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Sttementforaren 31,2021 otie. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | sereesienes 1,310,513,940 | oo (VN I 1,310,513,940 | .cooovvvvrcrrnnen 9,845,183
2. Stocks:
2.1 Preferred SIOCKS.........oviiiriririrrrr s | e 78,953,140 | ..o 0 | oo 78,953,140 | oo 0
2.2 COMMON SIOCKS.......ceuieriiriieiieiieiiesi et | seebisssensrens 633,153,921 | ..o 0 | oo 633,153,921 | ..o 0
3. Mortgage loans on real estate:
31 ISt IENS . cveeeeerceeeicec sttt nenen | cereene s 52,678,286 | ... [V I 52,678,286 | ....oorvverecercrieieiens 0
3.2 Other than firStHENS........cc.eiiiiiieiiiererere s | eriesiesi s ssiees 0 | oo 0 | oo 0 | oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES).....- oo cereereseeseeeeseesesseesseeesseese ettt st s b bbbt s s e bsssnnsas | sebeesessessastasssnesestensanens [0 (01 O [0 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDTANCES).....- oo vereereseeseeeeeesesseesseeessee st seb et ss et s st ettt s st sssnnsas | sebsessessessastsssnssestensanens [0 O [0 O [0 O 0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......ceoeeeereireireeiceeeeireeeneiseiseees | reeeeseesssssseseesessesssneees [0 R (01 O (01 R 0
5. Cash ($.....212,166), cash equivalents ($.....105,095,646)
and short-term iNvestments (3.....63,764,462)..............covuvveeeeereeereeereeeeeeeseesssessssssesssessssnsens | snesesesesssnns 169,072,274 | ..o (1] 169,072,274 | ..o 1,406,893
6. Contract loans (including §.......... 0 PrEMIUM NOES).....veereeeeeereerrerreeeeeeseseeeseeeesesssneseeeesns | cereesesessessssssssessessanenn [0 (01 (0 I R 0
T DBIVALIVES. ..ottt | sbnasees st st [0 [0 T [0 T 0
8. Other iNVESIEA @SSELS........cuuverrirrirririeiesieriesie ittt sssesnienns | cbsesssnsssee s [0 [0 O [0 R 0
9. RECEIVADIES fOr SECUIMHES........cvuevieieciieeieciesee ettt ettt besseses | evsesessesssssesssassenans 6,595 | oo {1 6,595 | oo 0
10.  Securities lending reinvested COllateral @SSELS...........ccwrrrirriririenrirrisieensireeeesseesessesssees | cereeessssessssessssesssssssens (0 0 | o 0 | o 0
11, Aggregate Write-ing for INVESIEA @SSELS..........ovrurerirririnirrinriesiesssiseessssissee e ssesssssssens | srssssessssessssssssssssanssssans 0 | o {0 (R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouuemeererririrerieireessere e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccccceees | covvevereerrinnns 18,436,641 | ..ccvvvvevne 9,587,158 | ...cvvvvrererne 8,849,483 | ..o 0
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....(698,863) earned but unbilled premiums)..........c..cocceves | ceverrvreerenen. 14,728,105 | ..oeveviee 167,214 | o 14,560,891 | ..ovovrieeeeee 0
15.3 Accrued retrospective premiums ($.....7,172,036) and contracts subject to
redetermination (§.......... 0) vttt nans | evestesaesesenans 7,166,563 | ..oovovevvevrenns 570,842 | oo 6,595,721 | oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS...........cccvivrevieeieiieeieiserese e ssssesssnss | seevesssssesissanes 3,372,267 | oo (1] I 3,372,267 | oo 0
16.2 Funds held by or deposited with reinsured COMPANIES. ..o | coreereereereesssenseeeseeeeenn [0 (01 O (01 O 0
16.3 Other amounts receivable under reinSUraNCe CONMIACES..............vueurverveereimenerinerinenines | cereereereeresereseneereenens (01 [0 T [0 T 0
17. Amounts receivable relating to UNINSUTEd PIANS..........c.oveverurirrineineieinneseieesesseseessesessees | cereeeesssessnsesssesssssenenn {1 (1 0 | o 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........cocvrvvrvrniins | covverreensenseseersiesnnennns (1 (1 [0 2,488
18.2 Net deferred taX @SSEL...... ..ottt sess s ssssssssnssa | sesssssessssssans 77,467,687 | .covvvrrveennn 14,310,649 | oo 63,157,038 | ..o 0
19.  Guaranty funds receivable O ON AEPOSIL..........cc.vrurieririrririerssissieisssssseesresesssssessessessens | sessesesssssesssssessesssssessnns (0 (0 I TR (01 0
20. Electronic data processing equipment and SOWATE...........c.erereeirnienrerenesnsensesseessesssssessees | evesseseessssnnenns 1,440,152 | oo 1,440,152 | oo 0 | e 0
21.  Furniture and equipment, including health care delivery assets (§.......... 1) ISR ISR 1,648,430 | coovveeiieinn 1,648,430 | oo 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............covrverrnrrerees | cevvrrereisensneseiessnens (0 (1 (0 I N 0
23. Receivables from parent, subsidiaries and affiliates 4,178,131 4,178,131
24. Health care (§.......... 0) and other amounts receivable 1,464,381 1,464,381
25. Aggregate write-ins for other than invested aSSets..........ccccvieeiicciieee s | e 6,067,716 5,662,176 | oo, 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........c.cuvermevemreemerinessereseessssessessssessssesssseesssessssessnes | sesseessenes 2,389,218,222 | ...ocovrvvrinne 28,129,985 | ............. 2,361,088,237 | ...ovvvericrirne 11,332,286
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvverrerees | overeeeisieneeneineineineenns [0 O (01 O 0 | oo 0
28, Total (LINES 26 @N 27)......ceorrverrrirreereeeeeesseesneesssesssessssessssessssesssesssssssssssssesssssssssessssssssss | sesesessnes 2,389,218,222 | ...oovvvvviinnn 28,129,985 | ............. 2,361,088,237 | ..ovvvervrerne 11,332,286
DETAILS OF WRITE-INS
0 OO DO O TSSOSO ISP (1 R (0 O (0 O 0
1102, oot ees e ettt | reeet ettt (0 (0 (0 0
1103, oottt | eeeet ettt (0 R (0 (1 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cvvvererenirnrnrineininnens | corereesessnsesessesssessnnenees (0 (0 (01 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......crureriarrrriisiiriisnessessessisessnesneees | rsessessessnsssessessssnsssenses 0 | o (O] P {01 P 0
2501, SUIChArge rECOVETADIE..........c..cvveiecveee ettt sttt b st esss s ssssnaes | eevssessssessssanss 5,662,176 | .o {1 O 5,662,176 | oo 0
2502. Prepaid EXPENSES. .......cuvrerrerirerreseissseesetssseesesseesesesseesesssssesessssessesssssssessesssessessessssessessssessessess | sessssesesssssssesees 405,540 | cooovviees 405,540 | oo (0 0
2503, oottt | eestens et (O RPN (O N (O 0
2598. Summary of remaining write-ins for Ling 25 from oVerflow Page...........cocervreernrnrinrirninsnnes | covveeesssnssnsissesessssennenns (0 (1 (0 I 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)..........rureirerierersreesnrenssisssressserenenes | covecnesseneeness 6,067,716 | ..oooverrrreirienan 405,540 | .ooovverinnnienn: 5,662,176 | ..ooovrrnerrreriisrresnienns 0




statement for March 31,2021 of e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....113,028,000)............cccrrrrrrrrrireriieriie ettt sssessse bbb sssessses s sses s ssssssssssssssaenses | evvesssessessnsaans 1,332,320,248 | ..ooverereereeeeere s 0
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES..........ruu it sessessessseessessssens | sesessnsessssesssssssessessssessssssnssessn (0 OO 0
3. LOSS AUJUSIMENT EXPENSES. .....cuevieveiiiiiieiiisiie st esse sttt bbb bbbttt bbbt n st nt s st | eesesentessesntensesaees 221,089,408 | ..o 0
4. Commissions payable, contingent commissions and other Similar Charges............covrvrininrnininsnessessssssssssesssessssens | onssessnsssssessssnses 10,554,988 | ...coovvveereeeeeeee s 0
5. Other expenses (excluding taxes, lICENSES AN fEES).........cccriiiveiiiiieieesce ettt tessens | sbessssessessessssassaenes 4,985,040 [ ..oovererieeeeeeeee e, 510
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........curerurirrrenrerrernirnrsnsieesseseesssesssssssssssssssssessssessssssns | conssessnssssssesssssasene 17,690,434 | ..ooeeeeeeeee e 0
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......ccovvverrerrererrerreseereriesiens | crvevseseiieiie e 65,921,988 | ..o 0
7.2 Net defErred taX IADIIILY...........c.ceviviereieieese ettt b sttt ss st aes et b s s bas s s s ssessnsnes | sbsstessesessssssssesns st es et bensesanes [0 T 2,448
8.  Borrowed money§$.......... 0 and interest thereon §.......... 0ttt sttt sttt et a st sttt st ssentans | eestesstesseeste sttt s s ssentan 0 [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §......... 0 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)........cocuriererrurieininereeeineneieeseeneissesseins | veereeineenesessseensens 14,245,048 | ..o 0
10, AQVANCE PIBMIUM....oucvveeveirieieetsesieessssetes et tes s b s s s s st s s st es s st s e s s b s s b sse st e st s et bes e bee b s s ss s st st et et st es e santensesssssnsnes | nesssessesssssssessnsstessesansansassesand L0 U 0
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ... ..o bbbttt enb e | Eaenbenb sttt sttt (O [ 0
11,2 PONCYNOIAETS. ...ttt nntns | sbnssnssnst st st neen 20,891,954 [ ..o 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccueveiiiireieiniissiseiesssie s ssssessssses | sessesssessssesssssessessanes 353,621 | e 0
13. Funds held by company Under reiNSUFANCE trEAHES..........eurururirrir ittt sssss st st essssssesestessssssnsses | stessssssessessessnsssnssnnes 9,441,682 | ..o 0
14, Amounts withheld or retained by company for aCCOUNt Of OETS.........c..cucveiiiiccrc st stesseses | svessesss e 18,694,698 | ...c.ovvveiereeeseeieeens 0
15.  Remittances and itemMS NOt @lOCALEM. ...ttt sttt stensns | setestssssessnesantnssessestenssnssnssessn (0 0
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....urvirecicieieeeec ettt et stenas | sbsesbsbees st st s e 2,075,000 | .oooverererieeireieresee e 0
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAES.........cc.vrirrrrirrininrir et sessesss | seressssssssssssssssssessessessssssessessnd (0 0
18, Drafts OULSIANAING.......coiveieciciecee sttt bbbt b s bbb st s s bbbt stenbants | ebbestnsassaes st s s b st seenaa 0 [ e 0
19.  Payable to parent, subsidiaries and affiliates..........ccccuriiieiiiieecee ettt s e | sreseesenrese st seerans 8,563,328 | ...cvveveeesereeeeees e 0
20, DEIIVALIVES. ...eueerieeercireiseeseeeesee sttt es et s b s b8 b s8££ 1R RS e£E bR E R AR E bRttt nn st bnns | £iesbesbsb Rttt bbbt (0 OO 0
271, PaYADIE fOr SBCUMEIES......coucveevieieciee ettt bbb bbb s et et es s s et s s s sas s s sesssssnsessesetentessnsas | eesessesssssssessessnsanees 14,900,000 [ ..ovovvvveereieereeeeee e 0
22, Payable for SECUMHIES IENAING.......c.cveieicieiieciis ettt bbbttt s s s ssesassnts | sesbestessesssessessessssassessssntesesa 0 | oo 0
23.  Liability for amounts held under uninsured plans
24.  Capital notes §......... 0 and iNtereSt thEreoN $.........0..veeecvveeceee ettt
25, Aggregate WHte-iNS fOr lIADIIIHES. ..........ccvveeveriricieiiesise ettt n s ssenns | _sesssssssssnssessessansanes 58147467 [ .o, 0
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........ceirinineeincneeeseeeiseessieessssseseesesssssseees | coesseessseseeessnnes 1,799,874,904 |....ooovorereeene 2,958
27, ProteCted CEIl lIADIIES. .......cvuevvierereiseieiciitec ittt | femb sttt 0 [, 0
28.  Total liabilities (LINES 26 @NG 27).........covuuieeierrieiieeieciee ittt st sttt st sttt st esssssssssnssnssnssnnss | ssssssssssssssasssns 1,799,874,904 | .o 2,958
29.  Aggregate write-ins for Special SUMPIUS fUNAS...........ccuciueiicieieisceese et s st st es s bsssas | iestessssissses st s esten s saessend L0 R 0
30, COMMON CAPIAl STOCK.........oucveivieeiecicteie ettt bbb bbbt b bbbt es s nsasaenanns | evsesnsestesesssesaesees 3,000,000 | coooverrieeeieee 3,000,000
31, PrEfErred CAPIHAl SLOCK........ccuiveeieiecicieiteeisc ettt bbbt bbb bbb bbb e bbb bbbt s s bannas | sbiesaeste s s sttt en b saen e L0 TR 0
32.  Aggregate write-ins for other than Special SUMPIUS FUNGAS...........ovririeiirrir ettt stssssessessens | sesessessssssnsssssesssssestessssssnssessnd L0 O 0
33, SUIPIUS NOLES......cvuveeiecisciecietie sttt st bbb et s sttt s s st bbbt sb st enbans s | sbiesssssssses s ten s st st b saen e 0 [ e 0
34, Gross paid in and CONTDULBA SUIPIUS...........c.cvieieeicicieecccte ettt sttt st s st st s s sessssassnanns | sesesssssessssssesensas 548,981,996 | ...coovvvevverereernn. 3,500,000
35, UN@SSIGNEA fUNAS (SUMPIUS)......c.evuiveeieeieeieieeeectse ettt ettt bbbttt b bbb ssen s s sssssnsnsaess | evsessssasssessessnsansans 9,231,338 | v, 4,829,328
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 30 §......... 0) vttt ettt tenanes | sbtent ettt 0 | 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt ettt s s enteseens | aerinrinres st s s s snrenan 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36)........cvvueviveireieiiiieieieiesse et bessessssssssse e sssssssesssssssesenses | sissssssssesssassessssas 561,213,334 | oo 11,329,328
38, Totals (Page 2, LINE 28, C0l. 3)......urvuurriuiriiriieierisiteeiesiestessisss sttt | eenineninent e nees 2,361,088,237 | ...oovvvrvrrririririnene 11,332,286
2501. Deferred gain on securities 57,982,331
2502, OtEr lIDIIES. . ... bbb | evtent ettt 165,136
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page.
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE)...........cuvuieiiiiiiiiieiiieiiese s sesssssssesssssssssssssssssesssssnssssssnees
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)........cuiuiieeiiiiiieieiieiiiesi it ssess st sessnssns s sssensessessnsenesssensenses | srnsossessesssssssessessssassessssnsessesas 0 e 0
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Sttementforaren 31,2021 otie. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

3
Prior Year Ended
December 31

81,749,803
2.3 CABA. ..ottt sttt | nnt it 2,326,092
24 NBL ottt bR RS R SRRttt [ seenbnntnniaa 79,423,711
3. Loss adjustment expenses incurred B [ 25,435,025
4. Other underwriting expenses incurred.... ...43,162,184
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (LINS 2 throUGh 5)........ccveiiviieiiciieecses e sssssssessenns | sressssesenns 148,020,920
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......cvuvuiurereeieereireiseineineieiseessetssesesssstssesessessssssesssssssssssnes | sesesessssssenes 18,047,242
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cc.oiuiviieiieiceeeee ettt b s s bessssassenans | sbesbesaesensnans 5,475,649
10. Net realized capital gains (losses) less capital gains tax of $.....233,270.........cccc.orvvrrrenriirerieeriise e | oosisiesssssssssssses 864,777
11. Netinvestment gain (10SS) (LINES 9 + 10)......c.eiuiuriririerrireiieeeneire ettt ssss st ss st esss s st essssssnsss | eessesssssesensens 6,340,426
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged Off $.....555,741)......ccrirrireeeieeieeieeeee e sssssssesssssssss | evvessssssssseses (555,741)
13. Finance and service charges not inClUded IN PrEMIUMS..........cciiieiiiiieierieee ettt ssnssssens | ensessesesssssesssssssesessneen 0f.
14. Aggregate write-ins for MiSCEIlANEOUS INCOME.........c.rvueiuiveie ettt b et ss st sessensas | eressssesssssssesaas (22,493)] ..
15. Total other income (LINES 12 throUGN 14).........cuiuiviieieiseiee ettt es e ssse s esses s ssessns | ssssesssssssssassans (578,235)

16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

UNDERWRITING INCOME
. Premiums earned:
1.1 Direct............... (written §......... (0) FSRU
1.2 Assumed . (written §
1.3 Ceded............. (written §
14 Net.....oocovrennee. (Written §.....180,313,209)........c.cmrirrriirriiesieeesss ettt
DEDUCTIONS:
. Losses incurred (current accident year $.....126,279,000):

2.1 Direct

Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17)
Federal and foreign income taxes incurred
Net income (Line 18 minus LiNe 19) ({0 LINE 22)......c.ciueireiiirieiieeeeie ettt nie

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PHOT YEAI.........c.ruuriuiurirriereieieieeseese et ssssesse e ssessesens
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts......
Change in net unrealized capital gains or (losses) less capital gains tax of $.....(12,813,150).
Change in net unrealized foreign exchange capital gain (loss)......
Change in net deferred income tax

Change in NONAAMILEA @SSELS..........curerrireiireireieie ittt sttt

Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles
Capital changes:

728 I - 1o I VOO UEOUNOO O UTUSORT
32.2 Transferred from surplus (Stock Dividend
32.3 TranSTErmEd t0 SUMPIUS.......ovuvurerrereererie sttt sttt ssen
Surplus adjustments:

33.1 Paid in
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital

.170,076,252
4,008,091

.............. 166,068,162

23,809,433

N I 4,448,690

............... 19,360,743

65,691,206

.............. (46,330,463)

............... 64,656,985

(28,129,985)

.(2,075,000) ..

34. Net remittances from or (to) Home Office...
35, DiVIAENAS t0 SLOCKNOIAETS..........cveevieciecve ettt bbb bbbt enee
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus...
38. Change in surplus as regards policyholders (Lines 22 through 37)....... ..549,884,006 ...200,025
39. Surplus as regards policyholders, as of statement date (LiNes 21 PIUS 38).........ccvveveveierrreeieeeeeeee e | cveeresiesins 561,213,334 11,329,328
050, ettt R RS RS AR R e R ARt
0502, ottt RS E R R R Rttt
0503, ottt RS Rt
0598. Summary of remaining write-ins for Line 5 from overflow page.
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above
1401, Miscellaneous EXPENSE........cvurverreerrrrrrerersseerersseenns
1402. Interest expense On fUNAS NEIG.............ccueiiiieicieec ettt snee
TAD3. e R AR R SRR AR R ARt en
1498. Summary of remaining write-ins for Line 14 from overflow page...
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..
37070, s
3702, bR AR AR AR AR e b bRt
3703, bR AR AR R bR R AR e AR Rt et
3798. Summary of remaining write-ins for Line 37 from overflow page...

3799.

Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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statement for March 31,2021 of e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye?ar Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............cceeveeviicieee ettt s seenans | evssessesanes 140,335,522 | ...ooovevieieeeeen (1 0
2. NetiNVESIMENTINCOME........ ittt bbbttt (806,898)
3. Miscellaneous income ..(578,235)| ...
4, Total (LINES T HIOUGN 3)...uiuieieieiciiicicsee ettt sttt st snsants | ebsssensessees 138,950,389
5. Benefit and 0SS related PAYMENTS.........c.ovuriiirrirrieeriee sttt essessnsas | sssessenens (1,249,524,270) | .oovvrvvrrerrereirnirerinennns [0 0
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cveuvrverrciereieiierieens | e 0 | oo 0 | oo 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........cc.covurveirrnrirrisinrneeessssisessre s | ceeveeeeenes (185,628,739) | .vovvvrrrerrereirerrnrirninns [0 0
8. Dividends paid t0 POICYNOIETS........c..cvucuiiieeicisie ettt sntesenans | evsessnsessesans (16,443,264) | ...ooovvevrerereereeiae [0 TR 0
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES).........cevevererrerreeriens | cvrrereririsreressesseserenns [0 PR I OO 32,955
10.  Total (Lines 5 through 9) .(1,451,596,273) | ... ...32,955
11.  Net cash from operations (Line 4 MIiNUS LiNE 10).......cccciieriiiireeiieiiecrees et s e s b benseaens | essnsesesens 1,590,546,662 | .....ccovveerererenn 107,565 | oo 230,208
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS... ettt ettt s R Rttt en s st et nnns | srersaeenesrenean 53,205,312 | oo 212,264 | .o 1,249,118
1202 SHOCKS .. reueeeeeceie ettt | Sreenteesieeeteees 8,777,641 | oo (0 I 0
12,3 MOMGAGE I0BNS.......o ettt se ettt s st ententnen | sbesssessessensansnnes 122,797 | oo [0 U 0
12,4 REAIESIALE. ...t | eesenb ettt (0 TN (01 OO 0
12.5  Other INVESIEA @SSELS......urvvieiecireiieiieeeieee sttt sttt s st estans | eesastenssnssessensanssnssessanes (0 (0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........ccocvieeieieeinesieesen | e 0 | oo 24 | e 24
12.7  MISCElIANEOUS PrOCEEAS........cereveceereircirireiseeresiseesee sttt es sttt s st netessesetessessenns | sistsssessssssssnsessesssessseens (O (O 0
12.8  Total investment proceeds (LINES 12.110 12.7).....c.veiiiiieieiceieeisssiesissie et sssesssssssenes | essesssssssesad 60,105,750 | .ovovverrrrerrnnes 212,289 | oo 1,249,141
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .1,341,320,133
1312 SHOCKS. .. ceureeceeiteeee e | reenientenes 656,365,624
13.3 MOMGAGE I0BNS.......oucveiviiici ettt bbb sttt s banns | evsesnsensesaes 52,801,083 | ..ooeviieeeee [0 TR 0
134 REAIESIAE. ...ttt | fetensensetne sttt n s (0 [0 0
13.5  Other INVESIEA @SSELS.......ureuieiecie ittt ettt bbbttt entens | eesenb et et sestensentseesessnes (0 (0 O 0
13.6  MiSCEllaNEOUS APPIICALIONS..........ccveirircriicrcteiieie ettt bbb ae s s s s s
13.7 Total investments acquired (LINES 13.110 13.8)....c.cviiueiciiieieicrie ettt
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14).......c.ceviueieiiriireiieeceie et e
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAl MOTES..... .. eerereeriereecercir ettt sttt ettt | eesestenssessessensenssnesessanes 0 | oo [0 U 0
16.2 Capital and paid in SUrplus, 1€SS treasury SEOCK..........ccccveuiiriieieireieieeisse et sssssssesnses | sesssssssesnes 545,433,775 | oo [0 0
16.3 BOITOWED fUNGAS......coveuveiecieeeie ettt sttt st | eesastenssessessensanssessessanes L0 R (0 0
16.4 Net deposits on deposit-type contracts and other insurance lIabiliIES...........cocveeirieeenieesse s | e 0
16.5 Dividends 10 STOCKNOIAETS............cuiiiiriiriire sttt ssesnetenns | oetessessessesssesseenetesseens 0
16.6 Other cash provided (applied)... ...22,066,034
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccoccovivnenes 567,499,809
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccoevevvvvens | ovrvvvriennes 167,665,380 | ..covverrerirnnen. 319,854 | .o (770,299)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YBAI........viieiciiieie sttt b sttt st b tensenes | sestesssssnsessenas 1,406,893 | ...cooovireinee 2,177,193 | oo, 2,177,193
19.2 End of period (Line 18 PIUS LINE 19.1)......vuuiuieerierieiierieriesiesiesiesiesiestestessessensent sttt ensensensaens | seessesseees 169,072,274 | ....ovvvvrinn. 2,497,046 | ..ocoovirne 1,406,893
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Deferred gain ON SECUMLIES. .........cevueveeiiiieeieiseieiee ettt bbbt b s sessesaens | saessssessessnsas 57,982,331
20.0002  Payable fOr SECUMEIES.........c.evivireiciiieie ittt ettt bbb s s b s s sse s ssesnssnas | ssessssensessnsas 14,900,000
20.0003  Exchange of debt securities.. | 2,022,140
20.0004  EXChange Of EQUILY SECUIHES........c.ruureriererrereeeeeereeeiseesseeeseeessessssasasses st st ess e ssess st s s ssessessssssessessnsns | sestsssssssessassnsens 335,115
20.0005  Stock based COMPENSALION...........ccciueiiriiieicic ettt bbb se s snssns | stessesissessessssnsed 48,221
20.0006  RECEIVADIE fOr SECUMHIES..........cveiviieieeiciiitete sttt sttt bbbttt st esses st snses s bsntessesssssnsenssnns | bestessesssssnsessessnsans 6,595
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Sementforarsn 31,2021 e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices
The financial statements of Great American Contemporary Insurance Company ("the Company") are presented on the basis of accounting practices
prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting
the financial condition and results of operations of an insurance company, for purposes of determining its solvency under the Ohio Insurance Law. The
National Association of Insurance Commissioners' ("NAIC") Accounting Practices and Procedures Manual has been adopted as a component of prescribed or
permitted practices by the state of Ohio. The Company has no prescribed or permitted practices that would result in differences between NAIC Statutory
Accounting Principles (SAP) and the state of Ohio basis, as shown below:

SSAP FIS FIS
# Page | Line# | Current Year to Date 2020
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ (46,330,463) |$ 201,972
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | E 0s 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 01$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ (46,330,463) |$ 201,972
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 561,213,334 |$ 11,329,328
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | B 0]s 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 0% 0
(8) NAICSAP (5-6-7=28) XXX XXX XXX |$ 561,213,334 |$ 11,329,328

C. Accounting Policy
Premium Recognition - Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium reserves are
established to cover the unexpired portion of premiums written. Generally, for direct business, such reserves are computed by pro rata methods. For
assumed business, unearned premium reserves are based on reports received from ceding companies for reinsurance.

Underwriting Expense Recognition - Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales
commissions, are charged to operations as incurred. Expenses incurred are reduced for ceding allowances received or receivable.

In addition, the Company uses the following accounting policies:

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all others are stated at the lower of amortized cost or fair
value. The Company does not own any SVO Identified Exchange Traded Funds.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and loan-backed and structured securities
(LBASS), the NAIC has retained a third-party investment management firm to assist in the determination of the appropriate NAIC designations and
Book Adjusted Carrying Values based on not only the probability of loss, but also the severity of loss. Those RMBS, CMBS and LBASS securities that
are not modeled but receive a current year NAIC Credit Rating Provider (CRP) rating equal to NAIC 1 and 2 are stated at amortized cost and NAIC 3-6
are stated at lower of amortized cost or fair value. Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the
NAIC designation.

(7)  Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
Investments in insurance subsidiaries are stated at the statutory equity in net assets.

D. Going Concern

After review of the Company's financial condition, management does not have any doubts about the Company's ability to continue as a going concern.
Note 2 - Accounting Changes and Correction of Errors
No significant changes
Note 3 - Business Combinations and Goodwill
No significant changes
Note 4 - Discontinued Operations
No significant changes
Note 5 - Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) Maximum and Minimum Lending Rates

The maximum and minimum lending rates for commercial mortgage loans during 2021 were 5.00% and 4.650%.
(2) The maximum percentage of any one loan to the value of security at the time of the loan, exclusive of insured or guaranteed or purchase money

mortgage was:
78.88%.
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statement for March 31,2021 of e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3) Taxes, assessments and any amounts advanced and not included in the mortgage loan total Current Year to Date Prior Year
$ 0 3 0
(4) Age Analysis of Mortgage Loans and Identification of Mortgage Loans in which the Insurer is a Participant or Co-Lender in a Mortgage Loan Agreement:
Residential Commercial
Farm Insured | Al Other Insured |  All Other Mezzanine Total
a. Current Year to Date
1. Recorded Investment
(All)
(@) Current $ 0 |$ 0 |$ 0 |% 0 |$ 52,678,286 |$ 0 |$ 52,678,286
(b) 30-59 Days Past
Due $ 0 |3 0 |$ 08 0% 05 0 1§ 0
(c) 60-89 Days Past
Due $ 0 |$ 0 |$ 0 |$ 0% 0|8 0 |$ 0
(d) 90-179 Days Past
Due $ 0 |$ 0 |$ 0 |$ 0% 0% 0 |$ 0
(e) 180+ Days Past
Due $ 0 |$ 0 |$ 0 |$ 0% 0% 0 |$ 0
2. Accruing Interest 90-179
Days Past Due
(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0
(b) Interest Accrued |$ 0 |$ 0 |$ 0 |$ 0 ($ 0% 0 |$ 0

3. Accruing Interest 180+
Days Past Due

(@) Recorded
Investment $ 0 |$ 0 1|$ 0 |$ 0 1|$ 0% 0 |$ 0

(b) Interest Accrued  |$ 0 |$ 0 1|$ 0 |$ 0 1|$ 01$ 0 |$ 0
4. Interest Reduced
(@) Recorded
Investment $ 0 |$ 0 1|$ 0 |$ 0 1|$ 01$ 0 |$ 0
(b)  Number of Loans 0 0 0 0 0 0 0
(c) Percent Reduced 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0%
5. Participant or Co-Lender
in a Mortgage Loan
Agreement
(@) Recorded
Investment $ 0 |$ 0 1% 0 |$ 0% 0|$ 0 1% 0
b.  Prior Year
1. Recorded Investment
(All)
(@) Current $ 0 |$ 0 1|$ 0 |$ 0 1|$ 0% 0 |$ 0
(b) 30-59 Days Past
Due $ 0 |$ 0 |3 0 |$ 0% 0|8 0 |$ 0
(c) 60-89 Days Past
Due $ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0
(d) 90-179 Days Past
Due $ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0
(e) 180+ Days Past
Due $ 0 |$ 0 3 0 |$ 0% 0]$ 0% 0

2. Accruing Interest 90-179
Days Past Due

(@) Recorded
Investment $ 0 |$ 0 |$ 0% 0 1|$ 01$ 0 |$ 0

“
o
©«
o
>
o
>
o
>
o
>
o
>
o

(b) Interest Accrued

3. Accruing Interest 180+
Days Past Due

(@) Recorded
Investment
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-
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-
o
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o
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(b) Interest Accrued

4. Interest Reduced

(@) Recorded
Investment

(b)  Number of Loans 0 0 0 0 0 0 0

(c) Percent Reduced 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0%

5. Participant or Co-Lender
in a Mortgage Loan
Agreement

(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 [$ 0|$ 0 |$ 0

(5) Investment in Impaired Loans with or without Allowance for Credit Losses and Impaired Loans Subject to a Participant or Co-Lender Mortgage Loan
Agreement for which the Reporting Entity is Restricted from Unilaterally Foreclosing on the Mortgage Loan:
The Company has no investment in impaired loans with or without allowance for credit losses during 2021.
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statement for March 31,2021 of e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

©)

Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and Amount
of Interest Income Recognized Using a Cash-Basis Method of Accounting:
The Company has no investment in impaired loans during 2021.

Allowance for Credit Balances:
The Company had no allowance for credit losses during 2021.

Mortgage Loans Derecognized as a Result of Foreclosure:
The Company had no mortgage loans derecognized as a result of foreclosure.

Policy for Recognizing Interest Income on Impaired Loans
The Company recognizes interest income on its impaired loans upon receipt.

D. Loan-Backed Securities

(1)

Description of Sources Used to Determine Prepayment Assumptions
The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of purchase to determine
effective yields; significant changes in estimated cash flows from the original purchase assumptions are accounted for on a prospective basis.

Securities with Recognized Other-Than-Temporary Impairment
The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to sell or lack of intent to hold
to recovery during the current year.

Recognized OTTI Securities
The Company had no loan-backed securities with a credit-related other-than-temporary impairment recognized during the current year.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ (3,413,020)
2. 12 Months or Longer $ 0
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 440,411,592
2. 12 Months or Longer $ 0

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and geographic
concentration), implied cash flows inherent in security ratings and analysis of historical payment data, management believes that the Company will
recover its cost basis in all securities with unrealized losses as of March 31, 2021. The Company has the intent to hold such securities until they
recover in value or mature.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

The Company did not engage in dollar repurchase agreements or securities lending transactions.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not engage in repurchase transactions accounted for as secured borrowing.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

The Company did not engage in reverse repurchase transactions accounted for as secured borrowing.

