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Annual Statement for the year 2020 of the G REAT AM E RICAN CAS UALTY I N S U RAN C E COM PANY

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. GOVEIMMENES.......cvoiiiiriiiieiiiieeiesieesessssssessesssssssssssnns | reessessnesssssssssnen (VN [P 0.0 [ oo (V1N (O [ (VN [P 0.0
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............. [ oo 507,049 | .o L% A I 507,049 | oo (U [P 507,049 | .o 4.7
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUAANEEEM.........cucvvuienieeireiieiireieeiseiseiesieeiesisees | cbesissssssessssssessseens (V1N I 0.0 | v (U1 IO (O (1N I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............orvuiuuiirneeeieieie e
1.06 Industrial and MiSCEIlANEOUS............ceeurerieriereririeineieseiseeseierieene
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS........ccoorurrerieriieiieiiiesiesiesieseeeeeeseeeens
1.10 Unaffiliated Bank LOANS...........coeienieneinreniineireeseisese e
1.11 Total Long-Term Bonds..........cccceveuereieieiiisieieeseiese s
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) .......ccco. | ovvereerrrriniinennnnnad (V1N I (UR0 I (U] IO [V [ (1 I 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..ccccuvrvrmrrmreneriesissiesessssssesssesssessses | covvsesssnsssnnens 49811 [ (VS [ 49,811 | oo (U (PSP 49811 [ i 0.5
6.02 Cash Equivalents (Schedule E, Part 2)..........cccoocuvevnernerneeneennenns | coveereeinees 2,635,970 | .oveererine 246 .o 2,635,970 | coovvveereiins (U [ 2,635,970 | ..ovcvrerine 24.6
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............| ccccovveee. 2,685,781 | .cvvvrene. 251 [ 2,685,781 [ cooovereeeerns (V1N I 2,685,781 | .cvvvrene. 25.1
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 CASUALTY INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

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

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

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

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YEAI......... i ettt b e f bbb bbb s bbbt
2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 1B.........ouiveerciiieice ettt sttt ettt sttt bbb e s s st se st n e s bees 0
3.2 Totals, Part 3, COUMN 12.........ouieiceieeece ettt ettt bttt bt s sttt n s 0

4. ACCIUAN OF QISCOUNL.......o.veviiviecs ettt ettt a bbb st ses s e s s st b et b st s b s b s s R b e st e s s s bbb bae s s e s s b b s st en s s bt n s se st ante

5. Unrealized valuation increase (decrease):

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

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19.........ciiriieieiiereiciieteee ettt ettt a sttt b b et s e bbbt s bbb e e b bbbt n st anen
Deduct amounts received on disposals, Part 3, COIUMN 16...........cceveicueieiciiiees sttt ettt bbbt b et b e ses st ettt en s snes

Deduct amortization of premium @nNd AEPIECIAHION............c.cveueirieeerete ettt bbbttt s s b sa sttt ba st s et s a st st n s

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt st rnn 0
9.2 Totals, Part 3, COIUMN 1. es ettt rnn 0

o |o | |©

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........oiieieiiseieis et b bbbt 0
10.2 Totals, Part 3, COIUMN T1...... ettt 0

11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccoceurrieiiericrerereiiessese ettt es e sess sttt st b st sessensaes
12, Deduct total NONAAMILEEA GMOUNLS..........c.evuiieiieiseieie ettt bbb bbb R8s st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.uoviueiiiiiriieisiiessissesiss s sttt sb st sttt nen

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........vuu e ssees sttt es st £t enb s
Cost of bonds and stocks acqUIrEd, Part 3, COIUMN 7..........cuiriuririieeinsie e ssssss s ssess st ssss et ess st s8R s8R ensnen

ACCTUAL O QISCOUNL.........ocveiviciie ettt ettt bbb a s s b b et s s s s e e s st b s st en s et s b e e b s s bbb s bt e s s b e st n s st en s s bt s ens

D wn

Unrealized valuation increase (decrease):
41 Part1, Column 12................ 0
4.2 Part2, Section 1, Column 15... 0
4.3 Part2, SECtON 2, COIUMN 13........oiiieieecicteie ettt ettt sttt b bbbt s sttt s e baes 0
44 Partd, COMUMN T oottt 0

o o | |©

9,237,498

499,982

1,704

0

Total gain (10ss) 0N disPOSalS, Part 4, COIUMN 19.........co.iviieieieeseieiieteee ettt et s s bbbt se et s s s b st s e bt st b st bbb s b e b st s s st n st
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.civieieiieireiess st b s s st a s s st en s s saes

DedUct AMOTHZALION O PIEMIUM........c. ittt ettt e ettt b st e s s b e bRt b e s b e s s e A b et bbb s bbb e s s s s st n st et n b s ban s s s neesas

