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Annual Statement for the year 2017 ofthe GREAT AMERICAN PROTECTION INSURANCE 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. treasUry SECUMHES. .......c.ccvcveveevcreeeeie ettt seessans | eeverssneans 2,000,661 | ............. 9.6 | .o 2,000,661 | ..coovvcrerrcrcrines {1 I 2,000,661 | ............. 9.6
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 | o0 | e [0 RN (01 IO 0.0
1.22 Issued by U.S. government SpONSOred ageNCIES..........cureerererrerenrinnis | vevreressesssessnsennsnns (1] I 0.0 [ o0 | e [0 (0] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES)......vovvereerirrierieieieisis ettt ssnsssens | sessessssssssesssssensas (0] I 0.0 | covrvrerreieieenn0 [ e (01 (U1 I 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.............cccoceeeevees | covivirninas 1,611,510 | oo TT | e, 1,611,510 | coovveceead (0] I 1,611,510 | ...coeoee 7.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations...............cecreueeneeneereenieneneereins | cevereereenees 500,000 | ...cccenne. 24 | . 500,000 | oo (V1 IO 500,000 | ..ccoveenee 24
1.43 Revenue and assessment 0bligations...........ccoevvveeneinrieieeieiensniiens | v 6,934,857 | ........... 332 | e 6,934,857 | .o (0] I 6,934,857 | ........... 33.2
1.44 Industrial development and similar obligations............cco.cevveurinreneereennens | cevereerrenees 524,169 | ............. 25 | e 524,169 | oo (V1 IO 524,169 | ............. 25
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 1.527.........ccoueeevereerseeseeseeseseeeinns | cevevresesanns 481,801 | ............. 2.3 | v 481,801 | oo (1} [ 481,801 | ............. 2.3
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
NYDTIA SECUMHES)......vvvvvresriesiesieeiee e | seesssnsens 2,023,349 | ............. 9.7 | oo 2,023,349 | oo (01 I 2,023,349 | ............. 9.7
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccoveveveveeeierecsies | coveverieienns 500,000 | ............. 24 | o 500,000 | .ooverereriieinan (0] I 500,000 | .....c....... 2.4
2.3 Affiliated SECUMHIES........rveerreiricriciieiieiieeieiiees s eeseeses | coesissessississens (U1 IO 0.0 | o0 e (01 (V1 I 0.0
3. Equity interests:
3.1 Investments in MULUAI fUNDS...........coeviericririririeririereiissiessensensenes | seresiseseenieneenens (U1 IO 0.0 | o0 (01 (V1 IO 0.0
3.2 Preferred stocks:
321 ATFIBEE. ...t | eren e (01 0.0 | v [ (0 0 [ oo 0.0
3.22 UNGfilIQted........ooeoeveeieieiieieisee e | eereeenennena 467,500 | ............. 22 | 467,500 | oo (01 467,500 | ............. 2.2
3.3 Publicly traded equity securities (excluding preferred stocks):
331 ASfIREE. ... v

3.32 Unaffiliated
3.4 Other equity securities:

341 Affiliated........ccoorrviiiiens

3.42 Unaffiliated

3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated......coovreereeeeree e

3.52 Unaffiliated.

. Other invested assets........ccovurrveernrneireiessnenneeens
. Total invested assets..

Mortgage loans:
4.1 Construction and 1and deVeloPMENL............cceiurieieiienieiesesee s | crersssssssessessssnnees (1] I 0.0 | oo
4.2 AGHCURUIAL......c.ceeeeeeecieiei ettt ess s sessenes | eesessesssssessessansanes (0] I (00
4.3 Single family residential Properies..........ovvvrieeirieieieiseeeessesessesesiesens | ceriessssssesesnssnnees (1] I 0.0 | oo
4.4 Multifamily residential PrOPEIHIES..........ovrurereerrerrenirerirsesereesseeseesesesessessssessns | eeressessssessssessnsenees (0] I 0.0 [ oo
4.5 COMMETCIAl I08NS.......couviieiereiieieireise ettt ntesiens | eesessssissenessessssiens {01 IO 0.0 | v
4.6 Mezzanine real eState [08NS..........covvieiiririeeree e eeseeseessssreeenes | erreessessneseeneenne (0] I 0.0 [ oo
Real estate investments:
5.1 Property occupied bY COMPEANY.......cccoeuiuririeiirereieereereineeeseiseesssesseessssesesesessees | sesesseesssssseeessssnens {1 0.0 | oo
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)..........ccccovernrrrnnnnrnnneieene | e (1 [ I 0.0 [ oo
5.3 Property held for sale (including §.......... 0 property acquired in

SatiSFACtion Of EDE).........cveveeveeciccse e
CONTACE I0BNS.......cveeeeeei ettt
DEIVATIVES.......oviciiicriiitic sttt
ReCceivables for SECUMHIES. ..........uwururieiieeireeiecine ettt
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............ccccocvieierceiesiecciieenns

.20,904,624
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e Satement o e year 2017 o e GREAT AMERICAN PROTECTION INSURANCE 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 ofthe GREAT AMERICAN PROTECTION INSURANCE COMPANY

© © N o

10.

1.
12.
13.

