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Annual Statement for the year 2018 of the GREAT AMERICAN CASUALTY INSU RANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8ASUNY SECUMEES. ........cveeverevecvieeieciee ettt ssssenes | evaesessinans 355,021 | .o 3.0 | oo 355,021 | oo {1 I 355,021 | oo 3.0
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..............cccceovvevees | coverreirinns 518,667 | ..ocouve. 44 | . 518,667 | .cvvvererireieiennn (01 IO 518,667 | ..ocoveee. 4.4
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 | ............ 0.6 | v 70,488 | ..o (010 T 70,488 | ............. 0.6
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES). .. vvoveeeereiecireieieci ettt ssessenens | sesessnsenns 3,309,116 | ..oceovvee 281 | s 3,309,116 | .ovvrerrrrrrrrernnd0 | e 3,309,116 | ..oceovvne 28.1
2.2 Unaffiliated non-U.S. securities (including Canada)..........ccccovevevenenierieniins | covvveieinnens 500,000 | ..o 4.3 ....500,000 ....500,000 | .overrnnn 4.3
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 CASUALTY INSU RANCE 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 CASUALTY INSU RANCE 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 | |©

6,162,713

2,499,282

1,079

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

1,644,272

29,175

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

6,989,627

0

6,989,627




Annual Statement for the year 2018 of the G REAT AM E RICAN CAS UALTY I N S U RAN C E COM 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... .355,021 .352,393 .355,139 .355,000
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. .355,021 .352,393 .355,139 .355,000
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.....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 2,236,335 | oo 2,205,453 | oo, 2,264,013 | .o 2,160,174
Industrial and Miscellaneous, 8. United States.......cccccvmmvrverens | verevrerinnerieniinns 3,379,604 | ...coovirins 3,365,424 | ..o 3,378,623 | oo 3,382,089
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..cccovevreen | corvrvvsreriesiernn. 500,000 | .oovrrrirercirienns 500,000 | .ovoovrrererereinnns 500,000 | .ooovvirrreriieriens 500,000
11, TotalS. o | v 3,879,604 | ..o 3,865,424 | oo, 3,878,623 | oo 3,882,089
Parent, Subsidiaries and Affiliates 12, TOtAlS. oo | e 0 [ oo 0 [ oo {01 R 0
13. Total Bonds......cooeverenrenrenn | covvieiiiiniennnnn6,989,627 | coiiiiiiiiiieeeeen6,955,770 | oo 1,041,726 | 6,897,264
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. 6,989,627 | ..oovevviererines 6,955,770 | coooveveveercinan 7,041,726

S104




GoIs

Annual Statement for the year 2018 of the GREAT AMERICAN CAS UALTY INSU RANCE 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

1.5
1.6

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

0.0
0.0

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)
. U.S. Governments
1.1 NAIC eeeseenssssssenesssisenessssssenenns | snennennenessne 39,027 | vt |0 0 [0 ek XXX | 0000 385,021 | 5.1 | v 355,068 | ...oovreeeireririene 5.8
1.2 NAIC 2u.iciceeeeessissisensssssisenessssssssessssssenenns | seesessessssnssnsenessesns0. | vevennsnsenennesnneenens 0 | im0 | v 0 [0 [tk XXX e |, 0.0 | oo [V O 0.0
1.3 NAIC 3iireeeesnsensssssenessssnsnensssnsenenns | seenensessessssssseneniesns0. | evenernsnnenennessnennens 0 | s |0 [0 L b XXX |0 |, 0.0 | oo [V O 0.0
1.4 .0.0 .0.0

......................... 5.1

5.8

2.1

22
23
24
25
2.6

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

0.0
0.0
0.0
.0.0
.0.0
.0.0

0.0

3.1

3.2
3.3
34
35
3.6
37

TOtAIS. e nens

8.5
.0.0
.0.0
0.0
......................... 0.0

4.1
4.2
43
44
45
4.6
4.7

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

Totals

5.1
5.2
53
54
55
5.6

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

0

................. 305,159

............... 2,236,335
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Annual Statement for the year 2018 of the GREAT AMERICAN CASUALTY INSU RANCE 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 319,012 [ 2,520,888 | .ooovreininne 884,113 | o 155,591 | o0 [ i D9, SO D 3,879,604 | ... 55.5 | 2221471 | oo 36.0 | e 998,239 |....coovveneen. 2,881,365

Totals

Parent, Subsidiaries and Affiliates

NAIC 1.




