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Annual Statement for the year 2020 of the GREAT AMERICAN E & S INSU RANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENES.......ouuiieiirciieiineiieiineiieiiseiseeesesssssssssessssessness [ ceveeeensinns 2,298,915 | oo A7 | e 2,298,915 | coovveeieineineins 0 [ 2,298,915 | oo 4.7
1.02 All Other GOVEIMMENIS.........c.uivemererrerieiiinsiiessisesisesssessessessesssssens | resseesesssssnsssssenn (VN [P 0.0 [ oo (V1N (U [ (U [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ cccccuenn. 1,528,562 | ..covverrennen 3 [ 1,528,562 | ..o (U [P 1,528,562 | ..covvevrinnen 3.1
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUArANLEEM.........c.cveurerienieieieieeiieeereeeseeieesessssesees | cnersssisnene 387,502 | .coviriinnnd 0.8 | e 387,502 | oo (1N I 387,502 | .ooviiinnnd 0.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............coouureuneeneineineineisisesisesisesesssesssssens | esineenns 16,968,215 | ..o 347 | e 16,968,215 | ..oevereereiis (V1N I 16,968,215
1.06 Industrial and MiSCElANEOUS............c.euierevrerineireirseineineiseeseeiseieens | eeeenenes 18,426,570 | ..ooveoreeeen 377 | e 18,426,570 | ..covvvvrveverieieennn0 | e 18,426,570
1.07 Hybrid Securities............. 0.
1.08 Parent, Subsidiaries and Affiliates...........coceerereienennineneeineinens [ e 0
1.09 SVO Identified FUNGAS........ccvvuvierrinieineiinciiseeieiieiiesisessssssssssssseens | eeeessisnesissinsnisnenn 0
1.10 Unaffiliated Bank LOANS..........ccoeeiuneineieineireieieeneieiseseseeseisesseesnees |_ossessessssnsssessessenes 0
1.11 Total Long-Term Bonds...........ccoeveriereniiereieissiese e essssessens | covevenenne 39,609,763
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerereurrerenrininenereinees
2.03 Total Preferred StOCK.........coniueiienireieeineseieeeeseieessiseise e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .........c.. | veveerereereereinns 368 | .o 0.0 | v 368 | oo [V [ 368 | e 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ............cccocrvervennee.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other..........ccccoerenererninineiei
3.05 MUtUI FUNGS......oiiieiiririsceee sttt nes
3.06 Unit INVeStMENt TIUSES........ccvrurereireerisineireeeec e
3.07 CloSed-ENd FUNGS........ccoeurieenrireieireeeeeeise et
3.08 Total COMMON STOCKS........cererrereerereirresnneseeeeeseseeseesessesessssseseeseesns
4. Mortgage Loans Schedule B):
4,01 Farm MOMQAgES. ......cocviveieeieiecieieetese ettt ssssenes | cvesissesiesiesessese s (1 I 0.0 [ oo (118 I (V1 IO (1 I 0.0
4.02 Residential MOMGAgES. ......c.vureirererreirnernrieisesesssseseesesssssssssesssssens | essessrsssesssssnseeesenes (V] I (U0 (0] IO (O [ (V1N I 0.0
4.03 Commercial MOMGAgES. ......ovuvererrirrerrereisnssesisssseessssssssesessesssssssssness | sesssssssssesssssssssnssnnes (V] I (U0 (0] IO [V (V1N I 0.0
4.04 Mezzanine Real Estate LOANS..........cccovevenrereinineneinneneensineesssesenees | ceveneersieesnsensessenees (V1N I (UX0 I (U] IO [V [ (V1N I 0.0
4.05 Total Valuation AlIOWANCE. ..........ovrurerreeneireieiieeeneireeseesssessesessesssnens | ssssssssssssssssesssssssanes [V 0.0 | oo (U [P 0 i, [V 0.0
4.06 Total MOrGage LOANS.......ccvurerenrerinirnresenesnsinsesseseesessssssssssssessessnes | essssssssessssssssessnses (VN I (U0 (0] IO (O (V1N I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPEANY........cccrrrrnrnmerenernrenneseresessesnens | consenesseesssnssssennssens (V] I (UX0 I (0] IO [V [ (1 I 0.0
5.02 Properties Held for Production of INCOME..........c.cocveermrnrnrrnincnninens | covvneinisiensineinninn (V] I (U0 (0] IO [V [ (1 I 0.0
5.03 Properties Held for Sale..........ouvrurinrrririninniresseresnsesessssnsessessssens | ssssssssssssssssssssssseans [V [ORO [P (U [P [ I [V I 0.0
5.04 Total Real EState........ccoveeierirrireirescineiessnsiseeesssssesssssesssssssens | snsenssssnssnssnsessseens (V] I (UX0 I (0] IO [V (V1N I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......c..ccccuvrvrernninriesisesisssssssssesssessessses | covvsesssnsssnnens 34222 | o) (O [T 34,222 | oo, (U (PSP 34,222 [ .o, 0.1
6.02 Cash Equivalents (Schedule E, Part 2)..........cccovcuvevnernerneeneennenns | v 9,208,002 | ...cooverenee 18.8 [ oo 9,208,002 | ..o (U [ 9,208,002 | ...ocooereneee 18.8
6.03 Short-Term Investments (Schedule DA)..........ccocvvereveeieerieriereiiens | o (U1 I 0.0 oo (L I (1N I (V1 I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| c.cooevnee. 9,242,224 | .............. 189 [ 9,242,224 | .o (VN I 9,242,224 | ... 18.9
7. CONACt LOBNS......ccvvrircircircicieieieiseise e ensenssensensensaes | sbsessssssisssssssssessesens (VN [P 0.0 [ oo (V1N R (U [ (U [P 0.0
8. Derivatives (SChedulg DB)..........cccceueveieiereisesieieisesesesssesesesessessssssssenss | ceveesesesissssssssesn (01 I 0.0 [ oo (1] I (01 I (1 I 0.0
9. Other Invested Assets (SCheduIE BA).........ccccueeeveveviereeeeseeesssereesiens | cevveveeesisseessssenand (01 I (010 [ (1] I (018 I (1 I 0.0
10. Receivables for SECUMLIES.........c.vuveriieieeineeeesesesiesissisesseses | ceeseiseeneeneisennend (VN [P 0.0 [ oo (V1N I (U [ (VN [P 0.0
11. Securities Lending (Schedule DL, Part 1)..........cccocvveeeveveereeeeeriseeieens | cevveesesieseissenennad (01 I (00 [ 0. D00, G IS )00 G B XXX
12. Other Invested Assets (Page 2, Line 11)........ccoooevevveiinnnrrvveiinnncesvieissnneenns | v, 0 e 0.0 | e [0 0] e, O [ 0.0
13. Total Invested Assets
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Annual Statement for the year 2020 of the GREAT AMERICAN E & S INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10........ciiuiiieiieieieicise ettt sttt b s bbbt s s beee 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccourrrrirmrenrinrernenensineieseseessissesesssnesnenns 0
12, TOtAl VAlULION BIIOWANCE.........cerreriirciciecieei s8R 0
13, SUDLOLAL (LINE 11 PIUS LINE 12).... eeueeerueereeesseisseeeeseeesseessseessessseessesssseesssessssessse e s s £8 8888581885588 888888888 0
14, Deduct total NONAAMILIEA @MOUNTS...........iviiieiiciiririeeieeeiets et esse s ess s s skttt 0
15. Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14)........c.oiriririninrrrisenese sttt ssssssss st st ssessessssssessns 0
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Annual Statement for the year 2020 of the GREAT AMERICAN E & S INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YEAI......... i ettt b e f bbb bbb s bbbt 0

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 1B.........ouiveerciiieice ettt sttt ettt sttt bbb e s s st se st n e s bees 0
3.2 Totals, Part 3, COUMN 12.........ouieiceieeece ettt ettt bttt bt s sttt n s 0 0
4. ACCIUAN OF QISCOUNL.......o.veviiviecs ettt ettt a bbb st ses s e s s st b et b st s b s b s s R b e st e s s s bbb bae s s e s s b b s st en s s bt n s se st ante 0

