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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....oiuimiiiiieieieiiiiiee sttt 6,985,188 |........... 28.163 |......... 6,985,188 [....ooovviennn 0 [ 6,985,188 |.......... 28.163
1.02 All other QOVEINMENES .......cc.oiiuiiiiiieeieeeeee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [reeeeeereeeeeeeenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ...t 2,132,117 | 8.596 |......... 2,132,117 [ 0 | 2,132,117 | 8.596
1.06 Industrial and MISCEIANEOUS ............ccccvvvereeeeeieeeeeeeeeeeeeieee e e 14,489,391 |............ 58.418 |........ 14,489,391 | O [ 14,489,391 |.......... 58.418
1.07 HyDrid SECUMHES ....vovivieiiiiieteteieieee et [ 0.000 [.eeeevverrennes O fooreeeeeireeeens O o (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans L0 . . .. .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e (O 0.000 [.ovvoveieieenene 0 e O s [0 I 0.000
1.12 Total [oNG-term DONAS ....c.cvveieieieieiece e e 23,606,696 |............ 95.176 |........ 23,606,696 |.........ccoeeveeeen 0 |oeen 23,606,696 |........... 95.176
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes O oo O o (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee O fooeeeeeirieees O o (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V SRR | ISR () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccoovrieeiiininnnseeeeenesesesseeeenes e 6,707 |.reeeenne 0.027 [ 6,707 |-ooeeeeeeneeeeeen 0 o 6,707 |-oeeeenne 0.027
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoevvviieerverinseeeeieeenens oo 1,140,739 |............. 4.599 |........ 1,140,739 | O e 1,140,739 |............. 4.599
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|oeeuee 1,147,446 |............. 4.626 |........ 1,147,446 ... O | 1,147,446 |............. 4.626
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 24,803,114 100.000 24,803,114 24,803,114 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YBAI ...........ceuiuiiiriririeieteteteses ettt st et s teseset st eesetesesesesese st ss st eseseseseseseseasssesesesesesese s ssesesesebesesasees <oesesesnseseneaenenans 57,948
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii i bbb bbbt bt bbb R e s reereebesresbeetesteeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ottt eas eesseeanesbesareeareeareeareeas 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T8 .....vvivieiiieieieeetetet ettt ettt bt es et st s e st et et e s eae s es et et e s eb et esess e eses et eseseseseseas s es et e s et et esesess s ss s se s et et es bbb ebee et et st ea bt ebeb et 0
3.2 TOtAIS, PArt 3, COIUMN T2 ....oiuiiiiiiiiiiiieieietetet ettt sttt ettt ettt s e b be s e s ese e se s e es s e b et e s ese e e s s s e s e s e s e s e st e ee s e s b e b e s e s e st e se s s bbb es s s es e e s sese e nenenesnanana 0 e 0
AACCTUAI OF GISCOUNT .......cvovieececeet ettt ee et te e s es s e saeteseseessaesetesesesssssaesesesesssseeesesesensssetesasesaesssesesasesensssetesesesnsssetesasaeensssesasesessnsesesesesessssnsesesesassnsns eb s tscheb et ettt caetetennae 0

Unrealized valuation increase (decrease):

LTS e = ST = IR 7107 Vo Y TSP 0

5.2 TOLAIS, PArt 3, COIUMN 9 ...ttt ettt b et ee bbb ee b4 40 E b e £ e LR b £t h e b e e ot b ettt 2o e en s et et es e et s 0 e 0
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN T ... ..ottt ettt ettt a et s et e sh e e sheeeh e e bt e bt e a bt ea et ea et ehe e £h e e Ahe e b e e bt e b e em bt embeeaeeeaeeabeeas oemeeseeseesseenteenseaneens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ........cciiiiiiiiiiiit ettt ettt ettt et e eteesbeesteesbe e beeabeeaseesseassesseeebeeebeesbeenbeenbeenbeenseenseasaeas Seseeseeeneesaesaaesaeeaaeaaaeas 0
Deduct amortization of PremMium ANA EPIECIAtION ............ccoccueueieveceeeeteeeeeeeeetetetetesesasaeseeesesssssesesesssssssssesesessssssssesassassssssssesssssssssssesssssssssssesassasanans <6esetstatseaesasasasaeaas 8,975

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtieieiieeie ettt ettt ettt e e et ettt e s et e s e se e ee e s et et ebesesese s es et et et et esesessas s es et e s et et esesess s eesseseseseses bbb ebee et st nesa et ettt eenae e 0

9.2 TOtAIS, Pt 3, COIUMN 14 ...ouiiieiiietiereie ettt b et ee bbb ee bbbt s e E b b £ £ e LR b £t h bbbttt 2o s ensnsna et en s ns e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt bbb bR b £t E e E b2 £ ot E b b et bbbttt bbb e nsna et et s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieitieieeeiee ettt ettt et ee et s et et e b s sese e ee e s s e s et et es e s e as s es s a2 esesesesess s s es s et et et esess s s s sesa se e e b eb bt eae ettt aebebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) ........ccceerrriiriririietetererieni it stssete ettt esee e s s s sesesens <oesesesasesseseenanans 48,973
[D2=o [0 o) =T M To o E=To (4 a 11 C=To IR= a0 Lo 0L OO 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiiiiieietiteiiet sttt st st se s st ese e se e s s s tesese e s se e s sesesesesese e ss s s esesen oesesesesesssenanannas 48,973

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueuiveeeeeceeeeteeeeeescteaetesesessseesetesesesssaesesesesessssesesesesessssesesesasssssesesasssssssaesasesassnssassasasans sestsesesesesanas 19,982,741
................... 7,547,555
... 18,455

