PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

* 106 4 6 201820100100 =

ANNUAL STATEMENT

For the Year Ended December 31, 2018
of the Condition and Affairs of the

GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

NAIC Group Code..... 0084, 0084 10646

(Current Period) (Prior Period)
Organized under the Laws of OH

NAIC Company Code.....

State of Domicile or Port of Entry OH

Employer's ID Number..... 36-4079497

Country of Domicile  US

Incorporated/Organized..... April 16, 1996 Commenced Business..... May 2, 1996
Statutory Home Office 301 E Fourth Street .. Cincinnati .. OH .. US .. 45202
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 301 E Fourth Street .. Cincinnati .. OH .. US .. 45202 513-369-5000
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address 301 E Fourth Street .. Cincinnati .. OH .. US .. 45202
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 301 E Fourth Street .. Cincinnati .. OH .. US .. 45202 513-369-5000
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address www.greatamericaninsurancegroup.com
Statutory Statement Contact Robert James Schwartz 513-369-5092
(Name) (Area Code) (Telephone Number) (Extension)
BSchwartz@gaig.com 513-369-3873
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Gary John Gruber President 2. Sue Ann Erhart Senior Vice President, General Counsel &
Secretary
3. Robert James Schwartz Vice President & Controller 4. Lisa Ann Hays Vice President & Actuary

OTHER

Michael Eugene Sullivan Jr.
David Lawrence Thompson Jr.
Annette Denise Gardner

Executive Vice President
Senior Vice President
Vice President & Assistant Treasurer

Executive Vice President
Senior Vice President
Senior Vice President, CFO & Treasurer

Ronald James Brichler
Aaron Beasy Latto
David John Witzgall

John William Tholen Vice President Stephen Charles Beraha Assistant Vice President & Assistant
Secretary
Howard Kim Baird Assistant Treasurer Robert Jude Zbacnik Assistant Treasurer
DIRECTORS OR TRUSTEES
Ronald James Brichler Michelle Ann Gillis Gary John Gruber Michael Eugene Sullivan Jr.
David John Witzgall
State of........ Ohio
County of..... Hamilton

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement

( P )
(Signature) (Signature) (Signature)
Gary John Gruber Sue Ann Erhart Robert James Schwartz
President Senior Vice President, General Counsel & Secretary Vice President & Controller

vu 9o
w‘ 'a,

Subscribed and sworn to before me
This 14 dayof February,

S A

Notary Public, State of Ohio
My Commission expires November 8, 2021

a. Is this an original filing?
b. Ifno

Yes[X] No[ ]
2019 1. State the amendment number
2. Date filed

3. Number of pages attached




Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY 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 ULS. AreasUry SECUMLES. ......cvurvueerrerireiirrereie et eesessese e ssesessssesssssssnsesnes | seseessssns 2,162,598 | ........... 200 | .o 2,162,598 | ..o (01 IS 2,162,598 | ........... 20.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVErNMENt agENCIES.........cveviverieieiieieieieisieeseiiesssiens | cvevsssessesesssssssens (01 I 0.0 | oo (1 (01 (01 IO 0.0
1.22 Issued by U.S. government SpONSOred ageNCIES. .........cuvrrerermernrenrernens | veereeseesnsessesnesenens (01 I 0.0 | oo {1 [0 (0 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES). ... vovvereeririierieieieisssisie ettt ssesssnssssnssens | sessessesssssssssnssnssns (01 I 0.0 | o {1 [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.............cccccceveeeens | orvvereiericisisiennns 0| e 0.0 | oo (01 I (01 U 0] oo 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.
1.43 Revenue and assessment obligations . .
1.44 Industrial development and similar obligations.............cc.cceeeevieievcveies | ovvvereieeeeisienns 0| oo 0.0 | oo (01 I (01 O (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........cccccooveeriveeiiceeiee e
1.512 Issued or guaranteed by FNMA and FHLMC..
1513 AlLOHNEI ...
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccocee | vrvvinvereineinnenn. 0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Ling 1.521.........c.oerrenrnnninrneecnsinsieens | ceeveeseesssensesssnnens (0 (00 (01 O (01 [V 0.0
1,523 Al ONET ... enseninen | seeesiesineiaees 70,488 | ............ 0.7 | s 70,488 | ..o (010 T 70,488 | ............. 0.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES). ... vvoveaeereieecireieiec ettt sesessenens | sesessnsenns 1,311,541 | .......... 121 | e 1,311,541 | o0 [ e 1,311,541 | ........... 121
2.2 Unaffiliated non-U.S. securities (including Canada)..........ccccovevevenenierieniins | covvveneennens 491,020 | ..o 4.5 ....491,020 491,020 | oo 4.5
2.3 Afiliated SECUMEIES. ... .overerereirerereieieeissisee sttt sssess s esssnsssssnssans | sessessessnssssssnssessens 0.0
3. Equity interests:
3.1 Investments in MUEUAI FUNAS..........ovvevreririecsre s sesssnees | seeessesssssssessesnssns (O N 0 X 0 I ISR {1 [0 (01 IO 0.0
3.2 Preferred stocks:
321 AffIIAEEA. ..v. vttt ntnes | sbensesress s essnes 0 [ coerereeen0.0 | o (01 O (01 (0 0.0
3.22 UNAffiliated.......cvueeeceeiiiiieeiccee ettt | ceneieniese s esnnes 0 | cveereee0.0 | (01 O (01 (V1 0.0

