AL1A-RMBS.. .. | 04/01/2021. | Paydown ...9,516 04/25/2031.
86359A ME 0 |SASC 2003-AL1 A -RMBS.. .| 06/01/2021. | Paydown 04/25/2031.
86359A MG 5 |SASC 2003-AL1 APO - RMBS .. | 04/01/2021. | Paydown............c.coovvvrerreinnnnes 04/25/2031.
86359A MG 5 | SASC 2003-AL1 APO - RMBS. .| 06/01/2021. | Paydown 04/25/2031.
86359A WR 0 |SASC 2003-AL2 A - RMBS ... |.. | 04/01/2021. | Paydown 6,493 coeren..8,493 01/25/2031.
86359A WR 0 |SASC 2003-AL2 A - RMBS.......ccoooiirviereiierniiirniiienii .. 1 06/01/2021. | Paydown............c..coovvererreeranenes 14,463 | oo | e 14,463 01/25/2031.
86359A WT 6 | SASC 2003-AL2 APO - RMBS.........coimivrimriernrirerenies .. | 04/01/2021. | Paydown 17,746 ... | 01/25/2031.
86359A WT 6 |SASC 2003-AL2 APO - RMBS .. | 06/01/2021. | Paydown .29,300 . .| 01/25/2031.
86359B 4U 2 | SASC 2005-4XS 14A - RMBS........cccoovviimrireriniiiniinnis .| 06/01/2021. | Paydown..........cccoevenrinriiniiins 235,873 235,873 220,541 03/25/2035.
86359B LE 9 | SARM 2004-14A1 - CMO/RMBS, .. | 06/01/2021. | Paydown 37,617 36,253 03/25/2034.
86359F AB 8 | SASC 2006-S2 A2 - RMBS ... | .. | 06/30/2021. | Paydown v 28,992 06/25/2036.
86359L NA 3 | SAMI 2005-AR6 2A1 - CMO/RMBS...........ccoovvvirriiniiinnns .. [ 06/25/2021. | PaydOWN...........ovioiricriceineiseiisseiiennies | enessssesisnnissnniies | oo 82,712 09/25/2045.
86360B AG 3 | SARM 2006-4 4A1 - CMO/RMBS.... .. | 06/01/2021. | Paydown .99,441 84,331 05/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 - CMO/RMBS.... .| 06/01/2021. | Paydown 27,932 05/25/2036.
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86363B AA 3 | SASC 2007-RM1 A1-CMO/RMBS..........ccccomrvrrirnrrrernnines .. | 06/25/2021. | Paydown ..6,477,489 | ... 6,477,489 | ..... 6,121,227 | ..... 6,127,609 349,879 | | 349,879 | .o | 6,477,489 | ..covvvs | v | 0 | 10,509 | 05/25/2047. | 1.F FE.

86909# AA 5 | SUSQUEHANNA (18 PROPERTIES ) CONTROL PAS..... | .. | 06/23/2021. | Paydown e 35,478 | 35478 | ......... 35478 | ......... 35,478 20 ] 848 | 12/23/2036.

869507 AA 1 |SPSS2017-1A-ABS.. o+ [ 06/15/2021. | PAYAOWN. .......cooevierriecriiceeieseiesesiisesiennes | eeeviseesiseesisneeins | oneevinned 42,078 | .......... 42,078 | .......... 42,057 | .......... 42,080 | ..o | e 18 i |18 i | 82,078 [ [ [ (U 758 | 01/15/2071.

87164K AC 8 | SYNGENTA FINANCE NV C| 05/21/2021. | VAHIOUS.........oooorveerrriiririereiieeeiienniessniesniis | sevvisssiessssesssens | oo 26,425,680 |....24,000,000 |....23,414,450 |....23,534,041 .2,871,111 | ..2,871,111 | ....727,553 | 04/24/2028.

871829 BL 0 |SYSCO CORP .. [ 06/07/2021. | TENder Offer...........cocvirieereiiereiieneiseseiirenens | oeeeriesesiseeeeesneens | eeeees 1,298,164 | ..... 1,011,000 | ..... 1,008,897 | ... 1,009,014 | oo | e 70 | i oo 70 [ | 2221,009,084 | i | s 1,916 | ...ccccee 1,916 | ....130,568 | 04/01/2030.

871829 BM 8 |SYSCO CORP....ccoevvrivirrierseieierissieernies .. 06/07/2021. [ TENDEr OffEr......ouvverirrieiiiieierieieeesissisnierins | seeensssisssnniennnsnee | coren 44,939,120 |....30,744,000 |....44,066,459 | ......cccocovrvmvvce | orrrmrccrrinins (147,033) [ oovvveriinns o (147,033) | oo | 43,919,426 | ........... ..1,019,694 |...1,019,694 | 1,386,554 |04/01/2040.

87233Q AA 6 |TC PIPELINES LP. oo [ 04/01/20271. | AQUSEMENE. ... | oereeeeeesisessieniens [ cevieressenesinnenes | eoenesssensissnneses | eenessenesiensssns | oemeseenessnnnsins | coreeesenssenneses | oenessenesinne | e | e 0 06/15/2021.

87275Q AA 5 |TRTX2018-FL2 A - CMBS. .| 06/17/2021. | Paydown.........cc.covvevrinriiniianns 11/18/2037.

87342R  AB 0 |BELL2016-1A22-RMBS..........cccoooimmrrimimirirririnniiinnnes .. 1 05/25/2021. | PaydOWN............ccvverrirrineiencissniiiesnisnenes | cosnerisnnisnniisnnis | conreenni 30,0000 | 1000030,000 | .........30,000 | ...ee0..30,000 | oo | oo | v [0 [ | 00000000 30,0000 | oo | s 05/25/2046.

87342R  AC 8 |BELL2016-1A23 - RMBS.........cccoovuimmrrimireireriieceienenes .. | 05/25/2021. | Paydown 05/25/2046.

87342R  AF 1 |BELL 181 A22- RMBS . <oor | - | 05/25/2021. | Paydown coene 17,500 11/25/2048.

87819# AA 2 | TD BANK MIAMI, FLORIDA........c.covivvirrriiereiieriiieni +. [ 06/15/2021. | PAYAOWN..........oooviieiceiiceiieseiisesieseninnies | eeesienesissnsesenneens | oeeeeenn 34511 | 34511 | 34511 | 3451 | [ 0) [ | (O e | e B345TT [ 01/15/2038.

881561 LE 2 |TMTS 2004-11HE A- RMBS... .. | 06/25/2021. | Paydown 11,543 . 10/25/2035.

881561 LR 3 | TMTS 2004-19HE A1 - RMBS. .. | 06/25/2021. | Paydown 47,900 ..47,900 10/25/2034.

881561 VY 7 |TMTS 2005-12ALT AF4 - RMBS.........cooovommmiiraririririris - [ 06/01/2021. [ PayAOWN..........oooveecriereieceieeneeieceeienenienenes | oeeevieneniennsisnnnins | ceneern 186,386 | ......186,386 | .......179,962 | .......180,073 | .cooooiiiviiiries | 8,313 | s [ 8,313 | | e 186,386 | ..ooooveves | crveerrerieeenens 07/25/2036.

88156E AB 2 | TMTS 2006-17HE AB1-RMBS........ccccoovvvviirriiinciiinnienns .. | 06/25/2021. | Paydown ..806,988 | .......917,362 | ..o [ 2,750 | s | 21,750 | i | 939,111 01/25/2038.

88156E AB 2 | TMTS 2006-17HE AB1 - RMBS . .. | 06/25/2021. | Paydown 276,084 | 82,133 | i | 2159 | | 2,159 | | 84,292 01/25/2038.

88157V AB 3 | TMTS 2007-6ALT A2 - RMBS......ccovvmiirernrireeerieirnninenns .. | 06/25/2021. | Paydown . 08/25/2038.

88159D AA 3 [TES2017-1A-ABS ... | .. | 04/20/2021. | Paydown ..51,450 . el 10/21/2047.

88167A AD 3 | TEVA PHARMACEUTICAL FINANCE NETHERLANDS.... | C | 06/22/2021. | Various ....10,000,000 R 470,082 07/21/2023.

88315L AC 2 |TMCL 2019-1 A- ABS 04/20/2021. | Paydown ....10,160,000 |....10,156,672 04/20/2044.

88430@ AA 1 |36TH STREET CAPITALLLC .| 06/15/2021. | CALL ,334,164 | .....3,334,164 .3,334,164 02/22/2041.

885220 DX 8 | TMST 2003-4 M1-RMBS......cccoomurrirrrirarrinnne o+ [ 06/25/2021. | PAYAOWN........oovrirrriircriiceniesnirenriessinennes | coveenessnnsseennenennens | conereenee SAT0 | i 34476 | 100029,133 | 11i0029,703 | s | e TTA | s [ e T4 | i | 34,476 09/25/2043.

885220 GB 3 | TMST 2004-4 1A - CMO/RMBS .. | 06/25/2021. | Paydown ...3,457 12/25/2044.

885220 GK 3 | TMST 2004-4 5A - CMO/RMBS.. .| 06/01/2021. | Paydown 12,830 12/25/2044.

885220 HM 8 | TMST 2005-2 A1 - CMO/RMBS... .. | 06/25/2021. | Paydown 157,836 07/25/2045.

885220 KW 2 |TMST 2006-2 A2B - CMO/RMBS.... . | 06/25/2021. | Paydown 246,634 04/25/2036.

88522R AB 0 |TMST 2006-5 A2 - CMO/RMBS, ... | .. | 05/25/2021. | Paydown cevennennn0,969 | L 5705 | .......11,119 08/25/2036.

88606W AA 0 [TBOLT 2017 A- ABS......cooieeiieriiceeeceieneeieseeesneens C| 06/15/2021. | PAYAOWN........ocvvereeerceiirceiicenieseniseeesiennsenns | ceevisensesnennnnninns | coeeenn 149,145 | L 149,145 | ... 149,139 | ........ 149,213 | oo | eereeeeenn(88) | s [ (68) | e | 149,145 | | 05/17/2032.

88607A AA 7 |TBOLT 2019 A-ABS. C | 06/15/2021. | Paydown 11/15/2039.

894126 AB 7 |TRAP4A1B-CDO, .. | 05/24/2021. | Paydown 251,825 05/24/2034.

89412K AA 8 |TRAPXIA1-CDO.... oo [ 04/12/2021. | PAYAOWN. .......oooiiiceiieceeieseeiesesieresinenes | eeesiseeeseeensiseneins | ceneiens 594,211 | ......594,211 | ......562,273 | ......583,002 | ...occcoomrvmumies {011,209 | i [ 11,209 | | 594211 | L 10/10/2041.

89412U AH 1 [TRAPVIA2-CDO.... .. | 05/17/2021. | Paydown 51,873 . . 11/16/2034.

89412W  AA 2 [TRAPVIIAT-CDO....ooovvveererereirecciis .. | 04/26/2021. | Paydown coeeen82,033 . 71,279 | ..........81,068 ..82,033 01/25/2035.

89413A AA 9 |TRAPIXA1-CDO.... .. | 0472712021, | PaYAOWN........ouiviiiiriiiiiniisnieeiensieniniies | o | oo 144,771 | ... 144771 | L 130,064 | ........ 132,191 144771 | .o 01/27/2040.

89413C AA 5 |TRAPXA1-CDO.... .. | 04/06/2021. | PaydOWN.............cvverrirrirciieneissniisseisnnies | e | oo 471,840 L 4T1,841 | L 439,402 | .......460,808 | ......ccooccounres {011,083 | s [ 11,083 | | 471,840 07/08/2041.

89413G AA 6 |TRAP12A1-CDO....cccooooverrirarrirarnienas .. | 04/06/2021. | PaYAOWN..........oocvoerriereiieceiienerieseeiesesieeenes | oereveenneissnsinnneens | cenen.041,748 | L..041,748 | ... 533,453 | .......634,310 | oo | 7438 | | e 7438 | i | 641,748 04/06/2042.

89441%# AA 4 | TRAVERSE CITY CONTROL TRUST -2018 - ABS........... .. [ 06/15/2021. | PaYAOWN. ... | e | 86,014 ] 1000.86,014 | i 86,874 | .........87,697 | .ccovviviriiianns | eennn(1,683) [ o | e (1,683) | i | 86,014 | .o [ 11/15/2039.

89655Y AA 4 |TRL2009-1 A-ABS......ccooiviimrvirerrirenininns .. | 06/16/2021. | Paydown 90,253 | ....89,384 | i | eene(1,082) [ i | e (1,082) | i | 88,321 11/16/2039.

