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Annual Statement for the year 2019 of the G REAT AM E RI CAN CAS UALTY IN S U RAN C E COM PANY

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
1.04 U.S. Political Subdivisions of States, Territories and

U.S. GOVEIMMENLS........coeveieeieieiece et
All Other GOVEIMMENS.........c.cvuiveieiierieieie et sssees
U.S. States, Territories and Possessions, etc., Guaranteed.............

Possessions, GUAranteed...........cc.euereiverereieieeesiseiesessessse s
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed..........cccueruierieriecseese 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

............................ 0].
............................ 0].
................. 512,948 |.

................ 0.0
................ 0.0
................ 4.5

................. 0.0
................. 0.0
................. 4.5

................ 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.cocuuceee. 2,241,535 | .covvrrne. 195 | 2,241,535 | oo (V)8 I 2,241,535 | ............... 19.5
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 ASSEES. ... rrverrrierssersssseresssenssseessssssnss st sssensssssssssseness | eessseeenns 11,479,032 | oo 100.0 | .o 11,479,032 | oo 0] 11,479,032 | oo 100.0
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Annual Statement for the year 2019 of the GREAT AM ERICAN CASUALTY 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 CASUALTY 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 6,989,627
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuiiirieiiercie s ssss st s bbbt bbbt st s et e st 3,629,070
3. ACCTUAI OF GISCOUNL......cvevvvesieesiesesis sttt 980
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 0
44 Partd, COIUMN Tttt R 0 0
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 0
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN ...ttt et bbbt 1,345,070
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 37,109
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) 9,237,498
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 9,237,498
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Annual Statement for the year 2019 of the G REAT AM E RI CAN CAS UALTY IN 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... .0 .0 .0 .0
Governments (Including all obligations 2. Canada........ .0 .0 .0 .0
guaranteed by governments) 3. Other Countries .0 .0 .0 .0
4. Tofals............... .0 .0 .0 ...0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..cocieieeieieeeisieiis | e 512,948 | oo, 530,975 | oo 543,950 | oo 500,000
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....ccniinirinecessninncennns | v 4,226,911 | oo 4,227,355 | coooovivirincii 4,257,006 | ...ooveovninriinnnns 4,045,592
Industrial and Miscellaneous, 8. United States..........cccoveuveines | cvcrverivciiiciinenene 3,997,624 | ...covvis 4,054,453 | ...covvvvviins 3,995,728 | ..o 4,003,451
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNAda.......cievieiereeieeiens | e (0 TR (0 R [0 I 0
and Hybrid Securities (Unaffiliated) 10. Other Countries.......covenrirriens | corversisneississinnnnns 500,015 | oo 501,615 | oo 500,000 | .oovrrierieiinienieies 500,000
11, TOtAlS. oo | corrirsessirensnesneaes 4,497,639 | .o 4,556,088 | ..oooveirininnennenas 4,495,728 | oo 4,503,451
Parent, Subsidiaries and Affiliates 12, TotalS. ..o | v 0 [ o 0 [ o 0 [ oo 0
13. Total Bonds......cooevvreneerenenns | covvceiiniiiennn 9,237,498 | oiiiiiie9,314,398 | 9,296,744 | 9,049,043
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cccovvrneinciennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries.........c.cccoe..
23. Totals......coviiiiiiiiicinisciici | s 0 [ i [0 R 0
Parent, Subsidiaries and Affiliates 24, TOtalS ..o | s 0 | oo [0 o 0
25. Total Common StoCKS.....cee. | oovvciiciiniiniiisiiisiisiian) 0 [ o [0 R 0
26. Total StoCKS......coururmrerssersenns | v 0 [ o 0 | e 0
27. Total Bonds and Stocks...... | ....ccccoevvnerrennns 9,237,498 | .oovvveiriciis 9,314,398 | ..oovvveicis 9,296,744
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Annual Statement for the year 2019 of the G REAT AM E RICAN CAS UALTY | NS U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 1

