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Annual Statement for the year 2019 of the GREAT AM ERICAN E & S INSU RANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01
1.02
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.............
1.04 U.S. Political Subdivisions of States, Territories and

P0SSESSIONS, GUArANtEEM..........ccvueecereiieiiiieie e

U.S. GOVEIMMENLS........coeveieeieieiece et
All Other GOVEIMMENS.........c.cvuiveieiierieieie et sssees

1.05 U.S. Special Revenue and Special Assessment Obligations,
efC., NON-GUaranteed..........ccovuineerrnrineneieeeneiese e

1.06
1.07 Hybrid Securities.................
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNAS..........cocurierririiese i
1.10 Unaffiliated Bank LOANS...........coerueeeenieneieireineiseeieeseese e
1.11 Total Long-Term Bonds.........cccoeieenienrinineineresieeseeseeessseseeeens

Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates............cccoevierririreierieeeeie e
2.03 Total Preferred StOCK.........cooierrierienrirnieneneises s

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other..........cooevvrurreernrnrrninnens
3.05 MUtUAl FUNDS........ovoieeicvcece e
3.06 Unit INVESIMENE TIUSES. ......oovverererrereneeee e ssessessenenns
3.07 Closed-End FUNS.........cccoevevieerieseesceeeee et
3.08 Total COMMON SLOCKS........c.rvrirrerreireiieeieeiseesseeiseesseesessesssesseees

Mortgage Loans Schedule B):

4,01 Farm MOMQaQES. ......covvevevereeeieieesee et tes s sssssssnnes
4.02 Residential MOMGages........ccovvvvvevevereeee et enassens
4,03 Commercial MOrGagES.........ccvveverrereeresieiiereses s sesssssessssssesnnas
4.04 Mezzanine Real Estate LOANS..........ccoveuevnevrcrnirnerninerncnsenienene
4,05 Total Mortgage LoaNS............c.eeveieerevieveee et snes

Real Estate (Schedule A):
5.01 Properties Occupied by COMPEANY.......cccccvvevrvereirereiesieieeiese e

Industrial and Miscellangous..............ccceveveeriereisereieieeeese s

5.02 Properties Held for Production of Income..........ccccocuvvverrrireirsrenninnn.
5.03 Properties Held for Sale..........cc.ceeierieevrieresseiessssiessesssiesisesens
5.04 Total Real EState........c.couiveruririiiniiniincisinceensesecesieene

Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)
6.02 Cash Equivalents (Schedule E, Part 2

.............. 2,026,204 | .

................. 4.6
................. 0.0
................ 4.1

................. 4.6
................. 0.0
................. 4.1

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

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

6.03 Short-Term Investments (Schedule DA)..........cccocmenmineinrinninniins [ (] 0.0 [ i 0 f i (O IO (] 0.0

6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cc.cocoueee 5,065,422 | ....cccouue. 10.2 | 5,065,422 | coovvererieien (V)N I 5,065,422 | ..ccoeune. 10.2
7. CONtrACt LOANS.......cvureirrircciicrieesiesiesieesenisesssessssesssesssessssssnsennss | eoeesisseessesssssesssensd (U 0.0 | oo (U [STRN (VN (PR (U I 0.0
8. Derivatives (SChedule DB).........cc.coueieieieiiriieieiessese et sesiesssssens | cvveesesiesiesssssissaesand (V1N I 0.0 | oo (V1N TR (0] IO (V1N I 0.0
9. Other Invested Assets (Schedule BA).........ccoocueieeeeneiereeeeeeieeseseeiens | coveeieeiieseesseesenand (VN I 0.0 | oo (V1N TSR (0] IO (V1N I 0.0
10. Receivables for SECUMHES............rveerirrrmerirerrneeineriessisenseesesessnenes | covneessseseseesesenennd (U [P 0.0 [ oo 0 [ oo (V1N O (U [P 0.0
11. Securities Lending (Schedule DL, Part 1)........ccccovvevevierveeieiesseiieeeens | e (V1N I 0.0 [ oo 01 ) 0.0 G IS )0, G P XXX
12. Other Invested Assets (Page 2, LiNe 11).......cccoeivreeneeiieseeeeieiesies | evisiesisssiesssisnenand 0] i 0.0 e, (V1N IR {1 IR (V1 I 0.0
13, T0tal INVEStEA ASSELS. ... riveurrrerisersssseresssenssssessssssess st sssensssssssssseness | eesssseeenns 49,719,458 | ... 100.0 | .o 49,719,458 | ..o 0] 49,719,458 |............. 100.0
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Annual Statement for the year 2019 of the GREAT AM ERICAN E & S INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEA. ..o ettt ettt s e £ttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........courrirrrrirririsrneseee s sssssss e ssessesssnsssssns 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccovirirrirririeerrrreserese et esessnes 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt sttt s et b s es bt en s bt nnnn 0

3.2 Totals, Part 3, COIUMN 1.ttt st bbbt bbb s st n b b nnnn 0
4. Total gain (10Ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.vuiiiiieicieietces ettt sttt s e bbb b ss b s sttt b bbb bes s s ss et s st st
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvevennd NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iiiiiieirriieeiieesiees sttt 0

6.2 Totals, Part 3, COUMN 13.........iieiieiereieeiieesiees st 0
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st 0

7.2 Totals, Part 3, COIUMN 10.......c.oiiiiiiririieesiseess s esss st s s 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ...ttt 0

8.2 Totals, Part 3, COIUMN ...t sess s s 0 0
9. Book/adjusted carrying value at end of current period (LINES 14+2+3+4-5+8-T-8)........cccccirierriiieisissies st bbb a s baen 0
10.  Deduct total NONAAMITIEA @MOUNES...........c.ueiiiiiiii bbb bbb 0
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........cuiiiiveiiieieiseice ettt bbbttt bbbt bbb bbb 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PO YEAI.........vu ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).ttt sttt ssess e 0

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

3.1 Totals, Part 1, COIUMN 2.ttt ettt bbb bbb bbbt s bbbt nann 0

3.2 Totals, Part 3, COIUMN 1 ...ttt b bbbt s bbbt bbbt nann 0
4. ACCTUAN OF QISCOUNL......vueueeieieerisie ettt ss st ss st E s 8 8 eeE S8R5 E e84 £ s8Rt s et
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......oueeieeecet ettt ettt bbbt a s b st s st s s baes 0

52 Totals, Part 3, COIUMN B...ooosossrsssss NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccovovevrrnrnrrrrennn. Jfo00 - IR vt 0
7. Deduct amounts received on diSposals, Part 3, COIUMN 15...........oviiecceeceie ettt sttt b bbb s s ese b s ettt es b b es s sae s s s seenas 0
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........ccuvvueiiviiieieiiees ettt saen 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........oiiierieriecee ettt 0

9.2 Totals, Part 3, COIUMN 13........eieieeircies et 0
10. Deduct current year's other-than-temporary impairment recognized:

10,1 T0tals, Part 1, COIUMN 1. oot 0

10.2 Totals, Part 3, COIUMN 10.......cirireiieieeeieerieesiessseesssess s bbb 0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........cccceuereririerierereeie e 0
12, TOHAl VAlUBLION AIOWANCE.........cooiiiiiiiiiciiie bbb 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)......ccveiieeieiiiici ettt bbb st s 4 bbb b2t A bbb bbbt bbb s et 0
14, Deduct total NONAAMITIEA @MOUNTS...........ccueiiiiiiii bbb bbb 0
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........cc.ueieicieieiieiese sttt sttt snes 0
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Annual Statement for the year 2019 of the GREAT AM ERICAN E & S INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........cu ittt sttt sttt s b f bbbt 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8.ttt 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccovirinrerrininrnrreeseseses st sessessnes 0 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........cvivieieeiceretese ettt s st et sa ettt s e bt s s s sse s sanees 0
3.2 Totals, Part 3, COIUMN 12.........vieieiieeieisetese ettt sttt st et a ettt s e b b s s e s s s seesnsnees 0 0
LS oot 17 {0 o0 T OO 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COUMN 13, NNE ............................ 0
5.2 Totals, Part 3, ColumN 9........ccvvrvrrncrerereeerereeseerenneesenen -a?-K- s 0 0
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19.........ciiiicieieeietecieee ettt et b e a e e s s st s st et s b s b e s s ss et s s ettt s e baes 0
7. Deduct amounts received on diSposals, Part 3, COIUMN 16...........c.ciieieiieeiecies ettt st st b st s bbb s s e e s st ettt es bt en s sae s s nsenans 0
8. Deduct amortization of premium @Nd AEPIECIALION............cceveviviieeieiceee ettt s bbbttt b s s s b et b e s bbb bbb s e e e b s e b st ettt enee 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...t 0
9.2 Totals, Part 3, COIUMN 14........ouiriiiiriciiiecsie st 0 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5.ttt bbb 0
10.2 Totals, Part 3, COIUMN ... st R 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-8+9-10)..........cccererirrieierrieiieiieses bbb snes 0
12, Deduct total NONAAMITIEA @MOUNTS...........ccuuiiiiiii it bbb 0
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).........cciieieiiiieieisceeie ettt sttt bbb bbbttt 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YBAI..........c.ccuiveieieesie ettt sttt sttt a e a st a ettt s et a s san et s st et en et st 43,963,273
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuiiirieiiercie s ssss st s bbbt bbbt st s et e st 9,557,896
3. ACCTUAI OF GISCOUNL......cvevvvesieesiesesis sttt 10,402
4. Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 121 it s R 0
4.2 Part2, SECtON 1, COIUMN 15........ ittt 0
4.3 Part2, SeCtion 2, COIUMN 3.ttt 40
44 Partd, COIUMN Tttt R 0 40
5. Total gain (loss) on disposals, Part 4, COIUMN 19........c.ciiuiiieiiee sttt bttt b bbb s bbb h bbb s s bbb bbb bbbt (2,710)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN ...ttt et bbbt 8,736,431
7. Deduct amortization Of PIEMIUM...........cccicuieicicicteie ettt sttt bbb s st bbbt s st s s b s st s s s bbb bbb st n s bbbt ans 138,434
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COMUMN 5. 0
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt ettt bbb nans 0
8.3 Part 2, SECHON 2, COIUMN TB.......viriveiiecieieecte ettt sttt sttt s st bt s et ae b s bt ss et ben st et es s et s et etessnaetanans 0
8.4 Partd, COIUMN 15, ...ttt bbb bbb s bbbttt bbbt 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt T, COMUMN T4 ..ottt bbb bbb s bttt st s 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt st bbb se bt 0
9.3 Part2, SECON 2, COIUMN T4........o.ooieeeete ettt bbb sttt 0
94  Part4, Column 13 0 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2. 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 44,654,035
12.  Deduct total nonadmitted amounts...... 0
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).........vriiirrirririeiercereieisessesessiseesessssessesessess e ssess st sssse st ess st esssssssssessessssssssessessssssnssessassnsans 44 654,035
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Annual Statement for the year 2019 of the GREAT AM ERICAN E & S INSU RANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..2,297,027 ..2,364,000 ..2,294,711 ..2,300,000
Governments (Including all obligations 2. CaNAA.. ..o | e (0 TR (0 TR (0 TR 0
guaranteed by governments) 3. Other Countries .0 .0 .0 .0
4. Tofals.....c..c...... ..2,297,027 ..2,364,000 ..2,294,711 ..2,300,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..cocoieieesieesisieie | v 2,026,204 | ..o 2,092,762 | .o, 2,186,054 | ..o 1,945,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS....cvcviieerercsisiciiisiieis | e 0 | o 0 | o 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....ocrieininsccscninnrinnns | v 22,947,395 | oo 23,271,873 | oo 23,150,724 | ..o 22,442,213
Industrial and Miscellaneous, 8. United States..........cocoveeveeines | v 11,543,926 | ...ccoovvvviicines 11,716,432 | oo 11,522,309 | c.oovvoiivcicines 11,647,703
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNAda.......cievieiereeieeiens | e (0 TR (0 R [0 I 0
and Hybrid Securities (Unaffiliated) 10. Other Countries.......cccovverinnes | ceveriersssreissinnens 5,371,568 | oo 5,362,086 | ..ooorrrrriirrinns 5,370,071 | oo 5,370,071
11, TOtalS. oo | e 16,915,494 | oo, 17,078,518 | v 16,892,380 | oo 17,017,774
Parent, Subsidiaries and Affiliates 12, TotalS. ..o | v 0 [ o 0 [ o 0 [ oo 0
13. Total Bonds........onumsmmnsessessnes | covecvriiiiniinnns 44,186,120 | oo 44,807,153 | ..o 44.523,870 | oo 43,704,987
PREFERRED STOCKS 14. United States... 467,500 567,153 467,500
Industrial and Miscellaneous (Unaffiliated) 15. Canada........ ] ] ]
16. Other Countries. ........coocvviines | cornniiiniiisiisisciissnissiisiens 0 [ o 0 [ o 0
17. Totals... 467,500 567,153 467,500
Parent, Subsidiaries and Affiliates 18, TOtalS.....coieicieieieiicniies | v 0 [ o 0 [ o 0
19. Total Preferred Stocks.. 467,500 .567,153 467,500
COMMON STOCKS 20. United States............... ..416 ..416 ....383
Industrial and Miscellaneous (Unaffiliated) 21. Canada........ (] (] (]
22. Other COUNtTiES........oovurireneiins | v 0 [ o 0 [ o 0
23, TOtalS.....ovreecreerrsenieriisnies | e 416 | e 416 | e 383
Parent, Subsidiaries and Affiliates 24, TOtalS ..o | s 0 | oo [0 o 0
25. Total Common StOCKS.....ees | oovvviiniiniiiniiiniiniis A6 | A6 | 383
26. Total STOCKS....urermssursmmsssnssnss | coveeoicriiiaciiiiscnins 467,916 | oo 567,568 | ...oveerrirerresenennns 467,883
27. Total Bonds and Stocks...... | ...ccccoouvrrereenn. 44,654,035 | ...ooovvriin 45,374,721 | v 44,991,753
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Annual Statement for the year 2019 of the GREAT AMERICAN E & S |NSU RANCE COMPANY

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

GoIs

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 asa 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

T NAIC Lo sessssssessssssessssnnns | sesnensssssensesssiensens0. | eevernennensn 2y 97,027 | e | e |0 et XXX [e000000002,297,027 [ 5.2 | 975,365 | oo 114 | 0000.2,297,027 | e 0
1.2 NAIC 2.t ssesssssssessssssessssnnss | sessnsesssssssensessesennens0. | evveiessienieinnisnienens 0 | e |0 |0 [t XX [0 [ 0.0 [ o0 0.0 |0 | e 0
1.3 NAIC 3o sesssssssessssiesssssnss | sevessesinssssesssssnensens0. | evveesesienseissisnieneens 0 | eveveeieieineisiieienenns |0 |0 et XXX [0 [ 0.0 [ o0 0.0 |0 | 0
14 NAIC Ao sessssssesssiessssnes | sessessssssenssssssennens0. | eeveesiesieneissisnienen 0 | e |0 |0 [t XXX [0 [, 0.0 [ o0 [eeeiieieiiienend0.0 |0 | e 0
1.5 NAIC 5. sssssssssessssiessssnns | sevsssenssssssensessesensens0. | evverisesienseissisniennen 0 | e | o0 |0 [t XXX [0 [ 0.0 [ o0 [rveiiiieiieenen0.0 |0 | e 0
1.8 NAIC B ssesssssssessssssessssnns | ensnensssssensenseensens0 | avveiesissienseissisnieeens0 | avvnvesisnieississieniennnned | evvevsrienisissieeisniena | vvieisissieisisinend | XK e | v [, 0.0 |0 eveiiiiiiiiiieene0.0 |0 | e 0
1.7 TOtAIS. .o sseneissiesenssnenenssnans | esnenssnsnensensnennens0 | enierieneeneny 27,027 | evvisiisrieiieisiieiieienned | e |0 L XK L0000 2,297,027 [ 52 |iiiiieennd,975,365 | 114 |00 2,297,027 | i 0
2.1 NAIC T ssssiesessssessesssssssessesns | esensessessnsnsessienens0 | onveneissisensienenn0 |0 | o0 | e 0 e XXX | e | 0.0 [ o0 eveviiieiieennd0.0 |0 | e 0
2.2 NAIC 2.t sssssssessssssssssessessns | esessessessssessessiensnsQ | oveveisssenenssiennennn0 |0 | o0 | e 0 e XXX | e | 0.0 [ o0 0.0 |0 | e 0
2.3 NAIC 3u.cceeeie e sssssssessesssssssessessns | envensessesssssnsessrenensQ | onverenssienensssennenn0 | o0 | o0 | s 0 e XXX | i) | 0.0 [ o0 eveiiieinieennn0.0 |0 | e 0
24 NAIC ...t sssiessssssessesssssssssessns | enessessesnsnsensienensd | ceveneisnieenssienenn0 |0 | o0 | e 0 e XXX | e | 0.0 [ o0 0.0 |0 | e 0
2.5 NAIC ..o sssssessssssesesssssssessessns | esensessessnensensieninsd | coveneinsienensiennenn0 |0 | e 0 | 0 | e XXX | e | 0.0 [ o0 [rvreiiiieiiienend0.0 |0 | e 0
2.6 NAIC 6. essstensssssensesssssssessessns | ssvensensensssnsenssisneesd | ooeeissieniensienienn0 |0 | iisinnennen0 | iesnnenmenen0 [ o) XXX | a0 o 0.0 |0 evieiiiiiiiniene0.0 |0 | e 0
2.7 TOMAIS. ...ttt snseiensnenenes | eeeresenseneesnan e snens

. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 NAIC1...
3.2 NAIC2...
33
34
35
3.6
37

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2019 of the GREAT AMERICAN E & S |NSU 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

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

1
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6
Totals
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Annual Statement for the year 2019 of the GREAT AMER'CAN E & S |NSU 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

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

5
Over 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

1
Total
Publicly Traded

12
Total
Privately Placed (a)

Total Bonds Current Year
NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6

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

......... 4,061,43
......................... 9.2

9

............... 2,202,085
......................... 5.0

............... 2,076,088
......................... 4.7

Total Bonds Prior Year
NAIC 1
NAIC 2
NAIC 3
NAIC 4...
NAIC 5
NAIC 6

TOtAIS. ...cvcvvecee e
Line 12.7a52 % 0f COL 9...vvviviiiiee et

............... 1,774,372
......................... 4.1

Total Publicly Traded Bonds
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC5...
NAIC 6

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

......... 2,787,91
......................... 9.7
......................... 6.3

2

............... 2,048,906
......................... 72
......................... 4.6

Total Privately Placed Bonds
NAIC 1
NAIC 2
NAIC 3...
NAIC 4...
NAIC5...
NAIC 6

1,273,52

7

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

............... 2,079,685
..134

............. 15,559,262
....100.0

Includes $.....15,559,262 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §..........0 current year of bonds with Z designations and $

Includes §.......... 0 current year of bonds with 5GI designations, $......
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §

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.

0 prior year of bonds with 5G| 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

..... 0;

NAIC 2§......

0; NAIC3S... 0;

NAIC4S§.......

0; NAIC5$%

0;

NAICBS............ 0.
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Annual Statement for the year 2019 of the GREAT AMER'CAN E & S |NSU 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 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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

101

1.02
1.03
1.04

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

..2,297,027

00
0.0
0.0

52 ..

201

2.02
2.03
2.04
2.05

301

3.02

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

4.01
4.02
4.03
4.04
4.05

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

Issuer Obligations.
Residential Mortgage-Backed Securities... .
Commercial Mortgage-Backed SECURHES...........ccvverevrieeiveirieieiins
Other Loan-Backed and Structured Securities.

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

................. 524,311

.............. 3,987,215

........................... 0 ceevererernnesneneeneen0
..2,553,598 |...........10,124,878 |. .1,367,303 |... XXX... ..18,435,870 v 17,810,777 v 18,435,870
5,006,683 | ............ 11,180,691 |...occocenve. 1,974,105 |.............. 2,076,088 | .......... 0,99, SN R 22,947,395 | ..o 519 [ 18,342,817 | oo 82.2 [ 22,947,395

601

6.02
6.03
6.04
6.05

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

..11,5670,851

..13,604,717

11,570,851

16,915,494

. 18077620

15,559,262

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued
Affiliated Bank Loans = ACQUIFEd...........crreerreiirnieieiesieiesesseeseennens

Totals




Annual Statement for the year 2019 of the GREAT AMER'CAN E & S |NSU RANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

SVO Identified Funds

........................... 0] veererrerenn.0.0 revrernrneennnnnnen0
........................... 0] i .0.0 JEOROR RPN
........................... 0] inniennnn.0.0 cerernrneenennnenn0

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - Acquired...

Total Bonds Current Year
11.01 IsSuer OblIGations............cevereriurieerierreererneieeeeniesseisensssniennns | cvennnenenonssssnnenensQ | cnererneneen8, 378,611 {489,245 | L0 | 0 b XX i 8,844,855 | i 20.0 | b XXX e XX e [ 5,847,541
11.02 Residential Mortgage-Backed Securities... 4,343,447 |.

11.03 Commercial Mortgage-Backed Securities..... 0 L0 XXX... 0.0 | XXX .0 GO ST
11.04 Other Loan-Backed and Structured Securities.. . e . . . . v XXX XXX
11.05 SVO Identified Funds............cccccovvevrrrnnnns .. . .. . 0.0 [ XXX XXX e | e
11.06 Affiliated Bank Loans. 0 ... 0. 0 ... L0 . . . L0 0.0 |... . . .
11.07 Unaffiliated Bank Loans. L0 L0 . . e 0. . reeerenien | e

11.09 Line 11.08 a5 @ % Of COL 7...c.oveveiicieeiiesiccee e 9 . . . . ....0. 0 etk XXX etk XXX [ XXX | e,

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities... o .
12.03 Commercial Mortgage-Backed Securities. U
12.04 Other Loan-Backed and Structured Securities.. .
12.05 SVO Identified FUNGS.........coorrirrierirriersinnnesisisnineisesseesessesnsenns | cnneeen XXX XXX .
12.06 Affiliated Bank Loans..... .

Unaffiliated Bank LOANS..........cccceivircieeiiesiisieesee et | cvnisiesesissesesssesenns

.............. 8,606,800
...406,424

Total Publlcly Traded Bonds
13.01 IsSUEr OblIGAtioNS............cuuverieicieieresee e
13.02 Residential Mortgage-Backed SECUNIES...........eevrrrererierrieiciieisiieines
13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNGS.........overerieerirricireseieeireieeeeiseeseesessieseseesensenns | vneeenns XXX
Affiliated Bank Loans

Ling 13.08 @5 @ % Of COL 7....cvveeveieiiereeeeeeseeeneesseeensnenens | vneesnsssnnneneen QD | e 349 | iiiiieeennd0.9 | e 7.2

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14. Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans.

14,08 TOtAIS......coieeeeieiiieirieie ettt
14.09 Line 14.08 @5 @ % Of COL. 7...vvveveiirieieseeeseeee s
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

..... 1.0
..... 0.3
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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 2019 of the GREAT AMER'CAN E & S |NSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Money Market Mutual Funds

.......................................................... 5,634,592

.......................................................... 5,634,592

1. Book/adjusted carrying valug, December 31 Of PHOT YEAN.........cociueireieiiiieiciesie et

....42,129,550

2. Cost of cash equivalents acquired

o ACCIUAL OF QISCOUN.......oveieiei ittt bbbt bbbttt

. Unrealized valuation iNCrEaSE (AECTEASE)..........euuiriieiriiriieiseieieise ettt bbbt bbb sse st

. Total gain (I0SS) ON QISPOSAS.........eviviieireiiieieieieise ettt bbbt s bt b bbb sns

SLIS

6. Deduct consideration reCeiVEd ON GISPOSAIS............cuiuiieiriiiieiieieieieiseiee sttt b e s bbb st s ensesnsns | oaebsesessessessssenses et es et e sen s b s s s 42,750,825 | ..o e 0 [ oo 42,750,825 | ..ot s 0
7. Deduct amOortization Of PrEMIUM.........ceieiueieieiieie sttt bbb st s st es s sntessesans | S1ebistessessssessessssaesesses s n s s b en b st es s b nnsres s 0 | e 0 [ o s 0 [ o es 0
8. Total foreign exchange change in book/adjuSted CATYING VAIUE. ..ottt sstesesns | srebsstessessssesse s s sssessessss st ant s bt esse s sensssesad 0 | oot 0 [ o s 0 [ o s 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceveuiirieiisieiesese et sss e sesseses | erebsssessessssessesssssssasseesasestes st antessassssansasssssnsassesand 0 | et 0 | e 0 | o es 0

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

11. Deduct total NONadMIttEd @MOUNES........c.ciiiieiiiieiciee et es

Q

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.............ccovererrrrineeneen. N/A
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, EO3, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2019 of the GREAT AMER'CAN E & S |NSU RANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

