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Annual Statement for the year 2018 of the G REAT AM E RICAN ASS U RAN C E CO M PANY

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. ......cvurvueerrerireieeeereie et eeseessse e ssesessssesssssssssesns | sessessssns 7,644,223 | ... 409 | e 7,644,223 | .o (01 IS 7,644,223 | ........... 40.9
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..............cccceovvevees | coverreirinns 518,667 | ....co....... 2.8 | e 518,667 | .cvvvererireieiennn (01 IO 518,667 | ...co....... 2.8
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..
1.513 Al OthT ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccocee | vrvvinvereineinnenn. (01 I 0.0
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 0NN ......ooneoiicciieeiie ettt | sebsesississiessesenns (O I (0 A (01 [ (0 (O S 0.0
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 1,478,786 | ....ovenvne 79
2.2 Unaffiliated non-U.S. securities (including Canada)...........ccoueeveeieienieiienns | coverreinseiseessienenn. 0| oo 0.0
2.3 Afiliated SECUMEIES. ... .overerereirerereieieeissisee sttt sssess s esssnsssssnssans | sessessessnssssssnssessens (0 0.0
3. Equity interests:
3.1 Investments in MUEUAI FUNAS..........ovvevreririecsre s sesssnees | seeessesssssssessesnssns (01 I 0.0 | oo {1 [0 (01 IO 0.0
3.2 Preferred stocks:
321 AffIIAEEA. ..v. vttt ntnes | sbensesress s essnes (VI (00 (01 O (01 (0 0.0
3.22 UNGffili@ted.......coorierieriieiiiieiee s | et (O I 0.0 | oo (01 N (0 (O S 0.0
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. ...ttt sntnnes | et (O I 0.0
3.52 UNAffili@ted.......ccoovvvreiriiriiiiiieccieseseesssese e | e (O I 0.0
4. Mortgage loans:
4.1 Construction and 1and developMENt............ccoeuvvveveierirereeseee e tseesesseesenees | seevessesesesesesseenes (0 I 0.0
4.2 AGHCURUIAL ..ottt enaens | sesssessessessssssenas 0| e 0.0
4.3 Single family residential ProPErtES. .........covvvevrvrcvereiiereeesce e ssnaens | seevessesssesesesseesans (01 I 0.0
4.4 Multifamily residential Properties...........cociveveicueesieeseeesesetes e | ceevesiessesesesssseenas 0] e 0.0
4.5 COMMETCIAl I0NS.......c..cvuieiiiriiirireireeesieeise st ninenens | seeeseniesesessensessanes (V1 O 0.0
4.6 Mezzaning real State I08NS.........c.eiererirecireieieicieese e eesstsseseesssessnes | eeseeestesssseesessnes (0 0.0
5. Real estate investments:
5.1 Property occupied by COMPANY........cciuriiuiereieirncireieeeseeeese st sssssssseens | seeesseesssensessssens (0 0.0 | v (01 O (01 (VI 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt).........cccorrrrrrirrrnrerieee | e (0 (00 (01 O (0 0] e 0.0
5.3 Property held for sale (including §.......... 0 property acquired in
SAtiSTACHON OF AEDE).......veiececeei ettt iesseens | seeeeseeseneeneeeentees 0
6. Contract loans.
7. DEIIVALIVES. .....ovuiiiisci e
8. Receivables fOr SECUMLIES. ...t
9. Securities lending (Line 10, Asset Page reinvested collateral)... XXX XXX
10. Cash, cash equivalents and short-term investments.............cccoecvrerreveenieveineinieiens | e ,185,200 | 100278 | 105,185,200 | oo [
11, Other iNVeSted SSELS......vrvrrrnrrrirenereereiseineiseiseeseneiseesesnnessesessenssssssssesssnssssessns | ensssssssneesse 99,040 | covinrennnd0.5 | i 93,840 | o0 | s
12, Total iNVESIEd @SSELS..........cvueveierceeieeiceeecseeecneeee e | e 18,682,099 | .........100.0 | .......... 18,682,099 | ....coovvvvvirvcrnen0 | v 18,682,099
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Annual Statement for the year 2018 of the GREAT AMERICAN ASSU RANCE COM PANY
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 ASSU RANCE COM PANY
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 105,816
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 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 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 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 0
5.2 Totals, Part 3, COIUMN 9.t 0 0
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19.........coeiiriieieiesieie ettt sttt bbb s s s st s bbb et s s s b s s e bbb en s e s st enan st 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........ccoueicuieeiecicse ettt sttt bbbttt s bbb be s e st es et bnes 0
8. Deduct amortization of premium AN AEPIECIALION............ccveicveeeeieiciee ettt bt bbb s st s et b s s bbb s s s s s bbb es s s s s e st st enas 11,976
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17t 0
9.2 Totals, Part 3, COIUMN 14.........iierecereseees sttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........oiiiiriieiieeiieeeie it 0
10.2 Totals, Part 3, COIUMN 1.t esesise st 0 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 93,840
12, Deduct total NONAAMIEEA @MOUNS............rvrerreirrieseeisress s seseess st 0
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.uoviueiiiiiriieisiiessissesiss s sttt sb st sttt nen 93,840
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 13,741,133
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7...........ciuiueieieieieeie ettt sttt e ettt b s s st s st en s 6,217,832
3. ACCIUAL OF QISCOUNL........evicveeieteee ettt ettt bbb e a s bbb b s e s et s s s s st b s st ses s et s s s bt es bt s s bbb s st best ettt 2,126
4. 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 0
5. Total gain (108S) 0N diSPOSAIS, Part 4, COIUMN 19.........cceiiriieieiesieieseie ettt sttt bbbt s s s s st et s bbbt et s s b st es bt es s e s s st ense st 0
6. Deduct consideration for bonds and stocks dispoSed 0f, Part 4, COIUMN 7...........oeieiiiveieieiieeeee ettt st bbb se st et n s bees 6,521,075
7. Deduct amortiZation Of PIEMIUM...........cceviievrieteiet ettt ettt s et s s e s et s bbbt en s b e b e s e b s et n st bbb s b e bbb R bt st e s st et en bbb et s s se st ent s tae 36,957
8. Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 15.....oeeiiiieiciiretiee st 0
8.2 Part2, SEction 1, COIUMN 19.......c.iirreieieriisess sttt 0
8.3 Part 2, SECHON 2, COIUMN 16..........cruirireieeiierieiees sttt 0
8.4 Part 4, COIUMN 15.....oouiiiieieiieeiiseeiseesie st 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 PAME T, COIUMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...t 0
9.3 Part2, SECHON 2, COIUMN 4.ttt 0
9.4 Partd, CoUMN 13, ...ttt 0 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LN SR(2)...........vwueerrmrrincrimimireiersneseiesriseesesessseeseseeens 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10)........ccorrmmirimiieiiieriesisesisesi sttt 13,403,059
12, Deduct total NONAAMILIEA @MOUNTS............cuiiiiiiiiiiiii bbb bbbt 0
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......c..ccuiuiiiiiiiieieieese ettt sttt snen 13,403,059
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Annual Statement for the year 2018 of the G REAT AM E RICAN ASS U RAN C E CO M PANY