E

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAN..........civiieicieieieieeeee ettt bbbt s et s e bbb st s et s et en s sees 0
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

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
ACCIUAIL OF QISCOUNL........ocvvervuitieiseseesteie ettt s st st s b1 s s s s 28828 AR AR E SRR E bbb 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoevemiieereieseesse e " N o W W 0
5.2 Totals, Part 3, Column 9........c.ccoevrerrereereese e A W B 0

Total gain (10ss) 0n diSPOSAlS, Part 3, COIUMN 19.......c.oiiiiiiiieiiicie ettt b bbbttt bbb bbb b s bt bbb b et et es st bbb es s ae s b snnebenas

Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccviiueiiieiiiieieieeee ettt bbbttt s et bt et b bbb s st b et b st s st tans

o O o |©

Deduct amortization of premium AN ABPIECIALION. ..........ccvcueviiireeiiee ettt ettt bbb b b s bbb bbb ae bbb s st bbb es s e b bennebesn e

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbb bbbttt 0
9.2 Totals, Part 3, COIUMN T4 ..ottt bbb bbb bbbttt 0 0

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15..........oiiiiieieicie ettt bbbttt 0
10.2 Totals, Part 3, COIUMN 11 ...ttt bbb s bbb 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-819-10).........ccoueriiririiieiiiiieiesseie st

Deduct total NONAAMILEEA BMIOUNIS..........ccciiiiieicicieie e bbb bbb s s bbbt s s bbbt s bbb bbbt es

o O o |©

Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.ciiuiieiciiieie ettt st s b s bbb bbb bbbt ans

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PO YEAI..........cuuruuriuiieeeieiiecereieee sttt es bt se s s s s e bbbk sk b bbbt 19,752,774

Cost of bonds and stocks acquUIred, Part 3, COIUMN 7...........c.euiueiueicieeie ettt et bbb bbb bbb s bt s bbb s 2,632,119

F et (0= o] 0 1Yol TV OO TR 3,009

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
4.2 Part2, SECHON 1, COIUMN 15.......oieicieeeeetet ettt bttt sa st s s bees
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt bbb bbb a e bt
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

Total gain (10sS) 0N diSPOSAlS, Part 4, COIUMN 19..........oiiiiiiieeicieeseetsee ettt ettt bbb s bt tes bbb b ss s se s bt en st nee 0

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ccueieiiveieieeese sttt sttt s sae st s 7,254,902

Deduct amOrtiZAtION OF PIEMIUM..........ccviieicirireice ettt bbbttt b e s b e e bR s b s st s bbb e bt s st et s st b n s s bt s e sensaes 89,152

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
8.2 Part2, SECtion 1, COUMN 19......c.uiiiriereeriereie et
8.3 Part2, SECtion 2, COUMN 16.........cvumerireeeriereiesie sttt
8.4 Partd, COIUMN 15......cu et

o (o o |©o

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

9.1 PArt 1, COMUMN T4t
9.2 Part 2, SECtON 1, COIUMN 17 ...ttt
9.3 Part 2, SECtion 2, COIUMN 4.ttt bbb
94 Part4, COIUMN 13ttt 0

Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-6-T+8-).........ccceviririiriieiieiieesie ettt bttt b s baes 15,043,848

Deduct total NONAAMILIEA BMIOUNES..........cveiiiiieieie ettt s s8Rt en 0

Statement value at end of current period (LiNe 10 MINUS LINE 11).......oveiiiiieieicceiee ettt st sttt sttt b s st s st s s s s b senenn 15,043,848
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Annual Statement for the year 2017 ofthe GREAT AMERICAN PROTECTION INSURANCE 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... ..2,000,661 ..1,985,781 ..2,001,289 ..2,000,000
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.. ..2,000,661 ..1,985,781 ..2,001,289 ..2,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....coeriiieieiseieininns | ceseeeneneessesneennas 1,611,510 | oo 1,666,865 | ..ooverriiiiiinnnns 1,706,945 | .o 1,500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oereieieieiieiinns | cevrerieinsiessnsenens 500,000 | .o 498,175 | oo 500,000 | .o 500,000
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....cocooiesiinisiiniisiinns | v, 7,459,026 | ..ocoovviiriiniinnn, 7,622,074 | oo, 7,636,465
Industrial and Miscellaneous, SVO Identified 8. United States..........ccovvvveves | covereieiciriisiennns 2,505,151 | coovvireeiere. 2,497,735 | oo 2,503,855
Funds and Hybrid Securities (Unaffiliated) 9. Canada......c.cocveererseereiens | s L0 O R 0
10. Other COUNTIES. ....cverrreeieee | onrrersrerssresseeens 500,000 | ...veererrresnrenan 500,000 | ...veeiverrnesnrenanes 500,000
11, TOtalS.oocveecrcscriseriseninee | onervseniesreceens 3,005,151 | cooovvrviecriseninnns 2,997,735 | coovvrinirinnniins 3,003,855
Parent, Subsidiaries and Affiliates 12, TOtAlS.....cvieiviisieieciseiieiees | e [0 P [0 0
13. Total Bonds.... ....14,576,348 ....14,770,631 ....14,848,554
PREFERRED STOCKS 14. United States... 467,500 567,750 .625,000
Industrial and Miscellaneous (Unaffiliated) 15. Canada............ .0 .0 .0
16. Other Countries.........covriernes | corrnmmnirsssssississessseeeees 0 [ oo 0 [ oo 0
17. Totals.......cc.c.... 467,500 567,750 .625,000
Parent, Subsidiaries and Affiliates 18, TOtAIS....cooivecreiriirisiriniiinsins | v snneeees O OO 0 [ oo 0
19. Total Preferred Stocks.. 467,500 567,750 .625,000
COMMON STOCKS 20. United StateS.....cecrvveecrnreens | v (O 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...ucusrursmrrsssmrsnns | covverererienniinerenanas 467,500 | oo 567,750 | vveenrriririneninnnnd 625,000
27. Total Bonds and Stocks...... | ...ccccccevvevnnee. 15,043,848 | ..ooooveerenn 15,338,381 | oo 15,473,554
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Annual Statement for the year 2017 of e GREAT AMERICAN PROTECTION INSURANCE COMPANY