0l

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 |UNITED STATES TREASURY ..103.922 | 1,039,219 | oo 1,000,000 | ..oocvvennee 1,000,484 0 ...(104) (V1 IR 0. 2.750 |...... 2.736 |FA....... 08/31/2018. | 08/31/2023.
912828 5A 4 |UNITED STATES TREASURY... 101906 | ..oovvevee 1,019,063 | .coocvvvernee 1,000,000 | ... 996,522 0 2,011 (V0 [OSTRURPURRPRON | I IO 2.750 |...... 2.961 |MS...... 10/10/2018. | 09/15/2021.
912828 6C 9 |UNITED STATES TREASURY... ...101.906 193,622 190,000 | ... 190,014 (O OURPPPURRPROOOPON () 1 [SPUORPPORRPPOOOR 4 I IOURPOPOORPOOROPOR | N VOOON 2500 |...... 2.4% |(FA...... 03/06/2019. | 02/15/2022.
912828  6C 9 |UNITED STATES TREASURY ...101.906 112,097 110,000 | ... 110,007 0 i@ | 0 [0 [ 2.500 |...... 2497 |FA..... 03/06/2019. | 02/15/2022.
0199999. U.S. Government - Issuer Obligations XXX 2,364,000 2,300,000 | ... 2,297,027 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government XXX 2,364,000 2,300,000 | .... 2,297,027 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
574193 JR 0 |MARYLAND ST SD.. |.. ...106.195 408,851 385,000 | ... 394,968 0 | covvreeene(d,216) | 0 [ 0 [ 4.000 03/18/2014. | 03/01/2025.
574193 JR 0 | MARYLAND ST ..ottt sssesssesssssssssinns | sevenns . ...106.195 122,124 115,000 | ... 117,977 0 | covereereeee(1,507) | 0 [0 [ 4.000 03/18/2014. | 03/01/2025.
68609T DM 7 [OREGON ST.....cooiiiirmiririrsireessesssrse s ssssssssssessesssesssssssssssssssssssensns. | aeseees . ...108.941 484,787 445,000 | ... 469,245 0 | overeerene(5,310) | o0 [0 [ 4.000 12/14/2017. | 12/01/2048.
70914P  SK 9 |PENNSYLVANIA (COMMONWEALTH OF) I ...109.354 546,770 500,000 | ... 525,995 0 ......5.000 03/18/2014. | 06/01/2024.
93974C  C9 9 [WASHINGTON ST.....iuiiriiirmirseneniessrsssessssssenssessssssssssssssssesssenssssssssssssssnns | eeeees . ...106.046 530,230 500,000 | ... 518,020 0 | oo (11,640) | oo [0 [ 5.000 03/18/2014. | 07/01/2024.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX 2,092,762 1,945,000 ...2,026,204 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed).. .. | XXX 2,092,762 1,945,000 | .. ...2,026,204 ....0 XXX XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
64990E DG 9 |NEW YORK STATE DORMITORY AUTHORITY. |SD.. I | ........... 2| ...... 1FE| .. LA11.227 556,135 500,000 | ... 524,311 0 (7,729) | o0 |0 | 5.000 03/19/2014. | 12/15/2027.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... R . .. XXX 556,135 500,000 | ... 524,311 0 (7,729) XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133N3 VN 1 |FHRE6021- RMBS ...100.633 2,000,102 1,987,528 | ..cooovvrenne 1,993,667 0 (228) | o0 | 0 | 3.000 10/15/2019. | 11/01/2049.
3140QC DT 0 |FN CA4613-RMBS ..102.028 | .... ..1,002,092 982,170 | ... 997,499 0 ...(478) +rrr.3.500 11/07/2019. | 11/01/2049.
31418D HY 1 |FN MA3846 - RMBS ...100.633 999,171 992,890 | ... 996,048 () (1<) ) IO 1 [FSOOOoOoN I OO 3.000 10/18/2019. | 11/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.............c...... XXX | i 4,001,365 | .oovvrnnee 3,962,588 | ....cooceeu 3,987,215 0 ...(805) XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 2D 0 |COLORADO HSG & FIN AUTH 1,035,556 |...113.893 | .....ccccoee. 1,116,151 | oo 980,000 | ...oovvevee 1,030,140 0 (6,467) | v.oovvvervrrreen0 | a0 [ 4.250 11/28/2018. | 05/01/2049.
20775B D8 6 [CONN ST HSG FIN AUTH HSG MTG FIN PG 108,684 |...101.475 106,549 105,000 | ... 106,921 0 (1,695) [ vooverrvrerennn0 [ o0 [ 2.750 11/21/2012. | 11/15/2035.
20775C 58 9 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.... 1,080,780 |...107.882 | .... ..1,078,820 .1,000,000 ..1,079,367 0 (1,413) orr..3.500 10/09/2019. | 11/15/2043.
20775C LE 2 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.... . . ...103.725 518,625 500,000 | ... 499,994 0 5 | o0 [0 [ 2.900 08/05/2016. | 11/15/2029.
31350A  BR 8 [FEDMFH MO034 A - CMBS......cooiveieeieveeeeieeeeresseesseessesssesesseessssessssnssinnes | eviens . ...100.626 830,165 825,000 | ... 826,110 0 (3,792) | vevvvrervvrrreen0 | a0 [ 4.150 09/11/2015. | 04/15/2025.
31397P PV 6 [FHMMO12 A31 - CMBS.......coouieneireireeissisisenisesiseesssisssssesseseseessssssssnns | seinees . 3 I . ...102.400 915,262 893,811 | ... 893,520 0 (225) | v [ 0 [ 2.500 05/11/2015. | 08/15/2051.
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.....ccevorrerririiriiverirerienens [ v I [ 2| AFE| oo 555,245 |...110.165 550,825 500,000 | ... 554,615 0 ..(630) (VN ISTOURPORRTOOON | I IO 4.000 10/04/2019. | 01/01/2050.
45201Y R3 3 |ILLINOIS HSG DEV AUTH REV. ceererneesssseesennnen | o | e | e 1FE ...106.263 456,931 430,000 | ... 451,921 0 (5,738) (VN TR | I DO 4.000 12/01/2017. | 10/01/2048.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV......c.ccovvrerimrveriiresiinnns [ voenes . 2] 1FE| .. . ...100.429 612,129 609,514 | ... 609,514 0 0) (V0 [OSPOORPRURRPRORON | I IO 2.875 04/18/2017.| 11/01/2038.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.....ccovevvnreirerirecrseinns [ s I [ 2| AFE| oo 640,000 |...101.334 648,538 640,000 | ... 640,000 0 8 (VN TR | I DO 3.242 04/07/2017.| 09/01/2048.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C......coocvvrvmrrerenrnnnrineren | vevvee oo [ crvveiienni [ s 1FE ...107.048 535,240 500,000 | ... 536,399 0 .(741) (VN URTOURPPORRRTOOON | I IOV 3.500 10/04/2019. | 03/01/2050.
594653 7N 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M... . 2] 1FE| .. . ...105.378 637,537 605,000 | ... 632,255 0 (9,438) (V) TP | I DO 3.500 09/23/2016. | 06/01/2047.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........oovvreviririniireriinnns | ceveene I [ 2| TFE| oo 533,537 |...103.564 552,552 533,537 | ... 533,535 0 (2) (VN RTPURPPORRNOOON | I IOV 3.000 03/11/2015. | 04/01/2045.
60416Q GH 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........covvvrinernneneinene | vernne oo [ ervvienni2 | s 1FE ..340,560 |...100.527 342,355 340,560 | ... 340,560 0 1) (V) RPN | I DO 2.700 |...... 2.700 |MON... ...9,134 | 03/11/2016. | 04/01/2046.
60416S KD 1 [MINNESOTA ST HSG FIN AGY PO [ . 2] 1FE| .. ..453,260 |...103.680 435,456 420,000 | ... 430,247 0 (4,694) 0. 20| 4.000 |...... 3.464 |JJ....... 17,504 | 07/31/2015. | 01/01/2041.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......ccoovivrmmireerneerneesensenes | cevenne I [ 2| AFE| oo 326,125 |...100.285 327,054 326,125 | ... 326,125 0 0) (V1 TR (VN I 3.050 |...... 3.050 |MON... | o829 | o 9,793 | 06/24/2015. | 12/01/2034.
61212R 4G 8 |MONTANA ST BRD HSG.....c.cvviieriiiiiiiinciseisieissieiessssisssessssssesssesssnses | sevees IO I 2] ... 1FE| s 128,535 |...102.094 127,618 125,000 | ... 126,371 0 ..(918) (11 [N 0 [ 3.500 |...... 3159 [ D | v 365 | 3,938 | 08/29/2013. | 12/01/2044.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