89656C AA 1 |TRL2010-1 NTS - RMBS . | 06/16/2021. | Paydown ..362,064 | .......357,497 | ..o | n(11,948) | s | e (11,948) | i | 345,549 10/16/2040.
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89656F AA 4 |TRL2012-1 A1-ABS....... .| 06/15/2021. [ Paydown........ocvvveirirreinrinenes crrre e | 5,240,022 | ..... 5,240,022 | ..... 5,209,873 | ....52251138 | ...ccoovvrvrenes | e 14,884 | .o [ e 14,884 e [ e 5,240,022 | ..oooovee | v | 0 | 59,120 | 01/15/2043.
89656F AB 2 |TRL2012-1A2-ABS...... .. 1 06/15/2021. | Paydown............c..ccovvvrerreirnnenes SSSTOTRRRRRON VO 32,790,000 |....32,790,000 |....32,404,886 |....32,659,467 ....130,533 | ... I 130,533 | ............ | .....32,790,000 |... ....577,924 | 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS.... .| 06/15/2021. | Paydown.........cc.coevenrinriicniianns (SOOI O 13,879,380 |....13,879,380 |....14,115,314 |....14,048,905 ..(169,526) | ... | (169,526) | oo | 13,879,380 |... ...270,509 | 07/15/2043.
89657A AC 0 |TRL2020-1 A-ABS......cccoovivmmriirririnnninns .. | 06/17/2021. | Paydown............c.cccovvvirriinnnnes SESTORRON 138,298 | ........ 138,298 | ........ 138,265 | ........ 138,266 ST IR 138,298 | oo | e | v | 1,128 | 06/17/2048.
896578 AA 2 |TRL191A1-ABS woo |- [ 06/17/2021. | Paydown...........ccooervvrariiiannnes SESTOTTRRRON 397,679 | ........ 397,679 | ....... 377,982 | ....... 379,701 | oo [ 17977 | s | el T97T | | 397,679 | oo [ v [0 [ 6,330 | 04/17/2049.
89657B AB 0 |TRL2019-2 A1-ABS....... .. | 06/17/2021. | Paydown SRS S 506,174 | ........ 506,174 | ....... 506,054 | ........ 506,061 506,174 [ v [ | 0 [ 5,041 | 10/18/2049.
89690E AC 1 |TRMF 2011-1A2- ABS.....oiiiiiiiiiiiccieereseceiecenieeeons .. 106/15/2021. | Call @ 100.00...........cveerrveeemeeerererieserieneeienns | oeeereeneseseseeeeenens | eeeees 1,003,081 | ........ 998,494 | ........ 998,494 | ....... 998,521 v | 998,503 | | e (8) | e (8) | i 34,661 |07/15/2041.
89690E AE 7 |TRMF 2014-1 A2 - RMBS.... .. 06/15/2021. | Call @ 100.00........c.ccvveerirerirririiiniinsiienienes | coiesissiiensissiiesins | o 20,757,700 |....20,675,000 |....20,233,087 |....20,465,157 voer | 20,491,870 | ... ....504,987 | 04/15/2044.
89690E AG 2 |TRMF 2017-1 A2 - ABS .. [ 06/15/2021. | PAYAOWN...........ocvveieiieineiiseiisneisseiineies | eresisssesnssesnniens [ e 14,034,712 |....14,000,000 |....14,012,036 |....14,009,010 e 14,034,712 ....261,520 | 08/15/2047.
89707Y AA 2 |TROPC4BAI1L-CDO....... C| 04/15/2021. | PAYOWN.......oocveorrveerreeirceiieneriesneisneeniesnsinns | srvvienenesessissnneinns | ccevereee 18,746 | i 78,746 | i 61,137 | oo 76,340 78,746 | ... 04/15/2035.
897088 AA 1 |TROPC5AL1-CDO C| 04/15/2021. | Paydown . 00 102,827 1 ... 113,625 114,166 | ... 07/15/2036.
89821J AA 6 |TFINS 2019-1 A1-CDO C| 05/03/2021. | Paydown SESTOTTRTRRRRTOR ST 71,89 | .........71,896 | ..o 71,8% | ......... 71,896 02/02/2039.
90253@ AA 1 [UAPASS THROUGH TRUST, SERIES Al.......cccovvvvvinnnne .| 06/15/2021. [ Paydown.........c.ovvvevrrrmnivnriniines SRS S 355,054 | ........355,054 | ........ 358,562 | ... 357,663 02/15/2032.
90272* AA 0 |UHC (SENIOR NOTE) CONTROL PASS-THROUGH T.... | .. | 06/15/2021. | Paydown...........ccccooruruvearerinns SRS ST 50,263 | ..........50,263 | .......... 50,263 | ......... 50,254 - I 05/15/2033.
902752 AA 2 |PVTPLUIRC-GSAVLLC .. | 05/05/2021. | Paydown............c..coocvererviernnenes [SRTTRTRRTONN OV 7,721,758 | ...7,721,758 | ... 7,721,758 | ... - ....181,316 | 12/05/2035.
90319%# AA 1 |UNIVERSITY OF ARKANSAS CTL 3.35 03/15/20... .. | 06/15/2021. | Paydown 95,324 ..96,278 . ..399 | 03/15/2041.
90320W  AA 1 [UPMC...ovoeeieeiseeiseeesseeessesessseesseees .. | 04/15/2021. | Call @ 100.00...........cveercrreerreeiereeeeeeeiereeienes | eresieeesieeseeeeneeas 3,069,766 | .....3,000,000 | ... 3,000,000 | ..... ....108,296 | 12/15/2021.
90342W  AA 5 [USCAP V A1-CDO......cocovermiiriirisriieiis .| 04/12/2021. [ Paydown........cccovvvevreirirnriiines crrre s | 17872 | o 17,872 | e 14,834 | ... 17,785 10/10/2040.
903436 AA 1 |US AIRWAYS 2011-1 CLASS A PASS THROUGH T........ .. | 04/22/2021. | Paydown............c.coovvverrirnnenes SESTOTORRRRRRTON ST 58211 | ......58.211 | ......... 58211 | ......... 58,265 04/22/2025.
90345W AA 2 |US AIRWAYS 2012-1 CLASS APASS THROUGH T....... .. | 04/01/2021. | Paydown 159,759 | ........ 159,759 | ........ 159,759 | ........ 159,862 . 04/01/2026.
90346W AA 1 |AMERICAN AIRLINES 2013-1 PASS THROUGH TR.. .. | 05/15/2021. | Paydown ...140,994 140,994 | .......140,641 | ........140,792 140,994 | ... 05/15/2027.
90352W AD 6 |STEAM 2021-1 A= ABS.......oiiiiiiiiicciseceeceiecenineens .. | 06/28/2021. | Paydown . 191,818 | ........ 191,818 | ........ 191,814 | oo 191,818 |... 02/28/2051.
90378@ AA 1 [U.S.DEPARTMENT OF AGRICULTURE FOREST SE..... .| 06/15/2021. [ Paydown.........ccovvverrnrrernrineenns crrren | 42,131 | v 42,131 | 42,131 | o 42,131 04/15/2038.
90390K AB 0 |USCAP IIA2-CDO.......coovvveirrriiriiieniieniiins .. 1 05/03/2021. | Paydown............c.ccovvvrnrriianenes SOOI TR 75,804 | ........ 75,804 | ......... 74654 | ... 75,729 v 75,804 | L 08/01/2034.
90932P AA 6 |UNITED AIRLINES 2014-1 PASS THROUGH TRUS........ .. | 04/11/2021. | Paydown SSSTOTTURTRTRTORN P 162,563 | ........ 162,563 | ........ 162,563 | ........ 162,613 | oo | eererereenn(80) i [ evvireeiena(50) | e | e 162,563 | ... 10/11/2027.
91159H HA 1 [U.S.BANCORP........cccooommmririrrrrannnns .. 1 04/23/2021. | Call @ 100.00...........cvverreeereiieneiieseiieseieinns | oerereenesesesieseniens | e 7,000,000 | ... 7,000,000 | ... 6,973,330 | .....6,998,769 JESRTRO I 6,999,733 | .......... . ....119,510 | 05/24/2021.
917310 AA 2 |USAMERIBANCORP INC .. 1 04/01/2021. | Call @ 100.00...........cveerreeeereeerereeieeeiieneeienns | oeeereenesieeeeeeneeens | eeeees 7,500,000 | ... 7,500,000 | ... 7,543,750 | .....7,502,988 | .....ccoovviveries | cere(2,988) | oo [ 00eennn(2,988) | i | 7,500,000 | ..oovoos | i | e 0 | ....234,375 | 04/01/2026.
91823G AA 6 |VCO 181 A-CDO.....ccovvrrvrerirrirnrrnrinns .. | 04/20/2021. | Paydown.........ccocvvvererierieniinnns SRRSO PN 8,372,887 | ..... 8,372,887 | ..... 8,355,498 | .....8,356,512 | ...ccooevvrvies [ 16,375 | i | 16,375 [ | 8,372,887 07/20/2030.
91845# AA 2 |VZ (SENIOR NOTE) CONTROL PASS-THROUGH TR..... |.. | 06/15/2021. | Paydown..........cccocoerurvvrmrrrianes 05/15/2035.
91854* AA 4 |VZ(SENIOR NOTE) CONTROL PASS-THROUGH TR..... | .. | 06/15/2021. | Paydown...........cccccouvuemirnniinnes 08/15/2036.
92212K AA 4 |VDC 2019-1 A2-ABS....... . .. | 06/15/2021. | Paydown............c.ccovvvurviinnenes 07/15/2044.
92257C AA 8 |VCC 2019-1 A- CMBS. . .. 1 06/01/2021. | Paydown............c..coovvererreeranenes 03/25/2049.
92257L AB 6 |VCC 171 AFX-CMBS.....ccovvvvirerreirerrinins .| 04/26/2021. [ PaydOWN........ocvvvrirrrieinrieines 05/25/2047.
92915Q AE 3 |VOYA2017-3A1B-CDO... C| 04/01/2021. | PaydOWN..........cvverreereeiceeieneeiesneissnesissenenns | cevvessnsissesssnnennns | 27,000,000 | .....7,000,000 | .....7,000,000 | .....6,944,425 |.........ccccoccoee [ 55,575 | i | 000 B5,575 [ | e 7,000,000 07/22/2030.
929227 4T 0 |WAMU 2003-S4 2A1 - CMO/RMBS .| 06/01/2021. | Paydown..........cccoevenrinriiniiins . 81,920 |... 06/25/2033.
929227 R5 7 |WAMU 2003-AR5 A6 - CMO/RMBS .. 1 06/01/2021. | Paydown............c.ccovvvvnrriernnnes . 261,744 261,744 | ... 06/25/2033.
92922F 3N 6 |WAMU 2005-AR12 1A8 - CMO/RMBS. .. | 06/01/2021. | Paydown 252,731 .252,731 10/25/2035.
92922F 3Q 9 |WAMU 2005-AR12 2A1 - CMO/RMBS. .. | 06/01/2021. | Paydown 2,081 10/25/2035.
92922F 7C 6 |WAMU 2005-AR16 2A1 - CMO/RMBS. .| .- | 06/01/2021. | Paydown . .2,619 e | 2,653 12/25/2035.
92922F 8T 8 |WAMU 2005-AR18 3A1- CMO/RMBS..........cccrvrviirirnene .1 06/01/2021. | PaydOwN.........cvvivirinrisiieeienissienniiniinnnes | srveniiessisssiennnnns | e 440,503 | 1.......440,503 | ........426,737 | ........ 427,038 | .o | 13,464 | i | 013,464 | | 440,503 01/25/2036.
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92922F GY 8 |WAMU 2003-S11 3A3 - CMO/RMBS, o | 06/25/2021. [ PAYOWN.......covivieiriireirrisisesissssssssinsssesenses | sesessersssseesenssnenns | orenssenes 1,419 | e 1419 | o 1422 | e 1,417 11/25/2033.
92922F J5 8 |WAMU 2005-AR6 2AC - CMO/RMBS. <. [ 06/25/2021. | PAYAOWN..........oovoeeiceiiceiireeieseseeceninenes | eeesiseeesesenseenneees | cereeenas 210,538 | ........ 210,538 | ........ 175,075 | ........ 175,383 04/25/2045.
92925C CC 4 |WAMU 2006-AR1 1AA - CMO/RMBS o+ [ 06/01/2021. [ PAYAOWN.........cooviemeeirriiceeiesesieeesieeesienies | eeevesnesssssssssnniies | oeeeiinn 54,029 | ......... 54,029 | .....cuu 36,204 | ......... 53,213 . 01/25/2046.
92925G AD 5 |WAMU 2006-AR16 2A2 - CMO/RMBS o | [ 06/01/2021. [ PYAOWN. ... | eeesisseiessiesniens | oereeenns 125,230 125,230 | ... 12/25/2036.
92925V AF 7 |WAMU 2007-HY1 2A3 - CMO/RMBS...........ocoovvvvarriranes .. 1 06/01/2021. | Paydown............c..coocvurerreirnnenes 238,972 | ....... 212,882 | ........ 190,568 | ....... 236,930 | oo | 2,042 | | 2,042 | i | 238,972 02/25/2037.
92927X AC 8 |WAMU 2007-HY6 2A1 - CMO/RMBS........ccoovvvivrvrirrirnnnne .. | 06/01/2021. | Paydown 239,729 236,870 | ........ 204,670 | ........ 207,793 | oo | 031,936 | s [ 000 31,936 | i | e 239,729 | .o [ v | 0 | 3,269 | 06/25/2037.
929328 AE 2 |WSFS FINANCIAL CORP. .. 106/15/2021. | Call @ 100.00...........cveerrrreerreierererieeerienenienns | oeeerieneseseeeeeennens | eeeees 8,500,000 | ..... 8,500,000 | ... 8,500,000 | .....8,500,035 | ......ccoooovurree | corrrerenne(35) o [ eriirenens(35) | e | e 8,500,000 ...191,250 | 06/15/2026.
92936C AJ 8 |WFRBS 2011-C4 A4 - CMBS .| 06/01/2021. | PaYAOWN........ooriiiiiiiiriniissiciieninsissiinnies | cevssiinsissiiiesienins | oo 9,853,592 | ... 9,853,592 |....10,058,244 | ..... 9,842,681 ...216,277 | 06/17/2044.
92937E  AZ 7 |WFRBS 2013-C11 A5 - CMBS .. 1 06/01/2021. | Paydown............c..ccovvvrurriinnenes \ 03/17/2045.
92938E AM 5 |WFRBS 2013-C16 A4 - CMBS. o [ 06/01/2021. | PAYAOWN..........ooviereiiceiiceiieceeieeeeiesesiseeies | oeresienesieessieeneins | ereees 1,214,033 | ..... 1,214,033 | ..... 1,226,103 | ..... 1,217,200 | .cooovvvvvvronee | ceeene(B167) | i | eeeeed(B167) [ | 1,214,033 |... 09/17/2046.
92939F AT 6 |WFRBS 2014-C21 A4 - CMBS. .. | 06/01/2021. | Paydown 192,294 192,294 | ......199,265 | ........195,075 192,294 | ... 08/16/2047.
92977Y BW 0 |WMLT 2005-B 2A4 - CMO/RMBS .. | 06/01/2021. | Paydown 64,479 | ........ 64,479 | .......... 59,826 | .......... 58,147 10/20/2035.
929790 AC 9 |WMLT 2007-A 2A1 - CMO/RMBS. .| 06/01/2021. | PaYAOWN........cuiviiiiriririniissieeiensieniisiies | oo | oo 437173 | ... 437173 | ........ 407,117 | ........ 406,033 03/20/2037.
92981# AA 4 |WEC 99J-73LLC .. | 06/15/2021. | Paydown............c.cccocvwurriinnnnes 09/15/2039.
92981@ AA 6 |WEC 99J-58 LLC .. | 06/15/2021. | Paydown 09/15/2030.
92982# AA 3 |WEC99J-22LLC .. | 06/15/2021. | Paydown 09/15/2039.
92982* AA 7 |WEC99J-27LLC .. | 06/15/2021. | Paydown 09/15/2039.
92982@ AA 5 |WEC 2000B-CSF-11LLC. .. | 06/15/2021. | Paydown.........cc.ccovuenrinriiniianns 09/15/2030.
92983 AA 6 |WEC99J4LLC........ .. | 06/15/2021. | Paydown............c..cccovvwurriinnenes 09/15/2034.
92983@ AA 4 |WEC 99J-72LLC .. | 06/15/2021. | Paydown 09/15/2039.
92990G AG 8 |WAMU 2007-HY5 2A5 - CMO/RMBS.. .. | 06/01/2021. | Paydown 596,205 <vnr589,342 05/25/2037.
92990G  AJ 2 |WAMU 2007-HY5 3A1 - CMO/RMBS... | 10610172021 [ PAYAOWN.........oooeiiceiiceiieceeiecesieseieeenes | eeeviesesisenseeeneens | cereeinns 304,059 | .......239,743 | ........218,002 | ........ 300,453 05/26/2037.
93147# AA 3 | WALGREENS (MARICOPA AZ) CONTROL PASS THR... [.. | 06/15/2021. | PAYdOWN.........cccrrirrrrrnirieiersniseienssisssiensnnens | crernsississnerssnneens | onnenennn38,008 | .........38,008 | ..........38,008 | .......... 38,008 10/31/2034.
933636 AA 0 |WAMU 2007-HY4 1A1 - CMO/RMBS..........ccoccovvvviirriinne .. [ 06/01/2021. [ PaydOWN............cvverierrireieseiesnieniiiennies | e | e 94,155 | 93,470 | .......83,139 | .......... 93,044 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 - CMO/RMBS... .| 06/01/2021. | PaydOown..........ccoeviriiiniiieiienincienniininnies | s | e 176,280 | 10180,738 | L. 171,145 | L 175,499 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 - CMO/RMBS... | 106/01/2021. | PAYAOWN. ... | e | eenen 138,665 | 1.......140,628 | .......125,310 | ........ 137,485 11/25/2036.
93363E AB 1 |WAMU 2006-AR10 1A2 - CMO/RMBS...........cccovvvrarrii .. [ 06/01/2021. [ PaYAOWN..........coveeceiirreiieceiiecerieseeieneeinenes | coenevisnesissesienneeos | cvereeren 03,067 | i 49,675 | i 47,615 | Lo 53,520 09/25/2036.
93363N  AB 1 [WAMU 2006-AR12 1A2 - CMO/RMBS. .. | 06/01/2021. | PaYAOWN.......oourvrviririiriieiiieiierisnisssiinnies | cveerissnsiessinesienins | eveierneen 315780 | 100000.36,020 | .........34,050 | ... 37,466 10/25/2036.
93363N  AB 1 |WAMU 2006-AR12 1A2 - CMO/RMBS. .. [ 06/01/2021. [ PaYdOWN...........cvoorriireiineiiceeieseeieseeeennnes | coereveseesisnnsessnnens | coeneeeen 16,004 | 016,625 | ..15,621 | Loooeeee 15,916 10/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 - CMO/RMBS. .| 06/01/2021. | PaydOwn.........cvvvriiiriririiniicciiecinnissiiineies | ceveriensiensissiienins | eeeenenn0 1,833 | 100000 51,287 | 1 47,729 | 51,303 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS. | [ 06/01/2021. | PAYAOWN...........ocvviriireiceiicseiieneiisseiiennies | e | e 571,459 | .....565,444 | .......531,032 | ........ 566,215 11/25/2036.
93363P AD 2 |WAMU 2006-AR14 1A4 - CMO/RMBS...........cooovvvmerrii . [ 06/01/2021. | PAYAOWN..........oovieriiicriireiireiieennieseiienenes | oererienniesnenseniins | oneneereen8,821 | 8,728 | i 7,987 | i 8,723 11/25/2036.
939336 TX 1 | WAMMS 2003-MS7 P - CMO/RMBS o | 06/01/2021. | PAYAOWN.......coumrvirrirrirriienineiienierissneesseisnies | crereneissiinesiesinens | e | coerennsinninsd. | vevevesisnienc | onveens 03/25/2033.
939336 X9 9 |WAMU 2005-AR1 A2B - CMO/RMBS .. | 06/25/2021. | Paydown............c.ccovvverrirnnnnes 01/25/2045.
93934N AR 6 | WMALT 2006-52C2 - CMO/RMBS..........cccoovvuvririicniis .. | 06/25/2021. | Paydown.........cccccoeuvnrinriiniinns 07/25/2036.
94353W AA 3 |WAAV171A-ABS..... .. | 06/15/2021. | Paydown............c..ccovvvvnnriinenes . 11/15/2042.
94354K AA 8 |WAAV 191 A-ABS...... o [ 06/15/2021. [ PaydOWN..........corveereiirieiereiesceriereeieneieenenes | oenevisnesisnnsiseneens | cveneenen PASTT | e TABTT | TABTS | L 74,875 09/15/2044.
94945P  AA 3 |WLKRG 2017-A A- RMBS . .. | 06/15/2021. | Paydown ..428,070 06/15/2033.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS...........cccooovuvvvneees .. [ 06/01/2021. [ PaYAOWN..........cocvoereiirreiieceiiereiieseeieseeiennies | coenevisnenisneissnneens | coeneenn 48,413 | 156,481 | ........52,576 | .......... 48,583 09/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 - CMO/RMBS...........c.coovevvvunnnne .| 06/01/2021. | PaydOown.........cvvviiiiriririnnieiesinnisrieniies | cviveriseniiesnissiinnins | e 41,960 | 1...0.58,959 | ........57,453 | .......... 41,631 10/25/2036.
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94986M AA 0 |WFMBS 2007-AR10 1A1 - CMO/RMBS... .. | 06/01/2021. | PaydOWN........ovvvvririrririerieerierierinnrisnniinnies | evsniiennisnsnenienens | eveeeneend9,571 | 1000000 59,571 | 101i055,635 | 11t B5,077 | oo | s 4,494 01/25/2038.
94986M AF 9 | WFMBS 2007-AR10 2A3 - CMO/RMBS... .. 1 06/01/2021. | Paydown............c.cccovvvrurrerannnes 01/25/2038.
94989Y AY 9 |WFCM 2016-C32 A3 - CMBS .| 06/01/2021. | Paydown..........c.cccuvnvinriiniianns 01/17/2059.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS... oo | [ 06/01/2021. | PAYAOWN.........covoeiieiireiiseiiceiesesiisseienns [ o | s 1,327,075 | ..... 1,330,629 | ..... 1,354,331 | .....1,334,700 09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS.........cccoomvrviervriinniiicnienns .. [ 06/25/2021. | PAYAOWN..........oooviireiiceiiceiieseeieeeeiesesienies | oeeenienesieeenieeniens | e 1,796,049 | ..... 1,794,776 | ..... 1,816,089 | .....1,799,900 12/27/2049.
95058X AC 2 |WEN 2015-1 A23 - RMBS. .. | 06/22/2021. | PAYAOWN........ovuiiiiirirriiriisrieiieniessiesesseies | coierisssesensissiiesins | o 20,553,750 |....20,553,750 |....20,380,549 |....20,452,478 06/15/2045.
95058X AE 8 |WEN 2018-1 A22 - RMBS. o+ [ 06/15/2021. | PAYAOWN..........ooovvereiceiiceiiesesisesiesesinnies | eeesisenesisssssesenneins | oenevinn 20,000 | .......... 20,000 | .......... 19123 | ...cccoe. 19,289 03/16/2048.
95058X AG 3 |WEN 2019-1 A21- RMBS. . .| 06/15/2021. | PaYdOWN........ooriiiiciiririniissicesiensiesiniies | o | oo 312,500 | ........ 312,500 | ........ 312,500 | ........ 312,500 06/15/2049.
95168W AR 8 |WSTC 2014-2 ABR - CDO.........coovvverrriirriinniisnicnnens <. [ 04/16/2021. | PAYAOWN..........oooveeireiceiineiiessisseiinnies | eneeennsesnniessnnees | oeveeenas 808,369 | ........ 808,369 | ........ 808,369 | ........ 808,415 01/16/2027.
96033D AA 8 |WESTR171A-RMBS......ccoocoovvvirirrirerinenas o+ [ 06/01/2021. | PAYAOWN. .......ooooviereieceiiceeiceeieseeiesesineees | eeesiseneseeeeseeneins | cereienas 417,057 | ........ 417,057 | ........ 416,552 416,462 . 12/20/2030.
96033D AB 6 |WESTR171B-RMBS, .. | 06/01/2021. | Paydown 125,117 125,117 | .......124,931 ..124,892 25117 .. 12/20/2030.
96033W AA 6 |WESTR181A-RMBS.......cooooovvierrirarinenas .. | 06/01/2021. | Paydown 230,606 | ........ 230,606 | ........ 230,200 230,198 .230,606 |... 12/20/2031.
96033W AB 4 |WESTR181B-RMBS.......cccoovvvvrrrrirarrrenne .| 06/01/2021. | PaYAOWN........ouiviniiiriririniissiesiessieniniies | o | oo 322,848 | ....... 322,848 | ........ 321,234 | ... 322,017 12/20/2031.
96034L AA 9 |[WESTR201A-RMBS.........cccooommrrirarrirn .. | 06/01/2021. | Paydown............c.ccovvveerreeanenes 03/20/2034.
96038# AA 8 |WESTIN STATE LOUIS MO SUBORDINATE NOTE L...... .. | 06/15/2021. | Paydown 07/15/2047.
96042@ AA 4 |WESTKIN PORTFOLIO (LAS & FLP) LEASE-BACK .. | 06/15/2021. | Paydown 11/15/2038.
965249 AH 8 |WITEH IXB2R - CDO.....cooovviirrireriireeieeeieeeeeesiens .. | 04/17/2021. | Paydown 07/17/2026.
96928* CQ 8 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 06/15/2021. | Paydown.........cc.ccovuenrinriiniianns 06/15/2033.
96928 CR 6 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 06/15/2021. | Paydown............c..cccovvwurriinnenes 05/15/2034.
96928* CX 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 06/15/2021. | Paydown . 01/15/2035.
96928* DA 2 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU... .. | 06/15/2021. | Paydown . ... 183,877 | ........183,004 181,917 .. 08/15/2031.
96928* DE 4 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. [ 06/25/2021. | PAYAOWN..........ooovieeiceiiceiiseeieeesieseiinenes | eeesienssisensesnneins | cereeens 321,668 | ........ 321,668 | ........ 324,659 | ... 323,166 .321,668 |... 01/25/2029.
96928* DJ 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... + | 06/15/2021. [ PAYOWN. .....oocvrierirriieireiesiensseiensssssssiensens | seeerssssssssensssnsnnsnns | erenenes 128,194 | ........ 128,194 | ........ 128,194 | ... 128,194 128,194 | ... 09/15/2031.
96928* DZ 7 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. [ 06/15/2021. | PAYAOWN..........ooovieireineiineeiensiesseiinnies | ereeiessseesnsessnnees | ovreienas 160,268 | ........ 160,268 | ........ 161,741 | ........ 161,038 .160,268 |... 10/15/2029.
96928* EN 3 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .| 06/15/2021. | PaYAOWN........ooiviiiciiririniissiicesiensieniniies | o | oo 106,493 | ........ 106,493 | ....... 107,640 | ........ 107,196 .106,493 | ... 02/15/2034.
96928* EZ 6 |WILLIAM BLAIR & COMPANY CONTROL PASS - T........ .. [ 06/15/2021. | PAYAOWN..........ooovoeireiiceineiseieseiinnies | ereseesssissnsessnnees | cereienas 104,531 | ........ 104,531 | ........ 104,531 | ........ 104,531 .104,531 09/15/2033.
96928 FH 5 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 06/15/2021. | Paydown............c..coocvererreranenes 292,109 292,109 292,109 292,110 | v | eevrerrreen(1) | e | (1) [ | s 292,109 04/15/2025.
96928 FK 8 |WILLIAM BLAIR & CO. CONTROL PASS - THROU......... o 06/15/2021. [ PAYOWN......oovrreirriieirniesseniseiensssssssiensens | seeerssssesssensssssnnsens | coenenes 100,442 | ........100,442 | .......100,442 | ........ 100,448 100,442 | ... 11/15/2032.
96928* FQ 5 |WILLIAM BLAIR & CO. CONTROL PASS - THROU......... o+ [ 06/15/2021. | PAYAOWN..........oooveeeiiceeiceniceeiseeiscenisnnes | eeesssennsessnsesnneees | ceveienns 123,930 | .......123,930 | .......123,930 | ........ 123,930 123,930 |... 09/15/2033.
96928* FV 4 |WILLIAM BLAIR & COMPANY CONTROL PASS - T........ o+ [ 06/15/2021. | PAYAOWN.........cooevierriircriiceiiseieeeesiesesinennes | eeesisseesissssisnneins | oeeeiinn 55,653 | ..........55,654 | .........55,654 | .......... 55,654 09/15/2044.
96928* FX 0 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 06/15/2021. | Paydown............c.ccovvvurviinnenes 204,307 | .......204,307 | ........204,307 | ........ 204,307 02/15/2036.