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

The Company did not engage in repurchase transactions accounted for as a sale.

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

The Company did not engage in reverse repurchase transactions accounted for as a sale.

Q06.2
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NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets
(1) Restricted Assets (Including Pledged)
Gross  (Admitted &  Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
Protected Cell
G/A Supporting Total Protected Account Assets Increase/
Total General Protected Cell | Call Account (S/A) | Supporting G/A Total Total From Prior (Decrease) (5
Restricted Asset Category Account (G/A)  |Account Activity (a)| Restricted Assets Activity (b) (1 plus 3) Year minus 6)

a. Subject to contractual

obligation for which

liability is not shown $ 0 |$ 0 |$ 0 |$ 0 |$ 0[$ 0 |$ 0
b. Collateral held under

security lending

arrangements 0 0 0 0 0 0 0
c. Subject to repurchase

agreements 0 0 0 0 0 0 0
d. Subject to reverse

repurchase agreements 0 0 0 0 0 0 0
e. Subject to dollar

repurchase agreements 0 0 0 0 0 0 0
f. Subject to dollar reverse

repurchase agreements 0 0 0 0 0 0 0
g. Placed under option

contracts 0 0 0 0 0 0 0
h. Letter stock or securities

restricted as to sale —

excluding FHLB capital

stock 0 0 0 0 0 0 0
i. FHLB capital stock 0 0 0 0 0 0 0
j.  On deposit with states 386,840,489 0 0 0 386,840,489 4,329,319 382,511,170
k. On deposit with other

regulatory bodies 0 0 0 0 0 0 0
| Pledged as collateral to

FHLB (including assets

backing funding

agreements) 0 0 0 0 0 0 0
m. Pledged as collateral not

captured in other

categories 0 0 0 0 0 0 0
n. Other restricted assets 0 0 0 0 0 0 0
0. Total Restricted Assets |§ 386,840,489 |$ 08 0]% 0 |$ 386,840,489 |$ 4,329,319 |$ 382,511,170

Current Year
8 9 Percentage
10 11
Gross (Admitted &
Total Admitted Nonadmitted) | Admitted Restricted
Total Nonadmitted Restricted Restricted to Total | to Total Admitted
Restricted Asset Category Restricted (5 minus 8) Assets (c) Assets (d)

a. Subject to contractual

obligation for which

liability is not shown $ 0% 0 0.0% 0.0%
b. Collateral held under

security lending

arrangements 0 0 0.0% 0.0%
c. Subject to repurchase

agreements 0 0 0.0% 0.0%
d. Subject to reverse

repurchase agreements 0 0 0.0% 0.0%
e. Subject to dollar

repurchase agreements 0 0 0.0% 0.0%
f. Subject to dollar reverse

repurchase agreements 0 0 0.0% 0.0%
g. Placed under option

contracts 0 0 0.0% 0.0%
h. Letter stock or securities

restricted as to sale —

excluding FHLB capital

stock 0 0 0.0% 0.0%
i. FHLB capital stock 0 0 0.0% 0.0%
j.  On deposit with states 0 386,840,489 16.2% 16.4%
k. On deposit with other

regulatory bodies 0 0 0.0% 0.0%
| Pledged as collateral to

FHLB (including assets

backing funding

agreements) 0 0 0.0% 0.0%
m. Pledged as collateral not

captured in other

categories 0 0 0.0% 0.0%
n. Other restricted assets 0 0 0.0% 0.0%
0. Total Restricted Assets  |$ 0 |$ 386,840,489 16.2% 16.4%

(a)
(b)
(c)
(d)

Subset of column 1
Subset of column 3
Column 5 divided by Asset Page, Column 1, Line 28
Column 9 divided by Asset Page, Column 3, Line 28
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statement for March 31,2021 of e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, Such as Reinsurance and
Derivatives, are Reported in the Aggregate)
Not applicable

(3) Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, such as Reinsurance and Derivatives, are Reported in the Aggregate)
Not applicable

(4) Collateral Received and Reflected as Assets Within the Reporting Entity's Financial Statements
Not applicable

M. Working Capital Finance Investments

The Company does not have any investment in working capital finance securities.
N. Offsetting and Netting of Assets and Liabilities

Not applicable

0. 5GI Securities
Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Investment Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds —AC $ 1 1% 0 |$ 158,649 $ 0 $ 159,353 $ 0
(2) Bonds-FV 0 0 0 0 0 0
(3) LB&SS-AC 0 0 0 0 0 0
(4) LB&SS-FV 0 0 0 0 0 0
(5) Preferred Stock — AC 0 0 0 0 0 0
(6) Preferred Stock — FV 0 0 0 0 0 0
(7) Total (1+2+3+4+5+6) $ 1 1% 0 |$ 158,649 $ 0 $ 159,353 $ 0
AC - Amortized Cost FV - Fair Value
Q. Prepayment Penalty and Acceleration Fees
General Account Protected Cell
(1)  Number of CUSIPs 1 0
(2) Aggregate Amount of Investment Income $ 53,469 |$ 0
R. Reporting Entity's Share of Cash Pool by Asset Type

The Company does not participate in any cash pools.
Note 6 — Joint Ventures, Partnerships and Limited Liability Companies
The Company has no investments in Joint Ventures, Partnerships or Limited Liability Companies.
Note 7 - Investment Income
No investment income was excluded from surplus.
Note 8 - Derivative Instruments

The Company's investment objectives do not include holding or issuing derivative financial instruments.
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Note 9 — Income Taxes

A. Deferred Tax Assets/(Liabilities)
1. Components of Net Deferred Tax Asset/(Liability)
Current Year
to Date Prior Year Change
1 2 3 4 5 6 7 8 9
(Col 1+2) (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax
assets $ 65,481,688 |$ 13,308,253 |$ 78,789,941 |$ 0 |$ 701 |$ 701 |$ 65,481,688 |$ 13,307,552 |$ 78,789,240
b. Statutory valuation
allowance
adjustment 0 0 0 0 0 0 0 0 0
¢. Adjusted gross
deferred tax assets
(1a-1b) $ 65,481,688 |$ 13,308,253 |$ 78,789,941 |$ 0 |$ 701 |$ 701 |$ 65,481,688 |$ 13,307,552 |$ 78,789,240
d. Deferred tax assets
nonadmitted 14,310,649 0 | 14,310,649 0 0 0 | 14,310,649 0 | 14,310,649
e. Subtotal net
admitted deferred
tax asset (1c-1d) $ 51,171,039 |$ 13,308,253 |$ 64,479,292 |$ 0 |$ 701 |$ 701 |$ 51,171,039 |$ 13,307,552 |$ 64,478,591
f. Deferred tax
liabilities 895,453 426,801 1,322,254 0 3,149 3,149 895,453 423,652 1,319,105
g. Net admitted
deferred tax
assets/(net deferred
tax liability) (1e-1f)  |$ 50,275,586 |$ 12,881,452 |$ 63,157,038 |$ 0 |$ (2,448) |$ (2,448) |$ 50,275,586 |$ 12,883,900 |$ 63,159,486
2. Admission Calculation Components SSAP No. 101
Current Year
to Date Prior Year Change
1 2 3 4 5 6 7 8 9
(Col 1+2) (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Federalincome
taxes paid in prior
years recoverable
through loss
carrybacks $ 42,794,866 |$ 233,270 |$ 43,028,136 |$ 0% 701 |$ 701 |$ 42,794,866 |§ 232,569 |$ 43,027,435

b. Adjusted gross
deferred tax assets
expected to be
realized (excluding
the amount of
deferred tax assets
from 2(a) above)
after application of
the threshold
limitation. (The
lesser of 2(b)1 and
2(b)2 below) 7,053,919 13,074,983 | 20,128,902 0 0 0 7,053,919 13,074,983 | 20,128,902

1. Adjusted gross
deferred tax
assets
expected to be
realized
following the
balance sheet
date 7,053,919 13,074,983 20,128,902 0 0 0 7,053,919 13,074,983 20,128,902

2. Adjusted gross
deferred tax
assets allowed
per limitation
threshold 74,708,444 1,699,399 73,009,045

c. Adjusted gross
deferred tax assets
(excluding the
amount of deferred
tax assets from 2(a)
and 2(b) above)
offset by gross
deferred tax
liabilities 1,322,254 0 1,322,254 0 0 0 1,322,254 0 1,322,254

d. Deferred tax assets
admitted as the
result of application

of SSAP 101.

Total

(2(a)+2(b)+2(c)) $ 51,171,039 |$ 13,308,253 |$ 64,479,292 |$ 0% 701 |$ 701 |$ 51,171,039 |§ 13,307,552 |$ 64,478,591
B. Deferred Tax Liabilities Not Recognized

The Company has recognized all deferred tax liabilities.
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C. Current and Deferred Income Taxes

1. Current Income Tax

1 2 3
(Col 1-2)
Current Year to Date Prior Year Change
a. Federal $ 65,691,206 |$ 31,068 |$ 65,660,138
b. Foreign $ 0|$ 0|$ 0
c. Subtotal $ 65,691,206 |$ 31,068 |$ 65,660,138
d. Federal income tax on net capital gains $ 233,270 |$ 2,889 |$ 230,381
e. Utilization of capital loss carry-forwards $ 01$ 01$ 0
f. Other $ 01$ 01$ 0
g. Federal and Foreign income taxes incurred $ 65,924,476 |$ 33,957 |$ 65,890,519
Deferred Tax Assets
1 2 3
(Col 1-2)
Current Year to Date Prior Year Change
a. Ordinary:
1. Discounting of unpaid losses $ 44,250,956 |$ 01$ 44,250,956
2. Unearned premium reserve 12,447,660 0 12,447,660
3. Policyholder reserves 0 0 0
4. Investments 0 0 0
5. Deferred acquisition costs 0 0 0
6. Policyholder dividends accrual 0 0 0
7. Fixed assets 0 0 0
8. Compensation and benefits accrual 2,308,037 0 2,308,037
9. Pension accrual 0 0 0
10. Receivables - nonadmitted 2,902,061 0 2,902,061
11. Net operating loss carry-forward 0 0 0
12. Tax credit carry-forward 0 0 0
13. Other (items <=5% and >5% of total ordinary tax assets) 3,572,974 0 3,572,974
Other (items listed individually >5% of total ordinary tax assets)
Accruals 3,572,974 3,572,974
99. Subtotal 65,481,688 0 65,481,688
b. Statutory valuation allowance adjustment 0 0 0
c. Nonadmitted 14,310,649 0 14,310,649
d. Admitted ordinary deferred tax assets (2a99-2b-2c) 51,171,039 0 51,171,039
e. Capital:
1. Investments $ 13,308,253 |$ 701 |$ 13,307,552
2. Net capital loss carry-forward 0 0 0
3. Real estate 0 0 0
4. Other (items <=5% and >5% of total capital tax assets) 0 0 0
Other (items listed individually >5% of total capital tax assets)
0
99. Subtotal $ 13,308,253 |$ 701 |$ 13,307,552
f. Statutory valuation allowance adjustment 0 0 0
g. Nonadmitted 0 0 0
h. Admitted capital deferred tax assets (2e99-2f-2q) 13,308,253 701 13,307,552
i. Admitted deferred tax assets (2d+2h) $ 64,479,292 |$ 701 |$ 64,478,591
Deferred Tax Liabilities
1 2 3
(Col 1-2)
Current Year to Date Prior Year Change
a. Ordinary:
1. Investments $ 0% 0% 0
2. Fixed assets 418,603 0 418,603
3. Deferred and uncollected premium 0 0 0
4. Policyholder reserves 0 0 0
5. Other (items <=5% and >5% of total ordinary tax liabilities) 476,850 0 476,850
Other (items listed individually >5% of total ordinary tax liabilities)
Salvage and subrogation 476,850 476,850
99. Subtotal 895,453 0 895,453
b. Capital:
1. Investments 426,801 3,149 423,652
2. Real estate 0 0 0
3. Other (Items <=5% and >5% of total capital tax liabilities) 0 0 0
Other (items listed individually >5% of total capital tax liabilities)
0
99. Subtotal 426,801 3,149 423,652
c. Deferred tax liabilities (3299+3b99) $ 1,322,254 |$ 3,149 |$ 1,319,105
Net Deferred Tax Assets/Liabilities (2i — 3c) $ 63,157,038 |$ (2,448)|$ 63,159,486
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D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate Among the more significant book to tax adjustments were the following:
Amount | Effective Tax Rate (%)
Permanent Differences:
Provision computed at statutory rate 4,114,743 21.0%
Change in nonadmitted assets (2,902,061) (14.8)%
Proration of tax exempt investment income 70,402 0.4%
Tax exempt income deduction (281,609) (1.4)%
Dividends received deduction (38,590) (0.2)%
Disallowed travel and entertainment %
Other permanent differences 304,606 1.6%
Temporary Differences:
Total ordinary DTAs %
Total ordinary DTLs %
Total capital DTAs %
Total capital DTLs %
Other:
Statutory valuation allowance adjustment %
Accrual adjustment — prior year %
Other %
Totals 1,267,491 6.5%
Federal and foreign income taxes incurred 65,924,476 336.5%
Realized capital gains (losses) tax %
Change in net deferred income taxes (64,656,985) (330.0)%
Total statutory income taxes 1,267,491 6.5%
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A-C. No significant changes
D. The Company had the following receivables from/(payables to) affiliates: Bridgefield Casualty Insurance Company ("BCIC") $2,689,353; Bridgefield

Employers Insurance Company ("BEIC") $(3,381,672); Republic Indemnity Insurance Company of America ("RICA") $(5,181,656); Republic Indemnity

Insurance Company of California ("RICC") $1,488,777.

E-0O. Nosignificant changes
Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements

The Company does not have any agreements with the Federal Home Loan Bank.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A. Defined Benefit Plan
The Company does not have any defined benefit plans.
Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases

No significant changes

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
Not applicable
C. Wash Sales

The Company was not involved in any wash sales during the current year.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

No significant changes
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Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes

Note 20 - Fair Value Measurements

A

Fair Value Measurements

(1)

()

Fair Value Measurements at Reporting Date
The Company categorizes its financial instruments, based on the degree of subjectivity inherent in the method by which they are valued, into a fair
value hierarchy of three levels, as follows:

Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient frequency and volume to
provide pricing information on an ongoing basis). The Company's Level 1 financial instruments consist primarily of publicly traded equity securities and
highly liquid government bonds for which quoted market prices in active markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in inactive markets (markets
in which there are few transactions, the prices are not current, price quotations vary substantially over time or among market makers, or in which little
information is released publicly); and valuations based on other significant inputs that are observable in active markets. The Company's Level 2
financial instruments include corporate and municipal fixed maturity securities, asset-backed securities, mortgage-backed securities and non-affiliated
common stocks priced using observable inputs. Level 2 inputs include benchmark yields, reported trades, corroborated broker/dealer quotes, issuer
spreads and benchmark securities. When non-binding broker quotes can be corroborated by comparison to similar securities priced using observable
inputs, they are classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of Level 2 financial
instruments in which one or more significant inputs are unobservable or when the market for a security exhibits significantly less liquidity relative to
markets supporting Level 2 fair value measurements. The unobservable inputs may include management's own assumptions about the assumptions
market participants would use based on the best information available at the valuation date. The Company's Level 3 is comprised of financial
instruments whose fair value is estimated based on non-binding broker quotes or internally developed using significant inputs not based on, or
corroborated by, observable market information.

The Company's investment manager, AMMC, is responsible for the valuation process and uses data from outside sources (including nationally
recognized pricing services and broker/dealers) in establishing fair value. Valuation techniques utilized by pricing services and prices obtained from
external sources are reviewed by AMMC's internal investment professionals who are familiar with the securities being priced and the markets in which
they trade to ensure the fair value determination is representative of an exit price. To validate the appropriateness of the prices obtained, these
investment managers consider widely published indices (as benchmarks), recent trades, changes in interest rates, general economic conditions and
the credit quality of the specific issuers. In addition, AMMC communicates directly with the pricing service regarding the methods and assumptions
used in pricing, including verifying, on a test basis, the inputs used by the service to value specific securities.

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as reflected in the following table.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total

Assets at Fair Value

All other bonds $ 0 [$ 2605023 |$ 0 |$ 0 |$ 2,605,023

Preferred stocks $ 68,062,171 |$ 12,527,000 |$ 0 |$ 0($ 80,589,171

Common stocks $ 23,237,822 |$ 0 |$ 0|$ 0|$ 23,237,822

Total $ 91,299,993 (§ 15,132,023 |$ 0|8 0 |$ 106,432,016
Liabilities at Fair Value

$ 0% 0 0% g|$ 0

Total $ 0% 0 |$ 0% 0% 0

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
The Company does not have any Level 3 securities carried at fair value.

Policies when Transfers Between Levels are Recognized
The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market observable inputs.

Description of Valuation Techniques and Inputs Used in Fair Value Measurement
See narrative above in Note 20A (1).

Fair Value Disclosures for Derivative Assets and Liabilities
Not applicable

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

The Company has no additional fair value disclosures.
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C. Fair Value Level

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for
under the equity method (subsidiaries, joint ventures, partnerships and limited liability corporations). The fair values are also categorized into the three-level
fair value hierarchy as described above in Note 20A.

Aggregate Fair Net Asset Value| Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
U.S. Government and
government agencies $ 94,085,217 |§ 94,305,866 |$ 94,085217 |$ 0 1|$ 0|$ 0 1|$ 0
States, municipalities and
political subdivisions $ 458,855,109 |$ 461,132,443 |$ 0 |$ 448,207,681 |$ 10,647,428 |$ 0 1% 0
Residential MBS $ 138,153,639 |§ 137,052,411 |$ 0 [$ 138,153,639 |$ 0% 0 |$ 0
Commercial MBS $ 33,165,396 |$ 33,186,569 |$ - |$ 3316539 |$ 0$ 0% 0
Collateralized loan obligations  |$ 111,487,278 |$ 111,408,589 |$ 0 |$ 111,487,278 |$ 01$ 0 |$ 0
Asset backed securities $ 189,015,476 |$ 188,886,638 |$ 0 |$ 184,518,262 |§ 4,497,214 |$ 0 |$ 0
All other bonds $ 283,885,228 |§ 284,541,424 |$ 0 [$ 272,885,228 |§ 11,000,000 |$ 0 |$ 0
Preferred stocks $ 83,637,921 |§ 78,953,140 |$§ 71,110,921 |§ 12,527,000 |$ 0$ 0% 0
Common stocks $ 23,237,822 |$ 23237,822 |$ 23,237,822 |$ 0% 0$ 0 |$ 0
Mortgage loans $ 52,619,000 |$ 52,678,286 |$ 0 |$ 0 [$ 52,619,000 |$ 0 |($ 0
Cash and short term $ 169,072,274 |$ 169,072,274 |$ 169,072,274 |$ 0% 0 $ 0 1% 0

D. Not Practicable to Estimate Fair Value

The Company has no financial instruments that fall under this classification.

E. NAV Practical Expedient Investments

Not applicable
Note 21 - Other Items
No significant changes

Note 22 - Events Subsequent

There have been no events subsequent to March 31, 2021, which the Company believes will have a material effect on the financial condition of the Company.

Note 23 - Reinsurance

A Unsecured Reinsurance Recoverables

Individual Reinsurers Who Are Not Members of a Group

FEIN Reinsurer Name Unsecured Amount
None $

Individual Reinsurers Who Are Members of a Group

Group Code FEIN Reinsurer Name Unsecured Amount
00111 02-0177030 Peerless Insurance Company $ 41,267,000
00111 AA-1126006 Lloyd's Syndicate Number 4472 $ 1,635,000
00111 39-0264050 Employers Insurance Company of Wausau $ 243,000
00111 13-2919779 Peerless Indemnity Insurance Company $ 18,000
00517 AA-1340125 Hannover Rueck SE $ 33,702,000
00517 AA-1128121 Lloyd's Syndicate Number 2121 $ 169,000
00517 AA-3190060 Hannover Re (Bermuda) Limited $ 19,000
00031 13-2673100 General Reinsurance Corporation $ 22,819,000
00031 00-0000000 Philadelphia Reinsurance Corporation $ 39,000
00031 AA-1126435 Lloyd's Syndicate Number 0435 $ 11,000
00968 AA-1128003 Lloyd's Syndicate Number 2003 $ 18,572,000
00968 AA-1126179 Lloyd's Syndicate Number 0179 $ 38,000
00968 AA-1127003 Lloyd's Syndicate Number 1003 $ 27,000
00968 13-1290712 XL Reinsurance America Incorporated $ 9,000
00181 13-1675535 Swiss Reinsurance America Corporation $ 14,948,000
00181 48-0921045 Westport Insurance Corporation $ 3,135,000
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Note 24 -

F.

Note 25 -

A

Note 26 -

A

All Members of the Groups Shown Above with Unsecured Reinsurance Recoverables

Group Code |FEIN Reinsurer Name Unsecured Amount
00111 02-0177030 Peerless Insurance Company $ 41,267,000
00111 AA-1126006 Lloyd's Syndicate Number 4472 $ 1,635,000
00111 39-0264050 Employers Insurance Company of Wausau $ 243,000
00111 13-2919779 Peerless Indemnity Insurance Company $ 18,000
Total 00111 - Liberty Mutual Group $ 43,163,000

$
00517 AA-1340125 Hannover Rueck SE $ 33,702,000
00517 AA-1128121 Lloyd's Syndicate Number 2121 $ 169,000
00517 AA-3190060 Hannover Re (Bermuda) Limited $ 19,000
Total 00517 - Hannover Group $ 33,890,000

$
00031 13-2673100 General Reinsurance Corporation $ 22,819,000
00031 00-0000000 Philadelphia Reinsurance Corporation $ 39,000
00031 AA-1126435 Lloyd's Syndicate Number 0435 $ 11,000
Total 00031 - Berkshire Hathaway Group $ 22,869,000

$
00968 AA-1128003 Lloyd's Syndicate Number 2003 $ 18,572,000
00968 AA-1126179 Lloyd's Syndicate Number 0179 $ 38,000
00968 AA-1127003 Lloyd's Syndicate Number 1003 $ 27,000
00968 13-1290712 XL Reinsurance America Incorporated $ 9,000
Total 00968 - AXA Insurance Group $ 18,646,000

$
00181 13-1675535 Swiss Reinsurance America Corporation $ 14,948,000
00181 48-0921045 Westport Insurance Corporation $ 3,135,000
Total 00181 - Swiss Re Group $ 18,083,000

Reinsurance Recoverable in Dispute

The Company does not have any reinsurance recoverables on losses in dispute that individually exceed 5% or in the aggregate exceed 10% of its
policyholders' surplus.

Retrospectively Rated Contracts and Contracts Subject to Redetermination

Risk Sharing Provisions of the Affordable Care Act

Not applicable

Change in Incurred Losses and Loss Adjustment Expenses

Change in Incurred Losses and Loss Adjustment Expenses

Incurred losses and loss adjustment expenses attributable to insured events of prior years’ decreased by $21 million during 2021 as a result of
reexamination of unpaid losses and loss adjustment expenses. The favorable development was the primarily due to the severity of claims being less
than expected particularly in the medical segments for the workers’ compensation business. The changes are generally the result of ongoing
analyses of recent loss data trends.

Information about Significant Changes in Methodologies and Assumptions

There have been no changes in the methodologies and assumptions used in calculating the liability for unpaid losses and loss adjustment expenses.

Intercompany Pooling Arrangements

Identification of the Lead Entity and all Affiliated Entities Participating in the Intercompany Pool

Effective January 1, 2021, the Company was removed as a party to the pooling agreement led by its affiliate and former parent, Great American Insurance

Company, and became the lead company in a pooling agreement among the Company and RICA, RICC, BEIC and BCIC.

The effect of the pooling agreement is to transfer all direct and assumed insurance liabilities of these companies to the Company. The Company retains

100% of the pooled business, as illustrated below:

NAIC
Company  Pooling
Lead Entity and all Affiliated Entities Code Percentage
Great American Contemporary Insurance Company 10646 100.0%
Republic Indemnity Company of America 22179 0%
Republic Indemnity Company of California 43753 0%
Bridgefield Casualty Insurance Company 10335 0%
Bridgefield Employers Insurance Company 10701 0%

Description of Lines and Types of Business Subject to the Pooling Agreement
All lines of business are subject to the pooling agreement.

Description of Cessions to Non-Affiliated Reinsurance Subject to Pooling Agreement

The Company's net underwriting results are determined after making cessions to various other affiliated and non-affiliated reinsurers under terms of other

reinsurance agreements. These cessions are made subsequent to the pooling of business from the pool members to the Company.
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Identification of all Pool Members that are Parties to Reinsurance Agreements with Non-Affiliated Reinsurers

The Company is party to reinsurance agreements with affiliated and non-affiliated reinsurers covering business subject to the pooling agreement. The
Company has a contractual right of recovery under such reinsurance agreements. BEIC and BCIC were parties to reinsurance agreements covering
business subject to the pooling agreement prior to joining the above described pooling agreement. Pursuant to the terms of the pooling agreement, each pool
participant appointed the Company as its attorney-in-fact with full power and authority to act in the place of each such pool participant with respect to any
such reinsurance.

Explanation of Discrepancies Between Entries of Pooled Business
There are no discrepancies between entries regarding pooled business on the assumed and ceded reinsurance schedules of the Company and the
corresponding entries on the assumed and ceded reinsurance schedules of other pool participants.

Description of Intercompany Sharing
The Provision for Reinsurance (Schedule F, Part 3) is recorded by the Company and is not shared with the other pool participants. Uncollectible reinsurance
balances which are written off are subject to the terms of the pooling agreement.

Amounts Due To/From Lead Entity and all Affiliated Entities Participating in the Intercompany Pool
As of March 31, 2021, the Company had the following receivables from/(payables to) affiliates in the indicated amounts as a result of the pooling agreement:
BCIC $2,689,353; BEIC $(3,381,672); RICA $(5,181,656); RICC $1,488,777.

Note 27 - Structured Settlements

No significant changes

Note 28 — Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 - Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

A

Reserve Credit Recorded on Unpaid Claims and Amount Billed and Recoverable on Paid Claims for High Deductibles
(1) Counterparty Exposure Recorded on Unpaid Claims and Billed Recoverables on Paid Claims

Annual Statement Line of Business (ASL) 3 4 5 6
1 2 Total High
Deductibles and
Gross (of High Reserve Credit Billed Billed
Deductible) Loss for High Recoverables on | Recoverables
ASL # ASL Description Reserves Deductibles Paid Claims (Col 4 + Col 5)
16 Workers' Compensation $ 70728% |$ 0 |$ 67399% | § 673,996
Total $ 7,072,896 $ 0 $ 673,996 $ 673,996
(2) Unsecured Amounts of High Deductibles
a. Total high deductibles and billed recoverables on paid claims (should equal total line for Column 6 for A(1) above)  $ 673,996
b.  Collateral on balance sheet (must be equal to or greater than zero) $ 3,895,549
c.  Collateral off balance sheet (must be equal to or greater than zero) $ 7.817.000
d.  Total unsecured deductibles and billed recoverables on paid claims d=a-(b+c) (must be equal to or greater than zero) $ 0
e. Percentage unsecured $ 1.3%
(3) High Deductible Recoverable Amounts on Paid Claims
a.  Amount of overdue nonadmitted (either due to aging or collateral) $ 0
b.  Total over 90 days overdue admitted $ 0
c. Total overdue (a + b) $ 0
(4)  The Deductible Amounts for the Highest Ten Unsecured High Deductible Policies
Top Ten Unsecured High
Counterparty Ranking Deductible Amounts
Counterparty 1 $ 4917
Counterparty 2 $ 3,790
Counterparty 3 $ 0
Counterparty 4 $ 0
Counterparty 5 $ 0
Counterparty 6 $ 0
Counterparty 7 $ 0
Counterparty 8 $ 0
Counterparty 9 $ 0
Counterparty 10 $ 0

Unsecured High Deductible Recoverables for Individual Obligors Part of a Group under the Same Management or Control which are Greater than 1% of
Capital and Surplus. For this purpose, a group of entities under common control shall be regarded as a single customer.

Not applicable

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant changes
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Note 33 - Asbestos/Environmental Reserves
No significant changes

Note 34 - Subscriber Savings Accounts

No significant changes

Note 35 — Multiple Peril Crop Insurance

No significant changes

Note 36 - Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[ ] No[X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? Yes[ ] No[X]
2.2 If yes, date of change:
3.1 s the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nof[ ]

If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nof ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

Great American Holding. Inc. contributed Republic Indemnity Company of America ("RICA") and Bridgefield Employers Insurance Company ("BEIC") to Great American Contemporary

Insurance Company ("GCTP") effective 1/1/2021.
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
3.5 |Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
4.2 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

5. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation. Yes[X] No[] NA[]

From April 1, 2014 through December 31, 2020, RICA, Republic Indemnity Company of California ("RICC"), Bridgefield Casualty Insurance Company ("BCIC") and BEIC were parties to an
Amended and Restated Services Agreement, pursuant to which RICA provided policyholder, claims, accounting, underwriting, actuarial, telecommunication, data processing, legal
purchasing, payroll and employee relations services. Effective January 1, 2021, this agreement was amended and restated to add GCTP as a party and to provide GCTP to provide services
to the other parties.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 02/26/2018
6.4 By what department or departments?
Ohio Department of Insurance
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 |If yes, give full information:
Not applicable
8.1 s the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 If response to 8.1 is yes, please identify the name of the bank holding company.
Not applicable
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
8.4 If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

9.11

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Not applicable
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9.2
9.21

9.3
9.31

10.1
10.2

111

11.2

15.1

15.2

16.1
16.2
16.3

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Not applicable

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Not applicable

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes,

indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

If yes,

give full and complete information relating thereto:

Not applicable

Amount of real estate and mortgages held in other invested assets in Schedule BA:

Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]
$ 0

Yes[ ] No[X]

$ 0
$ 0
Yes[X] No[ ]

1
Prior Year End Book/Adjusted
Carrying Value

2
Current Quarter Book/Adjusted
Carrying Value

$

$ 0

0

609,916,099

0

0

0

$ 609,916,099

o|lo|o|o|o|o|o|OC

$ 0

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

For the reporting entity's security lending program, state the amount of the following as of current statement date:

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, 11l - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

17.2

17.3
174

17.5

Yes[ ] No[X]

Yes[ ] No[ ] NA[X]

$ 0
$ 0
$ 0

Yes[X] No[ ]

1
Name of Custodian(s)

2

Custodian Address

The Bank of New York Mellon

1 Wall Street, New York, NY 10286

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2

Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1

Old Custodian

2

New Custodian

3
Date of
Change

4

Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].
1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's invested assets?

Qo07.1
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17.6

18.1
18.2

20.

21.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management Corporation 54930048Y5YTQDRCSM84 SEC DS

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]
If no, list exceptions:
Not applicable
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an

FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] No[ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is

shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ]| No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each
self-designated FE fund:
a.  The security was purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an

NRSRO prior to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned

by an NAIC CRP in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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3.1
32

41

4.2

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NA[ ]
If yes, attach an explanation.

