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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES
INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings 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. gOVENMENLS .....cooviiiiiiiiiiiiiciceeeseesee s e 4,208,354 |.............. 377 |......... 4,208,354 |....coooveicne 0 fen 4,208,354 |............. 3477
1.02 All OthEr GOVEIMMENLS ..........vvvveeeecececieeeieteeeieee et e eeenenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed .............ccccoeeioeeerrienecenne [ 0.000 [eeveeveiriennes (U R [0 O (VS 0.000
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ... e 174,860 |............. 0.132 [ 174,860 | [V 174,860 |............. 0.132
1.05 U.S. special revenue and special assessment obligations, etc. non-
GUATANEEEA ...ttt | 13,574,436 |............ 10.249 |....... 13,574,436 |......cocveveee [ - 13,574,436 |........... 10.249
1.06 Industrial and MISCElIANEOUS ...........c.coovevueueeeeeeeeeeceeeeeeeeeeeeeeeee e reeeeeaena| oo 105,436,324 |............ 79.606 |..... 105,436,324 | 0]..... 105,436,324 |........... 79.606
1.07 HyDrid SECUMHES ....vovivieiiiiicicietcetesssiee et [V 0.000 [.eeeevveireennee (U R [OOSR (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee e (0] I 0.000 |.ooveeieeieens (01 (1 AT (1) 0.000
1.09 SVO identified fUNGAS .......covriieiieriircereere e s [ 0.000 [.eeeeeeverriennee (U R (U R [V 0.000
1.10 Unaffiliated bank [0aNS ............ccoeiriiniiincieneesee e 634,488 |............. 0.479 |[.ooneee. 634,488 |.....ceee [V 634,488 |............. 0.479
1.11 Unaffiliated certificates of dEPOSIt ............cccceeeveveeeireieieeeeeeeteceeeeeee e (VS 0.000 oo [OOSR [0 [0 I 0.000
1.12 Total [ong-term boNdS .........c.ceeeeeeeeiereieeeeeeeeeee e oo 124,028,463 |.............93.643 |...... 124,028,463 |......cocoeveeeee 0]..... 124,028,463 |........... 93.643
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoevriiiiniinnieninned
2.02 Parent, subsidiaries and affiliates ..
2.03 Total preferred StOCKS .........ccoioiiiiiiiiierieseee e
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccooovvniinncnnn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............cccccooenienne
3.04 Parent, subsidiaries and affiliates Other ..............cccoviiiiiiiiiiiin
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiicceeee e
3.09 Total commOn STOCKS ..........ccoiiiiiiiiii e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeieiieeiieiieeriee ittt s nneeneeneeas
4.02 Residential MOortgages ..........cocveiiiiiiiiiiiieneeseee e
4.03 Commercial MOMGAGES ........ooueiiieiieriierieesieeie et sree e
4.04 Mezzanine real estate loans ..
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeeseee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cccueiiiiiiiiiiiiiieieeieeceeeeeee
5.02 Properties held for production of income
5.03 Properties held for Sale ..........ccccoovieiiiiiiiieiiecieece e e
5.04 Total real estate ..o
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..ot 1,151,488 |............. 0.869 |......... 1,151,488 [ [V — 1,151,488 |............. 0.869
6.02 Cash equivalents (Schedule E, Part 2) .........cccoeuevviiiecuereeiieeecieeenens oo 5,284,461 |............. 3.990 |......... 5,284,461 ..o 0fn. 5,284,461 |............. 3.990
6.03 Short-term investments (Schedule DA) ...........cccoooveveveveveeeeeeeeeeeeeee e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 6,435,949 |........... 4.859 |......... 6,435,949 |...cooiiiae [ — 6,435,949 |............ 4.859
7. CONACLIOBNS .......ovceeeeeeieeeeeececce ettt ettt n s s oo eeeeenenens [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
8.  Derivatives (SChedUIE DB) .........ccceuiueuiiiirieieieieeeeeesieeieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
9. Other invested assets (Schedule BA) ............ccccueieieieieieieveeeeieeeeeeeeeveseasns oo 36,225 |............. 0.027 [ 36,225 [ [V O 36,225 |............ 0.027
10.  Receivables for SECUMMES .........ccvuriiiucieiririicceieie e e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee 0 foernnns 0.000
11.  Securities Lending (Schedule DL, Part 1).........c.ccccueueiiieieieieieeeeceeeeeieeseses e [V 0.000 [eeeeeeereeeeeeenenes [ D0, % S S D.3, % SR RV XXX
12.  Other invested assets (Page 2, LiNe 11) ..c.coviierinenincceeeeceeeeeeeena 0 0.000 0 0 0.000
13. Total invested assets 132,448,136 100.000 132,448,136 132,448,136 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES
INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiitiiteite ittt bt bbb bbb bt bbb E b E £ E e h b £ E e E R e bt ARt ARt e bt e b e eb et Ssemmee e e e ene e e e e e e e e e e nneens
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ....