96928* FY 8 |WILLIAM BLAIR & COMPANY CONTROL PASS - T........ o+ [ 06/15/2021. | PAYAOWN..........oooviereiiceieeceeieseeisseeieeesieenes | eeesienesisenssisnsiins | oeneiinns 77,189 | oo 77,189 | 77189 | 77,189 01/15/2035.
96928@ AA 3 |WILLIAM BLAIR CONTROL SERIES 2004 PASS T.......... | .. | 06/15/2021. | Paydown..........ccccoovvrivirerirnnnns 228,482 228,482 06/15/2023.
96930@ AA 9 |WILLIAM BLAIR & CO, WALGREEN CO (FRANKLI.... <. [ 06/15/2021. | PAYAOWN...........oovioreercriiceeieseeiseeniesenisnnes | eeesesssesissnseseneens | coenevennd 60,005 08/15/2035.
97063Q AA 0 |WESTF 2017-AA-ABS .. | 04/15/2021. | PaYAOWN........ooiviiiririiniisniieiierinsisniiniies | cvisrisensissiissienins | e 19,970 . 08/15/2042.
97064E AA 6 |WESTF 2018-AA-ABS .. [ 06/15/2021. | PAYAOWN.........ooooviviiicriceineisnineineies | eneeennsessssssnnines | onnvienas 139,710 139,710 |... 09/15/2043.
97064F AA 3 |WESTF 2020-AA - ABS .. | 06/15/2021. | Paydown 154,147 154,147 | ... 03/15/2045.
974153 AB 4 |WSTOP 201 A2 - RMBS . . | 06/05/2021. | Paydown 26,250 26,250 12/05/2050.
97652P AL 5 |WIN 2014-1 A11- CMO/RMBS..........coocvorriirrriirnriinns .. | 06/01/2021. | Paydown 328,607 326,716 06/20/2044.
980888 AF 8 |WOOLWORTHS GROUP LTD......ccocosvveririiniiniriiciins C| 04/12/2021. | Maturity @ 100.00..........cccovvvrmiereriimnireireniiniis [ eovreieniinsiiennniens | e 15,000,000 |....15,000,000 |....15,407,300 |....15,014,555 | .....ccccovvcverun | cor(14,555) | corivovrivvrerns | wreenn(14,555) | covcvvvines [ 00015,000,000 | oo | cevrerevenrveins | v 0 |...341,250 |04/12/2021.
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98886Y AS 7 |ZAIS22A2R - CDO.....covvvviirricinrinnns o | 04126/2021. [ PAYOWN......oovrriririiieiieiesesisisensssssssesensns | seeensssssssssseennnsnns | eer 10,278,714 |...10,278,714 |...10,278,714 |....10,275,789 2,925 2,925 | | e 10,278,714 ...107,372 | 07/27/2026.
98887T AC 2 |ZAISB 6B -CDO......ccovvverereerrrerirnes C | 05/05/2021. [ Call @ 100.00........c..cvemrerrererreersersenereeesenins | eveessersserseneenenes | coees 42,750,000 |....42,750,000 |....42,750,000 |...42,751,326 | ....ccocermrrmurs | rerereen223 | i | evvernenn223 | o [ e 42,751,549 ....535,777 | 07/16/2029.
98944P  AB 3 |ZCAP 2018-1 A= ABS.....coooiiieiieeineirseisseseisesiesiseens o+ | 06/15/2021. | PAYAOWN.......coveirrerreireiiiieerienieeissseissesnnnns | seesesisnsisensssseneens | creerern 360,983 | coviece 366,983 | ........ 361,547 | ........ 361,869 | .oovocrieriiens | o515 | | 5115 | | 366,983 10/15/2038.
98955R  AB 5 [ORIITATF - CDO....coovvrvrirrrcrirrireenns C | 04/09/2021. | Call @ 100.00... ....10,000,000 |....10,000,000 |....10,000,000 | ....oocovvrerervrnee | wvrrrrmrrrmnrne | ovrrrerirerirnee | vererernneeens0 e | oo 10,000,000 01/21/2031.
G4301U AF 1 |HARBOUR AIRCRAFT INVESTMENTS LIMITED - A....... .1 05/17/2021. | Call @ 100.00.........ccorrvrrrerrerireererinerrserienernees | eeeneesnsnissersensnenens | ceversenreen D487 | i 5,467 | oo 5432 | s 5,436 | oo [ cverrinenena(8) [ [ e (8) [ | e 5,428 11/15/2037.
G7256K AB 0 [PROP 2017-1 A= ABS.....ovviirvirererieiieiseiiessssieerinis . 06/01/2021. [ PAYOWN.......covvrrveirnieierieierisisirsnsnsssseensns | seeenseerssnssnsrensnnenne | cererenen 39493 | i, 39,493 | ... 39,469 | .......... 39,416 | oo | v TT | | e T | e | e 39,493 03/15/2042.
G8538# AA 1 |STRIPES 2013-1 A1...... C | 04/20/2021. | Direct .169,616 | ........169,616 | ........ 170,977 | ........ 169,585 | .ovouvervriverne | v [ [ 3T [ | e 169,616 04/05/2023.
G8538# AA 1 |STRIPES 2013-1 A1...... C06/21/2021. | CALL.....c.cooovviviiriiciiirins cn342,204 | .......342,204 | ........ 344,948 | ........ 342,122 | ... o . o [ 342,193 04/05/2023.
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. .......c.uieuiirsuiieieiesiriisissirisirssesiiene | eesiesssssssess s et 1,398,852,345 [1,376,584,934 |1,361,194,431 [1,264,913,441 | ...... 105,215 |.7,508,716 |..... 545,867 | ..7,068,064 | ......... 0 |1,384,193,147 XXX
Bonds - SVO Identified Funds
464288 64 6 |ISHARES:1-51G CORP BD......ccooviiiviririrriisnissiienins | . ‘ 06/08/2021. | BOFA SECURITIES INC...... ...150,429,538 | .....ccccvviiviii ..150,429,538 | ...ooiienniiniins | [ | | 0 [ ...150,429,538 | ..o | o 0 o
8099999. Total - Bonds - SVO IAENtfIE FUNGS. .....cvuuuiieeieeiriiersssis st ssnis | eeessesss s et ...150,429,538 | .ooivriiiins 0 |..150,429,538 | ...oovvrvririnnns (V)] (U I 0 ] e 0 [ s 0 [ 0 ]..150,429,538 | ........ 0 [ s (V)] I 0 [ 0 XXX
Bonds - Unaffilited Bank Loans
00216C AD 5 |AQ Sunshine, Inc./Term Loan 3/19.........ccvvvunerrnrrnererenes . | 06/30/2021. | Direct 04/15/2025.
00216C AE 3 |AQ SUNSHINE, INC. - DELAYED DRAW TERM LO......... | .. 06/14/2021. | Direct 04/15/2025.
00216C AF 0 |AQSUNSHINE, INC. - TERM LOAN B .. | 04/01/2021. | Adjustment 04/15/2025.
00228* AA 4 |AMERICAN TECHNOLOGIES LLC - TERM LOAN .| 06/30/2021. | Direct 07/31/2026.
00228 AB 2 |ATIRESTORATION, LLC - INITIAL DDTL. .. | 06/30/2021. | Direct 07/31/2026.
00452# AA 7 |Accommodations Plus Technologies LLC/Ter. .| 06/30/2021. | Direct 05/11/2024.
00797 AA 5 | Aero Operating LLC/Term Loan 1/20 .| 04/01/2021. | Direct 02/07/2026.
00797  AB 3 | Aero Operating LLC/Delayed Draw Term Loa. .. | 04/01/2021. | Direct 02/07/2026.
00843@ AA 7 |AffiniPay Midco, LLC/Term Loan 2/20..... .| 04/01/2021. | Direct 03/02/2026.
00843@ AB 5 |AFFINIPAY MIDCO, LLC - INCREMENTAL TERM .. | 04/01/2021. | Direct 03/02/2026.
01370# AA 4 |Alcami Corporation/First Lien Term Loan..........cccoeevrveenne .| 06/30/2021. | Direct 07/14/2025.
03979*  AA 9 |RTI Surgical .| 06/30/2021. | Direct 07/20/2026.
05365@ AA 4 |Avetta, LLC/Term Loan 4/18.........ccovveevvenereerrnenienircens .| 06/30/2021. | Direct 04/10/2024.
05365@ AD 8 |Avetta, LLC/Second Amendment Tranche B T .. | 06/30/2021. | Direct 04/10/2024.
05464# AA 2 | Axiom Merger Sub Inc./Facility B Term Lo w.o | .. | 06/30/2021. | Direct 04/08/2026.
06683@ AA 7 |BANYAN SOFTWARE HOLDINGS, LLC - TERM LOA...... .| 06/30/2021. | Direct 10/30/2026.
07386* AA 7 |Bearcat Buyer, Inc./First Lien Term Loan.... .| 06/30/2021. | Direct 07/09/2026.
07386 AB 5 |Bearcat Buyer, Inc./First Lien Delayed D.... . | 04/27/2021. | Adjustment 07/09/2026.
07386 AB 5 |BearcatBuyer, Inc./First Lien Delayed D..........ccccccovrrnnene .. | 06/30/2021. | Direct 07/09/2026.
07386* AD 1 |Bearcat Buyer, Inc./2019 Incremental Fir.... .| 06/30/2021. | Direct 07/09/2026.
09523@ AA 5 |Blue Angel Buyer 1, LLC/First Amendment. .. | 06/23/2021. | Direct 01/02/2026.
09523C AC 6 [BLUE ANGEL BUYER 1LLC.....ccoovirirviirirnirrirnnirernnines . | 06/23/2021. | Direct 01/02/2026.
09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18 .| 06/23/2021. | Direct 01/02/2026.
10483* AC 9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOA .| 06/30/2021. | Direct 12/28/2025.
127024 AA 0 |BakeMark Holdings, Inc./Term Loan 08/17...........ccccovvenev. .. | 06/30/2021. | Direct 08/14/2023.
12721# AA 7 |CVP Holdco, Inc./Delayed Draw Term Loan. .. | 06/30/2021. | Direct 10/31/2025.
12721% AB 5 |CVP Holdco, Inc./Term Loan 10/19 . | 06/30/2021. | Direct 10/31/2025.
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13054P AW 2 | CALIFORNIA PIZZA KITCHEN, INC. - LOAN (S. .. | 06/30/2021. | Exchange...... 257,500 | ........257,500 | ........ 208,315 200,776 5,392 ..5,392 ..42,625 | ... 42,625 05/23/2025.
14886M AN 1 |Checkout Holding Dip - Catalina Last Out vee | o+ | 05/26/2021. | DIFECE........vvureenreeriieriereiseniseeserisersensenennees | eveseessnssssrnensnenens | ovveseeieen2y 120 | vviiennen 2,127 | i 480 2087 | | e | s L2127 | s | e 0 08/15/2023.
15644G  B* 4 |CENTRIC BRANDS INC. - REVOLVING LOAN (Fl........... 1| 05/14/2021. | DIFECL........vvuiecrerrereeerreeiseiserissinessensenisnes | seesessnssisnnsnnssneens | serennnssi 23,732 | eriieeen 3,732 | 023,732 | 118,838 | oo [ | v [ e 0 { oo | s 23,732 | oo [ [ e 0 10/09/2024.
16117L BW 8 |CHARTER COMMUNICATIONS OPERATING, LLC.. .| 06/30/2021. | Direct .10,204 04/30/2025.
18512# AC 3 |Clearwater Analytics, LLC/Fourth Amendme .. | 06/30/2021. | Direct 10/31/2025.
185124 AD 1 |Clearwater Analytics, LLC/Third Amendmen..................... .. | 06/30/2021. | Direct 10/31/2025.
185124 AE 9 |CLEARWATER ANALYTICS, LLC - INCREMENTAL. .| 06/30/2021. | Direct 10/31/2025.
20602* AA 8 |CGP Buyer LLC/Term Loan 7/19 .. | 06/30/2021. | Direct 08/20/2025.
20602 AB 6 |Concert Golf Partners Holdco LLC/Delayed.............ccc........ .. | 06/30/2021. | Direct 08/20/2025.
210794 AA 6 |CONTINENTAL ACQUISITION HOLDINGS,INC. -. .| 06/30/2021. | Direct 01/20/2027.
21257@ AC 8 |Convey Health Solutions, Inc./Term Loan . [ 06/18/2021. | DIFECE.......cvverrieirerieirerinnerniersssiesssssssissnssesnns | ssverensssssesnssenssnes | coereeen 207,947 | 10000 207,947 | oo 207,947 207,947 09/04/2026.
21257@ AE 4 |Convey Health Solutions, Inc./2020 InCre..........cooceeevvnnccs 1o | 06/18/2021. | DIFECE......ouvvevrierreeeererierereniseesenisssssensenisnees | evsseessssssnsrnensnenens | conneenen 188,727 | 10000 186,727 | v 186,727 09/04/2026.
21257@ AF 1 |CONVEY HEALTH SOLUTIONS, INC. - 2021 INC. 1+ [ 06/18/2021. [ DIFECE.......vvoeeveerriireiieeriieseeiesssssssssessninnns | coeeerisensinsnsinnnnens | oerernn 221,689 | 1.00.221,689 | ..o 221,689 09/04/2026.
23361* AA 3 | DRB Holdings, LLC/Initial Term Loan 10/1 .| 06/30/2021. | Direct 10/06/2023.
23361* AB 1 |DRBHOLDINGS, LLC - TERM LOAN.......cccomvrrmrirerrnnens .| 06/30/2021. | Direct 10/06/2023.
23361* AC 9 |DRBHOLDINGS, LLC - INCREMENTAL TERM LOA....... .| 06/30/2021. | Direct 10/06/2023.
23363# AB 5 |DRS Holdings Ill, Inc./Term Loan 11/19........ccccoeveneennnnnne .| 06/30/2021. | Direct . 1,716 11/01/2025.
24360@ AA 0 |DecoPac, Inc./Initial Term Loan (First L........ccooevrvierernnce .. | 05/14/2021. | Direct 3,525,391 42,364 | .. 09/30/2024.
25403# AN 6 | DILIGENT CORPORATION (FKA DIAMOND MERGER... |.. | 06/30/2021. | Direct 08/04/2025.
25403# AT 3 |DILIGENT CORPORATION (FKA DIAMOND MERGER... |.. | 06/30/2021. | Direct 08/04/2025.
25403# AU 0 |DILIGENT CORPORATION (FKA DIAMOND MERGER... |.. | 06/30/2021. | Direct 08/04/2025.
26789 AA 6 |DYNAMIC NC AEROSPACE HOLDINGS, LLC - TER. . | 04/01/2021. | Direct 12/30/2026.
26887@ AA 9 |EPWEALTH ADVISORS, LLC - TERM LOAN........cc.cvenn. .. | 06/30/2021. | Direct 09/04/2026.
26887@ AB 7 |EP WEALTH ADVISORS, LLC - DELAYED DRAW T........| .. | 06/30/2021. | Direct 09/04/2026.
28619* AA 2 |ELEMICA PARENT, INC. - DELAYED DRAW TERM. . | 06/30/2021. | Direct 09/18/2025.
28619* AB 0 |Elemica Parent, Inc./Term Loan 9/19 .. | 06/30/2021. | Direct 09/18/2025.
28619* AC 8 |ELEMICA PARENT, INC. - AMENDMENT NO. 1 T.... .| 06/30/2021. | Direct 09/18/2025.
28619* AD 6 |ELEMICA PARENT, INC. - AMENDMENT NO. 1 D... .. | 06/30/2021. | Direct 09/18/2025.
28622@ AA 5 |ELEVATION SERVICES PARENT HOLDINGS, LLC........ .. | 04/01/2021. | Adjustment 12/18/2026.
28622@ AA 5 |ELEVATION SERVICES PARENT HOLDINGS, LLC........ .| 06/30/2021. | Direct 12/18/2026.
28622@ AB 3 |ELEVATION SERVICES PARENT HOLDINGS, LLC........ .| 06/30/2021. | Direct 12/18/2026.
29359@ AB 0 |ENTACT ENVIRONMENTAL SERVICES,INC. - INI.......... .| 06/30/2021. | Direct 12/15/2025.
29427 AA 2 | Goldcup 17308 AB/USD Term Loan 10/18.........cc.ccouvenece. .. | 06/30/2021. | Direct 04/09/2026.
29668# AA 6 |ESSENTIAL SERVICES HOLDING CORPORATION -...... .| 06/30/2021. | Direct 11/16/2026.
29668# AB 4 |ESSENTIAL SERVICES HOLDING CORPORATION -...... .| 06/30/2021. | Direct 11/16/2026.
30282# AA 0 |FWR Holding Corporation/Initial Term Loa.. .. | 06/25/2021. | Direct 08/21/2023.
30282# AB 8 |FWR Holding Corporation/Initial Delayed.... ....| .. | 06/25/2021. | Direct 08/21/2023.
30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter.................... .. | 06/25/2021. | Direct 08/21/2023.
30282# AE 2 |FWR Holding Corporation/New Delayed Draw .. | 06/25/2021. | Direct 08/21/2023.
30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter.. . | 06/25/2021. | Direct 08/21/2023.
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30282# AH 5 |FWR Holding Corporation/Delayed Draw Ter. .| 06/25/2021. | Direct ..825 ..825 .34 | 08/21/2023.
30282# AJ 1 |FWR Holding Corporation/Second Amendment.. ... | .. | 06/25/2021. | Direct . e L2174 | ... 2,174 | .. 2,174 . . 2174 | s | e .0 | enn..88 | 08/21/2023.
31528# AA 2 |Ferraro Fine Foods Corp./Term Loan 05/18.............c........ o+ | 04/05/2021. | DIFECL........cvurieeieerereiieeerseiseisesisesseensesesees | ceessessssessssessiesens | seeee 1,270,580 | ..... 1,270,580 | ..... 1,245,169 | ... 1,257,346 | ...cocovvrmrrrrncns | e 13,234 | e | 13234 | | 1,270,580 [ [ | 0 [ 17,603 | 05/09/2024.
31528# AC 8 |Ferraro Fine Foods Corp./Incremental Ter .. | 04/05/2021. | Direct 05/09/2024.
31528# AD 6 |Ferraro Fine Foods Corp./Second Amendmen ... | .. | 04/05/2021. | Direct 05/09/2024.
35041@ AA 3 |Foundation Risk Partners, Corp./Term Loa........ccc.cvevuunnece. .| 06/30/2021. | Direct 11/10/2023.
35041@ AB 1 |Foundation Risk Partners, Corp./First Am... .. | 06/30/2021. | Direct 11/10/2023.
35041@ AC 9 |Foundation Risk Partners, Corp./First Am... ... | .. | 06/30/2021. | Direct 11/10/2023.
35041@ AD 7 |Foundation Risk Partners, Corp./Second A...........cccoveuenee .. | 06/30/2021. | Direct 11/10/2023.
35041@ AG 0 |Foundation Risk Partners, Corp./Third Am...........ccoeunnce. .. | 06/30/2021. | Direct . 11/10/2023.
35042# AC 6 |FOUNDATION CONSUMER BRANDS, LLC - TERM L..... | .. | 06/14/2021. | Direct . 12,268 . 10/01/2026.
35921# AA 6 |Frontline Technologies Intermediate Hold............ccccovueeeve o [ 06/30/2021. | DIFECL........vecveveercreieiccreere e vesesresesssieies | ereresesesenesensninens | ceeeenen 12,480 | 112,480 | e, 12,060 | .......... 12,441 | oo | e 39 [ 09/18/2023.
35921@ AC 4 |Frontline Technologies Intermediate Hold .. | 06/30/2021. | Direct 1,535 09/18/2023.
36147@ AA 4 | GB Auto Service, Inc./First Amendment De.... .. | 06/30/2021. | Direct . . R 10/19/2024.
36147@ AB 2 |GBAUTO SERVICE, INC. - TERM LOAN.......cccoovrumrrnnne 1+ | 06/30/2021. | DIFECL........vverieareaeereerenesenisseisserissessnsenesnees | evsneessssssssssnenssenens | oneernensnneessssD 1 [ evverrneirennendBT | evineiinininscB7 | o [ e | e 10/19/2024.
36147@ AC 0 |GBAUTO SERVICE, INC. - DELAYED DRAW TER......... | .. | 06/30/2021. | Direct 10/19/2024.
36221@ AA 3 |GPM Investments, LLC/Term Loan 2/20. <. | . | 06/30/2021. | Direct 03/01/2027.
36221@ AB 1 |GPMINVESTMENTS, LLC - DELAYED DRAW TERM..... .. | 06/30/2021. | Direct 03/01/2027.
39341# AA 0 |Green Street Parent, LLC and Green Stree. .. | 06/30/2021. | Direct 08/27/2026.
40348%# AA 1 |GUTTERBUYERINC..... . .1 06/30/2021. | CALL.....covvvneieicrieriecries 03/06/2025.
40406# AD 4 |HAI Acquisition Corporation/Term Loan 10. .. | 06/30/2021. | Direct 11/01/2024.
404122 BB 8 |HCA INC TRANCHE B-13 TERM LOAN..... .| 04/01/2021. | Adjustment 03/18/2026.
41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17 .| 05/13/2021. | Direct 10/14/2024.
41781@ AB 3 |Harvey Tool Company, LLC/Delayed Term Lo .. | 05/13/2021. | Direct 10/14/2024.
41902@ AA 9 |Sigma Electric Manufacturing Corporation.. .| 06/30/2021. | Direct 10/31/2023.
41902@ AB 7 |Sigma Electric Manufacturing Corporation.. .. | 06/30/2021. | Direct 10/31/2023.
44961* AB 1 |Implus Footcare, LLC/Initial Term Loan 0. .. | 06/30/2021. | Direct 04/30/2024.
45004K AC 0 |[IRIHoldings, Inc./Term Loan 11/18, ... | .. | 06/30/2021. | Direct 12/01/2025.
45259# AA 7 |IMPACT SALES TL L+650 06/27/2023 MD..........ccruvernee. .| 06/30/2021. | Direct 06/27/2023.
45321*  AA 5 |Implus Footcare, LLC/Spenco Incremental. .. | 06/30/2021. | Direct 04/30/2024.
45763F AN 8 |Inmar, Inc./Initial Term Loan (First Lie ... |..| 06/30/2021. | Direct 05/01/2024.
46126# AA 6 |IntraPac International LLC/U.S. Term Loa........cccoovererenenee .. | 06/30/2021. | Direct 01/11/2026.
46603X A@ 0 [IVYHILL XV L+215 CLASS A TL 05/15/2029. .. | 04/22/2021. | Direct 05/15/2029.
48234K AC 6 |Term Loan B : K&N Engineering .. | 06/30/2021. | Direct 10/20/2023.
48240@ AA 5 |K2 Insurance Services, LLC/Term Loan 7/1.........cc.ccccouuee. .| 06/30/2021. | Direct 07/01/2024.
48240@ AB 3 | K2 Insurance Services, LLC/Delayed Draw .. | 06/30/2021. | Direct 07/01/2024.
48773# AA 8 |Kellermeyer Bergensons Services, LLC/Ter.... ... |..|06/30/2021. | Direct 11/07/2026.
48773# AB 6 |Kellermeyer Bergensons Services, LLC/202...................... .. | 06/30/2021. | Direct 11/07/2026.
48773# AC 4 |KELLERMEYER BERGENSONS SERVICES, LLC-2...... .| 06/30/2021. | Direct 11/07/2026.
48881# AB 5 |Kene Acquisition, Inc./Term Loan 8/19............cccccvvvunninnae .| 06/30/2021. | Direct 08/10/2026.
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48881# AC 3 |Kene Acquisition, Inc./Delayed Draw Term. .. | 06/30/2021. | Direct ..513 08/10/2026. | 3.B PL.
50541# AA 5 |Laboratories Bidco LLC/Term Loan 9/19. .| 06/30/2021. | Direct 06/25/2024.|3.BPL..........
50541# AB 3 |Laboratories Bidco LLC/Second Amendment.................... .. | 06/30/2021. | Direct 06/25/2024. | 3.BPL..........
50541# AC 1 |LABORATORIES BIDCO LLC - THIRD AMENDMENT..... .| 06/30/2021. | Direct 06/25/2024.]3.B PL.
512064 AA 9 |LAKERS BUYER, INC. - TERM LOAN.......coccomrrmrmrrririnns .| 06/30/2021. | Direct 03/22/2027.|3.BPL..........
55371* AU 9 |MRI Software LLC/Term Loan 2/20............ccovueveenrvnrirnnnne .. | 06/30/2021. | Direct 02/10/2026. |4.APL..........
55371* AY 1 |MRI SOFTWARE LLC - SECOND AMENMENT TERM..... | .. | 06/30/2021. | Direct 02/10/2026. | 4.A PL.
55418# AA 4 |Mac Lean-Fogg Company/Term Loan 12/18...................... .| 06/30/2021. | Direct 12/22/2025. | 3.B PL.
55418# AB 2 |Mac Lean-Fogg Company/Delayed Draw Term................. .. | 06/30/2021. | Direct 12/22/2025.
57810J AC 2 | Amynta Agency Borrower Inc./Incremental .. | 06/30/2021. | Direct 02/28/2025.
59509# AA 6 |Micromeritics Instrument Corp./Term Loan .. | 06/30/2021. | Direct 12/18/2025.
60367 AA 9 |Ministry Brands, LLC/Delayed Draw Term L.........c.ccc........ .. | 06/30/2021. | Direct 12/02/2022.
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo .. | 06/30/2021. | Direct 12/02/2022.
60367 AD 3 |Ministry Brands, LLC/Delayed Draw Term L... .. | 06/30/2021. | Direct 12/02/2022.
62900* AA 9 |NCWS INTERMEDIATE, INC. - DELAYED DRAW T........ .| 06/30/2021. | Direct 12/29/2026.
62900* AB 7 |NCWS INTERMEDIATE, INC. - CLOSING DATET... .| 06/30/2021. | Direct 12/29/2026.
629294 AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 .| 06/30/2021. | Direct 02/09/2024.
62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa. .. | 06/30/2021. | Direct 02/09/2024.
62931 AA 2 |NMC Skincare Intermediate Holdings II, L .| 06/30/2021. | Direct 10/31/2024.
62931* AC 8 |NMC Skincare Intermediate Holdings II, L.. .| 06/30/2021. | Direct 10/31/2024.
62976# AE 6 |NSM Insurance Group, LLC/Dollar Term Loa. .. | 06/30/2021. | Direct 05/11/2026.
64027 AA 3 |NELIPAK HOLDINGS US TL L+425 07/02/2026. .| 06/30/2021. | Direct 07/02/2026.
64027 AB 1 |NELIPAK HOLDING INC TL L+425 07/02/2026.. .. | 06/30/2021. | Direct 07/02/2026.
65716* AB 4 |NORTH AMERICAN SCIENCE ASSOCIATES, INC.. .. | 04/30/2021. | Direct 09/15/2026.
65716@ AA 4 |NORTH AMERICAN SCIENCE ASSOCIATES, IN . | 04/30/2021. | Direct 09/15/2026.
65716@ AB 2 |NORTH AMERICAN SCIENCE ASSOCIATES, INC.. .. | 04/30/2021. | Direct 09/15/2026.
67008* AA 9 |TERM LOAN - LX191049 . .. | .. | 06/30/2021. | Direct 12/01/2026.
67096@ AA 0 |OMH-HealthEdge Holdings, LLC/Term Loan 9.................. .| 06/30/2021. | Direct 10/24/2025.
67096@ AC 6 |OMH-HEALTHEDGE HOLDINGS, LLC - FIRST AME....... .| 06/30/2021. | Direct 10/24/2025.
67113@ AB 7 |OTG Management, LLC/Fourth Amendment DDT.. .. | 06/30/2021. | Direct 08/26/2021.
67113H AD 7 |OTG Management, LLC/Delayed Draw Term Lo.... ... |.. | 06/30/2021. | Direct 08/26/2021.
69323 AA 3 |BakeMark Holdings, Inc./Additional Term.............ccccevuuvee .. | 06/30/2021. | Direct 08/14/2023.
69345Y AB 0 |PFC ACQUISITION CORP. .. | 06/30/2021. | Direct 12,446 03/01/2026.
69398* AD 7 |PDI TA Holdings, Inc./First Lien Term Lo.........cccocoverernns .| 06/30/2021. | Direct .14,000 10/24/2024.
70451H AF 6 [PAYSIMPLE, INC. - ADDITIONAL DELAYED DRA........... .. | 06/30/2021. | Direct 08/23/2025.
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD .| 06/30/2021. | Direct 07/31/2022.
70559@ AA 4 |Pegasus Global Enterprise Holdings, LLC/. ... | .. | 06/30/2021. | Direct 05/29/2025.
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC/.........ccccvvervenee .. | 06/30/2021. | Direct 05/29/2025.
70559@ AD 8 |Pegasus Global Enterprise Holdings, LLC..........ccccocvvuene .. | 06/30/2021. | Direct 05/29/2025.
70559@ AE 6 |PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC....... .| 06/30/2021. | Direct 05/29/2025.
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70559@ AF 3 |PEGASUS GLOBAL ENTERPRISE HOLDINGS, LLC....... .. | 06/30/2021. | Direct 41 .41 A1 | e e [ [0 [ | 41 05/29/2025. | 3.APL....