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

SCHEDULE D - PART 1A - SECTION 1

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

............... 2,000,661

............... 2,000,661

......2,000,661

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 e GREAT AMERICAN PROTECTION INSURANCE 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

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)
B.1 NAIC Tttt sttt snsssnstenns | seseesssenssnnes 436,269 | ...ocoovvene. 2,029,211 | oo 345,054 | ..ooovirrinn R T: L — 7,031 [ ) 0.9, GO ISR 3,005,151 | .oeoverecrecirne 206 | oo 1,597,050 | ..ovoreerrererirneeins 75 | 1,596,335 | .o 1,408,816
6.2 NAIC 2...ircrrennrnnensisreneenesessnesnessensssniessssssssnnes. | seenesnesnnesnesnenonen0 [ o0 | v [0 | inn0 | XX [0 |00 [0 0.0

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 e GREAT AMERICAN PROTECTION INSURANCE 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
. 13,167,532 | e 1,408,816

............... 6,795,356 | .............4,479,710

Ling 10.7.25 @ % 0f COL 7...vovvirierecisisese s esnes
1. Total Bonds Prior Year

....18,811,669
..1,000,365 |...

............... 1,448,229

............... 4,047,026
...1,000,365 | ..

............... 1,448,229
........................... 6.8

Totals
11.8 Line 11.7.85 8 % 0f COL 9.t sisnsens | cressssssssesssenssneas 305 | 29.7

12. Total Publicly Traded Bonds
............. 18,811,669

1,000,365

Line 12.7 as a % of Col. 7....
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10
Total Privately Placed Bonds

13.8 Line 13.7:a5 @ % Of COL 7..onvvvrererieierreireisc e ssiessees
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10........ccccoevrrernens

(@) Includes $.....1,408,816 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.



AnnualStatement o e year 017 ofve. GREAT AMERICAN PROTECTION INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
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 ODIIGAtioONS.......coceeeeeierrereerreeeeeseeseeeseeessessseessssessssssssssssssenssnes | sseesnessssssssssnssennens0 | eoeeesnresnnes 2,000,661 | ..ooveoreerrerrerreeen 0 e XX | e 2,000,661 | ...vvonreernrerariins 137 | e 6,125,308 | ...ovverevrrierrinnns 28.6 | v 2,000,661 | ..ooveerreerrerreirerenn 0

1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities. 0]..

1.5 TORAIS. ... 2,000,661

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 SECUNIES.........cvveeerreerruerrrerreenienes [oressesmessessnseessnenes 0]..

................. 500,000 ... 500000 ], 500,000 | .

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. 1,937,753

................. 504,738 cerveneneeenn 985,782 | 233 | 2,899,429 |

..834,502 |...

5.5 TOtalS......oirieiriississcis s 993,592 ........... 2,165,484 .............. 834,502 XXX 7459,026

Industrial and Miscellaneous (unaffiliated)

6.1 1SSUET ODIIGAtiONS........cvvrieirerieieisreissiesesie s sesesssesesssssesssssesssnses | evsessenssesssssessennens0 | cevvseriesns 1,596,335 | .ovvvrvrirrnriernnend0 | [0 [ e XXX s | i 1,596,335
6.2 Residential Mortgage-Backed SECUMtIES..........ccovevvererireierseiierseienienns [ eoneirerenneennn09,370 | v 206,971 | i 124,528 | 73,902 | e 7,037 [ XXX | s 481,802
6.3 Commercial Mortgage-Backed SECUHES...........c.cceevverreererreirerseieienns | eevrereniserissiseinnieen0 | eeveiisiieiieeiesiienieens |0 L eceeeieeiecienen0 L0 et XXX s | e 0

6.4 Other Loan-Backed and Structured Securities. .225,905 | .. 927,014 |....

6.5 OIS, S o 2029211 .. 3005151

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 e GREAT AMERICAN PROTECTION INSURANCE 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

