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e satement forreyear 2017 otve. GREAT AMERICAN ASSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. trEaSUNY SECUMEES......cvuvererrireireieeeeeseiesissise st ssesssssessnssns | sressesenes 8,326,027 | ........... 452 | oo 8,326,027 | ..oovrvriiann (010 I 8,326,027 | ........... 45.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOvernmeNnt agenCies..........ccueveveveiercrresiereseissieiieiins | sevisssssssssesssssnens {1 [ I 0.0 [ oo (01 I [0 RN (01 IO 0.0
1.22 Issued by U.S. government SpONSOred ageNCIES..........cureerererrerenrinnis | vevreressesssessnsennsnns (1] I 0.0 | oo (0 [0 (0] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES)......vovvereerirrierieieieisis ettt ssnsssens | sessessssssssesssssensas (1] I 0.0 | oo (0 [0 (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccoeeverees | vevereereeees 524,234 | ... 2.8 | e 524,234 | ..o (V1 IO 524,234 | ............. 2.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations...............ecreueeneeneereencensneireins | cevereereeees 781,639 | .o 42 | 781,639 | oveveeeeireiens (V1 IO 781,639 | covvrennes 4.2
1.43 Revenue and assessment obligations...........ccocvvveeneinrieieieenensiniens | ovveinnens 3,578,081 | ........... 194 | . 3,578,081 | oo (0] I 3,578,081 | ........... 19.4
1.44 Industrial development and similar 0bligations.............ccooeerrurrersienrerennirns | vevereneireieeneeneenns (0} I 0.0 | oo (01 O (0 (V1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC.
1513 AlLOtNET ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......ccccccocee | vovrvnerneeerininn. {1 [ I 0.0 [ oo (0 [0 RN (0] IO 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.5271........ccvvurmrnrnernenninnessinsnsiesnns | covneresensensssessnsennes (1] I 0.0 | oo (0 [0 (01 IO 0.0
1.523 Al OthET.....oonieiiccieie ettt ses st sssns | sebsesssesssesseenssenneas (01 0.0 | oo [0 N (0 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES)......v.cvvovesrieriesiesiesies e sssnses | sesssssssnsnes 531,152 | cvvrverene 29 [ s 531,152 | v (01 531,152 | coovrrece. 2.9
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccueeviereivevneieiies | coevverieisieieineinnnns (1] I 0.0 | oo (01 I [0 TR (01 IO 0.0
2.3 Affiliated SECUMHIES........rveerreiricriciieiieiieeieiiees s eeseeses | coesissessississens (U1 IO 0.0 | oo (V1 O (01 (V1 I 0.0
3. Equity interests:
3.1 Investments in MULUAI fUNDS...........coeviericririririeririereiissiessensensenes | seresiseseenieneenens (U1 IO 0.0 | e (V1 O (01 (V1 IO 0.0
3.2 Preferred stocks:
321 ATFIBEE. ...t | eren e (01 0.0 [ v [0 N (0 0 [ oo 0.0
322 UNGfilIAtEA........coooeeeieicieirei sttt | eeeieniseeei st (01 0.0 | oo [0 N (0 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 ASfIREE. ... v
3.32 Unaffiliated
3.4 Other equity securities:
341 ATFIBEE. ... oo
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..ottt es
3.52 Unaffiliated.
4. Mortgage loans:
4.1 Construction and 1and deVeloPMENL............cceiurieieiienieiesesee s | crersssssssessessssnnees (1] I 0.0 | oo (0 [0 I (01 IO 0.0
4.2 AGHCURUIAL......c.ceeeeeeecieiei ettt ess s sessenes | eesessesssssessessansanes (0] I (00 (01 (0 (U1 I 0.0
4.3 Single family residential Properies..........ovvvrieeirieieieiseeeessesessesesiesens | ceriessssssesesnssnnees (1] I 0.0 | oo (0 [0 RN (01 IO 0.0
4.4 Multifamily residential PrOPEIHIES..........ovrurereerrerrenirerirsesereesseeseesesesessessssessns | eeressessssessssessnsenees (0] I 0.0 | v (01 (0 (U1 I 0.0
4.5 COMMETCIAl I08NS.......couviieiereiieieireise ettt ntesiens | eesessssissenessessssiens {01 IO 0.0 | v (V1 O (01 O (V1 I 0.0
4.6 Mezzanine real eState [08NS..........covvieiiririeeree e eeseeseessssreeenes | erreessessneseeneenne (0] I (00 (01 (01 (U1 I 0.0
5. Real estate investments:
5.1 Property occupied bY COMPEANY.......cccoeuiuririeiirereieereereineeeseiseesssesseessssesesesessees | sesesseesssssseeessssnens {1 I 0.0 | oo (0 [0 0] e 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccovernrrrnnnnrnnneieene | e {1 [ I 0.0 | oo (0 [0 1 I (0] IO 0.0
5.3 Property held for sale (including §.......... 0 property acquired in
SAtISTACHION Of ABDE)........cvieieeiccee et enens | coeessesissesses e snaenes 0 [0 [ e (0 [0 IR
8. CONMACEI0ANS.......ceuceucereiiceeie ettt bbbttt | sesessesbsesessessnsiees 0 | corrreeenend0.0 | i (01 O (01 O
7. DBIVALIVES. ...ttt ensenen | sesessessseeenienansiens 0 | corerieeenen0.0 | (V1 O (01
8. Receivables for SECUNHIES. ...ttt sssnens | eesessessseesessessnsiees 0 | corrreeenend0.0 | e 0 | 0 | e
9. Securities lending (Line 10, Asset Page reinvested collateral)..........cccoeeverrerrerienss | coversresereiesnninns 0 ST 0 | XXX e XXX
10. Cash, cash equivalents and short-term investments............cc.ccoevevieveieeieiiciieees | e 4572417 | .........248 | ........... 4572817 | o0 | 4,572,417
11, Other INVESIE @SSELS.........urvvriiriririiriieeieeieet e | eosssssssssees 105,816 B | e 105,816 105,816
12. Total invested assets.. 18,419,367 | ......... 100.0 ...18,419,367 ...18,419,367