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

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

3.3
3.4
35
3.6
3.7

T NAIC Lo sesssssesssssiessssnnns | sevsnesssssssensessssensens0. | eeveeeiesienseissisnieneen 0 | e |0 |0 [t XXX [0 [ 0.0 | oo 355,021 | oo 5.1 | v [ 0
1.2 NAIC 2.t ssesssssssessssssessssnnss | sessnsesssssssensessesennens0. | evveiessienieinnisnienens 0 | e |0 |0 [t XX [0 [ 0.0 |0 e, 0.0 | oo [ 0
1.3 NAIC 3o sesssssssessssiesssssnss | sevessesinssssesssssnensens0. | evveesesienseissisnieneens 0 | eveveeieieineisiieienenns |0 |0 et XXX [0 [ 0.0 | o0 e 0.0 | oo [ e 0
14 NAIC Ao sessssssesssiessssnes | sessessssssenssssssennens0. | eeveesiesieneissisnienen 0 | e |0 |0 [t XXX [0 [, 0.0 | oo [V T 0.0 | oo [ e 0
1.5 NAIC 5. sssssssssessssiessssnns | sevsssenssssssensessesensens0. | evverisesienseissisniennen 0 | e | o0 |0 [t XXX [0 [ 0.0 | oo [V T 0.0 | oo [ 0
1.8 NAIC B ssesssssssessssssessssnns | ensnensssssensenseensens0 | avveiesissienseissisnieeens0 | avvnvesisnieississieniennnned | evvevsrienisissieeisniena | vvieisissieisisinend | XK e | v [, 0.0 | oo [ 0.0 | oo i 0
1.7 TOtAIS. .ot eissiesesssisnenenssnanes | esnrenssrsnsensenseennens0 | avveissniensessinnienens0 | a0 | a0 | e XK [0 [, 0.0 | o, 355,021 | oo, 5.1 | v i 0
2.1 NAIC T ssssiesessssessesssssssessesns | esensessessnsnsessienens0 | onveneissisensienenn0 |0 | o0 | e 0 e XXX | e | 0.0 | oo [V T 0.0 | oo [ 0
2.2 NAIC 2.t sssssssessssssssssessessns | esessessessssessessiensnsQ | oveveisssenenssiennennn0 |0 | o0 | e 0 e XXX | e | 0.0 | oo [V T 0.0 | oo [ 0
2.3 NAIC 3u.cceeeie e sssssssessesssssssessessns | envensessesssssnsessrenensQ | onverenssienensssennenn0 | o0 | o0 | s 0 e XXX | i) | 0.0 | oo [V T 0.0 | oo [ 0
24 NAIC ...t sssiessssssessesssssssssessns | enessessesnsnsensienensd | ceveneisnieenssienenn0 |0 | o0 | e 0 e XXX | e | 0.0 | oo [V TR 0.0 | oo [ 0
2.5 NAIC ..o sssssessssssesesssssssessessns | esensessessnensensieninsd | coveneinsienensiennenn0 |0 | e 0 | 0 | e XXX | e | 0.0 | oo [V T 0.0 | oo [ 0
2.6 NAIC 6. essstensssssensesssssssessessns | ssvensensensssnsenssisneesd | ooeeissieniensienienn0 |0 | iisinnennen0 | iesnnenmenen0 [ o) XXX | a0 o 0.0 | oo [ P 0.0 | oo i 0
2.7 TOMAIS. ...ttt snseiensnenenes | eeeresenseneesnan e snens
. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 NAIC1...
3.2 NAIC2...

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 CASUALTY |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 AMERICAN CASUALTY |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.........

................. 276,796
......................... 3.0

................... 18,530
......................... 0.2

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

TOtAlS....cvcvicecreece e e | s
Line 12.7a52 % 0f COL 9..vvvviviieiieeceeeeeseesneies | e

................. 317,736
......................... 4.5

................. 631,235
......................... 9.0

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......................

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

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

............... 2,999,277
....100.0

Includes $.....2,999,277 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.
0; NAIC3S....

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §...

......... 0;

NAIC 2§.......

...... 0;

NAIC4S§.......