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 15.....oeeiiiieiciiretiee st
8.2 Part2, SEction 1, COIUMN 19.......c.iirreieieriisess sttt
8.3 Part 2, SECHON 2, COIUMN 16..........cruirireieeiierieiees sttt
8.4 Part 4, COIUMN 15.....oouiiiieieiieeiiseeiseesie st

o |Oo |o |©

12,032

1,691,711

41,162

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PAME T, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...t
9.3 Part2, SECHON 2, COIUMN 4.ttt
94 Partd, COIUMN 13 ...ttt

o |Oo |o |©

0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LiNE 2...........ccoeiurereirrireeiesiessseessssese s ssessens
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10)........cc.ceerrrirrerrerieriieieiesss ettt sttt bbb
12. Deduct total NONAAMILEA GMOUNIS..........c.uiiieiieiirti ettt R h bbbt bbb

13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......c..ccuiuiiiiiiiieieieese ettt sttt snen

Si03

125

8,018,469

0

8,018,469




Annual Statement for the year 2020 of the G REAT AM E RICAN CAS UALTY I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... .0 .0 .0 .0
Governments (Including all obligations 2. Canada........ .0 .0 .0 .0
guaranteed by governments) 3. Other Countries .0 .0 .0 ]
4. Totals............... .0 .0 .0 ...0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS....veieicereiesieieiisis | e 507,049 | oo 522,330 | oo 543,950 | oo, 500,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS.....corereicisieresseieiien | et {0 PR [0 PR 0 | o 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...coieisiirnnirsernsiinens | v 3,083,478 | oo 3,162,485 | oovovvviiriieninnn, 3,120,027 | oo 2,941,778
Industrial and Miscellaneous, 8. United States.......cccccvmmvrverens | verevrerinnerieniinns 3,933,927 | oo 4,044,945 | ..o, 3,930,816 | oo 3,937,598
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.......c..ccoovevreer | corvrvrsreriesiienen. 494,015 | oo 495,138 | oo 493,963 | ..oooviirnn, 493,963
11, TotalS. s | v 4,427,942 | oo 4,540,083 | ..o 4424779 | oo 4,431,561
Parent, Subsidiaries and Affiliates 12, TOtAlS. oo | e 0 [ oo 0 [ oo {01 R 0
13. Total Bonds......cocoevereneenrenn | covvieiiricennn..8,018,469 | ooiiiinn.....8,224.898 | ovvviie.8,088,756 | v 7,873,339
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals.....cocoevveiinninnne
19. Total Preferred Stocks...
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada.......ccccoovververererennn.
22. Other CoUNries........occvvvniins | v 0 [ oo 0 [ oo 0
23, TOtalS....oooireccrccsics | s [0 [0 R 0
Parent, Subsidiaries and Affiliates 24, TotalS.....coooieiieiiiiiin | 0 [ oo 0 [ o 0
25. Total Common Stocks......ce. | ccoovriincrciniiiicisisines 0 [ e 0 | oo 0
26. Total StOCKS.....ccmmermersmrsenns | ovviiniiniiniisiiesiesieni! [0 R [0 O 0
27. Total Bonds and Stocks...... | .ccccocoevvvvrennnnen. 8,018,469 | .....ocvvvcrerrrne 8,224,898 | ......cvveriernnn 8,088,756
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Annual Statement for the year 2020 of the GREAT AMERICAN CAS UALTY INSU RANCE COM PANY

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6

U.S. Governments

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

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

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

0.0

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

5.6
.0.0
.0.0
0.0
......................... 0.0

4.1
4.2
43
44
45
4.6
4.7

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

Totals

5.1
5.2
53
54
55
5.6

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

0

............... 1,596,795

............... 3,083,478
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Annual Statement for the year 2020 of the GREAT AMERICAN CASUALTY INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC T sesesessns | seieniessssiees 244121 | 3,279,046 | ..oovvvienee 884,726 | .oovrerinene 20,049 | o0 | e D9, GO DR 4,427,942 | oo 55.2 | 4,497,639 | ..o 48.7 | 1,124,257 | ... 3,303,685

Totals

Parent, Subsidiaries and Affiliates

NAIC 1.




Annual Statement for the year 2020 of the GREAT AM ERICAN CASUALTY INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
............... 4,964,002 |..............2,481,521 | ................. 147,448 cereerenenenn. 8,018,469 cererenenn 4,714,784 | .....3,303,685

................. 425,409
......................... 53

................. 147,448
......................... 1.8

L0IS

1.8 L

ine 11.7asa % of Col. 7....

Total Bonds Prior Year

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

13. Total Publicly Traded Bonds
Line 13.7 as a % of Col. 7.... B O | 339 | 27 | 000 | 0.0 | 10000 [ XXX e e XK e e XK K e [ i 10000 | XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........ccccceevvvees | covvereriieerierinn 2.3 | e 350 | v 19.9 |16 0.0 |00 | 588 [ b XXX s e b XK e e XK | i D88 | XX,
14, Total Privately Placed Bonds

2

14.7 Totals.......
14.8 Line 14.7a58 % Of COL. 7....covvvierrirircreniccneneereneniene | cveeereresnssnnnenens L4 | i
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cccceveevies | corveerininiiieieinnnd0 | o,
(@) Includes $.....3,303,685 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.
NAIC 2§............ 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S..... 0; NAICBS............ 0.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............ 0;
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Annual Statement for the year 2020 of the GREAT AM ERICAN CAS UALTY INSU RANCE COM PANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Other Loan-Backed and Structured Securities..