5. Unrealized valuation increase (decrease):

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

0
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19.........coeiiriieieiesieie ettt sttt bbb s s s st s bbb et s s s b s s e bbb en s e s st enan st 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........ccoueicuieeiecicse ettt sttt bbbttt s bbb be s e st es et bnes 0
8. Deduct amortization of premium AN AEPIECIALION............ccveicveeeeieiciee ettt bt bbb s st s et b s s bbb s s s s s bbb es s s s s e st st enas 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17t 0
9.2 Totals, Part 3, COIUMN 14.........iierecereseees sttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........oiiiiriieiieeiieeeie it 0
10.2 Totals, Part 3, COIUMN 1.t esesise st 0 0
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccoceurrieiiericrerereiiessese ettt es e sess sttt st b st sessensaes 0
12, Deduct total NONAAMIEEA @MOUNS............rvrerreirrieseeisress s seseess st 0
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.uoviueiiiiiriieisiiessissesiss s sttt sb st sttt nen 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........vuu e ssees sttt es st £t enb s 44,654,035
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7...........ciuiueieieieieeie ettt sttt e ettt b s s st s st en s 5,025,806
3. ACCIUAL OF QISCOUNL........evicveeieteee ettt ettt bbb e a s bbb b s e s et s s s s st b s st ses s et s s s bt es bt s s bbb s st best ettt 21,739
4. Unrealized valuation increase (decrease):
41 Part1, Column 12................ 0
4.2 Part2, Section 1, Column 15... 0
4.3 Part2, SECtON 2, COIUMN 13........oiiieieecicteie ettt ettt sttt b bbbt s sttt s e baes 118
44 Partd, COMUMN T oottt 0 118
5. Total gain (108S) 0N diSPOSAIS, Part 4, COIUMN 19.........cceiiriieieiesieieseie ettt sttt bbbt s s s s st et s bbbt et s s b st es bt es s e s s st ense st 95,579
6. Deduct consideration for bonds and stocks dispoSed 0f, Part 4, COIUMN 7...........oeieiiiveieieiieeeee ettt st bbb se st et n s bees 10,007,322
7. Deduct amortiZation Of PIEMIUM...........cceviievrieteiet ettt ettt s et s s e s et s bbbt en s b e b e s e b s et n st bbb s b e bbb R bt st e s st et en bbb et s s se st ent s tae 160,023
8. Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 15.....oeeiiiieiciiretiee st 0
8.2 Part2, SEction 1, COIUMN 19.......c.iirreieieriisess sttt 0
8.3 Part 2, SECHON 2, COIUMN 16..........cruirireieeiierieiees sttt 0
8.4 Part 4, COIUMN 15.....oouiiiieieiieeiiseeiseesie st 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 PAME T, COIUMN T4ttt 14,658
9.2 Part2, SECHON 1, COIUMN 17 ...t 0
9.3 Part2, SECHON 2, COIUMN 4.ttt 166
94 Partd, COIUMN 13 ...ttt 5,495 20,320
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LN 2.........cc.ceuureerririrncriricrieniesessessesssessseseseenens 518
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10)........ccorrmmirimiieiiieriesisesisesi sttt 39,610,131
12, Deduct total NONAAMILIEA @MOUNTS............cuiiiiiiiiiiiii bbb bbbt 0
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......c..ccuiuiiiiiiiieieieese ettt sttt snen 39,610,131
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Annual Statement for the year 2020 of the GREAT AMERICAN 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... ..2,298,915 ..2,395,156 ..2,294,711 ..2,300,000
Governments (Including all obligations 2. €ANAGA. ..o | e 0 .0 .0 .0
guaranteed by governments) 3. Other Countries .0 .0 .0 ]
4. Totals.......coc..c. ..2,298,915 ..2,395,156 ..2,294,711 ..2,300,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS....ooveiieieieiisieiiisis | cvereississieisisneas 1,528,562 | coovovviiiiereinas 1,567,990 | .o 1,706,945 | oo 1,500,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS.....corerieiereieisisieiisisies | cverieissieseissisnienaas 387,502 | o 414,393 | oo, 398,361 | .o 370,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...cooiernerrrsirnnerinens | v 16,968,215 | ..coovvvvriciis 17,499,436 | oo, 17,181,919 | oo, 16,566,326
Industrial and Miscellaneous, 8. United States.......cccccvmrvriverens | vevveerrinereeennns 14,104,674 | ..oovoeienes 14,521,928 | ...ooovin. 14,108,132 | .o 14,224,120
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNada......c.cocvericiiierieii | e 0 | oo 0 [ oo 0 [ oo 0
and Hybrid Securities (Unaffiliated) 10. Other Countries.......ccooveviiies | covvrerrrrsresririsnnas 4,321,896 | ...oooovevran 4,283,783 | ..o 4,322,001 | oo 4,322,001
11, TotalS. .. | v 18,426,570 | ..coovvvrriciinn, 18,805,711 | oo 18,430,133 | oo 18,546,121
Parent, Subsidiaries and Affiliates 12, TOtAlS. oo | e 0 [ oo 0 [ oo {01 R 0
13. Total Bonds......ocuursmmsmsnssnsnes | covvvennriinnnnnnn 39,609,763 | ovvoecvvvvvecee.... 40,682,686 | .ooovvveerne40,012,068 | oo 39,282,447
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals.....cocoevveiinninnne
19. Total Preferred Stocks...
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada.......ccccoovververererennn.
22. Other CoUNries........occvvvniins | v 0 [ oo 0 [ oo 0
23, TOtalS. .o | s 368 | e 368 | s 217
Parent, Subsidiaries and Affiliates 24, TotalS.....coooieiieiiiiiin | 0 [ oo 0 [ o 0
25. Total Common Stocks......ee. | cooovecvciniinciiiisininee, 368 | i 368 | s 217
26. Total StOCKS......cmmermersernerns | v 368 | i 368 | e 217
27. Total Bonds and Stocks...... | .......cccccovvuennee 39,610,131 | o 40,683,054 | ......coovervenennne 40,012,285
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Annual Statement for the year 2020 of the GREAT AMERICAN E & S |NSURANCE COM PANY

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

1.5
1.6

0.0
0.0

0.0
0.0

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. U.S. Governments

11 NAIC eeesreseseesssesseesssssssesensessnenns | enenieenenennni 998,547 | i 1,300,368 IO I 2,298,915 | oo 5.8 | i 2,297,027 | .o 5.2 | 2,298,915 | coeoverieerieeeene 0
1.2 NAIC 2u.iciceeeeessissisensssssisenessssssssessssssenenns | seesessessssnssnsenessesns0. | vevennsnsenennesnneenens 0 | im0 | v 0 [0 [tk XXX e |, 0.0 | oo [V O 0.0
1.3 NAIC 3iireeeesnsensssssenessssnsnensssnsenenns | seenensessessssssseneniesns0. | evenernsnnenennessnennens 0 | s |0 [0 L b XXX |0 |, 0.0 | oo [V O 0.0
1.4 .0.0 .0.0

5.8

5.2

2.1

22
23
24
25
2.6

0.0

0.0
0.0
0.0
.0.0
.0.0
.0.0

0.0

3.1

3.2
3.3
34
35
3.6
37

TOtAIS. e nens

4.1
4.2
43
44
45
4.6
4.7

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

Totals

5.1
5.2
53
54
55
5.6

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

0

6,441,876

............... 1,614,710
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Annual Statement for the year 2020 of the GREAT AMERICAN E & S |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tt sssesensns | seiesieesnniens 978,784 |............. 14,804,329 |.....ccovvene. 1,740,682 | ..coovvvrenn 902,775 | covvevvrerrernineeeennd | i 9.0, GO IO 18,426,570 | ..covvrrrncrrerrennns 465 | . 16,915,494 | ..o 38.3 | 1,979,928 |............. 16,446,642

Totals

Parent, Subsidiaries and Affiliates

NAIC 1.




Annual Statement for the year 2020 of the GREAT AMERICAN E & S |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

(d).........4,566,439

............. 22,608,270

............... 8,570,060

............... 2,250,284

............... 1,614,710

23,163,121

............... 2,250,284
......................... 5.7

1,614,710
......................... 4.1

L0IS

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

Total Bonds Prior Year

Line 12.7 as a % of Col. 9....

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

2,076,088

..2,076,088

13. Total Publicly Traded Bonds
........................................................................... 1,614,710
Line 13.7as@ % Of COL. 7....oveveeeiievieeeeenieeeeesiieenns | evvnneennneiennene 16,0 | i 397 | 312 |80 | i 70 | 00 | 10000 | XX | e e XX [ e XX | i 100L0 [l XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........ccccevveviee | corveervevevieiereen 98 | o232 | e 183 | i35 | i |00 | 585 | b XXX et X [ XK | e 585 | XX,
14, Total Privately Placed Bonds
............... 1,334,035
.0

14.6 NAIC 6 .0

14.7 Totals....... ...1,334,035

14.8 Line 14.7 as a % of Col. 7.... 8.1

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cccceevevres | orveeriiieiiiniiienn2 | evviieceiiiieieinnnnn33.8 | o, 3.4

(@) Includes $.....16,446,642 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $ 0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes $ 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5GI designations and §......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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

............ 0; NAIC2§$

............ 0; NAIC3$

0;

NAIC4 §

............ 0; NAIC5

S 0;

NAICBS........... 0.



Annual Statement for the year 2020 of the GREAT AMERICAN E & S |NSURANCE 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 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 Issuer Obligations.
1.02 Residential Mortgage-Backed Securities...
1.03 Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities..

..998,547 |. .1,300,368 ...2,298,915 58 ..
......... . 0.0

0.0

...2,297,027 52 .. ...2,298,915
0.0
0.0

0.0

oo oo

o

5.2

. All Other Governments
2.01 Issuer Obligations.
2.02 Residential Mortgage-Backed Securities...
2.03 Commercial Mortgage-Backed Securities.

oooo

o

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations.
3.02 Residential Mortgage-Backed Securities...
3.03 Commercial Mortgage-Backed Securities.
3.04 Other Loan-Backed and Structured Securities..

3.05 Totals

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4,01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...