Sio1




Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

Real Estate
Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........curuuririerrieeseirecersesseseesestessss s ssessssaseeseesestssesesse st ess e ss s ss s s st b sttt en b s s st s 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovururirerrrirrerissierersieesesse s sssessss e ssessessnees 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccruririenrirrinerneree sttt 0 0
Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt bbbt st s st ses st enes 0
3.2 Totals, Part 3, COIUMN 1. ..ottt ettt sttt bbbt st s st sesss s s enas 0 0
Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 18..........cieiiiiieieieeseetseet ettt ettt st s bbb s s bbb e bbb s b ee b s s b s sa st et n st nee 0
Deduct amounts received on disposals, Part 3, Column 15............cc.cc......) NNE ............................................................................. 0
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15. ... 0
6.2 Totals, Part 3, COIUMN 13.........oiiiirciiiresiee st 0 0
Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12.......coiiriiiciiresies st ses s 0
7.2 Totals, Part 3, COIUMN 10.......ccuiiirirriiriiresiesisesieses s ess bbb 0 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt 0
8.2 Totals, Part 3, COIUMN 9.........cvuuviimiririieeiieresiee e es s 0 0
Book/adjusted carrying value at end of current Period (LINES 1+2+3+4-546-T=8).........ccevrrirerererirsieieisseess sttt s sttt s s st ssnsenan s 0
Deduct total NONAAMILEA BMOUNLS..........c.iiiiiiiiii bbb 0
Statement value at end of current period (LiNE 9 MINUS LINE 10).......cviriciiireieiieiiee ettt sttt s sttt bbb st et s st es st ensesaesanens 0
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAI..........cvererurrirrirrierrieinsinsesissesee s ssessss s essssssssessesssssssessessnssns 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.criereicreeeeeteee ettt sneen 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccrurrrrenrirrininrneeiessese s 0 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12........coieiireiciiresiee st 0
3.2 Totals, Part 3, COIUMN 1. ...t 0 0
ACCTUAN OF GISCOUNL. ... vtseeveviseeeees st est s8R R R 0
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ..ot es s 0
52 Totals, Part 3, COUMN 8. NNE ......................... 0 0
Total gain (loss) on disposals, Part 3, Column 18...........c.ccoevvvververrrrerennns B N IR oo 0
Deduct amounts received on diSposals, Part 3, COIUMN 15..........c.ccieieieeiie ettt sttt a e a st st es st st en s s b st s e senssneanens 0
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES.........c.cviveeicvieicie ettt ssenes 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13........coiiiririiiciiresies sttt 0
9.2 Totals, Part 3, COUMN 3.t 0 0
Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 0
10.2 Totals, Part 3, COIUMN 10. ... 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccviirriieriiicrereeeee s 0
TOtal VAlUBLION @IIOWANCE..........ouieiieiiiiieiiiieie bbbt 0
SUDEOLAI (LINE 11 PIUS LINE 12).....veceteieeietieete ettt ettt ettt sttt ettt s et b e beb s s e et a et et s s et s bbb e et et sse b b an s et et s et b n st e s s e bt n et et s anaetabaneetns 0
Deduct total NONAAMILEA BMOUNLS..........c..cviiiiiiiiicicii ittt 0
Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)........ciieiiiieieieieceise et nans 0
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Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAT...........cccueieieieeceesee ettt ettt bbbt sttt b et s e bbb s st s st es e 117,816
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvereiireieeeieee ettt naen 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccvvereviiviieieiese et sae e 0 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........coueiiireieeieicieses ettt s bbb ees 0
3.2 Totals, Part 3, COIUMN 12........couiiieeieeieicissesie ettt sttt bbb st st een 0 0
4. ACCIUAL OF QISCOUN.......couveieriscticisesicte ettt et et s s e 8848884 s R RS2 R bbbt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........ooiiiriiirieiiee itttk 0
5.2 Totals, Part 3, COIUMN O.....c.ouiumiurririisieeiseesieseisee s st 0 0
6. Total gain (Ioss) on diSP0SalS, Part 3, COIUMN 19..........ciiiieiiiieieiceiet ettt sttt bbb bbb bbb e st b st b e b eb et b et bR bbb bbbt et s e bbb eebessnaes 0
7. Deduct amounts received on disSposals, Part 3, COIUMN 16...........c.ceiieiiiieieieeeisee ettt ettt a et bbb bt b ae bt a bbbt s s s et s s st enansnaas 0
8.  Deduct amortization of premium and AEPIECIALION. ..........cccueiicici ettt bbb bbbt et bbb b et b et bbbt ae bt s et s et bann 12,000
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ... 0