2 3 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
. U.S. Governments
1.01 Issuer Obligations. .0 .0 .0 0.0 0 0.0 .0
1.02 Residential Mortgage-Backed Securities... .0 .0 .0 0.0 .0 0.0 .0
1.03 Commercial Mortgage-Backed Securities. .0 .0 .0 0.0 0 0.0 .0
.0 0 .0 0 0

o

o

o

201

2.02
2.03

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

oo oo

oooo

ocooo

o

301

3.02
3.03
3.04
3.05

U.S. States, Territories and Possessions, Guaranteed

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

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 Securities
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..

1,556,302 |.

...2,660,390

...3,230,137

...2,660,390

.............. 1,177,906

1,596,795

3,083,478

4,226,911

.............. 3,083,478

6.01

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..

1,124,257

. . 1,975,501

1,124,257
................. 421,744

...2,881,941

.............. 1,498,362

.2,881,941

.............. 3,279,046

4,427,942

.............. 3,303,685

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..

8.01

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




Annual Statement for the year 2020 of the GREAT AM ERICAN CAS UALTY INSU RANCE COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO.........ccccovvvrnrnrrniinninnes | coveernns ) O.0, SO ) .0, SO O ) 0.0, GO U ) 0.0, SO R D0, SO O (0 (01 [ (001 (O I 0.0
9.02 Bond Mutual Funds Identified by the SVO.........cc.covverinminmennenennennns [ e DL, S [ XXX [ o XXX [ e XXX [ e XXX oo | o (O [0 0.0 [ oo, (O I 0.0
.......... )., ST [N 0.0, SR SR ¢.0 T IR ¢.0, SO IR o0, GO [FRnmssesen | I [PTRRRR | I [PSesssspspesnprsut o X0 I [FSSORORRRR RO I [OOSR 01

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE............c.ccevrvrveveiieisieceecesieis

10.02 Unaffiliated Bank Loans - Acquired...
10.03
1. Total Bonds Current Year
11.01 IsSuer OBlIgations............ccoevueeererceeeenencmrenereieesessiseeenenisenesennnes | evennnensonenensnsneen0 | eeveionnenn 1,631,306 | o0 | 0 0 | XXX 1,631,306 B e XRX i [ XXX i [ 1,631,306
11.02 Residential Mortgage-Backed Securities... ..844,832 423,088 |..

11.03 Commercial Mortgage-Backed Securities.....
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds..........ccccorrrirrinnee.

11.06 Affiliated Bank Loans.....
11.07 Unaffiliated Bank Loans.
11.08 Totals......ccooovvierrrrrrnnnn
11.09 Line 11.08 a5 @ % Of COL 7....covveviiieeieieesi et

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations.
12.02 Residential Mortgage-Backed Securities...
12.03 Commercial Mortgage-Backed Securities.
12.04 Other Loan-Backed and Structured Securities.. ol .
12.05 SVO Identified Funds............ccceene.... o e XXX
12.06 Affiliated Bank Loans..... 0. . 0. 0. XXX... e XXX, . XXX .
12.07 Unaffiliated Bank LOANS............ccovirrueiiiieiieisiceeseeisisieeissessssssiens | cereeersnsssssnseesssnsens (L 0]. . . . N . . . rieeeinies | e
12.08 Totals.............
12.09 Line 12.08 as a % of Col.

........................... 0.n2,011,310 cereennnn2,011,310
...976,857 |... . . ...1,488,120

13. Total Publicly Traded Bonds
13.01 IsSUEr OblIgations.........c.vueueiireirieieieieieisseie e
13.02 Residential Mortgage-Backed SeCUNtIES. ........ocvvrrereiriveeieneisieienns
13.03 Commercial Mortgage-Backed Securities.
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNGS.........c.ocuririeieiiinieeneiecneeeeeeseeessseenenes | ceeneiies .9
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans
13.08
13.09 Line 13.08 as a % of Col. 7...........
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

181,288
3.8

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities.
14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans.
14,08 TOtAIS. ... vttt | essensesetenean 244121
14.09 Line 14.08 @S @ % Of COL. 7.....ovcveiieceeeieesics et sseies | ceeevnsessssssesesssnens 74
14.10 Line 14.08 as a % of Line 11.08, Col. 7, SECtion 11........cccvevevevevevvvvvenes | cevvvirieeissrnn, 3.0
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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 CASUALTY INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

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

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAI.........c.cciiiiieiicteiieeeei ettt ettt s sttt saebns | sbsstetessssetes et et es e s et s eb et s st es s sese s s e benen 2,187,935 | oo 0 | e 2,187,935 | oo 0
2. Cost of cash equivalents acquired 1,951,936 | coovviieice e 0 | oo 1,951,936