4,03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECULIES..........cccovierriereiiieriins | criirieiniisiaiinsinnas (L [ PP [ P (O P 0 | e XX | vrreieieisisieienenen0 | iiiiiiiieinennn000 | e, 0
4.05 TOtAlS.....cceviiiieieisiisserieisssnessessesssensesssssenssssssesssrsssssssnsesssssnsesessnses | ssnessensssensensersnrasQ | errersssensenernenneanees [ P 387,502 | o [0 I 0 [ XXX [ 387,502 | i 1.0 | e 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET OblIGAtIoNS.......cvcvveceeieiireiricieieieieieiee e sisseiesssessssnsens | srenseresssssssnsnseennnaQ [ eosenieennnns 516,335 | oo [0 OO I IO 0

5.02 Residential Mortgage-Backed SECUtIES. ........ocvvvrererenreienrnieiens | cvrerreeneenneni292,227 [ o 501,140 | vovvrreiine 80,987 | oo 11,643 | e 178
5.03 Commercial Mortgage-Backed SECUtIES..........cccovierrienrienniennns | cveveenniienneienend0 | e, (U1 I 0 | o0 | e 0
5.04 Other Loan-Backed and Structured Securities.. 4,463,618 |... ...6,360,889 |. .1,335,866 | ... ...1,614,532 .15,605,704 .18,435,870 .15,605,704

16,968,215 22,947,395 | ..o 519 [ 16,968,215

5.05 TOtalS......oiiiiiiriieisisciciss | senssnenneeni2g009,020 [ ceiriieiinnens 5,481,094 |............ 6,441,876 |.............. 1,347,508 |............. 1,614,710

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations.
6.02 Residential Mortgage-Backed Securities

.............. 3,998,386 | ......ccoevviriiiienl0 rerernnnn 3,998,386
................. 760,679 |.................662,308 v 1,823,417

6.03 Commercial Mortgage-Backed SECUties...........ccoviervieeriennieenns | eveveenneesneieeend0 | e, (U1 I 0 | om0 | 0 | e e XX | e 0
6.04 Other Loan-Backed and Structured Securities.. .. . ..10,045,264 | ... ...1,078,375 |. 12,604,767 11,570,851 | . .26.2 | .. . ...12,604,767
B.05 TOtAlS....cvueeieieseiierinirsei s snssnssenenssnssnnss | seseesenseneee s Q18 TO4 | wonreneunns 14,804,329 | ..o 1,740,682 18,426,570 | ..oooovivvneene 465 [ 16,915,494 | oo 38.3 | 1,979,928 |........... 16,446,642

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities
7.03 Commercial Mortgage-Backed Securities
7.04 Other Loan-Backed and Structured Securities..

7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities.
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities..
8.05 Affiliated Bank Loans - Issued
8.06

8.07
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Annual Statement for the year 2020 of the GREAT AMERICAN E & S |NSURANCE COM PANY

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed

901
9.02

SVO Identified Funds

Exchange Traded Funds Identified by the SVO........c.cccocvivininirenins

Bond Mutual Funds Identified by the SVO

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

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

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

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

10,01
10.02
10.03

Unaffiliated Bank Loans

Unaffiliated Bank Loa
Unaffiliated Bank Loa

ns - Issued.........cooevune

ns - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

SVO Identified Funds.

Affiliated Bank Loans.....

Unaffiliated Bank Loa

Line 11.08 @52 % 0f Col. 7.....coovrvereieeicecccieinas

Total Bonds Current Year

ns.

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

SVO Identified Funds.

Affiliated Bank Loans.....

Unaffiliated Bank Loa

Line 12.08 as a % of Col.

ns.

.............. 8,375,611
2,932,221

................. 469,245
..1,128,311

.............. 8,844,855
...5,326,139

.............. 5,847,541

4,343,447 |..

13.
13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET ODlIGAtIONS........ocveeiiicieieiceee s

Residential Mortgage-Backed Securities.........
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

SVO Identified Funds.
Affiliated Bank Loans
Unaffiliated Bank Loa

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

ns

.............. 3,705,026
...16.0

.............. 1,614,710
...... 7.0

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

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 Loa

ns.

Line 14.08 @5 @ % Of COl. 7.....cvvueveeeeiesieeecee e

Line 14.08 as a % of Line 11.08, Col. 7, Section 11

................. 861,413
........................ 5.2
........................ 2.2

.............. 1,334,035
........................ 8.1
........................ 3.4

................. 848,965
........................ 5.2
........................ 2.1
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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 2020 of the GREAT AMERICAN E & S |NSURANCE COM PANY
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 PHIOT YBAI.........c.cciiiiieiicteiieeiei ettt ettt s sttt saebns | sbssbetesssetes et ebes e b et s ssbebesseb et s et s enaetenes 5,013,317 | oot 0 | e 5,013,317 | oot 0

2. Cost of cash equivalents acquired

3. ACCIUAN OF GISCOUNL........cviiiiiti bbb | ohbb bbb 0 | s 0 | oo 0 [ s 0
4. Unrealized Valuation INCTEASE (ABCIBASE)...........c.cvueverrieieieeieiestese e tesseses s st ss st es s s s s s sses s st esses s sessasasasssases | oetissessesssssssessesstessesassassssessses et antesnsassensesanssnsans 0 [ oo 0 | oo 0 [ oo 0
5. Total gain (I0SS) ON GISPOSAIS..........cveviererieieiiescteetes et tes st sa et b st s bt ss s s s ss s s st et sses e bes s s s ss et ssssessnsstensns | oetessesssssssasses st sntess et st ensessesanssnsess et et anten et tnen 5B | oo 0 [ oot BB | oot es 0
6. Deduct consideration reCeived ON GISPOSAIS............ccccuieiiicreiieiieiiiee ettt b bbbt bbb s s ssaebessntes | bessssssessssebesssesessesebebs bt es e s bbbt n e bens 9,781,626 | ...ovveerercreree et 0 | o 9,781,826 | ..ot 0
7. Deduct amOrtiZation Of PrEMIUM..........c.cceieieieisce ettt ettt et et sttt s s bbbt a s s sae st saessnss | ntinsessessssastessesastes s s e sas s s s ess et et antes e basbensesansansans 0 [ oo 0 | oo 0 [ oo 0
8. Total foreign exchange change in boOK/AdUSEA CAITYING VAIUE..............cvuiviieereicteeee ettt ssssessens | etssessessssssessessses s s sssssssesse s sastes s s bensssanssnsans 0 [ o 0 | oo 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........cucuevirireiirieieseeeiee et sses | eteresissesssssesesssessssssebessssesessssesessesebennsesasnassenan 0 | e 0 | o 0 | oot 0

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8-T+8-9)........cccovrrrirrinrnrinriiriniinsississnsisssssinsss | ossressssssssessssssessssssssssessessssssessesssssnes 9,208,002 [ ..ot 0

11. Deduct total NONAAMILEA BMOUNS..........cuurveieiirieiieiirei ettt ses | e ent bR bbbt 0 | e 0 | s 0 | ot 0

12. Statement value at end of current period (LiNe 10 MINUS LINE 11)........ciiiiiiiiiiiesieiectesieses st scaeseessssssessessssssssssssessns | sesesssssssossessssssssssessessessssessessssssessessssans 9,208,002 | ...ooviitee e 0 | o 9,208,002 | ..ot 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccocccvvrererieiennen. 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, E02, EO3, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2020 of the GREAT AMERICAN E & S |NSURANCE COM PANY