Effective 1/1/2021,GCTP was removed as a party to the pooling agreement led by its affiliate and former parent, Great American Insurance Company, and became the lead compnay in a
pooling agreement among GCTP and RICA, RICC, BEIC and BCIC. See Note 26.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

Not applicable

Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:

Not applicable

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest

greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

Affiliates
59-3269531.......... Bridgefield Casualty Insurance Company Unauthorized....| .......... 0
59-1835212.......... Bridgefield Employers Insurance Company. .|Unauthorized....| ..........0
31-0501234.......... Great American Insurance Company Authorized........ | .......... 0
95-2801326.......... Republic Indemnity Company of America Authorized........ | ... (0 JSOOOTOU SRR
31-1054123.......... Republic Indemnity Company of California Authorized........ | .......... (O SO [
05-0254496.......... Affiliated FM Insurance Company AR Authorized........ | .......... (0SS T
13-5124990.......... American Home Assurance Company. NY e Authorized........ | .......... Ouveveeies | e
06-1430254.......... Arch ReiNSUIAaNCe COMPEANY..........cucveververieeeisesrisseesesssssesss s sssss e ssssssessesssbes s sesssssesesssssessssnnsas DE...... Authorized........ | .......... 0.viveveens | e
23-1502700.......... Bedivere INSUrance COMPANY..........cc.cueievireieieieisiie ettt sss st snses PA.....cc..... Authorized........ | .......... 0uveveeiees | e
36-2114545.......... Continental CasUaIty Co...........cccieiriiieiiiceiee st bbb aeaes | IS Authorized........ | .......... 0.veveveens | e
39-0264050.......... Employers Insurance Company Of WaUSAU. ..........ccwerurreeeneeeerniieesneieissesssesseeesessssssessessessssssenns |1/ — Authorized........ | .......... (0 SO OOTOUR SRR
22-2005057.......... Everest ReiNSUraNCce COMPANY.........covucueiiieieiiete ettt b bbb en s DE........... Authorized........ | ..c....... 0.veveveens | e
13-1963496.......... Federal INSUranCe COMPANY...........owururereererersireeeseeseseesssssessesessessssssessesssssssssessessessssssessesssssnenns |\ Authorized........ | oo (0SSR OO
13-2673100.......... General Reinsurance COorporation...........cecueieieuiisieieissieseissiese st sesssses e sees DE....ccco.. Authorized........ | oo (0 S OTOU IORT
06-0383750.......... Hartford Fire Insurance Company Authorized........ | ..co...... (0SSR IOSTTTRT
23-0723970.......... Insurance Company of North America |PA Authorized........ | oo (0 S OTOU IRTT
06-148119%4.......... Markel Global ReiNSUraNCe COMPANY.........covurerirererereereisneeeeeessseessssesesseessseseeessessesssessessessensssenns DE....ccooee Authorized........ | oo 0
13-4924125.......... Munich Reinsurance America, Inc... Authorized........ cereeeenn0)
06-0493340.......... Nassau Life INSUrance COMPANY.........c.owreimrenrerinesnreeeeeesssssssssessessssssessessessssssessessesssssessessnes Authorized........ | ooenn 0
25-0687550.......... National Union Fire Insurance Co Of PIttSBUIgh...........cccviveieiiieiececse s PA....ccccooe Authorized........ | ... 0
25-0410420.......... Old Republic Insurance Company................... Authorized........ veeeenn0)
13-3031176.......... Partner Reinsurance Company of the US Authorized........ | ... 0
13-2919779.......... Peerless Indemnity INSUraNCE COMPANY..........cinririrrirnienrireeiesissesessessesssssseee st ssessesssnssessns | IS Authorized........ | oo (0 SRR IOSRRTRT
02-0177030.......... Peerless INSUraNCe COMPANY.........cccuiuiiuiiieiriieiee ettt sb s NH...ooooeeeen Authorized........ | ... 0uveveeries | e
00-0000000.......... Philadelphia Reinsurance Corporation..............ceeveueeeieieesisessisesesiessesesssssesssssesssssssesssssssessenes PA....ccccco.. Authorized........ | ..co...... (0 SRR IOSTTTTRT
23-1641984.......... QBE ReINSUraNCe COMPOTAtION.........cuuvereeeueieteississeseeseisesssessstseesss st sss st ssessesans PA..o Authorized........ | ... (0 JSEOTOU SRR
41-0451140.......... Reliastar Life InSUrance COMPENY..........ccceviveveicreeesietesessee st ses st ses s ssse s MN....ocvee. Authorized........ | .......... (0SSO ST
52-1952955.......... Renaissance REINSUrANCE US INC.......cuuriuiviuriiniineieieiseseese sttt sssnenas MD............ Authorized........ | ..c....... (0SSR IR
86-0274508.......... Repwest INSUrANCE COMPANY.........c.ciiiieiieeicietes ettt s st se s sse s AZ..... Authorized........ | .......... 0uveveveens | e
16-0366830.......... RSUI INdemnity COMPENY........cciurrurririeieeieeieeeseiseiseesssesesee sttt ss s sessenes NH...ooooeenee Authorized........ | .......... (0SSOSO SRR
43-0727872.......... Safety National Casualty COrpOration.............c.ceuvicreiriieisiieieeieeeseete e MO............ Authorized........ | .......... (0SSR IOSTTUTRT
75-1444207.......... Scor ReINSUrANCE COMPANY.........covuierrerrereeeieeesieeese ettt st bbbt ensees NY.ores Authorized........ | ... (0SSO TR
13-2997499.......... Sirius America INSUraNCe COMPANY..........ccoceiieriiireieiie ettt seaees NY o Authorized........ | .......... 0.veveveens | e
41-0406690.......... St. Paul Fire & Marine INSUrance COMPANY............cowrururerrerieeseenseseeesseessseseesesssssssessesessesesssnees CTos Authorized........ | .c....... (0SSO OO
13-1675535.......... Swiss Reinsurance AMerica COrPOratioN..........ccvvueereirreerreiriirieieisssiseisesssesessssesse s ssesssssssesses NY .o Authorized........ | oo (0 JSRU IRT
20-4790752.......... Prescient National INSUrance COMPENY..........c.ueriererrerreneeneeeesesessnsesesssessssssessesessesssesessessessnenns Authorized........ | oo (0SSR IOSTTTRT
94-1517098.......... TIG INSUrANCE COMPANY.......vuvuiiriiiieiseisiesse sttt bbb ss st ss bbb ensns Authorized........ | oo 0
13-4032666.......... Tokio Marine Amer Insurance Company. . Authorized........ veeerenn0)
13-5616275.......... Transatlantic ReinSUrance COMPANY.........cccuieieieiiiiiieieissiese et sss s sesaes Authorized........ | oo 0
01-0278678.......... UNUM Life Insurance Company 0f AMEHICA. .........c.ovurerrrnreririrnisnssssiseesssssssssessssssssssesssssessssssessns ME............ Authorized........ | oo 0
48-0921045.......... Westport Insurance Corporation.. Authorized........ JORN
13-1290712.......... XL ReiNSUranCe AMENICA INC.......vvieieerieissieieississ sttt snnes Authorized........ | ooeean 0

Pools & Associations

00000........... AA-9995035......... Mutual REINSUFANCE BUMBAU. ...t sttt | IS Authorized........ | cooeean [0S

All Other Insurers
AA-1120337......... Aspen INSUrance UK LIMItEA..........ccceiiiiiceeiie st nes GBR.......... Authorized........ | ... 0uveveeeens | e
AA-3190060......... Hannover Re (BEMUAE) LTD........coiuiieieiiieieicisis sttt sssns BMU.......... Unauthorized.... | .......... (0 JSOOTOUR SRR
AA-1340125......... HANNOVET RUCK SE ... Authorized........ | ... /RO IO 07/01/2015
AA-1126047......... LIOYA'S SYNAICAIE # 47 ...ttt Authorized........ | .......... 0uveveeees | e
AA-1126053......... LIOYA'S SYNAICAE # 53......oocveeeicrce ettt sttt nees Authorized........ | .......... (0SS SO
AA-1126122......... Lloyd's Syndicate # 122 Authorized........ | ... (0SSR IR
AA-1126179......... Lloyd's Syndicate # 179 Authorized........ | .......... 0.veveveens | e
AA-1126322......... Lloyd's Syndicate # 322 Authorized........ | ... (0SSR IR
AA-1126376......... Lloyd's Syndicate # 376 Authorized........ | cooenn (0SS S
AA-1126435......... Lloyd's Syndicate # 435 Authorized........ | ... (0SSR ISR
AA-1126490......... Lloyd's Syndicate # 490 Authorized........ | o (0 S IR
AA-1126529......... Lloyd's Syndicate # 529 Authorized........ | .oooene 0
AA-1126566......... Lloyd's Syndicate # 566... Authorized........ cereeeenn0
AA-1126609......... Lloyd's Syndicate # 609 Authorized........ | .« 0
AA-1126623......... Lloyd's Syndicate # 623 Authorized........ | .oco.c..d 0
AA-1126780......... Lloyd's Syndicate # 780... Authorized........ verenn0
AA-1126861......... Lloyd's Syndicate # 861 Authorized........ | coc..c..d 0
AA-1126925......... Lloyd's Syndicate # 925 Authorized........ | oo 0
AA-1126957......... Lloyd's Syndicate # 957... Authorized........ veeeen0
AA-1126958......... Lloyd's Syndicate # 958 Authorized........ | .......... 0
AA-1126959......... Lloyd's Syndicate # 959 Authorized........ | ... 0uvevreiies | e
AA-1127003......... Lloyd's SYndicate # 1003..........c.ceveverereeereie et sess st s nees GBR.......... Authorized........ | .......... (0SS U




Sementforarsn 31,2021 e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

AA-1127007......... Lloyd's Syndicate # 1007
AA-1127084......... Lloyd's Syndicate # 1084
AA-1127096......... Lloyd's Syndicate # 1096
AA-1127101......... Lloyd's Syndicate # 1101
AA-1120105......... Lloyd's Syndicate # 1110
AA-1127185......... Lloyd's Syndicate # 1185
AA-1127200......... Lloyd's Syndicate # 1200
AA-1127206......... Lloyd's Syndicate # 1206
AA-1127414......... Lloyd's Syndicate # 1414
AA-1120124......... Lloyd's Syndicate # 1945
AA-1120084......... Lloyd's Syndicate # 1955
AA-1128001......... Lloyd's Syndicate # 2001
AA-1128003......... Lloyd's Syndicate # 2003
AA-1120158......... Lloyd's Syndicate # 2014
AA-1128121......... Lloyd's Syndicate # 2121
AA-1128322......... Lloyd's Syndicate # 2322
AA-1128376......... Lloyd's Syndicate # 2376
AA-1128488......... Lloyd's Syndicate # 2488
AA-1128490......... Lloyd's Syndicate # 2490
AA-1128987......... Lloyd's Syndicate # 2987
AA-1120179......... Lloyd's Syndicate # 2988
AA-1129000......... Lloyd's Syndicate # 3000
AA-1126004......... Lloyd's Syndicate # 4444
AA-1126006......... Lloyd's Syndicate # 4472 Authorized........ | ccooevee.
AA-1120163......... Lloyd's Syndicate # 5678 Authorized........ | oo
AA-3190829......... Markel Bermuda LIMItEd...........c.eiuiueiiiniinieieisseieie sttt ssb st Authorized........ | .oc..c..d
AA-1780078......... Partner ReiNSUrance EUTOPE SE...........cocuieieiiiesieesee ettt snaen IRL............ Unauthorized....| ..........
AA-1460023......... RENAISSANCETE EUMOPE AG........voiviicicieie ettt sttt ns CHE.......... Authorized........ | ovene
AA-1464100......... SCON SWILZEMANM. ... bbb CHE.......... Unauthorized.... | ..........
AA-1460006......... Validus Re (SWItZEMANM) LTD.........cuuiuiiiiiieiieiieeiieie ettt ettt enssenees CHE.......... Authorized........ | ..........

Authorized........ | c......d (0SSOSR RO
Authorized........ | oo
Authorized........
Authorized........ | oo
Authorized........ | oc..c..d
Authorized........ | ...
Authorized........ | coco....d
Authorized........ | ...
Authorized........ | ..........
Authorized........ | ...
Authorized........ | ...
Authorized........ | ...
Authorized........ | ...
Authorized........ | oo
Authorized........ | oo
Authorized........ | oo
Authorized........ | oo
Authorized........ | oo
Authorized........ | oo
Authorized........
Authorized........ | ooenn
Authorized........ | ...
Authorized........

O O WO OO OO0 DO DO 0000000000 oo o0 oo oo
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Sementforarsn 31,2021 e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccccovrnirinniinnns
2. Alaska......
3. Arizona
4. Arkansas...........oonnins
5. California..
6. Colorado.......cccvuereerernirninnns
7. ConnecticUt.........coceuevrcrecnnnes
8. Delaware
9.  District of Columbia
10, Florida. ...
11, Georgia....ccvrereenrerercernes
12, Hawaii......ooovrverrerernee
13, 1daho.....occcrerce
14, MNOIS.....cvueeeeeeeeeereereireeieeeeene
15, Indiana.......cccovvrerviveiniireirenins
16, 1OWa. .o
17, Kansas.......ccovneneneeneinerines
18, Kentucky.....cooooverereirinieneanee
19, LouiSiana.........coceveveneerieerenes
20.  Main€....overerererieiireneereias
21. Maryland..
22. Massachusetts..........cccccvueunee
23, Michigan.......cccooevrvevevrerennen,
24,  Minnesota.... .
25, MiSSISSIPPI....cverreverrirrieiriinnas
26, MiSSOUIi.....coverererrrrereiriirienns
27.  Montana........ccoeeereeneereerneeneen.
28.  Nebraska.........cocoerrerereerennen.
29.  Nevada......commneeneeneneen.
30. New Hampshire............ccceo.....
31, New Jersey......cooeovevierrennnnas
32, New Mexico.......cocrvvrerrenne
33, New YOrK....oooneneinencireieinns
34.
35.
36.
37.
38.
39.
40.
41.
42.
43,
44,
45,
46.
47, Virginia....oooceveeeeeieeeeeeenes
48.  Washington..........cccoeoveveirnnnan
49.  West Virginia....
50.  Wisconsin
51, Wyoming......cccoevvveverevcrernnen.
52.  American Samoa............c..c.....
53, GUAM..ccirircrreeeni
54.  Puerto RiCO......ccoovrrrirrinnene.
55.  US VirginIslands....................
56.  Northern Mariana Islands.......
57. Canada......c.ccooemervrnnininnes
58.  Aggregate Other Alien............
59.  TotalS.....ccouereerriririrereiscireieinns
580071, .o
58002, ..o
58003, ..o
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | cooververieieerieiennd [0 T 0 | e [0 TR 0 | oo 0 | e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 [0 P [0 P [0 P (01 P 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 12 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrEr............c.vvereenniernerierireeens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 45
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile...... 0




Statement for March 31, 2021 ofthe. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

American Financial Enterprises, Inc.

American Money Management Corporation
American Real Estate Capital Company, LLC

Mid-Market Capital Partners, LLC

APU Holding Company

American Premier Underwriters, Inc.

Lehigh Valley Railroad Company

Pennsylvania Lehigh Oil & Gas Holdings LLC

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC

Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Technical Industries, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
GAl Insurance Company, Ltd. *
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
Great American Financial Resources, Inc.
AAG Insurance Agency, Inc.
Ceres Group, Inc.

Continental General Corporation

QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *
Annuity Investors Life Insurance Company *
Bay Bridge Holding Company, LLC »

Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.

Manhattan National Holding Corporation

Mountain View Grand Holding Company, LLC
Skipjack Holding Company, LLC
Skipjack Marina Corp.
Helium Holdings Limited
GAI Australia Pty Ltd
One East Fourth, Inc.

Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

Three East Fourth, Inc.

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
" Entity is owned by more than one company within the AFG group.

Manhattan National Life Insurance Company *

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)

Q11

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 46-3246684
NJ 23-6000766

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 84-4395026
MD 27-4078277
MD 27-0513333

FL 20-1246122
SC 81-3737639
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
NH 84-4574243
MD 84-2654660
MD 52-2179330

BMU

AUS
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




Statement for March 31, 2021 ofthe. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

Dl'_)c')nc':t'i'g"nry FEIN NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Holding, Inc. OH 42-1575938
ABA Insurance Services, Inc. OH 80-0333563
Agricultural Services, LLC OH 27-3062314
Great American Contemporary Insurance Company * OH 36-4079497 10646
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
Great American Holding (Europe) Limited GBR
Great American Europe Limited GBR
Great American International Insurance (EU) Designated Activity Company * IRL
Great American International Insurance (UK) Limited* GBR
Great American Specialty & Affinity Limited GBR
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * OH 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11.1



Statement for March 31, 2021 ofthe. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

Dl'_)c')“c”a:t'i'g"nry FEIN NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. X 59-1671722
American Empire Surplus Lines Insurance Company * OH 31-0912199 35351
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crop Managers Insurance Agency, Inc. KS 31-1277904
CropSurance Agency, LLC OH 83-1767590
Dempsey & Siders Agency, Inc. OH 31-0589001
Human and Social Services Risk Purchasing Group, LLC OH 84-2358400
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
GAI Warranty Company of Florida FL 31-1765544
Global Premier Finance Company OH 61-1329718
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American E & S Insurance Company * OH 31-0954439 37532
Great American Fidelity Insurance Company * OH 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Great American Underwriters Insurance Company * OH 83-1694393 16618
Key Largo Group, Inc. FL 59-1263251
PLLS Canada Insurance Brokers Inc. CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Shelter Rock Holdings, LLC OH
Westline Industrial, LLC OH

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11.2
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number |RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YN) [*
31-1544320 | ....... 0 0001042046 American Financial Group, INC.........cccoceveveererreneienresennssiesessienssssensessesnns | OHuiiniies [UIP i ot Ownership........ | ... 0.000 [ .o | e N...... 0
. 131-0996797 | ....... 0 . |American Financial Enterprises, Inc... . | American Financial Group, Inc... . | Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
31-0828578 | ....... 0 . American Money Management Corporation American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
27-1577326 | ....... (01 S 0. American Real Estate Capital Company, LLC.........ccccocvrurrininrenrirrirsiecnneneenns American Money Management Corporation............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
27-2829629 | ....... (01 I 0. Mid-Market Capital Partners, LLC...........cccovevrieeinieieesieeseeesee e American Money Management Corporation............... Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
41-2112001 | ....... (01 I (0] IS APU Holding COMPANY.........vuerieeereririiereneereiseessssssseesessesssssssssessssesssssssssessns American Financial Group, INC...........cccovervenrerrerninns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
23-6000765 | ....... (01 I 0. American Premier Underwriters, INC.........cccoveieienieienieieeesese s nes APU Holding Company..........ccccovruereenieneensinnennnens Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
13-6400464 | ....... (01 I 0. Lehigh Valley Railroad COMPany............couveuereenrenremeeneeeeneensessessesessssesseeenns American Premier Underwriters, INC..........ccccocvreuniene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
46-1665396 | ....... (01 I (0] IS Pennsylvania Lehigh Oil & Gas Holdings LLC..........cccccvveieirieienesieiessiennns Lehigh Valley Railroad Company..........ccccccccevevrnnne. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
20-1548213 | ....... (01 S 0. Magnolia Alabama Holdings, INC........c.ccvieiiriererrerieescse e American Premier Underwriters, INC..........cccovvvreuneene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
20-157409% | ....... (01 I 0. Magnolia Alabama Holdings LLC..........cccovieieiniieieiisieesssssesssseesss s Magnolia Alabama Holdings, INC.........ccccoueveniirnnnns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
46-1852532 | ....... (01 I (0] IS Michigan Oil & Gas Holdings, LLC...........ccovernrerrininenrineis e American Premier Underwriters, INC..........ccccocvreeniene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
46-1480078 | ....... (01 I 0. Ohio Oil & Gas Holdings, LLC........c.cccoeueieieirinieeisieiessiesess e snens American Premier Underwriters, INC...........cccocvrevnene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
13-6021353 | ....... (01 I 0. The Owasco River Railway, INC..........cc.vrerrririnrneneeseesseeseeesssesseeeees American Premier Underwriters, INC..........ccccocvreeniene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
76-0080537 | ....... (01 I (0] IS PCC Technical INQUSEHES, INC.......vvvvveieirreieireieieesseesssse s American Premier Underwriters, INC..........ccccvvvreunnene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
46-3246684 | ....... 0 Pennsylvania Oil & Gas Holdings, LLC..........cccoenrurireenreeneineireieceseeneieen American Premier Underwriters, INC..........ccccocvneuneene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
23-6000766 | ....... 0 Pennsylvania-Reading S€ashore LiNeS...........cccoevivieienisiesisseessesenns American Premier Underwriters, INC........c.ccccovvrevnens Ownership........ |..... 66.670 | American Financial Group, Inc.. | ...... N...... 0
98-1073776 | ....... 0 GAI Insurance Company, Ltd.........ccoeuerrerremrnineneieinenesesseeseseessiessesessseenns APU Holding Company............cceeereeerenrereenesneeneeneens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
. 131-1446308 | ....... 0 . |Hangar Acquisition Corp.... . |APU Holding Company.. Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
91-1242743 | ....... 0 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company............cccreemeeeeeneereereesseeneeneens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
91-1508644 | ....... 0 Premier Lease & Loan Services of Canada, Inc.... APU Holding Company..........ccccevvueureenmemeenseneinnens Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
. 1310823725 | ....... 0 . | Dixie Terminal Corporation..... . | American Financial Group, Inc... . | Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
06-1356481 | ....... 0 . Great American Financial RESOUICES, INC.........cccovuvveieiriieiieinssieiesssiesinnens American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O O (O 311422717 | ....... (01 S 0. AAG INSUraNCe AGENCY, INC......cvuverrerririinrereieiieeisseeese st ssessssesens Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uees s [ 34-1017531 | ....... [0} I 0. CereS GroUP, INC.....cucveviecicicicteie ettt bbb Great American Financial Resources, Inc.................. Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
0 [ et (O 47-0717079 | ....... (01 IS (V1N I Continental General Corporation................eeeeereereesernesneereesnseneieessseseseeseenees Ceres Group, INC........oceveeeereneeneireesineeneireieeseeneenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0urvees e [0 S 34-1947042 | ....... (01 I 0. QQAGENCY Of TEXAS, INCe.ovvivviriirieieieieieiseie e nnes Ceres Group, INCe....cveeurreeineeeesseiessesseessisnees Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O OO (O 31-1395344 | ....... (01 S 0. Great American AdVISOrS, INC.......c..cueurererereeeeeeneieeeesseeseeseessseese s Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |63312... [13-1935920 | ....... [0} [0 Great American Life Insurance Company............ccocceeeeeereieererenseienesssessnenenns Great American Financial Resources, Inc.................. Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |93661... |31-1021738 | ....... (01 S 0. Annuity Investors Life Insurance Company Great American Life Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uveres e [ S 84-4395026 | ....... [0} I 01. Bay Bridge Holding Company, LLC Great American Life Insurance Company. . | Ownership........ |..... 65.000 |American Financial Group, Inc.. | ...... N...... 1
O U (O 84-4395026 | ....... (01 IS (V18 I Bay Bridge Holding Company, LLC..........cccovumireeninerniineireeseinsineeseisessseeseieenns Great American Insurance Company...........cccceeueenne Ownership........ |..... 35.000 | American Financial Group, Inc.. | ...... N..... 1
0uvvres s [ S 27-4078277 | ....... [0} I 0. Bay Bridge Marina Hemingway's Restaurant, LLC............cccccovevevivcveenieennnnen. Bay Bridge Holding Company, LLC.............ccecvurnneee Ownership........ | ... 85.000 |American Financial Group, Inc.. | ...... N...... 0
O O (O JS— 27-0513333 | ....... (01 S 0. Bay Bridge Marina Management, LLC..........c.cocoovnrunrninieneneieieeeseeseeseeseeeeene Bay Bridge Holding Company, LLC..........cccocvvurrennce. Ownership........ |..... 85.000 | American Financial Group, Inc.. | ...... N...... 0
0uvvves e [ S 20-1246122 | ....... [0} I [0 Brothers Management, LLC............ccooevieiiinicreieiccsce e Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureee e s [0 S 81-3737639 | ....... (0] I (0] IO Charleston Harbor Fishing, LLC..........ccccoeviveieiiiisicesiee s Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number |RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YN) [*
20-4604276 | ....... (01 I GALIC - Bay Bridge Maring, LLC........ccccevumrerrerninirnrinrieersessesseseesessssssseseeens Great American Life Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
311391777 | ... (0] I GALIC Brothers, INC........ccveuiiriieieiiieieicsse st ssessnsnees Great American Life Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
26-3260520 | ....... [0 RN | N R Manhattan National Holding Corporation..............cccevnienrnsininsensesessisnsennens Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... Y.... 0
45-0252531 | ....... 0 Manhattan National Life Insurance COMPany..........ccovuevererrererereesienennnienens Manhattan National Holding Corporation . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
84-4574243 | ....... 0 Mountain View Grand Holding Company, LLC Great American Life Insurance Company . | Ownership........ |..... 65.000 | American Financial Group, Inc.. | ...... N...... 1
84-4574243 | ....... 0 Mountain View Grand Holding Company, LLC Great American Insurance Company Ownership........ |..... 35.000 |American Financial Group, Inc.. | ...... N...... 1
. |84-2654660 | ....... 0 . | Skipjack Holding Company, LLC.... . | Great American Life Insurance Company.. Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
52-2179330 | ....... 0 SKIpjack Marina COmp........ccueuieriieieireieieisese st nans Skipjack Holding Company, LLC...........cccccovrvererennnn. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
....... 0 Helium Holdings Limited.........ccccovovrvrrrnniinenrnnrnnenesessessssseissssssnneennes | BMU.c [NIAL......... | American Financial Group, InC..........cccoocvvereerneencnen. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N...... |0
....... 0 . | GAI Australia Pty Ltd . | Helium Holdings Limited........ .| Ownership ...100.000 | American Financial Group, Inc.. |.....N......|0
31-068619%4 | ....... 0 One East Fourth, Inc American Financial Group, INC.........c..cccovervenrereerniens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureees e [0 S 31-0883227 | ....... (01 I Pioneer Carpet Mills, INC.........coeveveiciiieicesieieseiese s OH.......... NIA.......... American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueeen [ e [0 S— 31-1119320 | ....... (01 I TEJ HOIAINGS, INCe.oviie et OH.......... NIA........... American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0urvees e [0 S 31-0728327 | ....... [0 ISR | I ORN Three East FOUh, INC.....cvucviieieiiiicecsee et OH.......... NIA.......... American Financial Group, INC.........ccoeveererreverennens Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O O (O 42-1575938 | ....... (01 S Great American Holding, INC.........cuevuiurereincineciecs e OH.......... UDP.......... American Financial Group, Inc. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureens e [0 S 80-0333563 | ....... (0] I ABA INSUranCe SErViCeS, INC........covirerreiirrieeiieie s sesessenns OH.......... NIA......... Great American Holding, Inc. . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O OO (O 27-3062314 | ....... (01 SR | I SRS Agricultural SErVICES, LLC........ovuriieirereeeensieiss s OH.......... NIA.......... Great American Holding, INC........c.cocovvevrrncenrenrenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 10646... | 36-4079497 | ....... [0} Great American Contemporary Insurance Company...........c.cccoveeerrevcereneennnas OH.......... RE............ Great American Holding, INC.........cccccovecveveiicniiicnne Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. |10701... |59-1835212 | ....... (01 I Bridgefield Employers Insurance Company...........ocvveeereeeerneeneenseeesesnseneens FLotriiis DS.......... Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 10335... [59-3269531 | ....... [0 PSRN | I SR Bridgefield Casualty Insurance COmMPaNY..........ccoceveeenrinieienierssisseseessinnens | (DX T Bridgefield Employers Insurance Company............... Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. |22179... |95-2801326 | ....... (01 S Republic Indemnity Company of AMENCa...........ocrureeenrerrereirneneeneeeeseeeeeeneens CA....... DS....ccce. Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
0084 | American Financial Group, Inc.. [43753... [31-1054123 | ....... (01 I Republic Indemnity Company of California............cccccvveenieenesieiesisneens CA.... DS...covvns Republic Indemnity Company of America.................. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O TR [0S USRI IS 0 | e [ Great American Holding (Europe) LImited...........ccovervenrerrunrnrinriniseeneiseeneinnes GBR........ NIA.......... Great American Holding, INC........c.cocovvevrirnienreneenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ueres s 0 eereeveieeines | e [0} I Great American Europe LIMited..........ccovecveeieenicceceeeeee s GBR........ NIA........... Great Amerian Holding (Europe) Limted.... Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
e [ ettt (O AA-1784136 ....... (01 IS Great American International Insurance (EU) Designated Activity Company.... | IRL.......... A Great American Europe Limited . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0urees e [0 S AA-1120817] ....... (01 I Great American International Insurance (UK) Limited Great American Europe Limited.... . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uveee [ eeereerereeeeneereereeeesneesssssessnsensenens | Qeeneeneens [ eoeerneeneennenenes | ceveees 0 . | Great American Specialty & Affinity Limited... . | Great American Europe Limited Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |23418... | 73-0556513 | ....... 0 Mid-Continent Casualty Company Great American Holding, Inc . | Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 15380... | 73-1406844 | ....... 0 Mid-Continent AsSurance COMPANY..........c.ouwererrurrerneereeresesssenseseesessessssseenns Mid-Continent Casualty Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 13794... | 38-3803661 | ....... 0 . | Mid-Continent Excess and Surplus Insurance Company... . | Mid-Continent Casualty Company. Ownership ..100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO [0 30-0571535 | ....... 0 Mid-Continent Specialty Insurance Services, INC...........cocveinieneereirninineinees Mid-Continent Casualty Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |23426... | 73-0773259 | ....... [0} I Oklahoma Surety COMPANY.........ccccviereiriieeirieiee s Mid-Continent Casualty Company.........c.cccccoevvrrievenns Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO (O 34-16073% | ....... (01 IS National Interstate COrporation............c.ovueeeerereneenseeesieneinersseieeseeseeseeseeeees OH.......... NIA.......... Great American Holding, INC..........cocoovreurineenieneenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ueeves s [ S 34-1899058 | ....... 0 [ veierieenn0 |, American Highways Insurance Agency, INC.........ccoeveeviveeeieieeseceesceenens OH.......... NIA........... National Interstate Corporation............cccccevvierivennee Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO (O 31-1548235 | ....... (01 S Explorer RV Insurance Agency, Inc National Interstate Corporation..............ccocveereerrurnenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0uveres e [ S 98-0191335 | ....... [0} I Hudson Indemnity, Ltd National Interstate Corporation............cccceevevrreeriennnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number |RSSD CIK International) or Affiliates Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YN) [*
0ueees [ e [0 S 66-0660039 | ....... (01 I Hudson Management Group, Ltd.........cccereernreeinrneensenensinssssesessssssesseseeens National Interstate Corporation............cc.ceueeereerrennene Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0urvees e [0 S 34-160739%6 | ....... (0] I National Interstate Insurance AGeNCY, INC........ccoevererreerieieriiese s National Interstate Corporation...........cccceevrevriirnnnes Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0uees [ e [0 S 36-4670968 | ....... [0 RN | N R Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc.................. Management..... | ....... 0.000 | American Financial Group, Inc.. | ...... N...... 2
0084 | American Financial Group, Inc.. | 32620... |34-1607395 | ....... 0 National Interstate Insurance COMPAaNY..........cccoveveierieieseeiessiesesse s National Interstate Corporation...........ccccceevveriirennnes Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 11051... |99-0345306 | ....... 0 National Interstate Insurance Company of Hawaii, INC.........c..cocvvvnrrrerrirninienne National Interstate Insurance Company..................... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0urees e [0 S~ 43-1254631 | ....... 0 TransProtection Service CoOmMPaNY..........ccccueivrieeriseiensese e National Interstate Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. . 195-3623282 | ....... 0 . | Triumphe Casualty Company . | National Interstate Insurance Company. Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. . 186-01142%4 | ....... 0 Vanliner Insurance Company. National Interstate Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 20-5546054 | ....... 0 Safety Claims & Litigation Services, LLC.........cocourrumrmrnrirrirnineneneseisesneennes National Interstate Corporation..............c.cocveerrerrernenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0..... . |46-4570914 | ....... 0 . | Safety, Claims and Litigation Services, LLC.. . | National Interstate Corporation.. Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
0...... 59-1683711 | ....... 0 Summit Consulting, LLC Great American Holding, INC..........covvvereurrncrnreneenens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureees e [0 S 59-3385208 | ....... (01 I Heritage Summit Healthcare, LLC............ocooveiivieieiecseese s Summit Consulting, LLC........c.cccoevevirieierieresiiennns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 16691... |31-0501234 | ....... (01 I Great American INSUranCe COMPANY..........curerrerrerrerrresereeseeessssessesessesssseseenns A American Financial Group, INC...........cccovervenrerrirniens Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. {37990... [31-0973761 | ....... [0 ISR | I ORN American Empire Insurance COMPANY.........c.ccvvuevreeiiereernsesesssessesessssesseens A Great American Insurance Company..........cccoceveeene. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
59-1671722 | ....... (01 S American Empire Underwriters, Inc American Empire Insurance Company..........c..c.ccce.e... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
. 131-0912199 | ....... (0] I American Empire Surplus Lines Insurance Company Great American Insurance Company...........cccoueveeene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
31-1463075 | ....... (01 SR | I SRS American Signature Underwriters, INC..........cccveueerrerrereerrininsneiseiecseeseeeeees Great American Insurance Company...........ccccceeeenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
59-2840291 | ....... [0} Brothers Property Corporation Great American Insurance Company............c..cc.cue.... Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
25-1754638 | ....... (01 I Brothers Pennsylvanian Corporation Brothers Property Corporation.............cccoeueeeeerrernenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
59-284029% | ....... [0 PSRN | I SR Brothers Property Management COrporation.............cccceveveenieenennenneennns Brothers Property Corporation............cccceveveenieieins Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
311277904 | ....... (01 S Crop Managers Insurance AgeNnCY, INC..........ocurereirnreneenrineneineiseesseeeeseeseeees Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N..... 0
83-1767590 | ....... (01 I CropSurance AGENCY, LLC ..ot Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
31-0589001 | ....... 0 | e [ Dempsey & Siders AGENCY, INC......c.vererrenrirriiincineire e ssesseseees Great American Insurance Company...........ccccoeeeenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
84-2358400 | ....... 0 Human and Social Services Risk Purchasing Group, LLC Dempsey & Siders Agency, InC.........cccoevvevivcrerernnen. Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N..... 0
31-1341668 | ....... 0 Eden Park Insurance Brokers, Inc. Great American Insurance Company...........cccceeeeenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
.......................... 0 El Aguila, Compafiia de Seguros, S.A. de C.V......cccovvieeninieneneeesseeins Great American Insurance Company Ownership........ |...100.000 | American Financial Group, Inc.. | ......Y...... |0
. 139-1404033 | ....... 0 . | Farmers Crop Insurance Alliance, Inc.... . . | Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 0
13-3628555 | ....... 0 FCIA Management Company, INC.........cccccvurveeriersieereieieeeeee e Great American Insurance Company. Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
.......................... 0 Foreign Credit Insurance ASSOCIAtION. ...........ccorurererrienciniinrneneieeseeneeseeseieees Great American Insurance Company. Management..... | .......0.000 |American Financial Group, Inc.. | .....N......|2
. 181-0814136 | ....... 0 . | GAI Mexico Holdings, LLC . | Great American Insurance Company. . | Ownership... ..100.000 | American Financial Group, Inc.. | ...... N...... 0
31-1753938 | ....... 0 GAI Warranty COMPANY.........cc.euureerieneesereesessneeseiseessssssssesessessssssssssssessesssens Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... Y. 0
0uveres s [ S 31-1765544 | ....... [0} I GAIl Warranty Company of FIOrida............ccccoceeriieeiiceeieeseee s GAIl Warranty Company. . | Ownership........ ..100.000 | American Financial Group, Inc.. | ...... N...... 0
O OO (O 61-1329718 | ....... (01 IS Global Premier Finance COmMPany............ccueieeirereneeneeneiseesneeseeeesessesseens Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. |26832... |95-1542353 | ....... 0 [ veierieenn0 |, Great American Alliance Insurance COmpany..........cccccoveeeveceneeeersreererensenns A Great American Insurance Company............cccc.cue... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 26344... | 15-6020948 | ....... (01 S Great American ASSUrance COMPANY..........cccurrerreeeenmesreeeeeeessessseesesseesesenees A Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. | 39896... |61-0983091 | ....... [0} I Great American Casualty Insurance Company............coceveeeeeevreveresiereseseesnes A Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number |RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YN) [*
0084 | American Financial Group, Inc.. | 37532... |31-0954439 | ....... (01 I 0. Great American E & S Insurance CoOmMpany...........coveueeneenrenmesesnssnsensesessesennes Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. [41858... |31-1036473 | ....... (0] I 0. Great American Fidelity Insurance COmpany.........ccccceuenieerneeeesseenersseenns Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0uees [ e [0 S 31-1652643 | ....... (01 I (0] IS Great American InSUrance AgeNCY, INC..........overrrereeinreneeeissesessisssessessieenns Great American Insurance Company............cc.oeueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0084 | American Financial Group, Inc.. [ 22136... |13-5539046 | ....... 0 Great American Insurance Company of New York Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueees s [ S 31-0856644 | ....... 0 Great American Management Services, Inc Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 38580... |31-1288778 | ....... 0 Great American Protection Insurance Company............cceveeeereinieneesssnnnens Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0urees s [ — 31-0918893 | ....... 0 . | Great American Re INC..........ccoccvevvvvevcrinnnes . | Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. [31135... [31-1209419 | ....... 0 Great American Security Insurance COMPaNY.........ccceveeierrerseererssessensseenes Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 33723... {31-1237970 | ....... 0 Great American Spirit Insurance Company Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0084 | American Financial Group, Inc.. | 16618... |83-1694393 | ....... 0 . | Great American Underwriters Insurance Company. . | Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueen [ e [0 S 59-1263251 | ....... 0 . Key Largo Group, INC......c.eeririeineineiss e ssessssssssssssessesssens Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0ureees e [0 S 871850814. | ....... (01 I 0. PLLS Canada Insurance Brokers INC...........cocoveeuneieieieniienessissesesssesenes Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
0ueeen [ e [0 S— 31-1293064 | ....... (01 I 0. Professional Risk BroKers, INC..........ccoveeinrnrerenineensensiseesssesseseesseeseeseeees Great American Insurance Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
0urvees e 0o v [ e (0] I (0] IS Shelter Rock HoldiNgs, LLC........c.coviueieiiieieeeie e snnes Great American Insurance Company..........cccoceveeene. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N...... 0
O O [0S SRR ISP (01 S (018 I Westling Industrial, LLC..........c.ovurrererereireireersieeeeceseeseeseesseeseeseesssessssesseessnes Great American Insurance Company...........cccccocueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N...... 0
Aster Explanation
1 The entity is owned by more than one company within the AFG Group.
2 Entity is affiliated but not owned.