© o N >

3.3 Publicly traded equity securities (excluding preferred stocks):

331 AFIIAEE. ... oo

3.32 Unaffiliated
3.4 Other equity securities:

341 AFIITE. ...

3.42 Unaffiliated.
3.5 Other equity interests including tangible personal property under lease:

351 AFFIIATE. ...

3.52 UNaffili@ted.......ccovvreerieieecee e
Mortgage loans:
4.1 Construction and land development............cccccvvevererereriereeesieeesee e
4.2 AGHCURUIAL ..ottt
4.3 Single family residential Properties..........ccoeeeeeeeeesesieiseeesee e
4.4 Multifamily residential properties............couvveerieieisereieieeeese e
4.5 COMMErCIAl I08NS.......coriieiirrieiirierierisi et
4.6 Mezzanine real eState 10aNS..........cceuririereiririnere et
Real estate investments:
5.1 Property occupied by COMPANY.........coeueieriurerrirneeneieensiseese e sseeseseseeesnes
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)..........cocoenrrenirninin
5.3 Property held for sale (including §.......... 0 property acquired in

SatiSfACtion Of AEDE)..........evuierereeeecr e
Contract loans.
DEIIVALIVES. ...ttt
Receivables for SECUNMHIES. ..........uuevririiieeieeeese e
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............ccocoeeveveeinieenisienenns
. Other invested assets
. Total invested assets

XXX

XXX
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Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YEAI.........cu ettt as st es sttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ewruririrrrerrirrireeineineie ettt ssseesessess et ssessnes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........ccovirinrerrinirreseese st sseeens 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt bbbt b e bbb bbbt sees et 0

3.2 Totals, Part 3, COIUMN ..ottt ettt bbb ettt bt e st nses e 0
4. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiuieriirieiierireieieessstee e ssess e ss sttt s e s8R ren
5. Deduct amounts received on disposals, Part 3, Column 15........cc.cccevevneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........o.oiieeceietcteee ettt sttt bbbt s bbb s e senaaes 0

6.2 Totals, Part 3, COIUMN 13.......ouiiiieceieeteee ettt ettt sttt sttt st s e sannaen 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10. ...ttt 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1..... ot 0

8.2 Totals, Part 3, COIUMN ..ottt as sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.cevvurreereiieiciseeeiesse ettt sttt s e sse st sae s b senee 0
10.  Deduct total NONAAMIEA @MOUNS............rvwerreirrieseeisress s ressess st 0
11.  Statement value at end of current period (Lin 9 MINUS LINE 10)........cviuriiiiiiiissiciieissiesissse sttt s s st s bbbt nen 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDETr 31 Of PHIOr YEAT..........c..ccucieiueiicieie ettt bbb es s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cc.evuiueieiiieie et nes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)............ccceueiriieierneieie et 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...ttt 0

3.2 Totals, Part 3, COIUMN 1. ...ttt bbb 0
4. ACCTUAL OF GISCOUNL........ovuieeieiieie ittt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......o.ouiiceeeee ettt ettt ettt st s ae st et s e st s s st en s s st s s naetensnseeessnsetanantenas 0

52 Totals, Part 3, COIUMN 8. N ‘ NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18...........ccccceevververerercrrcnn J . N . ....... IR e 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15...........ieiiiieieeisie ettt ettt bbbt bbb bbbt e bbb 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES.........cuiuuriiiriirrierrie ettt 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........omiieeee ettt sttt bbbt bbbt en 0

9.2 Totals, Part 3, COIUMN 13.......ouiiieiccee ettt bbbttt bbb enn s 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt bbbt bbb bbbt bbb 0

10.2  Totals, Part 3, COIUMN 10........ciiuiiieiieieieicise ettt sttt b s bbbt s s beee 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccourrrrirmrenrinrernenensineieseseessissesesssnesnenns 0
12, TOtAl VAlULION BIIOWANCE.........cerreriirciciecieei s8R 0
13, SUDLOLAL (LINE 11 PIUS LINE 12).... eeueeerueereeesseisseeeeseeesseessseessessseessesssseesssessssessse e s s £8 8888581885588 888888888 0
14, Deduct total NONAAMILIEA @MOUNTS...........iviiieiiciiririeeieeeiets et esse s ess s s skttt 0
15. Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14)........c.oiriririninrrrisenese sttt ssssssss st st ssessessssssessns 0
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Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YEAI......... i ettt b e f bbb bbb s bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.eriuriririrrirrieeneise ettt snes 0