SCHEDULE D - PART 1

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

0L3

1 2 6 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 16 17 19 20 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
i SiYe} Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective Amount Due &| Amount Rec. Maturity
CUSIP Identification Description tive Symbol Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  4X 5 |UNITED STATES TREASURY ...106.891 1,000,356 ..2.736 ..27,500 | 08/31/2018. | 08/31/2023.
912828  5A 4 |UNITED STATES TREASURY ...101.828 998,547 | o0 | v 2,026 | e [0 [100.2.750 | 2.961 10/10/2018. | 09/15/2021.
912828 6C 9 | UNITED STATES TREASURY ...102.656 190,008 | .oeeoviiriveeen0 [ D) [ eeririniieend0 0 {002,500 | 2.496 03/06/2019. | 02/15/2022.
912828  6C 9 |UNITED STATES TREASURY ...102.656 110,004 ..2.497 03/06/2019. | 02/15/2022.
0199999. U.S. Government - Issuer Obligations..........c.ccccvueane XXX . 2,298,915 XXX XXX
0599999, TOAI = U.S. GOVEIMMENE. ...vt1tesersseessesssesssseesssessseessees st E8 888818kt XXX | 2,395,156 | ..............2,300,000 | ....... 2,298,915 XXX XXX
U.S. States, Territories & P: (Direct and Guaranteed) - Issuer Obligations
574193 JR 0 | MARYLAND ST...oiuuiiuiiiiiiiiirseesenissssessesissessss s sssssesesessssissssssssns .. 104.466 | ...............402194 | ...............385,000 | ...cccc0c.n. 390,426 | .oovviiiiiiriinnn0 | v (4,542) | 0 [0 [ 4.000 |...... 2.759 03/18/2014. | 03/01/2025.
574193  JR 0 [ MARYLAND ST...oiviiiiiiieiriieiniissiiesieseseesssisssssessesssesssesesssssssenes ..104.466 | ... 120,136 | oo 115,000 | i 116,621 | 0 | e (1,356) | e [0 [ 4.000 |...... 2.760 03/18/2014. | 03/01/2025.
70914P  SK 9 |PENNSYLVANIA (COMMONWEALTH OF) ...106.817 B515434 | e | (10,562) | 0 | 0 | 5.000 |...... 2.760 03/18/2014. | 06/01/2024.
93974C  C9 9 [|WASHINGTON ST....oiiiiiiiiiriniirssssseesssssssssesssesssssssssessssessssssssssssnssssssssane 102315 | 511,575 500,000 506,082 | ..o [ oo (11,937) | iDL 5.000 |...... 2.536 03/18/2014. 07/01/2024.
1199999. U.S. States, Territories & Possessions - Issuer Obligations......... ettt ettt ettt r et er ettt en et er st eeetennae XXX ....1,567,990 ...1,500,000 1,528,562 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............. XXX ....1,567,990 ...1,500,000 .1,528,562 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obllgatlon
68609T DM OREGON ST ...ttt et ssssnsas ‘ ....... | . | ........... 2| 1BFE...... ...111.998 370,000 387,502 | .0 [ iiiiinenn(5,218) | 0 |0 [ 4.000 |...... 3.118 12/14/2017. | 12/01/2048.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations XXX | e 414,393 | 370,000 | ................ 387,502 XXX XXX . XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ XXX 370,000 387,502 XXX XXX | XXX | o 1,233 | o 15,103 XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencles and Authorities of Governments and Their U.S. Political Subdlwsu)ns Issuer Obligations
64990E DG 9 |NEW YORK STATE DORMITORY AUTHORITY, 2[1BFE..... 109105 | o 545,525 500,000 516,335 (U (7,975) | oo (U IR o [ IO 5.000 |...... 3.260 [JD.coce | v 1111 ] 25,000 | 03/19/2014. | 12/15/2027.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... XXX ] s 545,525 500,000 516,335 (| P (7,975) | v () XXX XXX ] XXX ] e 111 ] 25,000 XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3140QC DT 0 [FN CA4613 - RMBS......cccovvemiriiriierierinerienisseeesssssssnsenssssssssssssssessnns | seeveee | oo | evonnennedh | TA i ..103.848 | ....... 387,382 373,027 377,576 (V1 I (V1K) ] - (V1 TR | I IO 3.500 |...... 2.636 |[MON... | coovreneee 1,088 | oo 13,056 | 11/07/2019. | 11/01/2049.
314180 HY 1 [FNMA3846 - RMBS........ocoviieriniiiniisniissiienissnissessnssssissnsssssssssssssssssses | annens | oo | evvvercrendh | 1A i 102895 | i 480,903 | ..o 467,373 | oo 468,599 | ..o (V)] (261) ] covvinrirrins (] ISR o I 3.000 |...... 2.850 [MON... | .coovrenne 1,168 | oo 14,021 [ 10/18/2019. | 11/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... XXX ] s 868,285 840,400 846,175 (| [P (1,534) | e {1 XXX XXX ] XXX | e 2,256 | .......... 27,077 XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obllgatlons of A Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 2D 0 |COLORADO HSG & FIN AUTH ..117.209 900,000 940,835 0 | coeirerernne(8,253) | 0 [0 [ 4.250 |...... 3.499 11/28/2018. | 05/01/2049.
20775B D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG ..101.183 65,000 | ... 65,558 0 | coeieeerenn(1,092) | a0 [0 [ 2750 |...... 1.751 11/21/2012. | 11/15/2035.
20775C 58S 9 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN. ..108.007 | .............. 1,058,469 | ......c.ceevnnn 980,000 | ..cocvvevnee 1,049,834 | ..ooovvvevriiins 0 | correreree(9419) | i 0 [0 [ 3.500 |...... 2.497 10/09/2019. | 11/15/2043.
20775C LE 2 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......ccoovvererirrinriinniinns 106393 | 531,965 | i 500,000 | ..ovvrnrrrnns 499,994 (VI FVURRTRRPRRRPROON (0)  IUUPUURPUORPRURPOR N [SVPRPPORRPRORRPOPOR | B OO 2.900 |...... 2.900 08/05/2016. | 11/15/2029.
31350A BR 8 |FEDMFH 15M034 A - CMBS ...100.341 386,313 385,000 | .... 385,000 0 | e (518) | 0 [0 [ 4.150 |...... 4.040 09/11/2015. | 04/15/2025.
31397P PV 6 |[FHM MO012 A31-CMBS.......cccoovvvvenne 2102670 | e 735,585 | .ocvvrrirens 716,456 | ..coooovvrrnns 716,034 | oo 0 | o (182) | vieiincinnnn0 [0 [ 2.500 |...... 2473 05/11/2015. | 08/15/2051.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.....ccovvvverierirceiririnennne ..115.280 | ....... 564,872 490,000 | .... 540,359 0 | coreerenn(8,224) | viniinnnn0 [0 [ 4.000 |...... 3.024 10/04/2019. | 01/01/2050.
45201Y M8 7 |ILLINOIS HSG DEV AUTH REV 105654 | oo 422,616 | ..ccooerernnns 400,000 | .oooeverneens 420,079 | oveereieieind 0 | coerreenen(5,424) | o0 [ 0 [ 3.500 |...... 2.444 03/11/2020. | 08/01/2046.
45201Y  R3 3 |ILLINOIS HSG DEV AUTH REV ...107.576 392,652 365,000 | .... 381,285 0 | coireerene(5,294) | 0 [0 [ 4.000 |...... 3.206 . 12/01/2017. | 10/01/2048.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV.......ccccosvevnnrinerinrinens L0194 | 501,089 | .ocvvrrerens 491,519 | oo 491,519 (VI UURRPRRORRPRORON (0)  IUUPUURPUURPRURPOR | R [SVPRPPORRPRORPIOOPON | B DTOOON 2.875 |...... 2.875 14,126 | 04/18/2017. | 11/01/2038.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C. ...103.397 532,495 515,000 514,999 (VI FUURPPORPORRPPORON ) T IUPPOURPOORPOORPOR | R [SSPRPPORRPRORPIORPOR | B DTN 3.242 |...... 3.242 ..18,330 | 04/07/2017. | 09/01/2048.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C. 2108503 | oo 542,515 500,000 532,827 0 | o371 | eiieiinnnn0 [0 [ 3.500 |...... 2.602 ..15,313 | 10/04/2019. | 03/01/2050.
594653 7N 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.... ...106.212 520,439 490,000 508,879 0 | coeireerene(5481) | 0 [0 [ 3.500 |...... 2.730 ..17,058 | 09/23/2016. | 06/01/2047.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... ...103.831 ...392,598 378,112 378,112 0 | o] |0 [0 [1223.000 .. 2.999 ..11,340 | 03/11/2015. | 04/01/2045.
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1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SiYe} Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
60416Q GH 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........cccooveumrinmirinens | s - 1.AFE... 260,651 |...101.726 | ....... 265,150 260,651 | .... 260,651 0 | 0 [ 2.700 |...... 2.700 |MON...| .... 03/11/2016. | 04/01/2046.
60416S KD 1 |MINNESOTA ST HSG FIN AGY...... [SSSTURRRURTORIRRRRIOTS ISP - 1.BFE... 329,153 |...104.249 | ...ccooovvvrs 317,959 305,000 | .... 311,053 0 | 0 [ 4.000 |...... 3.464 |JJ...... 07/31/2015. | 01/01/2041.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..102.879 | ....... 250,157 243156 | .... 243,156 20 | 0 | 3.050 |...... 3.050 06/24/2015. | 12/01/2034.
61212R 4G 8 | MONTANA ST BRD HSG ...102.251 85,000 | ... 85,669 0 [0 [ 3.500 |. 08/29/2013. | 12/01/2044.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . 110333 | 507,532 | 460,000 | ..oooovvernens 488,237 0 | 0 [ 3.750 10/03/2019. | 09/01/2049.
647200 4R 2 |NEW MEXICO MTG FIN AUTH........... 222,848 |...103.122 210,000 | .... 219,442 (V1 RTOURPIORROTOOON | I IO 3.500 03/16/2016. | 03/01/2046.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS................ 180,674 |...102.007 | ...cccoee0rer 185,226 | oo 181,582 | cooovvrvrrinnee 181,131 20 | 0 | 2.850 08/29/2014. | 07/01/2043.
647201  JJ 2 |NEW MEXICO MTG FIN AUTH........... 533,165 |...105.293 495,000 | .... 529,313 0 [0 [ 3.500 10/03/2019. | 07/01/2050.
64986E AF 0 |NEW YORK ST HSG FIN AGY MULTI- FAMILY HS ..530,074 |...100.281 550,000 534,171 0 | 0 [ 4.950 |. 06/14/2011. | 08/15/2038.
64988R  GY 2 [NEW YORK ST MTG AGY REV. . 222,140 |...103.289 210,000 | .... 213,441 0 | 0 [ 3.500 10/15/2015. | 10/01/2030.
658877 FB 6 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R.......cccovvvvnriiernnns | e [ 2 310,000 |...106.426 | ....cccovvvnecer 329,921 | oo 310,000 | ..covvrrrrrnns 309,993 0 | 0 [ 2.850 08/05/2016. | 07/01/2032.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. reeerneerenenens | e . 2 346,349 |...103.465 | ....... 358,350 346,349 | .... 346,349 O [0 e 2.700 04/21/2015. | 03/01/2036.
67756Q RT 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. SRR B . 2 ...98,989 |...102.260 95,000 | ... 97,943 0 | 0 [ 3.500 05/26/2016. | 09/01/2036.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.....covvvvvvvvirerviriins | cornes . .492,012 |...104.673 486,729 | 465,000 | ..ooovrrernne 471,766 . 0. w0 3.500 08/05/2015. | 07/01/2036.
76221R UK 7 [RHODE ISLAND HSG & MTG FIN CORP...........cevvurrrmrireirninineeserissrienes | seeee . 316,597 [...103.732 | oo 306,009 | ..coovvernns 295,000 | ..ovvvnrirnns 304,537 ,863) [ o0 | 0 | s 4.000 07/08/2015. | 04/01/2033.
83712D WK 8 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG......cocovvverrrrreerninnirans | corees 261,247 |...106.960 | ....... 256,704 240,000 | .... 249,984 | ....oovviiieeenn0 | d(4,365) | 0 [0 | 4.000 06/29/2016. | 07/01/2043.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.........cccovvvrmienirrieirns [ e 410,000 |{...107.530 | ..ccorvvvrnvnns 440,873 | oo 410,000 | oo 410,104 | o0 | iiieenn(26) | 0 [0 [ 3.125 10/15/2015. | 03/01/2046.
88275F  PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE..........covvvvermrireirirniis | cerv 794,638 |...103.995 794,638 T94,638 | v | 5,962 | 0 [0 | 3.100 06/08/2017.| 09/01/2047.
92812U C4 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG......ccooomvverierercriirirseninns | sevee . 122,188 |...100.702 125,000 | ... 24821 | 0 [ 383 | 0 | 0 | 1.900 12/14/2012. | 07/01/2021.
92812U C4 8 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG......oovvveriirerreicinrisinnnne SD.. |.. 366,563 |...100.702 | ...ccovrvrrne. 377,633 375,000 | .... 374,461 | o0 [ 1,060 | 0 | 0 [ 1.900 12/14/2012. | 07/01/2021.
92812V MA 1 |VIRGINIA STHSG DEV AUTH = MBS........ccomieiierrerrnerienirseesseissessessenes | reeens . 543,462 |..104.222 | ....... 566,407 543,462 | .... 543,341 | o0 [ (B0) | 0 | 0 | 3.125 05/24/2017. | 11/25/2039.
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O weveeeninees | e . 373,660 |...105.063 | ....... 367,721 350,000 | .... 364,924 | ...coovviiviiiieen0 | eieenn(9109) | 0 | 0 [ 4.000 09/04/2015. | 09/01/2045.
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O [T P . 453,414 |...104.690 | .....coccoennn. 450,167 | ..ocvvrnrernens 430,000 | .ovooverneens 443,491 | 0 | e (7,081) | 0 [ 0 [ 3.500 03/24/2016. | 03/01/2046.
97689Q EL 6 | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O [N . 287,264 |...101.593 | ....... 274,301 270,000 | .... 277,774 | o0 iied(3,808) | o0 |0 | 3.500 09/21/2016. | 09/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities....... e reeeereeieereniens | eereeienas 15,768,401 XXX | 16,085,626 | ............ 15,225,926 | ........... 15,605,704 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: JESSOSTRTSROTORUTOT [PURORIO 17,181,919 XXX | e 17,499,436 | ............ 16,566,326 | ........... 16,968,215 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
166764 BN 9 [CHEVRON CORP........coooiiiiiriiciiseiesi s SD.. |..|. ...1,000,000 |...101.628 ...1,016,281 1,000,000 | ..ocoooneen. 1,000,000 | .oovvrorrirrirnns . 0. w0 [ 2.498 . rereenn8,188 | 02/28/2017. | 03/03/2022.
46849L  SS 1 | JACKSON NATIONAL LIFE GLOBAL FUNDING.........coovvrererrererimeinerinns | reeens - 999,250 |...107.227 1,072,267 | .ovvevvirenne 1,000,000 | .... 999,660 | .....vvvvrrerrenns0 | o103 | 0 [0 [ 3.250 . v 13,632 | \ 01/24/2017. | 01/30/2024.
57629W CD 0 |MASSMUTUAL GLOBAL FUNDING II s SD.. [ [eeoeerivees [ 1B FEciiis | v 995,530 |...102.858 | ...cccouuvcn. 1,028,583 | ...ocovvernnee 1,000,000 | .... 998,809 | ...ovvvevrirerennns0 | o905 | 0 [0 [ 2.500 595 |AO..... | o BAT | X 04/10/2017. | 04/13/2022.
59217G_ CD 9 [METROPOLITAN LIFE GLOBAL FUNDING L....cccitvimiimirienessesssissenssnienns SD.. |.. 999,630 |...102.855 1,028,554 | ..o 1,000,000 | .... 999,917 L0 0 [ 2.650 . 10 ] \ 04/03/2017. | 04/08/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation ...3,994,410 XXX ....4,145,685 4,000,000 | ...ccoovrnres 3,998,386 | ...oviiiininnennd (L 1,072 | s 0 XXX v 33,346 | i , XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........ovvorrireerreineiinns | s e | TAFE i | i 760,982 |...100.676 | ..coooovrrrnncs 772,278 | oo 767,094 | .o 761,233 0 | 281 | 0 [0 [ 1.710 MON... | oo 1,093 | oo 5,538 | 07/20/2020. | 07/25/2030.
32052K AB 1 |FHASI 2006-AR2 2A1 - CMO/RMBS....... SESSTRRRRIN PN - . 242,686 314,218 | ... 218,695 0 | v 1,724 | i 14,658 | 0 [ 3.469 MON... | covevreernn 908 | oo 12,122 | 05/20/2015. | 07/25/2036.
74968R  AA 3 |RPIT 191 A - CMO/RMBS . N . 401 ..842,443 |...100.508 849,015 | ... 843,488 0 | 798 | o0 [0 [ 2.750 MON... 10/09/2019. | 10/25/2063.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.. TSR ...1,846,111 XXX | 1,868,557 | o 1,930,327 | oo 1,823,417 | .o 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00085U  AJ 0 [ABPCI4 A1TB - CDO.....cvrruriririireiniiiiesiestenissssisssssessesssessenisssenns. | seviens (o] I A4[1TAFE. s | v, 500,000 |...100.100 | ....... 500,500 500,000 | .... 500,056 0. 12 W0 | 0 ] 3.800 |...... 3.812 [JAJO.. | o 3747 | e 19,000 | 12/20/2017. | 01/20/2030.