0; NAIC5$%

0;

NAICBS............ 0.
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Annual Statement for the year 2019 of the G REAT AM E RICAN CAS UALTY | NS U RAN C E COM PANY

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..

oo oo

00
0.0
0.0

0.0 |..

...355,021

o

201

2.02
2.03
2.04
2.05

cooo

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..

664,943 | ...

1,205,501

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..

1,498,362

........................... 0
L5971 . ..1,498,580 |... ...994,975 2,810,877
69,423 3433241 | v 994,975 3,879,604

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
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Annual Statement for the year 2019 of the G REAT AM E RICAN CAS UALTY | NS U RAN C E COM PANY

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

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
9. SVO Identified Funds
........................... [V RN K
........................... [O 1 P o X
........................... 0 [ iinninnnnn.0.0

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - Acquired...

Total Bonds Current Year
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds...........ccccevvveverrnnnns

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 11.08 as a % of Col. 7.......

2,011,310

.976,857 |...

2,01
1,48

1,310
8,120

Total Bonds Prior Year
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds.........c.cc......

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

0

317,736 |...

ISSUET OBIIGALIONS.........oeeereeirereie e
Residential Mortgage-Backed Securities..........c.oeivieeniieieiriiennnn.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS........cooevriieeiieesiceeee e
Affiliated Bank Loans

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

Total Privately Placed Bonds
Issuer Obligations.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds.
Affiliated Bank Loans
Unaffiliated Bank Loans.
TOtAIS. ...t
Line 14.08 @5 @ % Of COL. 7...ooveviieieieeese e
Line 14.08 as a % of Line 11.08, Col. 7, Section 11




Annual Statement for the year 2019 of the G REAT AM E RI CAN CAS UALTY IN S U RAN C E COM PANY

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Si10, SI11, SI12, SI13, Si14



Annual Statement for the year 2019 of the GREAT AMERICAN CASUALTY |NSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

SLIS

1. Book/adjusted carrying valug, DECEMDET 31 OF PIHHOT YEAN.........cviiiieiieiciiisie ettt se st | sbassesssssstes e s st es e b s b s s bbb snsen s s s A763,834 | oo e 0 [ oo A763,834 | oo s 0

1,653,001

2. Cost of cash equivalents acquired 1,653,001

3. ACCTUAL Of BISCOUNL........oeeeiiiiie bbbttt | Hisb s s bbb bbb bbb bbbttt 0 | 0 | o 0 | oo 0
4. Unrealized valuation INCIEASE (ECIEASE).........euiueireiiieiieieieise ettt s sttt sttt s bt ssessesnsa | ebsesastessesast et e s s b s b s b e s s s b st bbb b et 0 | et 0 [ o 0 [ o 0
5. Total gain (I0SS) ON QISPOSAS..........cueiririiiiiiieiiisiie ettt ettt bbb st es sttt b s b s ensessessnsa | S1ebssessessssessessesensesses e s st s b en bttt en s bt en s sse s 0 | et 0 [ o 0 [ o s 0
6. Deduct consideration reCeIVEd ON GISPOSAIS...........cuiuiireiriiiieieiiiesiei ettt s et ss st en s ssbensessessns | ssessessssassessesastessessses e b s ssesses st sses st 4,228,900 | .o 0 [ o 4,228,900 | oo 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 NONAAMILEEA @MOUNES........c.eiiiiieieiceie et s et s s s st s s s s e s esseses | edsesessee et antes et st s et ee s st n sttt ettt en st 0 ] e 0 | e 0 | o 0

Q

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




Annual Statement for the year 2019 of the G REAT AM E RI CAN CAS UALTY IN S U RAN C E COM PANY