(A E

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........oovvorverrriririerirereneens . ...105.310 526,550 500,000 | ... 533,974 0 o(546) | o0 | 010003750 2.901 |MS...... 10/03/2019. | 09/01/2049.
647200 4R 2 |NEW MEXICO MTG FIN AUTH....ooiiimiiiniiiiecieseiiseies e esssissises . ...103.744 280,109 270,000 | ... 283,849 0 (5,144) [ o0 [ 01123500 . 2.758 |MS...... 03/16/2016. | 03/01/2046.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS . . . . ...101.780 233,239 229,160 | ... 228,556 0 18 [ e [0 [100.2.850 | 2.865 |MON... 08/29/2014. | 07/01/2043.
647201 JJ 2 |NEW MEXICO MTG FIN AUTH. ..o ssssessisees . . . . ...107.457 537,285 500,000 | ... 538,032 0 (518 | ceveiieiiienn0 | iieiiien0 103500 e 2.640 |JJ....... 10/03/2019. | 07/01/2050.
64986E AF 0 [NEW YORK ST HSG FIN AGY MULTI- FAMILY HS.......cooovirirmrimerireniirirnrins . ...100.216 571,231 570,000 | ... 553,037 0 1,166 | oo [0 [ 004950 | 5.201 |FA...... 06/14/2011. | 08/15/2038.
64988R  GY 2 |NEW YORK ST MTG AGY REV ...102.871 282,895 275,000 | ... 280,627 0 (2,896) [ ..oovveverrenn0 [ 0 [102.3.500 . 3.034 |AO...... ...9,636 | 10/15/2015. | 10/01/2030.
658877 FB 6 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R. . . . . . ...102.611 415,575 405,000 | ... 404,992 0 0 | oo [0 [1..2.850 | ... 2.850 | JJ....... .11,524 | 08/05/2016. | 07/01/2032.
67756Q NP 8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV......ccovieriierierirneirineisnins . ...100.967 435,842 431,667 | ... 431,664 0 (3)] cerrerrrerreennd0 | o0 1002700 e 2.699 |MON... | o971 | 11,586 | 04/21/2015. | 03/01/2036.
67756Q RT 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ...103.585 165,736 160,000 | ... 165,940 0 (4,894) [ ..o [0 (123,500 . 2.787 |MS...... 05/26/2016. | 09/01/2036.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. . . . . ...104.357 594,835 570,000 | ... 580,213 0 (4,552) [ vovverevianennn0 |0 (1223500 ..o 3110 [JJ....... 08/05/2015. | 07/01/2036.
708796 B9 7 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.....ccoovererrierierireeinnes . . . ...101.287 20,257 | .. 20,000 20,123 0 09/09/2011. | 10/01/2041.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP NP 2] . . ...103.578 440,207 425,000 | ... 442,722 0 07/08/2015. | 04/01/2033.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG......c.ovvverirrerrrierineriens . . . . ...105.012 315,036 300,000 | ... 314,754 0 06/29/2016. | 07/01/2043.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE... ...106.141 589,083 555,000 | ... 555,177 0 10/15/2015. | 03/01/2046.
88275F  PA 1 [TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE. ...101.503 891,702 878,498 | ... 871,906 0 06/08/2017. | 09/01/2047.
928120 C4 8 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG ...100.684 125,855 125,000 | ... 124,468 0 12/14/2012. | 07/01/2021.
92812U C4 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG ...100.684 377,565 375,000 | ... 373,401 0 12/14/2012. | 07/01/2021.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS. - 2] . ...100.260 668,487 666,753 | ... 666,653 0 05/24/2017. | 11/25/2039.
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O........cccoovvvmerirerirrerennns . . . . ...104.887 503,458 480,000 | ... 505,037 0 09/04/2015. | 09/01/2045.
97689Q¢ DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O... ...104.102 588,176 565,000 | ... 586,247 0 03/24/2016. | 03/01/2046.
97689Q EL 6 | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O. ...104.187 359,445 345,000 | ... 356,904 0 . .11,638 | 09/21/2016. | 09/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securitie: XXX | s 18,714,372 | ............ 17,979,625 | ........... 18,435,870 | ..cocovvvevrnen 0. eieern(97,939) | o0 |0 XXX | XXX | XXX | ... 135,790 | ... 497,945 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...... XXX 23,271,873 22,442213 | ........... 22,947,395 | v 0] . ieeen(106,473) | o0 | 0 | XXX | XXX | XXX | 147,217 | 552,711 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
166764 BN 9 |CHEVRON CORP SD.. |.. 2101673 | 1,016,728 | ............. 1,000,000 | ...covvveeee 1,000,000 0 0 (V) RRTOURPPORROTOOON | I IOV 2498 |... 2497 |MS......| oo 8,188 | ...co...e. 24,980 |02/28/2017. | 03/03/2022.
46849L  SS 1 [JACKSON NATIONAL LIFE GLOBAL FUNDING........ccorerrenrereereersrinseinens | cevee . ...103.390 ..1,033,901 .1,000,000 | ... 999,557 0 118 (V1 TR | I DO 3.250 |...... 3.262 |Jdoies | 13,632 | e 32,500 | 01/24/2017. | 01/30/2024.
57629W CD 0 | MASSMUTUAL GLOBAL FUNDING I SD.. |.. ...101.401 ,014,008 ,000,000 | ... 997,904 0 903 0 oerr.2.500 . .25,000 | 04/10/2017. | 04/13/2022.
59217G CD 9 | METROPOLITAN LIFE GLOBAL FUNDING L...ccivuiieiiissinerississeesenssssisseisans SD.. |[.. ..101.519 | ... .1,015,194 .1,000,000 | ... 999,853 0 101 0. L0 [ 2.650 |......2.657 [AO...... | cooeeereen8,110 [ oo 26,500 |04/03/2017. | 04/08/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...... XXX [ s 4,079,831 | ..o 4,000,000 | ...coovneeas 3,997,314 0 1,122 0 s 0] XXX | XXX | XXX [.0n.33,346 | ........ 108,980 XXX XXX
Industrial & Miscell us (Unaffiliated) - Residential Mortgage-Backed Securities
32052K AB 1 [FHASI06AR2 2A1 - CMO/RMBS.......coovvviiririeiieerierineeiesissisesiesessssseninns | crveees I [ 4| . AFM] ... 348,718 84.146 366,184 435,178 | ... 356,232 0 4,860 (V1 TR 0 | 4.490 |.... 6.109 | MON... 05/20/2015. | 07/25/2036.
74968R  AA 3 |RPIT 191 A - CMO/RMBS.....coiiiiiiiiieiiniirssiississens s sensenessesssnssns | eeeees I 4. AFE|..............982,404 |.... 99.090 981,058 990,068 | ... 982,692 0 288 (] ISR o I I 2.750 |...... 3.001 |MON... 10/09/2019. | 10/25/2063.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX | i 1,347,242 | oo 1,425,245 | ............ 1,338,924 0 5,148 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
92935V AE 8 | WFRBS 11C3 A3 - CMBS | v Lo Lo | AFM i 8,414 ] 99.977 8,415 8,417 | o 8,404 0 (1) 0 |0 s 3.998 |..... 3.984 |MON... 08/10/2011. | 03/15/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities.........c.cocovinvinninns XXX 8,415 8,417 | ......... 8,404 0 (1) 0 XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
00085U  AJ 0 [ABPCI4ATB - CDO.....ccoovrerrirreinerieeieriseerssnissisensensssssssssssssssssessesssssss | woneees | G| oot | it IFE | 12,500,000 | ... 99.390 496,950 500,000 | ... 500,044 0 10 (V) TR | I DO 3.800 |...... 3.815 | JAJO.. 12/20/2017. | 01/20/2030.
03880V AC 4 [ARCLO 19FL2 AS - CDO......ceeniriiriririrerirnresieisnissisesienesssssssissssessessenens | eoeeee | G v | ol IFE ] cic.....500,000 | ... 99.958 499,791 500,000 | ... 500,000 0 0 0. 20 | 3.190 |...... 3.236 |MON... | ... 11/01/2019. | 09/15/2034.
05587T  AA 4 [BSPRT 19FL5 A= CDO.....coovvvuirierirrireeiseisensensesiseisssssssssssssesssssissssssssinse. | avinne | oo [ eonsennendt | e IFE | ciiiininr..500,000 | ... 99.888 499,442 500,000 | ... 500,000 0 0 (V1 TR 0 | 2.890 |...... 2.916 |MON... | oo 642 | .o 9,110 | 05/20/2019. | 05/15/2029.
23342K  AC 8 [DRB 17TAA2B - ABS.......coiiriiiieiniieisissieiesissiessssississsssssssssssessesssssessesssnes | evens | 0 | vessessnes 41 ... FE| s 756,306 |...100.272 758,643 756,585 | ... 756,383 0 30 (11 [N 0 [ 2.850 |...... 2.875 |MON... | cooevrvirnne 359 | e 21,563 | 04/13/2017. | 05/27/2042.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
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AV E