9.2 Totals, Part 3, COIUMN T4..........iiiiriiriii bbb 0 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ...t 0
10.2 Totals, Part 3, COIUMN T1.......ii bbb 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccceuiuiririeiiiiiieieieeis ettt nans 105,816
12, Deduct total NONAAMITIEA @MOUNTS............cvuiiiiii bbb 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........c.cuiiuiiiiiieiciciiisieiese ettt bbbttt ns e 105,816
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT.........ouuiururirieeireie ettt ese st st b s s bbb s bbbt 15,845,217
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7..........c.c.cuiuiveiiiiieieeieeee ettt a st bbb bbbt s st s bbb bbbt 0
3. ACCTUAL OF QISCOUNL. ... ettt st s s8££ 582 E 4288245 E 2R R et ent s 685
4. Unrealized valuation increase (decrease):
A1 Pt 1, COIUMN 2.ttt ettt bbb a et s bbb et s et s e bbb s e sasbnans 0
4.2 Part2, SECHON 1, COIUMN 15.......oieicieeeeetet ettt bttt sa st s s bees 0
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt bbb bbb a e bt 0
A4 Part 4, COIUMN 1.ttt ettt a et e e a st s bbb e s st s s bbb es s sanbnaen 0 0
5. Total gain (10ss) on disposals, Part 4, COIUMN 19.......c..c.iriririirieissesese st ss st st ess s sss st s s s8R s et n st 481
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............c.eviieiiiieieiceee ettt bbb seenas 2,063,844
7. Deduct amOTtiZation O PIEMIUM. .......c.cvcveeeietese sttt et sttt a e bt s e s s e s bbb bbb s st s s s s s st st et b st bn s s b s s s sae st nee st 41,406
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COlUMN 15, ettt bbb a sttt s ettt a et s st 0
8.2 Part2, SECtion 1, COUMN 19......c.uiiiriereeriereie et 0
8.3 Part2, SECtion 2, COUMN 16.........cvumerireeeriereiesie sttt 0
8.4 Partd, COIUMN 15......cu et 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 PArt 1, COMUMN T4t 0
9.2 Part 2, SECtON 1, COIUMN 17 ...ttt 0
9.3 Part 2, SECtion 2, COIUMN 4.ttt bbb 0
94 Part4, COIUMN 13ttt 0 0
10. Book/adjusted carrying value at end of current period (LINES 1#2+3+4+5-6-T+8-9).........cccceuerieriireiierieteiie ettt sttt s b ss s sae s 13,741,133
11. Deduct total NONAAMILIEA @MOUNTS...........cuiiiiiiii bbb 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)........c.iviiiieiceie sttt sttt sttt bt sa st ns s bt es s s e s ssesnsanen 13,741,133
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Annual Statement for the year 2017 of e GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..8,326,027 ..8,273,524 ..8,348,405 ..8,319,000
Governments (Including all obligations 2. CaANAda. ... | e 0 [ e 0 [ e 0 [ oo 0
guaranteed by governments) 3. Other Countries... .0 .0 .0 .0
4. Totals.....cccoeee.. ..8,326,027 ..8,273,524 ..8,348,405 ..8,319,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....coeriieieisseiieiinns | v 524,234 | oo 544,990 | .o 543,950 | oo 500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oeresreieierieiinns | cevrerisiisiensnsesens 781,639 | oo 814,050 | .o, 849,900 | .o 750,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtalS...corereerceerrescressnrnenee | evvresssessssescsenans 3,578,081 | .oooovvvrverrincrinnns 3,659,029 | ..o 3,590,826 | .ovovcriiririaniinn: 3,507,810
Industrial and Miscellaneous, SVO Identified 8. United States..........cccovvereevees | covvreieeeirieees 531,152 | oo 531,154 | oo 531,203 | oo 531,089
Funds and Hybrid Securities (Unaffiliated) 9. Canada......c.cocveererseereiens | s L0 O R O 0
10._Other Countries.........covvriennee | corrnnmesimsssssissessessseeseees 0 [ oo [0 (O 0
11, TOtalS. e | v 531,152 | i 531,154
Parent, Subsidiaries and Affiliates 12, TOtAlS.....cvieiviisieieciseiieiees | e [0 0
13. Total Bonds.... ...13,741,133 ....13,822,747
PREFERRED STOCKS 14. United States... .0 .0
Industrial and Miscellaneous (Unaffiliated) 15. Canada............ .0 .0
16. Other Countries... .0 .0
17. Totals.......c....... .0 .0
Parent, Subsidiaries and Affiliates 18. Totals... .0 .0
19. Total Preferred Stocks.. .0 .0
COMMON STOCKS 20. United StateS.....cecrvveecrnreens | v (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNada......covvereeerrrieieieienns | s 0 | oo 0 | oo 0
22. Other COUNMMES.......ccereererrenns | cornreresresnsressesssressienand (O PR (O PR 0
23, TOtalS....coocveericiiciisiiniiisniies | onrisniissississi s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS....corverresrcsenissriieni | o (O PR (O PR 0
25. Total Common StockS....c.uu. | oo [0 P [0 P 0
26. Total StOCKS.....vcrusmrsmassnrnins | v 0 [ o 0 [ o 0
27. Total Bonds and Stocks...... | ...ccccccevvevnnee. 13,741,133 | oo 13,822,747 | oo 13,864,284
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Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......5,901,239