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... ..7,644,223 ..7,711,355 ..7,643,197 ..7,674,000
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. ..7,644,223 ..7,711,355 ..7,643,197 ..7,674,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS....veieicereiesieieiisis | e 518,667 | oo 532,500 | oo 543,950 | oo, 500,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS.....ooverieiereieisisieiisisie | evverieisnierensisnienaa 770,466 | oo 788,640 | oo 849,900 | .o, 750,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...coieisiirnnirsernsiinens | v 2,990,918 | oo 3,005,044 | .oooovivniiinininnns 3,003,977 | oo 2,934,132
Industrial and Miscellaneous, 8. United States.......cccccvmmvrverens | verevrerinnerieniinns 1,478,786 | ..o 1,469,070 | ..o 1,478,807 | ..oovvvveicines 1,478,693
SVO Identified Funds, Bank Loans 9. CaNada......c.cocvericiiierieii | e 0 | oo 0 [ oo 0 [ oo 0
and Hybrid Securities (Unaffiliated) 10. Other COUNtriEs.........coceveerinn | corveereeiecers s (O P 0
11, TotalS...occincriscnerssninnns | v LAT8,786 | v, 1,469,070
Parent, Subsidiaries and Affiliates 12, TotalS. ..o | e | o 0
13. Total Bonds.... ....13,506,609
PREFERRED STOCKS 14. United States... .0 .0
Industrial and Miscellaneous (Unaffiliated) 15. Canada........ .0 .0
16. Other Countries ...0 .0
17. Totals... .0 .0
Parent, Subsidiaries and Affiliates 18. Totals.....cocoevveiinninnne ...0 .0
19. Total Preferred Stocks... .0 .0
.0 .0

COMMON STOCKS 20. United States...............

Industrial and Miscellaneous (Unaffiliated) 21. Canada.......ccccoovververererennn. 0
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...... | .......cccccovvuennee 13,403,059 | ..oovcrvvriirenene 13,506,609 | ...covvvvrrireinne 13,519,831
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Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E COM PANY

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

1.2
1.3
1.4
1.5
1.6

U.S. Governments

............... 2,424,308

............... 5,219,915

I I 7,644,223

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

............... 7,644,223

2.1

22
23
24
25
2.6

3.1

3.2
3.3
34
35
3.6
37

TOtAIS. e nens

..... ....524,234

4.1
4.2
43
44
45
4.6
4.7

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

Totals

................. 781,639

5.1
5.2
53
54
55
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

0

................. 751,757

............... 2,990,918
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Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E COM PANY