00180A  AA 7 |AMSR 2020-SFRT A= CMBS........ccoosiiriiniinniicniienisiissississsissiissienins | s [ A11TAFE. o | s 999,005 |...101.868 | .............. 1,017,702 999,041 | ... 999,394 0. 390 L0 ] 0] 1.819 |..... 1.817 |MON... | .ccoocvenaee 1514 | ... 13,167 | 03/04/2020. | 04/17/2037.
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03880V AC 4 |ARCLO 2019-FL2 AS - CDO.....c.cecvvrmrrrnecs 1AFE...... | ereirr...500,000 | ... 98.137 490,686 500,000 | ... 500,000 0 w0 |0 1010609 1.614 [MON... | .. 11/01/2019. | 09/15/2034.
05377R DY 7 |AESOP 2020-2A-ABS......... 1.BFE.. ...101.876 1,018,757 ...1,000,000 | ... 999,313 0 ..2.045 |MON... 08/05/2020. | 02/22/2027.
05587T AA 4 |BSPRT 2019-FL5A-CDO 1.AFE.. ...100.000 500,000 500,000 | .... 500,000 0 20 |0 012309 1.314 [MON... | .. 05/20/2019. | 05/15/2029.
23342K AC 8 |DRB2017-A A2B - ABS 1.AFE.. ...101.539 369,467 363,866 | .... 363,781 0 20 | 0 {002,850 | 2.877 |MON... | .. 04/13/2017. | 05/27/2042.
244608 AA 3 |DPATH 181 A1-CDO. 1.AFE........ | coreere. 1,000,000 | ... 99.147 ...1,000,000 1,000,311 0 .0 .1.933 | JAJO.. 12/07/2018. | 01/15/2031.
36656A AG 3 |SIX10181A3-CDO 1.AFE.. ...100.109 489,297 | . ....489,370 0 W0 | 0 (003,890 | 3.898 | JAJO.. 05/18/2018. | 07/17/2028.
68269C AA 4 |OMFIT2018-2A-ABS....... 1.AFE.. ...105.659 ...1,000,000 | .... 999,905 0. 20 | 0 {03,570 | 3.600 | MON... 03/12/2018. | 03/14/2033.
74331C  AA 6 |PROG 2020-SFR1 A - RMBS 1.AFE.. ..101.718 ,000,000 | .... 999,874 0. (93) .0 .1.724 | MON... 03/04/2020. | 04/17/2037.
78449P AB 5 |SMB2018-A A2A - ABS 1.AFE.. ...105.886 450,004 | ....ccooooneens 449,963 0 13 20 | 0 {103,500 | 3.528 |MON... | .. 03/14/2018. | 02/15/2036.
803169 AQ 4 |SRANC 3R AFR-CDO. 1.AFE.. ...100.238 ...990,276 987,925 | .... 988,031 0 77 20 | 0 (004,088 4.104 |MJSD. | .. 04/30/2018. | 06/24/2030.
83404R AB 4 |SOFI2018-B A2F - ABS 1.AFE......... ..102.924 | ... 451,391 | 438,566 | ....cccooonnn. 438,313 0 60 20 | 0 ]10.3.340 | 3.383 |MON... | .. 03/13/2018. | 08/25/2047.
87267 AA 1 |TFINS 2018-2 A1-CDO..... 1BFE . | v 844779 | . 97.188 | ....... 821,024 844,779 | .... 844,129 | o0 | (181 | 0 | 0 ]10.2.040 | 2.064 | MJSD. 11/20/2018. | 09/30/2039.
87974K AS 3 |TELOS 145R A2R - CDO.....ccoovvvuerierirnrirerireenns 1AFE...... | v 1,030,969 | ... 99.584 ...1,045,633 | .ooverenne 1,050,000 | ..cooonecne 1,040,271 | o0 [ e, 079 [0 | 0010468 | 1.841 |JAJO.. 12/19/2018. | 04/17/2028.
89613T AA 6 | TAH 18SFR1 A-RMBS 1.AFE.. 106.439 ....1,056,208 992,315 | .... 992,315 | o0 | 0 [0 01003530 | 3.517 | MON... 04/11/2018. | 05/19/2037.
97988Q AA 2 [WDMNT 2017-2 A= CDO.....ocovvrrnrinnas 1AFE..... | oener....500,000 |.....99.652 | ..ovioirrn 498,260 | oo 500,000 | ..oovnirins 499,742 | o0 | i (107) | o0 0 {102,018 i 2.051 [JAJO.. 05/25/2017. | 07/18/2028.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMties.............ocuiriiiiniiniiiieniiniiisiniinns 12,615,794 ...12,604,767 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. 18,546,121 ...18,426,570 XXX XXX XXX
Totals
7699999, TOtal - ISSUET OBIIGALIONS. .. .vveresresserssesrssers e es st ...8,670,000 .8,729,700 XXX XXX 281,583 XXX
7799999. Total - Residential Mortgage-Backed SECUNEIES. ...t e 2,170,727 | 2,669,592 | ... . . XXX XXX | oo 4,647 | 68,085 XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES..........verrrreireacreeieissc e snensessssnssnsenenssesnrsnnsnenssnenes | eoeennenen 28,808,018 | XXX | ..ivr...28,877,096 | ... 27,841,720 | ........... 28,210,472 | oo 0 | [CRESIE) | [ — (] XXX XXX 846,072 XXX
8399999.  Grand Total - BONGS.........ccccvueiiiiviieiieicieieieceie e sssssssessessssssssssessesssssssssssssessssensenesesssnnens | oeneenenn: 40,012,068 | XXX | ............40,682,686 | ............ 39,282,447 | ........... 39,609,763 | ....cvvvriricrinn 0| e (120,946) | .......... 14,658 | ...ooovvvirind XXX XXX 1,195,740 XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C ... 4,844,732 1D ... 1,734,045 1B 0 F 999660 @ 1G .
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= 0 1C e 0 D e 0 1E 0 TF s 16 . .0
2A s 0 2B ! 0 2C 0
A 0 3B e 3C 0
AA s 0 AB e AC 0
BA 0 L1 T 5C i 0
[N 0
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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
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but [ Amount Received| Declared but Increase Impairment B./AC.V. Exchange Change Date Administra-
CUSIP Identification Description Code | gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
22282E 10 2 | COVANTA HOLDING ORD.....cooiurmiiemmimisimssrssnsssssssenssssesssnssssssenssenes | ........ ‘ | ............. 28.000 | .o 368 217 2 166 | .o (48) 0 [ 12/08/2008. | .....ccoovvevinene
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... e .. 368 217 2 LSS (48) 0 XXX XXX
9799999. Total - Common Stock . . e | 368 217 2 166 [ .o (48) 0 XXX XXX
9899999. Total Common and Preferred Stock...........oevrerrerireeineereeiereeesns et ettt nee . 368 217 2 166 | .o (48) 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 1= TN 0 1C s 0 D e 0 1E s 0 TF e 0 L LCTR
2A s 0 2B s 0 2C 0
BA 0 3B i 0 3C 0
AA 0 4B 0 AC 0
BA s 0 BB i 0 5C i 0
6 0
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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 e and Special A