1 2 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 16 17 18 19 20 21 22
Current Year's
Unrealized Other-Than- | Total Foreign Stated
Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
244608  AA 3 |DPATH 181 A1 - CDO......ooovverveicereceiereissnessssesssnesssssssssessssssssnesinnnens. | conenes | C et | ol AFE 021,000,000 .. 99.670 .996,698 1,000,000 | ...ccoovvnnee 1,000,348 0 369 (V) ST | I IO 4.000 |...... 3.695 [JAJO.. | oo 8,667 | .......... 35,643 | 12/07/2018. | 01/15/2031.
28108P AA 4 |ESLFT 12A AP - ABS ...100.127 33,945 33,902 33,897 0 (5) (VN UPPURPRORRROON | I DOV 5.450 |...... 5.234 | JAJO.. 12/05/2012. | 10/01/2025.
28108P  AB 2 [ESLFT 12A AT - ABS.......oiiiiciirceeneisseisesisssissse s ...100.026 31,898 31,890 31,882 0 (8) 0 [ a0 | 4.950 |...... 4.870 [JAJO.. 12/05/2012. | 10/01/2025.
36656A AG 3 [GRBSL 181 A3 - CDO......ccoevriicririsrisricenisnisenisnissisesississsssssssssessionns | sveene | G v | ol TFE icn.en.500,000 ... 99.859 499,297 500,000 | ... 500,056 0 7 (V0 [OUPOORPRRRPROON | I IO 3.890 |...... 3.902 [JAJO.. 05/18/2018. | 07/17/2028.
68269C AA 4 |OMFIT182A-ABS........... ..102.640 | ..coooveneee 1,026,403 | ............. 1,000,000 | ... 999,856 0 44 (V0 [OPPRURPRRRROR |  IO 3.570 |..... 3.601 [MON... 03/12/2018. | 03/14/2033.
75574W  AA 5 |[RCMT 18FL2 A- CDO. ...100.004 .341,678 341,664 | ... 341,641 [ oo | 1) [0 [0 2642 |.... 2.706 |MON... 06/15/2018. | 06/25/2035.
78449P AB 5 |SMB 18A A2A- ABS ...103.656 518,278 500,000 | ... 499,940 | ..ovvevrverrnennn0 |17 | 0 | 0 3.500 |...... 3.529 MON... 03/14/2018. | 02/15/2036.
803169 AQ 4 | SRANC BRAFR = CDO......ooiiiimiiiieiiieiiceiiessiisess e ..100.323 | s 1,003,230 | .ccovors 1,000,000 | ..ocovvennee 1,000,029 | .oooovvvveverieen0 | o0 [ 0 0 4.088 |...... 4.108 |MJSD. 04/30/2018. | 06/24/2030.
83404R  AB 4 |SOFI18B A2F -ABS........... ...101.661 .508,304 500,000 | ... 499,643 | ...coovviivviieenn0 [ 90 | 0 | 0 [ 3.340 |..... 3.379 |MON... 03/13/2018. | 08/25/2047.
87248T  AD 7 [TICP 7B2- CDO....coevvemsrrerrrrirnreirsrriiseneiinnseinnsesssssessssssssssssnssssnsssnsssinnnees | eovenne | G| o | el TFE | innre221,000,000 | ... 99.610 .996,103 1,000,000 | ..ocovvennee 1,000,030 [ .ovovvrvinrrrreenn0 | o33 [0 0 3.650 |...... 3.666 [JAJO.. 06/12/2017.| 07/16/2029.
87267)  AA 1 |TFINS 182 A1-CDO......coooiviiceiecricceseeesenessnessnesssnesssnsessnssssnssssnnnns | convnen | C [t | il IFE | 870,071 | L. 99.994 870,017 870,071 | ... 871,061 [ o0 | e 1,016 | 0 [0 [ 3.760 |...... 4.349 (MJSD. 11/20/2018. | 09/30/2039.
87974K  AS 3 |TELOS 145R A2R - CDO.......ccoomriiiicrinniiniiiniinsisciissiesssssississsiessiesssnsees | coeene | oo [ covsneeend | el IFE ] 01,030,969 ... 98.611 1,050,000 1,036,192 | .ooovvvvvverieenn0 | 5,049 | 0 [0 3.252 |..... 3.803 [JAJO.. 12/19/2018. | 04/17/2028.
89613T  AA 6 [TAH 18SFRT A - ABS ... 102.740 ...1,027,404 1,000,000 | ...cccooeeuee 1,000,000 | ..oooovvivnrriienn0 | i, 914 | 0 |0 3.530 |..... 3.524 |MON... 2, . 04/11/2018. | 05/19/2037.
97988Q  AA 2 |WDMNT 172 A= CDO.....ooniviiiiiiniiinnnissciissssissssissssnsssssssssssnsssssnssssssssssnssns | oonnees | oo | coeennned | e IFE ] 10000000...500,000 ] ... 99.906 499,531 500,000 | ... 499,849 | ..ooovciiiniinnn0 [ (84) | 0 |0 [ 3.803 |..... 3.823 [JAJO.. | oo 3,962 | .......... 21,950 | 05/25/2017. | 07/18/2028.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX 11,643,030 XXX XXX XXX 409,550 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ocvvvvnierernisiinisissisnies XXX 17,078,518 XXX XXX XXX 543,124 XXX XXX
Totals
7699999. Total - Issuer Obligations XXX 9,092,729 8,745,000 | ....cccc..... 8,844,855 | ..o 0 [ (37,653) | ..ovvveniinnnnd 0 XXX XXX XXX | s 77475 292,619 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities.. XXX 5,348,607 5,387,834 | ............ 5,326,139 0 4,343 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities... XXX 8,415 8,417 8,404 0 (1) 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities XXX [ s 30,357,403 | ........... 29,563,737 | ...cccco... 30,006,721 | ..cooooovniicnnienand [ I (IS | — 0. . XXX XXX XXX XXX XXX
8399999, Grand TOtAl - BONGS............couuuuiiiiieiiciiiciiie s XXX | 44,807,153 | ............ 43,704,987 | ........... 44,186,120 | ......cooovvecnennd 0. (119,746) | ... (V) [T 0] XXX XXX XXX XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted |  Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./A.C.V. Change in strative Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | /Accretion | Recognized (15+16-17) B./A.C.V. Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
617475 50 4 |MORGAN STANLEY. [n].] 25,000,000 ] ........ 25.00 | .....22.686 | oo 467,500 | .....22.686 567,153 | . 467,500 25,348 0 0 0 | 3FE....... | 06/27/2006.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred. ... ... 467,500 XXX [ 567,153 | .o 467,500 25,348 0 0 0 0 XXX XXX
8999999, TOtal = PrefErTam SIOCKS. .........oveieiireiiiiieicicie ettt es sbsesse s st s se st s s s bt s st ss s st s st b st sse s s snsensessnsas | sbssensessssas 467,500 XXX [ e 567,153 | coevrerinnn 467,500 25,348 0 (1 [ (01 I 0 0 0 XXX XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1" 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
C Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

22282E 10 2 | COVANTA HOLDING ORD... ....28.000 ..416 .383 7 28 .0 40 40 0 | 12/08/2008. | .