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)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tt sstssennens | sersessesinesnenas 56,694 | ....ocovrenen. 897,807 | wovvvereireenne 102,236 | oo (0 O 0 [ D9, SO D 1,056,737 | oo 7.9 | o, 109,092 | ..o 0.8 | ooerrerererenenen0 e 1,056,737
............................ (0 RO recnnrmeneernnneene 3 | 822,080 | 341 OO
............................ [0 OO cenermenerennnnnennd0:0 | w0 0.0 s 0
............................ [0 RPN cecnermenerernnnend0:0 | w0 0.0 revnrnensrnsnenenennn 0
............................ [0 RN cecnernenenernsnenens0 e 0.0 revrnrnenernsneenennn 0
............................ [0 N cecnernnnenernnssnens0 [ 0.0 SO PROON
B.7 TOaS....oiviieriniiseinernisieisi e | snssenernennnes 90,094 [ riiiiiiiininns 1,319,855 | oo 102,236 | oo [0 0 [ XXX Lo 1478786 [ 110 | i 531,152 | oo 39 | 422,048 | 1,056,737
7.
7.1 NAIC Toicienenersneessneesssssnenssssensssssnseneniens | sonsnensnsssnsnesnesenn0 [ v |0 |0 | 0 | XX | 0 L0000 | (1 O 0.0 | o0 0
7.2 NAIC 2...coircinereeneneseessnsnenesssnenssssnesssssssnseneniens | sonsnensesnsssensesen0 [0 | e |0 | 0 | e XXX | e 0 L0000 | [V O 0.0 | o0 0
7.3 NAIC 3...iiicncrcnnressneensnnssensssensessnsenenens | sonenensesnnsneesiesenn0 [0 |0 |0 |, vove | e 0000 | [V TN 0.0 [ o0 | 0
T4 NAICA.....iineineneneneesssnenssssesessnsenenens | sonenennssnnsseossiesnnn0 [0 |0 |0 |, 0 | s [V O 0.0 | o0 0
75
7.6
7.7 Totals
8. Parent, Subsidiaries and Affiliates

NAIC 1.
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Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E COM PANY

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)

1. Total Bonds Current Year
............... 1,056,737

(d)..........2,925,304

............... 7,554,732 | .o 1,372,660 | oo 725,687 | e cevnrernssnnneen0 [ .. 12,981,011
....422,048 . 422,048

1,056,737
................. 79

............... 1,372,660 | .................7T25,687 | .................402,628
....................... 102 | o5 | 3.0

11.8 Line 11.7 as a % of Col. 7....
12. Total Bonds Prior Year

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

................. 848,176 | .................480,307

............... 4,443,943
....422,060

..... .0
..... .0 .0
..... .0 .0
................ 0 )
...... 4,866,003 ...13,632,041

12.8 Line 12.7858 % 0f COL 9..vuvvveriiiiieresiscseiesssississsnissniens | enissiiessesissssenaad 449 | o, 354 | o100 {02 |35 |00 [ XXX Lo XK | e 10000 | e XX | s, 99.2

13. Total Publicly Traded Bonds

............... 6,656,925 13,209,981 | e 961 | 11,924 274 | L XXX

422,060 A 422,048 | XK X

Ling 13.7a5@ % Of COL 7. | et 2 | e 1 T . . . . O e XX [ XX [ eeeeeee XXX | e
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........ccccevvervies | covvvverrrinirennnnn, 214 | v, 52.8 | oo 9.5 . . . B I . ¢ ¢ GRS [NTD 0.0, SRR DD ¢ ¢ GRS ISR
14, Total Privately Placed Bonds

............... 1,056,737 crerereennenn. 1,056,737

20|00 |0 | 0.0 | XX i | 0

.0 .0

.0 .0

.0 .0

14.6 NAIC 6 ol .0 . 20 00 | 0 000 b XX 0
14.7 Totals....... 2102,236 | 0 [0 0 [ ..1,056,737 ...1,056,737

.100.0
......... 79

.100.0 |...

9.7
......................... 7.9

14.8 Line 14.7 as a % of Col. 7....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

(@) Includes $.....1,000,043 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, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, §$......... 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.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............ 0; NAIC2§....... 0; NAIC3§.... 0; NAIC4S..... 0; NAIC5S...... 0; NAIC6S....... 0.



Annual Statement for the year 2018 of the GREAT AM ERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 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

.............. 5,219,915 ceverenenen 1,044,223

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

3.5 Totals

80IS

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

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

................. 444,302 |...............666,544 |................248,802 | ...............7T25,687 |................ 402,628 | ... XXX.cooooooos | e 2,487,963 | i 186 13,074,801 | 224 ) .2,487,963

5.5 TOAIS......cuuiiii s | 444,302 |......c.ce..c 666,544 |.......ccco.... 751,757 | 725,687 |...ccocvuenenn 402,628 | .......... 29,9, ST [ 2,990,918 | .o 22.3 | 3,578,081 | oo 26.0 .o 2,990,918

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

........................................ 478,742 B | .531,152 9 [ 422,048

........................... 0 [oiiiennnn897,807 | 102,236 | oo | 0 [k XX [ ... 1,000,043 v 0 [ 00 | 0 101,000,043

6.5 TOAIS......coiiiiiiiiii s | s 56,694 |.............. 1,319,855 |...cccovvinnas 102,236 | ..o, [0 0 [ 0,9, ST [ 1,478,786 | ..o 110 | 531,152 | oo 3.9 [ 422,048 |............. 1,056,737

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 G REAT AM E RI CAN ASS U RAN C E COM PANY

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 = ISSUBA.........cccovuevereriieiieeisce e
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.............