71639 AA 4 |PetlQ, LLC/Term Loan 01/18 o[ 04/13/2021. [ DITECL......evvverereriecererisesisssiensesssssnsenssesenns | reeesneeissnneninenenee | 0ernn3,38 1,173 | o 3,337,173 3,253,549 3,293,769 | ..ccoovvrververs | 083,404 | s | 1 43,404 | | 3,337,173 07/08/2025.

71667 AA 3 |Petroleum Service Group LLC/Delayed Draw.................... .. | 04/01/2021. | Direct 07/23/2025.

71667 AB 1 |Petroleum Service Group LLC/Term Loan 7/.. .. | 04/01/2021. | Direct 07/23/2025.

74140# AA 0 |Project Potter Buyer, LLC/Term Loan 4/20 ... | .. | 06/30/2021. | Direct 04/23/2027.

74140# AB 8 |PROJECT POTTER BUYER, LLC - 2020 INCREME......... .. | 06/30/2021. | Direct 04/23/2027.

741404 AC 6 |PROJECT POTTER BUYER, LLC - TERM LOAN............. .| 06/30/2021. | Direct 04/23/2027.

74140# AD 4 |PROJECT POTTER BUYER, LLC - DELAYED DRAW..... . | 06/30/2021. | Direct 04/23/2027.

74719%% AA 1 |Pyramid Management Advisors, LLC/Term Lo..........coc.u.. .. | 06/30/2021. | Direct 07/15/2023.

74719%% AB 9 |Pyramid Management Advisors, LLC/Delayed.... .. | 06/30/2021. | Direct 07/15/2023.

74719# AC 7 |Pyramid Management Advisors, LLC/Delayed.... .. | 06/30/2021. | Direct 07/15/2023.

74741@ AA 5 |Olympia Acquisition, Inc./Term Loan 9/19........ccccccevvrenee .. | 06/30/2021. | Direct 09/24/2026.

75000# AE 8 |RSC Acquisition, Inc./Term Loan 10/19... .. | 06/30/2021. | Direct 10/30/2026.