Cost of bonds and stocks acquired, Part 3, Column 7

J oo (U= o) e TotoTU o | USROS

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SCtion 1, COIUMN 15 ...ttt

LT o= o 2 Y=Yot 1[0 1720 O 011U 2 Yo Wt < TSR

4.4, Part 4, COIUMN 11 ot b bbb b b E b e e b e b E e h R E b b e bt bbb

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.c.iiuiuiieieeeieeeteee ettt ettt ettt e st ese et e s et e s e s es e s et eseesessasesseeeeseseeseseaneaen 3,903,897
DedUCt AMOTHZAtION OF PIEMIUM .........ieeceeeeeeiecececeete e teseaeaete s e s sseaesesesesssssaesessessssssese s s s ssssseees s s ssssssses s s sssssesesas s ssssseses s s sssssnses s s sssnseses s s asansnsasas Sestscseeesesesasacaes 31,89

Total foreign exchange change in book/adjusted carrying value:

LTS R =Y IR 7o) 13731 e ST PO P TP 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e st h b e b e s st b b et ettt s b et et tatae 2osensnseaetesasennsnaesesen s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiurieieiieieieeete e eeeeeee e e eseeeeee e eseseeesee e eseseses e e e e s e s eseeee e e s eseseeee e esesesee e e e e e e s es et esasnas Sosnenseeebasas s se s s 0

8.4, Part 4, COIUMN 15 ...ttt ettt e b bt e E bt E bR b e £ oo b4 £ e b E b4 £ oL E SR b £ et b bttt b b eeeensnsea et s s e s en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt bbbt h bt E R E €8S E 4 £ eE b E b4 £ oS E b £ et b bttt bbb s enennns et es e na s 0

9.2. Part 2, SECHON 1, COIUMN 17 ...ttt ee e e esee e et e e esesesee 2 e s e s eeee e 2 e e s e aeeeeee 22 s e s e s ee e e e e sesesee e e e s e s e s eaesesasanas Soisnenb et ebss s s ne e s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt s b et h e b e bttt b b et ettt s b et et taeae 2oesensnseaetesasennsnae s san s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieeeeie ettt ettt ettt eae st et e s et et et e s e s e se s eses et et ebeseseessses s s et ese s et esess s essses et e s e s esese st eses et e s et e s esess st es s s et bk ebee et st et ea e b bbb eeeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccoiiiiiiiiiiiiiiiise s e 0
Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-8-T+8-+10) ......ccecevevrereerereeeeeeceeteeeeeeesseaetetesesesssaesesesesssesesesesesssstesesesananas seetsesesesesanas 23,606,696
(DTt Lot (o) =TI aTeT g F=Te o Ty (=T o JR= T 4o U SN 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .......c.cuiuiieioececeeeeiee ettt ee e ctete et s eessaetesesesessssesesesesessssesesesesensssssesesssensssssesesassnanan Seesesesesasacnas 23,606,696
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoeveveveeeeeeeeeee e 6,985,188 |...coceiine 6,758,625 |....ccveverenn 6,947,090 |.....ccovnee. 7,000,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 6,985, 188 6,758,625 6,947,090 7,000,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 2,132,117 2,046,585 2,165,358 2,059,157
Industrial and Miscellaneous, SVO 8. UnNited States ..cooeoveveeeeeeeeeeeeeeeeeeen oo 9,902,832 |.ocvevvereene 8,975,506 |...coovevevennne 9,904,082 |................ 10,015,372
Identified Funds, Unaffiliated Bank 9. CANAAA ..o e O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Loans, Unaffiliated Certificates of 10._ Other Countries 4,586,559 4,281,493 4,586,522 4,586,544
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 14,489,391 13,256,999 14,490,604 14,601,916
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 23,606,696 22,062,209 23,603,052 23,661,073
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 23,606,696 22,062,209 23,603,052
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e 4,745,988 |.............. 2,239,199 | O e O e O e XX e [ 6,985,188 G I 8,079,872 A 6,985,188
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals , 529,792 105,523 , 1,416,338 2,132,117 2,679,870 2,132,117




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 926,415 |............... 7,434,064 |............... 2,845,273 |............... 1,457,854 13,097,980 D [ 8,223,251 2 e 1,147,273 11,950,708
6.2NAIC 2 .. ...92,578 |... 870,312 |.... ...428,520 .. . . 1,391,411 |.. 9. ....498,750 |.... 29| .. 397,661 |.. 993,750
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .o 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S .o 0
B.BNAIC B ..o 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 5,680,825 |............. 10,203,055 |............... 2,950,796 |......c....... 1,529,895 |............... 1,850,713 [ 0 e 22,215,285 10,264,577 |............. 11,950,708
12.2NAIC 2 ... . - . ....870,312 |.... ...428,520 1,391,411 |.. 397,661 |.. 993,750
123 NAIC 3 e () e O e O e O e O [ O e O e 0 [ 000 | XXX e e XX oo (V1 A 0
124 NAIC 4 e (D) el O e O e O e O [ O e O 0 [ 000 | XXX e e XX oo (V1 A 0
125 NAIC S e (D) e O e O e O e O [ O 0 () 0 oo 020 e XK o XXX e oo (V1 A 0
12.6 NAIC6 ... 0 . 0 0
12.7 TOtalS .o 408 | 11,073,368 |.............. 3,379,316 |.............. 1,529,895 |............... 1,850,713 [ 0((b) ... 23,606,696 |.........coenee.. 100.0 |............ D, 0., GO T D9, 0. NN R 10,662,238 |............. 12,944,458
12.8 Line 12.7 as a % of Col. 7 24.5 46.9 14.3 6.5 7.8 0.0 100.0 XXX XXX XXX 45.2 54.8
13. Total Bonds Prior Year
13ANAICT oo, 1,917 |00 12,807,106 | 3,533,247 |..ovie 198,543 | 119,178 [ O | U XXX e e XK | 19,483,991 | 975 | 11,385,677 8,098,314
13.2NAIC 2 e 169,068