Sttementforaren 31,2021 otie. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—
SO UTAWN -

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......

. Ocean marine.......
. Inland marine........
. Financial guaranty....
. Medical professional liability - occurrence....
. Medical professional liability - claims-made. |
L BarthQUaKE........oecec e

. Group accident and health..............ccceevvierieceeee e
. Credit accident and health....
. Other accident and health |
. Workers' ComPeNSation...........ccccevievicreieeesi e

- WAITANEY ..o n
. Reinsurance-nonproportional assumed property.

Other liability-0CCUITENCE...........ccveviieeiricte et
Other liability-claims made...
Excess workers' compensation
Products liability-0CCUITENCE.............ccivireieiiieic e
Products liability-claims made..............cccceeiviereniienicee e
19.2 Private passenger auto liability

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)........c.cccovvevrerrrrrersrrrrrnnn.

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines........
. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial MUILPIE PETil........curerrrrirrirrieierisrie et enes
. MOMtgaGE GUATANEY......coeeeieceeicireir et
. Ocean marine.......
. Inland marine....
. Financial guaranty....

. Earthquake.........ccccooevrveereciccicn
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..
. WaITanty.....coevcececsee e
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial iNes.............cccooeevevenireveeeeseeeennns
. Aggregate write-ins for other lines of DUSINESS..........ccccuevriviieierieiie e
e TORAIS b

Medical professional liability = OCCUITENCE.............ccvvuieereirereieieieee e
Medical professional liability - claims made..

Other liability-occurrence......

Other liability-claims made.......
Excess workers' compensation ..
Products liability-0CCUITENCE............cccvvveveeriercierceeesee e S

Products liability-Claims Made.............ccceiriieiiiieiiee e
19.2 Private passenger auto liability

: Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)........ccccoovrvrririrerisreniersss s




Statement for March 31,

aw1oite. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

¥10

4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
2021 2021 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Loss and LAE Loss and LAE Total 2021 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4+7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
12018 + Prior...co.. | o0 [0 |0 [ (284,411) [ oo (593,864) [ ...cvovveriennens (CLENAE) | - 294,775 | oo 1,238 | oo 561,890 | ..ooviiiiiininnns 857,903 | ..o 10,364 | .o (30,736) | .ooovvrririinnes (20,372)
2. 2019 e [0 | 0 |0 | (75,369) | oovvenrinris (163,129) [ ..cvvvrrienens (238,498) | .ovveivrirniirniis 83,118 | oo 1,423 | s 152,881 | oo 237,422 | .o, 7,749 | [CRE7Z5) | I (1,076)
3. Subtotals
2019 + Prior....coo. | covrinninrinrinrinnnnens0 | |0 [ (359,780) [ weocvervencrennens (756,993) [ ..ocverrenienns (1,116,773) [ oo 377,893 | oo 2,661 | oo T147T1 | s 1,095,325 | ..o, 18,112 | (39,560) | ..oovevrerrinnes (21,448)
4. 2020 |0 |0 |0 | [CIAP7)] (247,307) [ woovvevrenirenens (345,029) | ooovvrnviiniinns 126,018 | oo 8,788 | oo 210,250 | .o 345,057 | .o 28,296 | ..o (28,268) | ... 28
5. Subtotals
2020 + Prior....coo. | coveernennennennsnnenneens0 | v |0 [ (457,502) | ..oovvvreenne (1,004,299) | ...vovvennenas (1,461,802) | .oooovvevrrirennes 503,911 | oo 11,450 | oo 925,022 | oo 1,440,382 | .o 46,409 | ..o (LA 4:) ] e~ (21,420)
6. 2021, [ XK XK i XK s [ XX K [ D, S 13,251 | i 13,251 | ) .0 O [P 30,807 [ oo 82,221 | oo 113,028 | ..ccovvirnne. D, SO )., SRR XXX
7. Totals. ..o | o0 | e 0 | (457,502) | ...cvovvvvrrennn. (991,048) | ....oovcvenenen (1,448,551) | ooovvverrrirnns 503,911 | oo 42,256 | ...ocovverienn 1,007,242 | .....ccvvvnne. 1,553,410 | .coovvvrcrrcnn. 46,409 |....cocovvrvvenne. (LA 74:) | —— (21,420)

8. Prior Year-
End's Surplus
As Regards
Policyholders

Col. 11, Line 7
As % of Col. 1,
Line 7

Col. 12, Line 7
As % of Col. 2,
Line 7

Col. 13, Line 7
As % of Col. 3,
Line 7

1o 0.0 %

2. e 0.0 %

3 s 0.0 %

Col. 13, Line 7

Line 8

4o ) 0.0 %




Sttementforaren 31,2021 otie. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

2 The data for this supplement is not required to be filed.
3 The data for this supplement is not required to be filed.
4 The data for this supplement is not required to be filed.

Bar Code:

000D AL
* 1 0 6 4 6 20214 9000001 =
A0 O L AR
* 1 0 6 4 6 2 0214550000 1 =
AL AR AR TR O
* 1 06 4 6 2 0213650000 1 =
A0 O SO L AR
* 1 0 6 4 6 202150050000 1 =

Q15

Response

NO

NO

NO

NO




Statement forareh 31,2021 oite. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



Sttementforaren 1, 2021 otie. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI..........ovurieieeireireieis sttt ss s st s s ssessssssssens | sesessessassssssssessessnssssssessassssssessassans 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIEION. .........c.eveerererrirerenrieeecrsreeeeesseeee e el o5 B
2.2 Additional investment made after acquisition.............ccoeveeeerieiierieinnnn) NN ................
3. Current year change in enCUMDIANCES.........c.vvrvrrrmrenrerrernernreneeseresseneneeeess ey B v S » T
4. Total gain (I0SS) ON QISPOSAIS.........ccvueiriiiieiieiiteiie sttt s bbb ss b en s neas
5. Deduct amounts reCeIVEd ON QISPOSAIS..........cuuruirirreriiriireseirsieeeesseeese e ises st ss et se s ssee et ns st enseens
6. Total foreign exchange change in book/adjusted Carrying ValUE............ccoceveiiveieieiicisie et
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation..............cc.ceveeereviereisieseseeeee s
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
10. Deduct total nonadmitted amounts...........ccoceeereereereeeeenceneennen.
11. Statement value at end of current period (Ling 9 MiNUS LINE 10).........ccoueicriiriisriiirciciecieses st sssssssessessesensessnsanes
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOF YEAI.........c.ovuerererirerereinrirereineirrinieees | cereeseessseesessessseee s ssessesssesessesens L0 OO 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............covviveeicicteieeceee ettt a st s s sessans | seesssssssesssssssessesnsensesenes 52,801,083 | oo 0
2.2 Additional investment made after @CUISIION. ........c..cuiuiieiiiieie ettt ense s | sbessessessssstes et sstes e st ensess st ensenas 0 | oo 0
3. Capitalized deferred iNErESt ANG ONET.........c.oi ittt sttt sentas | sessessestessaessesses s st s s es st s s st s 0 | oo 0
4. ACCTUAL OF QISCOUNL........oveieactr itttk f bbbt en bt biees | Sbsebsees st e b seb s b et bbb s bbbt L0 OO 0
5. Unrealized valuation INCIEASE (AECIEASE).........cvuurrrrrerisreressseesessessassssssessasssssssssessessssssessessassssssessassessssssessessassssssessassansans | sessessessossssssessesssssssssessassnssnssessessns 0 [ oo 0
6. Total gain (I0SS) ON GISPOSAS........c..ceireieiiriiiiieieiseieie ettt s bbb st b b s e b s st st s s s e bnbens | Sbnsassessssastes et st es e s e bensense s sansenas 0 | oo 0
7. Deduct amounts reCeIVEd ON QISPOSAIS..........cuururirirrerieriieeeireireseisetsesesssiesssseesse s sseeseteeses e sssse s s s ssessessssessessessssessessnsesss | sresssssssessessssessessessssessesnsnes 122,797 | oo 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........coveviiiiveiiieieieceeee e | s 0 | o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INtErESt..........ocvevrrirrieiernrnrieens | e 0 | oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEM. ..o sesssessessssessenes | eressssssessesssssssssesssssssesssssssensesserensQ | wieriesisssssessssssessessssessesessnsassassesans 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)......... | cooorisrrrrsrisnnssseiniennens 52,678,286 | ..o 0
12, TOtal VAlUBLION GIOWANCE...........ceueerereieieceeie ettt st f s8££k s s en bt es | oeEAeEAesEeebseb s b ee bbbttt 0 [ oo 0
13, SUDLOtAl (LINE 11 PIUS LINE 12)...euvuieiieeiiciceeieictes ettt sttt s st st sa sttt s st s st s s ss st essessstssesntanes | evsssssessssnsessssssssssseesans 52,678,286 | ..ooovereierrsiereeeere e 0
14, Deduct total NONAAMITIEA BMOUNLS..........cc.eiuieeieeereieereeree ettt ss e s e sb et f s st enbs | oeEAeEAesEsebsebesten bbb en sttt [0 O 0
15. Statement value at end of current period (Line 13 MINUS LINE 14)........ccccociiiiiiiieiiicsicciessce st es et sssseaesssseassssseressns | sressssssesssssessssnsesasinsesens 52,678,286 | ...ccovveriicreieiiiesiece e 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cviviieireieirieieieie ettt sttt bnns | oebstessesssessesses st ss st sntes st bessesas 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c..euiviiieicisieeeie ettt es
2.2 Additional investment made after aCQUISItION. ...........ruererrrrerereeereeeeesee e 2 1
3. Capitalized deferred interest and other.............
4. Accrual of diSCOUNL.........ccevevrveerieiereee e Y N Nl -
5. Unrealized valuation iNCrease (ECIEASE).........cciiueireiiieiieieie ettt bbbt
6. Total gain (loss) on disposals............
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value...
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .
12, Deduct total NONadMItted @MOUNLS...........ciuuiiriirciicieir bbb
13. Statement value at end of current period (LiNE 11 MINUS LINE 12).......viiuiiieieiiitesiiiisiiesieissiesstsstesssssssssesssssssssesssesssessssnss | sbsssessesssssssessessssessesssssssassesssssssassas 0 | et 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHIOr YEAI..........c.cuiurieieiieiee e ssesseses | evresssssieses e sssesans 9,845,183 | ..o 8,872,252
2. Cost of bonds and StOCKS CQUIME............ccuiveeveeiicieieicieee ettt st st a st s s ssssssesssssnts | sresssssssessssnsessesssanes 2,014,943,013 | ..o 2,249,648
3. ACCTUAL OF QISCOUNL.......veeeietcieis ittt bbb bbb b et bbbt | ebbetb et et es bbb n bbb 419,599 | oo 4,361
4. Unrealized valuation iNCrEASE (ABCTEASE)......v.rurrrrrerrerrereserisseseasessssessssesssssssesessessssssessessassssssessessssssssessessessassssssessessnsnssess | sesmssessssssessessasssessessassans 61,449,654 | ... 0
5. Total gain (I0SS) ON QISPOSAIS..........ceveveiiiiiieiiisiie ettt ettt ettt bbb st b bt n s b n s s s ssnsensnns | stessnsssessessssnsessessessnsensis 1,098,047 | cooovieeeeee e 14,398
6. Deduct consideration for bonds and StOCKS AISPOSEA OF..........c.cuiuiieeiiirireieiicreee ettt sssssssssssns | ssessssssessessnsessesssssssans 62,400,272 | ..oovereeeee e 1,249,243
7. Deduct amortization Of PrEMIUM..........ccieieiiieieieesie ettt sttt bbbt es st ensessbnaas | sbebsesssessessssnsassesssssnsenei 2,787,691 | oo 46,359
8. Total foreign exchange change in book/adiuSted CAITYING VAIUE..........ccvveevriiieeieiicteeese et s st es s sssssaesaeass | sbessssssssssssessssssessesssessessesenssssesans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ............cviueveeiiiiiieieie ettt | etessessesssssses s bes s ss s ssssenans 0 | oo 0
10. Total investment income recognized as a result of prepayment penalties and/or acCeleration fEeS...........covvevrvereeveeeeceeies | coerieriierises s 53469 | oo 125
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........ccceuveriuririieieieieiesseeeiesiens | cvvevesresesissesse s 2,022,621,002 | c.oveveeereree e 9,845,183
12, Deduct total NONAAMITIEA BMOUNLS...........ceiriieiirciieiieiee ittt | eEsee s bbb 0 [ oo 0
13. Statement value at end of current period (Line 11 MiNUS LINE 12).....o. it ssesssssnssses s ssssssssesssssnssnssnes | seessssssssssssssassassssssncs 2,022,621,002 | oo 9,845,183




Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISO

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (). errrvrrrerrrrireeessiseeeiseess i esss st sest s seneesessees | oesesesssesesesssesesaes 9,845,183 | oo 1,275,153,067 | ..oovvverrerrrirrennns 58,354,909 | ....cvvucririririrns (NN — 1,210,849,582 | ...oovvvrvirccierireciienieesieninns | ereesesss et | et 9,845,183
2. INAIC 2 (@) veverirreeerieriseeese sttt | bttt (U I 143,291,746 | ..oovorccrccrinns 4,022,400 | ..o 13,514,981 | .oovvveciens 152,784,327 | ..ooveorrirerieiieerieeeissnineesies | nesiesesss s sss e ssssess s | ettt 0
B NAIC 3 (8)reurerureirereiieeeieii ettt | bttt (U R 134T4,526 | ..o (O R (4,764) | cooorrrecricinne 13489,762 | ...ovveveierrireciieriseesiesisnesis | eerisesise s | ettt 0
NAIC 4 (). eeurvvreerererierireeiserssesesesssesss st sest st | resesnesi st (U R 3,960,807 | ..oouverrirerirerirerinns 556,163 | ...ueverrerrrrierireerirnenans (4,524) | oo, 300,120 | ..o | et | et 0
NAIC 5 (). evvvrrereeeererirereseeisesssesesesssesssse s esss st | coesesssessesssseesssessssesssesssensons (O RN 160,005 | cooooveerrirereerereerereneanns 1,547 | e 10T | o 158,849 | ..vvouvirmerirriieriesiseesieesieenes | eeeseesi st | ettt 0
NAIC B (). cevvvvererreraerirereseriserssesesesssesssses s eest st | rensssani st 0 | s 0 | i 0 | 0 | s 0 |ttt | e | et 0
TOtAl BONGS.....vvvvrieeiiirieis e | enessennssnesnnnsssssenes 9,845,183 | oo 1,436,040,241 | ..o 62,935,019 | .oooviivincrrniinens (2,287,965) | ...ovverrrrrniennns 1,380,662,440 | ..o 0 s 0 | i 9,845,183
PREFERRED STOCK
NAIC 1ottt | st (U 9,171,000 | oo (U (201,000) | +.oovvvvrerrerrrirerercnens 8,970,000 | ...uvvvvrererererireeenenieessenirees | reresensiees s | ettt 0
NAIC 2.ttt sttt | renesne s (U R 71,109,202 | oo 1,329,689 | ...ovvrvirriririrninnne (5,127,118) | covvorvverrecrireiinne 84,852,395 [ ...oouiviriiierieieieri st | et | ettt 0
10, NAIC 3uiiiiiiii sttt enees | renes st (O 5,232,028 | ..o (U R 98,717 | v 5,330,745 | ..o | e | e 0
1.
12 NAIC Bttt | et LU R O RN LU R LU RO 0 [ erereeeierieeeienirese s [ et nnes | ettt 0
13, NAIC Bttt |ttt 0 | s 0 s 0 | 0 | s 0 | ettt | oo | et st 0
14. 85,512,230 1,329,689 (5,229,401 | v 78,953,140
15, Total Bonds and Preferred SOCK..........crmimriinimnniinsisissenissnsssenes | covnenmisesesessnsnenssesens 9,845,183 | oo, 1,521,552,471 | oo 64,264,708 | ......coocoovirrnrinnnens (7,517,366) | ...oovvevrrrririens 1,459,615,580 | ..vouvvviiriirisirissinsnisiis 0 ] s 0 | i 9,845,183

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....63,974,962; NAIC2§.....6,173,538; NAIC3§............ 0; NAIC4S..... 0; NAIC5S........... 0; NAIC6S....... 0.




statement for March 31,2021 of e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1dj usted ’ Act3ual Interest 4Collected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......0ucmiiiereeeeeens | e 63,764,462 |........ccoovvnne 20,0 GO RRORS VORI 63,814,586 | ....cocvivciierne 38,709 | oo 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........curuurrereeireesiereereie st eseee st eeesessessessessssseeestessssssssns | ssessesssssssessesssssssssessestssssssessassssanes 0 | oo
2. Cost of short-term INVESIMENS ACAUITEH. ........vueireiricieie bbb ss s sssanses | sesessstessessssessessssensessessnsns 63,965,836 | ..ovovverriiiieee s
3. ACCTUAN OF GISCOUNT. ..ot bbbt enine | botbseeb bttt (0 OO
4. Unrealized valuation iNCTEASE (AECTBASE).........eerrvrrrieerreisiissieisesisiesesssssssessesssse st ssssstes e sssses s sssessessasensesssensesessnsessas | stessesssssssessessssassessessssessesnsensessessnsns 0 | o
5. Total gain (I0SS) ON GISPOSAIS........curvriererrereirerenresreseisssesseseesessess e s ssss e sse st s s st ess s ss s s st sses st st st e st essansnssns | sesestasssssnssessastssssnssassansasssnssessanssnsnn 0 [ oo
6. Deduct consideration reCeiVEd ON AISPOSAIS..........cccvueviuiveiriiiieireieisse ettt ss st tessenas | ebsesestesesessesse st es s et ntenais 151,250 | oo
7. Deduct amOrtization Of PIEMIUM.........c.eiiverirerrirerisieeeesssisseseesessesssssses s st s st es s ss st st ssessestensssssessessnss | sesessssssssessessassssssessassssnssnssnns 50,124 | oo
8. Total foreign exchange change in book/adjusted CarTYING VAIUE...........cocuiveieiiiriieieiiissieistss e ssssssessssstesseses | sssessessssssessssssessesssssssessessssssessessnsen 0 | oo
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. .........c.vurereuiirieiririeiereiseeseesee et sesesseennes | sesessesssssssesssssssssesssssesensessssssssssessnees 0 | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccccevreirerrireiericsieesesseeieies | cevvsiessssese s sssnea 63,764,462 | ...ooovveieee e
11. Deduct total nonadmitted @MOUNLS.............cciuiiiii s s s s | shnst s 0 | o
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......vuiviiiieiiiicieieie ettt sisssssessasnsenas | onrssiessssssessessesssssssessnssnead 63,764,462 | ..o

Qslo3




statement for March 31,2021 of e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

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

QSI104, QSI05, QSI06, QSI07



statement for March 31,2021 of e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvururirrierireieieississieesstessssesessesssssssssssssessssssns | sessesssssessssssssssssssssssssssessanssssnes 1,372,799 | oo 2,138,862
2. Cost of Cash eQUIVAIENTS ACQUIME............coeviuireieeicteee ettt bttt st s bensssaess | essesssssssesssssssesssssesaesessnsann 225,988,486 | ..o 1,529,922
3. ACCTUAI Of GISCOUNL. .....cvveeceectieeseis ettt | Hebset bt bttt bbbttt 0 | e 0
4. Unrealized valuation iNCrEASE (ABCTEASE)..........vvrrurerrererierireieiseessssseeessssesssssessesssssssssessessesssssssssessassssssssessesss | sesssssessessssssssessasssssssssessesssssnssnssassanssnses 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cucverricrireierctese ettt es st es s s s st s s st sss s sssassssssssensns | ebsesssssssesssssssessssessessesssssessessnsassessssnean 0 [ oo 24
6. Deduct consideration received 0N dISPOSAIS............cccciviieiiicreiiiei ettt sssebesssaess | ebsssstesesssesssssesessses e enasaenes 122,231,545 | oo 2,296,009
7. Deduct amortization Of PrEMIUM..........c.iueieieiiiieessee ettt s st ens | esstessessesesses e s e s en s s s st s st s senas 34,004 | oo 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE...........c..cueeiiieieiiieieicssissie et ssiessesees | evsessssessessssssessessssesse s ssssessesssssssessessnsan 0 | oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZET...........c.euiueieieiiieieiieeieessesessiesesseses | ererssssssesssesssesessssessesssssssessesssssnsensessneas 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccvuereriirnieriiiisieiins | coereinssnesssssese s 105,095,646 | ...ocvveverrreieiseeseesees 1,372,799
11. Deduct total NONAAMItIEd @MOUNTS...........cvuuiiiiiiii bbb | otbenb bbb 0 | i 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....iueiiiiuiieiicieissisieiieissieseissiesessiessesssssssnes | evsessssssssssesssssssesssssssessessssenes 105,095,646 | ..ovovoevceieiecsecer e 1,372,799

Qslo8
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisitionl  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
165421224 Cape Cod . 101/01/2021... . 5.068 37,801,083 .0 69,947,809
880222270 Brooklyn 01/01/2021.... | ...... 4.716 15,000,000 .0 19,014,677
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All O . ... ittt eb ek es bbbttt sennnsnes | snrees XXXovene XXX 52,801,083 .0 88,962,486
0899999. Total - MOrtgages iN GO0 SEAMAING. ... e eereieetetiee ettt ses ettt es ettt es e 8 ee 8o E e e8e28 e E 18421 h et E et e sehen et en st ens | febseesssessesesansanserssesesensensessnsansensesnsanss | oseren XXX XXX 52,801,083 .0 88,962,486
3399999, TOA! MOIGAGES. ........vveeveeireiseeiiseiises sttt h bbb ete | eebs ettt | ernias XXX....... XXX 52,801,083 .0 88,962,486
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages With Partial Repayments
165421ZZ4......ovvvvrinns | Cape Cod......vveiisiisnreri s MA i |01/01/2021.... 0 0 0 0 0 0 0 122,797 | v 122,797 0 0 0
0299999. Total - Mortgages With Partial Repayments..........c.ccocuuee 0 0 0 0 0 0 0 122,797 .. 122,797 0 0 0
0599999. Total Mortgages.. 0 0 0 0 0 0 0 122,797 ..122,797 0 0 0
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4

NAIC

Desig-

nation,
NAIC

Desig-

nation and
SVO

Admini-

strative

Symbol/ Date

Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | in B./A.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE




Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

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

030

1 2 3 4 5 6 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Government
38382H N4 8 | GNR 2020-123 Pl - CMO/RMBS........c.coomiereriricireriircirenirenns 02/10/2021........ CANTOR FITZGERALD # CO....ccovvvririeeirieicieiserssiseiesississesesiesssssseenssises. | consiessssienns 4,934,567 | .o 0 41,416 [1A s
38382H N4 8 | GNR 2020-123 Pl - CMO/RMBS.... 02/10/2021. CANTOR FITZGERALD + CO 0 0 (122) [1.AFE
38382N  UQ 8 | GNR 2021-025 BI - CMO/RMBS.... 02/18/2021. Bank of America Merrill Lynch 5,484,375 0 65,104 [1.A
912828  4A 5 |UNITED STATES TREASURY......ccvviirmrnrirernrneierisereeseninenes 03/24/2021........ INTERCOMPANY .....oevrriiiieirierseieie i sissssesseesesssesienens | evsesesessessanes 3,720,227 | oo 3,551,000 6,079 |1.A
912828  PX 2 |UNITED STATES TREASURY.. 01/01/2021. INTERCOMPANY 1,892,363 1,885,000 25810 |1.A
912828  XT 2 |UNITED STATES TREASURY.. 03/24/2021. INTERCOMPANY 26,884,247 25,566,000 160,139 | 1A oo
912828  YM 6 |UNITED STATES TREASURY 03/24/2021........ INTERCOMPANY ....ctrriiririierssiseiesisissesssissssni s essssssssessenes | ersssssessessnes 5,176,089 | oo 4,995,000 29,804 |1.A
912828  ZF 0 |UNITED STATES TREASURY.. 03/24/2021. INTERCOMPANY 7,469,531 | oo 7,500,000 | oo 18,029 [ 1A .o
912828  ZL 7 |UNITED STATES TREASURY.. 03/24/2021. INTERCOMPANY 494,922 500,000 746 |1.A
91282C  AJ 0 |UNITED STATES TREASURY. 03/24/2021........ INTERCOMPANY .....coovrriiiriiiieineieie st sssssssssessssensssssenans | svsesesessensnes 8,815,781 | oo 9,000,000 | ..oovvreriiieire s 1,467 | 1A
91282C  AZ 4 |UNITED STATES TREASURY.. 03/24/2021. INTERCOMPANY 1,674,028 ...1,680,000 909 |1.A
91282C  BR 1 |UNITED STATES TREASURY.. 03/23/2021. Bank of America Merrill Lynch 37,831,898 .37,900,000 2,317 [1A
0599999. Total - BONAS = U.S. GOVEIMIMENT. .....cuuruiiieeitittissse sttt se st b bbbt 104,378,009 | ..ooovvinenes 92,577,000 351,698 XXX
Bonds - U.S. States, Territories and F
70914P  UZ 3 | PENNSYLVANIA (COMMONWEALTH OF) 03/24/2021........ INTERCOMPANY ....cvrriiiirierissiseierisieeesi s sssenienas | svsssssessessaces 18,188,663 | ..o 16,445,000 | cooveueereeriieiineieees 363,160 [1.DFE.....ccccovvrirnne
70914P VA 7 | PENNSYLVANIA (COMMONWEALTH OF) 03/24/2021........ INTERCOMPANY .....cooorriiriiiieineieie s sssssssssessssenessssenens | svsesesessessnes 11,044,700 | oo 10,000,000 220,833 [1.DFE
93974C G5 3 [WASHINGTON ST....coiiiiimiiiiiiiniissiniserssisee s snssneeees 03/24/2021. INTERCOMPANY ...ttt st | snsssesensenesces 4,634,822 ...4,600,000
1799999. Total - Bonds - U.S. States, Territories & Possessions..... 33,868,185 .31,045,000
Bonds - U.S. Political Subdivisions of States
167560 QV 6 | CHICAGO ILL MET WTR RECLAMATION DIST GTR.......ccoviiiirnriniirerneiseeeniesirens | v 03/24/2021. INTERCOMPANY 3,712,569 23,615,000 [ ..o 56,735 |1.CFE...ccivviirnnne
172217 SC 6 | CINCINNATI OHIO. 03/24/2021. INTERCOMPANY 1,892,495 ...1,790,000 28,093 | 1.C FE
172217 SD 4 | CINCINNATI OHIO. 03/24/2021. INTERCOMPANY 1,057,770 . ...15,694 |1.CFE..
438670 H2 0 |[HONOLULU HAWAII CITY & CNTY.. .| 03/24/2021. INTERCOMPANY 5,457,841 ,065,000 ..100,597 |1.BFE..
537360 RB 7 |LITTLE ROCK ARK 03/24/2021. INTERCOMPANY 1,001,130 . 1.CFE.
537360 RC 5 |LITTLE ROCK ARK 03/24/2021. INTERCOMPANY 960,509 960,000 1,687 | 1.C FE..
64966 RL 2 [NEWYORKNY 03/24/2021. INTERCOMPANY 5,098,700 5,000,000 .120,139 |1.CFE..
68609T DB 1 [OREGON ST ..ottt sss sttt sins | anisessessnsines 01/01/2021. INTERCOMPANY 5,144,670 ...4,500,000 ...13,125 |1.BFE..
68609T HV 3 |OREGON ST.. .. | 03/24/2021. INTERCOMPANY 1,119,748 985,000 13,140 |1.BFE..
68609T SH 2 |OREGON ST.. .. | 03/24/2021. INTERCOMPANY 1,026,171 950,000 10,437 |1.BFE..
717095 4W 0 |PFLUGERVILLE TEX INDPT SCH DIS . | 03/24/2021. INTERCOMPANY 1,252,592 | oo 1,150,000 | .o 6,229 |1.AFE..
797272 MN 8 | SAN DIEGO CALIF CMNTY COLLEGE DIST 03/24/2021. INTERCOMPANY 14,007,420 | .o 12,600,000 92,750 |1.AFE
854854  FV 3 | STANTON TEX INDPT SCH DIST 03/24/2021. INTERCOMPANY 517,895 500,000 2,708 |1.AFE
882722 XY 2 | TEXAS ST ... ittt sttt enssnissenes | fensscnsanenens 03/24/2021. INTERCOMPANY. 2,083,996 | ..iiieriirn e 2,055,000 | oo 15,127 [1AFE. .
2499999. Total - Bonds - U.S. Political SUDAIVISIONS O SEAIES........cv.uireriiriiisiiniiiiiiisisiisiisni i eossriess s 44,333,506 | oo 41,170,000 | oo 478,458 XXX
Bonds - U.S. Special e and Special A
130536 QR 9 | CALIFORNIA POLLUTN CTL FING AUTH SOLID W.......covuiviririiiiinsinerieninninens | ceeveeiinerinns 03/24/2021........ INTERCOMPANY .....evirririiiiniiiaeiiesiesissesssisssse e sssssssassssensenesssesne | sevessssssssenns 2,761,950
130536 QS 7 | CALIFORNIA POLLUTN CTL FING AUTH SOLID W.......cvueviiiernrirereisrirererissirenens | coveerenieninees 03/24/2021. INTERCOMPANY 2,201,820
196479 2D 0 | COLORADO HSG & FIN AUTH 01/01/2021. INTERCOMPANY 3,059,155
19647P  BS 1 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG 01/01/2021. INTERCOMPANY 3,960,061
196480 DQ 7 |COLORADO HSG & FIN AUTH 01/01/2021. INTERCOMPANY 2,258,626
207758 RW 5 | CONNECTICUT ST SPL TAX OBLIG REV 03/24/2021. INTERCOMPANY 5,451,750 .
20775B D8 6 | CONN ST HSG FIN AUTHHSG MTG FIN PG.........ccccvvuee 03/24/2021........ INTERCOMPANY .....oooviiiiiiiiieiniiiieisnniesisinsssie s ssssenssessesssssssssnins | sosssisessensanes 700,866 695,000
20775C  B6 0 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 03/24/2021. INTERCOMPANY 1,734,996 ...1,625,000
20775C MV 3 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 03/24/2021. INTERCOMPANY 1,354,552 ...1,290,000
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
20775C QA 5 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 03/24/2021........ INTERCOMPANY .....covrriiiriirierneieie s ssssesesssenesssessenens | svsesesessessanes 738,500 680,000 9,442
20775C  RY 2 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 03/24/2021........ INTERCOMPANY ....ccvrriiiriiriersnineierisieeesi st sssssienas | crsssisessessaces 465,522 430,000 5,624
20775C  SP 0 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 03/24/2021. INTERCOMPANY 608,369 555,000 7,657
20775C  TU 8 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 01/01/2021. INTERCOMPANY 3,288,780 | .o 3,000,000 | oo 13,033
20775C TV 6 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 01/01/2021........ INTERCOMPANY .....oevrriiiieirierseieie i sissssesseesesssesienens | evsesesessessanes 3,017,933 | i 2,750,000 | coooervrreieneeeee e 12,826
20775C VG 6 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 01/01/2021. INTERCOMPANY 4,549,230 A150,000 [ oo 18,029
20775C  ZE 7 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 03/24/2021. INTERCOMPANY 1,689,870 ...1,560,000 22,360
3133N3 U9 3 | FH RE6008 - RMBS. 01/01/2021........ INTERCOMPANY ....ctrriiririierssiseiesisissesssissssni s essssssssessenes | ersssssessessnes 4,886,336 | ..o 4,710,064 0
31350A AU 2 |FEDERAL HOME LN MTG CORP MULTIFAMILY VAR.......ccovvmirimieinnireieresiisnirenes 03/24/2021. INTERCOMPANY 1,015,053 975,000 1,435
31397P PN 4 |FHM M012 AA2 - CMBS 01/01/2021. INTERCOMPANY 2,178,740 | o 2,146,098 0
31397P PP 9 |FHM M012 AA3 - CMBS 01/01/2021........ INTERCOMPANY .....coovrriiiriiiieineieie st sssssssssessssensssssenans | svsesesessensnes 2,208,013 | oo 2,146,098 0
31397P PV 6 |FHM M012 A31 - CMBS 01/01/2021. INTERCOMPANY 4,406,798 ..4,292197 0
3140K0  EL 8 [FNBO4638 - RMBS.........ccoovviererieeiereieeireienineines 01/01/2021. INTERCOMPANY 3,484,160 . ..3,378,274 0
31418D  HY 1 |FN MA3846 - RMBS. 01/01/2021........ INTERCOMPANY ....cvrriiiieirierssiseierisiee st sesssienas | eesssisessessaces 2,248,650 | ..o 2,185,385 0
34074M  KC 4 |FLORIDAHSG FIN CORP REV = MBS........ccooviiiiiniiriereiiieieireessseeersesssesseesessnsenne 03/24/2021. INTERCOMPANY 822,742 801,884 1,537
34074M  SJ 1 |FLORIDA HSG FIN CORP REV 01/01/2021. INTERCOMPANY 5,026,964 | ...oovvrriirend 4,575,000 0
34161B  AS 8 |FLORIDA ST DEPT TRANSN SEAPORT INVT PROG 03/24/2021........ INTERCOMPANY .....cooorriiriiiieineieie s sssssssssessssenessssenens | svsesesessessnes SATATI | e 3,160,000 | ..ooervieeee e 36,428
373539  6Q 3 |GEORGIA STHSG & FIN AUTH REV.......cooiiiiiiiiiniiicicccsississicsesissiiniins 03/24/2021. INTERCOMPANY 406,856 375,000 4,296
45129W  MB 3 |IDAHO HSG & FIN ASSN - MBS 01/01/2021. INTERCOMPANY 4,105,841 | oo 3,859,962 0
45201Y 6B 8 | ILLINOIS HSG DEV AUTH REV.......ccovvvririiernieierireicieninne 01/01/2021........ INTERCOMPANY 4,233,209 | oo 3,795,000
45201Y M8 7 |ILLINOIS HSG DEV AUTH REV. 01/01/2021. INTERCOMPANY 2,213,451 ...2,095,000
45201Y M9 5 |ILLINOIS HSG DEV AUTH REV. 01/01/2021. INTERCOMPANY 4,857,880 ...4,595,000
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV = MBS......cooiiiiirireeireinieieiseisesseesssssssesseessesessnseens 01/01/2021. INTERCOMPANY 2,182,782 . 0
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV. 03/24/2021. INTERCOMPANY 1,654,913 ,490,000 8,774
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV = MBS.......ccoviriieiriiererisisessniessssssssesssssssnsssssssns 01/01/2021. INTERCOMPANY 14,338,659 14,229,518 0
45202L  AS 3 |ILLINOIS FIN AUTH MULTIFAMILY REV 01/01/2021. INTERCOMPANY 2,674,572 202,695,000 [ ..o 10,948
45203L  CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE 01/01/2021. INTERCOMPANY 6,639,017 ,404,485 0
45506A  CL 3 |INDIANA ST HSG & CMNTY DEV AUTH HOME FIR............... 03/24/2021. INTERCOMPANY 36,146 ....35,000
45506D DQ 5 |INDIANA ST FIN AUTH REV. 03/24/2021. INTERCOMPANY 10,889,000 .10,000,000
45506D DR 3 |INDIANA ST FIN AUTH REV. 03/24/2021. INTERCOMPANY 1,524,460 ,400,000
462467 RW 3 [IOWAFIN AUTH SINGLE FAMILY MTG REV......cccoeovvniirernininnee 03/24/2021. INTERCOMPANY 1,046,810 ...1,000,000
46940Y  BL 4 | JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL. ......coiiiiririnrirernrincirerinsisieninens | coreerenieninens 01/01/2021. INTERCOMPANY 2,680,584 | ..o 2,442,846
49130R AL 4 |KENTUCKY HSG CORP CONDUIT MULTIFAMILY MT 03/24/2021. INTERCOMPANY 890,388 865,000
49130T PR 1 |KENTUCKY HSG CORP HSG REV........ccoevmiriirnirierinerceirienne 03/24/2021. INTERCOMPANY 125,683 125,000
56052F KD 6 |MAINE ST HSG AUTH MTG PUR 01/01/2021. INTERCOMPANY 5,233,554 ...4,790,000
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C 01/01/2021. INTERCOMPANY 2,008,396 ,957,749
57419R  S9 7 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C 01/01/2021. INTERCOMPANY 2,900,805 ...2,680,000
57586N  UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS........cccovvrerminiinnnas 01/01/2021. INTERCOMPANY 4,132,270 .
57587A° DM 7 | MASSACHUSETTS ST HSG FIN AGY HSG REV......c.covvimiriririiriniseiserienecninenns 01/01/2021. INTERCOMPANY 2,446,201 ,290,000
57587A DN 5 | MASSACHUSETTS ST HSG FIN AGY HSG REV.......ccrivmirierereineireineceieeeis 03/24/2021. INTERCOMPANY 1,266,828 .
57587A  DW 5 | MASSACHUSETTS ST HSG FIN AGY HSG REV........ccovvviiniiniieincsieinis 03/24/2021. INTERCOMPANY 890,739 830,000
57587A  FT 0 | MASSACHUSETTS ST HSG FIN AGY HSG REV.......ccreviriirernincreineeieinies 03/24/2021. INTERCOMPANY 550,983 530,000
576000 NG 4 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.........ccccccoveviniinninee 03/24/2021........ INTERCOMPANY .....oooviiiiiiiiieiniiiieisnniesisinsssie s ssssenssessesssssssssnins | sosssisessensanes 5,338,500 | ..oovovirriernieiinns 5,000,000 | ..o 27,083
576000 NH 2 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.........cccovrirnrniinee 03/24/2021........ INTERCOMPANY ....ccvrriiiriirieresieieriesiee i esssesesssenienes | sesesesessessnces 11,042,779 | oo 10,355,000 56,090
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594653  7G 6 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.....ccovvvvniiernrnianee 03/24/2021........ INTERCOMPANY .....covrriiiriirierneieie s ssssesesssenesssessenens | svsesesessessanes 1,602,690 | ..o 1,500,000 | .oooevereierereeeeeninne 15,773
594653 7L 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.....ccoivviiniiriririniinne 01/01/2021........ INTERCOMPANY ....ccvrriiiriiriersnineierisieeesi st sssssienas | crsssisessessaces 3,942,550 | ..o 3,625,000 9,365
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.....cccoevvvniiernriniinee 03/24/2021. INTERCOMPANY 844,670 780,000 9,793
594712 SE 2 |MICHIGAN ST UNIV REVS.......ooviriierieereieeninne 03/24/2021. INTERCOMPANY 1,198,861 | oo 1,095,000 5,931
60416Q CB 8 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 03/24/2021........ INTERCOMPANY .....oevrriiiieirierseieie i sissssesseesesssesienens | evsesesessessanes 483,821 480,000 5,395
60416Q FU 3 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 01/01/2021. INTERCOMPANY 3,272,338 ...3,266,002 0
60416Q  FV 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 01/01/2021. INTERCOMPANY 6,288,031 ...6,253,947 0
60416Q FY 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 01/01/2021........ INTERCOMPANY ....ctrriiririierssiseiesisissesssissssni s essssssssessenes | ersssssessessnes 2,282,075 | oo 2,264,682 0
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 01/01/2021. INTERCOMPANY 2,048,472 ..2,015,737 0
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 01/01/2021. INTERCOMPANY 2,295,858 ..2,211,148 0
60416Q GE 8 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 01/01/2021........ INTERCOMPANY .....coovrriiiriiiieineieie st sssssssssessssensssssenans | svsesesessensnes 4,039,838 | ..o 3,942,652 0
60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 01/01/2021. INTERCOMPANY 2,440,374 ...2,394,307 0
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 01/01/2021. INTERCOMPANY 1,796,943 ...1,749,037 0
60416S  BU 3 | MINNESOTA ST HSG FIN AGY....cocoviiirniirieeriicierinies 03/24/2021........ INTERCOMPANY ....cvrriiiieirierssiseierisiee st sesssienas | eesssisessessaces 297,620 295,000 2,040
60416S  HX 1 | MINNESOTA ST HSG FIN AGY. 03/24/2021. INTERCOMPANY 649,475 620,000 5718
60416S KD 1 |MINNESOTA ST HSG FIN AGY. 03/24/2021. INTERCOMPANY 643,696 620,000 5,718
60416S  TB 6 | MINNESOTA STHSG FIN AGY....cocoviierrieriecienieis 03/24/2021........ INTERCOMPANY .....cooorriiriiiieineieie s sssssssssessssenessssenens | svsesesessessnes 530,866 490,000 | oo 4,180
60416S  TC 4 |MINNESOTA ST HSG FIN AGY. 03/24/2021. INTERCOMPANY 1,098,292 | ..o 1,040,000 9,591
60416S  XC 9 | MINNESOTA ST HSG FIN AGY. 03/24/2021. INTERCOMPANY 311,691 300,000 2,507
60535Q PH 7 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......cccovvvevrrinene 03/24/2021........ INTERCOMPANY ....ccvrriiiriirieriesieie st essssssesenienes | evsssesessessnces 1,588,951 | oo 1,490,000 | .ooovveeveriereieiereecenine 18,708
60637B  GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY... .. | 03/24/2021. INTERCOMPANY 863,321 825,000 12,289
60637B  SP 6 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY... . .| 01/01/2021. INTERCOMPANY 1,908,172 | oo 1,710,000 | oo 12,113
60637B  VE 7 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ccvirriiiireinnireieinsieienines | ceeveeeiinnins 01/01/2021. INTERCOMPANY 2,471,951
61212R 42 6 |MONTANA ST BRD HSG 01/01/2021. INTERCOMPANY 4,167,746 ..3,890,000 .
61212R  6C 5 |MONTANA ST BRD HSG 03/24/2021. INTERCOMPANY 994,669 950,000 12,375
61212R X7 6 |MONTANA ST BRD HSG 03/24/2021. INTERCOMPANY 169,397 165,000 2,072
61212W  GR 0 | MONTANA ST BRD HSG SINGLE FAMILY MTG... 01/01/2021. INTERCOMPANY 2,424,555 2,150,000
63968M  NY 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........ccoviniiiriirinierieenincieeis 01/01/2021. INTERCOMPANY 3,710,744 ...3,505,000
646107 6V 9 |[NEW JERSEY ST HSG & MTG FIN AGY MULTI-FA. 01/01/2021. INTERCOMPANY 2,798,635 54,559
64613A AC 6 |[NEW JERSEY ST HSG & MTG FIN AGY REV .| 01/01/2021. INTERCOMPANY 2,564,983 25,763
647200 3M 4 |NEW MEXICO MTG FIN AUTH 01/01/2021. INTERCOMPANY 2,597,325 0
647200 5U 4 |NEW MEXICO MTG FIN AUTH - MBS 01/01/2021. INTERCOMPANY 2,019,793 . 0
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS 01/01/2021. INTERCOMPANY 1,846,025 ,793,337 0
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS 01/01/2021. INTERCOMPANY 4,047,214 ...3,967,585 0
647201 DM 1 |NEW MEXICO MTG FIN AUTH 01/01/2021. INTERCOMPANY 1,887,755 ...1,710,000 0
647201 JJ 2 |NEW MEXICO MTG FIN AUTH 01/01/2021. INTERCOMPANY 2,026,890 ,925,000 0
64972C L4 3 [NEW YORKN Y CITY HSG DEV CORP MULTIFAMI 01/01/2021. INTERCOMPANY 2,633,100 22,500,000 [ ..o 14,375
64972C  SH 7 [NEW YORKN'Y CITY HSG DEV CORP MULTIFAMI 03/24/2021. INTERCOMPANY 5,472,100 | oo 5,000,000 58,590
649883 VZ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV, 03/24/2021. INTERCOMPANY 705,332 690,000 11,605
64988Y CS 4 |[NEW YORK ST MTG AGY HOMEOWNER MTG REV. 01/01/2021. INTERCOMPANY 3,203,285 | ..o 2,905,000 25419
658207 SV 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 01/01/2021. INTERCOMPANY 5,528,018 ...5,210,000 0
658207  TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 01/01/2021. INTERCOMPANY 2,092,270 ...1,895,000 0
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 03/24/2021........ INTERCOMPANY .....oooviiiiiiiiieiniiiieisnniesisinsssie s ssssenssessesssssssssnins | sosssisessensanes 1195757 | oo, 1,120,000 | oo 10,329
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 01/01/2021........ INTERCOMPANY ....ccvrriiiriirieresieieriesiee i esssesesssenienes | sesesesessessnces 1,917,480 | oo 1,740,000 0
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658909  KS 4 |NORTH DAKOTA ST HSG FIN AGY.....crvvmrriererirerrirnirnne 01/01/2021........ INTERCOMPANY .....covrriiiriirierneieie s ssssesesssenesssessenens | svsesesessessanes 5,126,502 | ..o 4,780,000 0 [1.BFE
658909 KT 2 |NORTH DAKOTA ST HSG FIN AGY.....cccvvmrieiriircinrinnns 01/01/2021........ INTERCOMPANY ....ccvrriiiriiriersnineierisieeesi st sssssienas | crsssisessessaces 3,128,570 | o 2,910,000 0 [1.BFE
658909 LY 0 |NORTH DAKOTA ST HSG FIN AGY 01/01/2021. INTERCOMPANY 2,621,522 ...2,405,000 0 [1.BFE
658909 MA 1 |NORTH DAKOTA ST HSG FIN AGY 01/01/2021. INTERCOMPANY 2,240,030 ...2,070,000 0 [1.BFE
658909  PF 7 |NORTH DAKOTA ST HSG FIN AGY.....ccrvvmrirrerirerrirninnne 03/24/2021........ INTERCOMPANY .....oevrriiiieirierseieie i sissssesseesesssesienens | evsesesessessanes 1577778 | o 1,460,000 | .oooevoveieieeeeeeeinne 13,464 [1.BFE...ooivirnn
67756Q NM 5 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. 01/01/2021. INTERCOMPANY 3,215,398 ...3,042,665 0 [1.AFE
67756Q UV 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. 01/01/2021. INTERCOMPANY 1,891,295 ...1,685,000 20,782 |1.AFE
67756Q ZW 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. 01/01/2021........ INTERCOMPANY ....ctrriiririierssiseiesisissesssissssni s essssssssessenes | ersssssessessnes 4,381,813 | oo 3,890,000 58,350 |1.AFE
686087 QJ 9 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... 01/01/2021. INTERCOMPANY 4,282,786 ...3,990,000 0 [1.CFE
686087 VE 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... 01/01/2021. INTERCOMPANY 2,119,740 . ...1,970,000 0 [1.CFE
686087  YJ 0 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV................. 01/01/2021........ INTERCOMPANY .....coovrriiiriiiieineieie st sssssssssessssensssssenans | svsesesessensnes 1,921,238 | oo 1,740,000 0 [1.CFE
708796  3Z 8 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M... 01/01/2021. INTERCOMPANY 3,970,950 ...3,750,000 29,063 | 1.C FE..
708796 4T 1 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M........... 01/01/2021. INTERCOMPANY 4,297,720 4,000,000 [ oo 36,500 | 1.C FE.. .
708796  8E 0 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.....coiiiirnrinieerineiieineieisireninenes 01/01/2021........ INTERCOMPANY ....cvrriiiieirierssiseierisiee st sesssienas | eesssisessessaces 3,508,361 | .ouceurerriereeieereninn 3,230,000 29,878 |1.CFE ..o
72316W  ZA 8 | PINELLAS CNTY FLAHSG FIN AUTH SINGLE FA........c.cccovvinininne 01/01/2021. INTERCOMPANY 3,312,342 ...3,256,589 0 [1.AFE
76221R XN 8 | RHODE ISLAND HSG & MTG FIN CORP..........cooiririiirirriniierinsisiesiseisssssisensnissin | coneieeinsinees 01/01/2021. INTERCOMPANY 2,144,600 22,000,000 [ oo 15,750 [1.BFE...ccciviiiriin
762217 KB 4 |RHODE ISLAND HSG & MTG FIN CORP REV 01/01/2021........ INTERCOMPANY .....cooorriiriiiieineieie s sssssssssessssenessssenens | svsesesessessnes 2,229,640 | ..o 2,000,000 | cooovvrvriieeieee 19,000 [1.CFE....ccocovvirirnn
83712D G4 2 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG........ccovriirneiereineiernsiseienes | coveieeinninns 01/01/2021. INTERCOMPANY 4,378,482 ...3,760,000 0 [1.AFE
83756C QK 4 | SOUTH DAKOTA HSG DEV AUTH............... 01/01/2021. INTERCOMPANY 4,908,285 4,500,000 [ oo 27,750 [1AFE...iin
83756C  TX 3 |SOUTH DAKOTA HSG DEV AUTH............... 01/01/2021........ INTERCOMPANY 1,917,306 | oo 1,845,000 | ..oooveveriereieierecenine 12,300 [1AFE. ..
83756C WQ 4 | SOUTH DAKOTA HSG DEV AUTH............... 01/01/2021. INTERCOMPANY 6,469,337 25,820,000 [ ..o 43,650 [1.AFE....iiinn
88045R  B7 6 | TENNESSEE HSG DEV AGY....ccoiiiiriiieiirerieirerisniseiesie e 01/01/2021. INTERCOMPANY 3,371,072 ...3,200,000 0 [1.CFE
880461 ER 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR 01/01/2021. INTERCOMPANY 4,274,558 ...4,035,000 0 [1.BFE
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR 01/01/2021. INTERCOMPANY 2,097,030 ,900,000 0 [1.BFE
880461 JR 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR 01/01/2021. INTERCOMPANY 6,825,143 ...6,355,000 0 [1.BFE
880461 PR 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR 01/01/2021. INTERCOMPANY 3,023,687 0 [1.BFE
88275A DC 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF... .| 01/01/2021. INTERCOMPANY 3,709,436 0 [1.AFE
88275F  NX 3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE 01/01/2021. INTERCOMPANY 2,006,672 20,511 |1BFE..ccvirinrn
88275F  RD 3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE 01/01/2021. INTERCOMPANY 2,225,435 26,067 |1.BFE
914119  F8 0 |UNIVERSITY CINCINNATI OHIO GEN RCPTS. 01/01/2021. INTERCOMPANY 8,893,760 26,667 | 1.D FE..
914119 UW 0 |UNIVERSITY CINCINNATI OHIO GEN RCPTS........ccoovvierniriersernieeeeseenis 03/24/2021. INTERCOMPANY 3,578,724 53,126 | 1.D FE
91412G  TT 2 |UNIVERSITY CALIF REVS 03/24/2021. INTERCOMPANY 3,390,870 . 53,750 |1.CFE ...
91412G  TU 9 |UNIVERSITY CALIF REVS 03/24/2021. INTERCOMPANY 2,068,651 ,835,000 32,877 |1.CFE
91412G  UC 7 |UNIVERSITY CALIF REVS 03/24/2021. INTERCOMPANY 3,404,400 13,000,000 [ oo 53,750 |1.CFE ...
91743P  AJ 4 |UTAHHSG CORP - MBS 01/01/2021. INTERCOMPANY 1,675,520 0 [1.AFE
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS 01/01/2021. INTERCOMPANY 3,885,389 0 [1.AFE
97689Q EF 9 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O.......cccovvvmrriirnnecs 01/01/2021. INTERCOMPANY 2,127,660 1.C FE
97689Q EK 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O......ccccvovverervrinianee 01/01/2021. INTERCOMPANY 4,198,346 1.CFE.
976904 L4 2 |WISCONSIN HSG & ECONOMIC DEV AUTH HSG RE. 01/01/2021. INTERCOMPANY 2,201,820 1DFE.
97712D  E2 8 |WISCONSIN ST HEALTH & EDL FACS AUTH REV. 03/24/2021. INTERCOMPANY 3,258,780 . 1DFE. .
97712D QP 4 |WISCONSIN ST HEALTH & EDL FACS AUTH REV. 03/24/2021. INTERCOMPANY 3,344,220 43,000 [1.BFE....cccovvivinnn
98322Q MK 0 |[WYOMING CMNTY DEV AUTH HSG REV....... 01/01/2021. INTERCOMPANY. 3,179,786 ...2,910,000 8,366 |1.BFE
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... ...vuiuiuitietitesiseiieittstissieietist | eesertesasssseesesasseeseestesasses e seheeeeeseeeeE s 08018108421 £E1eEeEE o088 L8148 4E 1 £ 01 EeEE £ L8 L0 1LE 108401 £ 0L E L0 £ L8 E L8 eeE4E1eE b 4L E e e s e eEeebeEeh b eetebseesebs | fhetsetastessenseesesansenetantnnsenntnnsensensesanss | arserssassessessessnsansesserassd 403,130,497 | oo 376,936,950 [ ..o 1,914,882 XXX
Bonds - Industrial and Miscell
00037B  AB 8 | ABB FINANCE (USA) INC | I 03/24/2021........ INTERCOMPANY ....vvrriirirnieissisiessssiseesssissssssesssssssssesssssssssessssssssessessns | sssssssessossanes 513,002 500,000 5431 [1.GFE
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000823  AA 2 |ABPCIIIA1-CDO. (SR 01/01/2021........ INTERCOMPANY .....covrriiiriirierneieie s ssssesesssenesssessenens | svsesesessessanes 1,998,701 | oo 2,000,000 8,105 | 1.AFE
000823  AJ 3 |ABPCI2017-1AA1R-CDO (SR 02/19/2021........ INGEXIS. 1.t | e 4,000,000 | .oooveiiireniireene 4,000,000 0 [1.AFE
000825 AA 7 |ACAM 19FL1A-CDO. 01/01/2021. INTERCOMPANY 1,994,746 ...2,000,000 1AFE.
00085U  AA 9 | ABPCI 4 ATA - CDO....couivuieiiiiciitieriei et (SR 01/01/2021. INTERCOMPANY 1,992,251 ...2,000,000 1AFE..
00190Y  AZ 8 | ARES XXVII AR2 - CDO......cturiirriieiereeineesiseissiesiesisesesse s sessssesessesssssensnns | avesessessnsens 01/01/2021........ INTERCOMPANY .....oevrriiiieirierseieie i sissssesseesesssesienens | evsesesessessanes 3,742,271 | oo 3,772,500
00253X  AA 9 | AADVANTAGE LOYALTY IPLTD...ccovieirririieiinnins 03/10/2021. GOLDMAN 500,000 500,000 0
00443P  AA 7 |ACE 2007-HE2 A1 - RMBS 01/01/2021. INTERCOMPANY 3,398,676 | ..o 3,814,032 122
00833M  AA 2 |AFFRM 21A A - ABS 02/09/2021........ BARCLAYS CAPITAL INC FIXED INC....ccovvrrirerririiernsiseienissississsesenssienes | v 999,852 | oo 1,000,000 0
02079K  AJ 6 |ALPHABET INC 03/24/2021. INTERCOMPANY 4,313,299 | oo 4,480,000 3,883
02315Q AA 6 |AMBAC LSNILLC 01/01/2021. INTERCOMPANY 160,095 160,900 27
023770  AB 0 | AMERICAN AIRLINES 2013-2 PASS THROUGH TR.......ccovieiirrirrineivernienierenis 01/01/2021........ INTERCOMPANY .....coovrriiiriiiieineieie st sssssssssessssensssssenans | svsesesessensnes 847,532 894,039 20,406
02665W  CA 7 | AMERICAN HONDA FINANCE CORP........cccocririmrirrinrirircersninnns 03/24/2021. INTERCOMPANY 3,105,228 13,000,000 [ ..o 27,733
026929  AA 7 |AHM 2006-3 111 - RMBS.......coovrovrreierrircierieiis 01/01/2021. INTERCOMPANY 4,044,422 ...4,305,190 243
03027W  AJ 1 |AMTT 2013-2A 2A - RMBS........cooviniiiriiriririneicisrienne 03/24/2021........ INTERCOMPANY ....cvrriiiieirierssiseierisiee st sesssienas | eesssisessessaces 2,025,864 | ...coverrirein 2,000,000 | coooerieeceiee s 1,535
03665  AA 6 |ANTR2017-1 A= CDO....ccoovvriiirrceieceeeniee C... 01/01/2021. INTERCOMPANY 2,985,378 23,000,000 [ ..o 11,822
03665  AJ 7 |ANTR171R AR - CDO......ceovrrrirrrriirerrris C.... 03/02/2021. WELLS FARGO SECURITIES LLC 3,000,000 ...3,000,000 0
03666H  AA 9 | ANTARES HOLDINGS LP.......cocoveririirrinirereinniee [CRT 01/01/2021........ INTERCOMPANY .....cooorriiriiiieineieie s sssssssssessssenessssenens | svsesesessessnes 2,040,000 | ..o 2,000,000 | oo 45,333
03666L  AA 0 |ANTR 201 A1-CDO (SR 01/01/2021. INTERCOMPANY 3,020,746 | ..o 3,000,000 | cooovrvrieeieriiee 11,271
03674X  AC 0 |ANTERO RESOURCES CORP. . 01/01/2021. INTERCOMPANY 500,000 500,000
03879X  AA 7 |ARCLO 2018-FL1 A= CDO.....evorvreriircieireresseieniesiseeesissies 01/01/2021........ INTERCOMPANY ....ccvrriiiriirieriesieie st essssssesenienes | evsssesessessnces 4,959,496 | ....ovoiireni 5,000,000
03880V AA 8 |ARCLO 2019-FL2 A - CDO......couiiririirniiiesiseis e esses C... 01/01/2021. INTERCOMPANY 1,988,288 ...2,000,000
03880V AC 4 |ARCLO 2019-FL2 AS - CDO C.... 01/01/2021. INTERCOMPANY 1,962,745 ...2,000,000
03881C  AA 9 |ARCLO 21FL1 A- CDO/CMBS.........c.covermeierriirirerenineines (SR 02/18/2021. P MOFGaN. ... s 4,000,000 ...4,000,000 0
038923 AD 0 |ARBOR REALTY TRUST INC 03/24/2021. INTERCOMPANY 1,026,625 | ..... ,000,000 22,344
04015K  AB 6 |ARES FINANCE CO IILLC.....cooovvirriiririrrierienircnne 01/01/2021. INTERCOMPANY 2,097,698 ...2,000,000 2,889
05377R  CQ 5 |AESOP 2017-1 A- ABS, 01/01/2021. INTERCOMPANY 5,163,787
05377R  CY 8 |AESOP 2018-1 A - ABS, 01/01/2021. INTERCOMPANY 2,107,762
05377R DY 7 |AESOP 2020-2 A - ABS, 01/01/2021. INTERCOMPANY 5,093,784
05492K  AA 7 |BDS 2019-FL4 A- CDO C.... 01/01/2021. INTERCOMPANY 4,993,933
05492Q  AA 4 |BDS 2020-FL5 A - CDO C.... 01/01/2021. INTERCOMPANY 2,979,545
05531F  BJ 1 | TRUIST FINANCIAL CORP........ccovvriiernirieniercisninnee 03/24/2021. INTERCOMPANY 1,032,703 .
05541T AP 6 |BGC PARTNERS INC 03/24/2021. INTERCOMPANY 213,079 200,000 2,406
055682  AC 2 |BNCMT 2006-1 A3 - RMBS 01/01/2021. INTERCOMPANY 2,488,376 2,526,904 131
05587T  AA 4 | BSPRT 2019-FL5 A - CDO.....couiiiiiiiieiciiseieiesisiesissisesesisssssesiesessssiesssssssesenss. | aveessesansines 01/01/2021. INTERCOMPANY 5,000,000 ...5,000,000 3,090
05601G ~ AA 4 |BPCRE 21FL1 A= CDO.....covvvrrierierirrenienienienes (SR 02/12/2021. JP MOFGaN.......coiiicie s 3,000,000
05607Y AJ 0 |[B2R2015-1B-RMBS 01/01/2021. INTERCOMPANY 2,113,576
05684B  AB 3 | BAIN CAPITAL SPECIALTY FINANCE INC......cooovirierirriiiiniinniienieniseisneniesinneis | ceevieninnninns 03/03/2021. GOLDMAN 2,975,880
07330M AC 1 |TRUIST BANK .. | 03/24/2021. INTERCOMPANY 1,046,529
09261L  AA 6 |BLACKSTONE SECURED LENDING FUND .. | 01/01/2021. INTERCOMPANY 2,598,710
09261L  AB 4 |BLACKSTONE SECURED LENDING FUND.... . | 03/24/2021. INTERCOMPANY 2,067,506
09261M  AA 4 |BLKMM 4 A-CDO . | 02/08/2021. BARCLAYS CAPITAL INC FIXED INC.......coovviiiriieiniseireisieines 2,000,000
09261X  AA 0 |BLACKSTONE SECURED LENDING FUND . | 03/24/2021. Various 3,460,701
10373Q  AD 2 |BP CAPITAL MARKETS AMERICA INC 03/24/2021........ INTERCOMPANY .....oooviiiiiiiiieiniiiieisnniesisinsssie s ssssenssessesssssssssnins | sosssisessensanes 2,169,596
10901U  AA 0 |BDF 1A-CDO. [CRT 01/01/2021........ INTERCOMPANY ....ccvrriiiriirieresieieriesiee i esssesesssenienes | sesesesessessnces 2,076,952
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111021  AM 3 | BRITISH TELECOMMUNICATIONS PLC........coiviiieirireererieiseieeie s resieesneees (SR 01/01/2021........ INTERCOMPANY .....covrriiiriirierneieie s ssssesesssenesssessenens | svsesesessessanes 3,308,295 | ..o 3,000,000 | coooervrierieniieeeeei 10,125 [2BFE...ccoviervne
11134L  AF 6 |BROADCOM CORP........cccovvvrrrrnene 01/01/2021........ INTERCOMPANY ....ccvrriiiriiriersnineierisieeesi st sssssienas | crsssisessessaces 2,160,262 | ..o 2,000,000 | coooeererieieriieeeen 33,431 |2.CFE..oiiiiin
11135F  BE 0 |BROADCOM INC... 03/24/2021. INTERCOMPANY 972,570 ...1,000,000 3,521 |2.CFE
11135F  BL 4 |BROADCOM INC... 03/31/2021. EXCHANGE........cooiiiiiiitie et 2,022,140 22,000,000 [ oo 15,306 [2.CFE.....ccooovirernnn
12434 AA 2 | BXMT 2020-FL2 A - CDO/CMBS........ocoevirrirerirerriineirereiinnines 01/01/2021........ INTERCOMPANY .....oevrriiiieirierseieie i sissssesseesesssesienens | evsesesessessanes 3,980,008 | ... ,000,000 | oo 1,755 | 1. AFE. ..
12529K  AA 0 |CFMT 21GRN1 A - RMBS. 02/11/2021. GOLDMAN 1,999,981 ...2,000,000 0 [1.DFE
12529L  AA 8 | CFMT 2020-HB4 A - RMBS 01/01/2021. INTERCOMPANY 9,990,000 .10,000,000 3,416 |1.AFE
12646X AJ 1 |CSMC 2013-IVR3 A2 - CMO/RMBS..........ccccrvvrrirne 01/01/2021........ INTERCOMPANY ....ctrriiririierssiseiesisissesssissssni s essssssssessenes | ersssssessessnes 5,633,049 | .o 5,433,999 0 [1AFM
140501 AB 3 | CAPITAL SOUTHWEST CORP 02/22/2021. RAYMOND JAMES & ASSOCIATES INC..... 4,084,400 ...4,000,000 28,500 |1.G PL
14576A  AA 0 |CARM 201 A1-RMBS 01/01/2021. INTERCOMPANY 3,006,000 ...3,000,000 2,680 |1.AFE
14913Q  2E 8 | CATERPILLAR FINANCIAL SERVICES CORP.......ccccovimrriririrerseieienes 03/24/2021........ INTERCOMPANY .....coovrriiiriiiieineieie st sssssssssessssensssssenans | svsesesessensnes 5,182,825 | ..o 5,000,000 | coooerrriieriee e 40,729 [1.FFE..ccoocirirvis
14913Q 2L 2 | CATERPILLAR FINANCIAL SERVICES CORP.......ccovveriireririrrirnrieriseircienns 03/24/2021. INTERCOMPANY 5,324,155 ...5,000,000
15201P  AA 7 | SOUTH STATE CORP 03/24/2021. INTERCOMPANY 1,038,676 ...1,000,000
15672R  AA 3 |CERB 24 A1-CDO. (SR 01/01/2021........ INTERCOMPANY ....cvrriiiieirierssiseierisiee st sesssienas | eesssisessessaces 1,985,373 | oo 2,000,000
15673G  AA 6 |CERB 19 A1-CDO. 01/01/2021. INTERCOMPANY 2,988,056 ...3,000,000
15673N  AA 1 [CERB 22 A= CDO....couiiriiiecieieii bbb (SR 01/01/2021. INTERCOMPANY 1,979,960 ...2,000,000
15673Q  AA 4 [CERB XXIITA - CDO....coviiiriiirniieierieeiciesie s [CRT 01/01/2021........ INTERCOMPANY .....cooorriiriiiieineieie s sssssssssessssenessssenens | svsesesessessnes 2,625,614 | ..o 2,634,872
15674H  AA 3 [CERB 29 A - CDO....couiiiirriiicieii et (SR 01/01/2021. INTERCOMPANY 2,000,000 ...2,000,000
166764 BT 6 |CHEVRON CORP 03/24/2021. INTERCOMPANY 7,438,165 ...7,000,000
17288X AB 0 |CITADEL LP. 03/24/2021........ INTERCOMPANY 532,787 500,000
17322N AA 2 |CMLTI 2014-J1 A1 - CMO/RMBS 01/01/2021. INTERCOMPANY 2,079,030 ...2,032,251
17401Q  AQ 4 |CITIZENS BANK NA. 03/24/2021. INTERCOMPANY 1,059,742 ...1,000,000
193051  AA 7 | COLD 2020-ICES A - CMBS........cooviriiiciiniieissieesiseseserseiseee s 01/01/2021. INTERCOMPANY 2,500,000
19416Q EL 0 | COLGATE-PALMOLIVE CO.. 03/24/2021. INTERCOMPANY 5,167,155
19424K  AB 9 |CASL 21A A2 - ABS 02/09/2021. BARCLAYS CAPITAL INC FIXED INC.......covviiiriiernisrireisienes 5,998,804
19687Y  AA 3 |COLT 2020-RPL1 A1 - RMBS 01/01/2021. INTERCOMPANY 3,349,026
225401  AB 4 |CREDIT SUISSE GROUP AG C... 01/01/2021. INTERCOMPANY 2,063,994
22822R  BF 6 |CROCAS 181 C - RMBS 03/24/2021. INTERCOMPANY 1,558,106
233046  AM 3 | DNKN 2019-1 A23 - RMBS 01/01/2021. INTERCOMPANY 2,123,253
23802W  AA 9 |COLO 211 A2- ABS 02/24/2021. DEUTSCHE BANK SECURITIES, INC... 2,499,518
24422E  VF 3 | JOHN DEERE CAPITAL CORP........cociviiiiiieiiieiniieieissiseesssesesssissssssesssssneenes | sveessesinnins 03/24/2021. INTERCOMPANY 1,012,219
25272K  AG 8 |DELL INTERNATIONAL LLC......... 01/01/2021. INTERCOMPANY 2,760,673
25755T  AG 5 |DPABS 2017-1 A22 - RMBS 01/01/2021. INTERCOMPANY 6,826,259
260543 CY 7 |DOW CHEMICAL CO, 01/01/2021. INTERCOMPANY 2,450,500
278642 AW 3 |EBAY INC 03/24/2021. INTERCOMPANY 1,006,285
28853R  AA 7 |ECLO4A-CDO... .| 01/27/2021. BARCLAYS CAPITAL INC FIXED INC 2,000,000
294450  AB 1 |EQLS 2007-1 A2B - RMBS 01/01/2021. INTERCOMPANY 2,334,675
30231G  BC 5 | EXXON MOBIL CORP 03/24/2021. INTERCOMPANY 5,213,305 . 10,656 [1.DFE.....ccccoovvrer.
302635 AC 1 |FSKKR CAPITAL CORP 03/24/2021. INTERCOMPANY 1,548,750 | ..... ,500,000 25,531 |2.CFE
31737V AA 4 | FINANCE AMERICA HECM BUYOUT 2020-HB2 - A.......covvriirerrierniiriesinsiceenes | eeereeerinnines 01/01/2021. INTERCOMPANY 2,260,226 ...2,245,054 3,279 [1.AFE
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A.......ccovvurrrieirnnrieniresirneiieiinnies | coeeienininions 01/01/2021. INTERCOMPANY 0 0 (80) [1.AFE
32027L  AE 5 |FFML 2006-FF14 A5 - RMBS 01/01/2021. INTERCOMPANY 1,990,195 2,036,802 70 [1.D FM..oioiiine.
32055Y  AA 0 |FIRST INTERSTATE BANCSYSTEM INC 03/24/2021........ INTERCOMPANY .....oooviiiiiiiiieiniiiieisnniesisinsssie s ssssenssessesssssssssnins | sosssisessensanes 1,039,447 | oo 1,000,000 | oo 18,813 [2BFE....cccviveinne
32113 CG 8 |FNLC 2005-4 A4 - RMBS..........coomirrrniirereiineirererineines 01/01/2021........ INTERCOMPANY ....ccvrriiiriirieresieieriesiee i esssesesssenienes | sesesesessessnces 2,498,573 | ..o 2,555,153 263 | 1.D FM..coiiiicnne
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33830) AB 1 |FIVEGUYSFDGLLC-ABS .1 01/01/2021........ | INTERCOMPANY 2,067,326 ..1,985,000
345397 YG 2 |FORD MOTOR CREDIT COMPANY LLC 01/01/2021 INTERCOMPANY 3,074,526 3,000,000
34955Y AN 9 |FCBSL B2R2 - CDO.....c.ovvierriiirereirerriiseireresinsines 01/01/2021........ INTERCOMPANY 3,015,000 3,000,000
34956N  AA 0 [FCBSL 7 AT-CDO.....ooiviriiieriricerisieeesieieesnienes (SR 01/01/2021........ INTERCOMPANY 2,997,798 3,000,000
34960Y AQ 5 |FCO VIIATR - CDO. 01/01/2021 INTERCOMPANY 3,095,326 3,100,000
34961W AU 9 |FCO 11R BFR-CDO. .1 01/01/2021........ | INTERCOMPANY 2,200,990 ..2,200,000
360271  AK 6 |FULTON FINANCIAL CORP. 01/01/2021 INTERCOMPANY 2,031,366 2,000,000
36252R  AQ 2 | GSMS 2014-GC18 AAB - CMBS.... 01/01/2021........ INTERCOMPANY 6,326,746 6,063,410
36255C  AC 3 | GPMT 2018-FL21 AS - CDO......ouviiirrieiriieieisisrie s sssssseessessssseniens | soeseessensnnes 01/01/2021........ INTERCOMPANY 2,968,886 3,000,000
37254B  AB 6 | GENPACT LUXEMBOURG SARL C.... 01/01/2021 INTERCOMPANY 2,042,652 2,000,000
38172F  AA 6 | GOCAP 34R AR1-CDO.... 01/01/2021........ | INTERCOMPANY. 5,449,029 ..5,500,000
38173M  AA 0 |GOLUB CAPITAL BDC INC 03/24/2021 INTERCOMPANY 1,037,522 1,000,000
38173M  AB 8 | GOLUB CAPITAL BDC INC......cooviiireriiiiirerinireresieisesseiesssisseesie s sssessssssssensesanes | evseessnnsenns 02/17/2021........ SMBC SECURITIES INC 4,984,950 5,000,000
381741 AC 1 |GCBDC 4 A1 -CDO 01/01/2021........ INTERCOMPANY 3,016,800 3,000,000
38175B  AA 2 | GOCAP 36 A - CDO. Cuovre 02/03/2021........ CANTOR FITZGERALD + CO 996,200 1,000,000
381750 AA 5 |GOCAP 17-R A1R - CDO.... 01/01/2021........ | INTERCOMPANY. 1,993,234 ..2,000,000
38176V AA 7 | GOCAP 47M A1- CDO [CRT 01/01/2021 INTERCOMPANY 2,981,967 3,000,000
38177X  AA 2 |GOLUB CAPITAL BDC 3 CLO 1 LLC - CDO.... 02/22/2021........ DEUTSCHE BANK SECURITIES, INC 4,000,000 4,000,000
38521V AA 9 [ GACM 2019-FL1T A = CDO....voriiiiieieiieeissisiseis s (SR 01/01/2021........ INTERCOMPANY 1,989,051 2,000,000
38522H AA 9 | GACM 2020-FL2 A - CDO.. 01/01/2021 INTERCOMPANY 2,017,426 1,999,808
39809L  AA 2 |GSTNE 19FL2 A-CDO. 01/01/2021........ | INTERCOMPANY. 2,970,132 ..3,000,000
40139L  AD 5 | GUARDIAN LIFE GLOBAL FUNDING 03/24/2021 INTERCOMPANY 4,094,100 4,000,000
40434L  AA 3 THP INC ..o 01/01/2021........ INTERCOMPANY 3,175,992 | oo 3,000,000
41162N  AC 1 |HVMLT 2006-14 A1A-RMBS................... 01/01/2021........ INTERCOMPANY 11,046,602 ...12,523,137
411707 AD 4 [HNGRY 2018-1 A2 -RMBS........ccocovvvirrinirerniirieiinis 01/01/2021........ INTERCOMPANY 2,084,753 | ..o 1,955,000
41283L  AY 1 |HARLEY-DAVIDSON FINANCIAL SERVICES INC 01/01/2021........ INTERCOMPANY 4,302,016 4,000,000
423012  AA 1 |HEINEKEN NV. Curovrvr 03/24/2021........ INTERCOMPANY ....covriiiiiiiiieisinie s sssssenssesssssssssssssins | sosssisessensanes 514,964 500,000
43133K  AA 3 |HCOMF AR - CDO. C.... 01/01/2021........ INTERCOMPANY 2,500,000 2,500,000
43133W  AA 7 |HITRA-CDO C.... 02/01/2021........ INTERCOMPANY 2,005,000 | .oooveeerieiieereieieeene 2,000,000
43739E  AK 3 |HMBT 2004-2 A2 - RMBS, 01/01/2021........ INTERCOMPANY 2,190,165 2,259,391
44891A  AM 9 | HYUNDAI CAPITAL AMERICA........cooiiiiriieineieeiessiseersniscee s | coeeessssnnnes 01/01/2021........ INTERCOMPANY 3,087,411 | oo 3,000,000
44891A  BF 3 | HYUNDAI CAPITAL AMERICA........coiiitiiinrireieeinsieienissieresissienisesesiesssssninenenins | contesessnninees 01/01/2021........ INTERCOMPANY ....oovrrimiiiirieriesieierissiee s esssesesesenienas | sesssssessessnces 2,109,380 | .ooveererriereririerireenenn 2,000,000
45005*  AB 6 [IRG INDUSTRIAL LLC......cooviiieiiiieiinirieeisiseissie e sississesessessssssssesssssnsens. | sossesessessnes 03/03/2021........ AFG Private Placement 2,000,000 | .oovvererriereieierineienenn 2,000,000
45256V AT 4 |IMSA 2006-2 2M2 - RMBS 01/01/2021........ INTERCOMPANY 10,046,743 ....10,466,000
46185)  AA 6 |IHSFR 2018-SFR1 A - RMBS 01/01/2021........ INTERCOMPANY 2,597,058 | ..o 2,618,850
46185  AC 2 |IHSFR 2018-SFR1B - RMBS 01/01/2021........ INTERCOMPANY 1,983,447 2,000,000
46591K  AC 7 | JPMMT 198 A3 - CMO/RMBS..........ccorrerrinirierirnes 01/01/2021........ INTERCOMPANY .....evirririiiiniiiaeiiesiesissesssisssse e sssssssassssensenesssesne | sevessssssssenns 3424743 | e 3,329,342
46617N  AS 6 |JFIN 142R 1BR - CDO C... 01/01/2021........ INTERCOMPANY 2,028,228 2,025,808
46617N AW 7 |JFIN 142R 2BR - CDO C.... 01/01/2021........ INTERCOMPANY 3,504,976 | ..o 3,500,000
466365 AA 1 |JACK2019-1 A2l - RMBS 01/01/2021........ INTERCOMPANY 5,084,677 4,962,500
46639 AE 0 |JPMCC 2013-C10 A5 - CMBS 01/01/2021........ INTERCOMPANY 14,441,902 ....13,827,003
46641  AX 4 |JPMBB 2014-C18 ASB - CMBS 01/01/2021........ INTERCOMPANY ....ocvrririiniiirierienieiesiesiee e esssssesssenienes | evsssesessessnces 271424 | o 2,613,601
46647P  BH 8 | JAMORGAN CHASE & CO. 03/24/2021........ INTERCOMPANY 2,055,230 | ooveriereieieieee e 2,000,000
46849L  SS 1 |JACKSON NATIONAL LIFE GLOBAL FUNDING............ 03/24/2021........ INTERCOMPANY 5,363,225 5,000,000
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48305Q  AA 1 |KAISER FOUNDATION HOSPITALS.........ccocovmmririrrirnrirererinnirenns 03/24/2021........ INTERCOMPANY .....covrriiiriirierneieie s ssssesesssenesssessenens | svsesesessessanes 515,671 500,000 8,410 |1.DFE