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded. 416 7 28 .0 40 40 0 XXX
9799999. Total - Common Stock 416 7 28 .0 40 40 0 XXX
9899999. Total Common and Preferred StOCK..........cuuverireneiieiiereneeiricenns ...467,916 XXX 567,568 467,883 | ..o 6,396 25,376 .0 40 40 0 XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  6C 9 |UNITED STATES TREASURY .....covimiiiiirinirnissirensnincenas 03/06/2019........ GOLDMAN 300,023 300,000 414
0599999. Total - Bonds - U.S. GOVEIMMENL........c..ovieieeieiiriieiieiei sttt sttt ettt esssssnsensenan 300,023 300,000 414
Bonds - U.S. Special e and Special A
20775C  5S 9 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 10/09/2019........ MORGAN STANLEY CO 1,080,780 1,000,000 0
3133N3 VN 1 |FH RE6021 - RMBS. 10/15/2019 VARIOUS 2,006,406 2,000,000 2,667
3140QC DT 0 |FN CA4613 - RMBS. 11/07/2019........ Bank of America Merrill Lynch 1,009,690 993,698 1,159
31418D  HY 1 |FN MA3846 - RMBS 10/18/2019........ CREDIT SUISSE SECURITIES (USA) 1,003,281 1,000,000 | ..ovovreieirierseeenen 1,750
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.......... 10/04/2019........ BARCLAYS CAPITAL INC FIXED INC.......cccvvvvrrrrrnene 555,245 500,000 0
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C 10/04/2019 MERRILL LYNCH PIERCE FENNER 537,140 500,000 0
63968M  UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG 10/03/2019 P IMOTGAN. ..o 534,520 500,000 0
647201 JJ 2 [NEW MEXICO MTG FIN AUTH. ..ot 10/03/2019........ RBC CAPITAL MARKETS 538,550 500,000 0
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.........c.viuiiiiiriiriiiieieissiseseseseesssenssneaes 7,265,613 6,993,698 5,576
Bonds - Industrial and Mi:
03880V AC 4 |ARCLO 19FL2 AS - CDO....ccovverivieirireriniiieerississeesisenssssseerissisesessssssssessesssssssssesssssssssessssnsssnns | Groneonernenes 11/01/2019........ P MOTGAN. ..o 500,000 500,000 0
05587T  AA 4 |BSPRT 19FL5 A - CDO. 05/20/2019 CREDIT SUISSE SECURITIES (USA) 500,000 500,000 0
74968R  AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2.......cciiiiiiiiniiieiisiisnnsiserssisse s sienseniees 10/09/2019........ NOMURA SECURITIES/FIXED INCOME.........ccctuiiiiiininnisisssisensiissesns s snsssssensnssssensnes 992,259 1,000,000 0
3899999. Total - Bonds - Industrial and Miscellaneous 1,992,259 2,000,000 0
8399997. Total - BONds - Part 3.........cciiiiiiiiiiiis s 9,557,896 9,293,698 5,990
8399999. Total - BONDS.......coiiiiiiiiiiiieisni s 9,557,896 9,293,698 5,990
9999999. Total - Bonds, Preferred and Common Stocks 9,557,896 XXX 5,990
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser 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 R85 [UNITED STATES TREASURY oot [ - ] 96/17/2019. [ Maturity @ 100.00...vovvcsccscwc [ oo T 2,980,000 2,980,000 2,981,630 2,980,267 [ (267) 0 (267) 0 2,980,000 0 0 0 17,325 | 06/15/2019.
0599999. Total - Bonds - U.S. GOVEMMENL.........ovucuuriiirrrrirississsssssessssssssssssssssssssnns | ssssssssssssssssssss s | 2,980,000 | ....... 2,980,000 | ....... 2,981,630 | ......... 2,980,267 | ...ooo.oe..... 0 . (267) 0 (267) 0 2,980,000 0 0 0. 17,325 XXX
Bonds - U.S. States, Territories and Possessions
68609T DM 7 [OREGON ST [ [ 1200272018, [ Dot .o | 40,000 | oo 40,000 | oo 43,066 42,457 [ —— (240) 0 (240) 0 40,000 0 0 [ 1,010 | 12/01/2048.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...............ccooirvvviiniiiiiiiiniiiins onvviisssssisssssisssssissssssssssssssssssssssssssns | 40,000 | ooov..... 40,000 | ......... 43,066 42457 () (240) 0 (240) 0 40,000 0 0 [ 1,010 XXX
Bonds - U.S. Special Revenue and Special Assessment
196479 2D 0 |COLORADO HSG & FIN AUTH......cooiiiiiirieiicciieccnisis .. [ 11/01/2019. [ Dir€Ct.......ovoeveveecees 20.000 21,134 21,134 0 (83) 0 (83) 0 20,000 0 05/01/2049.
20775B D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG......cccovvvvirrriinne .. | 12/05/2019. | Direct 35,000 36,228 35,975 (O I (282) 0 (282) 0 35,000 0 11/15/2035.
3133N3 VN 1 |FH RE6021 - RMBS .. [ 12/01/2019. | Paydown D A2472 | 12,512 | e, 0 0 (40) 0 (40) 0 12,472 0 11/01/2049.
31350A BR 8 |FEDMFH M034 A - CMBS .. | 12/01/2019. | Call @ 100.00..........crvverrerrrenns ..10,000 | .o ....10,275 10,059 0 (11) 0 (11) 0 10,048 0 04/15/2025.
31397P PV 6 |FHM MO012 A31- CMBS, .. | 12101/2019. | Paydown..........ovvvvvveeeviesseeceevies | 06,183 | ..........106,189 | ......... (LT T — 106,175 0 2 0 2 0 106,183 0 08/15/2051.
3140QC DT 0 [FNCA4613-RMBS - [ 12101/2019. | PaydOWN.....occocovvveensesscscc | 11,528 | oo 11,528 | i b T3 | 0 [ 0 | oo (186) 0 (186) 0 11,528 0 11/01/2049.
31418D HY 1 |FN MA3846 - RMBS .. 1 12/01/2019. | Paydown..........cconvevrrerneiierinnns 7.110 7134 0 (23) 0 (23) 0 7,110 0 11/01/2049.
45201Y R3 3 |ILLINOIS HSG DEV AUTH REV .. | 11/01/2019. | Direct 60,000 64,376 (O I (325) 0 (325) 0 60,000 0 10/01/2048.
546270 BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV............... .. [ 12/01/2019. | Paydown 134,890 134,890 0 (0) 0 (0) 0 134,890 0 11/01/2038.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPTHSG & C............. .. | 06/28/2019. 140,000 | ... .140,000 | . 0 2 0 2 0 140,000 0 09/01/2048.
594653 7N 1 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.... o | 1200272018, DGt oo | 125,000 | ......... 125,000 | ......... 132,896 | oo 131,423 | oo (Ul (820) 0 (820) 0 125,000 0 06/01/2047.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........... | .. [ 12/01/2019. | Paydown........cccccooooovvvvvvvvvvvvvvvcucaana | 17,873 | oo 17,873 | oo M7,873 | s 117,873 0 (0) 0 (0) 0 117,873 0 04/01/2045.
60416Q GH 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF........... .. 1 12/01/2019. | Paydown..........cccnieviernerireiienes 59,204 59,204 59,204 59,204 0 0 0 0 0 59,204 0 04/01/2046.
60416S KD 1 |MINNESOTA ST HSG FIN AGY o [ 1200212019, | DIFECE....oreessveesssne | 120,000 | ........ 120,000 | ... 129,503 | voovvvene. 123,455 | covvved [\ — (608) 0 (608) 0 120,000 0 01/01/2041.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.........cc....... .. | 12101/2019. | Paydown..........evvvvvveeeviseeseeceevies | 104,224 | ........ 104,224 | ..o 104,224 | oo 104,224 0 0) 0 0) 0 104,224 0 12/01/2034.
61212R 4G 8 |MONTANA ST BRD HSG o+ [12102/2019. [ DIfECE......cveveererrrieeriereieeriees 50,000 50,000 51,414 50,608 N (152) 0 (152) 0 50,000 0 12/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AUTH .. | 12/02/2019. 74,023 N (548) 0 (548) 0 70,000 0 03/01/2046.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS........cocommrinirirerinrirenes .. | 12/01/2019. | Paydown 44,415 0 121 0 121 0 44536 0 07/01/2043.
64986E AF 0 |NEW YORK ST HSG FIN AGY MULTI- FAMILY HS................. .. 1 09/01/2019. | DIFECE......ouvvuuvecreerireireiisriseiis 20,000 20,000 ..19,275 19,385 0 13 0 13 0 20,000 0 08/15/2038.
64988R GY 2 |NEW YORK ST MTG AGY REV .. | 11/01/2019. | Direct. 85,000 85,000 89,914 87,073 (0 I (256) 0 (256) 0 85,000 0 10/01/2030.
658877 FB 6 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R......... .. | 02/01/2019. | Direct. 25.000 25.000 25000 25000 0 0 0 0 0 25,000 0 07/01/2032.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. [ 12/01/2019. | Paydown 0 (0) 0 79,131 0 03/01/2036.
67756Q RT 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. [ 12102/2019. | Direct. 0 (1,230) 0 120,000 0 09/01/2036.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. .. | 11/01/2019. | Direct. 0 (485) 0 150,000 0 07/01/2036.
708796 B9 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M. .. | 12/26/2019. | Direct. 0 (201) 0 35,000 0 10/01/2041.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP.. .| 11/01/2019. | Direct. 135,000 135,000 144,883 | .ooov.... 141,854 0 (1,074) 0 135,000 0 04/01/2033.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. | 11/01/2019. 73,957 0 (489) 0 70,000 0 07/01/2043.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.... .. | 12/01/2019. 80,028 0 (0) 0 80,028 0 03/01/2046.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE. .. | 12/01/2019. 0 0) 0 84,423 0 09/01/2047.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS, .. | 12/01/2019. | Paydown... 0 9 0 109,498 0 11/25/2039.
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O.... .. | 10/01/2019. | Direct. 0 ) 0 115,000 0 09/01/2045.
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. | 10/01/2019. | Direct. 0 (679) 0 140,000 0 03/01/2046.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O.... . 110/01/2019. | Direct. 72,802 0 (296) 0 70,000 0 09/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS...........cccc.ovvvviiiiiiss woiriissiisnsisssssisssssssssssssssssssssssnns | 9 546072 | . 2546 078 | ... 2.631.535 | ool 2,572,013 0 (8,413) 0 2,546,149 0 XXX