............... 2,424,788

............... 8,326,027

......8,326,027

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

XXX
XXX
XXX.
XXX.
XXX.
XXX

XXX

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

6.3
6.4
6.5
6.6
6.7

Totals..

........................... 0.0
........................... 0.0
........................... 0.0

........................... 0.0
........................... 0.0
........................... 0.0
........................... 0.0

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC Teerreeeereeriseessesssnessessesssssssssssssssssssssssenssnns | nssssmessenssenssnssd0,027 v 79071 | e | 0 0 | e XX | 109,092 | (U 0 1,156,353 | ..o 5.9
8.2 NAIC 2...oiviirrcrernrnnennneeneeensssnennesssensensesssssnnssens. | sevonessennensessneronens0 | eonerinennnenend22,0000 | o |0 [0 | XX | cveiieeneni22,060 | oo 3| 822,072 | 2.2

71
72
7.3
74
75
76
7.7

Hybrid Securities

8.1
8.2
8.3
8.4
8.5
8.6
8.7

9.1

9.2
9.3
9.4
9.5
9.6
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Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

10.

Total Bonds Current Year

Ling 10.7.25 @ % 0f COL 7...vovvirierecisisese s esnes

............... 1,383,253

13,319,073

...422,060 |.

....13,209,981

422,060 | ...

109,092

Total Bonds Prior Year

Totals
Ling 11.725 @ % 0f COL 9. s

914,162

........................... 4.7

Total Publicly Traded Bonds

Line 12.7 as a % of Col. 7....
Line 12.7 as a % of Line 10.7, Col. 7, Section 10

............... 4,364,873
..422,060

............. 13,209,981
...422,060

Total Privately Placed Bonds

Ling 13.7.@5 @ % Of COL 7. sssiessnes

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10........cccceursiunnnns

(@) Includes§.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $ .0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§............ 0; NAIC2S....... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S........ 0; NAIC6S........... 0.



Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODIIGAtIONS. ......ooeercercieeieeeeseeeeeeeeesseessees e ssesessssssssnnns | sseeesseesines 5,901,239 | .o 2,424,788 | ... l0 [0 |0 b XXX | s 8,326,027 | ..oveoereeerirrinn B | 12,018,507 | i B 8,326,027 | ..ovverrerrerreeni

1.2 Residential Mortgage-Backed Securities w0 e XXX e | e
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities.

0.

.............. 8,326,027

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities.

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities.
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities.

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities
5.3 Commercial Mortgage-Backed Securities
5.4 Other Loan-Backed and Structured Securities. ..1,158,445

..480,307 |...

R 480,307

5.5 TOAIS.....ooiieiriiiiirier s | oeneenneene s 202 199 | seresesiinees 1,158,445

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations
6.2 Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities
6.4 Other Loan-Backed and Structured Securities.

6.5 TOAIS. ..ttt

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities
7.4 Other Loan-Backed and Structured SECUMLIES.........cvevvrriererriniinnierinnis [ onrirsissississessissenes 0

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities.
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured SECUMtIES...........covvrrereeireireireniniiens | crriereiieiseessessesnenes 0

8:5 TORAIS ...ttt ettt ettt entensenes | srensenseseserntantentenes 0




Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO........ccccccevuvrveirerinernrinens | cervernn ).0.9 RIS BN ).0.9, NN IS )..0 NN IR ) 0.9 NN IO ) 0.9, GO TR (0 I (0] O (00 I (01 ST 0.0 | oo (V1 TN 0
9.2 Bond Mutual Funds Identified by the SVO..........ccooveminevninnencneines | ernriens D0, S I .0, S [ 0,0, S 0,0 N I D I () () I 0.0 [ [ 0.0 [ [V 0
9.3 TOAIS. .cvvureeieieeieii ittt | feneses D0, SR PR XXXoveereneins [ cvnenenne D0, SO PO XXXereeevenenes | e XXXerersrvnenes i O {01 O 0.0 [ (01 0.0 | [V 0

10. Total Bonds Current Year
10.1 Issuer Obligations
10.2 Residential Mortgage-Backed Securities.
10.3 Commercial Mortgage-Backed SECUTtIES.........c.vvvreerveenirnrieinrireieninns
10.4 Other Loan-Backed and Structured Securities
10.5 SVO Identified Funds

60IS

108 TOAIS.....ouveeeerrerecreeereee e etssesesseeesssssssssesssessssssssssssssnssenssonss | onssenennes0, 163,392 | i 4,866,004 | ..............1,383,254 | ..o 848,176 | 880,307 | o0 | e 13,741,133 | 100.0 [ XXX i [ e ) 0., GO I 13,632,041 | oo 109,092
10.7 Line 10.6 @5 @ % Of COl. 7....ccovevnvrinnirnirsninsrinssinersssnsennsnssssnsenssensnnnes | snesnenssssssneneesed49 | i394 | 101 |2 38 |00 | 10040 | XXX e e XXX i | 20,9, ST SRR 99.2 | i 0.8
11. Total Bonds Prior Year
11.1 IsSUEr OBlGAtiIONS........cvourerrercrrericrincrirenreerisenisesssesneesesissssensesnenes | vevenneneessdy 110,376 | vivrereeenn 9,252,096 | oo 1,455,314 | 0 0 e ), 9,9, CORIRIIRION INPIOIRIONY. 0.9, CHRIRIIIY VORIN ), 9,9, SO I 14,423,786 | ....coovvvvvcririrnnee 739 | v 14,266,266 | ........ccooo..... 157,520
11.2 Residential Mortgage-Backed SECUMtIES............verenernerneneiineeines [ v (01 RN (V1 O 0 0 | ) 0,9, RIS IRRD, ¢, 0, CHRRIRE IR ). 0 GO TR (V1 ST 0.0 | oo [0 R 0
11.3 Commercial Mortgage-Backed SECUNHES...........cccvvvrvreveiveieieeieierieieis | e {1 R {0 R [0 RN [0 TR [ I XXX oo | e XXX e [, XXX evtevevieine | e (01 TR 0.0 [ [0 RN 0
11.4 Other Loan-Backed and Structured SECUMHES...........cvereermeernrenerrreineis | cerereeenneeines 366,283 | ..o 2,331,142 | oo 516,418 | oo 977,301 | o 914,162 | .......... ) 0., SO [N 0.9, G SO )., GO S 5,105,306 | ...vverrrerrrerrrirnns 261 | oo 4,106,473 | .o 998,833
11.5 SVO Identified Funds
118 TOHAIS. ...t
11.7 Line 11.6 asa % of Col. 9......ccccvcvvvnrnenee
12. Total Publicly Traded Bonds
12.1 ISSUET OBlIGAtIONS......vorvevrerrirrirerirsrisrisssississssesssssesssssesssssssnsssssssnness | seveenennnss,901,239 | 1100000000 3,628,488 | oo 1,027,514 | 0 i) e ) .0 GO 10,557,240 | ..ovvevrenrirrrrrnns 76.8 | oo, 14,266,266 | ......ovvvvrrerrrnnns 734 | v 10,557,240 |........... ) .0 -
12.2 Residential Mortgage-Backed SECUMLIES...........ocvveevveiveierieiieiseieiiens [ v {1 {0 0 [0 I O 9,9, GO ST {1 0.0 [ (01 R 0.0 [ (0] I 9,00, SR
12.3 Commercial Mortgage-Backed SECUNEIES. .........ovvvvererneerinrineiernereines [ v (01 R (01 SR (V1 O (V1 ST (VN I ) 0,9, GO RS (0] SR (00 I (V1 S 0.0 [ (0] I ). 0.0, S
12.4 Other Loan-Backed and Structured SECUMHES..........cocvvevreerneenernirirneis | cevvneereeins 232,133 | e 1,158,445 | ..coovvvinnee 355,739 | v 848,176 | ..ovvverrrnns 480,307 |.......... ), 9,0 SO T 3,074,801 | oo 224 | 4,106,473 | ..o 21.0 | s 3,074,801 |..ccconnee XXX
12.5 SVO Identified FUNAS........cooveerrerrrinrirriserssrinsinssennssssssssssssssnsssssssenens |nssssess XK Krsnressnennnes | seresenes s XK Kermrrnnnersnnes | avennee s XK unrirnmnennees | eenrenss XXX orisnresnnenns [ eonrerees XK cetnrrsnninnns [ eenresnessrssssssssssssenns | sovnsersssesssssssssssssns [ I 0.0 [ [ (O [V XXX
128 TOAIS...c.ocveerrererecerinererseeenseniensssssessssssseeseeessessssssensssssssssnens. | nennnenneens0y 133,372 | vvvvvervnnnnid, 786,933 | 11,383,253 | oo 848,176 | 480,307 | v | 13,632,041 | .oovvvrieinei 2 18,372,739 | ..o 941 | v 13,632,041 |........... XXX
12.7 Line 12.6 @5 @ % Of COL. 7..oorvoreerrerererrrereneenneesnsenssssssessnsssssssssssnnees | seesssssssnnsssnssennes 9.0 | e, 351 | 10 B2 |35 |00 [ 100.0 | .o ), 9.0, SO DR ) 0.0, GO IS ) 0,9, GO I 100.0 | .o ). -
12.8 Line 12.6 as a % of Line 10.6, Col. 7, SeCtion 10.......cocurirrcrnnmuinimnnnins | rvmesemescnessieeees 44.6 | .o, 348 |, 101 [ 6.2 | 35 | 0.0 | 99.2 | D 9,9, ST IO D0, ST U 20,9, SO IR 99.2 | .. 0.,
13. Total Privately Placed Bonds
13.1 1SSUET OblIGAtIONS........cvvvereirricireiiee et