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

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

. Total GaIN (I0SS) ON TISPOSAIS.........coevrevreerieritereteiees e s ettt s st s s s b e st et s s e s s b s s s sass st s st essnssssesssssssansanes | 2essessesssssssessesassesssssesanssnsesses et enses e s st ensesensaneen 25 | e | et aen 25 | e

. Deduct consideration reCeIVEd ON QISPOSAIS.............ccvvucveririreiicieieee ettt a bbb es s bt bessebesnss | saebessstesessesessssseb s st et s e bt ss et e s s s snas 1,503,925 | v neeenssneee0) [ e 1,503,925 | oo s

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

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

. Deduct current year's other-than-temporary impairment FECOGNIZE............ccoeuvieuiiicieces e | ebebissesessssesessss st esssser et s ebebssser et s ssebsnsstesnsenesnaed 0 ] ot snesrerenerensnsssensneresad | ettt en bt r s aersnntenans 0 | oot
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8-T+8-9)........cccovrrrurrinrnrinrinniniinsississnsssssssinssns | onsressssssssessssssessssssssssessessssssessesssssees 2,635,970 [ ..o 0
11. Deduct total NONAAMILEA BMOUNS..........cuurveieiirieiieiirei ettt ses | e ent bR bbbt 0 | et 0 | s 0 | ot 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)........cuiiiieiiiiiiiiesieiecieseses st ssesssessssssessesssssssssssessns | sesesssssssossesssssssssessessnssssessessssssessessssaen 2,635,970 | oo 0 | o 2,635,970 | ..ot 0

QO

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

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt.3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2020 of the GREAT AM ERICAN CAS UALTY INSU RANCE COM PANY