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 1B.........ouiveerciiieice ettt sttt ettt sttt bbb e s s st se st n e s bees 0
3.2 Totals, Part 3, COUMN 12.........ouieiceieeece ettt ettt bttt bt s sttt n s 0

4. ACCIUAN OF QISCOUNL.......o.veviiviecs ettt ettt a bbb st ses s e s s st b et b st s b s b s s R b e st e s s s bbb bae s s e s s b b s st en s s bt n s se st ante

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 N ‘ W W 0
5.2 Totals, Part 3, COlUMN 9.....c.covverrrriersrseeerseseessssesessnsenesees s - B i 0

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19.........ciiriieieiiereiciieteee ettt ettt a sttt b b et s e bbbt s bbb e e b bbbt n st anen
Deduct amounts received on disposals, Part 3, COIUMN 16...........cceveicueieiciiiees sttt ettt bbbt b et b e ses st ettt en s snes

Deduct amortization of premium @nNd AEPIECIAHION............c.cveueirieeerete ettt bbbttt s s b sa sttt ba st s et s a st st n s

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt st rnn 0
9.2 Totals, Part 3, COIUMN 1. es ettt rnn 0

o |o | |©

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........oiieieiiseieis et b bbbt 0
10.2 Totals, Part 3, COIUMN T1...... ettt 0

11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccoceurrieiiericrerereiiessese ettt es e sess sttt st b st sessensaes
12, Deduct total NONAAMILEEA GMOUNLS..........c.evuiieiieiseieie ettt bbb bbb R8s st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.uoviueiiiiiriieisiiessissesiss s sttt sb st sttt nen

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........vuu e ssees sttt es st £t enb s
Cost of bonds and stocks acqUIrEd, Part 3, COIUMN 7..........cuiriuririieeinsie e ssssss s ssess st ssss et ess st s8R s8R ensnen

ACCTUAL O QISCOUNL.........ocveiviciie ettt ettt bbb a s s b b et s s s s e e s st b s st en s et s b e e b s s bbb s bt e s s b e st n s st en s s bt s ens

D wn

Unrealized valuation increase (decrease):
41 Part1, Column 12................ 0
4.2 Part2, Section 1, Column 15... 0
4.3 Part2, SECtON 2, COIUMN 13........oiiieieecicteie ettt ettt sttt b bbbt s sttt s e baes 0
44 Partd, COMUMN T oottt 0

o o | |©

5,945,997

3,673,140

1,940

0

Total gain (10ss) 0N disPOSalS, Part 4, COIUMN 19.........co.iviieieieeseieiieteee ettt et s s bbbt se et s s s b st s e bt st b st bbb s b e b st s s st n st
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.civieieiieireiess st b s s st a s s st en s s saes

DedUct AMOTHZALION O PIEMIUM........c. ittt ettt e ettt b st e s s b e bRt b e s b e s s e A b et bbb s bbb e s s s s st n st et n b s ban s s s neesas

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 15.....oeeiiiieiciiretiee st
8.2 Part2, SEction 1, COIUMN 19.......c.iirreieieriisess sttt
8.3 Part 2, SECHON 2, COIUMN 16..........cruirireieeiierieiees sttt
8.4 Part 4, COIUMN 15.....oouiiiieieiieeiiseeiseesie st

o |Oo |o |©

0

3,297,236

29,037

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PAME T, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...t
9.3 Part2, SECHON 2, COIUMN 4.ttt
9.4 Partd, CoUMN 13, ...ttt

o |Oo |o |©

0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiN€ SR(2)..........cccveviveeeierieeiseisssssesse s sessnes
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10)........cc.ceerrrirrerrerieriieieiesss ettt sttt bbb
12. Deduct total NONAAMILEA GMOUNIS..........c.uiiieiieiirti ettt R h bbbt bbb

13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......c..ccuiuiiiiiiiieieieese ettt sttt snen