13.2 Residential Mortgage-Backed Securities
13.3 Commercial Mortgage-Backed Securities....
13.4 Other Loan-Backed and Structured Securities
13.5 SVO Identified Funds

13.6 Totals
13.7 Lin€ 13.6 @5 @ % OF COL 7..oovvverteeieicresies st ssssssses | ensssesssssssssssnnes 275 | oo, 725 | oo (0O (0 (0 O [0 100.0 | ..o D.0.% G NN ) 0.0, GO NN 9.9 -
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccceeuvrrverirrierisries | eovriesiecisiissiesiaans (|2 [ 0.6 | 0.0 [ oo 0.0 [ oo 0.0 [ 0.0 [, 08 |.e... 0.0 S I .0 S XXX
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Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

. Book/adjusted carrying value, December 31 Of PHiOr YEAI. ..ot

. Cost of short-term iNVEStMENtS ACAUITEM............ccviieiieiieciecic sttt ees

o ACCIUAL OF QISCOUNL.......ovveieiicisiiciec sttt

. Unrealized valuation iNCrease (AECTEASE).........wuurrerurrrrrieirsresresseiseessssseesssssee st sssssss s ssasssesssssessessesssessassssssans

. Total gain (I0SS) ON AISPOSAIS...........curvreriiriieiieiiesiie sttt esb bbb

. Deduct consideration received 0N dISPOSAIS............oviiireiriiiiinirieieieiseiss et nes

. Deduct amortization Of PrEMIUM.........c.cvriiiri st

. Total foreign exchange change in book/adjusted carrying ValUe.............cccveveriereeiinriseinsieeseessis s

. Deduct current year's other-than-temporary impairment reCognized..............coueerieieieineninssie s

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-74+8-9).........ccccovuvrrrerrmerninrsesnniininns

. Deduct total Nonadmitted @MOUNLS...........c.ccviuivrieeiee st e

................................................... 3,683,875

................................................... 1,323,018

................................................... 3,683,875

................................................... 1,323,018




Annual Statement for the year 2017 of e GREAT AMERICAN ASSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Si14



Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

Tc:tal Boids Money Market3 Mutual Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI...........ccvuiieieiieieiceee ettt be s esss s ssassaes | stessessssssses et est et e b s es bt sssesse st ess et benses e ben s sans 0 | o s 0 [ o 0 | oo e 0
2. Cost Of CaSh EQUIVAIBNES ACGUITEA..........cccveiicieiicieiet ettt sttt e s s bbbttt st b s s s st e bessssesssanaes | 4ebessesessssetessseses s et ebesse s et es e aebebansesessnad A58BAMTY | oo 0 [ e A58BAATO | oo 0
3. ACCIUAN OF GISCOUNL.......oooieiiit bbb | et e bbb 0 [ e 0 [ e 0 | 0

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS........evurerirrireiierirrieieisssissesiessess st sss et s st s bbb st nen

6. Deduct consideration received 0N AISPOSAIS...........ccccireveiiirireiieieisieie ettt bbb bbbt es e bbb s e

SLIS

. Deduct amortization Of PrEMIUM...........ccieiicieiceeeee sttt bbbt bttt b bbbttt bttt neee

. Total foreign exchange change in book/adjusted Carrying ValUE...............c.ccuiueieiieriieiieisiiee e

. Deduct current year's other-than-temporary impairment reCOGNIZEM............cururirrerrerrerininereieeessese e esesesesesseseens

10. Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-6-T+8-9)........cccvrrirrinrirriininiinsisrissinsssssssssssssesss | eenssessssssssessssssssssssessesssssssssessessasssnsseses 4.566,179 | oot 0 | o 4,566,179 | oo s 0
11, Deduct total NONAAMILIEA BMOUNES..........eveiiiieieicisie sttt s st s s ens s essesesnenses | 4sfessesssessessesossassnssnsansessesansesseb st an st ansanssssnsanse 0 | ot 0 |ttt 0 | s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE T1).....viiiiiiiiieiieceeteeeisiesetesseiesssstesessaesebessssessssssesessnns | oesesessssesessssesassesessssssesessssesessssssesssesens 4,566,179 | v 0 | oo 4,566,179 | vt 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment............ccccovvevvevereeiverenenne N/A