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..........cocvverriniencncniiinne
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...........c.cocverieerivierrinieniinas
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds.............cc.....
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

........................... (VI [ |
................. 897,807 |.................102,236
...................... 85.0 | .97

........................ 0.8




Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E CO M PANY

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



Annual Statement for the year 2018 of the GREAT AM ERICAN ASSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4

Total Bonds Money Market Mutual Funds Other (a)
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAI.........c.cciiiiieiicteieeetei ettt ettt s st aebns | sbssbetessssesesebebes et et sssbebssebess et senaebenesd 4,566,179 | coveeieieee et 0 | e 4,566,179 | oo 0
2. Cost of cash equivalents acquired 6,945,562 | ..ot 0 | oo 6,945,562

o ACCIUAL OF QISCOUN......oveiiii ekttt

. Unrealized valuation iNCrease (ABCTEASE)...........ccrvueveruirireeeieiietese ettt s st s ettt esesses e saes

. Total gain (I0SS) ON GISPOSAIS..........cvvvveriririeeesierecses ettt ettt s st es e e e s s sttt s bt n e s st s et st ensesan

SLIS

6. Deduct consideration reCeived ON GISPOSAIS............cceuiueiiicreiiiriieiieee ettt b bbbt bbb ss s s s s bessntes | bessssssessssebesssesessese bbb et es e s bbbt ensebens 6,374,160 | ..oovvicreeeeee e 0 | oo 6,374,160 | ..o 0
7. Deduct amOrtiZation Of PrEMIUM..........c.cceieieieisce ettt ettt et et sttt s s bbbt a s s sae st saessnss | ntinsessessssastessesastes s s e sas s s s ess et et antes e basbensesansansans 0 [ oo 0 | oo 0 [ oo 0
8. Total foreign exchange change in boOK/AdUSEA CAITYING VAIUE..............cvuiviieereicteeee ettt ssssessens | etssessessssssessessses s s sssssssesse s sastes s s bensssanssnsans 0 [ o 0 | oo 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........cucuevirireiirieieseeeiee et sses | eteresissesssssesesssessssssebessssesessssesessesebennsesasnassenan 0 | e 0 | o 0 | oot 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8-T+8-9)........cccovrrrirrinrnrinriinininsisissnsisssssinsss | ossressssssssesssssessssssssssessessssssessessssssees 5,137,581 | oo 0
11. Deduct total NONAAMILEA BMOUNS..........cuurveieiirieiieiirei ettt ses | e ent bR bbbt 0 | e 0 s 0 | ot 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)........ciiiieiiiiiiiesieiestesesee st ssasseesstsssessesssssssssssessns | sssesssssssossesssssssssessessnssssessessssssessessssaes 537,581 | oot 0 | o BAB7.5871 | oot 0

QO

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

EO1, E02, EO3, E04, E05, E06
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Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E COM PANY

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

Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) I Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
000000 00 0 | Georgia Tax Credit Fund GA, LLC........ccoccoovvvvnnriinnns ‘ R...... ‘ Atlanta...................... | GA...... | Georgia Tax Credit Fund GA, LLC..........cccccovcvenicvennns | conveeenn [ 12/03/2014] .0 | .oo..93,840 | ..........93,840 | ...........93,840 | o0 | i (11,976) | cooovvvrcnenncd (O I 0 [ s {0 [P | 1 IR 0 ... 1.250
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - UNaffiliated..........oooveioriiiiniisiiiiisiiniis corssiisiisississssssssssssssssssssssssssesssssessssssssssssssssssssesssssssnsssssssssnssessssssssessssssnsenssessanssnsies | svnrsennerses 98,840 | vorisrrierennnn 93,840 | oo 93,840 | v | e, (11,976) | ... XXX
4499999. Subtotal - Unaffiliated . 11,976) XXX
4699999, TOAIS.........ovvooiieicieccc e e | o 98,840 | 93,840 | 193,840 | iiiiiiiinn0 | (11,976) XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E COM PANY