Annual Statement for the year 2018 of the GREAT AM ERICAN CAS UALTY INSU RANCE 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)

Total Bonds Current Year

................. 975,015 |.............3,357,702 |.............1,707,939 | ...............317,736 | .................631,235
....................... 139 |80 | 244 | 45 | 9.0

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

Total Bonds Prior Year

TOAIS.....ocecrc e ereeesesenresnessenseninnes. | eenenienennens 1,144,804 | L. 2,788,270 | 979,960 | e 244,091 |...ccee0eie 1,005,537 | oo [ b XX e XX i | (D) 8,162,713 | 0 [ 4,938,951 |
12.8 Line 12.7a5@ % 0f Col. 9....cccovviniiniiniininisnisciscsciisiinns | e 186 | oo 452 | i, 159 | i 4.0 | i, 16.3

L0IS

Total Publicly Traded Bonds

................. 656,003 v 162,145 4,108,262
13.8 Line 13.7 asa % of Col. 7......... ol 16.0 | ... . . . 39 .00 . . . ol .100.0 |...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........ccccceevevees | covvereriiienriierinans 9.4 . . . 0. . KI5 I, ¢.¢, G IR 0.0, R DURD ¢ ¢ GRS ISR

Total Privately Placed Bonds

................. 319,012 cerrnrnnnn. 155,591
111 .54

14.8 Line 14.7 asa % of Col. 7......... ]
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cccccouvevees | orereriniersieranns 4.6

(@) Includes $.....2,881,365 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 CASUALTY INSU RANCE 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.
1.4 Other Loan-Backed and Structured Securities

................. 355,021

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.....vieceeicesi sttt

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

................. 300,982 |................836,814 | ...............305,159 | ............... 162,145 |................631,235 | ... . XXX.ooii | oo 2,236,336 | 32,0 3,061,939 e 497 ) 2,236,335

5.5 TOAIS.....cuuiii s | 300,982 |....cccconnenee 836,814 |....cccoenenee. 305,159 |..ooociiinnenas 162,145 | .o 631,235 | .......... 29,9, ST [ 2,236,335 | .o 32.0 | 3,061,939 | .o 49.7 | 2,236,335

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

................... 2 | inn..998,239

................. 382,434 .
................. 841,328 | oo 137 |

................. 282,823 |.............1,488,351 |..............884,113 | .................155,501

6.5 TOtalS......coiiiiiiisiciccicnnsenns |9 1,012 2,620,888 | 884,113 |...cccvvinnas 155,591 | o0 etk XXX | 003,879,604 | 585 |l 2221471 | v, 0 [

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




Annual Statement for the year 2018 of the GREAT AM ERICAN CAS UALTY INSU RANCE 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

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 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
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO XXX. XXX. XXX,

9.2 Bond Mutual Funds Identified by the SVO.... XXX. XXX. L XXX,

10. Bank Loans
10.1 Bank LOANS = ISSUBD..........ccvevireieiiieicisrcieiseesssete s ssssssessnnns | evissessssssesessssssnsnns 0
10.2 Bank Loans - Acquired
10.3 Totals

1. Total Bonds Current Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities... | e 0
11.3 Commercial Mortgage-Backed Securities. 36,189
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
11.6 Bank Loans
11.7 Totals
11.8 Line 11.7asa % of Col. 7.............

. ....70,488
.............. 5,047,212

60IS

12. Total Bonds Prior Year
12.1 I1SSUET ODlIGAtIONS........cvovviveiicieieieeeeeeieee e | rrissessseresesssesesens () 1,352,777
12.2 Residential Mortgage-Backed SECUMtiEs..........covvrreiriineeneinincienes | v {1 0
12.3 Commercial Mortgage-Backed Securities. " 81,178 | ..
12.4 Other Loan-Backed and Structured Securities.. 843,598 |..... 1,354,315 | ...
12.5 SVO Identified FUNDS.........cccoeviriericeierceeiesseeesnesseeenes | ceveenn e XXX e
12.6 Bank Loans
12.7 Totals
12.8 Line 12.7 as a % of Col. 9.............