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
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Annual Statement for the year 2019 of the G REAT AM E RICAN CAS UALTY | NS U RAN C E COM PANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} 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. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
574193 JR 0 |MARYLAND ST SD. | [ 2 ...106.195 524,603 494,000 506,792 0 (5,629) 0 [0 104000 | ... 2.759 |MS...... 03/18/2014. | 03/01/2025.
574193 JR 0 | MARYLAND ST...cociiiimiiiiiiissnisssssenississsnssenssssssensssssssnsssssessssenssssssssssensns | onnee | oo | vesessseens 2 ...106.195 6,372 6,000 | ......... 6,155 () [C0)) 0 |0 1...4.000 |...... 2.760 |MS...... 03/18/2014. | 03/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX 530,975 500,000 512,948 0 (5,719) 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............... XXX 530,975 500,000 | ... 512,948 0 (5,719) 0 XXX 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 - Residential Mortgage-Backed Securities
3140QC DT 0 [FN CA4613 - RMBS......coovvieriieiieiniierierieneseesssissssssessesssssssssssssssssssensnes | eoveees | o | ovevsenes 2/ I L [ 498,989 |...102.028 501,046 491,085 498,750 0 ..(239) (V1 TR 0 | 3.500 |...... 2.954 |MON...| wccovrrnees 1,432 | o 1,432 | 11/07/2019. | 11/01/2049.
314180 HY 1 [FN MABBAB - RMBS......cooiiiiriiiiiiississiiienississsesssisssssensssnssessssssssssssnsesnsns | osnees | oo | oevessseeas 4 L 498,074 |...100.633 499,585 496,445 498,024 (] [10)) ()] I [Vl 3.000 |...... 2.931 |MON...| oo 1,241 | o 2,482 | 10/18/2019. | 11/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES..........vuuriiriiiiiinisiirissississni s enssnses | eonsesenssneens 997,062 XXX [ 1,000,632 987,530 | ... 996,774 0 (288) 0 s 0 XXX XXX XXX | e 2,673 | oo 3,915 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 Securities
34074M  HX 2 | FLORIDA HSG FIN CORP REV......ccovtririrmririeiieinirieriesesssesssssssssessenssesens | ooveens ...102.133 45,960 45,000 45,598 0 (1,169) 0 10/19/2011. | 01/01/2030.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R. ...110.165 550,825 500,000 554,615 0 ..(630) 0 10/04/2019. | 01/01/2050.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ...107.048 535,240 500,000 536,399 0 .(741) 0 10/04/2019. | 03/01/2050.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......cccoovvmmiiirinriniisniiienns | e ...100.285 163,527 163,062 163,062 0 0) 0 06/24/2015. | 12/01/2034.
61212R  3Q 7 |MONTANA ST BRD HSG ..101.414 131,838 130,000 132,134 0 (1,530) 0 05/01/2013. | 12/01/2043.
61212R 4G 8 |MONTANA ST BRD HSG.......coovviiiiiiiciiiiisissicesisssesissississsesssssnis | e ...102.094 168,455 165,000 166,810 0 (1,252) 0 08/29/2013. | 12/01/2044.
61212R T9 7 |MONTANA ST BRD HSG......cccoirerirriieriinineeieriesseessensssssssessesssesssenssnenns | woneees ...103.255 82,604 80,000 80,811 0 ...(983) 0 10/14/2011. | 12/01/2027.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ...105.310 526,550 500,000 533,974 0 ...(546) 0 10/03/2019. | 09/01/2049.
647200 4R 2 |NEW MEXICO MTG FIN AUTH [ ...103.744 311,232 300,000 315,388 0 (5,807) 0 03/16/2016. | 03/01/2046.
67756Q SR 9 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV......ccnviiniinerierieineiinsiinnns | cevenne ...109.250 191,188 175,000 181,603 0 (5,123) 0 05/26/2016. | 09/01/2036.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP. ...103.578 238,229 230,000 239,591 0 (5,297) 0 07/08/2015. | 04/01/2033.