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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  4X 5 |U.S. TREASURY NOTES 2.75 08/31/2023....... SD. | [ e [ e L 2,231,191 |...101.125 | ..cccooneee. 2,275,313 | covevens 2,250,000 | ..oovvvnnen 2,232,226 | ..ovvvvinrnneenn0 | 1,034 | 0 |0 [1002.750 2.933 |FA....... 09/18/2018. | 08/31/2023.
912828 F6 2 |U.S. TREASURY NOTES 1.50 10/31/2019....... SD.. | [ v | e 1,000,664 ... 99.063 990,625 1,000,000 21,000,196 | oo [ eiriinenen(233) |0 | 0 {10 1500 e 1476 |AO...... 12/14/2016. | 10/31/2019.
912828 R8 5 |U.S. TREASURY NOTES 0.875 06/15/2019........ccvurrerrrrrerireirineiseriesiseeeeeens SD.. ] 1,424701 L 99.266 1,413,542 | .. 1,424,000 | .o 1,424,113 | 0 [ eiieeee(287) | 0 | 0 {100,875 | 0.857 |JD....... 08/24/2016. | 06/15/2019.
912828 Y6 1 |U.S. TREASURY NOTES 2.75 07/31/2023....... SD. [ v s 1] i 2,986,641 |...101.063 | .............. 3,031,875 | oo 3,000,000 | ...cocvvenee 2,987,689 | ..o | i 1,048 | 0 0 [102.750 2.846 | JJ....... 07/26/2018. | 07/31/2023.
0199999. U.S. Government - ISSUET OBlIgAtIONS. .......vurvvuieriisierissiiseiissi s XXX ..7,711,355 .7,674,000 XXX XXX XXX XXX
0599999, Total = U.S. GOVEINMENE. ....vevieuiiisiieiisesseres et ssis st XXX ..7,711,355 .7,674,000 XXX XXX XXX XXX
U.S. States, Territories & P: (Direct and Guaranteed) - Issuer Obligations
574193 JR 0 |MARYLAND ST 1ST SER A 4.00 03/01/2025....... | SD.. | [ 2 ‘ ...... 1FE ...106.500 532,500 | ................500,000 | ..ovieieen 518,667 | v | iiiiieeen(5,567) | o0 v l0 {104,000 | 2.760 |MS...... 03/18/2014. | 03/01/2025.
1199999. U.S. States, Territories & Possessions - ISSUEr OblIgatioNS............oveeiriirieiieiieie ettt XXX . 532,500 .. . XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed).............wuuiiiiiiiiniiiieiiisrisssisienisssiesisssissniens XXX [ s 532,500 | .o 500,000 | ..coovrii 518,667 | oo (V] I (5,567) | covovvvriinns (0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obllgatlon
414005 GD 4 |HARRIS CNTY TX 5.00 10/01/2020............. . |SD.. | ‘ ............ ‘ ...... 153 849,900 [...105.152 | ...ccovvrernne. 788,640 | ..o, 750,000 | .oovoviiinnes 770,466 | ....oooooovivineen0 [, (11474) | v 0 [ 0 |... 5.000 |...... 3.380 |AO...... 01/07/2011. | 10/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations ..849,900 XXX 788,640 ....750,000 ..770,466 (11174) | ... XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ ..849,900 XXX 788,640 ....7150,000 |. (11,174)| ... XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligation of Agencles and Authontles of Governments and Their U.S. Polltlcal Subdlwsu)ns Issuer Obligations
645791 GZ 5 | NJ ENVRNMNTL TRUST A-R 4.00 9/1/26 [sD.. ][ |...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 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
20775B D8 6 |CTHSG FIN AUTH F-2 2.75 11/15/2035........ccovorreerrreerieeiressiseiessieesssssesins | e ...100.827 171,406 | coooevcine 170,000 11/21/2012. | 11/15/2035.
57586P E5 1 |[MAHSG FIN REV C 4.30 12/01/2019 ..101.489 223,276 220,000 11/10/2010. | 12/01/2019.
60416Q FZ 2 [MN HSGFIN B 2.95 09/01/2044...........cocoosermerrmerrerrseensnnsernssnensseessssnssenes | wevinee | oo [eorneninsni | cone TFE | i 278,957 [0 95.922 267,581 | .overeerrin 278,957 MON...| ... 08/13/2014. | 09/01/2044.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034.........oovvemrenirneinninneinerrenesnes | evvens oo [eornrinnn2 | o TFE | 215,174 | L 99.723 214,578 215,174 MON...| ... 06/24/2015. | 12/01/2034.
61212R  3Q 7 |MT BRD HSG A-2 AMT 3.00 12/01/2043... ...100.705 .196,375 195,000 05/01/2013. | 12/01/2043.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046............ovoorerrrierirniieeiirneiacinns | cev ...101.848 325914 | .. ....320,000 MS...... 03/16/2016. | 03/01/2046.
658877 FB 6 |ND HSGFIN C 2.85 07/01/2032.........ccnvverrrrerinrrrnerienirseesssesssrssenienessesssnsns | werinee | oo [eornerienni2 | o TFE | iiiiiinn..425,000 | ... 98.302 ANT,784 | e 425,000 o 08/05/2016. | 07/01/2032.
67756Q RT 6 | OH HSG FIN AGY | 3.50 09/01/2036 (SOOI PO ..102.273 v 255,683 250,000 MS...... 05/26/2016. | 09/01/2036.
97689Q DD 5 [WIHSG & ECON AMT A 3.50 03/01/2046..........cvvvnirinnesiersnississsissnesssesssnsns | connaes 2102037 [ s 367,333 | i 360,000 MS...... 03/24/2016. | 03/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMtIES. ........cvvvviieiiniiiiiiisisei s XXX 2,434,132 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations............vw e seeennes XXX .2,934,132 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
758202 AK 1 |REED ELSEVR CPTL 3.125 10/15/2022 ceevrereneenennnns [ eoveeen | v 12 i 2FE | i 422,114 1| ...98.188 | i 414,352 | 422,000 | ..cooverernnns 422,048 AO...... 10/24/2012. | 10/15/2022.
86202 AA 3 | STONEHENGE CAP NC 2015-B-18.00 10/15/19.....ccossirmieisiiriniissisasiisnisinnes | s ...100.000 56,693 | ... 56,694 JAJO.. 06/30/2015. | 10/15/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations XXX ] i 471,045 | .o 478,693 | .o 478,742 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securltles
36656A AG 3 | GRBSL 2018-1A A3 CLO SSNR 3.89 07/17/28.........ovorereererrrissrensiesiseiennns | eoveeee | [ eovmriienis | conees 1FE| oo 500,000 |...100.480 | ......cocooruee. 502,400 | ..ocvvrrrnnns 500,000 | ..ocvverrrine 500,049 | ..oooovviririrerind (V10 49 [ (11 [ 0 | 3.890 |...... 3.904 |JAJO.. | covvrnnnes 9,887 | oo 0 | 05/18/2018.| 07/17/2028.
803169 AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30.........consreseresrenmnineressmsnsnisenens | eennne | oo | evnsniinnne | i 153 500,000 |..... 99125 | oo 495,625 | .oooviinninns 500,000 | ..oooorreens 499,994 | .o (1 ()] I (] 0 [. 4.088 |...... 4.109 |MJSD. | oo 511 [ s 12,321 | 04/30/2018. | 06/22/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHES. ............ivvirieiiiniiniiireriisiissiisiienns XXX 1,000,000 ..1,000,043 | (O < 1 ISR 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX 1,478,693 ..1,478,786 0 30 0 XXX XXX XXX XXX XXX
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Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E COM PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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-