13. Total Publicly Traded Bonds
13.1 ISSUET OblIGAtONS........c.oviveerieirieiiesee e
13.2 Residential Mortgage-Backed SeCUities............ccovierinireeirieniieeinns
13.3 Commercial Mortgage-Backed Securities.
13.4 Other Loan-Backed and Structured Securities..
13.5 SVO Identified Funds....................
13.6 Bank Loans
13.7 Totals
13.8 Line 13.7as a % of Col. 7.............
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........ccccceevvvrrrrnnne.

14, Total Privately Placed Bonds
14.1 Issuer Obligations
14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities.....
14.4 Other Loan-Backed and Structured Securities..
14.5 SVO Identified Funds
14.6 Bank Loans....
14.7 Totals
14.8 Line 14.7asa % 0Of COl. 7...ovvvverreierieeiesseieeisiens
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

................. 319,012 |.............1,522,650 |................884,113 | .................155,501
...................... M| 528 | 307 | 54
...................... 218 | 126 | 2.2
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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 AMERICAN CASUALTY INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Markef Mutual Funds Oth:r (a)

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAI.........c.cciiiiieiicteieeetei ettt ettt s st aebns | sbssbetessssesesebebes et et sssbebssebess et senaebenesd 4,867,809 | ..o 0 | e 4,867,869 | ..o 0
2. Cost of cash equivalents acquired 1,907,185 | coveeeeeeee e 0 | oo 1,907,165

o ACCIUAL OF GISCOUNL.......ooee bbbt | Hheb e bbb 0 [ o0 | e 0 [ s

. Unrealized valuation iNCrEASE (ABCTEASE)...........ccvvveveeirciiieeseieiees ettt s sss st st aes st es s s sssssnsesnsnstens | sietessessssassesssssssssssseesses st essesssbassessesassssassesansneas 0 [ o0 | et sb s 0 [ oo

. Total QAN (I0SS) ON GISPOSAIS..........uevrevieeriereeiiee ettt ettt ss s st s st es s s b s s s s ssssssass et et sbessessstnsasasssnsnes | sietissessessssessessssssssseesses st enses e bassessesansnsassesansnea L0 OO B OO OO URUTTRON 0 | et

. Deduct consideration reCeIVEd ON QISPOSAIS.............cccvuucvevirireiicieiecie ettt a bbb es s bt bessebesnss | saebessstesessesesss st ebesse b et s e b b ssebe s s b snaas 2,011,200 | oo ssesneeerns0 | e s 2,011,200 | cooviecrecceee e

. Deduct amOrtiZation Of PIEMIUM...........ccccciieieiiereees ettt sttt sa ettt et b b s s sas s ses s b stes et stensnsans | Siebistessessssessessessssassesses et ensessebassessesansnsassesansnta 0 | oo sssessneena0 | e bbb bns 0 [ oo

. Total foreign exchange change in booK/adjUSted CAMTYING VAIUE..........cc.cvcviveveieieeiee et ssstes s sesaesees | seetssessessssessssssssssssessessssessessssassessessssssassesassneas 0 | o0 | e e 0 [ oo