53944Y  AC 7 |LLOYDS BANKING GROUP PLC.......covtiiiiiiiiiiiiicisnisierssiseiesisises e (SR 01/01/2021........ INTERCOMPANY ....ccvrriiiriiriersnineierisieeesi st sssssienas | crsssisessessaces 3,077,361 | v 3,000,000 | cooovererieieniiee e 42,500 [1.GFE....cccovvirir.

55280Q AU 1 |MCFCL5RRARR-CDO.......cccoevrvrrne. 03/10/2021. WELLS FARGO SECURITIES LLC 3,000,000 ...3,000,000 0 [1.AFE

55283A  AA 7 |[MCA FUND Il HOLDING LLC - ABS.......ccocovirvrrrinen. 01/01/2021. BARCLAYS CAPITAL INC FIXED INC.....covvreriirririrereiiseiererineines 2,493,236 2,494,159 | s 10,358 [1.FFE ...

56577D  AA 4 |MRNON 2018-1 A1-CDO Cuvovrer 01/01/2021........ INTERCOMPANY .....oevrriiiieirierseieie i sissssesseesesssesienens | evsesesessessanes 2,982,500 | ..ovvurerrirerenierenenene 3,000,000 | coooervrrerieniieeer 11,095 [1AFE..iiii

56577G  AA 7 [MRNON 201 A-CDO...... (SR 01/01/2021. INTERCOMPANY 3,500,000 ...3,500,000 5,028 [1AFE...oiins

571748 BB 7 |MARSH & MCLENNAN COMPANIES INC 01/01/2021. INTERCOMPANY 2,047,454 ...2,000,000 23,069 |2.AFE

57636Q AR 5 |MASTERCARD INC......cccocimiiiiiiriicisiieniseiseesie e esssiees 03/24/2021........ INTERCOMPANY ....ctrriiririierssiseiesisissesssissssni s essssssssessenes | ersssssessessnes 5,502,025 | ..oooverrireersinens 5,000,000 | cooovvrvriirierieieres 81,583 |1.EFE....cccovivirnrn

58003U  AA 6 | MF12020-FLA A - CDO....vvuiiiiiicineieieesiei s C.... 01/01/2021. INTERCOMPANY 8,012,922 ...8,000,000 6,195 | 1.AFE

58003U  AC 2 |MF12020-FL4 AS - CDO C.... 01/01/2021. INTERCOMPANY 2,504,601 ...2,500,000 2,346 |1.AFE

58013M  FL 3 |[MCDONALD'S CORP........ccocvvrmrirernrinninee 01/01/2021........ INTERCOMPANY .....coovrriiiriiiieineieie st sssssssssessssensssssenans | svsesesessensnes 3,103,131 | oo 3,000,000 | oo 14,500 [2AFE....oivinin

58551V AA 0 [MWST 202 A - CMO/RMBS........cccovuierriirrernrirerseinsirernsinsines 01/01/2021. INTERCOMPANY 5,006,250 ...5,000,000

58933Y AU 9 [MERCK & CO INC ... sssessesnnssenes. | aveessessnnins 03/24/2021. INTERCOMPANY 5,331,015 ...5,000,000

59319W  AA 9 | MF1 2020-FL3 A - CDO....couiiuiirriiciiieieiseiee i 01/01/2021........ INTERCOMPANY ....cvrriiiieirierssiseierisiee st sesssienas | eesssisessessaces 4,034,710 | oo 4,000,000

594918  AQ 7 |MICROSOFT CORP. 03/24/2021. INTERCOMPANY 9,698,985 ...9,395,000

594918  BY 9 |MICROSOFT CORP 03/24/2021. INTERCOMPANY 5,529,815 ...5,000,000

610331  AA 8 |MCAF 211 A2 - ABS [CRT 02/18/2021........ MITSUBISHI UFJ SECURITIES........ccoviiiriiieiniseireiescesseisesssesessnienes | v 5,000,000 | ..o 5,000,000

61764R  BJ 6 |MSBAM 2015-C20 B - CMBS............... 01/01/2021. INTERCOMPANY 2,721,349 ...2,500,000

62947A  AA 1 |NPRL 2019-2 A1- ABS 01/01/2021. INTERCOMPANY 2,389,996 ...2,359,908

62947A  AF 0 [NPRL 2021-1A AT - ABS.....oiiiiiirieenicsse et 03/03/2021........ WELLS FARGO SECURITIES LLC 2,498,775 | oo 2,500,000

62947Q 1 |NXP BV (SR 01/01/2021. INTERCOMPANY 3,379,281 ...3,000,000

62955M  AA 4 [NRZ FHT EXCESS LLC - ABS.......ccocovvrvrininnn 01/01/2021. INTERCOMPANY 1,919,982 ..1,917,282

62960N  AA 5 |NXTC201A-CDO 01/01/2021. INTERCOMPANY 2,997,566

637432 NJ 0 |NATIONAL RURAL UTILITIES COOPERATIVE FIN 03/24/2021. INTERCOMPANY 3,107,961

637432 NL 5 |NATIONAL RURAL UTILITIES COOPERATIVE FIN 03/24/2021. INTERCOMPANY 4,232,008 | ...oovoviriierninerenienennnnd,000,000 | e 15,406 [1.EFE. ..o

63743H EQ 1 |NATIONAL RURAL UTILITIES COOPERATIVE FIN 03/24/2021. INTERCOMPANY 5,119,680 2,875 |1.FFE

63862X  AA 0 |NHLT 2020-1 A - RMBS. 01/01/2021. INTERCOMPANY 2,815,347

64830Y AC 1 |NEW RESIDENTIAL MORTGAGE LLC - CMO.....cccoevvrvvieririnirnes 03/12/2021. CITIGROUP.....oottitititierieei et | e 3,999,956

64831  AA 7 |NRART 20T1 AT1- RMBS, 01/01/2021. INTERCOMPANY 3,000,840

67401U  AC 1 |OAKCL 192 A1B - CDO. C.... 01/01/2021. INTERCOMPANY 2,010,896

67590A BB 7 |OCT14 14R ABR - CDO......ooiiiiiiciieiieisiceseeiee s 01/01/2021. INTERCOMPANY 3,987,937

67590A  BR 2 |OCT14 14RR ABR - CDO ..ot .| 03/02/2021. CREDIT SUISSE SECURITIES (USA)......ccccveunee 4,000,000

682337 AA 8 |OELF IlIA1-CDO C... 01/01/2021. INTERCOMPANY 3,001,061

68267B  AA 8 |OMFIT 2018-1 A- ABS.....cooviirircrerrrcierinis 01/01/2021. INTERCOMPANY 2,019,691

68267B  AB 6 |OMFIT 2018-1 B - ABS......ccovmirrerireririririniins 01/01/2021. INTERCOMPANY 2,057,154

682680 BA 0 |ONEOKINC 01/01/2021. INTERCOMPANY 4,161,692 | ..... 25,911

686330 AL 5 |ORIX CORP (SR 01/01/2021. INTERCOMPANY 2,736,543 | oo 2,500,000 [ i 46,406

69120L  AA 1 |ORTFA-CDO (SR 01/01/2021. INTERCOMPANY 5,001,576

69354W  AC 0 |PNMSR 18GT1 A - ABS. 01/01/2021. INTERCOMPANY 1,966,189

69375B  AA 5 |PSMC 2019-3 A1 - CMO/RMBS 01/01/2021. INTERCOMPANY 2,538,486

69546T  AA 0 | PAID 2020-3 A - ABS 01/01/2021. INTERCOMPANY 2,500,092

695470 AA 1 |PAID 211 A- ABS....ooiiiicercseee s 03/02/2021. CREDIT SUISSE SECURITIES (USA)......ccccveunee 6,999,983

71085P BN 2 | PCHLT 2005-1 M4 - RMBS 01/01/2021........ INTERCOMPANY .....oooviiiiiiiiieiniiiieisnniesisinsssie s ssssenssessesssssssssnins | sosssisessensanes 8,305,603

713448 DT 2 |PEPSICO INC......oiiiiiieiiieieitieteiissiese it ssenissnsnas | esssessensnsene 03/24/2021. INTERCOMPANY 4,080,624

74005P BB 9 |LINDEINC 03/24/2021. INTERCOMPANY 510,702 500,000 1,192
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74153W  CL 1 |PRICOA GLOBAL FUNDING L....coueviirrirnrirerieriniines 03/24/2021........ INTERCOMPANY .....covrriiiriirierneieie s ssssesesssenesssessenens | svsesesessessanes 1,907,318 | oo 1,800,000 120 [1.DFE

74334A  AA 7 |PROG 2018-SFR1A-RMBS............... 01/01/2021........ INTERCOMPANY ....ccvrriiiriiriersnineierisieeesi st sssssienas | crsssisessessaces 4,999,061 | oo 4,993,923 0 [1.AFE

74334A  AB 5 |PROG 2018-SFR1B-RMBS............... 01/01/2021. INTERCOMPANY 2,003,180 ...2,000,000 0 [1.CFE

74368C  AH 7 | PROTECTIVE LIFE GLOBAL FUNDING........ccsiveiiniireriiicierinereesseiersiessiesiesisseenes | coneeesinninees 03/24/2021. INTERCOMPANY 10,309,880 .10,000,000 23,244 |1.EFE

74928U BT 3 |RBSSP 2009-12 152 - CMO/RMBS.........cocovoiemirerieirereinrireninnes 01/01/2021........ INTERCOMPANY .....oevrriiiieirierseieie i sissssesseesesssesienens | evsesesessessanes 4,327,179

74969B  AA 7 |RBIT 202 A-ABS 01/01/2021. INTERCOMPANY (0)

74969B  AA 7 |RBIT 202 A - ABS 01/25/2021. INTERCOMPANY 4,075,531

749788  AA 6 |RAAC 2007-RP3 A - CMO/RMBS, 01/01/2021........ INTERCOMPANY ....oovviiriiriiiiiniisiiesiesi i ssssssissssesiessssasens | seviossisssionns 4,990,812

75951A AN 8 | RELIANCE STANDARD LIFE GLOBAL FUNDING II 03/24/2021. INTERCOMPANY 3,163,638 23,000,000 [ ..o 14,438 [1.EFE. ..o

76971E  AA 2 |RBIT 20HB1 A1- ABS 01/01/2021. INTERCOMPANY 7,023,366 ...6,999,454 2,005 |1.AFE

78355H KD 0 |RYDER SYSTEM INC 01/01/2021........ INTERCOMPANY .....coovrriiiriiiieineieie st sssssssssessssensssssenans | svsesesessensnes 3,077,052 | oo 3,000,000 28,000 |2.BFE

78403D AN 0 | SBATOW 191 1C - RMBS.......cccocviriiiriicirieceines 03/24/2021. INTERCOMPANY 1,064,002 ...1,000,000 709 | 1.F FE

784054  AB 4 |SCFET 201 A2 - ABS......cocoovvrereierirerennninas 01/01/2021. INTERCOMPANY 4,253,796 ...4,250,000 803 |1.AFE

784720  AE 3 |SPART 20T2 AT2- RMBS.......coovviireriiiiierinereensnienns 01/01/2021........ INTERCOMPANY ....cvrriiiieirierssiseierisiee st sesssienas | eesssisessessaces 2,011,638 | oo 2,000,000 | coooerieeceiee s 1,627 | 1.AFE. ..o

80281L  AF 2 | SANTANDER UK GROUP HOLDINGS PLC . | 01/01/2021. INTERCOMPANY 2,060,310 ...2,000,000 33,925 |2AFE

80349B AP 2 | SARAT 2013-1 A2R = CDO.....o vt ensssessiensnes | aee .| 01/01/2021. INTERCOMPANY 1,995,027 22,000,000 [ .eoeevirieiinieeee 7,983 |1 AFE. ..