14.3 NAIC 3 ...
14.4 NAIC 4 ...

137 TOtalS .o e 2,792,824 |............. 12,924,733 |.ceeee 3,617,781 | 367,611 [ 279,792 19,982,741 |....cooeeeeeeee. 1000 oo 11,385,677

13.8 Line 13.7 as a % of Col. 9 14.0 64.7 18.1 1.4 100.0 XXX 57.0 43.0
14. Total Publicly Traded Bonds

T4 ANAIC T e 4,754,410 | 3,416,264 |...ccvceee 105,523 ..o 572,041 |............... 1,416,338 | (VN IO 10,264,577 |.oveeeeeeeee 835 o 11,385,677 | D70 [ 10,264,577 |............ XXX

14.2NAIC 2 ... . ...397,661 ...397,661 |.. 397,661 |..

T45NAIC S oo O o O 0 [roeeeemrrreneneeeens O e O e 0 e 0 [ 000 o 0 e 020 o 0

14.6 NAIC 6 0 0 0

14.7 TOtalS ..o 503,184 |...ccovenee. 572,041 |............... 1,416,338 | (V) I 10,662,238 10,662,238

14.8 Line 14.7asa % of Col. 7 ... o 4.6 | 32.0 [ L3 5.4 [ 13.3 | 0.0 [ooirii 100.0 [ XX o XXX e XK oo 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 20.1 14.5 2.1 2.4 6.0 0.0 45.2 XXX XXX XXX 45.2 XXX

15. Total Privately Placed Bonds

154 NAIC T e 926,415 |............... 6,786,791 |.coreeenne 2,845,273 |.....oooeee 957,854 | 34,375 | 0 11,950,708 [0 506 | 8,098,314

15.2NAIC 2 ... . 870,312 |.... ....498,750 |....

15.3NAIC 3 oo O i 0

154 NAIC 4 oo O 0

155 NAIC S ot O 0

15.6 NAIC 6 ... 0

15.7 Totals
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

4.3

32.4

12.2

(@) Includes $  orroeeenene 10,664,658 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes  $ ..1,140,707 current year of bonds with Z designations and $ .........cccceunne. 750,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c)Includes $ oo 0 currentyear,$ ..cocoovivvinininee 0 prior year of bonds with 5G| designations and $ ............cccceeveurereureneene 0 currentyear,$ . 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
......................... 0; NAIC4 $.ovreiicieine

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

......................... 0;NAIC2$

....... 0; NAIC3 $

0; NAIC5 $.ov.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ............cccoveeirecineeneineienens e, 4,745,988 |............... 2,239,199 | O [ O e 0 [ XX o 6,985,188 |.....ooovvveeeeenn29.6 [ 8,079,872 |...oovvvvee 8004 | 6,985,188

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.05 Totals

80I1S

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

4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccccuuee [ P 0 [ 501,532 [coeirieicccene 0 [ 0 [ [ S D.9,0 SN TR 501,532 |oeiiiieicieiene 2.1 | 501,914 | 2.5 | 501,532 [ooeieieicccene 0
5.02 Residential Mortgage-Backed Securities ... . 28,261 |.. ...101,421 |.. . .141,501 |... . .. 101,421 |. .
5.03 Commercial Mortgage-Backed Securities .......... |.occccoevvvevveeivececen 0 foreeic 0

5.04 Other Loan-Backed and Structured Securities ... 0 , , 1,406,636 XXX 1,529,164 6.5 2,036,456 10.2 1,529, 164 0

5.05 Totals 8,422 529,792 105,523 72,041 1,416,338 XXX 2,132,117 9.0 2,679,870 13.4 2,132,117 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccooeiiiiiiiiiiniiiiieies e, [V 1,669,360 |.............. 2,155,374 [ 500,000 [o.cevveerrereeicene [ S XXX ovvvivee oo 4,324,733 [ 18.3 [ 1,519,581 oo 7.6 i 1,544,934 |.............. 2,779,800

6.02 Residential Mortgage-Backed Securities ... R 366,441 |.ooveiene 926,492 | 740,201 oo 625,311 | 129,544 |........... XXX ovvvivee oo 2,787,989 [ 1.8 | 1,210,144 | B.1 [ [V 2,787,989

6.03 Commercial Mortgage-Backed Securities .......... [.....ccocoocviiiennn. [0 [V [V [V (V1 D0, 0. CNN R [V 0.0 [ [V 0.0 [ [0 0

6.04 Other Loan-Backed and Structured Securities ... 652,551 5,708,525 378,219 332,543 304,831 XXX 7,376,669 31.2 5,992,277 30.0 0 7,376,669

6.05 Totals 1,018,993 8,304,376 3,273,7% 1,457,854 434,375 XXX 14,489,391 61.4 8,722,001 43.6 1,544,934 12,944,458
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals 0
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ............ccocveveveveueueeeieeeeeeeees [ 0

8.02 Residential Mortgage-Backed Securities ... L0

8.03 Commercial Mortgage-Backed Securities .......... L0

8.04 Other Loan-Backed and Structured Securities ... L0

8.05 Affiliated Bank Loans - Issued ...........ccocceveeveene |oviiiiiiiiiicieene 0

8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

8.07 Totals 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Date Total Current Year Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ XXX e ferreneeneenecieeien 0 o000 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 XXX 0 0.0 0 0