Si03

0

6,294,804

0

6,294,804




Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY 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... ..2,162,598 ..2,158,464 ..2,182,202 ..2,110,000
Governments (Including all obligations 2. €ANAGA. ..o | e 0 .0 .0 .0
guaranteed by governments) 3. Other Countries .0 .0 .0 ]
4. Totals.......coc..c. 162,598 ..2,158,464 ..2,182,202 ..2,110,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAlS. ..ot | e [0 PR [0 RO {0 R 0
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS.....corereicisieresseieiien | et {0 PR [0 PR 0 | o 0
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...coieisiirnnirsernsiinens | v 2,259,158 | oo 2,306,886 | ..oocovoriniriieninnn: 2,262,364 | ..o 2,230,000
Industrial and Miscellaneous, 8. United States.......cccccvmmvrverens | verevrerinnerieniinns 1,382,029 | ..o 1,380,992 | ..o 1,382,054 | .oooviviines 1,382,082
SVO Identified Funds, Bank Loans 9. CaNada......c.cocvericiiierieii | e 0 | oo 0 [ oo 0 [ oo 0
and Hybrid Securities (Unaffiliated) 10. Other Countries.......c..ccoovevreer | corvrvrsreriesiienen. 491,020 | .cooovevrreerien. 498,451 | oo 490,938 | ..oovoveiernn, 500,000
11, TotalS. o | v 1,873,049 | oo, 1,879,443 | ..o, 1,872,992 | oo, 1,882,082
Parent, Subsidiaries and Affiliates 12, TOtAlS. oo | e 0 [ oo 0 [ oo {01 R 0
13. Total Bonds.......cocrssmsresssnsnns | corvvevncriinnennn8,294,804 | civviiiciiinnnn6,344,793 | coiiiiiinenneeen6,317,657 | i 6,222,082
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals.....cocoevveiinninnne
19. Total Preferred Stocks...
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada.......ccccoovververererennn.
22. Other CoUNries........occvvvniins | v 0 [ oo 0 [ oo 0
23, TOtalS....oooireccrccsics | s [0 [0 R 0
Parent, Subsidiaries and Affiliates 24, TotalS.....coooieiieiiiiiin | 0 [ oo 0 [ o 0
25. Total Common Stocks......ce. | ccoovriincrciniiiicisisines 0 [ e 0 | oo 0
26. Total StOCKS.....ccmmermersmrsenns | ovviiniiniiniisiiesiesieni! [0 R [0 O 0
27. Total Bonds and Stocks...... | .ccccocoevvvvrennnnen. 6,294,804 | .......coovererre 6,344,793 | ..cooerie 6,317,557
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Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY INSURANCE 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 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

U.S. Governments

1.2
1.3
1.4
1.5
1.6

............... 2,162,598

I I 2,162,598

............... 2,200,391

............... 2,162,598

2.1

22
23
24
25
2.6

3.1

3.2
3.3
34
35
3.6

3.7 TOhAIS. vttt

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1
42
43
44
45
46
4.7 Totals

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1
5.2
5.3
54
55
5.6

0

................. 650,375

............... 2,259,157
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Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY 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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC T siesensns | seiessessnsiees 362,738 | ..o 1,504,651 | .oovvrerceeinns 5,660 | c.ovoieereireineieenad 0 [ e 0 e D9, SO D 1,873,049 | ..o 29.8 | 1,223,762 | ..o 206 | o0 [ 1,873,049

7.7

Totals

Parent, Subsidiaries and Affiliates
NAIC 1.
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Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY 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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

Line 11.7asa % of Col. 7.............

........ 517,882
......................... 8.2

................. 491,188
......................... 7.8

Total Bonds Prior Year

Totals.
Line 12.7a58 % 0f COL 9....vvvviiieeisee s

................. 557,684
......................... 9.4

Total Publicly Traded Bonds

................. 155,143 rerereneenenn 491,188 4,421,755
13.8 Line 13.7 as a % of Col. 7......... o .35 1A .100.0 |...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........ccccceevvvees | covvereriieerierinn 25

14, Total Privately Placed Bonds

................. 362,739 cerrennnenn 1,873,049
14.8 Line 14.7 as a % of Col. 7......... - 194 . ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cccccovvvvees | corvereriniieiiieranas 58 | iviieiiieeeenn23.9 |01 |00 | 00 | 00 | 298 b XK [ XK | XK [k XX K | e, 29.8
(@) Includes $.....1,873,049 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year of bonds with Z designations, §.......... 0 prior year of bonds with Z designations and §.......... 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 of bonds with 5GI designations, $..........

0 prior year of bonds with 5* or 5GI designations and $

..... 0;

NAIC 2§............ 0;

....0 current year, $....

NAIC 3§............ 0;

NAIC4 §

0; NAIC5$

0; NAICGS....... 0.

0 prior year of bonds with 6* designations. "5GI" 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. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§




Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY 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 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
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

.............. 2,162,598 v 2,162,598

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

3.5 TOMAIS. ...ttt nsnens | eraererini s (] I [V [ I 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBIIGALIONS........evereeieeieieieieieieise ettt senseens | seenesenseenessnieeeennen 0

4.2 Residential Mortgage-Backed Securities...
4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured Securities..

4.5 TOAIS. ..ottt nsnntenes | fersnserensresensnaetanand 0

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

................. 155,143 |................916,220 |............ 147,421 | .............491,188 | ................ 46,231 | . XXX [ 1,766,208 | 279 02,018,565 339 1,756,208

5.5 TOAIS......cuuiiiiii s | 155,143 | 916,220 |....cccooerenee 650,375 |....ccocvunnenas 491,188 | ..o 46,231 | ........ 29,9, ST [ 2,259,157 | oo, 35.9 | 2,521,844 | .o 424 . 2,259,157

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 Totals

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 Securities

7.5 Totals

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 Securities

8.5 Totals
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Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY 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

Distribution by Type

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

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.