0 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
Totals
7799999.  TOtal - ISSUET OBlIGAHONS. ....vorveureseissere st sess ettt | snissnnians 10,020,398 XXX [ s 10,068,655 | ..............9,902,693 | ....coovenc 9,915,052 XXX XXX XXX | s 85149 | ....... 123,333 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities ...3,499,432 XXX 3,437,954 ...3,488,007 XXX XXX XXX | s 30,410 | oo 93,950 XXX XXX
8399999, GraNGd TOAl - BONGS...........cuuveeiieeeieriiseeiseeesse ittt 13,519,831 XXX ....13,506,609 .13,403,059 XXX XXX XXX | s 115,559 | ........ 217,284 XXX XXX




Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E CO M PANY

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 G REAT AM E RI CAN ASS U RAN C E COM PANY

SCHEDULE D - PART 3

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

4 5 6 7 9
CUSIP Identification Description Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Paid for Accrued Interest and Dividends
Bonds - U.S.
912828  4X 5 |U.S. TREASURY NOTES 2.75 08/31/2023..........coeverereriirrereireienisiesesiseissseesessssssessessssesessennenes 09/18/2018........ | GOLDMAN SACHS.........ooiireiiieinreeeeieiesie et | oessesesessessanes 2,231,191 | e 2,250,000 | ..o 3,248
912828 Y6 1 |U.S. TREASURY NOTES 2.75 07/31/2023 07/26/2018........ | GOLDMAN SACHS.........ciiiiiiiiieiiiniiisisiissis st | cosnssiensissieas .2,986,641
0599999. Total - BONAS = U.S. GOVEIMMENE........couuirierieieisieris it sis s ses s sss st 8 08080084005 4880484208 £EE 80840484008 £0 0808084080840 E 8080880840 E 840080800808 4E0 8408080808000 E 0820008088408 E 808 bbbt anssinss st 5,217,832

Bonds - Industrial and Mi:

36656A AG 3 |GRBSL 2018-1A A3 CLO SSNR 3.89 07/17/28

MORGAN STANLEY.

......500,000

803169  AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30........ccuureerresersienesseesssnsssessssssssssssssssssssssssssssees 04/30/2018........ | JEFFERIES & CO.....cuiutitiieiseesseisseesssssessssess et sesss st s sttt nnns | £hteemt et s s st | eebensssen st bbbt 500,000

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 .1,000,000

83099997, TOAl - BONAS = PAI 3.ttt sttt ettt s 8818888488888 £EEf£EEE L8 40E8 4oLk 1EE 816 E1EEE4EEEoLE L8 LA 4EEE4oEE oL E L8 1EEE4HEE 4 EE 8oL 8 oEE4EEE 1oL 48R L E4EEE1LE 1L E Lo EE L8 4EE D188 4L E LA R E Lokt ekt enb st 6,217,832 | ..