SCHEDULE D - PART 1

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

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
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
574193 JR 0 |MARYLAND ST. 1.AFE.. ...104.466 494,000 500,964 0 ..2.759 ..19,760 | 03/18/2014. | 03/01/2025.
574193 JR 0 [MARYLAND ST....iiiiiiriniesiesississsssssnssensssssessssssssssssensensssnssssssssssssnne | sesees 1.AFE.. 104466 | .ooiiiiiin6,268 | s 6,000 | oo 6,085 0 ) | 0 [0 [1.4.000 ... 2.760 03/18/2014. | 03/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Ob||gat|ons .................. 543,950 XXX e 522,330 500,000 507,049 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed).. 543,950 XXX 522,330 500,000 507,049 0 XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3140QC DT 0 |FN CA4613 - RMBS ....189,515 |...103.848 | ....ccc0oee0n 193,691 | oo 186,513 188,788 | ... 0 | ovrrrerrrenene(836) | v [0 [1..3.500 | ..o 2.636 11/07/2019. | 11/01/2049.
31418D HY 1 |FN MA3846 - RMBS. 234,453 |...102.895 233,687 234,300 0 ..2.850 10/18/2019. | 11/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 423,969 XXX | e 434142 | 420,200 | ..coovrrnnn 423,088 | ..o 0 XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligati Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
34074M  HX 2 |FLORIDA HSG FIN CORP REV........cccosvuuirimrrierieeirenissiseisssesessesisssenns 100843 | 5,042 | 5,000 | .ovrerririinns 5,023 | o0 [ e (198) [ o0 | 0 | s 4500 |...... 3.582 10/19/2011. | 01/01/2030.
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R....coovvirericrnrieinninnns ..115.280 495,000 545873 | o0 [ iiceeieed(3,726) | cviiieend0 | 0 [ 4.000 |...... 3.024 10/04/2019. | 01/01/2050.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C......... ...108.503 495,000 527,499 | .o [ i (3.877) | o0 | 0 | s 3.500 |...... 2.602 10/04/2019. | 03/01/2050.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG . 102.879 | i 125078 | e 121,578 | oo 121,578 | o0 | (0) | il [0 | 3.050 |...... 3.050 06/24/2015. | 12/01/2034.
61212R  3Q 7 |[MONTANA ST BRD HSG ...101.538 85,000 85,927 | ovvvvvrrvrrneenn0 [ o754 [ 0 | 0 | 3.000 |...... 2413 05/01/2013. | 12/01/2043.
61212R 4G 8 | MONTANA ST BRD HSG 2102251 | e 112,476 | e 110,000 | .ooevvveirnaee 110,866 | ..ooevevvervivrenn0 | i (B3 [ il [0 | 3.500 |...... 3.159 08/29/2013. | 12/01/2044.
61212R 79 7 | MONTANA ST BRD HSG . . ...101.070 50,000 50,151 | covververrvrrnereen0 [ evririeenn(@39) [ cviiiiiiend0 | 0 | 5.000 |...... 4.254 10/14/2011. | 12/01/2027.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.......ccovveverviierrriirernns 110333 | 502,015 | 455,000 | ..ooovviirernn 482,930 | .oovvrvvrnriienenn0 | vriieenn(5,149) | 0 | 0 | 3.750 |...... 2.901 10/03/2019. | 09/01/2049.
647200 4R 2 |NEW MEXICO MTG FIN AUTH.....coomirirrireerieineeiesssesieseseesssssesissnnens ....254,683 |...103.122 240,000 250,791 | covrerierieriieeen0 | vrieeeena(3,489) [ 0 | 0 [ 3.500 |...... 2.758 03/16/2016. | 03/01/2046.
67756Q SR 9 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. 98,975 |...111.421 95,000 97,990 | .ovovvrvvrireeen0 [ eveiennd(1,634) | o0 | iiiinnnl0 | 3.500 |...... 2.776 05/26/2016. | 09/01/2036.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP.........cccovvrrrririririirireriserieninenes 171,714 1..103.732 | oo 165,971 | e 160,000 | .ooovvveerrnnee 165,173 | o0 | eviieenenn(2,831) | 0 [0 [ 4.000 |...... 2.948 07/08/2015. | 04/01/2033.
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....221,435 |...104.690 210,000 216,589 | ..ooovrincieen0 | iiieenend(3,274) | o0 |0 | 3.500 | ...... 2.778 03/24/2016. | 03/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHIES. .........overreierieieeiisscsc e .2,696,059 XXX v 2y 128,343 | 2,521,578 | ..o 2,660,390 XXX XXX S XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. ..o enes | sessessieens 3,120,027 XXX s 3,162,485 | ............. 2,941,778 | v 3,083,478 XXX XXX XXX | s 31 675 | .......... 95,803 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
478160 CD 4 | JOHNSON & JOHNSON......ooiiirmririrniisiineiiesie s SD.. [ | 12| 1TAFE e | s 997,280 |...102.126 | ..cocvonneeen. 1,021,259 | .ovvvvrinnne 1,000,000 999,343 0. 550 20 | ) 0 | 2.250 |...... 2.307 [MS......| v 7,375 | v 22,500 |02/28/2017. | 03/03/2022.
89236T GL 3 | TOYOTAMOTOR CREDIT CORP......coovemriiiriimirimnsmnsssrssnsssensssnssssnssnnes | eosenes | oo | vevereens T[1EFE. i | i 124,888 |...105.330 | ..ooovrivinnnns 131,663 | oo 125,000 | oo 124,914 0 22 L0 0 ] 2.000 |...... 2.019 [AO...c.. | v 583 | o 2,500 | 10/02/2019. | 10/07/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: s | e 1,122,168 XXX | s 1,152,922 | oo 1,125,000 | .cooooeee. 1,124,257 0. 572 L0 ) 0 XXX XXX XXX | s 7,958 | .o 25,000 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
74968R  AA 3 ‘ RPIT 191 A - CMO/RMBS.......ciiiiiiriiisiissis st ‘ ....... | . | ........... 4 | TAFE. i | s 421,222 |...100.508 | ...ccooveninnns 426,664 | ...ocoovienns 424,508 | ....cccooeenne. 421,744 0. 399 L0 0 | 2.750 |..... 2.936 [MON... | .o 195 | oo 11,674 [ 10/09/2019. | 10/25/2063.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ... v 421,222 XXX ] s 426,664 | ....ccoevnnnn 424,508 | ...oovovrnnn 421,744 0. 399 L0 0 XXX XXX XXX | e 195 | s 11,674 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00180A  AA 7 | AMSR 2020-SFRT A= CMBS........cocnirimirerieriierereeiseiseesessssssenssssessnees | eneens | oo | vevereeens A1 1TAFE s | e 499,502 |...101.868 | .................508,851 | ...ccooevrnuvns 499,521 | oo 499,697 | ..ovvererrienin (V1 I 195 | e (V1 TR | I B 1.819 |..... 1.817 |MON... 03/04/2020. | 04/17/2037.
68269C  AA 4 [OMFIT 2018-2 A= ABS.....oooiieriieiieiieeieeiss et essseessssssssssssnns | aesis ...105.659 ..500,000 ....499,952 0 24 L0 ] 0 | 3.570 |...... 3.600 |MON...| .. 03/12/2018. | 03/14/2033.
78449P  AB 5 |SMB 2018-AA2A = ABS.......oooiveeeeeeeieeeeeeeseeesseessseeseessessessesesssssssenes | eneeen ...105.886 ..450,004 | . ....449,963 0 13 L0 ] 0 | 3.500 |...... 3.528 |MON... | .. 03/14/2018. | 02/15/2036.
803169 AQ 4 | SRANC 3R AFR - CDO......orruirrrirrereeineisessssssesssessssissessssssssssssssesenas | sesees 100238 | oo 495,138 | 493,963 | ....covvvrnens 494,015 0 38 20 | 0 | 4.088 |...... 4.104 |MJSD. | .ccovrrrrrnnes 505 | oo 20,193 | 04/30/2018. | 06/24/2030.
83404R  AB 4 [SOFI2018-B AZF - ABS......cooviririrreierireisssisssieenessssisssssssssensessssesnns | seeven 102,924 | 451,391 | 438,566 | ... 438,313 0 60 20 | 0 | 3.340 |...... 3.383 |[MON... | .. 03/13/2018. | 08/25/2047.
92917W AN 8 |VOYA 184 A2B - CDO......cuuiiuuieriiississeisssnsssssssnssssssesssssisssssssnsssssssnsssinss | sessens ...100.066 500,000 500,000 (U] (V] I (] ISR o I IR 4.490 |..... 4.515 | JAJO.. 12/17/2018. | 01/15/2032.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHES. ..o XXX ...2,882,053 2,881,941 0 ... 331 .0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX ...4,431,561 4,427,942 XXX XXX XXX XXX XXX
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Annual Statement for the year 2020 of the GREAT AM ERICAN CAS UALTY INSU RANCE COM PANY