. Deduct current year's other-than-temporary impairment FECOGNIZE............ccoeuvieuiiicieces e | ebebissesessssesessss st esssser et s ebebssser et s ssebsnsstesnsenesnaed 0 ] ot snesrerenerensnsssensneresad | ettt en bt r s aersnntenans 0 | oot
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8-T+8-9)........cccovrrrurrininrinriiriniinsississsnsisssssensss | ossressssssssessssssessssssssssessessssssessessssssens A763,834 | oo 0
11. Deduct total NONAAMILEA BMOUNS..........cuurveieiirieiieiirei ettt ses | e ent bR bbbt 0 | et 0 | s 0 | ot 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)........cuiiiiiiiiiiiesciecieseseestssis s ssasseessssssessessssssssssssessns | sssesssssssossesssssssssessesnssssessessssssessessssas 4,763,834 | oo 0 | o 763,834 | ..o 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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt.3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2018 of the GREAT AMERICAN CAS UALTY INSU RANCE 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-
¢} 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 R85 |U.S. TREASURY NOTES 0.875 06/15/2019......ccctrummermmsanesensississsissnissesanens |SD.. | l ............ ‘ ........... | 355,139 |..... 99.266 | ..ooovriiriins 352,393 | .o 355,000 | .cooovvrinens 355,021 0 (47) (] 0. 0.875 |..... 0.862 |JD....... 06/15/2016. | 06/15/2019.
0199999. U.S. Government - Issuer OBlIgations...........cueureuiriiiisnirsieriisnessessssisssnssrs s 355,139 XXX 352,393 355,000 XXX XXX XXX XXX
0599999, TOtal = U.S. GOVEIMMENE. ... vvutestiesseesiees e ees et es et s 88888t | cbinnsissnsannes 355,139 XXX 352,393 | .o 355,000 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.. | l 7[ ...... 1FE ..543,950 |...106.500 532,500 ....500,000 | oo 518,667 [ o0 o d(5,567) [ v | 0 104000 o 2.760 |MS...... 03/18/2014. | 03/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligations......... s . ..543,950 XXX . 532,500 | .. ....500,000 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............. et eterereenereereneeesenesen | cerereeeninies 543,950 XXX | e 532,500 | ....ccooueeee. 500,000 XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Se:
34074M  HX 2 |FLHSG FIN C 4.50 01/01/2030..........c0curermerereerneenerierereesseisesssessessessssesns | sevnee 2| AFE| oo 102,058 |...102.817 | ..coovvvrrnrnnnes 97,676 95,000 10/19/2011. | 01/01/2030.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034..........ovvvereniriirinniinnirerierieenins | crvis 2| e 1FE .215174 ...215,174 06/24/2015. | 12/01/2034.
61212R  3Q 7 |MT BRD HSG A-2 AMT 3.00 12/01/2043... ...100.705 .181,269 ....180,000 05/01/2013. | 12/01/2043.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44..........ccovtrrrrrerrerirnieisnineirerineens | ceveene ...101.765 239,148 235,000 08/29/2013. | 12/01/2044.
61212R 79 7 |MT BRD HSG-SFM B2 5.00 12/1/2027........cvoreerrrenirmerirerireeerseeissisensesinneens | oeeenns ...101.698 122,038 ....120,000 10/14/2011. | 12/01/2027.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046......... ...101.848 .387,022 03/16/2016. | 03/01/2046.
67756Q SR 9 | OH HSG FIN AGY J 3.50 09/01/2036.........ccuerrmrereernirersersnsessesssesesssnissesne | eevees ...104.435 308,083 05/26/2016. | 09/01/2036.
76221R UK 7 |RIHSG & MTG 66-A14.00 04/01/2033.........crvrrrrviriierrieirernsisesenserssssesenens | covenes ...102.890 313,815 ) - 07/08/2015. | 04/01/2033.