60IS

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........cccoorvrrnrinnenrinniiniiens [ rneennes 0.0 S P 0.0, S o ., SO o ., SO D I () 0
9.3 TOAIS. .cvvureeieieeieii ittt | feneses D0, SR PR XXXoveereneins [ cvnenenne D0, SO PO XXXereeevenenes | e XXXerersrvnenes i O 0
10. Total Bonds Current Year
10.1 1SSUET OBIIGAtIONS........vvveirricireiieieiseeiesieiesie st ssiesies | srenseesesens 1,004,738 | .............. 4424727 | ool BATBATO |0 |0 e b XXX e | e, 8,607,935
10.2 Residential Mortgage-Backed Securities. ..69,370 .206,971 481,802 | ...
10.3 Commercial Mortgage-Backed SECUNEIES..........ovvvrrirererenrinsierneieiens [ v 0 | e L vrreiinrieineinen0 L0 |0 | et XX [ 0
10.4 Other Loan-Backed and Structured SECUtIES...........cocvveveveeveeceeeeeeieeens | cevereeieiiennns 855,753 | ovvevae 2,163,658 | ..cooveeee 1,176,712 | 855,986 | 834,502 | XXX | e 5,486,611
10.5 SVO Identified FUNDS.......c.covverieieireririerenisisesisseiesiseeseeeesesesnne | s D0, SRR RO 0,9, SRR RRIIND 0,9, CORTRTIN DTN ¢, 0, CORTRTIINY IUTOIIED, .0, COOPRIORONRY [UVTOROTORRORRPORRPORPPPOoR | I IVPORPPORPTROPOORRRRTOOON 0
108 TOAIS...veueeeeereereeeeee ettt ettt et sssesstnnsaene | sreeesssssnnes 1,929,861 | ...ocvvvnne 6,795,356 | ..ovvernvene 4479710 | oo 529,888 | ..ooevvrirene 841,533 | .o (1 14,576,348
10.7 Line 10.6 @5 @ % Of COL. 7.....couireiiriiiiniisrissisese s senssenssensssnssssnssnes | nsnssssnssensssssseees 13.2 | 46.6 | .o 30.7 | o 36 | 5.8 | 0.0 | 100.0
1. Total Bonds Prior Year
11.1 Issuer OBlGations..........cverreerirerincrncrirennnernenienssesnseseseseesesnennene | cnevereeneensd,091,079 | 1i000000.3,850,370 | 3,668,232 | oo BAB,TAT | 0 e XXX s | e ), 9,9, ORI IR ), 9,9, SO I 13,756,428 | ... 64.3 | oo 13,756,428 | ..oovvrvvveieri 0
11.2 Residential Mortgage-Backed SECUNtIES..........cccvvvrererrereeresrsierieiens | erveireirennennenne89,236 | oviiiinnnnnn 254,830 | oo 154,104 | i0092,634 | 10,245 | XXX e | e ) 0.0 GO DI D, 9.0 O S 597,050 | .o 28 | e [0 I 597,050
11.3 Commercial Mortgage-Backed SECUNHIES...........ccccvverererveieereierieiens | verreeeveseesisnieeenns0 [0 |0 |0 [0 | e e XX e ) 0.0, CHRNIINE IR XXX evtevevieine | e (01 TR 0.0 [ [0 RN 0
11.4 Other Loan-Backed and Structured Securities..........cccccoeeeeveeceecvecveeces | cevereeeeenn 743,653 | .......2,262,651 | ............. 1,225,054 | ............. 1,386,264 | ............ 1,437,984 | ... XXX.cooooovoies | v D,9.9 NN B D,9.0 GOSN N 7,055,606 | ......coccvererennne 33.0 | e 6,055,606 | .............. 1,000,000
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 1SSUET OblIGatioNS........ccvvvrerrrinriernrireineiseerenisereneseisessseesssssessnssnssessnens | coreenennees 1,004,738 | wovvvrveen 4824727 | o 3TBATO | 0 | 0 [ ) 0.0 SO S 8,607,935 | ..oveerrierirrriis 591 | v 13,756,428 | ..ovverrirrrrirnrinnn 64.3 | v 8,607,935 |........... ) .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..........ocrvevmrereenerneriineis | cevvneenniins 488,854 | .............. 1,937,753 | oo 956,185 | ..vvvvreerennne 342,303 | oo 834,502 |.......... ), 9,0 SO TR 4,559,597 | ..oooeririineis 33 | 6,055,606 | ....coooerercrenriinnes 28.3 | s 4,559,597 |........... 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
126 TOAIS...c.ocveeriereeecerincsereeenenienssssiesssssseeseeessessssssensssssssssnens | ovennnenneens 1,493,892 | 106,362,480 | oo 4,134,655 | oo 342,303 | 834,502 | 0 | 13,167,532 | ..ovverircireins 90.3 | i 19,812,034 | ..o 925 | v 13,167,532 |........... XXX
12.7 Line 12.6 @5 @ % Of COL. 7..oorvonrrreererreneeneeneessssessesssesssssssnsssssssnnnns | sesssnssssssssmsssnssne 1 13 | evvnreinnennennnenn83 314 |28 i 8.3 |00 | s 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........cccurvirncrnniiinirnnnins | rsmesenisenessnieeees 10.2 | 43.6 | 284 | 2.3 | 5.7 | 0.0 | 90.3 | .. D 9,9, ST IO D0, ST U 20,9, SO IR 90.3 | .. 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..oovvverteeieicsesiesssssses st ssssssses | ensssesssessssssssnnes 31.0 | 30.7 | 24.5 | oo I T 0.5 [ [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.......ccccverververserisrisiins | eovriesiesisiissiesianns 3.0 |, 3.0 | X3 1.3 | 0.0 [ 0.0 [, 9.7 | 0.0 S I .0 S XXX
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Annual Statement for the year 2017 of e GREAT AMERICAN PROTECTION INSURANCE 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

................................................... 2,123,809

................................................... 5,483,277

................................................... 2,123,809

................................................... 5,483,277




Annual Statement for the year 2017 ofthe GREAT AMERICAN PROTECTION INSURANCE 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



Al Satment fortreyear 2017 ot e GREAT AMERICAN PROTECTION INSURANCE 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..........ccccueiiiiieiiicieiet ettt ettt sttt s a e bbbt b st b st st st e bessssesssanaes | bebessesesssetessseses s s sebessesetesseaebesansesesnand 6,367,738 | oo 0 [ e 6,367,738 | o 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)........ccevrrirriinrirriinieiinsisresinssssssssssssssesis | eenssessssssssesssssssssssssssesssssssssessessasssnsseses 5,821,803 | v 0 | o 5,821,803 | oo 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)....viiiiiiiiieiiceieseeeisieseteseseiessssteseseaesebessssessssssesensnns | oesetessssesesssssesassesessssssesessssesessssssesssesens 5,821,803 | oo 0 | oo 5,821,803 | oot 0

QO

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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA -Pt. 3
NONE