9.1
9.2

SVO Identified Funds

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO....

XXX.
XXX.

XXX.
XXX.

. XXX,
L XXX,

10.1
10.2
10.3

Bank Loans
Bank Loans - Issued

Bank Loans - Acquired

Totals

1.1
1.2
1.3
11.4
1.5
116
1.7
11.8

Total Bonds Current Year

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities
SVO Identified Funds.

Bank Loans
Totals

Line 11.7asa % of Col. 7.............

36,189

................. 517,882

.8.2

121
122
12.3
12.4
125
12.6
12.7
12.8

Total Bonds Prior Year

ISSUET OBlIGAtIONS. ......vucvveirceeieeectsee e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds....................

Bank Loans
Totals

Line 12.7asa % of Col. 9.............

131
132
133
13.4
13.5
13.6
13.7
13.8
13.9

Total Publicly Traded Bonds

ISSUET OBlIGAtIoNS........oeveeiriicieiciceeee s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds....................

Bank Loans
Totals

Line 13.7 as a % of Col. 7.............

Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........ccocvvvvvvvvrrrrnnnns

14.1
14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

Issuer Obligations.

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds.

Bank Loans....
Totals

Line 14.7as@ % Of COl. 7...ovvevrveieesieerssreieinnins
Line 14.7 as a % of Line 11.7, Col. 7, Section 11




Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Sch. DA - Verification
NONE

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

SI10, SI11, SI12, SI13, SI14
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Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying valug, DECEMDEr 31 Of PrIOT YBAI.........ccveveiicieiecteeeeee ettt

2. Cost of cash equivalents acquired

3. ACCIUAN OF QISCOUNL......ovuviiiieicicie ettt s bbbt

4. Unrealized valuation INCIEASE (ABCIBASE)..........ccevuerereerieeieeiieisite ettt es ettt a st sa s s st nae s

5. Total gain (I0SS) ON ISPOSAIS..........cuvveveereriiieiericisites et eetes ettt se st a s s b es s s s e s s s s ettt es st ensaseesesssneanen

6. Deduct consideration received 0N ISPOSAIS............cceririieiiicieierieiee et b bbb bbbt baes

7. Deduct amortization Of PrEMIUM..........cceveiicieeer ettt sttt b s s ss ettt es s banen

8. Total foreign exchange change in book/adjusted Carrying VAIUE.............ccveveveiieeieeieetece ettt

9. Deduct current year's other-than-temporary impairment reCOGNIZEA...........oucvivieeveiiieeiiee e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........c.ccccovvrrrverrierierieresece e

11. Deduct total nonadmitted @MOUNTS............cciueiiriieiiciicee ettt b bbb

.......................................................... 4,677,354 | .oovrrrrissnnssssnenn0 [ BT854 |
3,631,643 | ooooo L 3,631,643

........................................................................ L O | O | OO
........................................................................ L O | O | OO
........................................................................ L O | OO | OO
.......................................................... 3,719,650 | oo |3 L 19,880 |
........................................................................ L O | OOt | OO
........................................................................ L O | OOt | OO
........................................................................ 0 [0 | Q| s,
.......................................................... 4,489,347 | .ooreeereneenenesenenesensneneneennn 0

........................................................................ 0 [ o0 | s ssnssssnssnsrsnensQ | e
.......................................................... 4,489,347 | ..oovirirrnnnsresssessnsrssenenQ | s 889,347 | s

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccocccvvrererieiennen.




Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY INSURANCE 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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt.3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