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O.......oovvviviennniciinnrincins | coveeas ...104.102 281,075 270,000 280,153 0 (4,151) 0 03/24/2016. | 03/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities....... XXX 3,226,724 3,058,062 ...3,230,137 0 (27,229) 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........cooveiiinincinnees XXX ..4,227,355 4,045,592 4,226,911 0 (27,518) 0 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligati
478160 CD 4 [JOHNSON & JOHNSON SD.. 201077 | e 1,010,773 | oo 1,000,000 998,792 0 554 0 | om0 [000.2.250 .o 2.307 |MS...... 02/28/2017. | 03/03/2022.
89236T GL 3 [TOYOTA MOTOR CREDIT CORP......ccccvuvniminrimiinmrnsnsnississsnssnsssssensssness | soneene | oo | eovsensen ] | el IFE | 000,499,650 ... 99.665 498,326 500,000 499,570 0 20 0 .....2.019 |AO...... 10/02/2019. | 10/07/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...... XXX [ s 1,509,099 | .ooovvrs 1,500,000 | ..oooovnenne 1,498,363 0 574 0 XXX XXX XXX XXX
Industrial & Miscell us (Unaffiliated) - Residential Mortgage-Backed Securities
74968R  AA 3 |RPIT 191 A - CMO/RMBS | ....... | | ........... 4| ...... 151 491,202 |..... 99.090 490,529 495,034 491,346 0 144 (V] [ 0 | 2.750 |...... 3.001 |MON... | .o 227 | oo 2,647 | 10/09/2019. | 10/25/2063.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNHIES. ..o | conrsniisnianes 491,202 XXX 490,529 495,034 491,346 0 144 (U 0 XXX XXX XXX | e 227 | e 2,647 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
92935V AE 8 | WFRBS 11C3 A3 - CMBS | ....... | . | ........... 4 | ..... TFM | i 8414 |..... 99.977 8,415 8,417 | .o 8,404 0 (1) 0 s 0 ] 3.998 |..... 3.984 |MON... | oo 28 | i 438 |08/10/2011. | 03/15/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. ..ot sersnesneres | onesensssessesenens 8,414 XXX 8,415 8417 | ......... 8,404 0 (1) (L] [ 0 XXX XXX XXX | e 28 | oo 438 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
68269C  AA 4 [OMFIT 182 A= ABS.....ooiiirieiineiieeieisesissssse e iseessssssssssssensessssssssnsss | onnees | oo | vevenseenns 4. L1513 [ 499,893 |...102.640 513,202 500,000 499,928 0 22 (V1 TR (VN I 3.570 |...... 3.601 |MON... | o843 | e 17,850 | 03/12/2018. | 03/14/2033.
78449P  AB 5 [SMB 18A A2A - ABS......ooiiiirieriiiieississiiesiesesesssisssssesiessesessssssssnnnes | cennes | o | eeevienes 4. AFE| oo 499,909 |...103.656 518,278 500,000 499,940 0 17 (VN RTPURPPORRNOOON | I IOV 3.500 |...... 3.529 |MON... | wcoovorereecn 778 | i 17,500 | 03/14/2018. | 02/15/2036.
803169 AQ 4 | SRANC 3R AFR = CDO....coovvreiierrnrisereriesiseissensssissnsensssesssssssssssssinsns | vevinne | G [ eovvnrinnndh | i 1FE ..500,000 |...100.323 501,615 500,000 500,015 0 20 (VN RTOURRRION | I DO 4.088 |...... 4.108 |MJSD. | o811 | e 20,440 |04/30/2018. | 06/24/2030.
83404R AB 4 |SOFI18B A2F - ABS.......... 4] ... 1FE ..499,481 |...101.661 508,304 500,000 499,643 0 90 (V) URTPURPORRRTOOON | I IO 3.340 |...... 3.379 |MON... | o278 | e 16,700 | 03/13/2018. | 08/25/2047.
92917W AN 8 [VOYA 184 A2B - CDO......coruuiirinririsssisensisnssssesssssssisssnsssnsssssssssssssssssnsssnsssssns | onnees | oo | sesesseenas 4. 15 500,000 |...101.326 506,628 500,000 | ... 500,000 0 0 (V)] [ 0 | 4490 |...... 4.515 |JAJO.. | oo 4,739 | e 15,964 | 12/17/2018. | 01/15/2032.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHES..........civrriiriniiriniiniierssissienississessnsssssnsanens | eeressnssas 2,499,282 XXX 2,548,026 2,500,000 | ... 2,499,526 0 150 (U 0 XXX XXX XXX | e 1,149 | 88,454 XXX XXX
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Annual Statement for the year 2019 of the G REAT AM E RICAN CAS UALTY | NS U RAN C E COM PANY