75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19. .. | 05/18/2021. | Direct 03/29/2025.

75734@ AB 9 |Reddy Ice Holdings, Inc./Term Loan 7/19........c.cccovvrnreene .. | 06/30/2021. | Direct 07/01/2025.

75734@ AC 7 [Reddy Ice Holdings, Inc./Delayed Draw Te . | 06/30/2021. | Direct 07/01/2025.

76252@ AA 1 |Rialto Management Group, LLC/Term Loan 1. ... | .. | 06/30/2021. | Direct 12/02/2024.

76252@ AB 9 |RIALTO MANAGEMENT GROUP, LLC - TERM LOAN..... .. | 06/30/2021. | Direct 12/02/2024.

78411E  AC 2 |SCSG EA Acquisition Company, Inc./Initia.. .. | 06/18/2021. | Direct 09/01/2023.

78432@ AB 8 |SFE Intermediate HoldCo LLC/Incremental.... . | 06/30/2021. | Direct 07/31/2024.

78433  AA 1 | SG Acquisition, Inc./Term Loan 1/20.........cccvveererrirnrennns .. | 05/07/2021. | Direct 01/27/2027.

78486@ AA 5 [SSEBUYER,INC .| 06/30/2021. | Direct 06/30/2026.

78642# AA 4 | SAFE HOME SECURITY INC. - TERM LOAN........cc.ovvvueee .. | 04/01/2021. | Direct 08/04/2024.

79400@ AA 6 |Saldon Holdings, Inc./First Amendment Te. .. | 05/14/2021. | Direct 03/13/2025.

79400@ AA 6 |Saldon Holdings, Inc./First Amendment Te. .| 06/30/2021. | Direct 03/13/2025.

79400@ AB 4 |Saldon Holdings, Inc./Term Loan 3/19 .| 06/30/2021. | Direct ..9,588 03/13/2025.

80511@ AC 6 |[SAVATREE INC TL L+5.2506/01/2022 MD.... .| 06/30/2021. | Direct 11,282 06/01/2022.

84650# AA 1 | SpareFoot, LLC/Incremental Term Loan 2/1... .. | 04/16/2021. | Direct 66,673 . 65,673 04/13/2024.

846504 AB 9 |SpareFoot, LLC/First Lien ESS Incrementa...........c.cocoounee oo | 04/16/2021. | DIFECE........vveeeerreerirerieneienieesseessssseenienienes 228,012 228,012 228,012 04/13/2024.

84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18 .| 04/16/2021. | Direct 04/13/2024.

84650H AD 1 |SpareFoot, LLC/Incremental Term Loan 8/1 .| 04/16/2021. | Direct 04/13/2024.

84650H AF 6 |SpareFoot, LLC/First Lien Bader Incremen............ccccovueu .. | 04/16/2021. | Direct 04/13/2024.

84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr... .. | 04/16/2021. | Direct 04/13/2024.

84650H AH 2 |SpareFoot, LLC/First Lien SBOA Increment .. | 04/16/2021. | Direct 04/13/2024.

86738* AA 6 |Sunk Rock Foundry Partners LP/Term Loan..................... .| 06/30/2021. | Direct 10/31/2023.

86803@ AA 4 [Sunshine Sub, LLC/Term Loan 5/18 .| 06/30/2021. | Direct 05/27/2024.

86803@ AB 2 |Sunshine Sub, LLC/Delayed Draw Term Loan .. | 06/30/2021. | Direct 05/27/2024.

87221# AA 4 | TAUC MANAGEMENT, LLC - INITIAL TERM LOAN......... .| 04/29/2021. | Direct 02/12/2027.

87298@ AA 4 |TPGVIII EIf Purchaser, LLC/U.S. Term Lo. .| 06/30/2021. | Direct 05/11/2026.

87300 AB 0 | THG Acquisition, LLC/Term Loan 12/19 . | 06/30/2021. | Direct 12/02/2026.
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87300* AC 8 | THG Acquisition, LLC/Delayed Draw Term L.. .. | 06/30/2021. | Direct .10 | 12/02/2026.
87300 AD 6 |THG ACQUISITION, LLC - TERM LOAN .| 06/30/2021. | Direct 12/02/2026.
87300 AE 4 |THG ACQUISITION, LLC - DELAYED TERM LOAN......... .| 06/30/2021. | Direct 12/02/2026.
87304@ AA 6 |SECOND AMENDMENT INCREMENTAL TERM LOAN -. | .. | 06/30/2021. | Direct 08/30/2026.
87326# AA 8 |TA/WEG HOLDINGS, LLC - DELAYED DRAW INCR....... .. | 04/05/2021. | Direct 10/02/2025.
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment.............c....... .| 06/30/2021. | Direct 03/30/2025.
88084@ AC 6 |TerSera Therapeutics LLC/Second Amendmen.. .. | 06/30/2021. | Direct 03/30/2025.
88084@ AD 4 |TerSera Therapeutics LLC/First Amendment. .. | 06/30/2021. | Direct 03/30/2025.
88084@ AE 2 |TerSera Therapeutics LLC/Third Amendment.................. .. | 06/30/2021. | Direct 03/30/2025.
88233F AK 6 |VSTTLB3 ILUSD...cocosteriricieerirneerseiseinseins .| 06/30/2021. | Direct 12/31/2025.
88732# AA 4 |TIMECLOCK PLUS, LLC - DELAYED DRAW TERM......... .| 06/30/2021. | Direct 08/28/2026.
88732# AC 0 |TimeClock Plus, LLC/Term Loan 8/19.........cccouveenerrnnrennce .| 06/30/2021. | Direct 08/28/2026.
89158 AC 7 |Touchstone Acquisition, Inc./Term Loan 1.. .. | 06/30/2021. | Direct 11/17/2025.
89158 AD 5 |Touchstone Acquisition, Inc./First Lien.... .. | 06/30/2021. | Direct 11/15/2025.
90385P AC 4 | The Ultimus Group Midco, LLC/First Lien...........ccccovevunecs .| 06/30/2021. | Direct 02/01/2026.
91727# AA 5 | Urology Management Associates, LLC/First... .. | 05/04/2021. | Direct 08/31/2024.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10/.. .. | 04/01/2021. | Direct 10/17/2023.
91830@ AF 0 [VLS Recovery Services, LLC/Delayed Draw. .. | 04/01/2021. | Direct 10/17/2023.
91830@ AH 6 |VLS Recovery Services, LLC/Second Amendm.. .| 04/01/2021. | Direct 10/17/2023.
91830@ AJ 2 VLS RECOVERY SERVICES, LLC - DELAYED DRA. .| 04/01/2021. | Direct 10/17/2023.
92215* AA 6 | VARDIMAN BLACK HOLDINGS, LLC - TERM LOAN....... .. | 04/01/2021. | Direct 09/18/2025.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0. .. | 06/30/2021. | Direct 08/31/2022.
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra .. | 06/30/2021. | Direct 08/31/2022.
92974* AA 7 |WSHP FC ACQUISITION 2A TL L+625 03/30/20 .| 06/30/2021. | Direct 03/30/2024.
92974* AC 3 |WSHP FC Acquisition LLC/Third Amendment. .| 06/30/2021. | Direct 03/30/2024.
92974* AD 1 |WSHP FC ACQUISITION 1A TL L+650 03/30/2 .| 06/30/2021. | Direct 03/30/2024.
92974* AE 9 |WSHP FC ACQUISITION 1A DDTL L+625 03/30.. .| 06/30/2021. | Direct 03/30/2024.
92975@ AA 4 | TA/WEG Holdings, LLC/Term Loan 9/19 .. | 04/05/2021. | Direct 10/02/2025.
92975@ AB 2 |TA/WEG Holdings, LLC/Initial Delayed Dra..........c.cocvenece .. | 04/05/2021. | Direct 10/02/2025.
93279% AA 3 |WALNUT PARENT, INC. - INITIAL TERM LOAN .. | 05/28/2021. | Direct 11/09/2027.
93710@ AA 2 |Wash Multifamily Acquisition Inc./2019 | .| 04/19/2021. | Direct 05/16/2022.
958100 AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023.................. .| 04/30/2021. | Direct 04/29/2023.
96811*  AA 5 | Wildcat BuyerCo, Inc./Term Loan 2/20 .. | 06/30/2021. | Direct 02/27/2026.
96811 AB 3 |Wildcat BuyerCo, Inc./Delayed Draw Term. ....| .. | 06/30/2021. | Direct 02/27/2026.
984150 A@ 3 |XIFIN, Inc./Term Loan 02/20.........ccccoevumvveiriniiicnrineiinns .| 06/30/2021. | Direct 02/06/2026.
98422B  AB 5 | XPERI HOLDING CO 6/1/2025 TL B L+400... .| 06/08/2021. | Direct 06/08/2028.
C3324# AA 4 |Entertainment Partners Canada ULC/Canadi.. . | A| 06/30/2021. | Direct 05/11/2026.
C4800# AA 5 |IntraPac Canada Corporation/Canadian Ter...........cc.cv.en. .. | 06/30/2021. | Direct 01/11/2026.
G7349* AA 6 |Radius Aerospace Europe Limited/U.K. Ter.........cccceoune. D | 06/30/2021. | Direct 03/29/2025.
N1603L AD 9 |[BRIGBITLB 1L USD.....cccovvvvirrrrrciriirens . | 06/30/2021. | Direct 06/30/2024.
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8299999. Total - Bonds - Unaffiliated Bank Loans JEE PP O P OO P PP TP PP PP PP TP PO TP PO PP PO PO PP PP PP PP PO PP PP PRRPPPRPOPRYRY IPOPN 67,620,803 | ....65,645,629 |....64,712,858 |....64,652,680 | ........c.cc0.c.. 0 [...616,670 | ..ccoccunnnn 0... 616,670 | ......... 0. 67,385,808 | ........ 0 ... 234,995 |...... 234,995 | ....964,815 XXX XXX
8399997. Total - BONAS = Part 4.t esniea R 1,744,519,329 [1,570,106,088 |1,704,523,515 |1,450,475,579 | ...... 105,215 |.8,379,650 |..... 545,867 |..7,938,997 | ......... 0 |1,729,807,6% | ........ 0 |..8,179,963 |...8,179,963 |36,051,609 XXX XXX
8399999. TOHAl = BOMAS. ... b ias 1,744,519,329 [1,570,106,088 |1,704,523,515 |1,450,475,579 | ...... 105,215 |.8,379,650 |..... 545,867 |..7,938,997 | ........ 0 |1,729,807,6% | ........ 0 |..8,179,963 |...8,179,963 |36,051,609 XXX XXX
Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred
378999 ZZ 2 |GLOBAL COOLING INC SERIES B.....covvvuierrrissrisrines | . ‘ 05/03/2021. | AUSEMENL. ... oo 6,147.000 | ...... 3,202,452 | .o | s 750,000 | ........ 749,934 | o6 o | |8 | i | 750,000 |..coooone 2,452,452 |..2,452,452 | ..., XXX 3BZ.
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Prefermed. . ... oo 3,202,452 XXX | 750,000 | ........ 749,934 | .6 | 0 |0 | 66 [ 0] s 750,000 | ........ 0 |.2452,452 |..2,452,452 |......c....... 0 XXX XXX
8999997. Total - Preferred Stocks - Part 4 3,202,452 XXX | 750,000 | ........ 749,934 | o6 | 0 | 0 | 66 | 0 | o 750,000 | ........ 0 |..2/452,452 |..2,452,452 XXX XXX
8999999. Total - Preferred Stocks . e 3,202,452 XXX | 750,000 | ........ 749,934 | o6 | o0 | 0 66 | 0 | o 750,000 | ........ 0 |..2,452,452 |..2,452,452 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00166B 10 5 |ALX ONCOLOGY HOLDINGS ORD .| 05/21/2021.| CORNERSTONE MACRO........c.ovvvuereerirrrinnes 5,613.000 XXX | 02,228 | oo | e [ e [0 [ | e 402,228 XXX XXX
001743 AE 3 |AMMC 18 SUB................. . .. | 06/30/2021. | Distribution of Funds o XXX s e | e [ o [0 [ | v 378,688 XXX XXX
001747  AE 4 |AMMC 11 SN...oiimirieieceiee s .. | 06/30/2021. | Distribution of FUNDS...........ovvererereerieiniiieriines | corereneerssnisssinenins | eeveenns 171,808 XXX s [ | e [ o [0 [ | v 171,808 | oo XXX XXX
00175N  AC 2 |AMMC 15 SN .| 06/30/2021. | Distribution of Funds 9., SN [PPPOUPOOSTOUN IURVOPOUSPPUOSPOUOTR VOPPUOSPPOURSTOOR BUPPOPOUOPOURORN FUUVOPOUOOPOUOPORY DVPOURPPPOORPOOSL N IVOTOROPOO VPP 474,715 XXX XXX
00176K AC 7 |AMMC 16 SN ceeeienes .| 06/30/2021. | Distribution of Funds XXX | e e | e e o [0 [ | v 314,829 XXX XXX
00176N  AG 2 |AMMC 22 SUB.......ovviierceirieriesieeeseeiseesesissssensenes .. | 06/30/2021. | Distribution of Funds XXX | e [ | e [ o [0 [ | e 435,253 |........... XXX XXX
00176Q AC 4 |AMMC 19 SN .. | 06/30/2021. | Distribution of Funds XXX s e | e [ o [0 [ | v 352,605 0 XXX XXX
00177C AC 4 |AMMC 20 SN ceeeienen .. | 06/30/2021. | Distribution of Funds: XXX s e | e [ e [0 [ | e 389,078 .0 XXX XXX
00179T  AB 7 |AMMC 21 SN....ovviriiiiniicienceesiiisii .| 06/30/2021. | Distribution of Funds 9., SR [OPPOUPOOSTOUN IUROPOUSTPOOSPOUOPR VOPPUOSPPOOPSTOO BUPPOPOUOTOURORN FUUVOPOUOOPOUOORY DVPOURPPPOORPOTS N IVOTOUROPOO VOO 109,758 .0 XXX XXX
00176R AC 2 |AMMC 23 SUB................. . .| 06/30/2021. | Distribution of Funds - XXX e e | e | e | e | e 0 492,985 . .0 XXX XXX
18885T 30 6 |CLIPPERREALTY ORD.... ..| 06/30/2021. | JONES TRADING INSTITUTIONAL SERVICES | ........ 64,393.000 XXX | 549,916 | ........ 453971 | ... 95,946 | ... 195,946 | i | 549,916 B (71,019) | ...... (71,019) | ...... 12,235 XXX XXX
28852N 10 9 |ELLINGTON FINANCIAL ORD.... .. | 05/12/2021. | VarOUS. .......ocvvvnverrirriierienes ....1,258,539.000 XXX ] 6,951,998 |...18,676,719 | (11,724,721)| ... (11,724,721) | v | 6,951,998 16,405,537 |.16,405,537 | ....660,964 XXX XXX
492327 10 1 |KEROS THERAPEUTICS ORD.. .. | 05/21/2021. | CORNERSTONE MACRO.... 10,105.000 XXX 708,462 [ SOOI STOTRRIRN IR 0. 708,462 .| ...(209,911)] ....(209,911) XXX XXX
52472M 10 1 |LEGACY HOUSING ORD .. | 04/07/2021. | PIPR... 6,238.000 ..118,336 XXX cevreenn 14,856 19,400) | ... ceee(19,400) | oo | v, 74,856 ) 43,480 | ....... 43,480 |... XXX XXX
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD .. | 05/21/2021.| CORNERSTONE MACRO........cccouvvverrmrrrerrenes | 200re.81,029.000 | ... 12,121,004 XXX ] 5,338,946 ..(3,508,610) | ... +(3,508,610) | ..oovvvnres [ veree 5,338,946 ..6,782,058 |...6,782,058 | ....101,092 XXX XXX
67080M 10 3 |NURIX THERAPEUTICS ORD.... . | 05/21/2021. | CORNERSTONE MACRO XXX ..342,034 342,034 .| ....(152,755) | ....(152,755) | ... XXX XXX
68062P 10 6 |OLEMA PHARMACEUTICALS OR .| 05/21/2021.| CORNERSTONE MACRO........ccovvveerirerrierirenes 3,181.000 XXX 158,000 | ..vovevernceierines [ e | veriereneniens | vveesnrnenene | cverrerennend0 | e | e 158,000 B (76,326) | ...... (76,326) | ... XXX XXX
75943R 10 2 |RELAY THERAPEUTICS ORD .| 05/21/2021. | CORNERSTONE MACRO........ccomervrerereeirreirnins | woveriens 7,484.000 XXX | 249,217 249,217 B (18,838) | ...... (18,838) | ... XXX XXX
76150W 10 7 |REVERSE MORTGAGE INVESTMENT 144A ORD.......... | .. | 05/27/2021. | Corporate Action . XXX e 1,755,428 | ...1,755,428 XXX XXX
771049 10 3 |ROBLOX CLA ORD......ccostverrrmererrnrerereireenns .. | 05/21/2021.| CORNERSTONE MACRO........cccvvvmerirerriererenes 704.000 XXX 52,026 | .cooocveerieriiens | v | serreeneninne | v | e 0 [ covvveeree | rrerrenn52,026 | i | e 5,952 | .ovvvenee 5,952 | oo XXX XXX
816120 30 7 |SELECT INTERIOR CONCEPTS CL A ORD.. ..| 06/30/2021. | JONES TRADING INSTITUTIONAL SERVICES | ........ 74,318.000 XXX | 153,838 | ........ 531,374 | ..... (377,535) | oo | eevinrieniicnnn | ee(B77,535) | i | 000 153,838 | o | 552,352 |...... 552,352 XXX XXX
88606X 10 0 |TBOLT18AG ... | .. | 06/30/2021. | Distribution of Funds XXX e e | e | e | e | e 0 [ o | e 346 | s e | e 0 XXX XXX
88607B  AA 5 |TBOLT 2019 E..ooieeiieicieeeeeiesieeieees .. | 06/30/2021. | Distribution of Funds XXX e e | e | eneriesienis | e | e 0 [ o | eererrereeene(382) | i e | e (V1 I XXX XXX
90290N 10 9 [USA COMPRESSION PARTNERS COM UNT.......cccovvvuee .. 1 05/20/2021. | CORNERSTONE MACRO.......cccoviniernrnnernrinnies | evees 114,571.000 XXX ] 648,472 | ..... 1,558,166 | ..... (909,694) | ... ....(909,694) ..1,099,559 |...1,099,559 | ....120,300 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBlClY Traded. .........cuiriririiiiiisiisei s sensnens XXX ....15,629,993 |....30,162,041 | (16,444,015)] .. (16,444,015) 26,024,629 |.26,024,629 | ....894,590 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
695114 7Z 4 | PACIFICORP......oviiiiriiriseiisniisnines | . ‘ 04/13/2021. |AFG Private Placement..... 3,829.000 XXX .38 2,872 (2,833)] ... .(2,833) 19,534 XXX XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other............. e XXX .38 2,872 (2,833)] .. .(2,833) .9,534 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
36352@ 10 6 |GALIC BROTHERSINC . ‘ . ‘ 05/28/2021. | Dividend, ....100,000.000 XXX XXX XXX
83070# 10 7 | SKIPJACK MARINA CORPORATION. .. | 05/28/2021. | Dividend ,000,000.000 XXX XXX XXX




Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Total Foreign NAIC
Foreign Exchan Designation,
F Current Exchan ge Bond NAIC
0 Current Year's ge Gain Interest / Designation
r Unrealized Year's | Other-Than- Total Change | Book/Adjusted | (Loss) Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati | Temporary | Change in in | Carrying Value| on Realized | Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted| Increase on)/ Impairment | B.JJA.C.V. | B/A.C.| atDisposal | Dispos| Gain(Loss)| (Loss)on | Received | Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease) | Accretion | Recognized | (11+12-13) V. Date al | onDisposal | Disposal |During Year Date Symbol
9399999, Total - Common Stocks - Parent, Subsidiaries and AfflIRtESONEN.................c.cocviuiveiiiiiieiieisi et sssniessenes | crensessssiesinsenes 0 XXX | ... 9,976,361 | ....cccon.e.. (L (O O o 1 [OTOOOROOn o [ OO (O PO | o 0 ... (U (L (V) - 0 XXX XXX
9799997. Total - Common Stocks - Part4.................. e e | e 44,783,878 XXX ....25,606,392 |...30,164,913 | (16,446,849) (16,446,849) | .......0 | ... 18,749,715 | ........ 0 | 26,034,163 |.26,034,163 | ....894,590 XXX XXX
9799999. Total = COMMON SHOCKS. ...t eebb sttt | anies 44,783,878 XXX ....25,606,392 |....30,164,913 | (16,446,849) (16,446,849) | .......0 |.... 18,749,715 | ........ 0 | 26,034,163 |.26,034,163 | ....894,590 XXX XXX
9899999. Total - Preferred and Common Stocks - e et | 47,986,330 XXX ....26,356,392 |....30,914,847 | (16,446,783) .0 (16,446,783) | ........0 |.... 19,499,715 | ........ 0 | 28,486,615 |.28,486,615 | ....894,590 XXX XXX
9999999. Total - Bonds, Preferred and Common Stock: e e s 1,792,505,659 XXX 1,730,879,907 [1,481,390,426 | (16,341,568) | .8,379,650 .(8,507,785) | ......... 0 [1,749,307,411 | ........ 0 | 36,666,578 |.36,666,578 |36,946,199 XXX XXX
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Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