Annual Statement for the year 2017 of e GREAT AMERICAN ASSURANCE COMPANY

Sch. A -Pt. 1
NONE

Sch. A -Pt. 2
NONE

Sch. A -Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, E03, E04, E05, E06
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Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interestand Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B.JA.C.V. Income Investment Ownership

Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

000000 00 0 | Georgia Tax Credit Fund GA, LLC......oo.coueemmmcsmene [Rooe | AN [GA...... | Georgia Tax Credit Fund GA, LLC......oooscmec [ [120032014] o0 [ 105,816 105,816 (12,000 0 0 0 0 0]......1.250

3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 105,816 ..105,816 .(12,000) 0 0 0 0 0 XXX

4499999. Subtotal - Unaffiliated 105,816 105,816 ( 0 0 0 0 0 XXX

4699999. Totall 105,816 | ..oovevvevnnee 105,816 ( 0 0 0 0 0 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA -Pt. 3
NONE

EO08, E09
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Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1

ng-Term BONDS Owned December 31 of Current Year

Showing all Lo
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 F6 2 |U.S. TREASURY NOTES 1.50 10/31/2019 SD.. | s | e [ 1,000,664 99.313 993,125 1,000,000 1,000,429 0 (225) 0 0. 1.500 | ...... 1476 12/14/2016.| 10/31/2019.
912828 L4 0 |U.S. TREASURY NOTES 1.00 09/15/2018 SD.. | [ | e | 3,658,099 | 99.500 | ..ovvvvrnnns 3,626,775 3,645,000 3,648,157 0 (4,468) 0 0 1.000 | ...... 0.876 10/06/2015. | 09/15/2018.
912828 R8 5 |U.S. TREASURY NOTES 0.875 06/15/2019 SD. | [ | e | 1,424701 | L 98.594 | .ccovvvriens 1,403,975 1,424,000 1,424,360 0 (245) 0 0 ... 0.875 | ...... 0.857 08/24/2016. | 06/15/2019.
912828 RP 7 |U.S. TREASURY NOTES 1.75 10/31/2018 SD.. [ e | i 1]. . 2,250,000 2,253,082 0 (3,667) 0 0]... 1.750 | ...... 1.583 09/12/2014. | 10/31/2018.
0199999. U.S. Government - Issuer Obligation: 8,348,405 XXX . 8,319,000 8,326,027 0 (8,605) 0 0 XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENL. ..vvv..uireessrrressiresssieressssesesssssssssssesssssssees s st et ssnssssnnsnsne | conssssson 8,348,405 XXX [ 8,273,524 8,319,000 8,326,027 0 (8,605) 0 0 XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
574193 JR 0 | MARYLAND ST 1ST SER A 4.00 03/01/2025 [sD. [ ].n2] . tFE 543,950 | ..108.998 544,990 500,000 524,234 0 (5417) 0 0]...4000 |...2.760 03/18/2014. | 03/01/2025.
1199999. U.S. States, Termitories & Possessions - Issuer Obligation: 543,950 XXX 544,990 500,000 524,234 0 (5,417) 0 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 543,950 XXX 544,990 500,000 524,234 0 (5,417) 0 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
414005 GD 4 |HARRIS CNTY TX 5.00 10/01/2020 | SD.. l . | | ...... 1FE 849,900 | ...108.540 814,050 750,000 781,639 0 (10,805) 0 0 | 5.000 |...... 3.380 01/07/2011. | 10/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation 849,900 XXX 814,050 750,000 781,639 0 (10,805) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 849,900 XXX 814,050 750,000 781,639 0 (10,805) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
645791  CZ 5 |NJ ENVRNMNTL TRUST A-R 4.00 9/1/26 |SD.. ‘ | ..1FE 504,545 | ...115.032 575,160 500,000 503,279 0 (312) 0 0 | 4.000 | ...... 3.910 08/30/2013. | 09/01/2026.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation 504,545 XXX 575,160 500,000 503,279 0 (312) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
20775B D8 6 |CTHSG FIN AUTH F-2 2.75 11/15/2035........ooveeeeeeeeeeeveesenreesseeesseseessssssesnnns | evvees | oo | evreesneeeens | vovees 1FE 238,071 |...102.030 234,669 230,000 236,697 0 (291) 0 0. 2.750 | ...... 2.547 11/21/2012. | 11/15/2035.
57586P E5 1 |MAHSG FINREV C 4.30 12/01/2019.........ccooierrreremeriseneresseesisseeseeessssssessennes | evvvies | oo | coveseeriins | cvvees 1FE 380,000 |...103.377 392,833 380,000 380,000 0 0 0 (VN 4.300 |...... 4.300 11/10/2010. | 12/01/2019.
60416Q FZ 2 [MNHSG FIN B 2.9509/01/2044..........cocoooommirinriiieeiiissisisseneiisssisiesssiissssiins | e 2| v 1FE 320,593 | ..... 99.650 319,470 320,593 320,593 0 0 0 0 2.950 | ... 2.968 08/13/2014. | 09/01/2044.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034..........oevvveerrienrerersereeiessiisesiinns | e 2| v 1FE 287,218 |...100.625 289,013 287,218 287,218 0 0 0 0. 3.050 | ... 3.069 06/24/2015. | 12/01/2034.
61212R  3Q 7 [MT BRD HSG A-2 AMT 3.00 12/01/2043.........oveveeeerereeirisseresnseessseenssssssssnnes | coveens 2| 1FE 262,383 |...102.119 255,298 250,000 256,758 0 (1,280) 0 0. 3.000 |...... 2414 05/01/2013. | 12/01/2043.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046............comerrerrereersereersernessessissns | e 2| e 1FE 392,637 |...105.505 390,369 370,000 391,468 0 77) 0 (VN 3.500 |...... 3.421 03/16/2016. | 03/01/2046.
658877 FB 6 |ND HSG FIN C 2.85 07/01/2032......c.coorereeereeerieeeerieseeeesesseeeesssisssssssssessssnsssns | eieees 2| v 1FE 455,000 |...100.420 456,911 455,000 454,991 0 1 0 0. 2.850 | ... 2.850 08/05/2016. | 07/01/2032.
67756Q RT 6 |OHHSG FIN AGY 13.50 09/01/2036..........covurrrrerrerieriesiesisessesssessessesssssssnsens | seveees 2| . 1FE 296,967 |...104.323 297,321 285,000 296,867 0 537 0 0 . 3.500 |...... 3.755 05/26/2016. | 09/01/2036.
97689Q DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046........ccccvveumrresnsssnessssesssssnssssssessssenenns | enneee 2] 1FE 453,414 |..104.183 447,987 430,000 450,211 0 (1,381) 0 0 | 3.500 | ...... 3.010 03/24/2016. | 03/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES..........ccocucuiueciiiieteceiereieiecieee st essesiesiesienenens | cevesrssannas 3,086,281 XXX | 3,083,869 3,007,810 3,074,801 0 (2,591) 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............ovuriirieisiriisiiesesiissi s ssssssssnsssssssssnss | eossssesssnees 3,590,826 XXX | 3,659,029 3,507,810 3,578,081 0 (2,904) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
758202  AK 1 |REED ELSEVR CPTL 3.125 10/15/2022.........coocooevvveesnreeeessreeiesseeeesnesseesseesessneees | eveene | or | coneveees 12 . 2FE | o 422,114 |..100.190 422,801 422,000 422,060 0 (11) 0 0. 3125 | ... 3.122 10/24/2012. | 10/15/2022.
86202* AA 3 | STONEHENGE CAP NC 2015-B-18.00 10/15/19......cccsuemermenmennnernisssenennnssnnenes | oseene | oo | svseernnsenes | soveee 1FE 109,089 | ..... 99.325 108,353 109,089 109,092 0 (2) 0 0. 8.000 |...... 8.078 06/30/2015. | 10/15/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 531,203 XXX 531,154 531,089 531,152 0 (13) 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 531,203 XXX 531,154 531,089 531,152 0 (13) 0 0 XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation .10,778,003 XXX 10,738,877 10,600,089 10,666,332 0 (25,153) 0 0 XXX XXX XXX 201,039 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities ...3,086,281 XXX ..3,083,869 3,007,810 3,074,801 0 (2,591) 0 0 XXX XXX XXX | e 23,455 | e, 99,843 XXX XXX
8399999, Grand TOtAl = BONGS...........ocuevereiiiererireiteirseiseis sttt ettt sttt ss s sssssssssasssnsssnssnssnsins | iesssessss 13,864,284 XXX | 13,822,747 | ............. 13,607,900 | ............ 13,741,133 0 (27,745) 0 0 XXX XXX XXX | e 73902 | ... 300,882 XXX XXX
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Sch.D -Pt. 2 - Sn. 1
NONE