Showing all Lon
7

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

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.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............ocuuiriiiiiiiiesise s | sneseanees 4,495,728 XXX [ s 4,556,068 | .............. 4,503,451 | ............. 4,497,639 0 867 0 [ 0] XXX XXX XXX | s 17,113 | ..ooe. 114,040 XXX XXX
Totals
7699999. Total - Issuer Obligations XXX 2,040,074 2,000,000 ..2,011,310 0 (5,145) 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed Securities.. XXX | 1,491,161 | .o 1,482,564 | ........... 1,488,120 | ......ccournv.. [V (144) | oo, 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities.................. XXX 8,415 8,417 0 (1) 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities XXX 5,774,749 5,558,062 0 (27,080) 0 XXX XXX XXX [ 31,419 | 141,557 XXX XXX
8399999. Grand Total - Bonds, XXX 9,314,398 9,049,043 | ............9,237,498 | ...cccoovvriinnnnn. 0. e (2R 7(0)] [— 0 XXX XXX XXX | ....50,723 | ... 191,056 XXX XXX




Annual Statement for the year 2019 of the G REAT AM E RI CAN CAS UALTY IN S U RAN C E COM PANY

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

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

E11, E12
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Annual Statement for the year 2019 of the G REAT AM E RICAN CAS UALTY | NS U RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special Revenue and Special A
3140QC DT 0 |FN CA4613 - RMBS. 11/07/2019........ Bank of America Merfill LYNCN.........c..ovuriiiccisresese e 504,845 496,849 580
31418D  HY 1 |FN MA3846 - RMBS. 10/18/2019........ CREDIT SUISSE SECURITIES (USA) 501,641 500,000 875
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.......... 10/04/2019........ BARCLAYS CAPITAL INC FIXED INC.......coccovverereriirans 555,245 500,000 0
57419T DL 2 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C 10/04/2019........ Bank of America Merrill Lynch 537,140 500,000 0
63968M  UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.......cocoiiiriininiinisineninnies 10/03/2019........ P MIOMGAN. . 534,520 500,000 0
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS..........c.iiiiiiiniiiniiieiiisiisissisissiines 2,633,391 2,496,849 1,455
Bonds - Industrial and Mi:
74968R  AA 3 | RMF PROPRIETARY ISSUANCE TRUST, SERIES 2.......ccsvuiririiereriiiieierssiseeesissiessesiees 10/09/2019........ NOMURA SECURITIES/FIXED INCOME............ccooniiiiiimiiiininisisiissiiesiesississsiesssiens 496,130 500,000 0
89236T GL 3 |TOYOTA MOTOR CREDIT CORP 10/02/2019........ HSBC SECURITIES 499,550 500,000 0
3899999. Total - Bonds - Industrial and Miscellaneous 995,680 1,000,000 0
8399997. Total - BONAS - Part 3. 3,629,070 3,496,849 1,455
8399999.  Total - BONDS.......cviiiiiiriiiiiiirisit s 3,629,070 3,496,849 1,455
9999999. Total - Bonds, Preferred and Common Stocks 3,629,070 XXX e 1,455
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SCHEDULE D - PART 4