10.03 Totals 0 0 0 0 XXX 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 XXX XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccevreenenncincines oo 4,745,988 |................ 4,410,091 |..coinnnnne. 2,155,374 |.coiiie 500,000 [...cveveveerieirieenn 0 [ XXX o 11,811,463 . 50.0 [ XXX [ XXX oo o 9,031,653 |.....cocueneee 2,779,800

12.02 Residential Mortgage-Backed Securities .......... |.ccoooicne. 374,863 |...ccoiiiens 954,752 |.eceiiiics 765,726 |.cvceeenee 654,823 |.oeiiien 139,246 | XXX i 2,889,411 | 1222 e XK e XXX o 101,421 [ 2,787,989

12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

B R, 5,773,403

60I1S

12.09 Totals ... oD, 73,408 | 11,073,368 |....ccvevneee 3,379,316 [..ccennne 1,529,895 |...oovveveeen 1,850,713 |0 |o.23,606,696 |- 10000 o D,0. ¢ SRR D, 0,0, U ST 10,662,238 |.............. 12,944,458

12.10 Line 12.09 as a % of Col. 7 24.5 46.9 14.3 6.5 XXX XXX 45.2 54.8
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 1,701,002

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi . XXX

13.09 Totals B FU 2,792,824 |.....oceenne 12,924,733 |.oceiene 3,617,781 | 367,611 [ 279,792 o0 o XXX e XXX [ 19,982,741 oo 100.0 Jovoveirnene 11,385,677

13.10 Line 13.09 as a % of Col. 9 14.0 64.7 18.1 1.8 100.0 XXX 57.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 4,745,988 |................ 3,388,004 ... 397,661 | 500,000 [...cveveveiiieeiieenn 0 feic . XXX 9,081,653 [ 38U [ 9,207,720 |.oeovvveiiieen 461 s 9,031,653

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

28,261 |..

29,512 |..

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccecvriiinininininenene
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

....... 1,304,644
....... 1,210, 144

................ 2,779,800
................ 2,787,989

................ 1,018,993

......................... 7.9

4.3




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevera |oeececueeneneenens 4,741,213 [ 0 o 4,741,213 [
2. Cost of cash equivalents ACQUIFEM .............cccceueuevevececeeeeeeeeeeceeeee e oo 3,729,464 |...oovvvevinicnien 0 [ 3,729,464 |.....cvovie
3. ACCIUAI OF DISCOUNL ... [roneen s O TP | TS [0 T
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e 0 oo 0 (1 T
5. Total gain (105S) 0N diSPOSAIS .......ccoueiiiiiiiiieieieieeee s |oe e O TP | TS [0
6. Deduct consideration received on diSPOSAIS ................ccoeueveveevceeueeeeeeeeeeeaens [orereeeerenienens 7,329,938 .o 0 s 7,329,938 [
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 oo 0 (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e 1,140,739 | 0 [ 1,140,739 |
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 1,140,739 1,140,739

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO01, EO2, EQ3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Georgia Tax Credit Fund GA, LLC ................. R...oe.ee Atlanta ....eeeeeeeieieiiiiiiiiiiins foenenes GA......... Georgia Tax Credit Fund GA, LLC .....cco. focevuvens coveeennn ... 12/03/2014 ... | [, 48,973 |........... 48,973 |........... 4973 | [ (8,975)..ccceeeennnn. [V [V [V [V 0f..... 1.250
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 48,973 48,973 48,973 0 (8,975) 0 0 0 0 o] XXX
6099999. Total - Unaffiliated 48,973 48,973 48,973 0 (8,975)] 0 0 0 0 0of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

(8,975) 0

6299999 - Totals

&
>
w |:
a3
@ |k
&
>
©
<
@
&
>
©
<
@
o

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$

$..
3B..5..