EO01, EO02, E03, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2017 of e GREAT AMERICAN PROTECTION INSURANCE 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 N6 3 |U.S. TREASURY NOTES 1.125 01/15/2019 SD.. 1,000,625 | ..... 99.266 992,656 1,000,000 1,000,232 0 (221) 0 0. 1.125 | .....1.102 03/14/2016. | 01/15/2019.
0199999. U.S. Government - ISSUET ODlIGALIONS. ... .....vvueirurrisiessiesiissssesssessss s sss st et esss sttt snsnns | snssssssssanes 2,001,289 XXX [ s 1,985,781 2,000,000 2,000,661 0 (447) 0 0 XXX XXX XXX XXX
0599999, Total - U.S. GOVEIMMENL.......o.iveriressiressiesesesiesessessssssssssssesssessssssssess st seses st ess ettt ensssnsssensssnsnsssenssenns | svsssssessanes 2,001,289 0,9 S 1,985,781 2,000,000 2,000,661 0 (447) 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.. 2| 1FE 543,950 | ...108.998 544,990 500,000 524,234 0 (5,417) 0 0| 4.000 |..... 2.760 03/18/2014. | 03/01/2025.
70914P  SK 9 |PA ST 1ST SER 5.00 06/01/2024..........coooomieverreerireeiessserisssesessessisssessssssssssans | seeeees 2| e 1FE 581,615 |...113.706 568,530 500,000 546,265 0 (9,721) 0 (VN 5.000 |...... 2.760 03/18/2014. | 06/01/2024.
93974C  C9 9 |WA ST REF SER R-2012 A 5.00 07/01/2024.........cccosivvsiniiniiinsnsiesnsssisssnesessens | nseees 2] 1FE 581,380 | ...110.669 553,345 500,000 541,011 0 (11,068) 0 0] 5.000 |...... 2.536 I 03/18/2014. | 07/01/2024.
1199999. U.S. States, Territories & Possessions - ISSUET OblIgations.............ccuuveiieiisiiisissiiesiiesess et sssesssssssssssssssssssssssssssnssensss | oesssssssans 1,706,945 XXX s 1,666,865 1,500,000 1,611,510 0 (26,206) 0 0 XXX XXX XXX | e 21,250 | ..o 70,000 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)............curwruurrreerseresisssrsssssssnssresssssesssssessssssssssssnees | sesseessseens 1,706,945 XXX [ 1,666,865 1,500,000 1,611,510 0 (26,206) 0 0 XXX XXX XXX [ coceeeennea 21,250 | .ccovneeee 70,000 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
438670 Q3 8 |HONOLULU CITY & CNTY G 1.538 11/01/2018 | SD.. l ............. 1 | ...... 1= [P 500,000 | ..... 99.635 498,175 500,000 500,000 0 0 0 0| 1.538 | ...... 1.538 |MN...... 1,282 10/26/2012. | 11/01/2018.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation 500,000 XXX 498,175 500,000 500,000 0 0 0 0 XXX XXX XXX 1,282 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 500,000 XXX 498,175 500,000 500,000 0 0 0 0 XXX XXX XXX 1,282 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 |NJENVRNMNTL TRUST A-R 4.00 9/1/26 SD.. | [ e | e 1FE 504,545 |...115.032 575,160 500,000 503,279 0 (312) 0 (VN 4.000 |...... 3.910 |MS..... 08/30/2013. | 09/01/2026.
64990E DG 9 [NY STDORM INC TAX A 5.00 12/15/2027.......ccvvvvrernnrirerieeriesrsssesssssessssssens | ovenes 2 1FE 565,580 |...116.886 584,430 500,000 539,512 0 (7,234) 0 0. 5.000 |...... 3.260 |JD....... 03/19/2014. | 12/15/2027.
67760H HE 4 [OH ST TPK A 5.00 02/15/2021......ccccrmevremmerrimmeresmeresseessiseessissesesssessssesssssenes | coveens 2| e 1FE 876,154 |...103.854 851,603 820,000 827,731 0 (6,602) 0 0. 5.000 |...... 4131 |FA...... 06/24/2009. | 02/15/2021.
717817  MQ 0 | PHILADELPHIA ARPT REV 5.00 06/15/2018 SD. | [ e | e 1FE 571,370 |...101.601 508,005 500,000 504,738 0 (10,192) 0 0. 5.000 |...... 2.890 |JD....... 10/27/2010. | 06/15/2018.
870487 CG 8 | SWEETWATER PCR WY 5.25 07/26 (IDA)........ccooiimririnerissseresssssisssssnsssesesns | eonneee 2] 1FE 538,424 |...106.568 554,154 520,000 524,169 0 (2,391) 0 0 | 5.250 | ...... 4.736 |FA...... 03/07/2011. | 07/15/2026.
2599999. U.S. Special Revenue & A 1t Obligations - ISsUer OblIGatioNS............rveiiisissiesieis e esssesensens | crsesssenssens 3,056,072 XXX s 3,073,351 2,840,000 2,899,429 0 (26,732) 0 0 XXX 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
373539 ZB 4 | GA ST HSG 5.00 06/01/2029..........oovoeoiveeeeieeeieeeeeeessseseseeeessseeesessesesessssessssssens | eiiens 2| 1FE 133,651 | ...103.464 129,330 125,000 125,988 0 (558) 0 0 ... 5.000 04/25/2011. | 06/01/2029.
45201Y  R3 3 [ILLINOIS ST HSG DEV B 4.00 10/01/2048..........ccouveermererrmrrrirseerirsneeessesessneens | cevvnns 2| e 1FE 536,470 |...107.490 537,450 500,000 536,208 0 (262) 0 (VN 4.000 12/01/2017.| 10/01/2048.
60416Q FZ 2 [MNHSG FIN B 2.9509/01/2044..........cooooooivrriiiriiinniiiinnnissssiisssiiesssissssiiins | s 2| v 1FE 320,593 | ..... 99.650 319,470 320,593 320,593 0 0 0 0. 2.950 08/13/2014. | 09/01/2044.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44.........ccouvoverrsrrrneerreeiiesissssissssssssssssinns | coveees 2| . 1FE 287,918 |...103.239 289,069 280,000 284,719 0 (787) 0 0 . 3.500 08/29/2013. | 12/01/2044.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046.............crerrermereerereererresnenrinnes | e 2| e 1FE 907,309 | ...105.505 902,068 855,000 904,608 0 (409) 0 0. 3.500 03/16/2016. | 03/01/2046.
647200 X4 1 |NMMTGE FIN CL I B-12.85 07/01/2043..........consrrvummerirserereeresseesessssesesssenenns | e 2| v 1FE 297,368 | ..... 99.197 296,463 298,863 297,891 0 392 0 0. 2.850 . ..8,525 | 08/29/2014. | 07/01/2043.
647200 X6 6 |NMMTGE FIN SFM C 14.50 10/01/2043..........oosevreemmrrersererieeeesseesnisssesssssseenns | e 2| v 1FE 809,795 |...101.357 789,216 778,649 808,748 0 (96,233) 0 (VN 4500 |.....3.649 |MON... | ..c.........2.920 | ..oonece 35,039 | 08/08/2013. | 10/01/2043.