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

1 2 Codes 6 7 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
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
Totals
7699999. Total - Issuer Obligations . XXX 1,675,252 1,625,000 .1,631,306 XXX XXX XXX ..45,000 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities... XXX XXX XXX XXX .25213 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX XXX ] 38,335 | 179,739 XXX XXX
8399999. Grand Total - Bonds XXX XXX XXX XXX 249,952 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1D e 0 1E e 124,914 TF s 0 L LC 0




Annual Statement for the year 2020 of the G REAT AM E RI CAN CAS UALTY I N 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 2020 of the GREAT AMERICAN CAS UALTY INSU RANCE COM PANY

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

1 2 3 4 5 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 - Industrial and Mi:
00180A  AA 7 |AMSR 20SFRT A - CMBS... ..ot srssnsnnees I I 03/04/2020........ GOLDMAN...... ettt | foentsnrsens s sen sttt | eneens st 499,982 500,000 ...0
3899999. Total - Bonds - Industrial and Miscellaneous .. eeetetietieteteoteeeatiees eeieisessesessessessesesiessessessssessessessesessessesessssesiessesiesessesiesssesiessessessssessessessssessessesesessestesesoetetsesietistastetsetttastastesetastastessesietastasets | tiesieteetestessesetastastessetastestessesetantentess | stessessesetastestessesiesantantessesan 499,982 500,000 .0
8399997, TOtal - BONMS = P 3. ..ottt E e E Rk re ehE LR EE e R EE e E R EE e R f R LR f LR E e E LR EE SRR LR R eEE LR LR e E L EE e LEfEE SRR R LR eEf e E LR R edienE et eeE ettt | ene st 499,982 500,000 .0
8399999, TOAl = BOMAS. ...ttt ettt 888 E £ f L8 E b4 €0 fHEE £ £EE £ EE 40888 eE 8oL 1eEEEEE LRt L L EEEEE R LR LR f LA eLE R LR e L E L E L L L E LR E LR L AL E R e E L EE L LR E L LR LR bR LR E L E LR eEE R R eEEeLE Rt eeE R e R ettt | etbent et 499,982 500,000 |. 0
9999999. Total - Bonds, Preferred and Common Stocks .. OO OO OO PP SO OT PO PPOOPO PRSPt 499,982 XXX .0




Annual Statement for the year 2020 of the GREAT AMERICAN CAS UALTY INSU RANCE COM PANY