$

$

cooooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-4X-5 ..... UNITED STATES TREASURY TA o 2,188,551 (...98.7188 |.............. 2,178,723 | 2,207,000 |...ccevvennnns 2,204,395 |...oovvniinnnns 0 fooeerennnnn 3,857 i [0 00002.750 | 2.932 |FA ...... ...09/18/2018 ...|....08/31/2023 ...
912828-4X-5 ..... UNITED STATES TREASURY .. 1.A ... . 42,641...98.7188 |... O e 75 0 010000 2.750 |- 2.931 [FA ...... ....09/18/2018 ...|....08/31/2023 ...
912828-Y6-1 ..... UNITED STATES TREASLRY .. 1.A ... ...98.9063 |... O e 766 [0 [0 000002.750 | 2.846 [JJ ....... ....07/26/2018 ...|....07/31/2023 ...
912828-Y6-1 ..... UNITED STATES TREASURY .. 1.A ... ...98.9063 |... O e 1,649 |0 002,750 |- 2.844 (0 ....... ....07/26/2018 ...|....07/31/2023 ...
912828-YE-4 ..... UNITED STATES TREASLRY .. 1.A ... . ...94.6875 |... . .. O e 3387 o0 [0 0000 12250 | 1.641|FA ...... ...09/12/2019 ...|....08/31/2024 ...
91282C-AJ-0 ..... UNITED STATES TREASURY .. 1.A ... ..705,000 |...89.9688 |... . 705,000 |.. O 0 0 fel0 0022202250 |- 0.250 [FA ...... ....09/02/2020 ...|....08/31/2025 ...
912820-AJ-0 ..... UNITED STATES TREASLRY .. 1A e ... 45,000 |...89.9688 |... ...45,000 |.. O 0 0 000000202250 |l 0.250 [FA ...... ....09/02/2020 ...|....08/31/2025 ...
91282C-D0-1 ... UNITED STATES TREASURY .. 8D.. 1A e 593,766 |...89.6406 0 fooeeeeeeeee 1,179 il o0 | 10250 e 1.468 | D ....... ....01/13/2022 ...|....12/31/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 6,947,090 | XXX 6,758,625 7,000,000 6,985,188 0 XXX XXX 58,025 154,375 XXX XXX
0109999999. Total - U.S. Government Bonds 6,947,000 | XXX 6,758,625 7,000,000 6,985,188 0 154,375 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds of XXX 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 XXX XXX
645791-CZ-5 ..... |NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE ............. |..SD..| ....... | .......... | TAFE |t 504,545 |. 104.7670 |.....eoeeeeennnn 523,835 |..ccevuinanns 500,000 [-eeeemnunnaaaaees 501,532 |eevuuiieeennn 0 ...08/30/2013 ...|....09/01/2026 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 504,545 [ XXX 523,835 500,000 501,532 0 XXX XXX
31400C-DT-0 ..... FN CA4613 - RMBS . .‘4 ...90.4241 |... 87,174 . LA 0 . ....11/07/2019 ...|....11/01/2049 ...
31418D-HY-1 ..... FN MA3846 - RMBS . . 4 .. ...87.8142 |... ...52,480 |.... ...59,762 |.. 0. ...10/18/2019 ...|....11/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residentia
Backed Securities 101,731 | XXX 89,654 100,873 101,421 0 XXX XXX
45129Y-86-4 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... N2 e 1B FE L .. 421,986 |. 100.3130 |... . 380,000 |.. ....413,891 JU Y O ...10/04/2019 ...|....01/01/2050 ...
57419T-DL-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 e [ 1B FE L .. 349,141 1...98.9200 |... ..325,000 |.. ...341,518 0 | .. (4,017) [ ...10/04/2019 ...|....03/01/2050 ...
604160-FZ-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . N2 e | LA FE L . 85,755 ...95.0100 |... ...85,755 |.. 0 . .0 ....08/13/2014 ...|....09/01/2044 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 e | TAFE L ..42,529 |...84.3810 |... ... 42,529 |.. 0. .0 ....06/24/2015 ...|....12/01/2034 ...
63968\-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... N2 e 1B FE L .. 331,068 |...99.0690 |... . 310,000 |.. 0 |oeeeeenn (5,101) | ...09/30/2022 ...|....09/01/2049 ...
647200-4R-2 ..... NEW MEXICO MTG FIN AUTH - RMBS 2 e [ TAFE L .. 127,342 ]...98.2220 |... . 120,000 |.. 0 | .. (1,930) [ ....03/16/2016 ...|....03/01/2046 ...
658877-FB-6 ..... NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R .. 2 .. .. 1.BFE ..|... ... 80,000 |...92.9590 |... ...80,000 |.. 0 . N ....08/05/2016 ...|....07/01/2032 ...
976890-DD-5 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .......... e 2L .. 1.CFE ..|... .. 121,262 |...98.8760 |... . 115,000 |.. L 7,117 .0 .. .. (1,763) [ ...03/24/2016 ... |....03/01/2046 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 1,559,082 | XXX 1,433,097 1,458,284 1,529, 164 0 (21,743) 0 0 XXX XXX XXX 19,467 53,796 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,165,358 | XXX 2,046,585 2,059, 157 2,132,117 0 (22,136) 0 0 XXX XXX XXX 26,403 77,027 XXX XXX
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND ......eevnvivvimnnnnnnnsfons ven | s 1,2 e L 2.CFE Ll 393,360 |...78.1500 |..........000enn390,750 |ooevvvnnnnnnnnns 500,000 |.eeeevrnnniennnns 397,661 [...oeevvvnnnnnnns 0 ...09/13/2022 ...|....09/30/2028 ...
46647P-DK-9 ..... JPMORGAN CHASE & CO |- 1.GFE ... ..500,000 |...98.6698 |... . 500,000 |.. ... 500,000 0 . .0 ....09/07/2022 ...|....09/14/2033 ...