67756Q SR 9 | OH HSG FIN AGY J 3.50 09/01/2036..........ccmvrrvemmriimiriereriessessiinessisssnesssesees | s 2| v 1FE 364,644 |...106.873 374,056 350,000 364,716 0 799 0 0. 3.500 05/26/2016. | 09/01/2036.
97689Q DD 5 [WIHSG & ECON AMT A 3.50 03/01/204........ccccvveumrresmnssnesnssressssnssssssssssssnenss | eonneee 2] 1FE 922,644 |...104.183 911,601 875,000 916,126 0 (2,811) 0 0. 3.500 03/24/2016. | 03/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. XXX ..4,548,723 4,383,105 4,559,598 0 (99,869) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX ..7,622,074 7,223,105 7,459,026 0 ...(126,601) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
478160 CD 4 | JOHNSON & JOHNSON 2.25 03/03/2022 | SD.. ‘ . | ......... 12 | ...... 1FE] .............1,595,648 | ..... 99.677 ..1,694,837 1,600,000 1,596,335 0 687 0 0 2.250 |...... 2.308 |MS...... 02/28/2017. | 03/03/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX ,594,837 1,600,000 1,596,335 0 687 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
46637V AA 3 | JPTEP 2012-2 A SEQ 3.00 09/17/42 | ....... l . | | AAAAAA 1FE 481,193 |..... 96.840 474,288 489,764 481,802 0 1,473 0 0. 3.000 |..... 3.343 |MON... | .... 12/02/2013. | 09/17/2042.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 481,193 XXX 474,288 489,764 481,802 0 1,473 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00085U AJ 0 [ABPCI2017-2A A1B CLO SSNR 3.8 01/20/30 ‘ ....... } C‘ ‘ ...... 1FE 500,000 | ...100.000 500,000 500,000 500,000 0 0 0 0. 3.800 |...... 3.817 |JAJO...| ... 12/20/2017.| 01/20/2030.
78447V AC 2 | SLMA 2013-B A2B ABS FLT 05/15/2030.........cccmrrvermereereresmmeressnsseisesesssseenss | aneeees e | 1FE 427,014 |..100.374 428,611 427,014 427,014 0 0 0 0 ... 2577 | ... 2.591 |MON... | ... 04/25/2013. | 06/17/2030.
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Annual Statement for the year 2017 of e GREAT AMERICAN PROTECTION INSURANCE 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./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 927,014 XXX 928,611 927,014 927,014 0 0 0 0 XXX XXX XXX [ e V{0 [ 9,260 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... errweruerirumirresisrresisssisssssisssssesssssessesssssssssssssssesssssssssssssssssssssnees | onsessssons 3,003,855 XXX | e 2,997,735 3,016,778 3,005,151 0 2,160 0 0 XXX XXX XXX [ covereeenns 13,544 [ ..o 41,953 XXX XXX
Totals
7799999, Total - ISSUET OBIIGAHONS. ....v.rveuiisieiisssiisiess s ss et sess sttt bbbttt nnnnns | snssssssssnns 8,859,954 D, S 8,819,009 8,440,000 8,607,934 0 (52,697) 0 0 XXX XXX [ XXX [ 77,851 | o 260,240 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 481,193 XXX 474,288 489,764 481,802 0 1,473 0 0 XXX XXX ] XXX ] 1,224 14,693 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHIES..........cvuwrruerieruiriiniriessrresisssessssnessssssssssenesssssessssssessssesssssessssssssssees | conserseeons 5,507,407 XXX | e 5,477,334 5,310,119 5,486,612 0 (99,869) 0 0 XXX XXX XXX | coreererne31,208 | oo 152,406 XXX XXX
8399999,  Grand TOtAl - BONGS...............covverrevrrrrivieeceiieeeieeseeesesssisesssisseesssesesssessssssssssssseessssssssssesssssssssssssssssssnsssssesssssssssssssenssss | conesssiiss 14,848,554 XXX [ 14,770,631 | ...ccoccove. 14,239,883 | ... 14,576,348 | ...ooovvvvvrrerrnnnnnd 0 [ (151,093) 0 0 XXX XXX XXX | e 110,283 | ......... 427,339 XXX XXX
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Annual Statement for the year 2017 of e GREAT AMERICAN PROTECTION INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Numberof |ParValue per| Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B/AC.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
61747S 50 4 | MORGAN STANLEY A 6.1856........ccccmurrruuuirmimirresssnessssnssssessesssssesssenes | coveense | ‘ ...... 25,000.000 |........... 25.00 ... 18.700 [ oo 467,500 | ....... 22.710 567,750 625,000 25,000 25,348 0 0 0 0 0 |..P3LFE | 06/27/2006.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 467,500 XXX 567,750 625,000 25,000 25,348 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks 467,500 XXX 567,750 625,000 25,000 25,348 0 0 0 0 0] XXX XXX
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Annual Statement for the year 2017 of e GREAT AMERICAN PROTECTION INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used to Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted Obtain Fair Amount Received Declared but Valuation Increase Impairment BJ/A.CV. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B/A.C.V. (a) Acquired
9899999. Total Common and Preferred Stock 467,500 XXX 567,750 625,000 25,000 25,348 0 0 0 0 0 XXX XXX
(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0
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Annual Statement for the year 2017 of e GREAT AMERICAN PROTECTION INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special Revenue and Special Assessment
45201Y  R3 3 |ILLINOIS ST HSG DEV B 4.00 10/01/2048 12/01/2017......... JP MORGAN SECURITIES INC 536,470 500,000 0
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t 536,470 500,000 0
Bonds - Industrial and Miscellaneous
00085U  AJ 0 |ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30 12/20/2017......... NATIXIS 500,000 500,000 0