97689Q DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046. ...102.037 .341,824 ) 03/24/2016. | 03/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. XXX . ..2,205,453 | .. .2,160,174 )| ... . s XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation XXX [ 2,205,453 | ..o 2,160,174 | oo 1236,335 | o [V (4779 ] v () 0 XXX XXX XXX | s 19,153 | oo 78,703 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
478160 CD 4 ‘JOHNSON & JOHNSON 2.25 03/03/2022..........coovvereerererrsrernrreeresreerieseennens |SD.. | .. [ ......... 12{ ...... 153 997,280 |..... 97.953 | i 979,526 | .ooovvrinn 1,000,000 | ..o 998,239 0. 529 (0 0 | 2.250 |...... 2.308 [MS...... | coovvrns 7,375 | oo 22,500 | 02/28/2017. | 03/03/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: PO YOO PP PPORTOYPORPPRPURPTR [PVOVRPIORTORON 997,280 XXX | s 979,526 | ..o 1,000,000 | ..oovorirnnd 998,239 0 [ . 529 (] 0 XXX XXX XXX | oo 7,375 | oo, 22,500 XXX XXX
Industrial & Miscell us (Unaffiliated) - C: cial Mortgage-Backed Securities
92935V AE 8 ‘WFRBS 2011-C3 A3 SEQ 3.998 03/15/44......... | ....... | . l ........... 1 ‘ AAAAA TFM | s 70,563 |...100.336 | ..o 70,822 | oo 70,585 | oo 70,488 0 [ 221 (1] 0. 3.998 |..... 4.011 [MON... [ covniirs 235 | o 2,822 | 08/10/2011. | 03/15/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities OSSOSO U TR RRRO [PSON 70,563 XXX | e 70,822 | oo 70,585 | oo 70,488 0] e 221 (] 0 XXX XXX XXX ] e 235 | .o 2,822 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
68269C AA 4 |OMFIT 2018-2A A ABS SSNR 3.57 03/14/2033.........ccovverivenerrerenerienereeennnes | ovene | oo | veverenens (. AFE| oo 499,893 |...101.228 | ...ccovevernee. 506,140 | ..cccorvrrrnns 500,000 | ..oocveueerrne 499,906 | ....ovvrrvrernens 0 | o1 |0 [0 [ 3.570 |...... 3.601 |MON... 03/12/2018. | 03/14/2033.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030.........cccererrereririrrernierernnireirenssinnerens | veveene | oo | evverees | s 1FE 179,210 |...100.223 179,610 ...179,210 179,210 0 | o0 | 0 [0 [ 3.555 |...... 3.582 |MON...| .... 04/25/2013. | 06/17/2030.
78449P  AB 5 |SMB 2018-A A2A ABS SNR 3.50 02/15/2036...........cevvrerereereerrernerimnnnennnens | eevneee | o [roverrnen | s 1FE]| ... ..499,909 |...100.717 503,585 | .. ....500,000 | ... 499,922 [ i, 0 | o1 |0 [0 [ 3.500 |...... 3.529 |MON...| .... . 03/14/2018. | 02/15/2036.
803169 AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30............cccomrvvmmrercrimrirrininrinnii | cevree [ oo [ evvveriiens [ e 1FE | v 500,000 |..... 99.125 | s 495,625 | ...oooveriinee 500,000 | .coovvveirnnnn 499,994 | . 0 | oevmrrrreninenna(8) | o0 |0 | 4,088 |...... 4109 |MJSD. | ..cvvrrnenn 511 | v 12,321 | 04/30/2018. | 06/22/2030.
83404R  AB 4 |SOFI2018-B A2FX ABS SNR 3.34 08/26/2047............couveenvremerrererneenenirseenenns | vevrne [ oo | eveneee T [ s 1FE ..499,481 ) ....500,000 499,553 | ..o, 0 | e 12 | 0 [0 [ 3.340 |...... 3.385 |MON... | .... 03/13/2018. | 08/25/2047.
83405L AA 8 | SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026... IO I J PR IV 1FE 132,289 |..... 99.450 131,567 | .. .. 132,295 | .. .132,291 0 4 0 0 e 2.140 |..... 2.153 |MON... | .... 09/15/2017. | 09/25/2026.
92917W AN 8 |VOYA 2018-4A A2B CLO SNR 4.49 01/15/2032......c.cvevirirerenresnirssisssnissrinnns | coveees (0] I I 153 500,000 |...100.000 | ...ccccovvernnes 500,000 | ..ccovvninnnes 500,000 | .oororirins 500,000 0. 0 {0 0 |, 4.490 |...... 4.514 |JAJO.. | v, {1 I 0 | 12/17/2018. ] 01/15/2032.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities................ccocceveverreiiccrcrereccenne, XXX ..2,815,077 .2,811,504 ...2,810,877 0 98 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. XXX ..3,865,424 .3,882,089 ..3,879,604 | oo (] I 849 | .o 0 XXX XXX XXX XXX XXX