EQUITY INDEX OPTIONS.........cccoonevee. EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........cccccoee womervmneninnnnienes | 07/10/2020.... | 07/09/2021.... | covvevnvvenec ...1,484,028 | 3169.56.......... 85,233 308,421 |..... | .ccoew. 308,421 88,075 0002.
EQUITY INDEX OPTIONS.........cccocouevee. EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA.......ccccccoes womervernerincnennes | 08/14/2020.... | 08/13/2021.... | covverevvenan ...1,440,226 | 3377.9...ccccvv | o 73,417 225422 | ... 225,422 92,599 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO 09/11/2020.... | 09/10/2021.... ...1,115,472 | 3401.46. 55,130 189,688 |....| ... 189,688 83,126 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... SOCIETE GENERALE 10/09/2020.... | 10/09/2021.... ...1,605,345 | 3417.96. 101,014 296,086 |.....| ... 296,086 | ....... 134,551 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........cccoues wvvemmmerverrreeneens | 11/1312020.... | 11113/2021.... | covevrevrreerne ...1,396,412 | 3558.12.......... 68,139 215,891 | ... | e 215,891 | ...... 110,872 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MORGAN STANLEY 12/11/2020.... | 12/11/2021.... ...2,486,878 | 3661.18. .113,063 338,351 | ... [ 338,351 | ....... 188,159 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA........cccooes weormmmrveriinnnnennns | 01/19/2021.... | 01/15/2022.... o [-.1,009,444 | 3809.74.......c. | covveerrerriiieenns | e A5,467 | .ovvveerrienens | e 106,280 |..... | ....... 106,280 | ........ 60,813 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA.........cccooes wvvevmmmrverrnnnnenns | 02/1212021.... | 02112/2022.... | covovvevreeree ...1,337,317 | 3908.85.......... 66,934 111,558 | ... | coeene. 111,558 | ........ 44,624 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BNP PARIBAS NY 03/12/2021.... | 03/12/2022.... ...1,615,797 | 3898.94. 163,370 | | 153,370 | ......... 69,043 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA........cccccone womerevnnereerenennes | 04/09/2021.... | 04/09/2022.... . |....1,665,402 | 4077.99. e ..103,687 | ... | ... 103,687 33,358 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........ccccoee womereennerinenennes | 05/14/2021.... | 05/14/2022.... ....3,090,128 | 4063.75288.... | ...covveecrrirerins [ e 179,989 | ..o [ e 220,772 | .o | v 220,772 | ... 40,783 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... JP MORGAN CHASE 06/11/2021.... | 06/11/2022.... v | 1,299,130 | 4219.05.....coe. | v [ i 51,943 | oo [ e 63,676 |..... | .cocenen. 63,676 | ......... 11,733 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 07/06/2020.... | 07/06/2021.... .1..68,318,921 | 3179.72. ,516,680 2,698,554 | ..... ...2,698,554 | ......... 84,602 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS MORGAN STANLEY 01/06/2020.... | 07/06/2021.... ...6,380,271 | 3246.28.......... | .....cc.. 230,335 437,041 | .o | e 437,041 85,470 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MORGAN STANLEY. 01/17/2020.... | 07/20/2021.... ... |....4,668,614 |3329.62. 171,241 328,519 |..... 328,519 | ... 73,291 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BARCLAYS 02/06/2020.... | 08/06/2021.... . 1..10,646,465 | 3345.78. 785,588 | ... ... 785,588 | ....... 177,996 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS SOCIETE GENERALE 02/20/2020.... | 08/20/2021.... ...9,734,278 | 3373.23 359,195 694,591 | ... | ... 694,591 | ....... 159,876 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BARCLAYS 03/06/2020.... | 09/03/2021.... 7,814,527 12972.37..... | 288,356 557,796 | ... | ... 557,796 82,386 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 03/20/2020.... | 09/20/2021.... ...7,738,049 | 2304.92 306,427 579,797 | .o | o 579,797 | oo 46,507 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BNP PARIBAS NY 04/06/2020.... | 10/06/2021.... ...7,344,308 | 2663.68.......... | ......... 280,553 524,088 | ... [...... 524,088 | ......... 50,022 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MERRILL LYNCH 04/20/2020.... | 10/20/2021.... ...1,543,111 | 2823.16. 303,308 555,166 | ..... [ ....... 555,166 | ......... 59,669 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... MERRILL LYNCH 05/06/2020.... | 11/05/2021.... ...9,813,324 | 2848.42. 266,922 468,869 | ... | ... 468,869 | ....... 44,689 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 05/20/2020.... | 11/19/2021.... | . ...1,131,864 | 2971.61. 201,898 352,094 |..... 352,094 | ......... 46,876 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 12/06/2021.... ..9,5681,790 | 3193.93. .268,393 473,367 |..... 473,367 | ......... 94,073 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 06/19/2020.... | 12/20/2021.... ...9,912,768 | 3097.74. 491,225 | ... | ... 491,225 86,443 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CITIBANK 07/06/2020.... | 07/06/2021.... | . ..20,927,536 | 3179.72. 336,933 2,549,284 | ..... ...2,549,284 | ....1,513,599 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | WELLS FARGO 07/06/2020.... | 07/06/2021.... 40,322,529 | 1005.73. ..1,624,998 6,685,579 | ..... 6,685,579 | ....3,634,694 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... UBS SECURITIES 07/06/2020.... | 07/06/2021.... ...8,276,555 602,245 | ... | ... 602,245 | ....... 254,410 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... UBS SECURITIES 07/06/2020.... | 07/06/2021.... | . ..26,924,883 39,701 | .o | e 39,701 |...... (812,636) 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS UBS SECURITIES 07/06/2020.... | 07/06/2021.... 20,582,640 ...1,276,102 | ..... 1,276,102 | ....... 509,822 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BARCLAYS 07/06/2020.... | 07/06/2021.... ) [ 725,789 34474 | ... | . 34,474 6,015 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... .....cccccomurernenns 07/06/2020.... | 01/06/2022.... | . ....6,359,440 352,522 |..... 352,522 | ......... 67,993 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | BARCLAYS 07/06/2020.... | 07/06/2021.... 64,925,412 | 3179.72...cccoce | ceern TTRT54 | s [ v | 1,298,487 | ....1,298,487 03,538 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... ......ccccoourimnenns 07/06/2020.... | 07/06/2021.... ..53,814,518 ...1,614,400 | ... ..1,614,409 | ....... 259,945 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..63,513,808 2,191,191 | ... 2,191,191 | L 357,143 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE. 07/06/2020.... | 07/06/2021.... ..56,812,961 ..1,233,453 2,130,451 | ... ...2,130,451 350,089 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..76,122,859 1,736,476 3,006,804 |..... ...3,006,804 | ....... 496,801 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..74,457,820 1,802,698 3127177 | ... LG31277T 520,238 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE... 07/06/2020.... | 07/06/2021.... ..51,829,436 .1,322,324 2,306,372 | ..... ....2,306,372 386,331 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BNP PARIBAS NY 07/06/2020.... | 07/06/2021.... . |..47,893,957 | 3179.72. 1,259,611 2,203,086 |..... ...2,203,086 | ....... 370,556 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 07/06/2020.... | 07/06/2021.... | cveovvvvrverns 46,741,884 | 3179.72........| v 1,281,313 2,243,574 | ... ..2,243574 | ....... 379,454 0002
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Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... ......ccccouevimnenns 07/06/2020.... | 07/06/2021.... ..50,557,548 | 3179.72. 1,421,208 2,502,558 |..... ..2,502,558 | ....... 425,014 0002.
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ MORGAN STANLEY 07/06/2020.... | 07/06/2021.... ..55,302,406 | 3179.72. 3,013,932 |.... ..3,013,932 | ....... 519,012 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... CHICAGO BOARD OF EXCHANGE... ......ccccccoeviunnenns 07/06/2020.... | 07/06/2021.... 52,147,408 | 3179.72 3,180,940 | ..... ...3,180,940 | ....... 557,811 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... ......cccccoevunenne 07/06/2020.... | 07/06/2021.... ..59,778,736 | 3179.72. 3,885,554 | ..... 3,885,554 | ....... 687,619 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ MERRILL LYNCH 07/20/2020.... | 07/20/2021.... ..59,434,749 | 3251.84. 2,317,830 |..... ..2,317,830 | ....... 169,335 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CITIBANK 07/20/2020.... | 07/20/2021.... | cvcovvvvrverns .18,504,367 | 3251.84.......... | coooeec 294,219 2,144,681 | ..... ...2,144,681 | ...1,314,928 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ JP MORGAN CHASE 07/20/2020.... | 07/20/2021.... ..31,5629,855 | 1014.76. 1,280,112 | oo | e [ e 4,893,594 | ..... ...4,893594 |...2,725412 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ UBS SECURITIES 07/20/2020.... | 07/20/2021.... .|....5,770,110 | 493.52... 171,372 403,212 | . | oo 403212 |....... 170,630 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... UBS SECURITIES 07/20/2020.... | 07/20/2021.... | cvoovvervinns 24,210,703 | 170.94......ccoo. | corrrnnns 496,309 42,840 | ... | .o 42,840 |...... (625,921) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... UBS SECURITIES 07/20/2020.... | 07/20/2021.... ... | 15,196,928 442,232 910,552 | ..cc. | cevvene 910,552 | ....... 311,204 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... JP MORGAN CHASE 07/20/2020.... | 07/20/2021.... J [ 730,893 | 63.82. ...18,857 32,491 | ... 32,491 6,406 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......cccccouerimnenns 07/20/2020.... | 01/20/2022.... | c.covvvvivnnes ..4,227,392 | 3251.84.......... | oo 135,322 235,342 |..... 235,342 | ......... 47,005 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 07/20/2020.... | 07/20/2021.... ..61,784,960 | 3251.84. 735,949 | oo [ e ..1,234,377 | ... ..1,234377 222,302 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 07/20/2020.... | 07/20/2021.... ..53,498,964 | 3251.84. . 936,840 ...1,603,152 | ..... ...1,603,152 | ....... 296,419 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A WELLS FARGO 07/20/2020.... | 07/20/2021.... ..67,854,353 | 3251.84.........| ... 1,357,087 2,338,256 | ..... ..2,338,256 | ....... 437,539 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......cccoouevvuvunnne 07/20/2020.... | 07/20/2021.... ..58,731,554 | 3251.84. 1,269,223 2,199,830 |..... ..2,199,830 | ....... 414,947 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO. 07/20/2020.... | 07/20/2021.... ..69,867,402 | 3251.84. 1,599,964 2,791,344 | ... 2,791,344 | . 529,634 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 07/20/2020.... | 07/20/2021.... 71,257,113 | 3251.84.......... ...... 1,703,045 2,989,167 | ..... ...2,989,167 | ....... 568,290 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ WELLS FARGO 07/20/2020.... | 07/20/2021.... ..65,053,384 | 3251.84. 1,645,851 2,891,310 | ..... ..2,891,310 | ....... 551,285 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BNP PARIBAS NY 07/20/2020.... | 07/20/2021.... ..49,505,337 | 3251.84. 1,301,990 2,299,128 | ..... 12,299,128 | ....... 439,528 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A WELLS FARGO. 07/20/2020.... | 07/20/2021.... ..55,120,902 | 3251.84.......... | ...... 1,504,801 2,669,990 | ..... ..2,669,990 | ....... 511,891 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... WELLS FARGO. 07/20/2020.... | 07/20/2021.... .44,613,144 | 3251.84. 1,418,698 2,561,834 | ... ..2,561,834 | ....... 498,706 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. WELLS FARGO 07/20/2020.... | 07/20/2021.... ..62,870,502 | 3251.84. 2,175,319 3,986,778 | ..... ....3,986,778 | ....... 785,336 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ MERRILL LYNCH 08/06/2020.... | 08/06/2021.... | . ..78,970,394 | 3349.16. 1,679,700 3,040,056 |..... ...3,040,056 | ....... 423,095 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ...ee.. | CITIBANK 08/06/2020.... | 08/06/2021.... ..23,044,424 | 3349.16. 359,493 2,216,106 |..... ...2,216,106 |....1,369,224 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CREDIT SUISSE 08/06/2020.... | 08/06/2021.... ..37,737,179 | 1027.86. 1,513,261 5,291,349 | ... ...5,291,349 | ....3,041,527 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 08/06/2020.... | 08/06/2021.... | . ....1,589,554 | 496.79 223,892 478,984 | ... ... 478,984 | ...... 205,711 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ... | SOCIETE GENERALE 08/06/2020.... | 08/06/2021.... ..30,402,510 194 | ... 194 (282,385) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ UBS SECURITIES 08/06/2020.... | 08/06/2021.... o |19,868,717 | 8171 | 10eeen800,049 | o | i | s 1,222,296 | ..... 1,222,296 | ... 535,630 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO 08/06/2020.... | 08/06/2021.... | . B [ 677,693 30,244 | ..... 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 08/06/2020.... | 02/04/2022.... ..9,377,648 521,374 | ..... 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... ..96,790,724 | 3349.16.......... | . 1,152,651 | oo | e | v 1,920,032 | ..... ...1,920,032 | ....... 385,335 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... | . ..58,016,971 | 3349.16.......... | .er. 1,015,883 | oo | e | v 1725914 | ... LA725914 L 351,652 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 08/06/2020.... | 08/06/2021.... ..93,922,184 3,212,899 | ... 3,212,899 | ....... 660,718 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... o | 45,320,695 | 3349.16.......... | ceeee 947,563 | oo | e | s 1,640,145 | ..... ...1,640,145 338,767 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ MORGAN STANLEY 08/06/2020.... | 08/06/2021.... . 108,132,119 2,323,759 | .rvoieriieciinenes | e | e 4,020,405 | ..... ...4,020,405 | ....... 832,260 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 08/06/2020.... | 08/06/2021.... ..79,249,368 ..1,807,673 3,142,794 | ... ...3,142,794 54,314 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 08/06/2020.... | 08/06/2021.... ..49,232,652 1,162,389 2,025,567 |..... ..2,025,567 | ....... 423,193 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CREDIT SUISSE 08/06/2020.... | 08/06/2021.... ..73,564,986 1,846,481 3,245,225 | ... ...3,245225 | ....... 682,883 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A MERRILL LYNCH 08/06/2020.... | 08/06/2021.... ..60,564,791 ..1,603,756 2,821,656 | ..... ....2,821,656 597,387 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... BNP PARIBAS NY 08/06/2020.... | 08/06/2021.... . |..59,594,454 1,716,320 3,071,395 | ... ..3,071,395 | ....... 658,455 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO 08/06/2020.... | 08/06/2021.... | vvvovvvvrerns ..45,285,470 1,494,420 2,714,746 | ..... L2 T14T46 | 594,985 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A MERRILL LYNCH 08/06/2020.... | 08/06/2021.... ..47,007,989 1,638,699 3,003,928 ...3,003,928 |....... 665,428 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A WELLS FARGO 08/20/2020.... | 08/20/2021.... ..59,774,481 2,301,000 ...2,301,000 | ....... 423,838 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... | N/A........ A..... UBS SECURITIES 08/20/2020.... | 08/20/2021.... 19,781,279 | 3385.51....ccou. [ 100 310,566 | oo | e 1,863,441 ...1,863,441 | ...1,173,801 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... JP MORGAN CHASE 08/20/2020.... | 08/20/2021.... ..32,405,544 | 1035.56.......... [ ....1,357,792 | .cooveociriicriices | e 4,262,282 ...4,262,282 | ...2,479,943 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A.... UBS SECURITIES 08/20/2020.... | 08/20/2021.... ...6,025,194 393,697 |.....| .. 393,697 |....... 164,259 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... |N/A........ A... UBS SECURITIES 08/20/2020.... | 08/20/2021.... ..27,581,103 554,388 3,635 3,535 ... (421,325) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... BARCLAYS 08/20/2020.... | 08/20/2021.... .17,826,498 1,069,168 ...1,069,168 | ....... 444,028 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A.... JP MORGAN CHASE 08/20/2020.... | 08/20/2021.... . 695,230 31,705 | .o | oo 31,705 6,712 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... [N/A........ A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 08/20/2020.... | 02/18/2022.... ...7,786,673 439,192 | ..o | couenns 439,192 92,202 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..65,340,343 ...1,288,012 ..1,288,012 | ....... 260,508 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... .|..38,171,953 ....1,128,552 ..1,128,552 | ....... 234,667 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... | N/A........ A CHICAGO BOARD OF EXCHANGE 08/20/2020.... | 08/20/2021.... ..68,674,321 2,300,848 ...2,300,848 | ....... 483,744 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..35,068,883 733,322 | oo [ e 1,261,246 1,261,246 | ....... 267,013 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... 92,424,423 1,988,098 3,414,998 ..3,414908 | ... 724,980 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... | N/A........ A CHICAGO BOARD OF EXCHANGE 08/20/2020.... | 08/20/2021.... ..61,439,326 1,401,442 2,421,285 2,421,285 | ... 517,601 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..74,766,486 1,780,303 3,093,626 ...3,093,626 | ....... 665,019 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..41,303,222 1,061,938 | oo | e 1,851,208 ...1,851,208 | ....... 401,850 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... 08/20/2020.... | 08/20/2021.... ..51,121,201 1,416,593 2,492,314 ..2,492,314 | ... 547,123 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 08/20/2020.... | 08/20/2021.... ..55,183,813 1,705,862 3,042,880 ....3,042,880 | ....... 680,368 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... WELLS FARGO 08/20/2020.... | 08/20/2021.... ..62,690,779 2,162,832 3,918,513 ...3,918,513 895,121 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A BARCLAYS 09/04/2020.... | 09/03/2021.... ..69,347,304 1,448,665 2,600,081 ...2,600,081 | ....... 604,604 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CITIBANK 09/04/2020.... | 09/03/2021.... ..21,096,444 16,447 | oo | v | ceviii 1,567,548 ...1,567,548 |....1,053,332 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. WELLS FARGO. 09/04/2020.... | 09/03/2021.... ..39,650,498 5,049,551 ...5,049,551 |....2,933,975 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 09/04/2020.... | 09/03/2021.... | . ...8,316,898 553,573 553,573 | ....... 225,751 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . UBS SECURITIES 09/04/2020.... | 09/03/2021.... ..34,126,011 11,261 11,261 ..(605,158) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ UBS SECURITIES 09/04/2020.... | 09/03/2021.... 123,329,783 | 82.42.....ccovvi | e T3A,880 | oo | e | e 1,404,217 L 1,404217 652,222 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ WELLS FARGO 09/04/2020.... | 09/03/2021.... | . 711,897 17,441 29470 | ... | oo 29,470 6,709 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ....... | CHICAGO BOARD OF EXCHANGE. 09/04/2020.... | 03/04/2022.... ..7,196,616 236,133 389,222 389,222 .79,396 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... ..93,898,704 1,108,991 | oo | e [ e 1,839,060 ...1,839,060 | ....... 433,881 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... | . .49,348,224 859,163 ....1,447,880 .. 1,447,880 | ....... 349,987 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... ..57,915,624 ..1,083,698 ....1,840,246 ....1,840,246 47,576 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... MORGAN STANLEY 09/04/2020.... | 09/03/2021.... ..78,268,697 1,545,024 2,639,299 ..2,639,299 | ....... 645,096 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... | . ..62,292,352 1,333,732 2,282,296 2,282,296 | ....... 562,001 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ....... | CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... 44,484 179 988,011 ...1,694,679 ...1,694,679 18,864 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ MORGAN STANLEY 09/04/2020.... | 09/03/2021.... ..50,432,314 1,177,090 2,019,250 ..2,019,250 | ....... 501,580 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... ......ccoocvienenns 09/04/2020.... | 09/03/2021.... .47,634,744 1,177,109 2,022,827 ...2,022,827 505,618 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. .. MORGAN STANLEY 09/04/2020.... | 09/03/2021.... ..50,727,216 ..1,290,500 2,227,957 12,227,957 | ....... 558,989 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... ......cccocvunnnnns 09/04/2020.... | 09/03/2021.... ..46,949,352 1,268,128 2,198,550 ....2,198,550 555,783 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ MORGAN STANLEY. 09/04/2020.... | 09/03/2021.... ..54,125,864 1,596,172 2,796,560 ..2,796,560 | ....... 715,932 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 09/04/2020.... | 09/03/2021.... ..58,601,016 .1,922,794 3,395,686 ....3,395,686 883,771 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 09/04/2020.... | 09/03/2021.... . |..58,258,320 2,039,730 3,628,494 ...3,628,494 | ... 955,267 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA.........cccooes wevrmmmrverirnnnenees | 09/18/2020.... | 09/20/2021.... ..67,859,270 1,316,470 2,408,487 ...2,408,487 | ....... 348,853 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CITIBANK 09/18/2020.... | 09/20/2021.... ..22,013,584 | 3319.47. 294,982 2,325,641 | ..... ...2,325,641 |....1,358,983 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BNP PARIBAS NY 09/18/2020.... | 09/20/2021.... ..35,109,743 | 1013.64. 1,432,477 5,460,015 | ..... ...5,460,015 |....2,910,139 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... UBS SECURITIES 09/18/2020.... | 09/20/2021.... | vvvovvvvvvrnns ...6,405,989 | 491.8......cccco | o 189,618 478,312 | .o | v 478,312 | ....... 184,329 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BNP PARIBAS NY 09/18/2020.... | 09/20/2021.... ..29,706,682 | 183.2 585,222 11,853 | | e 11,853 |...... (474,271) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 09/18/2020.... | 09/20/2021.... .17,608,024 | 80.79......cocuves | covern 493,020 | ..o | e | s 1,013,026 |..... ...1,013,026 | ....... 416,191 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... JP MORGAN CHASE 09/18/2020.... | 09/20/2021.... 569,315 | 65.13.....ccccvees | cervr 14,517 25457 | ... 25,457 6,113 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 03/18/2022.... ...9,626,463 309,094 533174 | ... | ....... 533174 | ... 99,866 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .|..85,642,326 | 3319.47. 985,924 | ..oooeerriennns | e | v 1,676,784 | ..... .. 1,676,784 | ....... 360,065 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE 09/18/2020.... | 09/20/2021.... 49,877,596 | 3319.47......oce | ceerrreBA8,567 | oo [ e [ v 1,463,668 | ..... ...1,463,668 | ... 314,244 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .49,791,543 | 3319.47. ...1,582,580 |..... ...1,582,580 | ....... 340,518 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .1..53,775,414 | 3319.47. ...1,814,083 | ... ..1,814,083 | ... 391,162 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 09/18/2020.... | 09/20/2021.... ..58,754,619 | 3319.47 2,153,460 | ..... ..2,153,460 | ....... 465,755 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .46,359,308 | 3319.47. 1,011,187 ...1,766,632 | ..... ..1,766,632 | ....... 382,676 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... ..48,119,385 | 3319.47. 1,102,488 ...1,927,055 | ..... ...1,927,055 | ...... 418,370 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 09/18/2020.... | 09/20/2021.... 49,149,924 | 3319.47..........| ...... 1,185,030 2,087,446 | ..... ..2,087,446 | ....... 454,614 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .48,132,315 | 3319.47. 1,223,135 2,160,806 | ..... ...2,160,806 | ....... 472,208 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 09/18/2020.... | 09/20/2021.... .44,812,845 | 3319.47. 1,282,151 2,293,648 | ... ..2,293,648 | ....... 506,285 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... BNP PARIBAS NY 09/18/2020.... | 09/20/2021.... ..50,046,741 | 331947..........| ...... 1,611,505 2,924,027 | ..... ...2,924,027 653,901 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 09/18/2020.... | 09/20/2021.... .48,796,209 | 3319.47. 1,664,541 3,039,137 | ... ...3,039,137 | ...... 684,717 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... WELLS FARGO. 10/06/2020.... | 10/06/2021.... ..75,128,582 | 3360.95. 1,495,059 2,703,935 | ..... ..2,703,935 | ....... 465,751 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A UBS SECURITIES 10/06/2020.... | 10/06/2021.... ..23,360,639 | 3360.95.......... 327,049 2,073,353 | ..... ...2,073,353 | ....1,233,311 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... WELLS FARGO. 10/06/2020.... | 10/06/2021.... ..37,164,458 | 1018.63. 1,527,459 5,562,282 | ..... ...5,562,282 | ....2,977,683 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. UBS SECURITIES 10/06/2020.... | 10/06/2021.... ....7,447,340 | 495.05... 219,697 506,659 |..... | ... 506,659 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 10/06/2020.... | 10/06/2021.... | . 33,195,245 | 1773 | o 677,183 109,120 |.....| e 109,120 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. .. BARCLAYS 10/06/2020.... | 10/06/2021.... 20,259,811 | 82.62 589,560 ..1,186,114 | ... 1,186,114 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BARCLAYS 10/06/2020.... | 10/06/2021.... e 608,156 | 64.17......ocoevves | coveens 12,528 20,674 | ... | oo 20,674 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 04/06/2022.... | . ...9,074,565 286,832 492172 | .o | e 492,172 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ....... | CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021.... ..93,770,505 .1,079,287 1,820,147 | ..... ...1,820,147 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..60,881,417 1,029,513 ...1,768,605 |..... ....1,768,605 382,138 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... | . ..78,608,564 1,439,443 2,472,396 | ..... 2,472,396 | ...... 536,005 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021.... ..66,098,539 ..1,296,308 2,237,584 | ..... ....2,237,584 86,899 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..78,310,135 1,637,620 2,838,798 | ..... ...2,838,798 | ....... 620,187 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... | . ..58,144,435 1,274,043 2,219,266 |..... 12,219,266 | ....... 486,466 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. .....e.. | CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021.... ..51,758,630 ..1,185,863 2,074,714 | ..... ..2,074,714 56,364 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..58,413,841 1,402,650 2,453,350 |..... ..2,453,350 | ....... 541,590 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..54,659,018 1,367,132 2,400,256 | ..... ...2,400,256 | ....... 531,826 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021.... 43,715,774 ..1,202,678 2,128,618 |..... ...2,128,618 76,176 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..41,675,780 1,217,359 2,168,499 | ... ..2,168,499 | ....... 488,485 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..44,364,540 1,428,954 2,583,124 | ..... ..2,583,124 | ... 589,713 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE... 10/06/2020.... | 10/06/2021.... ..57,472,245 ..1,948,957 3,637,592 | ... ....3,537,592 813,607 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BARCLAYS 10/20/2020.... | 10/20/2021.... . |..44,595,310 829,027 | coooveevienies | e [ e 1,493,505 | ..... ...1,493,505 | ....... 349,092 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS UBS SECURITIES 10/20/2020.... | 10/20/2021.... | vvvecrrninne 17,562,660 | 3443.12.......... | coovee. 247,834 | .oovoeevieenins | e | v 1,549,088 | ..... ...1,649,088 | ...... 948,615 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. JP MORGAN CHASE 10/20/2020.... | 10/20/2021.... ..28,645,291 | 1030.51. 1,171,592 3,907,528 |..... ....3,907,528 |....2,140,089 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 10/20/2020.... | 10/20/2021.... ...6,063,617 | 496.55... 395,554 | ... 395,554 | ....... 154,122 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... BNP PARIBAS NY 10/20/2020.... | 10/20/2021.... | oovvvnrvrninne ..21,036,417 50,862 | ... | .o 50,862 |..... (342,861) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BARCLAYS 10/20/2020.... | 10/20/2021.... ... | 15,770,130 454,181 866,893 |..... | ... 866,893 350,412 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 10/20/2020.... | 10/20/2021.... I [ 572,628 11,796 19,785 | .| e 19,785 | ........... 4,355 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccouurvuuunnne 10/20/2020.... | 04/20/2022.... | ..vvvnvieninae ...1,919,176 | 3443.12.......... 250,318 A4347 | .| 414,347 80,770 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/20/2020.... | 10/20/2021.... ..69,5561,024 | 3443.12. 807,477 ...1,326,256 | ..... ..1,326,256 | ....... 298,080 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 10/20/2020.... | 10/20/2021.... .|..59,567,926 | 3443.12. 1,019,248 1,700,952 | ... ...1,700,952 | ...... 391,237 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 10/20/2020.... | 10/20/2021.... .40,951,160 | 3443.12.......... | cooveeees 753,985 | ..vvvooervevirennns | cevvvvienesniiinnens | ceveiins 1,266,243 | ... ....1,266,243 292,952 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... .....cccccomurunnenns 10/20/2020.... | 10/20/2021.... ..59,565,976 | 3443.12. 1,209,860 2,038,898 | ... ...2,038,898 | ... 475,588 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BARCLAYS 10/20/2020.... | 10/20/2021.... .| ..47,941,196 | 3443.12. 1,073,883 | oo | cerrieeeineeiinenies [ e 1,821,985 |..... ..1,821,985 | ....... 429,007 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......cccccouerimnenns 10/20/2020.... | 10/20/2021.... ..51,855,445 | 3443.12.........| ...... 1,213,946 2,068,507 |..... ...2,068,507 | ....... 489,358 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 10/20/2020.... | 10/20/2021.... ..39,182,511 | 3443.12. 976,105 | ooooreeerieriins | cereveeniireeiinenies [ v 1,673,672 | ... ..1,673,672 398,771 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 10/20/2020.... | 10/20/2021.... ..45,449,184 | 3443.12. 1,259,466 2,176,288 | ..... ..2,176,288 | ....... 525,354 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......ccccooviinenns 10/20/2020.... | 10/20/2021.... .44,760,560 | 3443.12.......... | ...... 1,423,813 2,499,718 | ... 2,499,718 | ... 615,862 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......cccoouevvuvunnne 10/20/2020.... | 10/20/2021.... ..45,793,496 | 3443.12. 1,562,007 2,771,166 | ..... 2,771,166 | ... 691,044 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BARCLAYS 11/06/2020.... | 11/05/2021.... ..65,702,969 | 3509.44. 1,224,703 2,233,117 | ..... 2,233,117 | 626,307 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... UBS SECURITIES 11/06/2020.... | 11/05/2021... | covvvrrrnrinne ..26,144,132 | 3509.44.......... | c.ooccc 397,391 2,005,029 |..... ...2,005,029 | ....1,284,955 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ WELLS FARGO 11/06/2020.... | 11/05/2021.... ..32,858,401 | 1038.55. 1347194 | s | e [ e 4,197,627 | ..... ...4,197,627 |....2,318,819 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... UBS SECURITIES 11/06/2020.... | 11/05/2021.... ...8,469,532 | 497.97... 249,004 531,580 | ..... [ .o 531,580 | ....... 205,800 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A JP MORGAN CHASE 11/06/2020.... | 11/05/2021.... | cevvvvevrinees 24371786 | 183.19....cccvves | v 487,436 26,291 |..... 26,291 |...... (369,078) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... BARCLAYS 11/06/2020.... | 11/05/2021.... ... | 20,646,080 578,000 | v [ e | s 1,115,299 | ..... LA115209 L 446,418 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. BARCLAYS 11/06/2020.... | 11/05/2021.... RO [P 664,055 ...16,867 24928 | ... | .. 24,028 6,078 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 05/06/2022.... | . . 1.-9,826,432 268,364 435372 | .o | cerien: 435372 | ......... 87,856 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 11/06/2020.... | 11/05/2021.... 110,196,416 ..1,268,375 2,073,014 | ..... ..2,073,014 98,275 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... . 1113,899,274 1,903,301 3,154,162 | ..... ..3,154,162 | ....... 775,411 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... | . ..69,764,602 1,312,303 2,192,005 | ..... ..2,192,005 | ....... 544,057 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ....... | CHICAGO BOARD OF EXCHANGE. 11/06/2020.... | 11/05/2021.... ..44,166,988 .919,149 1,562,035 |..... ....1,562,035 388,937 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... ..47,026,496 1,039,761 ...1,761,678 | .... ..1,761,678 | ....... 444,146 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... | . ..64,573,696 1,492,316 2,538,792 | ..... ..2,538,792 | ....... 643,174 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 11/06/2020.... | 11/05/2021.... ..46,345,005 ..1,140,640 ...1,950,878 | ..... ....1,950,878 97,846 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... ..62,818,976 1,728,140 2,992,554 | ..... ..2,992,554 | ....... 774,941 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... | . ..72,294 464 2,256,403 3,976,085 |..... ...3,976,055 | ....1,050,103 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ....... | CHICAGO BOARD OF EXCHANGE... 11/06/2020.... | 11/05/2021.... ..57,203,872 1,911,242 3,408,176 | ..... ...3,408,176 911,355 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BNP PARIBAS NY 11/20/2020.... | 11/19/2021.... ..51,600,390 928,807 | ..oooreeerieeriins | cervieeniieeiinnnies [ e 1,701,710 | ..... LA701710 546,640 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CITIBANK 11/20/2020.... | 11/19/2021.... .19,530,355 296,861 | oo | e [ e 1,341,277 | ..... LA341277 822,206 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ..coee.. | WELLS FARGO. 11/20/2020.... | 11/19/2021.... 30,979,716 ..1,251,581 3735274 | ... ...2,075,632 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ UBS SECURITIES 11/20/2020.... | 11/19/2021.... ...1,193,278 211,482 37TATT | s | STTATT 148,754 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ SOCIETE GENERALE 11/20/2020.... | 11/19/2021.... ..25,952,958 183,048 | ... | ....... 183,048 | ...... (368,418) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | BNP PARIBAS NY. 11/20/2020.... | 11/19/2021.... 15,913,927 437,633 834918 | ... | ... 834,918 | ....... 417,255 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 11/20/2020.... | 11/19/2021.... ) - 708,312 ..16,433 23,767 | ... 23,767 6,671 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 11/20/2020.... | 05/20/2022.... | ..evvvevrrninne ....7,826,588 220,779 351,538 | ... | .o 351,538 |........ 73,713 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 11/19/2021.... ..87,515,484 | 3557.54. 1,024,691 ...1,628,531 | ... ...1,628,531 | ....... 410,248 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 11/19/2021.... ..70,754,544 | 3557.54. creenn 1,904,995 | ...1,904,995 | ....... 490,443 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... CHICAGO BOARD OF EXCHANGE... ......ccccccoeviunnenns 11/20/2020.... | 11/19/2021.... 51,673,883 | 3557.54....cccc | e 915,146 | s | i | e 1,486,476 | ..... ...1,486,476 | ....... 384,562 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... ......cccccoevunenne 11/20/2020.... | 11/19/2021.... ..48,230,876 ....1,564,866 | ..... ....1,564,866 | ....... 408,818 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ WELLS FARGO 11/20/2020.... | 11/19/2021.... ..45,218,668 cen 1,663,822 | .. ...1,653,822 | ....... 436,860 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccouurvuuunnne 11/20/2020.... | 11/19/2021.... .41,404,813 989,911 | oo | e [ e 1,646,969 | ..... ...1,646,969 | ....... 438,825 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 11/19/2021.... ..60,091,330 1,526,870 2,554,929 | ..... ...2,5564,929 | ...... 685,826 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 11/20/2020.... | 11/19/2021.... . |.48,026,790 1,311,581 2,217,049 | ... 2,217,049 | ... 601,083 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvunnne 11/20/2020.... | 11/19/2021.... ..68,304,768 | 3557.54.......... | ...... 2,077,135 3,556,313 |..... ...3,556,313 | ... 981,135 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... .....cccccomurunnenns 11/20/2020.... | 11/19/2021.... ..60,478,180 | 3557.54. 2,026,470 3,531,392 |..... ...3,531,392 |....1,001,550 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BARCLAYS 12/04/2020.... | 12/06/2021.... . |..43,105,591 | 3699.12. 780,211 | oo | reevvnenrieesinennes [ cveviieens 1,433,181 | ..... .. 1,433,181 | L 649,779 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A UBS SECURITIES 12/04/2020.... | 12/06/2021.... | covvoeveninne .19,002,111 | 3699.12.......... 330,637 | cooeoreeeriieniins | cervieenieeninenies [ e 1,180,843 | ..... ...1,180,843 | ...... 763,641 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. JP MORGAN CHASE 12/04/2020.... | 12/06/2021.... ..33,075,572 | 1065.46. 1,372,636 3,344,171 | ... ...3,344,171 |...1,910,616 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 12/04/2020.... | 12/06/2021.... ...8,198,394 | 505.23... 242,672 408,566 | ... | ... 408,566 | ....... 159,611 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A BARCLAYS 12/04/2020.... | 12/06/2021.... | covvvrirnriene 27,138,930 | 172.32...ccccv | o 554,990 382,197 | ... | e 382,197 |...... (280,464) 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ BARCLAYS 12/04/2020.... | 12/06/2021.... o | 16,750,543 | 86.24........c..... | covenec 440,541 825,641 |..... | ... 825,641 | ....... 441,039 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO. 12/04/2020.... | 12/06/2021.... B - 770,585 | 72.54 20,421 22,279 |..... 22,279 6,753 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccoouvvuuunnne 12/04/2020.... | 06/06/2022.... | ..vvvnvrrniene ...5,918,692 | 3699.12 249379 | ... | oo 249,379 59,358 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... ..79,161,168 | 3699.12. ...1,397,108 | ..... ..1,397,108 | ....... 434,000 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... ..49,522,655 | 3699.12. 1,282,866 | ... ...1,282,866 | ....... 411,443 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 12/04/2020.... | 12/06/2021.... ..50,945,564 | 3699.12.......... | cevunec 907,379 | ceoeeveenerriereine | revereeerieesinsnnes [ ceeriiines 1,407,689 | ..... ..1,407,689 | ... 454,140 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... ..64,291,093 | 3699.12. 1,299,408 2,025,225 | ..... ..2,025225 | ....... 661,680 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... ..60,665,568 | 3699.12. 1,383,735 2,170,304 | ..... ..2,170,304 | ....... 718,619 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... | . .46,958,516 | 3699.12. 1,183,815 | oo | e [ e 1,879,438 | ..... ...1,879,438 | ....... 630,451 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 12/04/2020.... | 12/06/2021.... ..53,267,328 | 3699.12. ..1,433,435 2,290,500 |..... ....2,290,500 775,894 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... 51,417,768 | 3699.12. 1,465,951 2,363,295 | ..... ..2,363,295 | ....... 808,211 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... | . ..48,458,472 | 3699.12. 1,507,602 2,451,426 | ..... ..2,451426 | ....... 850,628 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A ... | CHICAGO BOARD OF EXCHANGE... 12/04/2020.... | 12/06/2021.... ..53,267,328 | 3699.12. ..1,784,939 2,939,068 | ..... ...2,939,058 |....1,034,349 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ WELLS FARGO. 12/18/2020.... | 12/20/2021.... ..45,616,721 | 3709.41. 857,594 | ..o | e [ e 1,506,892 | ..... ...1,506,892 | ....... 686,753 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CITIBANK 12/18/2020.... | 12/20/2021.... | . ..23,967,358 | 3709.41. 412,239 | e | e | s 1,424,552 | ..... 1424652 L 941,563 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CREDIT SUISSE 12/18/2020.... | 12/20/2021.... 35,399,621 | 1067.38. 1,469,084 3,527,532 |..... 3,527,532 | ...2,002,169 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... UBS SECURITIES 12/18/2020.... | 12/20/2021.... ....1,649,435 | 507.55 225,658 354,177 | .ooe | e 354177 | ... 137,787 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BNP PARIBAS NY 12/18/2020.... | 12/20/2021.... | . ..24.561,479 216,342 | ... | e 216,342 |...... (290,229) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . BARCLAYS 12/18/2020.... | 12/20/2021.... 15,728,006 824,371 | ..... 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BARCLAYS 12/18/2020.... | 12/20/2021.... B 576,501 .15,467 16,538 | ... | e 16,538 | ........... 4,879 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 06/20/2022.... ...1,047,879 | 3709.41. 207,982 303,469 | ... | ... 303,469 | ......... 72,642 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 12/18/2020.... | 12/20/2021.... ..54,899,268 | 3709.41. 653,925 960,635 | ..... 960,635 98,207 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... ..53,301,251 | 3709.41. 911,928 | .o | e [ v 1,368,842 | ..... ...1,368,842 | ....... 437,945 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... ..56,592,908 | 3709.41. 1,047,580 ...1,574,396 |..... 1,574,396 | ....... 507,267 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 12/18/2020.... | 12/20/2021.... ..57,495,855 | 3709.41. ..1,185,039 1,795,453 | ..... ....1,795,453 584,789 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... . 1..50,077,035 | 3709.41. 1,147,286 LA1754733 LAT54733 578,265 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 12/18/2020.... | 12/20/2021.... | ovvvecrrninae 67,227,213 | 3709.41.......... | oo 1,674,679 2,583,080 |..... ...2,583,080 | ....... 860,446 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... 47,480,448 | 3709.41.......o. | . 1,277,749 | e | e | v 1,984,780 ...1,984,780 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... ..47,480,448 2,164,221 ...2,164,221 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A..... CHICAGO BOARD OF EXCHANGE 12/18/2020.... | 12/20/2021.... ..48,593,271 2,437,796 ...2,437,796 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... 12/18/2020.... | 12/20/2021.... ..43,400,097 2,374,649 ...2,374,649 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A.... ROYAL BANK OF CANADA................ 01/06/2021.... | 01/06/2022.... ..46,594,956 852,688 | .....ccoveerririis [ e 1,518,275 ...1,518,275 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A... UBS SECURITIES 01/06/2021.... | 01/06/2022.... ..25,478,346 428,036 | ...coooerrriiriins | e 1,234,075 ...1,234,075 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CREDIT SUISSE 01/06/2021.... | 01/06/2022.... ..38,066,440 1,614,017 ....3,543,605 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A.... UBS SECURITIES 01/06/2021.... | 01/06/2022.... .....8,205,199 241,234 ..342,296 | ... | ....... 342,296 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A... UBS SECURITIES 01/06/2021.... | 01/06/2022.... ..28,924,899 604,561 | ..ooveorriirens | e 163,857 |..... | ....... 163,857 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... UBS SECURITIES 01/06/2021.... | 01/06/2022.... .15,489,617 410,478 | oo | e 756,674 | ... | .c.... 756,674 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 01/06/2021.... | 01/06/2022.... . 875,187 25,380 22,125 22,125 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A CHICAGO BOARD OF EXCHANGE 01/06/2021.... | 07/06/2022.... ....1,496,280 194,968 | ......coovvverrivenns [ v 277,152 | oo | v 277,152 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 01/06/2021.... | 01/06/2022.... ..53,973,216 648,203 ..928,606 |..... | ... 928,606 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 01/06/2021.... | 01/06/2022.... ..50,959,692 861,770 1,264,757 ...1,264,757 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A CHICAGO BOARD OF EXCHANGE 01/06/2021.... | 01/06/2022.... ..54,202,729 976,193 1,436,315 ...1,436,315 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 01/06/2021.... | 01/06/2022.... ..42,908,514 867,229 ...1,281,588 ...1,281,588 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 01/06/2021.... | 01/06/2022.... ..58,096,170 1,284,549 ....1,905,959 ....1,905,959 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A... CHICAGO BOARD OF EXCHANGE 01/06/2021.... | 01/06/2022.... ..51,716,052 1,252,008 | ..o | e 1,869,478 ....1,869,478 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... MORGAN STANLEY 01/06/2021.... | 01/06/2022.... ..45,817,610 1,205,003 ....1,808,514 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE 01/06/2021.... | 01/06/2022.... ..59,970,240 1,679,746 ....2,540,570 ....2,540,570 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A CHICAGO BOARD OF EXCHANGE 01/06/2021.... | 01/06/2022.... ..58,470,984 1,795,624 | ..oovvvicrerrinns | e 2,740,938 ....2,740,938 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE 01/06/2021.... | 01/06/2022.... ..55,847,286 1,916,201 2,958,029 ....2,958,029 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A WELLS FARGO. 01/20/2021.... | 01/20/2022.... ..38,248,936 703,780 | ccovvveevrrviiriens | cevvieenns 1,189,667 ....1,189,667 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CITIBANK 01/20/2021.... | 01/20/2022.... | . ..22,152,280 381,019 ...1,041,236 ...1,041,236 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ..ceeee. | WELLS FARGO. 01/20/2021.... | 01/20/2022.... 33,058,454 1,451,266 2,381,426 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A UBS SECURITIES 01/20/2021.... | 01/20/2022.... ....5,884,982 173,018 | i [ e 243,741 || 243,741 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... UBS SECURITIES 01/20/2021.... | 01/20/2022.... | . ..22,019,629 464,611 | oo [ e 256,410 | L | 256,410 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS <. | BNP PARIBAS NY 01/20/2021.... | 01/20/2022.... .15,062,525 420,244 | ..o | e 751,149 || 751,149 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CREDIT SUISSE 01/20/2021.... | 01/20/2022.... 396,788 9,602 8,998 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 07/20/2022.... | . ..D,TT1,775 145,086 | .....coovvvieriiinnns [ i 200,834 | ... ... 200,834 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS . | CHICAGO BOARD OF EXCHANGE. 01/20/2021.... | 01/20/2022.... ..58,162,935 692,548 970,409 970,409 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... ..51,614,790 872,663 | ..ooooeverrrriecrins [ e 1,241,336 ...1,241,336 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... | . ..50,358,570 916,924 ...1,313,209 ...1,313,209 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE. 01/20/2021.... | 01/20/2022.... ..56,237,010 1,164,556 ....1,670,486 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... ..51,995,491 1,222,240 1,772,957 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... ..43,525,905 1,136,375 ....1,656,309 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE. 01/20/2021.... | 01/20/2022.... ..65,481,450 ....1,866,670 ....2,748,206 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 01/20/2021.... | 01/20/2022.... ..48,148,125 1,488,176 ...2,207,295 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE 01/20/2021.... | 01/20/2022.... ..56,237,010 1,906,820 ...2,857,742 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS BARCLAYS 02/05/2021.... | 02/04/2022.... ..45,035,355 801,629 ...1,316,339 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... MORGAN STANLEY. 02/05/2021.... | 02/04/2022.... .1..31,150,071 479,711 ...1,061,415 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS A... WELLS FARGO 02/05/2021.... | 02/04/2022.... ..49,633,450 2,094,531 3,695,923 ....3,695,923 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. UBS SECURITIES 02/05/2021.... | 02/04/2022.... 11,848,307 | 51213 [ i [ s 347,155 484,044 | ... | ... 484,044 | ....... 136,888 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BNP PARIBAS NY 02/05/2021.... | 02/04/2022.... ..36,889,546 | 169.81......cove. | ceveeerieriinenins [ e 763,612 e LT42714 | 742,714 |........ (20,898) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... BARCLAYS 02/05/2021.... | 02/04/2022.... 26,343,478 | 88.24.......cooevv. | e [ e 727,082 | coooovveenieciis [ e 1,274,309 | ..... L 1,274309 547,227 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ WELLS FARGO 02/05/2021.... | 02/04/2022.... ...1,098,161 | 74.71 26,356 26,982 |..... 26,982 626 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......ccccoocvunnenns 02/05/2021.... | 08/05/2022.... ...9,328,392 | 3886.83.......... 223,042 306,569 | ... | ... 306,569 83,527 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccouurvuuunnne 02/05/2021.... | 02/04/2022.... ..69,962,940 | 3886.83.......... | cooeoerieeriiienins [ e 819,254 | ..o [ e 1,151,667 |..... ...1,151,667 332,412 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvnnnne 02/05/2021.... | 02/04/2022.... ..86,231,737 | 3886.83. B 1,458,130 ...2,078,347 | ..... ..2,078,347 | ... 620,217 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ MORGAN STANLEY 02/05/2021.... | 02/04/2022.... .|.46,077,801 | 3886.83. . 838,616 1,202,244 | 1,202,244 | L 363,628 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ..59,946,934 | 3886.83.......... | ccoorerrerrenrriin [ e 1,216,923 | ..ovvooeeriienens | e 1,753,812 | ..... .. 1,753,812 | ... 536,889 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ..54,353,635 | 3886.83. SO I 1,244,698 | .....ccooovvvvirinnens | 01,803,310 | ...1,803,310 | ....... 558,612 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BARCLAYS 02/05/2021.... | 02/04/2022.... .|..57,923,591 | 3886.83. B [ 1,465,467 | ..oovvvvevvrricins | verenn2,124,206 | ..... 2,124,206 | ....... 658,739 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE... ......cccccouerimnenns 02/05/2021.... | 02/04/2022.... ..57,525,084 | 3886.83.......... | cooveerereeereriinenns [ e 1,536,449 | ..oovvveiriniins | 002,242,564 | ... 2,242,564 | ....... 706,116 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ..50,296,369 | 3886.83. SO [P 1,408,298 | ..o | e0reenn 2,067,056 | ... ....2,057,056 | ....... 648,757 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ..72,407,142 | 3886.83. B 2,317,029 | oo [ 003,426,671 | ...3,426,671 | ....1,109,642 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ..65,806,558 | 3886.83.......... | cooveeeriirerieenins [ 2,257,165 | ..oovvviiriienis [ 2000 3,358,902 | ... 3,358,902 |...1,101,737 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ WELLS FARGO. 02/19/2021.... | 02/18/2022.... ..36,696,701 | 3906.71. 666,045 | ... | e0rennn 1,060,729 ] ..1,050,729 | ....... 384,684 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CITIBANK 02/19/2021.... | 02/18/2022.... ..25,384,363 | 3906.71. 383,304 | ..o [ e 752,296 | s [ e 752,296 | ....... 368,992 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 02/19/2021.... | 02/18/2022.... 41,990,498 | 1102.5......covee | v [ e 1,805,591 | oo | 003,049,102 | .. ...3,049,102 | ....1,243,511 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ UBS SECURITIES 02/19/2021.... | 02/18/2022.... 8,925,658 | 511.66........cc.. [ v [ v 260,629 | ...coovvenriiinis [ e 376,819 | L [ 376,819 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BNP PARIBAS NY 02/19/2021.... | 02/18/2022.... 29,566,337 | 167.01...ccoovves | cererrrerrrernirenens [ cverernad 600,197 | covvvrivrvviiienens | e TO1,749 | | 701,749 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A JP MORGAN CHASE 02/19/2021.... | 02/18/2022.... 122,579,785 | 88.71 v | cererrerireenirenens [ cverend 657,072 | ccovvvevercvrrinnnns | 1,092,113 | ...1,092,113 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... WELLS FARGO. 02/19/2021.... | 02/18/2022.... I [ 818,764 18,422 | oo | v 16,694 | i | 16,694 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... ......cccouevimnenns 02/19/2021.... | 08/19/2022.... ....5,860,065 | 3906.71. 232,486 | s | e 180,490 | | 180,490 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BNP PARIBAS NY 02/19/2021.... | 02/18/2022.... | . ..64,368,077 | 3906.71....cccoe. | coveeerieeriinenins [ e 753,107 | coovvecvereriiinnens | e 1,049,832 | ...1,049,832 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE. 02/19/2021.... | 02/18/2022.... ..65,446,184 | 3906.71. 1,113,256 | oo | 01,562,493 | L ....1,562,493 49,237 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 02/19/2021.... | 02/18/2022.... .48,833,875 | 3906.71.....ccoo. | v [ e 899,051 | .o | cern 1,262,046 | ... ..1,262,046 | ....... 362,994 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......cccccoovunnenns 02/19/2021.... | 02/18/2022.... | . ..60,163,334 | 3906.71. 1,251,929 | .o | e 1,766,662 | ... ...1,766,662 | ....... 514,733 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A weueere | CITIBANK 02/19/2021.... | 02/18/2022.... .47,481,364 | 3906.71. L1064 | | 1,678,244 ...1,578,244 67,181 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......cccovevvvuunnne 02/19/2021.... | 02/18/2022.... ..55,475,282 | 3906.71. 1,392,936 | ..oovvrviriiienis | 01,993,080 | .. ...1,993,080 | ....... 600,143 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BNP PARIBAS NY 02/19/2021.... | 02/18/2022.... | . ..62,933,330 | 3906.71. 1,674,027 | oo | 002,404,996 | ... ..2,404,996 | ....... 730,969 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CITIBANK 02/19/2021.... | 02/18/2022.... ..40,249,427 | 3906.71. 1,183,333 | oo | 1,705,286 | ... ....1,705,286 521,953 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... CITIBANK 02/19/2021.... | 02/18/2022.... ..45,671,901 | 3906.71. 1,452,366 | ...ovvvevvrrrecii | vernnn2,105,264 | ... ..2,105,264 | ....... 652,898 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CITIBANK 02/19/2021.... | 02/18/2022.... | . ..50,821,531 | 3906.71. LTAT,768 | oo | 2,511,044 | 2,511,044 | ... 793,276 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . BARCLAYS 03/05/2021.... | 03/04/2022.... ..44,005,278 | 3841.94. 796,495 | ..ooovvvvrecrininrins | verenn 1,323,487 | . ..1,323,487 526,992 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ MORGAN STANLEY 03/05/2021.... | 03/04/2022.... ..22,227,242 | 3841.94. 360,081 | ..oovvvvreriienis | e 1,145,414 | L 1145414 785,332 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ WELLS FARGO 03/05/2021.... | 03/04/2022.... ..43,756,925 | 1090.58. B 1877172 | o | 2000..3,602,032 | ... ...3,602,032 | ....1,724,860 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . UBS SECURITIES 03/05/2021.... | 03/04/2022.... ..9,324,001 273193 | .o [ 400,169 | oo 00,169 26,976 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BNP PARIBAS NY 03/05/2021.... | 03/04/2022.... . |..34,528,944 718,202 | ovvveerevviinnens | e 1,138,843 | ...1,138,843 | ....... 420,640 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ UBS SECURITIES 03/05/2021.... | 03/04/2022.... | .veovvvvvvnns ..26,519,844 729,303 | .o | eerenn 1,268,697 | L ...1,268,507 | ....... 539,294 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | WELLS FARGO 03/05/2021.... | 03/04/2022.... 903,462 21,683 21,025 |..... .21,025 (658) 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... .......cccooevvuvunnne 03/05/2021.... | 09/06/2022.... | vveovvvvverns 5,762,910 | 3841.94 oo | o [ e 138,936 | ..ovvvveveniiiinns [ s 196,142 | ... | ....... 196,142 | ......... 57,206 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS MORGAN STANLEY 03/05/2021.... | 03/04/2022.... | ..eovvvvvirns 77,858,437 | 3841.94. ... | oo | v 903,158 | vvveerevvirenens | ceveriine 1,252,441 | ..... 1,252,441 | L 349,283 0002
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