478160 CD 4 | JOHNSON & JOHNSON 2.25 03/03/2022 02/28/2017.. JP MORGAN SECURITIES INC 1,595,649 1,600,000 0
3899999. Total - Bonds - Industrial and Miscellaneous 2,095,649 2,100,000 0
8399997. Total - Bonds - Part 3 2,632,119 2,600,000 0
8399999. Total - Bonds 2,632,119 2,600,000 0
9999999. Total - Bonds, Preferred and Common Stocks 2,632,119 XXX 0
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Annual Statement for the year 2017 of e GREAT AMERICAN PROTECTION INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 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. Government
912828 C7 3 |U.S. TREASURY NOTES 0.875 04/15/2017...... [ ] 0411812017, [MatUrity..ccovrrrsrssrisriie [T 2,000,000 2,000,000 2,004,063 2,000,391 0 (391) 0 (391) 0 2,000,000 0 0 0 11,025 | 04/15/2017.
0599999. Total - Bonds - U.S. Government, 2,000,000 2,000,000 2,004,063 2,000,391 0 (391) 0 (391) 0 2,000,000 0 0 0] 11,025 XXX
Bonds - U.S. States, Territories and Possessions
419791 VT 2 | HAWAII ST SER DT 5.00 11/01/2017.....ccveeree.. | . | 11/01/2017. | Maturity 500,000 500,000 565,245 507,622 0l (7,622) 0 (7,622) 0 500,000 0 0 0. 25,000 | 11/01/2017.
1799999. Total - Bonds - U.S. States, Territories & Possession 500,000 500,000 565,245 507,622 [ (7,622) 0 (7,622) 0 500,000 0 0 0 25000 | XXX
Bonds - U.S. Special R and Special A t
130534 A9 1 |CAPOLLUTION CTL 4.75 12/23 (PCG).. | OBIOT2017. | Gl | 1,000,000 | ....... 1,000,000 | ....... 1,005,000 | ......... 1,000,365 0 (365) 0 (365) U — 1,000,000 0 0 0 12/01/2023.
373539 ZB 4 |GA ST HSG 5.00 06/01/2029 w || 11/01/2017. | Partial Call 35000 35.000 37,422 35,433 0 (433) 0 (433) 0 35,000 0 0 0 06/01/2029.
455057  YC 7 [IINFINAUTHREV 4.00 11/01/17.ccooovcrerrreroee | 11012017, | MBHUIHY..orvrvrerscrsrssrssrsisinss | 1,050,000 | ... 1,050,000 | ...... 1,125,390 | oo 1,059,257 0 (9,257) 0 (9,257) U — 1,050,000 0 0 0 11/01/2017.
60416Q FZ 2 |MN HSG FIN B 2.95 09/01/2044 12/01/2017. | MBS Paydown........cc.ccovvvevvvrrrvvrne 61,330 61,330 61,330 61,330 0 0 0 0 0 61,330 0 0 0 09/01/2044.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44.. .| 12/01/2017. | Partial Call 70,000 70,000 71,980 71,376 ol (1,376) 0 (1,376) 0 70,000 0 0 0 12/01/2044.
61212R  H3 3 |MT ST HSG SER D 5.20 06/01/2038..........cc........ .| 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 STHSG SER D 5.20 06/01/2038 B L L L Tl IS D 455,000 | .......... 455,000 | .......... 463,531 455,574 0 (574) 0 (574) 0 455,000 0 0 0 20,900 | 06/01/2038.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046....... | .. | 12/01/2017. | Partial Call 75,000 75,000 79589 79,387 0| (4,387) 0 (4,387) 0 75,000 0 0 0 2,369 | 03/01/2046.
647200 X4 1 |NMMTGE FIN CL | B-12.8507/01/2043............... .| 12/01/2017. | MBS Paydown.........c.cccoceovvvvrrveres 41953 41953 41743 41,79 0 82) 0 (82) 0 41,953 0 0 0 584 | 07/01/2043.
647200 X6 6 |NMMTGE FIN SFM C I 4.50 10/01/2043 .| 12/01/2017. | MBS Paydown........cc.cccocoovvvrrovren 66,371 66,371 69,026 68,677 0| o 96,968 0 96,968 0 66,371 0 0 0| o 1,903 | 10/01/2043.
64970H CF 9 |NEW YORK CITY HSG DEV 4.95 05/15/2036........ | . | 01/23/2017. | Call.c.vcoerovrvrovsvirsirsssrsnsceee | 1,000,000 | ....... 1,000,000 | ....... 1,026,450 | ........... 1,000,021 0 (21) 0 (1) [\ 1,000,000 0 0 0| oo 9,350 | 05/15/2036.
67756Q SR 9 |OHHSG FIN AGY J 3.50 09/01/2036........c.c..00vvrn. .| 12/01/2017. | Partial Call 75,000 75,000 78138 77.982 0 (2,982) 0 (2,982) 0 75,000 0 0 0 2,281 | 09/01/2036.
97689Q DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046............. -+ | 09/01/2017. | Partial Call..oovsvsvsvsesvsvssvsvsseseswsen | 100,000 | come. 100,000 | coome. 105,445 105,021 0 (5,021) 0 (5,021) 0 100,000 0 0 0 3,325 | 03/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special A el I 4,064,655 | ........ 4,064,655 | ... 4,200,700 | .....oooo 4,091,265 | ..ccceerend 0 |, 72425 | oo [ 72425 | o) 0 [ 4,064,655 0 0 0] ... 110,958 XXX
Bonds - Industrial and Miscellaneous
46637V AA 3 [JPTEP 20122 A SEQ 3.00 09/17/42... [ 12/1712017.TMBS Paydown.....cccccovcccciiiiinie | M7261 | 117.261 | o 115,209 115,334 0 538 0 538 0 117,261 0 0 0 1,915 | 09/17/2042.
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/202 . | .| 07/18/2017.| MBS Paydown... 500,000 500,000 500,000 500,000 0 0 0 0 0 500,000 0 0 0 8,712 | 01/18/2024.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030............... .| 12/15/2017. | MBS Paydown.........c..ccc.oovevesovren 72,986 72,986 72,986 72,986 0 0 0 0 0 72,986 0 0 0 1,387 | 06/17/2030.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS........cc..vviivrssinsiivnsiinniins vt | 690,247 | .......... 690,247 | .......... 688,195 688,320 0 538 0 538 0 690,247 0 0 0] ... 12,014 | XXX
8399997. Total - Bonds - Part 4 254,902 | ........7,254,902 | ........7,458,203 7,287,598 | s | 64,950 0 64,950 0 7,254,902 0 0 0]...158997 | XXX
8399999. 08T - BOMAS .. s | 7,254,902 | ... 7,254,902 | ... 7,458,203 7,287,598 | o0 | 64,950 0 64,950 0 | 7,254,902 0 0 0]...158997 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.......oo.covvcvrrirrscesirssiins e | 7,254,902 XXX e, 7,458,203 | .......... 7,287,598 | ..oooerrnd 0] 64,950 0 64,950 0| 7,254,902 0 0 0]...158997 | XXX