Totals
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Annual Statement for the year 2018 of the GREAT AM ERICAN CAS UALTY INSU RANCE 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
7799999. Total - ISSUET OblIGAtIONS. ......c.versreesirissiriereeres e XXX | e 1,864,419 | s 1,855,000 | ..cooovreene 1,871,927 XXX XXX XXX [ e 14,187 | s 45,606 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES............ceviiirsisieii ettt ettt ensaes XXX | e 70,822 | 70,585 | ..cocvvrrnne 70,488 XXX XXX XXX | o235 | 2,822 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities XXX 4,971,679 ...5,047,212 XXX XXX XXX | 21,911 [ 138,326 XXX XXX
8399999, GraNGd TOAl - BONGS...........cuuveeiieeeieriiseeiseeesse ittt XXX 6,897,264 ...6,989,627 XXX XXX XXX | ........36,333 | ... 186,754 XXX XXX
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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 CAS UALTY INSU RANCE COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 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 - Industrial and Mi:
68269C  AA 4 |OMFIT 2018-2A A ABS SSNR 3.57 03/14/2033........ . 03/12/2018........ CITIGROUP.....oeittitie sttt | ebsenesess s b s s bbbt snntes | eessessenses s sne et 499,893 0
78449P  AB 5 | SMB 2018-A A2A ABS SNR 3.50 02/15/2036. . DTN 03/14/2018........ BARCLAYS CAPITAL. ..ottt sttt sse sttt bs st s ssssestesssssssensans | essassessssssssesssssssassassesssssssessessesnsanss | sesessessessessssssassesssssssssassesso 499,909 .0
803169  AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30 e 04/30/2018........ JEFFERIES & CO....i sttt | esiesisessess s sttt es | eessnesessesans st 500,000 .0
83404R  AB 4 | SOFI2018-B A2FX ABS SNR 3.34 08/26/2047 e BANC OF AMERICA SECURITIES.......coioiieiieieieisiiecie et sssssssssessessssssessesses | essessessssnsssssessesssssssessessssssessessessssanss | sesessessessesssssssassesssssssssassesso 499,481 .0
92917W AN 8 | VOYA 2018-4A A2B CLO SNR 4.49 01/15/2032....... . [ L MORGAN STANLEY ...ttt sissnses | onsnesenssessssssnssenssnssnssenssesssnssnssensenssne | eosssssnssessensnssensnsssssnssnssns 500,000 0
3899999. Total - BONAS - INAUSEHAI GNA MISCEIANEOUS.............co.oveviiecteiieceeieeiteieteeeteteceete ettt ettt tet et ev e esaetess teveassesassesesesassesesssetesessetesessssesessesetesesssees s sesetesaesesasaeseses s ansesanseses et s setes s see et s setetesassesen e sesetessesetessesesesensetesansesetessnsetesnsssennse | avssesesissssesasssees .2,499,282 .0
8399997, TOtal - BONMS = Pt 3. ittt 8ot E o0 EeEESeE e eHE R e E R EE e Rt SRR eE e L E SRR E e E LR SRR EE e E LRt enbenient et 2,499,282 .0
8399999, TOAl - BOMAS. ...t tsrttt ettt es st er st E 88 £E 8888 E 848888 E 881 E e E L8 S8 £E 8oL E R eEEn£E  eLEeEeEE SR L EoLE R L E oL LR R b L £EE AL E R L L E L LR LR EEE L EEE LR E L E LR L bRt fenbsens ettt .2,499,282 .0
9999999. Total - BONdS, Preferred @Nd COMMON SOCKS............c...iuiriririeriiiiiieiiieieieisstiieiieee et sesese s sese | eoeebssesseeseees s s es et s s s s eee e s L oL E etk 1 L8R E 01k e bbbttt sie | eebatssesseeesseesi s ensiesssisesiessenssnenins | teieesienes 2,499,282 XXX e 0