SCHEDULE D - PART 4

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

vi3

1 2 3 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21
1 12 13 14
F Current Bond
[ Year's Interest /
r Unrealized Current | Other-Than- Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change Book/Adjusted | Exchange | Realized Dividends | Contractual
g Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity
CUSIP Identification Description n Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) Disposal Date | on Disposal | on Disposal During Year Date
Bonds - U.S. Special R and Special A t
3140QC DT 0 |FNCA4613-RMBS.........oovvvvvrirn | PAYAOWN e | ] 304,572 | 304,572 | 309,473 | 309,325 | O | (CR TN ) —— (0N (4,754) | oo | 304,572 | ovvvverinnnnn 0 11/01/2049.
31418D HY 1 |FN MA3846 - RMBS, . | Paydown ....(836) .0 11/01/2049.
34074M HX 2 |FLORIDA HSG FIN CORP REV.. o .| Direct 0 01/01/2030.
45129Y S6 4 |IDAHOHSG & FIN ASSN SINGLE FAMILY MTGR........ . .0 01/01/2050.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPTHSG &C... |.. .0 03/01/2050.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG........ . .| Paydown .0 12/01/2034.
61212R  3Q 7 |MONTANA ST BRD HSG .| Call @ 100.00 45,000 .0 12/01/2043.
61212R 4G 8 |MONTANA ST BRD HSG .| Call @ 100.00. 55,000 0 12/01/2044.
61212R  T9 7 |MONTANA ST BRD HSG . . .| Call @ 100.00. 30,000 .0 12/01/2027.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG...... . .| Call @ 100.00. 45,000 ] 09/01/2049.
647200 4R 2 |NEW MEXICO MTG FIN AUTH. ....cocomrimerierineirienincinne . .| Call @ 100.00 160,000 .0 03/01/2046.
67756Q SR 9 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV......... . .| Call @ 100.00. 180,000 09/01/2036.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP..........cosevrrrenne . .| Call @ 100.00 170,000 04/01/2033.
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O. | .. [ DIFECE.. 160,000 03/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............cccc.coies wervvvneiineiieesee s | 1,103,814 XXX
Bonds - Industrial and Miscellaneous
00180A AA 7 |AMSR 2020-SFR1 A - CMBS. . . | Paydown. 04/17/2037.
74968R  AA 3 [RPIT 191 A-CMO/RMBS.......cooovoeriiierniieinniersnisis . .| Paydown 10/25/2063.
78449P AB 5 |SMB2018-A A2A - ABS . .| Paydown 02/15/2036.
803169 AQ 4 |SRANC 3R AFR-CDO.... [ .| Paydown 06/24/2030.
83404R AB 4 |SOFI2018-B A2F - ABS .| Paydown 08/25/2047.
89236T GL 3 |TOYOTAMOTOR CREDIT CORP.. .| BNP Paribas 10/07/2024.
92935V AE 8 |WFRBS 11C3 A3 - CMBS .| Paydown . 8,417 03/15/2044.
3899999. Total - Bonds - Industrial and MiSCEIlaNEOUS. ... v | 87806 | 571,890 \ XXX
8399997. Total - Bonds - Part 4.....coocs sttt s | 1,691,711 | woene 1,675,704 | ....... 1,707,970 1,687,487 | ..vocvieci0 | coeeee(8414) | o0 [ B4 [0 | e 1,679,553 [0 [0 12,032 | .. 12,032 | 36,332 | XXX
8399999 Total - BONS.....oouuminimmnimimniniis s | 1,691,711 | ....... 1675704 | ...... 1,707,970 | . 1,687,487 | oo [ oeerene(8414) | o0 [ oviiin(8,414) |0 | e 1,679,553 | 0 |00 12,032 | 1.0 12,032 | e 36,332 XXX
9999999. Total - Bonds, Preferred and Common Stocks. 1,691,711 XXX | 1,707,970 | ........... 1,687,487 | o0 | e (841D | 0 [ (8,414) | 0 | 1,679,553 |0 [ 00012,032 | .0 12,032 | e 36,332 XXX




Annual Statement for the year 2020 of the G REAT AM E RI CAN CAS UALTY I N S U RAN C E COM PANY

Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.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 2020 of the G REAT AM E RICAN CAS UALTY I N S U RAN C E COM PANY

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 5,127 | XXX
PNC Bank Pittsburgh, PENNSYIVANIAL ...........cccevereiieiieriesiesieie e sesessessessssssesessenaes | seevenes | evienaad 0.00 0 0 44,684 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 49,811 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 49,811 | XXX
0599999. Total Cash XXX | XXX 0 0 49,811 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 53,357 | 4. April 51,838 | 7. July 51,137 | 10. October. 50,083
2. February 52,791 | 5. May 52,396 |8. August 51,019 | 11. November. 50,945
3. March 52,319 [6. June 52,101 | 9. September. 50,824 |12. December. 49,811

E27
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Annual Statement for the year 2020 of the GREAT AM ERICAN CASUALTY INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
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 B | INVESCO TREASURY INST....oooouuuiirrrereeeussssssaereeesessesssssssssseeeeesessssssssessssses e ees 2111110488111 RE 00 | e 12/29/2020.......ccovers | worvrnnnee 0.010 | oo | 2,635,970 | ....... 22 10,671
8599999. Total - Exempt Money Market Mutual FUnds @s IAENHfIEd DY the SVO..............iiimiii bbb 4488 E L2008 L 100001 L8 L LR L2021 ..2,635,970 | ........ 22 10,671
8899999. Total-Cash Equivalents e s | 2,635,970 | ........ 22 | e 10,671

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




Annual Statement for the year 2020 of the G REAT AM E RICAN CAS UALTY I N S U RAN C E COM PANY