55903V-AE-3 ..... WARNERMEDIA HOLDINGS INC ....evvvvvvvvnnnnineiivninneeees o vee [ e [T .. 2.CFE ..|... ...95.1678 |... . 500,000 |.. ... 500,000 0. .0 ....03/09/2022 ...|....03/15/2025 ...
594918-BY-9 ..... MICROSOFT CORP .. 1.AFE ..|... ...96.7387 |... . 500,000 |.. ....522,313 0 . .. (4,667) | ....02/22/2022 ...|....02/06/2027 ...
86206@-AA-7 ... STONEHENGE CAPITAL FUND NEVADA 111 LLC . .. 1.DFE .. ...89.9043 |. ..522,515 .522,087 |.. .0 ....07/15/2020 .. 01/31/2026
86208#-AA-3 ..... STONEHENGE CAP CT VI 2021B-1 8.00 12/15/ . .. 1.CFE .. ...86.8705 |. . 617,006 617,006 |.. .0 ...12/23/2021 .. 12/15/2030
862098-AA-4 ..... Stonehenge Capital KY V 8.361 03/01/2028 . . . ..1.DZ .. ...99.7344 |. . 1,140,707 1,140,707 |.. .0 ....00/22/2022 .. 03/01/2028 ...
89236T-GL-3 ..... TOYOTA MOTOR CREDIT CORP .. SD.. 1 e | LEFE L .. 124,888 |...95.1620 |... ..125,000 |.. 124,959 0 . ...10/02/2019 ...|....10/07/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 4,324,802 [ XXX 4,106,021 4,405,228 4,324,733 0 (112) 106,359 XXX XXX
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RMBS .... v e A L) .. 810,987 |...80.6602 |... ..680,403 |.... ....809,922 ..(1,086) | . 17,574 |....02/10/2022 ...|....06/26/2051 ...
12659Y-AA-2 ... COLT 2022-3 A1 - CMO/RVBS . |- TAFE L .. 915,862 |...91.5938 |... 838,881 |.... . ....916,348 . 26,79 |....03/17/2022 ...|....02/25/2067 ...
T4387M-AA-T ..... PEMT 21J1 A1 = CMO/RMBS ...eevvvnniiiiiiiiniiiiiiiinnns LA e 909,709 |...80.4005 |.........counnnns 726,980 |.....oooeeennn. 904,199 [l 908,933 |....ooovveeennnn0 [ (1,260) |0 o0 )00 2.500 | 2,444 [MON Ll el 1,884 [ 22,605 |....09/29/2021 ...|....10/25/2051 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
74968R-AA-3 ..... RPIT 191 A - CMO/RMBS ......cevvvvivivnnnnniiiiinnnnnnnns fooe ven | nnnnns 4. LAFE L 152,520 |...84.1200 [.......onvvneens 129,301 |oniiiiiininnnns 163,710 [ooovivnnennnnns 152,786 |..oovvvnnnnnnns (U 51 | [ 0 )...... 2.750 |...... 2.939 [MON ... foveniiiiinnnnnnns (U 4,227 |....10/09/2019 ...|....10/25/2063 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 2,789,079 | XXX 2,375,565 2,817,323 2,787,989 0 (1,789) XXX 71,202 XXX XXX
00180A-AA-T7 ..... AMSR 2020-SFRT A = CMBS ....cevveeeeeeeeneeeeeeeenee fo e | s 4 s .. 1.LAFE .. L. 91,4499 | 456,811 |ooeveeieeeennn 499,521 |.... e (876) [0 0 [ 10819 1.924 [MON ooooe Joemmnnieeeeeeee e 157 [ 9,086 |....03/04/2020 ... |....04/17/2037 ...
07336C-AA-1 ..... BDS 22FL12 A = CMBS ....cevvveniiiiiiiiiiieciiiieeeees oo e | s 45 ... .. 1.AFE .. AR A I 987,111 [ 1,000,000 |..eeneveeennnnnn998,290 [ooviiiiiinnnnnnn0 e 791 [0 a0 062451 oLl 6.593 ....09/08/2022 ...|....08/15/2038 ...
12510H-AP-5 ..... CAUTO 221 AT = ABS ..eiiiieeeeeeeeeeeeeeemneeeeeeenes foeeven | s 4 s .. 1.LAFE .. ...89.2990 |.................866,200 |.........c...... 970,000 [.oeeerennnnneenn969,916 |oveennieiinnnn0 o0 0 [0 000080350 . 3.350 ....03/08/2022 ...|....03/15/2052 ...
50209T-AA-8 ..... LMREC 2019-CRE3 A - CMBS . 1.AFE ... ...99.5360 |.................468,968 ... 471,155 [ 471,195 |0 0 0 [0 ]L05.786 5.848 ....04/16/2021 ...|....12/24/2035 ...
56577J-AA-1 ..... MRNON 212R AR - CDO .... . . |- 1AFE L. ...96.2655 |.................962,655 |.............. 1,000,000 |.............. 1,000,000 |...ceeeeeeeuuns0 feerreerniiiien0 el [0l 5.769 . 5.803 ....05/28/2021 ...|....07/15/2033 ...
56577J-AL-7 ..... MRNON 212R A2R - CDO .. B [ 4 .. .. 1.AFE ..|.. ...85.4839 |.................854,839 |.............. 1,000,000 |.................999,989 |....ooovirinnnn0 fooviiiiiiiiinn3 0 [0 000 2.638 . 2.647 ...05/28/2021 ...|....07/15/2033 ...
74331C-AA-6 ..... PROG 2020-SFRT A = RUBS .....cevvveeneeeeemmnieeeeeenenns foos ven | s 4 .. 1.A FE ..|.. . ...91.2827 |.ooeeiiieeeee. 455,345 | 409,102 [ 498,924 0 [ (86) |0 0 | LT82 1.726 ....03/04/2020 ...|....04/17/2037 ...
803169-A0-4 ..... SRANC 3R AFR - CDO ..... B [ 4 .. .. 1.AFE ..|.. .. 445,837 |...96.6926 |.. 445,864 |0 [ (13) 0 0 ] 4,088 4.104 ....04/30/2018 ...|....06/24/2030 ...
98878F-AC-3 ..... 2CCP 2021-1 A1F - CDO [V 4 s .. 1.LAFE .. 1,000,000 |...89.5230 eeeeeeeeeeenens0 [0 0 [ 22571 2.579 ....05/28/2021 ...|....07/15/2033 ...