E

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  PX 2 |U.S. TREASURY NOTES 3.625 02/15/2021......ccetruimmrrnemsanersenssssisssnssnsssesasens |SD.. | l ............ ‘ ........... 1 2102297 [ i 2,158,464 | ..............2,110,000 | ..cccooence 2,162,598 | .o | i (19,604) | ..ovvocrieninn (] 0 | 3.625 |...... 2413 |FA.| v 28,891 | ....cco... 38,244 | 03/07/2018. | 02/15/2021.
0199999. U.S. Government - Issuer OBlIgations...........cueureuiriiiisnirsieriisnessessssisssnssrs s XXX . ..2,158,464 ...2,162,598 .(19,604) | ... XXX XXX XXX XXX XXX
0599999, TOtAl = U.S. GOVEIMMENE. ... t1tseiseiesserseess sttt st . XXX |. 2,158,464 | .. .(19,604)] ... XXX XXX XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Govern Their U.S. Political Subdivisions - Issuer Obligations
645791 CZ 5 [NJ ENVRNMNTL TRUST A-R 4.00 9/1/26 . |SD.A | l ............ ‘ ...... 1FE]| ... ..504,545 |...113.023 565,115 ....500,000 | ... . 08/30/2013. | 09/01/2026.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... s ..504,545 XXX . 565,115 | .. ....500,000 | ... ..502,955 XXX XXX
U.S. Special R ue & 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 Si
34074M  HX 2 |FL HSGFIN C 4.50 01/01/2030. e [ s . 2 ...102.817 56,549 55,000 | ...... 56,197 10/19/2011. | 01/01/2030.
61212R 79 7 |MT BRD HSG-SFM B2 5.00 12/1/2027........cooeeerrrenirerierirseereeississesissisneens | oeveens . 2 ...101.698 90,000 | ...... 91,430 10/14/2011. | 12/01/2027.
658877 FB 6 [ND HSG FIN C 2.85 07/01/2032........ccmrverveeeereerieneessesnessseessssssssessesssssssns | cvveees . 2 ..435,000 ..434,992 08/05/2016. | 07/01/2032.
67756Q SR 9 | OH HSG FIN AGY J 3.50 09/01/2036 NP 2 ..302,134 |...104.435 .302,862 ..302,699 05/26/2016. | 09/01/2036.
708796 B9 7 |PAHSG SFM 113 4.00 10/01/2041 . et | e . 2 ...41,631 |...101.613 ...40,645 ....40,435 09/09/2011. | 10/01/2041.
928120 C4 8 |VIRGINIA STHSG DEV A 1.90 07/01/2021 SOOI IV o .488,750 |..... 99.211 496,055 ..496,484 12/14/2012. | 07/01/2021.
97689Q DD 5 [WIHSG & ECON AMT A 3.50 03/01/2046..........ccoonirrininiiiininiiissiinnirenisssninns | covenes . ..337,424 |...102.037 326,518 320,000 ..333,966 03/24/2016. | 03/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . . ..1,757,819 XXX . 1,740771 | ... 1,730,000 | ... ...1,756,203 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation v | e 2,262,364 XXX [ i 2,306,886 | .........cc... 2,230,000 | ...ccooveve. 2,259,158 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - C cial Mortgage-Backed Securities
92935V AE 8 ‘WFRBS 2011-C3 A3 SEQ 3.998 03/15/44.......... . | ....... | . l ........... 1 ‘ ..... M| e 70,563 |...100.336 | ...coccoivrrennne 70,822 | i 70,585 | coovviviinns 70,488 [ 221 () I 0 [ 3.998 |...... 4.011 [MON... [ covrvrire, 235 [ i 2,822 | 08/10/2011. | 03/15/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . eteeeeseereresenenenes | e 70,563 XXX | e 70,822 | oo 70,585 | ..ccoovurenn 70,488 0. 221 (L] [P 0 XXX XXX XXX | e 235 | ... 2,822 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
36656A AG 3 |GRBSL 2018-1A A3 CLO SSNR 3.89 07/17/28. ST IO . 500,000 |...100.480 | .....ccocvvrnee. 502,400 | ..ocvoerrrnnns 500,000 | ..oovrveerine 500,049 | ..oovvvirirerin (V1 49 [ (11 [ 0 | 3.890 |...... 3.904 |JAJO.. | .o 9,887 | oo 0 | 05/18/2018.| 07/17/2028.
75574W  AA 5 |RCMT 2018-FL2 A CLO SSNR FLT 06/25/2035...........evvvermrrenerrereneirsennrnenns | ceveven | oo [ervvven T | et IFE | iii2.499,993 1.....99.320 | oo 496,593 | 499,993 | 499,991 | i 0 06/15/2018. | 06/25/2035.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030 0 04/25/2013. | 06/17/2030.
83405L AA 8 | SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026 P 0 09/15/2017. | 09/25/2026.
87974K  AS 3 |TELOS 2014-5A A2R CLO SNR FLT 04/17/2028.........cccosivniiensriinninsnirssesensnns | worenes 0].. 83 0 . 12/19/2018. | 04/17/2028.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities... . . . ...1,802,429 XXX . . . e 1,802,561 | o (U I 134 | 0 . XXX XXX XXX | s . XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. . (SRR [T ,872,992 XXX [ 1,879,443 | oo 1,882,082 | ..cooovnenne 1,873,049 0] 355 (01 0 XXX XXX XXX s 14,701 | oo 18,769 XXX XXX
Totals
7799999. Total - ISSUET OblIGAtIONS. ......ocverrercrsirrssers e . XXX [ 2,723,579 | oo 2,610,000 | ..o PR R (U I (19,929) | ..ovvovviniin (01 0 XXX XXX XXX | s 35,557 | oo 58,244 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie e e XXX | e 70,822 | oo 70,585 | ..coooevennnn 70,488 XXX XXX XXX | o235 | 2,822 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities e XXX ..3,550,392 .3,541,497 ...3,558,764 . XXX XXX XXX [ 34,544 | 68,551 XXX XXX
8399999, Grand TOtal - BONGS..............cuuuiiiiiiriiiiiiiiiii bbb .. XXX ..6,344,793 16,222,082 ...6,294,804 .(19,850)| ... XXX XXX XXX | 70,336 | ... 129,617 XXX XXX




Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2018 of the GREAT AMERICAN CONTEMPORARY 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.
912828  PX 2 |U.S. TREASURY NOTES 3.625 02/15/2021........cvovuniiieinnisiminniscisnisereninsinas I I 03/07/2018........ GOLDMAN SACHS. ...ttt snnes | coenssessenssns st ens e enssensens s enssneensenses | serssnssnees 2,182,202 | s 2,110,000 | oo s 4,437
0599999.  TOtal - BONAS = U.S. GOVEIMMENL..........c.coivivivireieiteictiteteiceeteteteetetesetetevesteeeteeaetesessaesesssesesesassesesssaeessaesess  tevessessssssesesassssesassesesesassesessssssesessesesesessesaeseseses s esses s seeesesssseseseseses s sesesesseseeesssset et s asses e e s et et aeses et eses et s aesesassssesessssesesasassenesnse  oesesesesassesasssssssessssesassssssesnsesesnasaanns | cererersens 2,182,202 | oo 2,110,000 | coovovereieiceeceeeee 4,437
Bonds - Industrial and Mi:
36656A AG 3 |GRBSL 2018-1A A3 CLO SSNR 3.89 07/17/28 05/18/2018........ MORGAN STANLEY ...ttt sttt | £oestebeess st es bbbt en s | etbsessessses st s 500,000
75574W  AA 5 |RCMT 2018-FL2 A CLO SSNR FLT 06/25/2035 . 06/15/2018 JP MORGAN SECURITIES INC . .......500,000
87974K  AS 3 | TELOS 2014-5A A2R CLO SNR FLT 04/17/2028...... . C 12/19/2018........ AMHERST SECURITIES CORP..... s et | bbb 490,938
3899999. Total - Bonds - INAUSHTIAl NG MISCEIBNEOUS. ...tttk esf s s e E o8 h e 8180 R E o8 H R0 0S8 EE 88080 E £ E 0 E oL Ef L0 E 80 E bbbt fenbsensentsenssni e .1,490,938
8399997, TOtal - BONGS = P 3. etttk £E 88888 E 488 f 08 £E £ L8 1£E 48810816 oLk oEE4EE S L £EE4EE R 1L E oL E SR e b 4L £EE e E LA £LE 1 E L E L E £ E 848 £ b E 1L E £ E£EE4EE£EE L L E L E £ E L E LR b £EE bbbt fenbsensent et .3,673,140 3,610,000
8399999, Total - BONAS. ... 3673140 | i 3,610,000
9999999. Total - Bonds, Preferred and Common Stocks .3,673,140 XXX
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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 | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.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 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018.......... [ [ 05116/2018. [MatUrity. ..o T 2,200,000 | ...... 2,200,000 | ...... 2,203,004 | .o, 2,200,391 | o 0 | LX) — L — [GEL ] E— [ — 2,200,000 | .o (] F— [ 0] 12,800 | 05/15/2018.
0599999. Total - Bonds - U.S. Government....... e | 2,200,000 | ... 2,200,000 | ... 2,203,094 | ........ 2,200,391 | oo [ I [GI0) (L [GIcKD) E— [ 2,200,000 | ..oooocrnee (| — [ [ 0 ] 12,800 | XXX
Bonds - U.S. Special R and Special A
34074M  HX 2 | FLHSG FIN C 4.50 01/01/2030...0..cscsvsvvsvse | 07/01/2018. | Partial Call ) IS 35,000 | oo 35,000 | oo 37,600 | oo 36,048 | .o 0 01/01/2030.
61212R 79 7 [MT BRD HSG-SFM B2 5.00 12/1/2027... .| 12/01/2018. | Sinking Fund Redemption............ccoocuveens | 35000 | ... 35000 36.476 | oo 35,669 | vvvvoerrrrenn, 0 12/01/2027.
658877 FB 6 |NDHSGFIN C 2.8507/01/2032 .| 11/01/2018. | Partial Call . . ...30,000 30,000 30.000 | ... 29.999 0 07/01/2032.
67756Q SR 9 |OH HSG FIN AGY J 3.50 09/01/2036...........0e.. | 09/01/2018. | Partial Call . . 40,000 40,000 | o T4 | 41682 | ! 0 09/01/2036.
708796 B9 7 |PAHSG SFM 1134.00 10/01/2041 | 12/31/2018. | Partial Call.........ooovorossesns | | sag0 | 50,000 | oo 52,039 | oo 50772 | o 0 10/01/2041.
976890 DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046.. .| 09/01/2018. | Partial Call 03/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS.........c..  wcvvevvvreveririoniiiniions XXX
Bonds - Industrial and Miscellaneous
75574W AA 5 |RCMT 2018-FL2 A CLO SSNR FLT 06/25/2035.... | .. | 12/25/2018. | MBS Paydown 06/25/2035.
78447V AC 2 |SLMA2013-B A2B ABS FLT 05/15/2030............ .| 12115/2018. | MBS PaYAOWN.....ccoccvrceremsmcscsces | | oazgoa | 247,804 | oo 247,804 247,804 0 06/17/2030.
83405L AA 8 |SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026....... | . | 12125/2018. | MBS Paydown..........coocvvvvmvee | | oeopaa| 282,036 | ..o 282.024 | o 282,025 0 09/25/2026.
92935V AE 8 |WFRBS 2011-C3 A3 SEQ 3.998 03/15/44.......... .| 12115/2018. | MBS Paydown... _ 312,389 03/15/2044.
3899999. Total - Bonds - Industrial and MiSCEIIAaNEOUS..............cccouiuirrieniiieiiies e . 842,236 842,236 XXX
8399997. Total - BONS - PAM 4. oottt vt i s | 3,297,236 | ...... 3,297,236 XXX
8399999, Total - BONGS.....cvrvrscvsvs v e o | 3297236 | ... 3,207,236 | ...... 3,311,547 3,304,394 | o0 | (7,247) 3,207,236 | o0 o0 | 0 | 31,188 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS........coovviveivesiciiisi it | 3,297,236 XXX | 3,311,547 3,304,394 | o0 | (7,247) 03,207,236 | 0 |0 | 0 | 31,188 | 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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 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 INEW YOrK, NEW YOIK.......cveeveeirrrrinieireieieiesssissississisisisssssssssesssnsns | eoneenens | oevveend 0.85 24 0 5,054 | XXX
PNC Bank Pittsburgh, PENNSYIVANIAL...........ccevvereieieieiesesieses s sesessessesiennens | cveiiens | oeveennd 0.00 0 0 36,406 | XXX
0199999. Total - Open Depositorie: XXX XXX 24 0 41,459 | XXX
0399999. Total Cash on Deposit. XXX XXX 24 0 41,459 | XXX
0599999. Total Cash XXX XXX 24 0 41,459 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 43,930 |4. April 43,314 | 7. July. 42,489 |10. October. 41,975
2. February 43,762 | 5. May. 43,344 | 8. August 43,626 | 11. November. 41,660
3. March 43,284 |6. June. 42,782 | 9. September. 42,353 | 12. December. 41,459
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP 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..............c.c.cccocevvuee.. 12/31/2018...... | o 2300 | oo | AAB9BAT | [ 73,232
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........ccovvvcinienee ABA8938T | oo O | o 73,232
----------------------------------------------------------------------------------- 4,489,347 0 e 13,232