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

Sch.D -Pt. 3
NONE
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3a

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Special R and Special A ment
207758 D8 6 |CTHSG FIN AUTH F-22.75 11/15/2035. 12/21/2017. | Sinking Fund Redemption..............ccc......... 35.000 35.000 36.228 36,064 0l (1,071) 0 (1,071) 0 35,000 0 0 0 11/15/2035.
57586P E5 1 |MAHSGFINREV C4.30 12/01/2019. 111512017, { PaYAOWN.....ovveveeeeeseessesevsssssssssssssssenens | | 175,000 | oo 175,000 | ..o 175,000 175,000 0 0 0 0 0 175,000 0 0 0 12/01/2019.
60416Q FZ 2 |MNHSG FIN B 2.95 09/01/2044 12/01/2017. | MBS Paydown............cccccvvveeermerrreriaeiiennns 61,330 61,330 61,330 61,330 0 0 0 0 0 61,330 0 0 0 09/01/2044.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034.. 12/01/2017. | MBS Paydown............ceecvvveeernrrrreeiernnnns 89087 89.087 89.087 89,087 0 0 0 0 0 89,087 0 0 0 12/01/2034.
61212R  3Q 7 |MTBRD HSG A-2 AMT 3.00 12/01/2043. 12/01/2017. | Partial Call 80,000 80,000 83.962 82572 0 (2,572) 0 (2,572) 0 80,000 0 0 0 12/01/2043.
61212R H3 3 |MT ST HSG SER D 5.20 06/01/2038 .| 06/01/2017. | Partial Call 35.000 35.000 35.656 35,044 0 (44) 0 (44) 0 35,000 0 0 0 06/01/2038.
61212R  H3 3 |MT ST HSG SER D 5.20 06/01/2038 o | 10/19/2017. | Call 290,000 290,000 295,438 290,366 0 (366) 0 (366) 0 290,000 0 0 0 06/01/2038.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046....... | .. | 12/01/2017. | Partial Call 50,000 50,000 53,059 52 925 0 (2,925) 0 (2,925) 0 50,000 0 0 0 03/01/2046.
658877 FB 6 |NDHSG FIN C 2.85 07/01/2032....c..000corrvmrrree. .| 07/01/2017. | Partial Call 45,000 45,000 45,000 44999 0 1 0 1 0 45,000 0 0 0 07/01/2032.
67756Q RT 6 | OHHSG FINAGY I3.50 09/01/2036 1200172017, | Partial Call..vvvvvvsvsvsvsvsvssvsenes | 105,000 | v 105,000 [ v 109,409 109,174 (- (4,174) 0 (4,174) 0 105,000 0 0 0 09/01/2036.
97689Q DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046.. .. | 09/01/2017. | Partial Call 50 000 50.000 52 723 52 511 0 (2,511) 0 (2,511) 0 50,000 0 0 0 03/01/2046.
3199999, Total - Bonds - U.S. Special Revenue and Special A ] P 1,015,418 | ....... 1,015418 | ....... 1,036,893 | oo 1,029,073 | oo 0 | (X)) — (o] [URT )] — (o — 1,015,418 0 0 0 XXX
Bonds - Industrial and Miscellaneous
08179X AA 3 |BSP 2013-lA A1 CLO FLT 07/15/2024..........ccc000... | 06/29/2017. | Distribution 500,000 500,000 ..498,250 499,356 0 163 0 163 0 499,519 (V) IO 481 | s 481 07/15/2024.
12549B  AC 2 |CIFC 2013-2A A1L CLO FLT 04/21/2025................ .. | 10/18/2017. | MBS Paydown............cc...coouermrevveerimernnenees 500,000 500,000 498,683 499,477 0 523 0 523 0 500,000 0 0 0 04/21/2025.
86202 AA 3 | STONEHENGE CAP NC 2015-B-18.00 10/15/19.. | .. | 10/15/2017. | Premium Tax Credit.........ccccoooeeerruerrrrreeens 48,426 48,426 48,426 48,428 0 (0) 0 (0) 0 48,426 0 0 0 10/15/2019.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS........csvvssvvssssssvssssssssisssns st || 1,048,426 | ....... 1,048,426 | ....... 1,045,359 | ..o 1,047,261 0 685 0 685 0 | 1,047,945 | v 0 XXX
8399997. Total - BONS - PAI 4...ooooeovsorssssissssessssssssssssssssssssss s sssssess sssssssssssssssssssss s s || 2,063,844 | ....... 2,063,844 | ....... 2,082,251 2,076,334 0 | (12,977) | oo (V] (12,977) 0 2,063,363 (0 . XXX
8399999. ] P 2,063,844 | ....... 2,063,844 | ....... 2,082,251 2,076,334 0 | [WVALA0) E— (] (12,977) 0 2,063,363 (0 1< — 481 XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS.......vsvvivsvsvsvsvsissssiosssvtstisssssssssssssssssssssssssssssssssssssssssessss | 2,063,844 XXX [ 2,082,251 2,076,334 (o] (12,977) | v 0| o (12,977) 0 2,063,363 (] — 481 | e 481 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
The Bank of New York Mellon New York, New York .0.250 2 0 5426 | XXX
PNC Bank Pittsburgh, Pennsylvania . .0.000 0 0 812 | XXX
0199999. Total - Open Depositorie: XXX XXX 2 0 6,238 | XXX
0399999. Total Cash on Deposit. XXX XXX 2 0 6,238 | XXX
0599999. Total Cash XXX XXX 2 0 6,238 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 13,767 | 4. April 11,116 | 7. July 8,778 | 10. October 14,978
2. February. 12,688 | 5. May 10,659 | 8. August 8,477 | 11. November. 6,162
3. March 12,650 | 6. June 10,220 |9. September. 7,094 | 12. December. 6,238
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Annual Statement for the year 2017 of the GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class. 12/2112017....... L e 4,566,179 0 29,514
8599999. Total - Exempt Money Market Mutual FUNdS @s IAENGIfIEA DY the SVO...........uuuuuuimiiiiii im0 88851115 018 | 4,566,179 0 29,514
8899999. Total - Cash Equivalents s s | 4.566,179 0 29,514
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. Arkansas AR B.....| PROPERTY AND CASUALTY. 0 0 245,295 244 574
5. California.......cc.covmurrrermerrriiinennnnd CA|.....B....|PROPERTY AND CASUALTY. 0 0 125,171 124,980
6.  Colorado Cco 0 0 0 0
7. Connecticut. CT 0 0 0 0
8.  Delaware DE B.....|PROPERTY AND CASUALTY. 0 0 125,108 124,375
9.  District of Columbia DC 0 0 0 0
10.  Florida FL B..... | PROPERTY AND CASUALTY. 0 0 236,308 235,818
11. Georgia GA B..... | PROPERTY AND CASUALTY. 0 0 150,130 149,250
12.  Hawaii HI 0 0 0 0
13.  Idaho ID]|.....B..... |PROPERTY AND CASUALTY 0 0 60,052 59,700
14.  lllinois. Il 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas KS 0 0 0 0
18.  Kentucky. KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts, MA B..... | PROPERTY AND CASUALTY. 0 0 175,152 174,125
23.  Michigan MI 0 0 0 0
24.  Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT B.....|PROPERTY AND CASUALTY. 0 0 125,143 124,633
28.  Nebraska NE 0 0 0 0
29.  Nevada NV B..... | PROPERTY AND CASUALTY. 0 0 312,656 325,620
30.  New Hampshire NH 0 0 0 0
31, New Jersey, NJ 0 0 0 0
32, New MeXiCO....covvuurrrermrerrierennnd NM|.....B..... | PROPERTY AND CASUALTY. 0 0 671,768 669,442
33.  New York NY 0 0 0 0
34, North Carolina NC B.....| PROPERTY AND CASUALTY. 0 0 354,237 351,197
35.  North Dakota ND 0 0 0 0
36, ONI0.cooueeeeeerreiierreiieerriiid OH | .....B..... | PROPERTY AND CASUALTY 5,338,797 5,427,004 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR B.....| PROPERTY AND CASUALTY. 0 0 429,565 428,715
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina SC B..... | PROPERTY AND CASUALTY. 0 0 300,085 295917
42. South Dakota SD 0 0 0 0
43.  Tennessee. N 0 0 0 0
44, Texas. X 0 0 0 0
45.  Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia wv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming Wy 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands. Vi 0 0 0 0
56.  Northern Mariana Islands MP 0 0 0 0
57. Canada CAN 0 0 0 0
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 500,126 492,969
59.  Total XXX XXX 5,338,797 5,427,004 3,810,796 3,801,315
DETAILS OF WRITE-INS

5801. U.S.DEPT OF LABOR......ccccoourmmunnne «...u.B..... | PROPERTY AND CASUALTY 0 0 500,126 492,969
5802. 0 0 0 0
5803. 0 0 0 0

5898.  Summary of remaining write-ins for
line 58 from overflow page................. XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)..........cccuevveerveeicsiine: XXX XXX (0 0 500,126 | oo 492,969
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