98920M-AA-O ..... ZAXBY 211 A2 = ABS ...oviiiiiiviiiiiiiiiiniiiiiiiineees foee een | s 4. L2BFE | 493,750 |...80.4378 493,750 |..evunniiiiinnnd [ 0 Joveereviveennnn0 o0 )0....3.238 ... 3.238 ...05/27/2021 ...|....07/31/2051 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 7,376,723 | XXX 6,775,412 7,379,365 7,376,669 0 (150) XXX XXX 32,094 191, 117 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 14,490,604 | XXX 13,256,999 14,601,916 14,489,391 0 (2,051) XXX XXX 94,373 368,678 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 11,776,437 | XXX 11,388,481 11,905,228 11,811,453 0 10,419 XXX XXX 120,281 280,734 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 2,890,809 | XXX 2,465,219 2,918,19% 2,889,411 0 (1,800) XXX XXX 6,958 74,434 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 8,935,805 | XXX 8,208,509 8,837,649 8,905,832 0 (21,894) XXX XXX 51,562 244,913 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 23,603,052 [ XXX 22,062,209 23,661,073 23,606,696 0 (13,274) XXX XXX 178,801 600,080 XXX XXX
1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 18,033,462 1B..$............. 1,159,948 1C.$ ..o 734,123 1D..$............. 1,662,794 1E.$ .ooveeee, 124,959 1F .8 e 0 1G.$ e 500,000
1B ...0 2B..$ ..493,750 2C..$... 897,661
1C 0 3B..5.. .3
1D 0 4B..$.. -$
1E 0 5B..5.. .3
1F .0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-D0-1 ......... UNITED STATES TREASURY ....iiiiiuuuniiiiiiuniniiiiiiiinieeiiesai s esseeasiseeseesnnnseeesesnnnsseseesnnnnssesnessnnnnes | onnnneeeeesnnnnes [oas 0171372022 ... [ GOLDMAN ... ieuuunniiiiiunuisii s i ittt e s s e iea s e e e eeati s e s e eeasas e e e s eesni s e s s eeanansssseesnnnssesseesnnnseesennnnnnses [oeseesnnnnsesrennnnnseneessnnnneees |soreennnseeeresnnnnneenees 593,766 |...uuiiiiiiiiiiiiiiinnn 600,000 foiiiiiiiiiniiiiiiiis 290
0109999999. Subtotal - Bonds - U.S. Governments 593,766 600,000 290
63968M-UU-1 ......... |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ...evuuniiiiiuuiniiiiiiiiiieiiiiii s e s e cisiiseesceenaisesseannaneeeees | ................. ...09/30/2022 ... |COHPOHATE LI e PPN 5,000 Jouuuiiiiiiiiiiiiiiiiiiinens 5,000 Jouuniiiiiiiiiiiiiiiiiee e 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,000 5,000 0
07336C-AA-1 ......... BDS 22FL12 A - CMBS ..09/08/2022 ... [WELLS FARGO SECURITIES LLC 997,499 |... ... 1,000,000
07336L-AB-9 . .| BVINV 2021-INV2 A2 - CMO/RMBS ... ..02/10/2022 ... [BANC OF AMERICA/FIXED INCOME
09261X-AG-7 . ..| BLACKSTONE SECURED LENDING FUND ... ..09/13/2022 ... | OPPENHEIMER & CO. ....
12510H-AP-5 ......... CARS DB4 LP - NET LEASE MORTGAGE NOTES, ... ....03/08/2022 ...
12659Y-AA-2 ......... COLT 223 A1 - CMO/RVBS ....03/17/2022 ... | GOLDMAN
46647P-DK-9 . .. | JPMORGAN CHASE & CO ..09/07/2022 ... [JP Morgan ..
55903V-AE-3 ......... MAGALLANES INC ....03/09/2022 ... | GOLDMAN
594918-BY-9 ......... MICROSOFT CORP ....02/22/2022 ... | JP Morgan
862098-AA-4 ......... Stonef Capital KY V 8.361 03/01/2028 .. ...09/22/2022 ... [AFG Private PlIacement .........coiiiiiiuuuiiiiiiiiuiiiiiiiuiiiisriiususeesriesussseseeesnanseseennnnssesrersnnrenree |ooesnnnsesressnnnserereennnneesrees |oesssseesrernnnnieeeees 1,141,763 |... .. 1,141,763
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,948,789 7,066,745
2509999997. Total - Bonds - Part 3 7,547,555 7,671,745
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 7,547,555 7,671,745 10,865
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 7,547,585 XXX 10,865
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
912828-6C-9 .. |UNITED STATES TREASURY ..02/156/2022 . |Maturity @ 100.00 ..1,200,000 |.......... 1,200,000 |......... 1,200,094 . 1,200,005 |.. 0 . (9)]... ..1,200,000 |.... .0 .. 15,000 |..02/15/2022 .
912828-Y6-1 .. |UNITED STATES TREASURY .. ..09/22/2022 .| JP Morgan 494,688 |... 500,000 [...oeeeenee 497,773 .... 499,358 |.. 0. .. A 499,604 |.... .0 .. ..07/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 1,694,688 1,700,000 1,697,867 1,699,363 0 240 1,699,604 0 XXX
574193-R-0 ...|MARVLAND ) I UPPPTRTUTUUPTTN FFPTTTON |..03/01/2022 .|Ca|| @ 100.00 ...ooeeevnnn]rnnneeeeenineeeee foreeeeeennns 500,000 [-eevennnnnnns 500,000 [...ceeeenee 543,950 |.oeeuunnnnns 500,997 |eeuiiiiiiennnns (O AT (997)f-eneeeeenenee O e (997) | 0 e 500,000 ..03/01/2025 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 500,000 500,000 543,950 500,997 0 (997) 500,000 XXX
3140QC-DT-0 .. |FN CA4613 = RMBS ....eeeeeeeeeeeeeeeeeieeeeeen [ ..12/01/2022 .| Paydown ..11/01/2049 .
31418D-HY-1 .. |FN MA3846 - RMBS ......ccevvveniiiriiiniiiiiiiinns [ eeeees ..12/01/2022 . | Paydown . L0 ..11/01/2049 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... ..07/01/2022 .|Direct ... 0. ..01/01/2050 .
57419T-DL-2 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... ..12/19/2022 .| Call @ 100.00 .. ..03/01/2050 .
60416Q-FZ-2 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2022 .| Paydown . ..09/01/2044 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..12/01/2022 . | Paydown . ..12/01/2034 .