Annual Statement for the year 2018 of the GREAT AM ERICAN CAS UALTY INSU RANCE COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

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. Special R and Special A
34074M  HX 2 |FLHSG FIN C 4.50 01/01/2030..........cccooevvrrrnnces .. | 07/01/2018. | Partial Call e T IS 60,000 | coooovovonns 60,000 | oot 64,457 01/01/2030.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034. . [ 12/01/2018. | MBS Paydown..............coocvveemvvvemevvsnnieas | 72,043 | oo, 72,043 | oo, 72,043 12/01/2034.
61212R  3Q 7 |MTBRD HSG A-2 AMT 3.00 12/01/2043 ... | .| 06/01/2018. | Partial Call —— 25.000 | ... 25,000 26.238 12/01/2043.
61212R  3Q 7 |MTBRD HSG A-2 AMT 3.00 12/01/2043............... .. [ 12/01/2018. | Sinking Fund Redemption....................... R B 30,000 12/01/2043.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44. . [ 12/01/2018. | Partial Call 75,000 12/01/2044.
61212R  T9 7 |MT BRD HSG-SFM B2 5.00 12/1/2027... . | 12/01/2018. | Sinking Fund Redemption.............cccc....... . . . . 12/01/2027.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046...... .| 12/01/2018. | Partial Call } 60,000 . 63,671 63,481 03/01/2046.
647200 WN 0 |NM MTG FIN 5.70 07/01/2039 .1 01/01/2018. | Call...ooooovcveeeisseeseesiiiiens | 225,000 | ......... 225,000 | .......... 237,375 | oo, 225,000 07/01/2039.
67756Q SR 9 |OH HSG FIN AGY J 3.50 09/01/2036. . | 09/01/2018. | Partial Call —— 50,000 | ... 50.000 52 092 09/01/2036.
76221R UK 7 |RIHSG & MTG 66-A1 4.00 04/01/2033................. .. 1 10/01/2018. | Partial Call 04/01/2033.
97689Q 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 ASSESSMENES........cc..  wovererervenernniririneenns XXX
Bonds - Industrial and Miscellaneous
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030............... .. [ 12/15/2018. | MBS Paydown..........ccocooovvummevvcmmmncniieens | L 047804 | o 047 804 | o 287804 | o 247804 | (R [\ 0 06/17/2030.
83405L AA 8 |SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026....... .| 12/25/2018. | MBS Paydown... 0 .9 0 09/25/2026.
92935V AE 8 |WFRBS 2011-C3 A3 SEQ 3.998 03/15/44............. .| 12/15/2018. | MBS Paydown 312389 | 312389 | 312291 | 311,048 | o R 222 | o, 0 03/15/2044.
3899999. Total - Bonds - Industrial 8nd MISCEIIANEOUS.............ccccvvvvriiessiiiiiniriiiss v | 842,229 | ........ 842,229 | ......... 842,119 | oo 841777 | [ XY — 0 XXX
8399997. Total - Bonds - Part 4., e [ 1,644,272 | ....... 1,644,272 | ....... 1,683,839 1,662,848 | o0 | (18,551) | ... .(18,551) | ... 1,644,272 |0 0 0 | 32,681 XXX
8399999. TOtAl - BONAS..ooo s s | 1644272 | ....... 1,644,272 | ....... 1,683,839 .1,662,848 L (18,551) | coococccccccee0 [ (18,551) | ... 0 [ 1,644,272 . L0 0 [ 32,681 XXX
9999999. Total - Bonds, Preferred and Common Stocks AT [P 1,644,272 XXX | 1,683,839 | ........... 1,662,848 | ......cccoon..... 0 . (18,551) | .cvvvvrerecns () (18,551) [ ..ovvvrerncne (V)] [ 1,644,272 | ..o (V] (U [ 0 .. 32,681 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



Annual Statement for the year 2018 of the G REAT AM E RICAN CAS UALTY I N S U RAN C E COM 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 ......cvovverieieieiiececieeiesisieieiessessesssseseesesesssssessenses | eoneenens | oevieend 0.85 35 0 5,060 | XXX
PNC Bank Pittsburgh, PENNSYIVANIAL...........ccevvereieieieiesesieses s sesessessesiennens | cveiiens | oeveennd 0.00 0 0 776 | XXX
0199999. Total - Open Depositorie: XXX XXX 35 0 5,836 | XXX
0399999. Total Cash on Deposit. XXX XXX 35 0 5836 | XXX
0599999. Total Cash XXX XXX 35 0 5,836 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 8,008 |4. April 7,610 | 7. July. 6,988 | 10. October. 6,207
2. February 8,029 |5. May. 7,644 |8. August. 6,519 | 11. November. 5,827
3. March 7,568 | 6. June. 7,264 | 9. September. 6,579 |12. December. 5,836
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Annual Statement for the year 2018 of the GREAT AM ERICAN CASUALTY INSU RANCE 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 12/26/2018....... | covovonen 2300 | oo | T38| [ 72,670
8599999. Total - Exempt Money Market Mutual Funds as Identified Dy the SVO............oovuuuuiiiii s BT63,834 | o [\ 72,670
--------------------------------------------------------------------------------- 4,763,834 0 e 12,670

8899999. Total - Cash Equivalents




Annual Statement for the year 2018 of the

GREAT AMERICAN CASUALTY INSURANCE COMPANY

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 0 221,989 227,910
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 NC 0 0 0 0
35.  North Dakota ND 0 0 0 0
36, ONi0..curveeeeereeiserreiieereeiieeeenns OH|.....B.... | PROPERTY AND CASUALTY. 1,278,392 1,258,455 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. Yl 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 1,278,392 1,258,455 221,989 227,910
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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