8899999. Total - Cash Equivalents
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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. CcO 0 0 0 0
7. Connecticut. CT 0 0 0 0
8. Del DE 0 0 0 0
9. District of Columbia DC 0 0 0 0
10, Florida.....ccooocoomevverrrnererirnesrercnnencFL | e Bo.. | PROPERTY AND CASUALTY 0 0 331,950 372,976
11. Georgia GA 0 0 0 0
12.  Hawaii HI 0 0 0 0
13.  Idaho. D 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 0 0 0 0
23. Michigan Mi 0 0 0 0
24, Minnesota MN 0 0 0 0
25 Mi ippi 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. NJ 0 0 0 0
32, New Mexico. NM 0 0 0 0
33.  New York NY 0 0 0 0
34, North Carolina.........c...oreereeerennd NC|.....B.... | PROPWERTY AND CASUALTY 0 0 368,974 368,269
35.  North Dakota ND 0 0 0 0
36, ONi0..curveeeeereeiserreiieereeiieeeenns OH|.....B.... | PROPERTY AND CASUALTY. 1,793,624 1,790,195 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 0 0 0 0
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 WYy 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.  Northem Mariana Islands. MP 0 0 0 0
57.  Canada CAN 0 0 0 0
58.  Aggregate Alien and Other.........0T | XXX XXX 0 0 0 0
59.  Total XXX XXX 1,793,624 1,790,195 700,924 741,245
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 aboVe).......covvveesssrrreiennnn | XXX XXX 0 0 0 0
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