45201Y M8 7 |ILLINOIS HSG DEV AUTH REV......ccoiiiiiiiririieiissienisnnees I 03/1172020......... | JP MOTGAN. ...ttt | enbstesensses e e n st nes | enbsneseneser et 528,750 | oo 500,000 | .o 2,042

3199999. Total - Bonds - U.S. Special Revenue and Special A IS ettt ettt ettt ettt ettt et ettt eteteete  ebettsetessteetessattesesasee st saet et et eeeet s seaet et an e et ee e A etesesaeteten e ee s et s aet et e AeA et s aetet et s e eees e Ae s et et ae A et e nA et et s set et e A eee st e setes s eetesessetetesesaetanes | etetseietesssetesasseeetessstetessastesssetesesaraes | eretesesietesersetesiseetesesastesraeeas 528,750 | coovveiveiicieieeeeeeeee 500,000 | ..ovoverrireieeiiienae 2,042
Bonds - Industrial and Mi:

00180A  AA 7 |AMSR 20SFRT A = CMBS........ooiiiiieiiiiririniissiesisesssisei et sssees 03/04/2020........ | GOLDMAN. ..ottt | Shbiseb bbb | bbb 999,963 ....1,000,000

05377R DY 7 |AESOP 2020-2 A - ABS.......cooiiirieierneisee s 08/05/2020 BARCLAYS CAPITAL INC FIXED INC ......999,526 1,000,000

31737V AA 4 | FINANCE AMERICA HECM BUYOUT 2020-HB2 - A 07/20/2020........ BARCLAYS CAPITAL INC FIXED INC......cooiiiiuiiririeiiniiesisiesinesesissiessessssiessessessssssesseses | soessesssssnsesessssssssesssessesssssesssssssssesins | esssessesssmssesssessessessesssssenens 992,033 ....1,000,000

74331C  AA 6 |PROG 20SFRT A - ABS..... oot 03/04/2020........ BARCLAYS CAPITAL INC FIXED INC......ccoiiiiiiiiniiiiisiissississssssssesessensssssssssssssssnsenssnes | eoemssssssssnssessonsonssesssssssnsesssenssnssnssenses | omesessosssnssonssmsssessenssneseneon 999,967

3899999. Total - BONAS - INAUSEHAI GNA MISCEIIANEOUS..............o.ovevieiterieiiieeecteieeceeteee ettt ettt e eaetees evesuesessseetesesaesesesesetesasseses s sesesessesesesesseeaeesetes s asteeeseeesessssesesseseses s sesesesseeeeesseset et sasees s esetesaesesassssetesssssesesnsssesssnsetesasessensnnse  omsesesesassesassssssesassssesassssssesnsesesnassanns | cererersens .3,991,489

8399997, TOtal - BONMS = Pt 3.tk E e e4EeEE e f R R E R LR RS E L8 h LRkt kb st ettt | nisnenies 4,520,239

8399998. Total - BoNdS - SUMMANY HEM fTIOM PAM 5........c.oiieiiiiiii oottt ettt ettt et essssess et etsssessessesses | febsessssessessesassassessessessesansessesaessesessee et aeseesesses et eeseesebsesaeseeseEsesseteesesseEseeseseesee et aeseeEesseE et eeseeteEeeaeseesessee et aesesses et setensessebssantessns | 4eietsessssssessessetansessessnssnsessessesnsentesses | setessessessssnsossassessssnssssassenes 505,567

8399999, Total - BONAS. ... .5,025,806

9999999. Total - Bonds, Preferred @Nd COMMON SEOCKS............cciicieiieieiiicteieie ettt tet ettt ste e s st e s s etesessetebesaes  sassesesssssesesassesesassesesessssesasssesessssesebesseeeses e seteb s setes s s et sessstebesssset et s setebessesesessese b b s seses st ete b b seseteses et et s setebassesesesssetebnssbesnete | oebetetassssesassssesesassetesansetesessstetesnsnsanas | saeverssens .5,025,806 XXX




Annual Statement for the year 2020 of the GREAT AMERICAN E & S |NSURANCE COM PANY