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

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./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 R8 5 |UNITED STATES TREASURY......ccooommrvimirrirerrineniineniinns | . | 06/17/2019. | Maturity @ 100.00..........ccccovevneee 355.000 355.000 355 139 355.021 0 (1) 0 (21) 0 355,000 0 0 0 ... 1,553 | 06/15/2019.
0599999. Total - BoNds - U.S. GOVEMMENL........ovvvvevrmrriinrrrermesssisssssrsrssenssssssssssnes s sssssssss s ssssssssssssssssssssssssess | 355,000 | .......... 355,000 | ......... 355,139 355,021 0 (21) 0 (21) 0 355,000 0 0 [ 1,553 XXX
Bonds - U.S. Special Revenue and Special Assessment
3140QC DT 0 |FN CA4613- RMBS .. | 12/01/2019. | Paydown...........c..ovvvvirrincrinnncs 5,764 5,764 720 0 0 (93) 0 (93) 0 5,764 0 0 0 17 [ 11/01/2049.
31418D HY 1 |FN MA3846 - RMBS .| 12/01/2019. | Paydown.........cccovvuneriveririrens 3 555 3555 3567 | oo 0 0 (12) 0 (12) 0 3,555 0 0 0 11/01/2049.
34074M  HX 2 |FLORIDA HSG FIN CORP REV........cccoooovumviiirriiiniiiinnienns .. | 12/01/2019. | Direct 50,000 50,000 53,715 51,088 (R — (300) 0 (300) 0 50,000 0 0 0 01/01/2030.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG............ .| 12/01/2019. | Paydown.........ccooveerereerirerirennns 52,112 52,112 52,112 52,112 0 0 0 0 0 52,112 0 0 0 12/01/2034.
61212R  3Q 7 |MONTANA ST BRD HSG .| 12/02/2019. | Direct 50,000 50,000 52,477 51,089 0 0 (258) 0 50,000 0 0 0 12/01/2043.
61212R 4G 8 |MONTANA ST BRD HSG .+ | 12/02/2019. | DIfECL........vvererrireirrrireiieries 70,977 0 0 (17) 0 70,000 0 0 0 12/01/2044.
61212R T9 7 [MONTANA ST BRD HSG.......ccocoovvrirrriirrriicerieneiiesenenas .. | 12/02/2019. | Direct 40,677 0 0 (237) 0 40,000 0 0 0 12/01/2027.
647200 4R 2 |NEW MEXICO MTG FIN AUTH .| 12/02/2019. | DIrECL........vvererrircirrrieiieries 84,598 0 0 (645) 0 80,000 0 0 0 03/01/2046.
67756Q SR 9 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... + [ 12/02/2019. | DIreCt.......oovvvvvvevevissserviissnnnn [ 120,000 | 120,000 | 425.0210 | o, 125,255 | oo 0 0 (1,192) 0 120,000 0 0 0 09/01/2036.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP.........ccccouvvvinnnens o | 11/01/2019. | DIr€Ct. ... 80,491 78,808 0 0 (596) 0 75,000 0 0 0 04/01/2033.
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O..... | .. | 10/01/2019. | Direct 65,000 68,539 67,837 0 0 (317) 0 65,000 0 0 0 03/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS.............ccooeeciiiis covvinniviiinnsssissssssssssissssssissssssssssssinnnsis | 611,431 | oo 611,431 | oo 640,338 622,440 0 0 (3,866) 0 611,431 0 0 0 XXX
Bonds - Industrial and Miscellaneous
74968R  AA 3 |RPIT 191 A-CMO/RMBS.........cooveriiirerineiserieriserisseenns . [ 12/25/2019. | Paydown 4,966 4,928 0 38 0 38 0 4,966 0 0 0 24 | 10/25/2063.
78447V AC 2 |SLMA 13B A2B - ABS......ccovirieriiererieiierisssienisesessenns .| 11/01/2019. | Paydown .179,210 . 0 0 0 0 0 179,210 0 0 (R 2,728 | 06/17/2030.
83405L AA 8 |SCLP 175 A1 = ABS....cooiiiiiriiseiseiesieeieeseesesienisens .| 09/01/2019. | Paydown..........ccoveeucrverirnrirnnens ..250,119 132,291 0 3 0 3 0 132,295 0 0 0 959 | 09/25/2026.
92935V AE 8 |WFRBS 11C3 A3- CMBS .| 12/01/2019. | Paydown 211,282 62,083 0 85 0 85 0 62,168 0 0 0 | e 1,971 | 03/15/2044.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........oooccccvrrrrsvreesresvcrrsiits e | 378,638 | ........ 378,638 | ........ 645,538 373,584 0 127 0 127 0 378,638 0 0 0 5,682 XXX
8399997. Total - BONds - PAM 4. o | | 1,345,070 | ....... 1,345,070 | ....... 1,641,014 | ........... 1,351,045 0 (3,760) 0 (3,760) [ I 1,345,070 0 0 0 XXX
8399999. Tl = BONGS.....ooooeeriier s o || 1,345,070 | ....... 1,345,070 | ...... 1,641,014 | ........... 1,351,045 | oo (| (3,760) 0 (3,760) [ 1,345,070 0 0 0 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..........ocovvvoociiiiiiiiivrrrsnsssiiininins e | 1,345,070 XXX | 1,641,014 | oo 1,351,045 | ccoccovvicnn R — (3,760) 0 (3,760) (o [p— 1,345,070 0 0 0 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