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

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

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

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

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... ......ccccouevimnenns 03/05/2021.... | 03/04/2022.... ..69,915,800 | 3841.94.......... | cooveereenerienens [ e 1,175,305 | oo | e 1,649,424 | ..... ..1,649,424 | ....... 474,119 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ MORGAN STANLEY 03/05/2021.... | 03/04/2022.... ..29,246,151 | 3841.94. . 538,129 758,564 | ... ... 758,564 | ...... 220,434 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... BARCLAYS 03/05/2021.... | 03/04/2022.... ..68,367,674 | 3841.94.......... | covveerineriiens [ e 1,349,578 | ..o | v 1,906,267 | ..... ...1,906,267 | ....... 556,690 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BARCLAYS 03/05/2021.... | 03/04/2022.... .47,626,258 | 3841.94. JOO 1,027,298 ...1,456,962 | ..... ...1,456,962 | ....... 429,663 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BARCLAYS 03/05/2021.... | 03/04/2022.... 44,795,706 | 3841.94. B 1,057,627 ...1,508,103 | ..... ...1,508,103 | ....... 450,476 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... BARCLAYS 03/05/2021.... | 03/04/2022.... ..50,864,277 | 3841.94.......... | e [ 1,265,503 | ..o | v 1,809,552 | ..... ...1,809,552 | ....... 544,049 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ BARCLAYS 03/05/2021.... | 03/04/2022.... ..52,329,205 | 3841.94. JOO I 1,379,921 ....1,980,995 | ... ...1,980,955 | ....... 601,033 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 03/05/2021.... | 03/04/2022.... .|..51,097,802 | 3841.94. B 1,482,340 ...2,146,056 | ..... ...2,146,056 | ...... 663,716 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... MERRILL LYNCH 03/05/2021.... | 03/04/2022.... 54,525,621 | 3841.94.......... | oo [ o 1,718,648 | oo | v 2,513,328 | ..... ..2,513328 | ....... 794,680 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... MERRILL LYNCH 03/05/2021.... | 03/04/2022.... ..70,712,885 | 3841.94. 2,356,153 3,467,881 | ..... ...3,467,881 | ...1,111,728 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BARCLAYS 03/19/2021.... | 03/18/2022.... . |..41,508,657 | 3913.1... e | e 737194 | oo [ v 1,172,080 | ..... ..1,172,080 | ....... 434,887 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CITIBANK 03/19/2021.... | 03/18/2022.... | c.oovvvvvivnnes 128,710,053 | 3913.1..coevi | e [ e 445,006 | ....covorriiieriins | e 819,600 |..... | ... 819,600 | ....... 374,594 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. WELLS FARGO. 03/19/2021.... | 03/18/2022.... .45,678,559 | 1103.01...cccvee | covverereireniccenns [ e 1,950,474 | ..o | v 3,358,952 | ..... ...3,358,952 | ....1,408,477 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ UBS SECURITIES 03/19/2021.... | 03/18/2022.... ...9,616,012 | 516.96 282,711 343,727 | .o | e 343,727 | ........ 61,016 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A BNP PARIBAS NY 03/19/2021.... | 03/18/2022.... | ..eovvvvvvrnns 33,287,415 | 163.24. ..o | o [ e 679,062 | ...covvvrerrireri [ eereeenn 920,370 | s [ i 920,370 | ....... 241,308 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ WELLS FARGO. 03/19/2021.... | 03/18/2022.... ... | 23,505,235 613486 | .o | e 1,012,779 | LA012,779 399,294 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ JP MORGAN CHASE 03/19/2021.... | 03/18/2022.... B [ 637,109 . 13,634 | .o | e LT | 11,147 (2,487) 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccoouvvuuunnne 03/19/2021.... | 09/20/2022.... | vveovvvvvirns +.9,000,130 | 39131 | e [ i 207,538 282,831 | ... 282,831 | ......... 75,292 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 03/19/2021.... | 03/18/2022.... ..93,131,780 1,083,950 ...1,458,973 | ... .. 1,458,973 | ... 375,023 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 03/19/2021.... | 03/18/2022.... ..75,538,092 1,268,925 ...1,730,882 | ..... ...1,730,882 | ....... 461,957 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 03/19/2021.... | 03/18/2022.... 129,348,250 | 39131 oo | e [ e 548,206 | ....ooooorrriinins | e 749,863 | .....|...... 749,863 | ....... 201,657 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 03/19/2021.... | 03/18/2022.... ..51,652,920 1,018,038 ..1,397,138 | ... ..1,397,138 | ....... 379,100 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 03/19/2021.... | 03/18/2022.... ..63,000,910 1,356,330 ...1,868,288 | ..... ...1,868,288 | ....... 511,958 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......cccocvinnenns 03/19/2021.... | 03/18/2022.... | . ..49,601,446 1,156,587 ...1,599,223 | ..... ..1,599,223 | ... 442,637 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ..ceeee. | WELLS FARGO. 03/19/2021.... | 03/18/2022.... ..53,452,917 ....1,338,996 ...1,860,570 |..... ....1,860,570 521,574 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... ......cccocvuinenns 03/19/2021.... | 03/18/2022.... ..61,044,360 1,692,040 2,368,385 | ..... ...2,368,385 | ....... 676,345 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CITIBANK 03/19/2021.... | 03/18/2022.... | . ..54,151,624 1,673,285 | .ovverevviinnens | 002,371,738 | 2,371,738 | ... 698,452 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A weueere | CITIBANK 03/19/2021.... | 03/18/2022.... ..72,285,016 2,392,634 | ..o | 003,420,083 | .. ...3,420,083 | ....1,027,449 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ BARCLAYS 04/06/2021.... | 04/06/2022.... ..54,197 437 B [ 904,013 | .o | e 1,265,926 | . ...1,265926 | ....... 351,913 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO 04/06/2021.... | 04/06/2022.... | . ..31,159,220 523475 | .o | e 1,079,614 ] L ..1,079,514 | ... 556,039 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | WELLS FARGO 04/06/2021.... | 04/06/2022.... ..52,736,981 2,246,596 | ... | 002,977,219 | L 2977219 | ... 730,623 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... UBS SECURITIES 04/06/2021.... | 04/06/2022.... ... |..13,015,384 383,954 | ..o [ e 384,329 | L [ 384,329 375 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BNP PARIBAS NY 04/06/2021.... | 04/06/2026.... | . B [ 643,934 | 4073.94........c. | coveemrreerenens [ e 14,875 | s | e 17,623 | | e 17,623 2,748 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . BNP PARIBAS NY 04/06/2021.... | 04/06/2028.... ..2,560,103 [4073.94.......... | v [ reeeere81,188 [ [ 71,756 | 1756 | e 10,569 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BNP PARIBAS NY 04/06/2021.... | 04/06/2022.... ..36,655,879 | 163.22.......cc00. | covrereremerienens [ e 795,111 | i | e 1,047,288 ] ....1,047,288 292,177 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ WELLS FARGO 04/06/2021.... | 04/06/2022.... 26,352,772 | 94.2......omvvnves [ v [ e0reennB71,996 [ i | 1,014,446 | ..1,014,446 | ... 342,450 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ..coee.. | WELLS FARGO. 04/06/2021.... | 04/06/2022.... 299,699 | 77.15..ccoviicis [ e [ vveieeene 972 | i | cerieeenennn5,189 | 5,189 (2,783) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ MORGAN STANLEY 04/06/2021.... | 10/06/2022.... ....1,986,759 282,897 | | e 233,459 | L | 233,459 | ........ 50,562 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 04/06/2021.... | 04/06/2022.... ..93,293,226 1,077,310 | oo | e 1,343,662 | .. ...1,343,562 | ....... 266,252 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 04/06/2021.... | 04/06/2022.... ..96,959,772 1,610,167 | | 2,034,049 | L ....2,034,049 23,882 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 04/06/2021.... | 04/06/2022.... . |..80,607,931 1,524,017 ...1,936,924 | ... ...1,936,924 | ....... 412,907 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 04/06/2021.... | 04/06/2022.... | ...ovvvvvvnns ..50,516,856 1,043,511 | oo | e 1,332,213 | ..... .1,332213 | 288,703 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 04/06/2021.... | 04/06/2022.... ..68,311,952 | 4073.94. PO I 1,528,642 ...1,959,687 | ..... ....1,959,687 | ....... 431,044 0002
EQUITY INDEX OPTIONS.. .| EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 04/06/2021.... | 04/06/2022.... .48,658,471 | 4073.94. N 1,136,027 ceeennn 1,459,663 | ... ...1,459,663 | ....... 323,636 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A..... CHICAGO BOARD OF EXCHANGE 04/06/2021.... | 04/06/2022.... 142,239,933 | 4073.94......... | e [ e 1,045,792 | ..o | v 1,349,441 | ..... ...1,349,441 303,649 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ CHICAGO BOARD OF EXCHANGE... 04/06/2021.... | 04/06/2022.... ..60,294,312 | 4073.94. JOO 1,562,645 ..2,023,174 | ..... ..2,023174 | ...... 460,529 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... 04/06/2021.... | 04/06/2022.... ..61,516,494 | 4073.94. B 1,797,415 | o | 20000..2,352,088 | ..... ...2,352,088 | ....... 554,673 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......cccouurvuuunnne 04/06/2021.... | 04/06/2022.... ..29,332,368 | 4073.94........c. | covvoernniienis [ e 894,557 | ..o [ e ATLTTT | LAATLTTT 277,219 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......ccccooevvuvnnnne 04/06/2021.... | 04/06/2022.... ..85,960,134 | 4073.94. B 2,745,407 | ...ccovvvvvvvivenis | 003,603,240 | ... ...3,603,240 | ....... 857,833 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO 04/20/2021.... | 04/20/2022.... .|..38,281,072 | 4134.94. . 877,575 | coovvveervirinens | cerreennnn813,025 | | 813,025 | ....... 135,450 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CITIBANK 04/20/2021.... | 04/20/2022.... | c.eovvvvvinns .23,701,433 | 4134.94 ..o | oo [ s 395,814 | .oovvienens | e 620,011 | | 620,011 | ....... 224,197 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... WELLS FARGO. 04/20/2021.... | 04/20/2022.... 42,304,914 | 1141.43. JO [ 1,840,264 | ...ocvvovvrrreci | v 2,147,668 | ..... ..2,147,668 | ....... 307,404 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... UBS SECURITIES 04/20/2021.... | 04/20/2022.... .|...8,184,626 | 527.78... B I 241,446 | ..o | e 198,713 | | 198,713 |....... (42,733) 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A JP MORGAN CHASE 04/20/2021.... | 04/20/2026.... | ..covvvvvivnne. ...1,033,297 | 4134.94.......... 25,316 | .o | e 2,704 | | i 27,704 2,389 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. JP MORGAN CHASE 04/20/2021.... | 04/20/2028.... ...2,131,255 | 4134.94. 55,626 62,026 |..... 62,026 6,400 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ BNP PARIBAS NY 04/20/2021.... | 04/20/2022.... 129,013,231 | 166.48........c.o. | coveererieeriincnis [ e 597,673 | oo [ e 737,639 | ... | oo 737,639 | ....... 139,966 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A BNP PARIBAS NY 04/20/2021.... | 04/20/2022.... 218,219,358 | 97.56.......mvvws | e [ e 470,080 | ..ooovvorriinriins | e 605,041 |..... | ... 605,041 | ....... 134,981 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ WELLS FARGO. 04/20/2021.... | 04/20/2022.... I [ 378,253 | 77.73 9,078 5,956 | ... 5,956 (3,122) 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... [N/A........ | A........ CHICAGO BOARD OF EXCHANGE... .......cccomurvuuunnns 04/20/2021.... | 10/20/2022.... ...8,269,880 | 4134.94.......... 230,728 282,024 | ... 282,024 | ........ 51,295 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 04/20/2021.... | 04/20/2022.... LT2,344.215 | 4134.94 oo | oo [ 841,363 | oo [ e 1,002,136 | ..... ...1,002,136 | ....... 160,773 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 04/20/2021.... | 04/20/2022.... ..33,662,005 | 4134.94. 590,653 710,708 | ... | oo 710,708 |....... 120,054 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 04/20/2021.... | 04/20/2022.... ..49,363,758 | 4134.94. 967,402 . 1,169,155 | ..... ..1,169,155 | ....... 201,754 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A CHICAGO BOARD OF EXCHANGE 04/20/2021.... | 04/20/2022.... ..63,678,076 | 4134.94......c... | v [ e 1,330,007 | covvveerevviiisnens | o 1,609,282 | ..... ...1,609,282 | ...... 279,275 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... CHICAGO BOARD OF EXCHANGE... 04/20/2021.... | 04/20/2022.... ..43,830,364 | 4134.94. B [P 959,767 ..1,162,484 | ..... ...1,162,484 202,716 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A.....c.. CHICAGO BOARD OF EXCHANGE... 04/20/2021.... | 04/20/2022.... .48,342,052 | 4134.94. 1,120,407 ..1,351,757 | ... 1,351,757 | L 231,349 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ WELLS FARGO 04/20/2021.... | 04/20/2022.... | . .46,596,675 | 4134.94. 1,159,325 ...1,395,648 | ..... ...1,395648 | ....... 236,322 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ..ceeee. | WELLS FARGO. 04/20/2021.... | 04/20/2022.... ..60,728,401 | 4134.94. 1,623,270 | | 1,954,634 | L ...1,954,634 | ....... 331,364 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ BNP PARIBAS NY 04/20/2021.... | 04/20/2022.... ..59,638,190 | 4134.94. 1,783,182 | oo | 202,146,729 | .. ...2,146,729 363,547 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [A........ CHICAGO BOARD OF EXCHANGE... ......cccccoovunnenns 04/20/2021.... | 04/20/2022.... | . ..64,918,558 | 4134.94. 2,125,844 | ... | 002,558,728 | ... ...2,558,728 | ....... 432,883 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A oo | WELLS FARGO 05/06/2021.... | 05/06/2022.... ..50,246,797 | 4201.62. 879,319 | .o | cer0.960,387 | 950,387 .71,068 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A........ | A........ UBS SECURITIES 05/06/2021.... | 05/06/2022.... 26,926,004 | 4201.62.......... | covvorereenriienins [ e 460,435 . ..708,305 |..... | ...... 708,305 | ...... 247,870 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ WELLS FARGO 05/06/2021.... | 05/06/2022.... | . 46,724,201 | 115417 oo | e [ 2,032,503 | ..o [ i 2,101,310 | ..... ..2,101,310 | ......... 68,807 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A UBS SECURITIES 05/06/2021.... | 05/06/2022.... 11,910,047 350,155 280,874 |..... 280,874 | ........ (69,282) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... N/A.... BNP PARIBAS NY 05/06/2021.... | 05/06/2026.... 12,934,227 | 4201.62......cce. | covverererneriinenns [ rreireen 71,302 | i [ e 72,235 | .o | e 72,235 934 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... | N/A.... BNP PARIBAS NY 05/06/2021.... | 05/06/2028.... | . ....3,525,201 93,357 |..... 93,357 (61) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. . BNP PARIBAS NY 05/06/2021.... | 05/06/2022.... ..38,136,983 ..827,761 | ..... 827,761 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... [N/A........ | A........ BNP PARIBAS NY 05/06/2021.... | 05/06/2022.... | .22,271,974 731,916 |..... 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [A........ WELLS FARGO 05/06/2021.... | 05/06/2022.... B - 528,768 | 79.51.....covciees | e | e 13,219 | | e 1,813 [ (5,406) 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A. ........ | CHICAGO BOARD OF EXCHANGE... 05/06/2021.... | 11/04/2022.... 11,764,536 | 4201.62.......... | cooverreeieeeriiiens [ 00310783 [ i | 359,113 | 48,329 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS......... |N/A....... | A........ MORGAN STANLEY 05/06/2021.... | 05/06/2022.... ..97,166,565 e [ 127432 | | 1,283,707 .. 1,283,707 | ... 156,575 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 05/06/2021.... | 05/06/2022.... ..70,706,172 B 1,164,420 | ..oovvvviviienins | e 1,311,406 | . 1,311,406 | ... 146,987 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A . | CHICAGO BOARD OF EXCHANGE. 05/06/2021.... | 05/06/2022.... .43,425,694 | 4201.62. 840,212 ..938,964 | ... 938,964 98,751 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE... 05/06/2021.... | 05/06/2022.... .1..39,915,390 | 4201.62 832,999 928,687 |..... | ... 928,687 | ........ 95,688 0002
EQUITY INDEX OPTIONS.........cccooevveeee EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE... .......ccccoouvvuunnnne 05/06/2021.... | 05/06/2022.... | ..eovvvvvenns LAT5,876 | 4201.62.....cve. | o | e 900,856 | ...ovvoreeriirnens | ceveiiine 1,002,599 | ..... ...1,002,599 | ... 101,743 0002
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EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 05/06/2021.... | 05/06/2022.... ..58,769,373 | 4201.62. 1,372,772 ....1,525,260 ..1,625,260 | ...... 152,488 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A CHICAGO BOARD OF EXCHANGE... 05/06/2021.... | 05/06/2022.... ..65,322,393 | 4201.62. 1,589,895 ...1,764,305 1,764,305 | ... 174,410 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... | N/A........ A..... WELLS FARGO 05/06/2021.... | 05/06/2022.... ..57,076,959 | 4201.62 1,484,001 1,645,563 ...1,645563 | ....... 161,562 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A..... WELLS FARGO 05/06/2021.... | 05/06/2022.... ..48,531,396 | 4201.62. 1,363,732 ...1,510,413 ..1,510413 | ... 146,681 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A.... WELLS FARGO 05/06/2021.... | 05/06/2022.... ..44,860,237 | 4201.62. 1,350,293 ....1,496,399 ..1,496,399 | ...... 146,106 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... |N/A........ A... WELLS FARGO. 05/06/2021.... | 05/06/2022.... ..74,530,456 | 4201.62.......... 2,437,146 | .o, 2,701,389 ..2,701,389 | ....... 264,243 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... WELLS FARGO 05/20/2021.... | 05/20/2022.... .42,341,894 | 4159.12. 770,623 ..890,672 | ... | ... 890,572 | ....... 119,950 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A.... CITIBANK 05/20/2021.... | 05/20/2022.... . [..22,352,294 | 4159.12. 377,754 543,759 | ..o | e 543,759 | ....... 166,005 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... [N/A........ A... JP MORGAN CHASE 05/20/2021.... | 05/20/2022.... | vveovvvvvirns 44,258,772 | 1142.96.......... | oo [ 001,903,127 [ s 2,280,185 ...2,280,185 | ....... 377,058 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... UBS SECURITIES 05/20/2021.... | 05/20/2022.... .10,074,461 | 527.98... 255,919 255919 |....... (39,262) 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... BNP PARIBAS NY 05/20/2021.... | 05/20/2026.... 3,238,121 | 415912, | e | e 79,334 | | s 85,643 85,643 6,309 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... | N/A........ A BNP PARIBAS NY 05/20/2021.... | 05/19/2028.... | ..covvvvnvnnes ...4,387,198 | 4159.12.......... 7577 | i | v 125,849 |.....| . 125,849 8,272 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A BNP PARIBAS NY 05/20/2021.... | 05/20/2022.... ..31,067,543 | 175.96 624,457 471,227 | oo | e 471,227 | ... (153,230) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... A JP MORGAN CHASE 05/20/2021.... | 05/20/2022.... 17,535,749 | 98.48.............. 461,186 | ..o | e 559,004 | ... ... 559,004 | ......... 97,818 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... | N/A........ A WELLS FARGO 05/20/2021.... | 05/20/2022.... | cvoovvvvvvnnns 699,536 9,933 9,933 (8,605) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... 05/20/2021.... | 11/18/2022.... ...9,565,976 | 4159.12. ..o | e [ 000 275,480 | i [ e 331,846 | ... | ... 331,846 | ........ 56,365 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... A... CHICAGO BOARD OF EXCHANGE... 05/20/2021.... | 05/20/2022.... ..63,218,624 | 4159.12. 885,880 |..... [ ... 885,880 | ....... 130,530 0002.
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .......... 05/20/2021.... | 05/20/2022.... ..51,009,464 | 4159.12.......... 845,196 998,036 | ... | ... 998,036 | ....... 152,840 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CHICAGO BOARD OF EXCHANGE... ........... 05/20/2021.... | 05/20/2022.... .42,547,285 | 4159.12. 827,025 978,973 | ... | oo 978,973 | ....... 151,948 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... WELLS FARGO. 05/20/2021.... | 05/20/2022.... .45,297,614 | 4159.12. . 949,438 | ...ovvvrerrrnns 1,120,649 ..1,120,649 | ....... 171,211 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... | N/A........ A CHICAGO BOARD OF EXCHANGE... ............ 05/20/2021.... | 05/20/2022.... ..63,218,624 | 4159.12.......... 1,421,718 | oo 1,672,029 ..1,672,029 | ....... 250,311 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... WELLS FARGO 05/20/2021.... | 05/20/2022.... ..55,695,345 | 4159.12. 1,334,461 ....1,566,974 ....1,566,974 232,514 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... ............ 05/20/2021.... | 05/20/2022.... .44,787,788 | 4159.12. 1,139,359 ...1,334,610 ..1,334,610 | ....... 195,251 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 05/20/2021.... | 05/20/2022.... | . ..49,077,616 | 4159.12. 1,329,436 ....1,556,281 ...1,556,281 | ....... 226,845 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE. 05/20/2021.... | 05/20/2022.... .48,245,792 | 4159.12. ...1,418,379 ...1,659,031 | ...... 240,652 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A CHICAGO BOARD OF EXCHANGE... 05/20/2021.... | 05/20/2022.... ..56,564,032 | 4159.12. 1,800,968 ...2,107,279 306,311 0002.
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... CHICAGO BOARD OF EXCHANGE... ............ 05/20/2021.... | 05/20/2022.... | . ..39,927,552 | 4159.12. 1,356,231 ....1,588,746 232,515 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS oo | WELLS FARGO 06/04/2021.... | 06/06/2022.... .42,696,110 | 4229.89. 747,182 778,495 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A... CITIBANK 06/04/2021.... | 06/06/2022.... ..21,753,847 | 4229.89. (389,419) [ ..oovvvvrererrrris [ v 506,011 | s | s 506,011 0002.
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... BNP PARIBAS NY 06/04/2021.... | 06/06/2022.... | . ..50,009,450 2,136,652 ....2,265,761 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS UBS SECURITIES 06/04/2021.... | 06/06/2022.... 11,335,939 | 528.82... 331,009 | .o | e 287,120 | | 287,120 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... BNP PARIBAS NY 06/04/2021.... | 06/05/2026.... ....3,793,322 | 4229.89 92,936 89,435 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BNP PARIBAS NY 06/04/2021.... | 06/06/2028.... | . 13,756,297 | 4229.89.......... | covvererenenirenins [ e 99,542 | ..ooovvrrecrienne | e 94,446 | ... | ... 94,446 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ....... | CHICAGO BOARD OF EXCHANGE... 06/04/2021.... | 06/06/2022.... ..36,095,673 | 177.16 692,737 532,570 532,570 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A JP MORGAN CHASE 06/04/2021.... | 06/06/2022.... ..19,584,690 | 102.8 503,327 448421 | ... | oo 448,421 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS... A..... WELLS FARGO 06/04/2021.... | 06/06/2022.... 586,112 14,653 | oo | ceveeerieeennn 1,089 |t | i 7,089 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS ........ | CHICAGO BOARD OF EXCHANGE... 06/04/2021.... | 12/06/2022.... 10,574,725 319,350 358,783 0002.
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS... A WELLS FARGO 06/04/2021.... | 06/06/2022.... ..77,993,028 943,716 ..984,205 | ... | ... 984,205 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... A... BARCLAYS 06/04/2021.... | 06/06/2022.... ..53,793,018 | 4229.89 896,730 935,765 935,765 0002.
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS BARCLAYS 06/04/2021.... | 06/06/2022.... ..54,356,031 | 4229.89. ....1,048,528 1,093,939 ....1,093,939 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS... BARCLAYS 06/04/2021.... | 06/06/2022.... . |..48,860,767 | 4229.89. 1,029,496 ...1,074,946 ....1,074,946 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 06/04/2021.... | 06/06/2022.... | ..eovvvvvrerns .48,813,281 |4229.89.......... 1,077,797 | o 1,125,533 ...1,125,533 0002
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119030

EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A....... | A........ BARCLAYS 06/04/2021.... | 06/06/2022.... ..51,091,580 |4229.89. 0 [ 1,190,945 ...1,244.903 | ... ....1,244,903 53,958 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A........ [ A........ BARCLAYS 06/04/2021.... | 06/06/2022.... ..54,448,895 | 4229.89. I 1,335,631 |.... e [ oo ,397,081 | ...1,397,081 | ......... 61,449 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... NA........ A... BARCLAYS 06/04/2021.... | 06/06/2022.... ..40,590,277 | 4229.89.......... | cooverreerrieerniin [ e 1,034,646 | ....ooovvvvvviiinens | ceviiinnne 1,082,995 | ..... ...1,082,995 | ......... 48,348 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A........ BARCLAYS 06/04/2021.... | 06/06/2022.... ..51,827,018 | 4229.89. IS0 1,406,067 . 1,474,270 | ... 1474270 68,202 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ [ A........ BARCLAYS 06/04/2021.... | 06/06/2022.... ..59,570,226 | 4229.89. IS0 1,698,347 |.... v [ 1,783,141 | LA T83141 | 84,794 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... WELLS FARGO. 06/04/2021.... | 06/06/2022.... .74,123,591 | 4229.89.......... | ccoverveereerriins [ e 2,342,305 | .o [ e 2,469,206 | ..... ...2,469,206 | ...... 126,901 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... BARCLAYS 06/04/2021.... | 06/06/2022.... ..44,428,998 | 4229.89. I 1,501,256 | ...covvovrriiinens | e 1,583,668 | ..... ....1,683,668 82,412 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... BARCLAYS 06/18/2021.... | 06/20/2022.... ... | 43,150,273 | 4166.45. 795,691 883,009 |.....|....... 883,099 | ... 87,408 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... UBS SECURITIES 06/18/2021.... [ 06/20/2022.... | cvvvvvvrvennres ..24,377,059 | 4166.45.......... - 566,266 | ..... | ... 566,266 | ....... 566,266 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A.... BNP PARIBAS NY 06/18/2021.... | 06/20/2022.... .43,021,149 | 1141.21. 0 [ 1,888,628 | .....cooovvvvrinnins | 002,326,795 | ... ..2,326,795 | ....... 438,166 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... | N/A.... UBS SECURITIES 06/18/2021.... | 06/20/2022.... o |...9,238,867 | 523.49... JOO 271,623 | .o [ 293,111 i | 293,111 | ...oeooe. 21,488 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... NA........ A... BNP PARIBAS NY 06/18/2021.... [ 06/19/2026.... | c.cvvvvvennnnes ... 4,246,800 | 4166.45.......... | ccooorrverinennii [ e 104,896 | ...coovvveievnrriiins [ ernernn 107,937 | | 107,937 3,041 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A....... | A........ BNP PARIBAS NY 06/18/2021.... | 06/20/2028 5,895,992 | 4166.45. 159,192 | oo [ e 163,085 | | 163,065 3,874 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A....... [ A........ CHICAGO BOARD OF EXCHANGE... ........cccooervuuuunes 06/18/2021.... [ 06/20/2022.... | cvvvvvvvennenies ..30,408,835 | 164.93... 597,372 | .... wor [ 800,478 | s | 800,478 |....... 203,106 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... NA........ A... UBS SECURITIES 06/18/2021.... [ 06/20/2022.... | cvvvvvvvvnnnres ..21,071,392 552,083 535,954 | ..... 535,954 |....... (16,129) 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS........... |N/A........ | A........ WELLS FARGO. 06/18/2021.... | 06/20/2022.... I 732,131 | 78.52uccvieens | covernnrviirsnnniinn [ e LS ORSRI — 11,905 | | s 11,905 (5,666) 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS........... | N/A........ | A....... CHICAGO BOARD OF EXCHANGE... .....ccooovvvvuvveeees 06/18/2021.... | 12/20/2022.... ....8,749,545 . 258,195 303,205 |..... | .oooee 303,205 | ......... 45,010 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A... CHICAGO BOARD OF EXCHANGE... .....cccoovvvvvvvveeees 06/18/2021.... | 06/20/2022.... ..30,831,730 | 4166.45.......... | ccovreereereeeriins [ s KIGICRYIC RN R IR 403,590 | ... | .oveee: 403,590 | ........ 33,664 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |N/A........ | A....... WELLS FARGO, 06/18/2021.... | 06/20/2022.... .63,771,226 | 4166.45. 803,517 875212 | ... | . 875,212 | ...o..oet 71,695 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... N/A.... WELLS FARGO. 06/18/2021.... | 06/20/2022.... 51,287,130 | 4166.45.......... | ccooverrerrncrriiens [ v 933,426 | ...ovorneiinens | e 1,023,310 |..... ...1,023,310 | ......... 89,884 0002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.......... N/A........ A.... BNP PARIBAS NY 06/18/2021.... | 06/20/2022.... 37,616,459 | 4166.45.......... | cccovevveerrnerriicns [ s 763,614 838,333 | ... | o 838,333 | ......... 74,719 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... | N/A.... CHICAGO BOARD OF EXCHANGE... 06/18/2021.... | 06/20/2022.... ..50,760,460 |4166.45. SO0 I 1,112,077 ..1,218,464 | ... ..1,218464 | ....... 106,386 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ CHICAGO BOARD OF EXCHANGE... 06/18/2021.... | 06/20/2022.... ..49,966,194 | 4166.45. 0 [ 1,133,652 1,241,940 | ... ..1,241,940 | ....... 108,288 0002
EQUITY INDEX OPTIONS.. . |EQUITY INDEX PRODUCTS.......... [N/A...... [ A........ CHICAGO BOARD OF EXCHANGE... ........cccooervvuunnes 06/18/2021.... | 06/20/2022.... | . ..55,413,785 | 4166.45. IO 1,342,103 ...1,470,862 | ..... ..1,470,862 | ....... 128,759 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A wooere. | WELLS FARGO 06/18/2021.... | 06/20/2022.... ..53,808,528 | 4166.45. ....1,388,260 1,517,962 | ..... ....1,517,962 29,702 0002
EQUITY INDEX OPTIONS.. ... |EQUITY INDEX PRODUCTS.......... |[N/A........ | A........ WELLS FARGO. 06/18/2021.... | 06/20/2022.... ..51,489,092 | 4166.45. 1,415,950 ...1,551,328 | ... ...1,651,328 | ....... 135,378 0002
EQUITY INDEX OPTIONS.. . | EQUITY INDEX PRODUCTS.......... |[N/A........ [ A........ CHICAGO BOARD OF EXCHANGE... ........ccooomrrviunnes 06/18/2021.... | 06/20/2022.... | . ..51,663,980 | 4166.45. 1,519,372 ....1,668,080 |..... ....1,668,080 |...... 148,708 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS N/A <. | MERRILL LYNCH 06/18/2021.... | 06/20/2022.... ..68,097,377 | 4166.45. 2,212,484 2,431,907 |..... ....2,431,907 19,423 0002
EQUITY INDEX OPTIONS.. EQUITY INDEX PRODUCTS... NA........ | A CHICAGO BOARD OF EXCHANGE... ......cccoovvvvuiveeee: 06/18/2021.... | 06/20/2022.... ..46,664,240 | 4166.45. i 1,617,280 1,786,162 | ..... ...1,786,162 | ....... 168,882 0002

...... 744,639,303 |XXX| 744,639,303 | 202,722,479 0 0 0 0] XXX XXX

o |

0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant: ..239,279,568 |..223,271,434

0219999999. Total-Purchased Options-Hedging Other. ..239,279,568 | ..223,271,434 O 744,639,303 |XXX| 744,639,303 | 202,722,479 0 0 0 0] XXX XXX
Total Purchased Options

0439999999. Total-Purchased Options-Call Options and Warrant ..239,279,568 |..223,271,434 0 [ 744,639,303 [XXX| 744,639,303 | 202,722,479 0 0 0 0] XXX XXX
0499999999. Total-Purchased Options ..239,279,568 |..223,271,434 R 744,639,303 |XXX| 744,639,303 | 202,722,479 0 0 0 0] XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarant Under SSAP No. 108 - Interest Rate

RECEIVE SWAPTIONS *PAY

VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3ML.......ccoceevrrnees Do Cove Morgan Stanley 06/23/2021.... | 06/23/2030.... | cvvvveevrereenns ..88,000,000 | 0.13788%...... | .evveveuueeerreeeeens | seveeereereeenmmsssns | covenenns 994,835 | .......... 6,688,622 |..... ....6,688,622 0004............
RECEIVE SWAPTIONS *PAY

VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3ML........cccouurrvens ) Cove Morgan Stanley 06/23/2021.... | 06/23/2030.... | cvvvvvevrrrnenes 206,000,000 | 0.13788%...... | ccoverrrveeeemmmmmsnes | wevermmmmsmnseesennes | soveee 1,475,794 | .......... 4,896,811 | ..... ....4,896,811 0004...........
RECEIVE SWAPTIONS *PAY

VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 1ML.......coueurrrrnns [ DX e Covee Morgan Stanley 06/25/2021.... | 12/26/2023.... | cvvvvveerrrrnnne ..34,000,000 | 0.09150%...... | wevveeermumerrrreennns | ceveeeeresessenmnsnnnns | wevnenens 235,082 | ..oveevennens 546,043 | ... | ... 546,043 0004............
RECEIVE SWAPTIONS *PAY

VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........ccoeee.. ) o Covee Bank of America Merfill Lynch......cccooe. voceovvrvmnnnnnnrenes 04/15/2021.... | 04/15/2024.... | c.vvvvvvvrrnnens 432,000,000 | 0.18375%...... | coovrrvrvveermrmmenns | covvrmmsmnneennenies | ceeee 3,980,321 | ....... 11,953,216 | ..... ..11,953,216 0004...........




Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

21’9030

1 2 6 7 8 9 10 1 12 13 14 16 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of c Total Foreign Adjustment to Credit | Effectiveness
Date of Strike Price, Undiscounted | Undiscounted 0 Exchange Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Change in Value of Potential | Reference | and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value BJAC.V. Hedged Items| Exposure Entity end (b)

RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........cccccceeee. 06/23/2021.... | 06/23/2030.... | c.vovvvrvvnns ..81,000,000 | 0.13788%...... | ceoveeuereeererieernns | worerrircniieriiiens | o 912,181 |......... 5,961,447 ...5,961,447 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........cccccceeee. 04/26/2021.... | 10/25/2025.... | cvvovvvvvinnns 141,000,000 | 0.18138%....... | cooeveecrirercreiens | coveeeriieniiccnions [ e 1,428,963 | .......... 5,856,863 ....5,856,863 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......cccccvvvuenn. Bank of America Merrill LynCh.........cc. veeeerervveeerennnnns 04/15/2021.... | 04/15/2024.... | c.covvvvvvnnns 271,000,000 | 0.18375%....... | covvreeeermerverereens | ceeeeereerereensssnens | ceeees 3,584,587 |........ 17,330,805 ..17,330,805 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL.......ccccovvveenn. 04/15/2021.... | 04/15/2024.... | c.oovvvvvrvnnns 206,000,000 | 0.18375%....... | coevveeeerervererenns | comvverserernerisnene | ceeeee 2,856,465 | ........ 10,240,419 .10,240,419 0004............
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL......cccccnneneen. Bank of America Merrill Lynch......ccccee wovevenniinnsninnns 05/17/2021.... | 05/15/2024.... | cooovvernvirnns 114,000,000 | 0.15588%...... | evvrernnreerserenines | cvvvnemrmsrnsneniens [ ceeeee 1,752,642 | ......... 5,695,856 ....5,695,856 0004............
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Interest Rate 0 0 |...17,220,870 |........ 69,170,082 ..69,170,082 0 0 0] XXX XXX
104 Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 |...17,220,870 |........ 69,170,082 ..69,170,082 0 0 0] XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate. 0 0 |...17,220,870 |....... 69,170,082 ..69,170,082 0 0 0 XXX XXX
1409999999. Total-Swaps 0 0 ...17,220,870 |........ 69,170,082 ..69,170,082 0 0 0 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 |...17,220,870 | ....... 69,170,082 ..69,170,082 0 0 0 XXX XXX
1709999999. Total-Hedging Other ..239,279,568 |..223,271,434 | ..cccovvvnvn 0. 744,639,303 744,639,303 0 0 0 XXX XXX
1759999999. TOTAL ..239,279,568 | ..223,271,434 |...17,220,870 | ...... 813,809,384 [XXX| 813,809,384 0 0 0 XXX XXX
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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

NONE
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

NAIC 1 Desi

BARCLAYS..... et tierienins Y Y 46,600,000 | ..o | s 49,526,469 | ....covvveririeieiiienine 2,926,469 | ....ocoernne 49,526,469 | ... | e 2,926,469 | ...ooviierrierrenis 0
BINP PARIBAS NY.....oiiimiiimiiirisieisiiee st ssse sttt essiesnie | soessnenes Y Y 32,159,148 | .o | s 40,080,283 | ....coovvieiineieinie 7,921,135 | oo 40,080,283 | ... | e 7,921,135 | v 0
CHICAGO BOARD OF EXCHANGE..........ccccosimiimrirererireierncieninnines N N.. 1:370,628,959 | ..o [ e 370,628,959 . ...370,628,959 0
CITIBANK ...ttt Y Y 29,612,929 | oo 31,543,661 | ..o 1,930,732 ....31,543,661 1,930,732 0
CREDIT SUISSE........ooiieiieieeietie i Y Y .12,764,000 15,616,710 | oo 2,852,710 ....15,616,710 ..2,852,710 0
JP MORGAN CHASE........cooiriiernnicerisssssiessie i Y Y ....6,870,000 21,067,795 | ...cvoviiiiineienis 14,197,795 ....21,067,795 14,197,795 0
MERRILL LYNCH. ..coouiitiirriieiisii ettt Y Y .22,040,000 55,600,497 | ...covvviiiiniieiiniin 33,560,497 ..95,600,497 | ..o | e 33,560,497 0
MORGAN STANLEY ..ot Y Y .10,095,734 LT3,157,024 | o 63,061,290 73,157,024 .63,061,290 0
ROYAL BANK OF CANADA........cotimriirniitierississiesss st ensaes Y. Y. ....1,960,000 5,218,793 | 3,258,793 ..5,218,793 0
SOCIETE GENERALE..........ooiiiiiieiieecciceieiseeei e Y Y 4,950,000 | oo [ e 173,919 [ | e 0 . 0
UBS SECURITIES........ooiiiriiiicrieriissississiesisisiissies Y Y .26,000,000 3,460,022 29,460,022 0
WELLS FARGO. ... .ottt eninnees Y Y 115,890,000 4,845,252 120,735,252 [ oo | e ,845,252 | i 0
0299999999. Total NAIC 1 DESIgNAHON. .......cviieirsirisirieiisie e 308,941,811 508,643,654 ..813,809,384 0].. 0
0999999999, GrOSS TOIAIS. ....v.veerssresersreresessssssessssserssss e ess s essses s ees et eb e bt et eEteeb e s bbbt ntens | aresersnean 308,941,811 508,643,654 813,809,384 |.... 0. 0

1. Offset per SSAP No. 64

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

....813,809,384
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Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged to Reporting Entity

BARCLAYS......oiiieieieieeeseieseisse s sssssessssssssnns svsssssssssessesssssssessesssssssessessessesnss | GASH ittt BANK OF NEW YORK (T41001)....0ucvvurveirirerisissiserisiessessssssssssessssssessesssesesssssssssesssensssssssesss | seessssssessones 46,600,000 | ..ccoverrnnee 46,600,000 XXX | e | e

BNP PARIBAS NY.....ovvirirriieinierissseniesseessnnnnns enessssssensessssssssssssssnesssessneess | GASH ittt BANK OF NEW YORK (141001).....ouvvumvtrremeessermerieriseeesesssseesessesssesssessssssssssssssssesssessssessnssnns | sessenes 32,159,148 32,159,148 XXX

CITIBANK ....coviiriirieiniineiseiesiesesseississsssssssessnns ssssesssssssesssnssssssssssssseesonsns | GASH ittt BANK OF NEW YORK (141001).....cccvuuiiriireinniineiierisesisessssissssesssessssssssssssssssssssessssssssssssnssnns | aeseees 29,612,929 29,612,929 XXX

CREDIT SUISSE BANK OF NEW YORK (141001) 12,764,000 XXX

JP MORGAN CHASE........ BANK OF NEW YORK (141001).. ,870,000 XXX

MERRILL LYNCH..... BANK OF NEW YORK (141001).....ccvvuiveririrerisisisesisissssiesssssessesssissssssssssssssessessssssessssssssssnens | avseees 22,040,000 XXX

MORGAN STANLEY......covvieriiririeinseinerierinssneninnins cnesssssnsnsesssssssssssssssesssessneess | GASH ittt BANK OF NEW YORK (141001) 10,095,734 XXX

ROYAL BANK OF CANADA........cocooveirririeirieseienienieinnns evseissssnsesessessssssesssssssessessessenns | GASH ittt BANK OF NEW YORK (141001) 1,960,000 XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001)......vvumeverrerrrinrrerierirneesenisersersensenssensssenssssssssenssessssessnssens | coeesesrsnereneeedy 990,000 | coviiiniinininnd 4,950,000 XXX

UBS SECURITIES, BANK OF NEW YORK (141001).. .26,000,000 XXX

WELLS FARGO. BANK OF NEW YORK (141001) .115,890,000 | .... ...115,890,000 XXX

0299999999, TOAIS. ... veuvveervsseessrsseesseesseessessseeesees b ss s ees bbb e s s es ek s S48 1eEEsee R84 E e 4R R R 8oL E R R R R LR 8RR R AR R £ 1R R R R AR R AR AR R R AR AR eeE  LE8eE R R AR AR E LR LR I 308,941,811 | coovvvrrrnes 308,941,811 XXX




Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11, QE12



Statement as of June 30, 2021 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Bank of New York Mellon...........ccccveveinceernnns NEW YOrK, NY ..o | e | e 0.010 [ o 450 452 8,372,623 | ....... 102,051,696 | ......... 60,569,971 | XXX
Charleston Harbor.........c.cvevvvvererneinences Charleston, SC........ccocveveinereeerenns 2,007,156 | oo [ v XXX
Community Bank of the Bay...........cccc.ceuvriunnce 0akIand, CA..........cooverrniieieinessinnsieniins | onsieessiesienes | eeneens 0.650 | v 109 | oo 170 | v 100,000 | coovvernnens 100,000 | ..ooovvvnnens 100,000 | XXX
FHLB . Cincinnati, OH.........c.ovvvmeenerineenernnirnerennee. | e | ceeend 0.020 | oo TAM | s | 009,484,265 | 10,556,960 | ......... 35,545,596 | XXX
Huntington Bank: Columbus, OH ....29,051 27,673 26,313 | XXX
PNC BanK.......vveerirerereeirieieriessieeieneseenns Pittsburgh, PA........overeereiseienesenceienis 53,647,494) | ........ (76,328,625) | .......... (3,060,210) | XXX
Raymond James v St Petersburg, FL......oivvnccinceneiennees [ | e 0.010 [ ovreeeeieereeeieees | e | e 209,809 | ..cocoonne. 353,626 | .....c........ 353,629 | XXX
Sailfish Maring...........c.ovevverornererinisceiss Palm Beach Shores, FL.........ccccccouviiviniirerin. 2,647,240 | oo [ XXX
SKIipJack COVE......uvvrvieeirieieiee e GEOrgEtOWN, MD.......ouieeieeeeieieieireieeieeineinnies | ceveeesseneseis | seesesesssnieinnes | oeesseesessssssnssesesnns | oriessesessessnssssesienns | soeeieesseenes 889,716 | ..o [ e XXX
Wells Fargo Bank / Norwest Bank..............c....... PROBNIX, AZ......coioeiieriesiirieincineeieessisseieenes | evneessrsneenenns | seeseeesseieinees | oeeveesneneesssnssssennes | rerssesserssenesnsensenns | coeeneeneenees 436,450 XXX
Cash Held With Securities On Deposit............... 9 XXX
0199999. Total Open Depositorie XXX XXX [ eiennennn2,000 | 622 | (29,471,176) XXX
0399999. Total Cash on Deposit XXX XXX [ 2,000 {622 | (29,471,176) | ......... 37,001,809 XXX
0599999. Total Cash........ XXX XXX | 2,000 | o622 | (29,471,176) | ......... 37,001,809 XXX

QE13
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Statement as of June 30, 2021 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

09248U 71 8 |BLKRK LQIT-FUND INSTL...couvuuivuueisueeeseesenssesssesssesssesssessses sttt OSSOSO OTUOPRPSURRURTSTORTO VPPN 06/30/2021....... | cevorererirnne 0.010 717,674,225

825252 40 6 [INVESCO TREASURY INST......ooiiiiiiuiiueiiseeiieissesisse sttt st sessssess s se s s 4118518858888 8 61148888k s bt biee S4see AR bR b E e bbbk SD..venn. 06/29/2021........ | cvoorvrvreinnc 0.010 ...50,351,045
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO . s s s s 768,026,170
9999999. Total - Cash Equivalents e Shte et 768,026,170