POSITS

SCHEDULE E - PART 3 - SPECIAL DE

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 0
2. AIESKAL e K | i e 0 .0 0 [ 0
3. Arizona... CBZ | s | e 0 ] (U RO 0
4, ARKANSAS....ouerriirerennn e AR s | e 0 .0 (0 RO 0
5. CalifOrNia. ... dOA | it [ e 0 (] (U OO 0
6. Colorado........cocuerenriinrieniensCO [ it [ 0 .0 (U RO 0
7. ConNECHCUL........ueverererericeriines CT | ereriiriie | ettt 0 ] (U OO 0
8. Delaware........cccoovevernriennee DE [ [ 0 .0 (U RO 0
9. District of Columbia DG [ e | s 0 ] 0 oo 0
10.  Florida.......cccccoeerverinernserseiesnensFL [ oo Buees | PROPERTY AND CASUALTY .ottt sisnes 0 .0 217,016 | oo 223,557
11, GBOMGIA.cveeeereereeeerrireireeenenedOA | it | et 0 .0 (0 0
120 HAWAL e H s e 0 .0 (U OO 0
13, 1d8N0. e D s 0 .0 (1 RO 0
14 HNOIS ... L s | 0 .0 (U RO 0
15, INAIANA. ..o IN | s [ 0 ] (U RO RR 0
16, 1OWAL.iiiciicninieeend A | s [ 0 (] (U R 0
17, KaANSAS ..o | it [ e 0 ] (U RO 0
18, KENTUCKY.....cvveeireierreieee e Y it | e 0 .0 (0 R 0
19.  Louisiana LA | s | ettt 0 ] (0 OO 0
20. Maine ME | s | oottt 0 .0 (U RO 0
21.  Maryland D | ottt [ e 0 .0 (1 RO 0
22.  Massachusetts... MA | o | s 0 (] (U R 0
23, MIChIgaN.......ceveeerereceieeenee e ML e ot 0 .0 (0 TR 0
24, MINNESOtA. ... MIN s | s 0 (] (U R 0
25.  Mi IDDI.cveereaerreneeeereenn st MIS [ i [ o 0 .0 (1 RO 0
26, MISSOUI....vvnverereererrereneeeed MO s | e 0 ] (U R 0
27, MONtANA. ..o T s | e 0 .0 (0 OO 0
28, NEDIraska........covvereveervrerreredNE [ i [ 0 .0 (U RO 0
29 Nevada......cocovcenrnnieeeeed NV i s 0 .0 (U OO 0
30, NeW Hampshire........covevveveneedNH [ | oot nen 0 .0 (0 R 0
31 NEW JETSEY . dNU s | e 0 .0 (0 RO 0
32, NEW MEXICO......ouvvrerrereneeed NIV s | e 0 (] (U R 0
330 NEW YOTK..vociricrericerneeenedNY s | e 0 (] (0 RO 0
34, NOrth Caroling.........c.eeeeeereeeeedNC | s | e 0 ] (U R 0
35.  North Dakota. 0 .0 (0T 0
36.  OhiO....ccocrverrerrnrerrerrieerserennOH [ ii.Buscs [ PROPERTY AND CASUALTY ...ooovimiimrireeieineriessiessssesseessssssssssssesssssesssssanes | sessserssseneees 1,283,291 | .ovvvcvrs 1,313,764 [0 TR 0
37, OKIANOMAL ..o OK s | e 0 .0 (0T 0
38, OrEGON. . OR [ i | e 0 .0 (0 R 0
39, PENNSYIVANIA. ... dPA | s | e 0 .0 (0T 0
40.  Rhode ISIand.........ccovvrverenrreee RI s | e 0 ] (U O RR 0
41, SOUth CaroliNa......ccevererireiirrrneeeeSC | iriiiiiis | et e 0 .0 (U OO 0
42, SOUth DAKOtA.......ceuveriereierer e SD s | e 0 ] (U OO 0
43, TeMNESSEE......coivcrrcrieriereen TN [ it [ 0 ] (0 RO 0
A4, TEXAS...ceereeeeeerierenirenernnirenie LR | eviriinis | ettt 0 ] (U SRS 0
45, UtaN. e UT | s | e 0 .0 [0 OO 0
46, VEIMONE......iiciireniicierreeee VT s | e 0 ] (U SRR 0
A7, VIRGINIA. oo VA s | s 0 .0 (O O 0
48, WaShiNGLON. ..o e WA | | oottt en 0 .0 (0 R 0
49, WeSEVIrginia.......cceereverreeeee et WV i | oo 0 .0 (0 RN 0
50, WISCONSIN. ... W s | e 0 ] (U OO 0
51, WYOMING. oo WY i | o 0 .0 (0 RO 0
52, AMENICAN SAMOA. ... dAS | s | e 0 ] (U RSO 0
53, GUAM...cvrvcrerinrrerrrerrenennlOU [ i [ e 0 .0 (U RO 0
54.  Puerto Rico . ettt | e 0 ] (O RO 0
55.  US Virgin Islands...........cccccevennrns V[ et | et 0 .0 (0 R 0
56.  Northern Mariana Islands VP | e [ et 0 .0 (0 OO 0
57.  Canada........errninnnninnd CAN [ s | et 0 .0 (U RO 0
58. XXX XXX 0 .0 [0 TR 0
59. XXX XXX 1,283,291 | .o, 1,313,764 217,016 | .o 223,557
DETAILS OF WRITE-INS

BBOT. oottt eess st | ceieeisirne | et bR 0 .0 (1 RO 0
BB02. et nnnes | e | et 0 .0 (U RO 0
BB03. ettt | i | e bR R R 0 .0 (1 RO 0

5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 ] (0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ccccccvieiiiiiinnnis XXX XXX 0 .0 0 [ 0

E29
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