Bonds - Industrial and Miscellaneous




I'vi3a

Annual Statement for the year 2019 of the GREAT AMER'CAN E & S |NSU RANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser 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
23342K  AC 8 |DRB1TAAZB - ABS......ooovoirerveeerenisceesiesiseesienssenienes . 12/25/2019. [ Paydown.........ccovvevevriirernrieenes 243,415 243,415 243,326 243,341 0 74 0 74 0 243415 0 0 0 05/27/2042.
28108P AA 4 |ESLFT12AAP-ABS o | TUOT/2019. | PRYOWN. o | 48,727 | o 48,727 48,727 0 0 0 0 0 48,727 0 0 0 10/01/2025.
28108P  AB 2 |ESLFT12AAT-ABS o | THOV2019. | PAYAOWN....ovvvcvcssvsns | 47,034 | o 47,033 47,033 0 0 0 0 0 47,034 0 0 0 10/01/2025.
32052K AB 1 |FHASI06AR2 2A1 - CMO/RMBS.........ccocovvvirirnn. . | 12/01/2019. | Paydown... 55 341 61,072 50,017 0 290 0 290 0 55,341 0 0 0 07/25/2036.
74968R  AA 3 |RPIT 191 A-CMO/RMBS..........ccoimvrirriirernrnererseiereenennes | o 12/25/2019. | Paydown... 9,932 9,932 0 77 0 77 0 9,932 0 0 0 10/25/2063.
75574W  AA 5 |ROMT1BFL2 A - CDO.covvevrvrssnsirsis | 1212612018, | PaYAOWN. oo | 658,322 | ......... 658,322 | ......... 658,322 0 0 3 0 658,322 0 0 0 06/25/2035.
78447V AC 2 |SLMA13BAZB - ABS.......cooiiciirieeeresniee e . [ 11/01/2019. | Paydown............ccoovevvvmscvmscriisns | 179210 | oo 179210 | oo 179,210 0 0 0 0 179,210 0 0 0 06/17/2030.
83405L AA 8 |SCLP175A1-ABS.... .1 09/01/2019. Paydown... 264,589 264,589 264,578 0 0 7 0 264,589 0 0 0 09/25/2026.
85022W AA 2 |SCFT16AA-ABS | 07/01/2019. | Paydown... 474,191 LAT4191 | .........476,858 0 0 0 0 474,191 0 0 0 11/25/2023.
872670 AA 1 | TFINS B2 A1 - CDO.cctntttss C| 12130/2019. | PaydOWN. oo | 129,929 | v 129,929 | oo 129,929 0 0 4 0 129,929 0 0 0 09/30/2039.
92935V AE 8 |WFRBS 11C3 A3- CMBS .. | 12/01/2019. | Paydown... 62.168 62.168 62.149 0 0 85 0 62,168 0 0 0 03/15/2044.
98954R AH 3 |ZIGG 1RAR-CDO | 03/14/2019. | CANTOR FITZGERALD + CO.ovoce | v | o 997,500 | ... 1,000,000 | ...... 1,000,000 | oo 1,000,040 0 0 94 ] — 1,000,134 | v [ (2,634) | o (2,634)| .......16,368 | 04/17/2029.
3899999. Total - Bonds - Industrial and MiSCEIIBNEOUS.....vsvssvesvss vt vsvss st v s | 3,170,358 | ...... 3,178,589 | ...... 3,169,249 3,157,468 0 0 634 0 3,172,992 (2,634) (2634)] ......54,188 | XXX
8399997. OB - BOMMS - P 4. 8,736,431 | ......8,744,667 | .....8,825,479 8,752,206 0 0 (8,286) 0 8,739,141 A2710)| o (2,710)| .136,968 | XXX
8399999, TOal - BONGS. v v | 8,736,431 | ...... 8,744,667 | ...... 8,825,479 8,752,206 0 (8,286) 0 8,739,141 (2,710) (2,710)] ...136,968 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS......c.vvrvvsvssivsvsstissvstitississ vttt | 8,736,431 XX | 8,825,479 | ..o 8,752,206 0 (8,286) 0] 8,739,141 | oo 0| 2,710)| o (2,710)] ... 136,968 | 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. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
The Bank of New York Mellon. New York, New York 0.25 1 0 5,315 | XXX
PNC Bank Pittsburgh, PENNSYIVANIA............c.cevuevveicicieieieieieseseeesesssseesesens | evnienns | evvenind 0.00 0 0 46,790 | XXX
0199999. Total - Open Depositorie: XXX 1 0 52,106 | XXX
0399999. Total Cash on Deposit XXX 1 0 52,106 | XXX
0599999. Total Cash XXX 1 0 52,106 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 18,431 | 4. April 13,987 | 7. July 77,357 | 10. October. 52,729
2. February 18,045 | 5. May 14,057 |8. August. 60,379 | 11. November. 52,315
3. March 18,038 | 6. June. 26,579 | 9. September. 2,595,511 | 12. December. 52,106
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Annual Statement for the year 2019 of the GREAT AMER'CAN E & S |NSU 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
461473 20 9 | INVESTORS:DWS TRS INST.....ouuivrurimmieiueimseissessseseseessesssesse st esssse s bbb ... | 12/30/2019....... ...1.510 1,486
825252 40 6 |INVESCO TREASURY INST.....coovrverrsccseriecvrnrnnsssssssns - [12/3012019....... - 169,064
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........ccccccooiririiniicniiciccccsccs 170,551
All Other Money Market Mutual Funds
711991 00 O [ TD BANK DEPOSIT SWEEP..... ..o oeeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeseeseeseseseeessseseeesssessseesees e seseeesseseseesseeeseeseeesesesesesesees e eeseeeseseseseeeseeseeeeseeseeesseseseeeseeeeeses  oeeeossseeseoeseeeeeeseaeeeiees SD.ooinne 09/03/2019....... [ covrvrrirrn L0 O N | I IS 0 0
8699999. Total - All Other Money Market Mutual Funds. 0 0
---------- 170,551

8899999. Total - Cash Equivalents

8¢d
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GREAT AMERICAN E & S INSURANCE COMPANY

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........cccocooeriiiriiierireninnd AL | .. 0 0 0 0
2. Alaska..........coeveeereeriererierieneen AK 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... 0 0 0 0
5. California........ccccocoumeivnriinnirnnnens 0 0 0 0
6. Colorado 0 0 0 0
7. ConnectiCut.........coovvenerevinriincnens CT|. 0 0 0 0
8. Delaware..... DE|...... B.... | PROPERTY AND CASUALTY. 3,013,666 3,065,126 0 0
9. District of Columbia 0 0 0 0
10.  Florida.....cccoccovvuuee 0 0 0 0
11, GEOIGia. ..o 0 0 0 0
12, Hawaii 0 0 0 0
13.  Idaho. 0 0 0 0
14, lllinois 0 0 0 0
15, Indiana.......cccoovveinnninniinns 0 0 0 0
16.  lowa 0 0 0 0
17, Kansas.......cocineriinnerinenes 0 0 0 0
18.  Kentucky... 0 0 0 0
19.  Louisiana... 0 0 0 0
20. Maine 0 0 0 0
21, Maryland . 0 0 0 0
22.  Massachusetts PROPERTY AND CASUALTY 0 0 137,978 140,097
23, MiChigan.......coooerveeneereevnnerreennnnd PROPERTY AND CASUALTY 0 0 117,975 122,124
24, Minnesota.......ccccuuervenerrierrinnnns 0 0 0 0
25.  Mississippi 0 0 0 0
26, MiSSOUM....ooorurerrrircriierireriennd 0 0 0 0
27, MONtaN@......erverrerrrerienrerseennd 0 0 0 0
28. Nebraska 0 0 0 0
29, Nevada.....rrennerenend 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... » . | PROPERTY AND CASUALTY. 0 0 123,106 127,434
32, New MeXiCOo.....oocuverrrmerrirerrirns 0 0 0 0
33 New York PROPERTY AND CASUALTY 0 0 2,784,590 2,874,039
34, North Carolina 0 0 0 0
35.  North Dakota..........ccceeververereesND | o 0 0 0 0
36. 0 0 0 0
37. 0 0 0 0
38, Oregon......cooeeevmecrevrnrrsrrnrenn s OR | e 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. 0 0 0 0
41, South Carolina...........ccccoeeeererrenes SC|..... B.... | PROPERTY AND CASUALTY. 0 0 300,141 311,564
42, South Dakota SD|.. 0 0 0 0
43, Tennessee..........ccoowvmruvenrinnnes TN .. 0 0 0 0
44,  Texas TX | s 0 0 0 0
45. 0 0 0 0
46. 0 0 0 0
A7, VIrginia.....cooeeveeneeneeneneeees 0 0 0 0
48.  Washington... 0 0 0 0
49.  West Virginia. A 0 0 0 0
50.  WISCONSIN......coovvuriicriicriiiennsd 0 0 0 0
51.  Wyoming 0 0 0 0
52.  American Samo 0 0 0 0
53, GUAM....coererereeeereeeerieierieneene . GU | e 0 0 0 0
54.  Puerto Rico 0 0 0 0
55.  US Virgin Island . 0 0 0 0
56.  Northern Mariana Islands............ MP | i 0 0 0 0
57.  Canada.......ccoecvmricvnnrennnn . CAN | Lo 0 0 0 0
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 3,013,666 3,065,126 3,463,790 3,575,258
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
BB03. s | i 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)........covenienrinrinrinnas XXX XXX 0 0 0 0
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