8399999. Total - BONDS.......cocvvveririiiiniinirisinireniniens 6,217,832 | oo 6,250,000
9999999. Total - Bonds, Preferred and Common Stocks .6,217,832
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Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E COM PANY

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
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | 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 L4 0 |U.S. TREASURY NOTES 1.00 09/15/2018........... o | 091512018 | MAIUIHY...osrvvvvrvsvsssvsvsnsnnn | 3,645,000 | ...... 3,645,000 | ...... 3,658,099 | ......... 3,648,157 | oo O [GRL7 1 [— VI TCRL7 1 — (U — 3,645,000 | ..oooocn (U — N O 36,850 | 09/15/2018.
912828 RP 7 |U.S. TREASURY NOTES 1.75 10/31/2018............ o [ 1073172018 | MBI | 2,250,000 | ... 2,250,000 | ... 2,264,941 | ......o.. 2,253,082 | coovoocinend 0 | s [CX0: )] — (L] — (X0 — [\ — 2,250,000 | ..oorccrnnes [\ — L] [— 0| o 40,819 | 10/31/2018.
0599999. Total - Bonds - U.S. GOVEIMMEN. ...vrvscvsvsrscrs vttt ettt s | 5,895,000 | ...... 5,895,000 | ...... 5,923,041 | oo 5,901,239 | o 0 | [AL)] I— [ — [AL)] — [ — T I— [ E— ] E— 0]....77,669 | XXX
Bonds - U.S. Special R and Special A ment
207758 D8 6 |CT HSG FIN AUTH F-2 2.75 11/15/2035 ] 08/30/2018. [ Sinking Fund Redemption..—.ooo | | 60000 | ... 60.000 | ... 62105 | ... 61747 . . 0 11/15/2035.
57586P E5 1 |MAHSG FIN REV C 4.30 12/01/2019 .| 09/17/2018. | Paydown ) 0 12/01/2019.
60416Q FZ 2 |MN HSG FIN B 2.95 09/01/2044.......c.oorcrrvrrnren .| 12/01/2018. | MBS Paydown 41635 0 09/01/2044.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034........ | .. | 12/01/2018. | MBS Paydown.........ccoocvmvivvcmmvce | | gogua | qooua | 72,043 0 12/01/2034.
61212R  3Q 7 |MT BRD HSG A-2 AMT 3.00 12/01/2043 .| 06/01/2018. | Partial Call T I 30,000 30,000 3486 | o 30811 | oo 0 12101/2043.
61212R  3Q 7 |MT BRD HSG A-2 AMT 3.00 12/01/2043............. .| 12/01/2018. | Sinking Fund Redemption...........c.cce | 25,000 25000 26.238 | . 25676 0 12/01/2043.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046...... | . | 12101/2018. | Partial Call....cc..ocreosvrovsrsersmsnscens | 50,000 50,000 53059 | .. 52 901 0 03/01/2046.
658877 FB 6 |NDHSGFIN C 2.8507/01/2032 .. [ 11/01/2018. | Partial Call..........oooooeerevvvveieneeriivsseeircinns | 30,000 | e 30,000 30,000 | ... 29.999 0 07/01/2032.
67756Q RT 6 |OH HSG FIN AGY | 3.50 09/01/2036......cc.osvrve .| 09/01/2018. | Partial Call 35000 | ... 35000 36470 | .o 36457 | o 0 09/01/2036.
97689Q DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046............. .1 09/01/2018. | Partial Call.............cooocovuvemvreivencvvsvismsenn | 70,000 | ........... 70,000 | oo 73812 | o) 73.290 | oo 0 03/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.......c. vviiessivssiinsissssssonssssssossvss s | 573,679 | oo 573,679 | ..o 586,848 | ..o 584,560 | ...ooororennd 0 XXX
Bonds - Industrial and Miscellaneous
86202" AA 3 [STONEHENGE CAP NC 2015-B-18.00 10/15/19..] .. [ 10/15/2018. [PaydOW..cocovvsvsrsvsrsssrsssrscns | 52,397 52,397 52,397 | ..... 52,398 O SO 1)) FSOOROTIOON | [P (1) (o) — 52,397 | oo o L [— 0 | 2,915 | 10/15/2019.
3899999. Total - Bonds - Industrial and MISCElIANEOUS..............ccvuiuiiiiiiiiiiciiniiins it 52397 | ... 52 397 52397 | .. 52 398 0 . XXX
8399997. Total - BONdS - PAM 4ottt s | 6,521,075 | ...... 6,521,075 | ...... 6,562,286 | .......... 6,538,197 | oo 0 crenn(17,133) . . 6,521,075 . 0 | XXX
8399999, TOtal - BONGS. oo v e | 6,521,075 | ...... 6,521,075 | ...... 6,562,286 | ...oooe 6,538,197 | oo 0 ooen(17,133) | il [ (17,133) | (L 6,521,075 | oo (L] FO— I 0 [ 90,762 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS...v.osvisvvsevsvssvssvssinsss vttt | 6,521,075 XXX | 6,562,286 | ......... 6,538,197 | oo 0 [ ooon(17,133) | 0 [ (LK) F— (] — 6,521,075 | oo (L] JO— ] 0. 90,762 | XXX