Annual Statement for the year 2019 of the G REAT AM E RI CAN CAS UALTY IN 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. New York, New York 0.25 3 0 5477 | XXX
PNC Bank Pittsburgh, PENNSYIVANIA............c.cevuevveicicieieieieieseseeesesssseesesens | evnienns | evvenind 0.00 0 0 48,123 | XXX
0199999. Total - Open Depositorie: XXX 3 0 53,600 | XXX
0399999. Total Cash on Deposit XXX 3 0 53,600 | XXX
0599999. Total Cash XXX 3 0 53,600 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 5,797 | 4. April 5,147 | 7. July. 54,799 | 10. October. 53,711
2. February. 5,834 | 5. May 5,393 | 8. August. 54,095 | 11. November 54,032
3. March 5,784 | 6. June 5,193 | 9. September. 55,482 | 12. December. 53,600
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Annual Statement for the year 2019 of the G REAT AM E RICAN CAS UALTY | NS U RAN C E COM PANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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 B |INVESCO TREASURY INST.......oiiiiiiiieiiiieeisesesesesesesesesssesesssesesssesessse s ss s s | eebe et | coisnesianenes 12/26/2019....... | oo VA8 | oo | PR . £ - X 99,251
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO..........co.uuiiiiiiii 010 08888 E 110 H4EL LA L ssssssnsnni | 2,187,935 99,251
8899999, Total-CashEquivalents e | 2,187,935 | oo 2,738 | oo 99,251




Annual Statement for the year 2019 of the

GREAT AMERICAN CASUALTY 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 0 0 0 0
8. Delaware.........ccooevvvesemrrevirsennDE | o 0 0 0 0
9. District of Columbia . 0 0 0 0
10, Florida.....cooceu PROPERTY AND CASUALTY 0 0 219,539 227,257
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.........c..cccccurernenncd MA | .. 0 0 0 0
23. Michigan M e 0 0 0 0
24, Minnesota.......ccccuuervenerrierrinnnns MN].. 0 0 0 0
25.  Mississippi MS| .. 0 0 0 0
26, MiSSOUM....c.overrenerrrvcrirnerrireercee MO | i 0 0 0 0
27, Montana.......c..oeevenereenerineriinenes 0 0 0 0
28. Nebraska 0 0 0 0
29, Nevada.....ommeerrmereeneceeNV | i 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... . 0 0 0 0
32, New MeXico.....oocvverrreerrrnerrerecd NM | i 0 0 0 0
33 New York 0 0 0 0
34, North Carolina 0 0 0 0
35. 0 0 0 0
36. PROPERTY AND CASUALTY, 1,286,046 1,308,119 0 0
37. 0 0 0 0
38. 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. 0 0 0 0
41, South Carolina...........ccccoeeeererrenes SC | s 0 0 0 0
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 XX 1,286,046 1,308,119 219,539 227,257
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

E29




2019 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2H-Section 1-Other Liability—Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability—Claims—Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 EO1 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years SI02 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—Occurrence 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability-Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2-Products Liability-Claims-Made 66
Schedule D-Summary By Country SI04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B—Private Passenger Auto Liability/Medical 67
Schedule DB—Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB—Part A-Section 2 E19 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability-Claims-Made 68
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB—Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB—Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule PPart 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB—Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification SI14 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule DL-Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL-Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence Il
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made 71
Schedule F—Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 71
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability—-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P—Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5SR—Products Liability—Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R-Products Liability—Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability—Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability—Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P—Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P—Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule SI01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability—Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 1

INDEX




	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