61212R-30-7 .. | MONTANA ST BRD HSG ...eevvuneeeernnnneeaeenes ..12/01/2022 .|Call @ 100.00 ..12/01/2043 .
63968M-UU-1 .. | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... .12/01/2022 .| Call @ 100.00 . . ..09/01/2049 .
647200-4R-2 .. |NEW MEXICO MTG FIN AUTH - RMBS .....covveeeeeee | s ..12/01/2022 .| Call @ 100.00 .. .. 35,217 |.. ..03/01/2046 .
658877-FB-6 .. |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R ....|....... ..11/01/2022 . |Direct .. 85,000 .. ..07/01/2032 .
67756Q-RT-6 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....|....... ..12/01/2022 .| Call @ 100.00 .. .. 25,617 |.. ..09/01/2036 .
97689Q-DD-5 ...| WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....]....... ..09/01/2022 . | Direct , .. 50,241 |.. ..03/01/2046 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 526,493 551,036 530,466 XXX
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS ........cccvvuves]ennnns ..12/01/2022 . | Paydown 81,440 ..06/26/2051 .
12510H-AP-5 .. | CAUTO 221 AT = ABS ...ieeeeeiieeeeeeeeeeeeeeeen [ eeeeee ..12/15/2022 .| Paydown ... 30,000 ..03/15/2052 .
12659Y-AA-2 .. | COLT 2022-3 A1 = CMO/RMBS ......cocevvvvenveveens [eeeeenn [n 12/01/2022 . [ Paydown .... 84,128 ..02/25/2067 .
50209T-AA-8 .. | LMREC 2019-CRE3 A - CMBS .. ..12/23/2022 . | Paydown ... .. 528,845 .. 12/24/2035 .
74331C-AA-6 .. | PROG 2020-SFR1 A - RMBS .... ..12/01/2022 . | Paydown ... ..04/17/2037 .
T4387M-AA-7 .. | PFMT 21J1 A1 - CMO/RMBS . ..12/01/2022 .| Paydown ... ..10/25/2051 .
T4968R-AA-3 .. |RPIT 191 A - CMO/RVBS ..12/25/2022 . | Paydown . ..10/25/2063 .
803169-AQ-4 .. | SRANC 3R AFR - CDO ..12/22/2022 . | Paydown ... .. 48, ..06/24/2030 .
862068-AA-7 .. | STONEHENGE CAPITAL FUND NEVADA II1 LLC ......|eennnns ..10/31/2022 .| Direct ... ... 122,811 .... 122,658 ..01/31/2026 .
86208#-AA-3 .. | STONEHENGE CAP CT VI 2021B-1 8.00 12/15/ ... |....... ..12/15/2022 .|Direct ... ... 132,994 ... 132,994 ..12/15/2030 .
86209@-AA-4 .. | Stonehenge Capital KY V 8.361 03/01/2028 ....|....... ..10/01/2022 .|Direct . ....1,056 ... 1,056 ..03/01/2028 .
98920M-AA-0 .. | ZAXBY 211 A2 = ABS ..irreuiiiiiiiiiiiieeennninanas ..10/30/2022 . Paydown . ....5,000 ... 5,000 ..07/31/2051 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 1, 182 716 1,182,716 1,179,056 985,870 3,368 3,368 1,182,716 XXX
2509999997. Total - Bonds - Part 4 3,903,897 3,909,209 3,971,909 3,716,696 (167). (167) 3,910,159 (6,262) XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 3,903,897 3,909,209 3,971,909 3,716,696 (167). (167) 3,910,159 (6,262) (6,262), 71,782 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 XXX
6009999999 - Totals 3,903,897 XXX 3,971,909 3,716,696 (167). (167) 3,910,159 (6,262) (6,262), 71,782 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
The Bank of New York Mellon . New York, New York ......cocoovvevriivencics [ evvenii oo 2.000 [.eeneeeeeeienieneeeeeneene 80 [ O [ 5,305 |..XXX.
PNC Bank Pittsburgh, Pennsylvania .....ccooveeniee | vvveeviesfoviineinenn 0.000 XXX
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 30 0 6,707 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 30 0 6,707 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

0599999 Total - Cash XXX XXX 30 0 6,707 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o. 46,872 4. April.. 6,402 7. JUlye o 7,014 10.  October.
2. February..|l 533,543 5. May.... s 6,402 8. . 11. November...
3.  March 7,042 6. June 6,919 9. September 7,107 12.  December
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Description Code Date Acquired Rate of Interest Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po

ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

31846V-41-9 .......
825252-40-6 .......
94975H-29-6 .......

FIRST AMER:TRS 0BG V
.| INVESCO TREASURY INST

[ N 10/04/2022 ..........
...................... 12/21/2022 ..........
D 09/02/2022 ..........

8209999999.

8609999999

- Total Cash Equivalents

1,140,739

Line
Number
1A

cooocoo
w
w

.0
.0
0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

..0 1G.$ ...



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE GREAT AMERICAN ASSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia
Hawalii ........ccooooiiiiic

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

PROPERTY AND CASUALTY
PROPERTY AND CASUALTY

PROPERTY AND CASUALTY
PROPERTY AND CASUALTY
PROPERTY AND CASUALTY

.0
505,703

.0
457,167

Subtotal

3,706,390 3,562,658

DETAILS OF WRITE-INS
5801. US DEPT OF LABOR

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

505,703 457,167
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