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

SCHEDULE D - PART 4

vi3

2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 20 21
1 12
F Bond
0 Interest /
r Unrealized Current Foreign Stock Stated
i Prior Year Valuation Year's Exchange Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) Gain (Loss) Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion on Disposal During Year Date
Bonds - U.S. States, Territories and Possessions
686097 DM 7 [OREGON ST [ [01/01/2020. [Adjustment.....ccvccrvicess [ 0l 0 O | oo, 0 0 O O o0 0 | e | (o) N ) N [ P 2 | 12/01/2048.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ... et sesesssseessessenes 0l 0 O | oo 0 0 0 e O 0 | O O | ) 0 [ o0 | o0 [, 2 XXX
Bonds - U.S. Political Subdivisions of States
68609T DM 7 JOREGON ST..ovvvrrrrne [ [ 12001/2020. [ Call @ 100.00. ..o [ o | 75,000 | oo 75,000 | o 80,749 | v 76,525 | v 0 [ e (566) | s | or(566) [ | 5950 | 0 | n(959) | v (950) | o 1,645 | 12/01/2048.
2499999, Total - Bonds - U.S. Political SUBAIVISIONS Of SAES......o..cossorssvvssvssosssvnssissssnsss osisssissssssssssssssssssssssssssssssessssssssoess || 75,000 | s 75,000 | v N2 — 76,525 | oo o I (566) | cvvrrrsn | corisresne(566) | oo | o 75,959 [ 0 Lo r(959) | covrrsees(959) | o 1,645 | XXX
Bonds - U.S. Special R and Special A ment
196479 2D 0 |COLORADO HSG & FIN AUTH .. | 11/02/2020. | Call @ 100.00. 05/01/2049.
20775B D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG.........cccovvvervrnnnes .. | 11/16/2020. | Direct 11/15/2035.
20775C 5S 9 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .| 09/17/2020. | Direct 20,000 | . 11/15/2043.
3133N3 VN 1 |FH RE6021 - RMBS .| 03/20/2020. | Various.. 1,087,528 | ...... 1,087,528 11/01/2049.
31350A BR 8 |FEDERAL HOME LN MTG CORP MULTIFAMILY VAR........... .. | 10/15/2020. | Call @ 100.00. 440,392 | .......... 440,000 04/15/2025.
31397P PV 6 |FHM MO012A31-CMBS.......... .. | 12101/2020. | Paydown.... 177,361 177,355 08/15/2051.
3140QC DT 0 [FN CA4613-RMBS......cccoooovmmurrrerrrnnn. .. | 12/01/2020. | Paydown.... ..609,144 609,144 11/01/2049.
31418D HY 1 [FNMA3846-RMBS............ .. | .. | 12/01/2020. | Paydown 11/01/2049.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.......coovveeee .| 07/01/2020. | Direct 01/01/2050.
45201Y M8 7 [ILLINOIS HSG DEV AUTH REV .. | 11/02/2020. . 08/01/2046.
45201Y R3 3 [ILLINOIS HSG DEV AUTH REV...... .. [ 10/01/2020. ...65,000 10/01/2048.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .| 12/01/2020. 117,995 11/01/2038.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C... .. | 08/31/2020. | Call @ 100.00.... 09/01/2048.
594653 7N 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .. [ 12/01/2020. | Call @ 100.00.... 115,000 06/01/2047.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF........... .. [ 12/01/2020. | Paydown.... 155,425 04/01/2045.
60416Q GH 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. [ 12/01/2020. | Paydown... 04/01/2046.
60416S KD 1 |MINNESOTA ST HSG FIN AGY. .. | 12/01/2020. | Call @ 100.00. 01/01/2041.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG..........cc..... .. | 12/01/2020. | Paydown 0 12/01/2034.
61212R 4G 8 |MONTANA ST BRD HSG .. | 12/01/2020. | Call @ 100.00. .0 12/01/2044.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG... ..112/01/2020. | Call @ 100.00.... .0 09/01/2049.
647200 4R 2 |NEW MEXICO MTG FIN AUTH... .. | 12/01/2020. | Call @ 100.00. .0 03/01/2046.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS.... .. [ 12/01/2020. | Paydown .0 07/01/2043.
647201 JJ 2 |NEW MEXICO MTG FIN AUTH .| 07/01/2020. | Direct. 0 07/01/2050.
64986E AF 0 |NEW YORK ST HSG FIN AGY MULTI- FAMILY HS.... .. | 08/17/2020. | Direct. .0 08/15/2038.
64988R  GY 2 |NEW YORK ST MTG AGY REV.....cccmivererrrrerierineeienireenns .. [ 10/01/2020. | DireCt........covvvrvvevsrevviiiinnnnn | 65,000 | oo 65,000 10/01/2030.
658877 FB 6 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R - [+ | 11/02/2020. | Call @ 100.00.....coovovvvvvvverena | 95,000 | ..ooo.e.... 95,000 07/01/2032.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........ccccoonee. .. | 12/01/2020. 85,318 | .... 85318 03/01/2036.
67756Q RT 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV, .. 12101/2020. | Call @ 100.00.......cowmewwvvc | o 65,000 | 65,000 09/01/2036.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... .. [10/01/2020. | DireCt.......covvvvvervveniivenn | 105,000 | 105,000 07/01/2036.
708796 B9 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.. .. | 12/31/2020. | Call @ 100.00.... 20,000 10/01/2041.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP... .. | 10/30/2020. | Call @ 100.00. 130,000 04/01/2033.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG, .. | 10/01/2020. | Direct . ..60,000 | .. 65,312 | oo 80,405 | oo O | e (405) 07/01/2043.
88275F NV 7 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. | 12/01/2020. | Call @ 100.00. 145,000 | ..ooo.... 145,000 | .......... 145,000 | vovvrvvvvnenes 145,046 | coovovvevrerd (VR (5) 03/01/2046.
88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. | 12101/2020. { Paydown.........cooverevervvvrvvens | 83.860 | .... 83.860 83.860 | ... 83231 0 09/01/2047.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS.........oocomvrrrerirerierireens | 12/01/2020. | Paydown..........ccveveveveverrnees 123,291 | coocoee. 123,291 | oo 123,291 | oo 123272 | oo 0 11/25/2039.




Annual Statement for the year 2020 of the GREAT AMERICAN E & S |NSURANCE COM PANY

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

I'vi3d

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOMEO.......... -~ | 09/01/2020. 130,000 130,000 138,788 131,005 .0 130,000 | oo [ U I O - 3,800 | 09/01/2045.
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O........... .. | 09/01/2020. . 135,000 135,000 142,351 135,675 ..135,000 |.... 0. 0 0......3,500 | 03/01/2046.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV AUTH HOMEO.......... + | 08/01/2020. | DIrEC. oosvsvvscvsessvssvsnss | | v 75,000 | ..o, 75,000 | o 79,796 | oo 75,323 | o0 [ viinenn(323) | o0 [ covinininnnn(328) [0 | s PV — (L] P ] I 0 [ 1,925 | 09/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS........ccuvursvrssivsins wosvvmssisssisssssssssssssssssssssssssssssssssssssssss | 6,376,286 | ...... 6,375,888 | ..... 6,497,555 | .......... 6,308,971 0 (20,101) | oo 0 | s 6,392,117 | oo 0..(16,224)] ........ (16,224)| ....114,956 | XXX
Bonds - Industrial and Miscellaneous
00180A AA 7 |AMSR 2020-SFR1 A - CMBS, s .. | 09/01/2020. | Paydown.... 959 | ..., 959 [oL:1 T 0 0 04/17/2037.
23342K AC 8 |DRB2017-AA2B-ABS......... . o | -+ [ 121252020. | Paydown.........cccooooeoevsvviiiienc | 392,718 | v 392,718 | oo 392,574 | vocovo. 392,614 | oo, 0 05/27/2042.
28108 AA 4 |ESLFT 2012-A AP - ABS e .| 07/01/2020. | Paydown 33,902 | ... 33,902 34,072 | ....... 33,897 0 10/01/2025.
28108P AB 2 |ESLFT 2012-A AT - ABS .| 07/01/2020. | Paydown......ccccocoocovvvvvsssesens | 31,889 | oo, 31,890 | ............ 31,943 10/01/2025.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A. .. | 12/01/2020. | Paydown.... 232906 | ... 232 906 231,051 07/25/2030.
32052K AB 1 | FHASI 2006-AR2 2A1 - CMO/RMBS........cocovvvrerinriiirririrrirnns .. | 12/01/2020. | Paydown 07/25/2036.
36656A AG 3 |SIX10181 A3-CDO C| 10/17/2020. | Paydown.... 07/17/2028.
74968R AA 3 |RPIT 191 A- CMO/RMBS .. | 12/25/2020. | Paydown.... . . 10/25/2063.
75574W  AA 5 |RCMT 18FL2 A-CDO s .. | 08/25/2020. | Paydown...........cccvverrenernnns . 341,664 06/25/2035.
78449P AB 5 |SMB2018-A A2A - ABS s .. | 12/15/2020. | Paydown.... 02/15/2036.
803169 AQ 4 |SRANC 3RAFR-CDO.... S C| 12/22/2020. | Paydown.... 12,075 06/24/2030.
83404R AB 4 |SOFI2018-B A2F - ABS....... - || 12/25/2020. | Paydown . 61434 08/25/2047.
87248T AD 7 |TICP7B2-CDO......ccconuveen. .| € 08/03/2020. | Call @ 100.00........coovccemmmmrc | 1,000,000 | ....... 1,000,000 07/16/2029.
87267 AA 1 |TFINS 2018-2 A1-CDO .| C| 12/30/2020. | Paydown .. 25292 | ... 25292 | .. 25202 | ... 25321 0 09/30/2039.
89613T AA 6 |TAH 18SFR1A-RMBS s .. | 12/01/2020. | Paydown..........ccccvermirererinns [T B 7,685 | oo 7,685 05/19/2037.
92935V AE 8 |WFRBS 11C3 A3 -CMBS......cc..ccon. [ 01/01/2020. | Paydown........ccccuvvvvevrseneen R B 8,542 | oo 8.417 03/15/2044.
3899999. Total - Bonds - Industrial and Miscellaneous . P 2,470,356 | ....... 2,471,653 XXX
8399997, Total - BONAS = PArt 4.......coooviieciiiiiiiis s s | 8,921,642 | ...... 8,922,540 XXX
8399998. Total - Bonds - Summary Item from Part 5 . R I 504,290 | ......... 494,820 XXX
8399999. TOtAl = BOMAS. ...t s | 9,425,932 | ... 9,417,361 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
61747S 50 4 |MORGAN STANLEY............ [ [09101/2020. [ Strategas Securities LLC...... | 25000.000 | .........581,390 | .....oooov 0.00 0 0 0 0]...113,890 | ... 113,890 | ...... 19,028 | XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred XXX 0 0 0 0 ... 113,890 | .......113,890 ..19,028 XXX
8999997. Total - Preferred Stocks - Part 4. XXX 0 0 0 0. 113,890 | ....... 113,890 | ....... 19,028 XXX
8999999. Total - Preferred Stocks XXX 0 0 0 0 ... 113,890 | ....... 113,890 | ....... 19,028 XXX
9899999. Total - Preferred and Common Stocks . XXX 0. 0 0 0. 113,890 | .......113,890 ..19,028 XXX
9999999 Total - Bonds, Preferred and Common Stocks e XXX ] .....9,992,591 | .........9,093,234 | ......cc......0 | . (17,338) | ........ 5495 | ... (22,833)] ... 0. 95,579 | ......... 95,579 | ..... 172,162 XXX
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Annual Statement for the year 2020 of the GREAT AM ERICAN E & S |NSURANCE COM PANY
SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest

0 Year's Total Foreign and Paid for

r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued

ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest

g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special R and Special A t
3140QC V3 7 |FNCA5133 - RMBS......ccooiniiiiniirnniiinninns | | 02/28/2020 | Bank of America Merrill Lynch.................. 03/24/2020 [ VAFIOUS. ... covorveecissieesisnenessesssnsssnessisaens | oeesnnenasd 494,820 | ...........505,567 | ...cccccon. 504,290 | ..coceee. 505,382 | oo (V)] I (K] — [ (185) | wovvvenad (V)] [ [V (1,092)] ....... (1,092)] ....... 1,237 | oo 454
3199999. Total - Bonds - U.S. Special RevenUE and SPECIal ASSESSIMENS ........iuuiurruiirirrisiiisissessesssseessssssssessesssss s ess s est sttt esssss sttt sensan st ensssisstensssnsansssssenss | srnssssssas 494,820 | ............505,567 | ............ 504,290 | ............ 505,382 | ..ovoviirnnn (L] (185) | oo (U I (185) | s [V 0 [ (1,092)] ....... (1,092)] ....... 1,237 | oo 454
8399998. Total - BONS......ovvviiiiinisissieniciens . . et | senseneeasd 494,820 c(185) [ o0 [ e (185) | 0 |0 ] (1,092)] ....... (1,092)] ....... 1,237 | s 454
9999999. Total - Bonds, Preferred and COMMON STOCKS............vvriiiiieis  corirriiseinsieesessssesesessssssssessesssssessssssssses s ssassssssessasssessessssssasssssessssssessessssssesssssassssssessasssessesssesasssasssssanssessesssesosssnssnns | sovenersesssD09,907 | vorvarrenn504,290 | virrrrrsrn505,382 | vovvrervrerrnn [ ovivrieena(185) | o0 | e (185) | cvvieiie0 | 0 | e (1,092)] ....... (1,092)] ....... 1,237 | coerern 454
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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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2020 of the GREAT AMERICAN E & S INSU RANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
The Bank of New York Mellon INEW YOrK, NEW YOTK.......cvuvuriririeieieieniesississiessieisssssesssssensensssssssssenns | cvesenns | eveenend 0.01 0 0 5,287 | XXX
PNC Bank Pittsburgh, PENNSYIVANIAL ...........cccevereiieiieriesiesieie e sesessessessssssesessenaes | seevenes | evienaad 0.00 0 0 28,934 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 34,222 | XXX
0399999. Total Cash on Deposit XXX [ XXX 0 0 34,222 | XXX
0599999. Total Cash, XXX XXX 0 0 34,222 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 49,836 | 4. April 46,538 | 7. July. 43,733 | 10. October. 34,669

2. February 50,113 | 5. May 46,877 | 8. August 57,469 |11. November. 35,070

3. March 48,602 | 6. June. 58,990 | 9. September. 38,656 | 12. December. 34,222

E27




Annual Statement for the year 2020 of the GREAT AMERICAN E & S |NSURANCE COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

8¢3

Show Investments Owned December 31 of Current Year
1 2 3 4 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 | INVESCO TREASURY INST.....ouiiuuituiireiseessseisseisseeeseesssessss s esssessee st s s8££ 8188888tk bansbientenes | 12/31/2020................ I .......... 0.010 [ ............
8599999. Total - Exempt Money Market Mutual FUNdS @s [dENtfIEd DY the SVO...........cu it 128t ebe | fee8eese e e e es e e 8o e s b e b e e RS s e s b e e s e e s ee s eRemies H48eEseEeR e R e e s e b e e e b e e s b e eE et e bbb s st s et
All Other Money Market Mutual Funds

711991 00 O |TD BANK DEPOSIT SWEEP.........coouvirieieimiiaeiiesisssiesssss s essssssss sttt ssssssensesssessssnsssssssesssesssesssnnsnsssnns | nssssessessssessnssssssssssesssessesssensssssnesss | ODumerenennnens | 09001120201 ciieviviverins [ rvvrrrerirerirnens0.000 | i 0 0 0
8699999. Total - All Other MOney Market MULUAI FUNGS..............cvvuuuiieiiiisiciisi s s .0 O | o, 0
8899999, Total-Cash Equivalents e | 9,208,002 | oo 143 [ 26,825

1D s 0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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
1o AIBDAMA.. ..o dAL | it | o 0 ] (U O RR
2. ALASKAL e A s | e 0 ] (0 R
3. Arizona... CBZ | s | e 0 ] (U RO
4, ARKANSAS....ouerriirerennn e AR s | e 0 .0 (0 RO
5. CalifOrNia. ... dOA | it [ e 0 (] (U OO
6. Colorado........cocuerenriinrieniensCO [ it [ 0 .0 (U RO
7. ConNECHCUL........ueverererericeriines CT | ereriiriie | ettt 0 ] (U OO
8. Delaware..........cocceevevereernienen. DE [ oo Bio. | PROPERTY AND CASUALTY ..ot 3,012,854 ..3,088,177 (01 O
9. District of Columbia DG [ e | s 0 ] 0 oo
10, FIOMAA. v dFL | s o 0 .0 (0 RO
11, GBOMGIA.cveeeereereeeerrireireeenenedOA | it | et 0 .0 (0
120 HAWAL e H s e 0 .0 (U OO
13, 1d8N0. e D s 0 .0 (1 RO
14 HNOIS ... L s | 0 .0 (U RO
15, INAIANA. ..o IN | s [ 0 ] (U RO RR
16, 1OWAL.iiiciicninieeend A | s [ 0 (] (U R
17, KaANSAS ..o | it [ e 0 ] (U RO
18, KENTUCKY.....cvveeireierreieee e Y it | e 0 .0 (0 R
19.  Louisiana LA | s | ettt 0 ] (0 OO
20. Maine ME | s | oottt 0 .0 (U RO
21.  Maryland MD O OO OO ST U OTT TR 0 .0 (0
22.  Massachusetts...........c.cuvurrenes MA|..... B.... |PROPERTY AND CASUALTY ....vtriiuirirririeinieesesssiessesessssssssssssessesesseees 0 .0 137,988 | oo 141,940
23.  Michigan.... PROPERTY AND CASUALTY .....tiimiiniireiiesiieisssiseesssise s ssssssssesssenes 0 .0 116,619 | ovvvveereriens 120,136
24, MINNESOtA. ... MIN s | s 0 (] (U R
25.  Mi IDDI.cveereaerreneeeereenn st MIS [ i [ o 0 .0 (1 RO
26, MISSOUI....vvnverereererrereneeeed MO s | e 0 ] (U R
27, MONtANA. ..o T s | e 0 .0 (0 OO
28, NEDIraska........covvereveervrerreredNE [ i [ 0 .0 (U RO
29, NEVAA......creerercerrrneieereenen NV | i e 0 .0 (1 RO
30, NeW Hampshire........covevveveneedNH [ | oot nen 0 .0 (0 R
31, New Jersey.....oocvvneverinecreeNJ | 1000001 | PROPERTY AND CASUALTY ..ottt 0 .0 121,691 | oo 125,359
32, NEW MEXICO......ouvvrerrereneeed NIV s | e 0 (] (U R
33, New YOrK......oowoveevrnererinecnecelNY | 100 Buies | PROPERTY AND CASUALTY ..ottt essssisens 0 (] 2,779,603 | ..o 2,885,143
34, NOrth Caroling.........c.eeeeeereeeeedNC | s | e 0 ] (U R
35, NOMh DaKota.......ccoeverrrrerneceedND s | e 0 .0 (01 R
36, ONI0...ceuceecriereeererisreneren s OH [ i e 0 .0 (U R
37, OKIANOMAL ..o OK s | e 0 .0 (0 R
38, OrEGON. . OR [ i | e 0 .0 (0 R
39, PENNSYIVANIA. ... dPA | s | e 0 .0 (01 R
40.  Rhode ISIand.........ccovvrverenrreee RI s | e 0 ] (U O RR
41.  South Carolina 0 ] 300,104 | oo 320,248
42, SOUth DAKOtA.......ceuveriereierer e SD s | e 0 ] (U OO
43, TeMNESSEE......coivcrrcrieriereen TN [ it [ 0 .0 (U RO
A4, TEXAS...ceereeeeeerierenirenernnirenie LR | eviriinis | ettt 0 ] (U SRS
45, UtaN. e UT | s | e 0 .0 [0 OO
46, VEIMONE......iiciireniicierreeee VT s | e 0 ] (U SRR
A7, VIRGINIA. oo VA s | s 0 .0 (1 R
48, WaShiNGLON. ..o e WA | | oottt en 0 .0 (0 R
49, WeSEVIrginia.......cceereverreeeee et WV i | oo 0 .0 (0 RN
50, WISCONSIN. ... W s | e 0 ] (U OO
51, WYOMING. oo WY i | o 0 .0 (0 RO
52, AMENICAN SAMOA. ... dAS | s | e 0 ] (U RSO
53, GUAM...cvrvcrerinrrerrrerrenennlOU [ i [ e 0 .0 (U RO
54.  Puerto Rico . ettt | e 0 ] (O RO
55.  US Virgin Islands...........cccccevennrns V[ et | et 0 .0 (0 R
56.  Northern Mariana Islands VP | e [ et 0 .0 (0 OO
57.  Canada........errninnnninnd CAN [ s | et 0 .0 (U RO
58. XXX XXX 0 .0 [0 TR
59. XXX XXX 3,012,854 3,088,177 | oo 3,456,005 | .....cccovrrennn 3,592,828
DETAILS OF WRITE-INS
BBOT. oottt eess st | ceieeisirne | et bR 0 .0 (1 RO
BB02. et nnnes | e | et 0 .0 (U RO
BB03. ettt | i | e bR R R 0 .0 (1 RO
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 ] (0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ccccccvieiiiiiinnnis XXX XXX 0 .0 0 [
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