80349B BD 8 | SARATOGA INVESTMENT CORP. CLO 2013-1 LTD....oovvrrierriieiseeeieieeisienine 02/11/2021........ GOLDMAN.....couiiiitieeisieissisie st nsnsennes | coessnssenienes 2,000,000 | .oovvereerierenieieniinienn 2,000,000 0 [1.AFE

808513 AY 1 |CHARLES SCHWAB CORP . 03/24/2021. INTERCOMPANY 2,162,726 22,000,000 [ oo 10,453 [1.FFE..oiiinin.

81742L  AA 4 | SEQUOIA INFRASTRUCTURE FUNDING I LTD. -...... (SR 02/22/2021. GOLDMAN 5,000,000 ...5,000,000 0 [1.AFE

81745C  AA 1 | SEMT 2013-7 A1 - CMO/RMBS 01/01/2021........ INTERCOMPANY ....ccvrriiiriirieriesieie st essssssesenienes | evsssesessessnces 1,796,679 | coooerveeeeeees 1,752,381 0 [1.AFM

817743  AE 7 |SPRO 2021-1 A2 - RMBS........oovviiericrenieeieninne 03/03/2021. BARCLAYS CAPITAL INC FIXED INC.......covvierriirernisrireieinenes 2,500,000 ...2,500,000 0 [2.CFE

822582  BZ 4 |SHELL INTERNATIONAL FINANCE BV (SR 01/01/2021. INTERCOMPANY 1,846,800 ...1,700,000

828730  AB 7 | SIMMONS FIRST NATIONAL CORP......corviiireririirireriersissieisssssiesssissssessesssesenes. | oevessnninnnne 01/01/2021. INTERCOMPANY 2,015,000

832248  AY 4 | SMITHFIELD FOODS INC 01/01/2021. INTERCOMPANY 2,027,156

83546D  AM 0 | SONIC CAPITAL LLC - ABS......otvemrrmerierirririiierins 01/01/2021. INTERCOMPANY 2,578,333

85022W AP 9 | SCFT 2020-A A- ABS......covivienrirereineirererineins 01/01/2021. INTERCOMPANY 3,683,990

85208N  AD 2 | SPRNTS 2018-1 A1 - RMBS, 01/01/2021. INTERCOMPANY 3,257,671

85325W  AA 6 | STANDARD CHARTERED PLC........ccoiiiiiiiiiieiniicisssierssiee e (SR 01/01/2021. INTERCOMPANY 3,174,111

860630 AG 7 |STIFEL FINANCIAL CORP........ccccevvvriirriiirene 03/24/2021. INTERCOMPANY 1,079,826

86275# AA 1 | STRATEGIC CR OPP 4.25 04/01/2026 03/31/2021. AFG Private Placement 4,000,000

86363B  AA 3 | SASC 2007-RM1 A1 - CMO/RMBS 01/01/2021. INTERCOMPANY 2,948,348

872225 AD 9 | TBW 2006-5 A3 - RMBS.........coovvuriireriniiierireicirenienne 01/01/2021. INTERCOMPANY 2,414,794 .

87227TR  QE 7 | TCF NATIONAL BANK 03/24/2021. INTERCOMPANY 1,038,252 ,000,000

87236Y AH 1 | TD AMERITRADE HOLDING CORP.......ccootiriiirirrirererinrieresiseiesississeesisssssseniens | aveessesansines 03/24/2021. INTERCOMPANY 2,179,814 ...2,000,000

87267)  AA 1 |TFINS 2018-2 A1 - CDO....cocoovvrrerirerirnnne 01/01/2021. INTERCOMPANY 4,105,121

874060 AT 3 | TAKEDA PHARMACEUTICAL CO LTD 01/01/2021. INTERCOMPANY 3,324,552

882508 BB 9 | TEXAS INSTRUMENTS INC 03/24/2021. INTERCOMPANY 1,390,577

89171U  AG 4 | TPMT 2015-4 M2 - RMBS.......comiiiiiriieiirincierssierie e seenisnaes 01/01/2021. INTERCOMPANY 4,039,575

89236T GL 3 |TOYOTA MOTOR CREDIT CORP 03/24/2021. INTERCOMPANY 2,290,842

89613T  AB 4 | TAH 18SFRT B - RMBS......coooiiiiiiiiiceceesi st | aveessesansins 01/01/2021. INTERCOMPANY 2,111,845

89677Y A@ 9 | TRIPLEPOINT VENTURE GROWTH BDC CORP. 03/01/2021. AFG Private Placement 5,000,000

89690E  AE 7 | TRMF 2014-1 A2 - RMBS 01/01/2021. INTERCOMPANY 2,518,558

89690E  AG 2 | TRMF 2017-1 A2 - ABS......ooiiiiiiiicsie s 01/01/2021........ INTERCOMPANY .....oooviiiiiiiiieiniiiieisnniesisinsssie s ssssenssessesssssssssnins | sosssisessensanes 2,085,607

89820X  AA 6 | TFINS 2020-2 A1 - CDO....oucurriiecirririiciesieteiessieee e 01/01/2021........ INTERCOMPANY ....ccvrriiiriirieresieieriesiee i esssesesssenienes | sesesesessessnces 2,000,000
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89822P  AA 1 |TFINS 201 A1-CDO 01/01/2021........ INTERCOMPANY .....covrriiiriirierneieie s ssssesesssenesssessenens | svsesesessessanes 2,000,000 | .oovvererrirrerireeriereenenn 2,000,000 26,937 |1.C FE

904764  AX 5 |UNILEVER CAPITAL CORP 03/24/2021........ INTERCOMPANY ....ccvrriiiriiriersnineierisieeesi st sssssienas | crsssisessessaces 375,791 | oo 3,000,000 | cooovererieeieriiee e 30,117 |1.EFE .o
909319  AA 3 |UNITED AIRLINES PASS THROUGH TRUST 2013 03/24/2021. INTERCOMPANY 701,858 677,882 3,158 |2.BFE

90932P  AA 6 |UNITED AIRLINES 2014-1 PASS THROUGH TRUS 01/01/2021. INTERCOMPANY 2,079,542 | .oveverreein 2,089,914

911312 BL 9 |UNITED PARCEL SERVICE INC 03/24/2021........ INTERCOMPANY .....oevrriiiieirierseieie i sissssesseesesssesienens | evsesesessessanes 5,359,610 | .o 5,000,000

91823A AG 6 |VBTOW 181 C-ABS.......ccovriierrreierinis 01/01/2021. INTERCOMPANY 3,081,996 ...3,000,000

92331D  AQ 1 |VENTR 28ARBFR-CDO 01/01/2021. INTERCOMPANY 2,000,946 ...2,000,000

92343V ER 1 | VERIZON COMMUNICATIONS INC... 03/24/2021........ INTERCOMPANY ....ctrriiririierssiseiesisissesssissssni s essssssssessenes | ersssssessessnes 1,135,203 992,000

92890P  AF 1 |WFRBS 2013-C14 ASB - CMBS........ccccovvrvrrirnn 01/01/2021. INTERCOMPANY 3,429,063 ...3,357,238

93364F AC 5 | WAMU 2007-HY7 2A1 - CMO/RMBS.........ccooovviiirniiiines 01/01/2021. INTERCOMPANY 11,316,500 11,922,197

95003L  AA 8 |WFCM 21SAVE A - CMBS 01/29/2021........ WELLS FARGO SECURITIES LLC.......oviiiiiiieiiirieseiseissisersniseeesissnninens | eveeseninnines 2,000,000 | oo 2,000,000

95058X  AG 3 |WEN 2019-1 A21 - RMBS 01/01/2021. INTERCOMPANY 4,089,786 ...3,860,000

970648  AF 8 |WILLIS NORTH AMERICA INC. 01/01/2021. INTERCOMPANY 5,462,190 . ...5,000,000

97988W  AA 9 | WDMNT 207 A1A - CDO. (SR 01/01/2021........ INTERCOMPANY ....cvrriiiieirierssiseierisiee st sesssienas | eesssisessessaces 5,000,000 | .ooceurerriererieiereieenens 5,000,000

98875N  AJ 4 |ZAIS9 9 B2-CDO . | 01/01/2021. INTERCOMPANY 2,015,757 ...2,000,000

98878C  AA 4 |ZCCP 181 A1-CDO.. .| 01/01/2021. INTERCOMPANY 1,985,866 ...2,000,000

98956P  AS 1 | ZIMMER BIOMET HOLDINGS INC.......cccotiniiiiiminirsinissisensninninns 01/01/2021........ INTERCOMPANY ..ottt ssnsssssnssenss | svsssesensonssnes 10,951,650 | oo 10,000,000 | cooveoiiiiiinie s 140,639 [2BFE.....cccccovvinnnne
3899999. Total - BONAS - INAUSEIIAI @MU MISCEIANEOUS..............c.cveueeieiiiicteticieeeeeeteee ettt ete et oeteteteseeaetesesaesesesseeetes s sesesessseesesesseses s seesesessssesseae st s asses s seaes et s sesesanses et et s seses e esesesssssesansnsetessassasansssesesesassasanss | avassesesassesesesssssesassesesesesassesansesesesasans | aeissetesesssesamssessssnaesasas 760,018,800 | ..oovvvvcvriee 748,190,920 | ..ooovoveiieiieiieee 2,535,133 XXX

Bonds - Unaffiliated Bank Loans

84771#  AB 3 | SPEEDSTAR HOLDING LLC - INITIAL TERM LOA........cooiirinrirerinireerseienicnines 03/09/2021........ DIRECT ...ttt | consicssenienes 2,611,552 | oo 2,637,931 0(4BZ

84771#  AC 1 |SPEEDSTAR HOLDING LLC - DELAYED DRAW TER......ccoovviiviriersieeiieeierienine 03/08/2021. DIRECT 1,724 200,000 0(4BZ

BL3553 61 9 |[FRGTLB 1L USD.....cccoosiiiininiiieinisiieniniines 02/24/2021. JP MORGAN 9,900,000 | .ovviriiiiiciiienies 10,000,000 0 [3.CZ s
8299999. Total - Bonds - Unaffiliated Bank Loans...........ccooviiininiienniieinnns 12,513,276 ....12,837,931 0 XXX
8399997. Total - Bonds - Part 3.... 1,358,242,273 1,302,757,801 5,936,359 XXX
8399999.  Total - BONdS.......cooiuiiiiiiiiiisinies s ...1,358,242,273 2 1,302,757,801 | 5,936,359 XXX

Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred

064058  AD 2 |BANK OF NEW YORK MELLON CORP 01/01/2021. INTERCOMPANY 2,250,000.000 2,252,813 2,515 |2AFE

064058  AH 3 |BANK OF NEW YORK MELLON CORP 01/01/2021. INTERCOMPANY ....coevrriiiiirriitiesiseiesiss s ssssssenssiss | sevees 1,000,000.000 | ..ccovvvuivererrirrireirerenis 1,106,250 0 [2.AFE

19075Q 80 5 |COBANKACB.... .| 01/01/2021. INTERCOMPANY 10,000.000

19075Q@ AC 6 |COBANKACB.... . | 03/24/2021. INTERCOMPANY 2,000,000.000

249670  AA 8 |DEPOSITORY TRUST & CLEARING CORP. 01/01/2021. INTERCOMPANY .....cooovriiiiiriiiinieeiseiseieee s sssssseesssins | ovvnes 4,000,000.000

28852N 20 8 |ELLINGTON FINANCIAL INC.......covviiiriiirierirereiiseireriesinsinns 01/01/2021. INTERCOMPANY 1,417.000

313148 87 6 |FEDERAL AGRICULTURAL MORTGAGE CORP 01/01/2021. INTERCOMPANY ..200,000.000

369604 BQ 5 | GENERAL ELECTRIC CO...ovoucvuiiierriiineierienisceesssieienieiaes 01/01/2021. INTERCOMPANY ....oovrriiiriirriniininsieiseie st sssesisensssssseennniss | seveees 5,641,000.000

404280  CQ 0 [HSBC HOLDINGS PLC.......couuvirrirriiiieniieeieeississssissssiesiesesesessssssssens (SR 03/02/2021. HSBC SECURITIES.........cooiiiriririiesieseiesisisssssesissssessessssssssesiessnnss | oveons 2,000,000.000

46625H HA 1 |JPMORGAN CHASE & CO 01/01/2021. INTERCOMPANY ..488,000.000 .484,340 3,146

46625H JQ 4 | JPMORGAN CHASE & CO 01/01/2021. INTERCOMPANY ..ottt siesssesesssesssissessesssessssssssniens | seenes 1,000,000.000 | ..... ,122,500 28,125

48128B  AH 4 | JAMORGAN CHASE & CO. 01/01/2021. INTERCOMPANY ....ccotvrviriiireriniineiesiseiseie e sssesisensssssseennniss | sevees 1,000,000.000 ..998,750 0

55261F  AG 9 |M&T BANK CORP 01/01/2021. INTERCOMPANY 5,000,000.000 ,537,500 .121,833

55261F  AH 7 |M&T BANK CORP 01/01/2021. INTERCOMPANY ..ottt sse s ssesssssssenns | seenees 5,000,000.000 5,450,000 ...42,708

59156R  BP 2 |METLIFE INC 01/01/2021. INTERCOMPANY .....oevirrirmiimiiiiierieseesesseisssie s sesssisssssesssessssssssssens | soenes 1,666,000.000 2,983

59156R BT 4 |METLIFE INC. 01/01/2021. INTERCOMPANY ....ccotvriiririiriiriiniesiseiseissierssisee s sensssssseennniss | sevees 1,000,000.000 | ..ccovvevrrernrerernnnrrereenee 1,146,250 | o000 | i 17,299

693475 85 7 |PNC FINANCIAL SERVICES GROUP INC........ccovvvvirnrininee 01/01/2021........ INTERCOMPANY ....ccovriiiniiiiieiniie s | coeies ..240,000.000 0

693475  AQ 8 |PNC FINANCIAL SERVICES GROUP INC........ccovvurernriniinee 01/01/2021........ INTERCOMPANY ....ccoevrriiiriireriniitensiseiseiesierssissee s sssesssensssssseennsinss | sevees 2,000,000.000 | ..ocvevererernrincierirerennenene2, 177,500 | 000 | e 16,667
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743315 AU 7 |PROGRESSIVE CORP! 01/01/2021........ INTERCOMPANY .....cooorririiirrireiriesiserseiesie e nsssssseensnsins | sevenes 2,000,000.000 2,080,000 | ..coocvevrererererrnreerirererenirereenen0.00 [ 31,653 |2AFE....ccoconinnnnn

808513  AE 5 | CHARLES SCHWAB CORP........ccovviiririernrineirerssiseienienies 01/01/2021........ INTERCOMPANY ....coevrviiiirriities e nsniss | sevees 5,600,000.000 | ..overvreereriririerieireiens 5,915,000 163,333 |2BFE....cccocvivnrnnee

808513 BK 0 |CHARLES SCHWAB CORP.. 03/15/2021. CREDIT SUISSE SECURITIES (USA)......coevrirrimiieireriererseiereiessisessnssseenes | eoveres 3,000,000.000 ..3,000,000 0 |2.BFE.

857477 60 8 |STATE STREET CORP 01/01/2021. INTERCOMPANY .....ooetiiiiiiiiiiiniissiiesisisinsis s | svies ..320,000.000 ..9,065,600 0 |2.BFE.

857477  AQ 6 | STATE STREET CORP........cccovvreremeirereincirererineines 01/01/2021........ INTERCOMPANY ....ccoevrriririirriniineiesiseiseiesie s s nsssssssensnsine | sevenes 2,000,000.000 | vooveeeeereririreenierreiene 1,995,000 3,602 |2 AFE......covne

89832Q  AF 6 | TRUIST FINANCIAL CORP.........coooiveririieririeierinsiceninee 01/01/2021. INTERCOMPANY ....oovvriiiiirriiisiesise st nessssssensniss | sevees 2,000,000.000 2,285,000 0 |2.BFE..

902973 83 3 |U.S.BANCORP 01/01/2021. INTERCOMPANY .....coovrriiiriiiietneiere s sssesesssssnssssienens | ooenes ..200,000.000 | ..vonverreeriereeeriin 5,314,000 0 |2.AFE.

949746 46 5 | WELLS FARGO & CO....coovvvuririrrireieriieiseisisinnines 01/01/2021........ INTERCOMPANY ..ottt sisssesssssssssssenss | soeees ..200,000.000 | weovoorvrreririereeeierinie 5,830,000 0 [2.BFE..

949746 TD 3 |WELLS FARGO & CO...couivviiiiniiniienisiiissnissrsissneenes 03/24/2021. INTERCOMPANY .....ooviiiiiiiieiisiisisni s senssnssnesenssnene | svvenes 2,000,000.000 | ..o 2,001,000 0 |2.BFE.

8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 85,512,230 XXX 452,791 XXX

8999997. Total - Preferred STOCKS - Part 3. ...t st 85,512,230 XXX 452,791 XXX

8999999, TOtal - PreferTed SHOCKS. .. ... iuurer ittt ettt et beeesenE e h bbb 85,512,230 XXX 452,791 XXX
Common Stocks - Industrial and Mi (Unaffliated) Publicly Traded

037347 10 1 |ANWORTH MORTGAGE ASSET REIT ORD 01/01/2021........ INTERCOMPANY ..ottt ssssssienas | oveees .141,000.000 | oo 382,110 XXX 0 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT CL A REIT 01/01/2021. INTERCOMPANY .....coovrmriiiriiiieinnisierssieiesis s sssssssenens | coeees ..383,756.000 | ..o 1,450,598 XXX 0 XXX

110122 10 8 | BRISTOL MYERS SQUIBB ORD.........ccovveiereririeererinines 01/01/2021. INTERCOMPANY 30,000.000 1,860,900 XXX 0 XXX

209034 10 7 | CONSOLIDATED COMMUNICATIONS HLDG ORD.......cocoviviiriirirrierneieierinensenes 03/25/2021........ CORNERSTONE MACRO........coeiiiiiiniieineisierissiseeesissinesssisesssssseesssssseens | avens ..592,877.000 | .evooerrerreeaa 4,079,313 XXX 0 XXX

28852N 10 9 |ELLINGTON FINANCIAL ORD 01/01/2021. INTERCOMPANY ....covrriiiriirieinsistie s sssssssenes | oveees ..200,000.000 ..2,968,000 XXX 0 XXX

354613 10 1 | FRANKLIN RESOURCES ORD.......cccocmiiiiniiiieiniiierseseessissesessnnees 01/01/2021. INTERCOMPANY 47,100.000 1,177,029 XXX 0 XXX

37045V 10 0 | GENERAL MOTORS ORD.......ccviiiiuriiiiiriiisireriesitiesissssesesissssssssiessesssssessesssssenss | avesessessnsenee 01/01/2021........ INTERCOMPANY 32,225.000 | oo 1,341,849 XXX 0 XXX

375558 10 3 | GILEAD SCIENCES ORD 01/01/2021. INTERCOMPANY 5,429.000 316,294 XXX 0 XXX

38741L 10 7 |GRANITE POINT MORTGAGE TRUST ORD........ccocvvrniirerininns 01/01/2021. INTERCOMPANY 10,708.000 | cvooveerrirrrnieierenieienis 106,973 XXX 0 XXX

389375 10 6 | GRAY TELEVISION ORD.........ccccovuiiierrririirerisnierereniennees 01/01/2021. INTERCOMPANY .....coovrriiiriiiieineite s sssssesssesensssssenans | ooeees ..141,500.000 2,531,435 XXX 0 XXX

410345 10 2 |HANESBRANDS ORD .| 01/01/2021. INTERCOMPANY 40,000.000 ..583,200 XXX 0 XXX

50181P 10 0 [LCNB ORD .| 01/01/2021. INTERCOMPANY 1,662.000 24,415 XXX 0 XXX

58503T 20 5 |MEDLEY MANAGEMENT INC 01/01/2021. INTERCOMPANY 27,635.000 220,804 XXX 0 XXX

65336K 10 3 | NEXSTAR MEDIA GROUP CL A ORD 01/01/2021. INTERCOMPANY 12,600.000 XXX 0 XXX

73754Y 10 0 |POTBELLY ORD 01/01/2021. INTERCOMPANY 70,000.000 . XXX 0 XXX

75574U 10 1 |READY CAPITAL ORD 03/22/2021. INTERCOMPANY 63,378.800 ..827,861 XXX 0 XXX

811054 40 2 |EW SCRIPPS CL A ORD 01/01/2021. INTERCOMPANY 16,390.000 ..250,603 XXX 0 XXX

81617 30 1 |SELECT ENERGY SERVICES CL A ORD 01/01/2021. INTERCOMPANY .....cooorriiiiiiiieiniisieissisisesis s sssesesssssssssssenens | coeees ..238,652.000 XXX 0 XXX

876030 10 7 |TAPESTRY ORD 01/01/2021. INTERCOMPANY 97,075.000 XXX 0 XXX

87901J 10 5 |TEGNA ORD. 01/01/2021. INTERCOMPANY 10,000.000 ..139,500 XXX 0 XXX

90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD. 01/01/2021. INTERCOMPANY 55,589.000 354,102 XXX 0 XXX

92556V 10 6 |VIATRIS ORD 01/01/2021. INTERCOMPANY 50,000.000 937,000 XXX 0 XXX

D18190 89 8 | DEUTSCHE BANK N ORD C.... 01/01/2021. INTERCOMPANY. 24,010.000 261,709 XXX 0 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 25,493,053 XXX 0 XXX
Common Stocks - Parent, iaries and Affiliates Other

108052 ZC 5 |BRIDGEFIELD EMPLOYERS INSURANCE COMPANY........ccocverirnriierrrinne 01/01/2021........ | Contribution from Great American Holding.............c.coevurverivieeiinninens 25,000.000 XXX 0 XXX

760492  ZC 2 |REPUBLIC INDEMNITY COMPANY OF AMERICA 01/01/2021. Contribution from Great American Holding..........ccooviivinininnnenisnssscrensssnens | coveees 1,000,000.000 XXX 0 XXX

9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other...........cccccuuiiiriiiiriiiiniiinins i XXX 0 XXX
Common Stocks - Closed-End Funds

89147L 88 6 | TORTOISE ENERGY INFR CORP NAV CF.....ccoviiiniiiiinisiiisisiissississnsisssisenisnininas | ................ | 01/01/2021........ INTERCOMPANY 13,019.000 | oo 261,682 XXX 0 0.

9699999. Total - Common Stocks - CloSEd-ENA FUNGS...........oiuiiiiiiiii s st 261,682 XXX 0 XXX
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