Annual Statement for the year 2018 of the G REAT AM E RI CAN ASS U RAN C E CO M PANY

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 2018 of the G REAT AM E RICAN ASS U RAN C E CO M PANY

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 26 0 5,072 | XXX
PNC Bank Pittsburgh, PENNSYIVANIAL...........ccevvereieieieiesesieses s sesessessesiennens | cveiiens | oeveennd 0.00 0 0 42,547 | XXX
0199999. Total - Open Depositorie: XXX XXX 26 0 47,618 | XXX
0399999. Total Cash on Deposit. XXX XXX 26 0 47,618 | XXX
0599999. Total Cash XXX XXX 26 0 47,618 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 54,452 | 4. April 64,798 | 7. July 50,047 |10. October. 56,407
2. February 53,951 | 5. May 52,267 |8. August 47,791 | 11. November. 88,292
3. March 53,057 |6. June 50,636 | 9. September. 46,529 | 12. December 47,618

E26
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Annual Statement for the year 2018 of the GREAT AM ERICAN ASSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP 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 INSHHUtIONGI CIASS...............cvvuriieiceiiec s ensss s | srssiesssiines 12124/2018....... | covoooe 2300 | oo | BABTE8T | [ 62,662
8599999. Total - Exempt Money Market Mutual Funds as Identified Dy the SVO............oovuuuuiiiii s BASTE8 | oo [\ 62,662
--------------------------------------------------------------------------------- 5,137,581 0 cevereriennnn.02,662

8899999. Total - Cash Equivalents




Annual Statement for the year 2018 of the G REAT AM E RICAN ASS U RAN C E CO M PANY

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. ATKANSAS.......omerrrirrrrieenrienns AR].....B... | PROPERTY AND CASUALTY 0 0 248,348 252,759
5. California.........coouerveermerreerrnernenns CA|.....B... |PROPERTY AND CASUALTY. 0 0 125,997 128,429
6. Colorado. CcO 0 0 0 0
7. Connecticut. CT 0 0 0 0
8. Delaware..... DE|.....B... |PROPERTY AND CASUALTY. 0 0 129,467 131,381
9. District of Columbia DC 0 0 0 0
10, Florida.....ccooocoomevverrrnererirnesrercnnencFL | e Bo.. | PROPERTY AND CASUALTY 0 0 239,229 243,689
B PR €Yo o - RN GA].....B... | PROPERTY AND CASUALTY 0 0 59,754 60,638
12.  Hawaii HI 0 0 0 0
13.  Idaho. ID|.....B.... | PROPERTY AND CASUALTY. 0 0 65,013 64,391
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............ccoouerrvercd MA | .....B.... | PROPERTY AND CASUALTY 0 0 150,029 148,594
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.......cococeeemeereeveereeieennd MT].....B.... | PROPERTY AND CASUALTY. 0 0 124,212 125,941
28.  Nebraska NE 0 0 0 0
29, Nevada.....oomerreireceeiinnns NV|.....B.... | PROPERTY AND CASUALTY 0 0 308,186 315,456
30.  New Hampshire NH 0 0 0 0
31, New Jersey. NJ 0 0 0 0
32, New MEXICO.......ommmerrerrrrrrirenend NM|.....B.... | PROPERTY AND CASUALTY. 0 0 673,129 677,314
33.  New York NY 0 0 0 0
34, North Carolina.........c...oreereeerennd NC|.....B.... | PROPERTY AND CASUALTY. 0 0 359,057 355,866
35.  North Dakota ND 0 0 0 0
36, ONi0..curveeeeereeiserreiieereeiieeeenns OH|.....B.... | PROPERTY AND CASUALTY. 5,322,245 5,453,416 0 0
37.  Oklahoma OK 0 0 0 0
LT O] (Yo o1y OO OR | .....B.... | PROPERTY AND CASUALTY 0 0 430,761 438,851
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Caroling............ceeeeveereereres SC|.....B.... | PROPERTY AND CASUALTY 0 0 304,940 303,120
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 0 500,040 496,328
59.  Total XXX XXX 5,322,245 5,453,416 3,718,162 3,742,757
DETAILS OF WRITE-INS

5801. U.S.DEPT OF LABOR.....ccccooermmunnne «...u.B.... | PROPERTY AND CASUALTY 0 0 500,040 496,328
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 0 500,040 496,328

E28
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