Annual Statement for the year 2017 ofthe GREAT AMERICAN PROTECTION INSURANCE COMPANY

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2017 ofthe GREAT AMERICAN PROTECTION INSURANCE COMPANY

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 3 0 5,000 | XXX
PNC Bank Pittsburgh, Pennsylvania . .0.000 0 0 33,973 | XXX
0199999. Total - Open Depositorie: XXX XXX 3 0 38,974 | XXX
0399999. Total Cash on Deposit. XXX XXX 3 0 38,974 | XXX
0599999. Total Cash XXX XXX 3 0 38,974 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 41,948 | 4. April 40,540 | 7. July. 40,071 | 10. October 40,228

2. February. 41,967 |5. May. 40,598 |8. August 39,643 | 11. November. 39,024

3. March 42,011 |6. June 40,604 |9. September 39,641 | 12. December. 38,974
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nnual Statement for e year 2017 o1tne. GREAT AMERICAN PROTECTION INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
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 12/18/2017....... 1.190 5,821,803 0 31,079
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. 5,821,803 0 31,079
8899999. Total-Cash Equivalents s | 5,821,803 0 31,079




Annual Statement for the year 2017 ofthe GREAT AMERICAN PROTECTION INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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 0 0 0 0
5. California CA 0 0 0 0
6.  Colorado, CO 0 0 0 0
7. Connecticut. CT 0 0 0 0
8.  Delaware DE 0 0 0 0
9.  District of Columbia DC 0 0 0 0
10.  Florida FL 0 0 0 0
11.  Georgia GA 0 0 0 0
12, Hawaii HI 0 0 0 0
13.  Idaho. ID 0 0 0 0
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 0 793,067 807,750
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 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire NH 0 0 0 0
31, New Jersey, 0 0 0 0
32.  New Mexico.. .| PROPERTY AND CASUALTY. 0 0 224,797 223,854
33.  New York 0 0 0 0
34, North Carolina NC 0 0 0 0
35.  North Dakota ND 0 0 0 0
36, ONI0.cooueeeeeerreiierreiieerriiid OH | .....B..... | PROPERTY AND CASUALTY 3,676,119 3,746,590 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina SC B..... | PROPERTY AND CASUALTY. 0 0 520,223 516,425
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 0 0
59.  Total XXX XXX 3,676,119 3,746,590 | ..ooovvvrviri 1,538,087 | .cvverrerrenns 1,548,029
DETAILS OF WRITE-INS

5801. 0 0 0 0
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 @bOVe).......occooiveeirieeririre XXX XXX 0 0 0 0
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