SCHEDULE D - PART 3

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

2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
9799997. Total - Common Stocks - Part 3................ 571,188,510 XXX 0 XXX
9799999. Total - COMMON StOCKS..........coovveveerereiiereieieieieiecieieieineas 571,188,510 XXX 0 XXX
9899999. Total - Preferred and Common StOCKS. ........cceveivienniniiiesnisersinniees 656,700,739 XXX 452,791 XXX
9999999. Total - Bonds, Preferred and Common Stocks. ..2,014,943,013 XXX ....6,389,150 XXX
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 13 14 15
NAIC
Designation,
F Current Bond NAIC
o Current Year's Total Foreign Interest / Designation
r Unrealized | Year's | Other-Than- Total Foreign | Book/Adjusted | Exchange Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange | Carrying Value Gain Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Impairment | BJ/A.C.V. | Changein| atDisposal | (Loss)on | Gain(Loss)| (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease)| Accretion | Recognized| (11+12-13) | BJ/A.C.V. Date Disposal | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Government
912828 PX 2 |UNITED STATES TREASURY... . | 02/15/2021. | Maturity @ 100.00 20 [0 (10,455) | o0 | s (10,455) | ..oovvvenn0 [ o 3,995,000 0 0 [V 72,409 | 02/15/2021.
0599999. Total - Bonds - U.S. Government 20 ] (10,455) | o0 | s (10,455) | ..ovvveeen0 | o 3,995,000 0 0 0] . e 72,409 XXX
Bonds - U.S. Special R and Special A
196479 2D 0 |COLORADO HSG & FIN AUTH.. .. | 03/01/2021. | Direct 82,046 0 0 ) 0 70,000 0 0 0 27 | 05/01/2049.
19647P BS 1 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. | 03/02/2021. | Call @ 100.00 6,749 6,749 6,844 0 0 ) 0 0 (94) (94) 33 | 07/01/2057.
196480 DQ 7 |COLORADO HSG & FIN AUTH .. | 03/01/2021. | Direct 0 0 ) 0 0 0 0 10 | 05/01/2050.
207758 D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG .. | 03/30/2021. | Direct 0 0 ) 0 0 0 0 270 | 11/15/2035.
20775C B6 0 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN. .. | 03/30/2021. | Direct 0 0 ) 0 0 0 0 251 | 11/15/2039.
20775C MV 3 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .. | 03/30/2021. | Direct 0 0 ) 0 0 0 0 277 | 05/15/2039.
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN. .. | 03/30/2021. | Direct 0 0 ) 0 0 0 0 262 | 11/15/2041.
3133N3 U9 3 |FHRE6008 - RMBS .. [ 03/01/2021. | PaYdOWN.......coooorrrreereerieererisereeiies | cevvevimeenesssereniens | crvneennn 467,216 | 1000 467,216 | v 484,701 | e (V8 [ 0 ) - 0 0 0 (1 IO 1,650 | 11/01/2049.
31397P PN 4 |FHMM012 AA2 - CMBS .. | 02/01/2021. | Paydown 0 0 ) 0 0 0 (V] IO 126 | 08/15/2051.
31397P PN 4 |FHMM012 AA2 - CMBS .. | 03/01/2021. | Paydown 0 0 ) 0 0 0 0 9 | 08/15/2051.
31397P PP 9 |FHM M012 AA3 - CMBS .. | 02/01/2021. | Paydown 94,776 94,776 97,511 0 0 ) 0 0 0 0 209 | 08/15/2051.
31397P PP 9 |FHM M012 AA3 - CMBS .. | 03/01/2021. | Paydown 3,187 3,187 3,279 0 0 ) 0 0 0 0 14 | 08/15/2051.
31397P PV 6 |FHMMO012 A31-CMBS .. | 02/01/2021. | Paydown ....189,553 ....189,553 ....194,614 0 ) 0 0 0 0 395 | 08/15/2051.
31397P PV 6 |FHMMO012 A31-CMBS .. | 03/01/2021. | Paydown 6,374 6,374 6,544 0 0 ) 0 6,374 0 0 0 27 | 08/15/2051.
3140K0 EL 8 |FNBO4638-RMBS .. | 03/01/2021. | Paydown 334,663 334,663 | ........... 345,152 | oo (VI [ 0 ) 0 334,663 0 0 (V1 IO 1,338 | 11/01/2049.
31418D HY 1 |FNMA3846 - RMBS. .. | 03/01/2021. | Paydown 507,136 507,136 520,117 0 ) 0 507,136 0 0 0 2,012 | 11/01/2049.
34074M  HX 2 |FLORIDA HSG FIN CORP REV.......coomuvvrrirnrerirereriirnennes .. | 01/04/2021. | Direct 5,000 5,000 5371 0 ) 0 5,000 0 0 (V1N IO 113 | 01/01/2030.
45129W MB 3 |IDAHO HSG & FIN ASSN - MBS .. | 03/01/2021. | Paydown ....606,201 ....606,201 B44816 | a0 [ 0 ) 0 606,201 0 0 0 | 2,432 | 05/21/2044.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR.. .. | 01/04/2021. | Direct ..15,000 ..15,000 ..16,657 0 ) 0 15,000 0 0 0 300 | 01/01/2050.
45201Y M9 5 |ILLINOIS HSG DEV AUTH REV oo [ 02/01/2021. | DIFECE.......eoveeeenereerierrerrerreirinenresnsens | cevvesseerssissennsssnns | converneens 178,000 | 1000000 175,000 | 110000 185,012 | i | e 0 )| [p—— (V1 I 175,000 0 0 0 02/01/2035.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS.. .. | 03/01/2021. | Paydown 0 0 (2,928) 0 ) 0 0 0 02/01/2047.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS.. .. | 03/01/2021. | Paydown .0 0 | (3,602) .0 )| ... 0 0 0 06/01/2043.
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 03/01/2021. | Call @ 100.00 9,129 9,129 9,463 0 0 (5) 0 0 (330) (330) 46 | 03/01/2059.
46940Y BL 4 |JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL .. | 03/01/2021. | Paydown 5,756 5,756 6,316 0 0 (560) 0 0 0 0 43 | 02/01/2033.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C. .. | 03/01/2021. | Call @ 100.00 3,362 3,362 3,448 0 0 (1) 0 0 (86) (86) 17 | 11/01/2058.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C........ | .. | 03/01/2021. | Call @ 100.00.........ccrmreeremerreerrmmreerines | cevrerimrenmenssnennnins | woreeereenns 40,000 | ..o 40,000 | ..o 42,971 | s 42,626 0 (47) 0 (47) 0 (2,579) (VEYE) ) I— 700 | 03/01/2050.
57586N UR 0 | MASSACHUSETTS ST HSG FIN AGY - MBS..........ccccooveenn. .. | 03/15/2021. | Paydown 0 {..(184,144) | ..crvevvnveenn. 0 ... (184,144) 0 0 01/15/2046.
60416Q FU 3 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 03/01/2021. | Paydown 0 (386) 0 (386) 0 0 0 12/01/2042.
60416Q FV 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF...... .. | 03/01/2021. | Paydown 0 0 340,794 0 0 03/01/2043.
60416Q FY 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF...... .. | 03/01/2021. | Paydown 0 0 219,907 0 0 07/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 03/01/2021. | Paydown .0 .0 0 0 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF...... .. | 03/01/2021. | Paydown .0 .0 0 0 04/01/2045.
60416Q GE 8 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF...... .. | 03/01/2021. | Paydown .0 0 0 0 06/01/2045.
60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 03/01/2021. | Paydown .0 0 0 10/01/2046.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF...... .. | 03/01/2021. | Paydown 0 .0 0 0 03/01/2047.
60637B SP 6 | MISSOURI ST HSG DEV COMMN SINGLE FAMLLY........... .. | 03/01/2021. | Call @ 100.00 85,000 85,000 94,851 0 0 0 0 | oo (2,266) 05/01/2049.
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 13 14 15
NAIC
Designation,
F Current Bond NAIC
o Current Year's Total Foreign Interest / Designation
r Unrealized | Year's | Other-Than- Total Foreign | Book/Adjusted | Exchange Stock Stated | Modifier and
ei Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange | Carrying Value Gain Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Impairment | BJ/A.C.V. | Changein| atDisposal | (Loss)on | Gain(Loss)| (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease)| Accretion | Recognized| (11+12-13) | BJ/A.C.V. Date Disposal | on Disposal | Disposal | During Year Date Symbol
60637B VE 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .. 103/01/2021. | Call @ 100.00.........ccerreerrmrrrerrerrenrnens | eervrremeerersseerensnns | cvvnrerrnenss 10,000 | viiiiirreenn 70,000 | covireeernn 78,297 [ oo (VI [ 0 0 (159) 0 72,326 0 | oo (2,326) 05/01/2050. | 1.B FE.
63968M NY 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG. .. | 03/01/2021. | Call @ 100.00. 0 0 0 (231) 0 ...144,012 N .(4,012)]. 09/01/2046. | 1.B FE.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG. .. | 03/01/2021. | Call @ 100.00 16,036 | ...cocovvenn. 15,320 | .ocvvvvernec 0 0 (19) 0 15,302 0 (302) 09/01/2049. | 1.B FE.
647200 3M 4 |NEW MEXICO MTG FIN AUTH .. [03/01/2021. | Call @ 100.00..........mrreermmerrerrmerreernenns | cevevermeeesssseresesnns | ceveereenns 135,000 | ........... 135,000 | ........... 137,776 0 0 0 (335) (VI IR 137,440 | .............d (VI I (2,440) 09/01/2041. | 1.B FE.
647200 5U 4 |NEW MEXICO MTG FIN AUTH - MBS .. | 03/01/2021. | Paydown 29,624 29,624 30,523 0 0 .0 0 29,624 0 0 08/01/2038. | 1.A FE.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS... .. | .. [ 03/01/2021. | Paydown 9,989 9,989 | .. 10,282 0 0 0 0 9,989 0 0 0 32 | 02/01/2043. [ 1.B FE.
647200 X4 1 |NEWMEXICO MTG FIN AUTH - MBS.......occcommerrevrrmerrrii .. [ 03/01/2021. | PAYAOWN.......oooorecerverreiireeriirereeiisens | cevevssneenesssnesssssnns | coseeveenns 496,600 | ......... 496,600 | ......... 506,567 | .oveovvrvriirrennn (V1 [ 0 (VN I (9,967) | ovvvvvrne (VI I 496,600 0 0 (1 IO 1,778 | 07/01/2043. | 1.B FE.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.... | .. [ 03/01/2021. | Call @ 100.00 30,000 30,000 33,123 0 0 0 (80) 0 33,043 0 (3,043) (3,043) 3 107/01/2037. | 1.B FE.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.... | .. | 03/01/2021. | Call @ 100.00.........ccommrreermmerrerrmerreerens | coeeresserernssssneenenes | cernneeenes 135,000 | ........... 135,000 | ........... 148,770 | oo (V1 [ 0 0 (489) (VI IV 140,990 0 (5,990) (5,990) 36 | 07/01/2047. [ 1.B FE.
67756Q NM 5 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. [ 03/01/2021. | PAYAOWN......ovoormrereercrriirererisreseeisnnens | ceveissneesessssesssssnns | coveeveenns 169,808 | .......... 169,808 | .......... 179,448 0 0 (9,640) (VN I (9,640) | .vvvvvvee (VN I 169,808 0 0 0. 02/01/2044. | 1.AFE.
67756Q UV 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. | 03/01/2021. | Call @ 100.00. 250,000 250,000 280,608 0 0 ...(862) 0 (862) 0 279,745 (V1 I (29,745) | ......... (29,745) 03/01/2032. | 1.A FE.
67756Q ZW 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. [03/01/2021. | Call @ 100.00..........mrreermmcrrerrmerreerrenns | ceveesrmeeesssseresssnns | ceveereenns 185,000 | ........... 185,000 208,390 0 0 ....(450) 0 (450) 0 207,940 0 (22,940) (22,940) 03/01/2050. | 1.A FE.
72316W ZA 8 |PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA.. .. [ 03/01/2021. | PAYAOWN.......ovooreerverrriirerriiirereeiinens | cevevessesessssenssssnns | coveeseenes 160,098 | ........... 160,098 | .......... 162,839 | oovvvercrriirnd (VI IO 0 0 ) (VN I 160,098 0 0 0 10/01/2044. | 1.AFE.
83756C TX 3 |SOUTH DAKOTA HSG DEV AUTH.... .. | 02/11/2021. | Direct 225,000 225,000 233,818 0 0 .0 ) 0 225,000 0 0 0 05/01/2039. | 1.A FE.
83756C WQ 4 |SOUTH DAKOTA HSG DEV AUTH.... oo [ 0211172021 | DIFECE.....oeeerveeeeereereerresieeresssesrsssnnens | cevevssneesessssesssssnns | coseeseenns 425,000 | .......... 425,000 | ........... AT2417 | o (V8 [ 0 .0 )] [E— (VI IO 425,000 0 0 0 11/01/2048.
88045R B7 6 | TENNESSEE HSG DEV AGY oo [ 03/01/2021. | DIFECE.......oovveeeerrreereserresiseesessseerssssnens | cevevssmeeesssssenssssnns | coseereenes 190,000 | ........... 190,000 200,157 0 0 0 ) (VI I 190,000 0 0 0 21| 07/01/2045.
880461 ER 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 03/01/2021. | Direct 215,000 215,000 227,765 0 0 .0 ) 0 215,000 0 0 0 59 | 07/01/2039.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... o [ 03/01/2021. | DIFECE.......oorveveerrerirerreerseerresisenrsiinnes | cevveimeeneniseneninns | cveneerreernid0,000 | vivirirr0rr 40,000 | covevvnecns 44,148 0 0 0 ) 0 40,000 0 0 0 2 | 01/01/2050.
880461 JR 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .. | 03/01/2021. | Direct 536,990 0 0 ) 0 500,000 0 0 0 213 | 07/01/2036.
880461 PR 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR. .. | 03/01/2021. | Direct ....199,730 0 0 ) 0 ...180,000 0 0 0 66 | 07/01/2032.
88275A DC 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.... .. | 03/01/2021. | Paydown 10,936 | ..ovvvvverrcrrinnne (V8 [ 0 ) 0 10,522 0 0 0 35 | 10/01/2032.
88275F NX 3 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE... .. | 03/01/2021. | Call @ 100.00 60,000 | ..o 60,000 62,222 0 0 ) 0 61,070 0 03/01/2039.
88275F RD 3 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. | 03/01/2021. | Call @ 100.00 55,000 55,000 ..62,608 ) 0 60,451 0 03/01/2050.
91743P AJ 4 |UTAHHSG CORP - MBS .. [ 03/01/2021. | PAYAOWN.......coooreeriereriirereeiiereeiisens | cevvvesmeemessssesssssnns | coveeeeenns 106,746 | ........... 106,746 | ...........115,655 ) (V1 I 106,746 0 07/21/2044.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS .. [ 03/01/2021. | PAYAOWN.......cooorerereerrriirerriiirereeisnens | cvvevssneenessssenssssnns | coseeveenns 147,687 | ........... 147,687 | ........... 153,923 | .oovverrriirnd (V1 [ 0 ) - (V1 I 147,687 0 11/25/2039.
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. | 03/01/2021. | Call @ 100.00 25,000 25,000 26,361 25,784 0 ) 0 25,759 0 03/01/2046.
97689Q EF 9 [WISCONSIN HSG & ECONOMIC DEV AUTHHOME O...... | .. | 03/01/2021. | Call @ 100.00........ccoveuemrversmmrmmsmsnrnenes | smermessssemnissnenns | coveeees 1,125,000 | ........ 1,125,000 | ........ 1,196,809 | ..o (O 0 ) 0 [ 1,194,372 | oo 0 09/01/2036.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... weriirissssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssees | oo 12,487,275 | ...... 12,487,275 | ...... 13225123 | ........... 170,158 | ..o 0 [...(354,881) | .coovevrvrennns 0 ... (354,881) | ..ooveveennt 0. 12,640,078 | ...ccccovennl 0 ]...(152,803) | ....... (152,803) ] ....... 69,587 XXX
Bonds - Industrial and Miscell IS
000823 AA 2 |ABPCIIIA1-CDO C| 03/18/2021. [ PAYAOWN.......corvrrerrmrrrrirrrerisereenirnnnes | wevieeresiennssinnes | 20errnn2,000,000 | ........2,000,000 | ........1,998,701 | .ooovvrrmvvrrrrnnncd (V8 [ 0| 1,299 | oo (V] O 1,299 | .o (VN 2,000,000 0 0 0 e 16,560 | 07/20/2029.
00443P AA 7 |ACE 2007-HE2 A1-RMBS .. | 02/25/2021. | Paydown 0 0 5,294 0 5,294 0 48,609 0 0 0 20 | 12/25/2036.
00443P AA 7 |ACE 2007-HE2 A1-RMBS .. | 03/25/2021. | Paydown 0 0 2,590 0 2,590 0 23,781 0 0 0 16 | 12/25/2036.
02315Q AA 6 |AMBACLSNILLC .. | 03/30/2021. | Paydown 0 0 8 0 8 0 1,547 0 0 0 0 | 02/12/2023.
023770 AB 0 |AMERICAN AIRLINES 2013-2 PASS THROUGH TR........... .. | 01/15/2021. | Paydown 0. 0 0 49,568 0 0 (1 IO 1,227 | 07/15/2024.
026929 AA 7 |AHM2006-3 111 - RMBS . | 02/25/2021. | Paydown .0 .0 ...165,955 0 0 0 92 | 12/25/2046.
026929 AA 7 |AHM2006-3 111 - RMBS .. | 03/25/2021. | Paydown 0 .0 . 0 71,185 0 0 0 85 | 12/25/2046.
03665 AA 6 |ANTR2017-1 A-CDO. C| 03/22/2021. | Paydown 2,985,378 0 0. 14,622 | ..o (V] 14,622 | ............ (V] I 3,000,000 0 0 0 07/20/2028.
03674X AC 0 |ANTERO RESOURCES CORP.. .. | 02/10/2021. | Call @ 100.00 500,000 500,000 ....500,000 0 0 0 0 0 0 500,000 0 0 0 12/01/2022.
055682 AC 2 |BNCMT 2006-1 A3 - RMBS .. | 02/25/2021. | Paydown 211,365 211,365 208,142 0 0 3,223 0 3,223 0 211,365 0 0 0 10/25/2036.
055682 AC 2 |BNCMT 2006-1 A3 - RMBS .| 03/25/2021. | Paydown 29,396 29,396 28,947 0 (VN [ A48 | . (VI O 448 0 29,396 0 0 0 10/25/2036.
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11134L  AF 6 |BROADCOM CORP .. [03/31/2021. | EXCHANGE........covvoerenveenncrrirnsenreins | cervrineenerinneceninns | 0000002,185,200 | ........2,000,000 | .......2,160,262 | .....vvverrerrrreerne (VI [ 0 .. (13,594) [ oovvvvrerned 0| (13,594) [ covvvveen0 | 2,146,668 | ......c...... (V] IO 38,532 | ..ooueena 38,532 | ....... 66,861 | 01/15/2024.|2.C FE....
12529K AA 0 |CFMT 21GRN1A-RMBS .. | 03/01/2021. | Paydown 0 0 1 0 1 0 0 0 0 | 03/20/2041.
12529L  AA 8 |CFMT 2020-HB4 A - RMBS .. | 03/25/2021. | Paydown 0 0 0| v 1,279 | 12/26/2030.
12646X AJ 1 |CSMC 2013-IVR3 A2 - CMO/RMBS... .. | 02/01/2021. | Paydown 0 0 (1 IO 1,158 | 05/25/2043.
12646X AJ 1 | CSMC 2013-IVR3 A2 - CMO/RMBS, .| 03/01/2021. | Paydown 0 0 0 913 | 05/25/2043.
14576A AA 0 |CARM 201 A1-RMBS .. | 03/15/2021. | Paydown 0 0 0 25 | 12/15/2050.
15673Q AA 4 |CERBXXIIIA-CDO C| 01/15/2021. [ PAYdOWN.......corevvveerrrrierenrerierssisenenns | wevenereesssseneninnne | ceeeeens 1,149,830 | ....0..1,149,830 | ... 1,145,790 | ovvveevvvccreen0 | ciciviecnnl0 [ 04,040 | cvicinl0 | 4,040 | (VN I 1,149,830 0 0 0 04/15/2028.
17322N AA 2 |CMLTI 2014-J1 A1 - CMO/RMBS .. [ 02/01/2021. | Paydown 82,896 82,896 84,804 0 82,896 0 0 0 05/25/2044.
17322N AA 2 |CMLTI 2014-J1 A1 - CMO/RMBS........cvvvvercrrrierecrriirsnnnes .. | 03/01/2021. | Paydown 61,167 61,167 62,575 0 61,167 0 0 0 05/25/2044.
193051 AA 7 |COLD 2020-ICE5 A - CMBS. .. | 02/15/2021. | Paydown .42,524 .42,524 .42,524 0 42,524 0 0 0 11/16/2037.
19687Y AA 3 |COLT 2020-RPL1 A1 - RMBS, .. | 03/01/2021. | Paydown 77,235 77,235 77,499 0 77,235 0 0 0 01/26/2065.
233046 AM 3 |DNKN 2019-1 A23 - RMBS. .. | 02/20/2021. | Paydown 5,000 5,000 5375 0 5,000 0 0 0 05/20/2049.
294450 AB 1 |EQLS 2007-1 A2B - RMBS oo [ 02/25/2021. | PaYAOWN.......oovoorerrveerreiiieneeesnereeniens | ceveevisesesssneesesies | coreesnenns 47,686 | ....ooooce..s 47,686 ..44,099 0 47,686 0 0 0 18 | 04/25/2037.
29445U AB 1 |EQLS 2007-1 A2B - RMBS .. | 03/25/2021. | Paydown 21,617 21,617 ..19,991 0 21,617 0 0 0 17 | 04/25/2037.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........... .. [ 03/01/2021. | PAYAOWN.......oovoorerrvierrrniiiereeesrereesiens | ceveeviserssssneesenins | conneeseenns 48,260 | ..o 48,260 ..48,586 0 48,260 0 0 (V1N IO 101 | 07/25/2030.
32027L AE 5 |FFML 2006-FF14 A5 - RMBS, .. | 02/25/2021. | Paydown ....112,004 ....112,004 ....109,441 (VI I 112,004 0 0 0 41 | 10/25/2036.
32027L AE 5 |FFML 2006-FF14 A5 - RMBS. .. | 03/25/2021. | Paydown ..77,603 ..77,603 ..75,827 0 77,603 0 0 0 55 | 10/25/2036.
32113) CG 8 |FNLC 2005-4 A4 - RMBS .. | 02/25/2021. | Paydown ....130,576 ....130,576 ....127,685 (V1 I 130,576 0 0 0 02/25/2036.
32113) CG 8 |FNLC 2005-4 A4 - RMBS .. | 03/25/2021. | Paydown 57,042 57,042 55,779 0 57,042 0 0 0 02/25/2036.
34960Y AQ 5 |FCOVIIATR-CDO .. | 03/15/2021. | Paydown 272,652 272,652 272,241 0 272,652 0 0 0 12/15/2028.
360271 AK 6 |FULTON FINANCIAL CORP........oocererreerrcrrerinenrenseennenes .. [ 03/30/2021. | Tender Offer...........couwveermmmrrerinmrreeinnens | cevvieereessseesessi [ ceveeees 1,764,469 | ........ 1,711,000 | ........ 1,737,834 | o0 [0 00000(5,383) [ viiecn0 | eei(5,383) | e (V] 1,732,451 | oo 0| (21,451) | ......... (21,451) | ... 03/16/2022.
36252R AQ 2 |GSMS 2014-GC18 AAB - CMBS . [ 02/01/2021. | PAYAOWN........cvvevrerriereeriieeeeiisereeninns | ceeveesssseeesssseennnes | cervnennes 163,359 | ........... 163,359 | ........... 170454 | o0 | 0 [ eeid(7,095) | o0 [ eeeennn(7,095) | e (V1 I 163,359 0 0 01/11/2047.
36252R AQ 2 |GSMS 2014-GC18 AAB - CMBS .. | 03/01/2021. | Paydown 203,791 203,791 212,642 0 203,791 0 0 01/11/2047.
36656A AG 3 |SIX10181A3-CDO. C| 01/17/2021. [ PAYAOWN......vcorerereermerevirreeneessennenissenes | ceveosesessssmesesssnnes | coveesesnnes 15,401 | .. 15,401 | .. 15,401 0 15,401 0 0 07/17/2028.
38521V AA 9 |GACM 2019-FL1A-CDO C| 01/15/2021. | Paydown 238,591 238,591 237,284 0 0 238,591 0 0 06/15/2037.
38521V AA 9 |GACM 2019-FL1A-CDO/CMBS C| 03/15/2021. | Paydown 834,023 833,988 829,423 0 0 834,023 0 0 06/15/2037.
38522H AA 9 | GACM 2020-FL2 A-CDO C| 01/19/2021. [ PAYAOWN.......corvrvvverrereriirerreisrermssisneenns | wonreerssisesesssneens | cevvernend 643,949 | ........... 643,949 | .......... 649,622 0 0 0 643,949 0 0 03/16/2035.
38522H AA 9 | GACM 2020-FL2 A - CDO/CMBS C| 03/16/2021. | Paydown 0 0 0 679,381 0 0 0 03/16/2035.
41162N  AC 1 |HVMLT 2006-14 A1A - RMBS .. [ 02/19/2021. | Paydown .0 .0 .0 0 0 0 02/19/2037.
41162N  AC 1 |HVMLT 2006-14 A1A - RMBS .| 03/19/2021. | Paydown 20 |0 [ 17,954 .0 .0 0 0 0 02/19/2037.
411707 AD 4 |HNGRY 2018-1 A2 - RMBS .. | 03/20/2021. | Paydown 0 (332) 0 (332) 0 5,000 0 0 0 62 | 06/22/2048.
43133W  AA 7 |HITRA-CDO C| 01/04/2021. | Paydown .17,076 .17,076 17,118 0 0 (43) 0 (43) 0 17,076 0 0 0 0 | 02/01/2038.
43739E  AK 3 |HMBT 2004-2 A2 - RMBS .. | 02/25/2021. | Paydown ...126,719 ...126,719 ....122,836 0 0 3,883 0| 3,883 | o0 | 126,719 0 0 (V1N IO 126 | 12/25/2034.
43739E  AK 3 |HMBT 2004-2 A2 - RMBS .. | 03/25/2021. | Paydown 91,651 91,651 88,843 0 0| 2,808 0 91,651 0 0 0 229 | 12/25/2034.
46185) AA 6 |IHSFR2018-SFR1A-RMBS .. | 03/17/2021. | Paydown 21,685 21,685 21,504 0 .180 .0 21,685 0 0 0 29 | 03/19/2037.
46591K AC 7 |JPMMT 198 A3 - CMO/RMBS .| 02/01/2021. | Paydown 336,145 336,145 | ........... 345,777 (9,632) .0 336,145 0 0 0 03/25/2050.
46591K AC 7 |JPMMT 198 A3 - CMO/RMBS .. | 03/01/2021. | Paydown 225,507 225,507 231,969 (6,462) .0 225,507 0 0 0 03/25/2050.
46617N  AS 6 |JFIN 142R 1BR-CDO C| 01/20/2021. [ PAYAOWN.......courvvvereerrrerrcrrrisreneesiseenens [ eooreeeeriseeesssnenns | ceveenes 1,331,014 | ....... 1,331,014 | ....... 1,332,604 (1,590) | covvvveerrn0 [ e (1,590) | o0 [ 1,331,014 0 0 0 07/20/2026.
46641 AX 4 |JPMBB 2014-C18 ASB - CMBS .. [ 02/01/2021. | Paydown 86,185 86,185 89,411 (3,226) 86,185 0 0 0 02/15/2047.
46641 AX 4 |JPMBB 2014-C18 ASB - CMBS .| 03/01/2021. | Paydown 95,855 95,855 99,443 (3,588) 95,855 0 0 0 02/15/2047.
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55283A AA 7 |MCAFUND Il HOLDING LLC - ABS.......coocccmmerreene .. | 02/15/2021. | Paydown 67,535 67,535 67,510 0 0 25 0 67,535 0 0 0 549 | 11/15/2035. | 1.F FE.
62947A AA 1 |NPRL2019-2 A1-ABS .. | 03/19/2021. | Paydown 2,359,908 2,359,908 2,389,996 0 0 {.....(30,088) | ..oovevrrrerrnnc0 | (30,088) [ ..ocvvvvern0 | e 2,359,908 0 0 (V] IO 16,814 | 11/19/2049.
62955M AA 4 |NRZFHT EXCESS LLC - ABS .. | 01/25/2021. | Paydown 36,847 36,899 0 0 (52) 0 36,847 0 0 (V] IO 129 | 11/25/2025.
62955M AA 4 |NZES 2020-FHT1A-ABS .. | 03/25/2021. | Paydown .71,434 . WT1,535 | (V1 [ 0 0 71,434 0 0 0 626 | 11/25/2025.
63862X AA 0 |NHLT 2020-1A-RMBS. .. | 01/25/2021. | Paydown .49,626 ..49,626 .49,676 0 0 0 49,626 0 0 0 52 | 09/25/2030.
63862X AA 0 |NHLT2020-1A-RMBS. .. | 03/25/2021. | Paydown 92,617 92,617 92,711 0 0 0 92,617 0 0 0 256 | 09/25/2030.
67590A BB 7 |OCT14 14R ABR-CDO .. | 03/17/2021. | Paydown 4,000,000 4,000,000 3,987,937 0 0 {12,063 | .covoviiine0 | 12,083 | oo (V] I 4,000,000 0 0 0 26,534 | 07/16/2029.
68267B AA 8 |OMFIT 2018-1A-ABS .. | 03/14/2021. | Paydown 69,936 69,936 | ... ..70,624 0 ) 0 69,936 0 0 0 577 | 03/14/2029.
69375B AA 5 |PSMC 2019-3 A1- CMO/RMBS.........ccccovvvvrrrrrenrns .. | 02/01/2021. | Paydown 338,040 338,040 | ..........347,719 0 0 ) 0 338,040 0 0 0 986 | 11/26/2049.
693758 AA 5 |PSMC 2019-3 A1- CMO/RMBS .. | 03/01/2021. | Paydown 381,376 381,376 392,296 0 0 ) 0 381,376 0 0 0 2,225 | 11/26/2049.
695467 AA 0 |PAID 2020-3A-ABS .. | 03/15/2021. | Paydown 238,730 238,730 238,739 0 0 ) 0 238,730 0 0 0 05/17/2027.
71085P BN 2 |PCHLT 2005-1 M4 - RMBS .. | 02/25/2021. | Paydown 343,962 343,962 | ......ouun 340,394 0 0 3,568 0 343,962 0 0 0 02/26/2035.
71085P BN 2 |PCHLT 2005-1 M4 - RMBS .. | 03/25/2021. | Paydown 220,139 220,139 217,855 0 0 2,284 0 220,139 0 0 0 02/26/2035.
74334A  AA 7 |PROG 2018-SFR1A-RMBS .. [ 03/18/2021. | PaYdOWN..........ooorrrierrrriereeneeienreiins | cevvevieenseisennenins | ceeeen$,993,923 | .......4,993,923 | ........ 4,999,061 0 0 (5,138) (V] I 4,993,923 0 0 27,092 | 03/19/2035.
74334A AB 5 |PROG 2018-SFR1B - RMBS .. | 03/18/2021. | Paydown 2,003,180 0 (VN I (3,180) | evvvvvrec (VN 2,000,000 0 0 | errrerrrennn0 | e 11,613 | 03/19/2035.
749280 BT 3 |RBSSP 2009-12 152 - CMO/RMBS.... .. | 02/25/2021. | Paydown 66,334 0 0 383 0 66,717 0 0 226 | 10/26/2035.
749280 BT 3 |RBSSP 2009-12 152 - CMO/RMBS .. | 03/25/2021. | Paydown ...118,314 . 118,314 | 117,635 .0 0 679 0 ..118,314 0 0 572 | 10/26/2035.
74968R AA 3 |RPIT 191 A- CMO/RMBS .. | 03/25/2021. | Paydown 31,533 31,533 31,289 31,328 0 205 0 31,533 0 0 | corrrerrerenen0 | s 133 | 10/25/2063.
74969B AA 7 |RBIT202A-ABS .. | 03/01/2021. | Paydown 200,877 200,877 201,301 0 0 (424) 0 200,877 0 0 | covrrerrerienen0 | s 440 | 05/25/2030.
749788 AA 6 |RAAC 2007-RP3 A - CMO/RMBS... .. | 02/25/2021. | Paydown, 26,825 26,825 26,001 0 0 824 0 26,825 0 0 29 | 10/25/2046.
749788 AA 6 |RAAC 2007-RP3 A - CMO/RMBS... .. [ 03/25/2021. | PAYAOWN.......coooorerrreereeerirenreeseneenians | cevveriaersssseenenins | covneeseenns 44,411 A4 811 | 43,046 | ..o 0 (V8 O 1,365 0 44,411 0 0 95 | 10/25/2046.
76971E  AA 2 |RBIT 20HB1A1-ABS .. | 01/25/2021. | Paydown 21 21 21 0 0 21 0 0 0 | 10/25/2050.
76971E  AA 2 |RBIT 20HB1A1-ABS .. | 03/25/2021. | Paydown 126 126 127 0 0 126 0 0 0 | 10/25/2050.
784054 AB 4 |SCFET 201A2-ABS .. | 03/22/2021. | Paydown 266,103 266,103 266,341 0 0 266,103 0 0 | covrrrerreenen0 | s 438 | 10/20/2025.
80349B AP 2 |SARAT 2013-1 A2R-CDO .. [ 02/26/2021. | PaYdOWN..........ooorrvrerrrrieereriseneeiies | cevveineenessseresinns | 0000002,000,000 | ........2,000,000 | ........1,995,027 | ...ocvvvrerrrrrrrenne 0 | oo 973 | 0 | e 4973 | 0 0 0 |0 | e 14,118 | 01/22/2030.
81745C AA 1 |SEMT 2013-7 A1 - CMO/RMBS .. | 02/01/2021. | Paydown 0 0 (2,645) 0 0 0 218 | 06/25/2043.
81745C AA 1 |SEMT 2013-7 A1 - CMO/RMBS .. [ 03/01/2021. | PaYdOWN.........oooorrrreererriereererireereeiies | eevvevmeenessnenesinns | cveneenen 109,159 | 110000000 109,159 | e 111,919 | e (V8 [ 0 | (2,759) 0 0 0 | covrrrerreenen0 | s 454 | 06/25/2043.
83546D AM 0 |SONIC CAPITAL LLC - ABS. .. | 03/20/2021. | Paydown 0 0 (250) 0 0 0 29 | 01/20/2050.
85022W AP 9 |SCFT 2020-A A-ABS .. | 03/25/2021. | Paydown 283,528 283,528 285,040 0 0 {. (1,512) 0 283,528 0 0 957 | 09/26/2037.
863638 AA 3 |SASC 2007-RM1 A1- CMO/RMBS..........ccoomuvvreernn .. | 03/25/2021. | Paydown 217,059 217,059 209,191 0 0 217,059 0 (VI ORI | I ISR 120 | 05/25/2047.
872225 AD 9 |TBW 2006-5A3 - RMBS .. | 02/01/2021. | Paydown 19,714 19,714 ..18,640 .0 0 19,714 0 0 51 | 11/25/2036.
872225 AD 9 |TBW 2006-5A3 - RMBS .| 03/01/2021. | Paydown .45,276 .45,276 .42,809 0 45,276 0 0 234 | 11/25/2036.
87267 AA 1 |TFINS 2018-2A1-CDO 03/30/2021. | Paydown 570 570 554 0 (VI 16 0 570 0 0 3 | 09/30/2039.
89822P  AA 1 |TFINS 201 A1-CDO .. | 01/15/2021. | Paydown 7,366 7,366 7,366 0 0 0 0 7,366 0 0 (V1N IO 109 | 04/16/2040.
92890P AF 1 |WFRBS 2013-C14 ASB - CMBS, .. | 02/01/2021. | Paydown 91,182 91,182 93,133 0 0 {. (1,951) 0 91,182 0 0 0 226 | 06/15/2046.
92890P AF 1 |WFRBS 2013-C14 ASB - CMBS, .. | 03/01/2021. | Paydown 106,968 106,968 | ........... 109,256 0 0 (2,288) | covveevrreens0 | eeernn(2,288) | oo (V1 I 106,968 0 0 0 531 | 06/15/2046.
93364F AC 5 |WAMU 2007-HY7 2A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 257,360 265,822 252,317 0 (VI [ 5,043 257,360 0 0 0 883 | 07/25/2037.
95058X AG 3 | WEN 2019-1 A21 - RMBS . | 03/15/2021. | Paydown 30,000 30,000 31,786 0 .(1,786) 0 30,000 0 0 0 284 | 06/15/2049.
3899999. Total - Bonds - Industrial and Miscellaneous. 38,798,647 38,568,406 | ...... 38,716,672 | .....ccc.... 46,731 | e 0] 11,383 |0 | 11,383 ] 0 38,728,097 | .0 | s 17,081 |........17,081 | ... 333,866 XXX

Bonds - Unaffilited Bank Loans
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84771@ AB 3 | SPEEDSTAR HOLDING LLC - INITIAL TERM LOA............. .. | 03/31/2021. | Direct 6,595 6,595 6,529 0 0 1 0 1 0 6,595 0 0 0 4 101/22/2027. |4.B Z............
8299999. Total - Bonds - Unaffiliated Bank Loans 6,595 6,595 6,529 0 0 1 0 1 0 6,595 0 0 0 4 XXX XXX
8399997. TOtA] = BONAS = PAI 4.t s fEEE LR | criees 55,287,516 | ...... 55,057,275 | ..... 56,080,028 | ........ 2,329,981 [ .o 0 {...(353,953) | ..ooverrrrennns 0 ... (353,953) 0 55,369,769 0]...(135,722) | ...... (135,722) | .....475,867 XXX XXX
8399999. TORAL = BONGS. .o reeessereeese s 4Rt | 55,287,516 | ..... 55,057,275 | ... 56,080,028 | ........ 2,329,981 [ .o 0 [...(353,953) | ..ovverrrrennns 0 ... (353,953) 0 55,369,769 0]..(135,722) | ... (135,722) | .....475,867 XXX XXX
Preferred Stocks - Industrial and Miscell: (Unaffiliated) Perpetual Preferred
857477 AQ 6 | STATE STREET CORP | . | 03/15/2021. | Call @ 100.00......ccommrvevenreerssnrrirsennes | o 1,333,000.000 | ........ 1,333,000 | .oivvirnrinnns 0.00 | ... 1,329,668 0 0 22 0 22 0 [oene 1,329,689 0 3311 3311 XXX 2AFE....
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 1,333,000 XXX 1,329,668 0 0 22 0 22 0 [ 1,329,689 0 3,311 3,311 XXX XXX
8999997. Total - Preferred Stocks - Part 4. 11,333,000 XXX 11,329,668 0 0 22 0 22 0 1,329,689 0 3311 3311 XXX XXX
8999999. Total - Preferred Stocks. 1,333,000 XXX 1,329,668 0 0 22 0 22 0 | 1,329,689 0 3311 3311 XXX XXX
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
037347 10 1 |ANWORTH MORTGAGE ASSET REIT ORD.... wor | ] 03/22/2021. | EXChANGE.......oouvrveervrrerrerreersenrisnens [ e 141,000.000 XXX 382,110 0 0 0 0 0 0 382,110 0 39,015 39,015 5,640 XXX XXX
375558 10 3 | GILEAD SCIENCES ORD .. | 02/03/2021. | KEEFE BRUYETTE & WOODS............. cereernD,429.000 XXX [ 316,294 0 0 0 0 0 0 316,294 (V] IO 36,180 | ........... 36,180 | vovovvrerrennns 0 XXX XXX
410345 10 2 |HANESBRANDS ORD .. | 02/09/2021. | BERNSTEIN (SANFORD C)& CO.......... | c.ec..: 40,000.000 XXX [ 583,200 0 0 0 0 0 0 583,200 0. 190,343 | ........ 190,343 XXX XXX
811054 40 2 |EW SCRIPPS CL AORD .. | 02/17/2021. | Strategas Securities LLC... 6,390.000 XXX 250,603 0 0 0 0 0 0 250,603 0 51,199 51,199 XXX XXX
876030 10 7 | TAPESTRY ORD .. [ 03/02/2021. | VAHOUS.......ooonrvevmnrriissenressssrsssssesssesens | coveees 97,075.000 .3,930,812 XXX [ 3,017,091 0 0 0 0 0 0 [ 3,017,091 | oo 0. 913,721 |....... 913,721 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 5,779,756 XXX 4,549,298 0 0 0 0 0 0 [ 4,549,298 .1,230,458 |..... 1,230,458 XXX XXX
9799997. Total - Common Stocks - Part 4 5,779,756 XXX 4,549,298 0 0 0 0 0 0 4,549,298 1,230,458 | ..... 1,230,458 XXX XXX
9799999. Total - Common Stocks 5,779,756 XXX 4,549,298 0 0 0 0 0 0 [ 4,549,298 .0 [.1,230458 |..... 1,230,458 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS.........uurueuusuerruesssiressssesisssssesssssssssssssssessssses oreasssssessss s ssesss s sssss s ssnssssssssssssessss | avseeees 7,112,756 XXX [ 5,878,965 0 0 22 0 22 0 5,878,987 0].1,233,769 |..... 1,233,769 XXX XXX
9999999. Total - Bonds, Preferred and Common Stock 2,400,272 XXX 1,958,993 | ........ 2,329,981 .0 |...(353,931) 0 (353,931) 0 ... 61,248,756 .1,098,047 | ..... 1,098,047 | ....494,216 XXX XXX




statement for March 31,2021 of e GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

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

Sch. DB - Pt. B - Sn. 1
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

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Sttement o arcn 31, 2021 otie. GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMouNt o Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
PNC Bank..... Cincinnati, ORI0.........vvvueermreeereeriereeeererineens | oversseriessnees | erveeens 0.000 0 0 27,645 | oo 27,645 | ..o 27,645 | XXX
The Bank of New York Mellon New YOrk, NEW YOrK.........ccccoovvrereerierienierenns | eoerenierecinins | e 0.010 0 0 .5,904 2,009,078 | ...
0199999. Total Open Depositories..........c.cccrverenc XXX 0 0 33,549 2,036,722 | ...
0399999. Total Cash on DepPOSit.........coivirrrrrinrarenns XXX 0 0 33,549 2,036,722 | ...
0599999. Total Cash XXX 0 0 33,549 2,036,722

QE13
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Statement for March 31, 2021 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 4 7 8 9
Amount of Interest Due &
CUSIP Description Date Acquired Book/Adjusted Carrying Value Accrued Amount Received During Year
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
WISCONSIN ST...ooovovoceeeeeeeeeeevveee s 03/2412021....... | coooovvvrnnes 4.500 3,677,702 68,719 (3,387)
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligation 3,677,702 68,719 (3,387)
1799999. Total - U.S. States, Territories and Possessions (Direct and Guaranteed) 3,677,702 68,719 (3,387)
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
CARGILL INC 03/2412021 1,076,864 17,571 (905)
HIGHWOODS REALTY LP.......iiiiiiiiiiieiseiiesesisesisesissesissess s 03/24/2021 1,629,472 15,339 (841)
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 2,706,336 32,910 (1,746)
3899999. Total - Industrial & MISCEIANEOUS (UNMMIAEA). ............cuu s EE8 10 1488811188118 418115 1R800 sssssssssssssssnnnsns | 2,706,336 32,910 (1,746)
Total Bonds
7699999, SUDLOLAIS = ISSUET ODIIGALONS. ... vevviiiss e840 HHE8 1181811801000 LEE8 SR ssssssssnnsnns | 6,384,038 | ..... 101,629 (5,133)
8399999. Subtotals - Bonds 6,384,038 | ..... 101,629 (5,133)
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 |FIRST AMER:TRS OBG V. 08/17/2020....... 0 0
825252 40 6 |INVESCO TREASURY INST....comirrvvermmmrrersmrereensinnnnes 03/30/2021....... 942 1,354
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO... 942 1,354
9999999. Total - Cash Equivalents L e | 405 005 646 | ..., 102,571 (3,779)
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