2.2 Additional investment made after acquisition (Part 2, Column 9)

Current year change in encumbrances:
o B ] = S =T i TR o 10 o e PP RRTRPS
3.2 TOtals, Part 3, COIUMN 11 ..ot b bbbt b st b b e e b b e se e b e o0 b e e b e e b et e b et e b e b e e b e b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e bt ebesebeses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G . ........ o ... S ... B ... S .. ... .......@.ttseeseeseeseeteanteenseanbeas foeereeeeaseeaaeeete e e e ae s

Deduct amounts received on disposals, Part 3, RRY  COUR. VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o . ... N .. ... Y- B N B

6.2 Totals, Part 3, COIUMN 13 ..o e e e i s
Deduct current year’s other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ...
7.2 TOtals, Part 3, COIUMN T0 ...ttt bbb bbb £ b b e se b e e b e e b e e b e e e b e s e e b e b e e b e b e saebe 22848 SRS AR SR L AR oA L e b oA e e b e b e e b e b et ebesesese s ese et

Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ... b bbb b bbb e b e e b e bbbt b b s b bbb e saebe S0 e R e R e e b e s e b bbb

L ol = K =T G T o 10 oo TR O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) .........c.ccuiiiiiiiiiiiiiiie ettt bbbttt be s 2o e e e e e e e e e e e e e e e e e eneeas
Deduct total NONAAMIEA @MOUNLS ..ottt e b e e e e E e e e e e e e e e e e e e e R e e R e £ e e S H e £ R e SR e e R e SR oo R e e E e e e e e Ee e e e e eesh e seeeeeeeeeeeaae s S0eas et e s e b e e et

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiiiieie ettt bbbt b bt bbb bR bRt b e bt b e e bt bt e bt b Smseeneensess e e e e e e e e e e eneenes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ciiiiiiiiie ettt meee e e e e e e e e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ot bbbttt bbbt bbbttt b e aR e e s e e resbesbeebesaeetesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e et e et e eaeeaae oeabeeabeeabe et e et e e e e aaeesbeeas eeesseeseeaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

o B ] = S =T i TR o1 10 o e PP PRRPNS

3.2 Totals, Part 3, Column 11 ...

Accrual of discount

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, COIUMN O ... oo Qo g ... B ... S ... e ... .eoueeseseesseesseeareeateetesteanseanns
5.2 Totals, Part 3, Column 8 ..o A . .. A . B . BB e

Total gain (loss) on disposals, Part 3, Column 18j..\ : ™ ... . B B O
Deduct amounts received on disposals, Part 3, CHEIMN G ... ... A ... B ... U B o e
Deduct amortization of premium and mortgage i e T TO Moo a0 A O (T e OO e O rrerrrerrrerrrerr RPN
Total foreign exchange change in book value/recorded investment excluding accrued interest:

Lo I B o] = S =T i TR o 10 o e T PP PRPRTPS

9.2 Totals, Part 3, Column 13 ...

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 L. b bt b e b e b bbb e s b b e b e e b et b et b e e eb e R e SR oA e e e e b e b et b b e st b e

O o) = T o Ty A o] [0 Ty N O OSSP
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) .......c.couiiiiiiiiiiiiiiiieieeeeeies —eeeeee e
TOtal VAIUBLION @IIOWANCE ... .ottt h et et e e e e e e e E e oo e e oo R oo R e £ R e £ E e SRt £ R e £ Ee SR e SR e o R e e E e e R e e R e e et £Ee o ee e R e e R e eR e e e e e e e ehe e ReeReeeeeeeeaeen SR e R e ettt
ST o] ol = I (g T= Y B o TU T O
Deduct total NONAAMIEA @MOUNLS ..ot h e b e e e e E e e et e e e oo e e e e e R e e R e £ R e e H e £ R e £ R e e R e SR e e R e e Ee e e e e Ee e E e e e e eheeeeseeebeeeeaae s S0ess e s e s e e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ciiiiiiiiiiiiiie bbbt bbbt ab e e e aes
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES
INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOI YEAI ............cceuruiiiiiriririeteteteset ettt sese et st st e sebetesesese e s e sessesesesesese e ss s e sesebesesese e se s e s esesesesene e ses <oessanseeeeseenenaas 249,507
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbt bbb bt e e sreeresreeaesaeeaesaeeaeeaeenas 0

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

Capitalized deferred interest and other:

3.1 TOAIS, PArt 1, COIUMN 16 .....vvivieieiiieeeietetet ettt ettt et ese et et s a et et es e s ess s ss e s et e s eb et esess s eses et eseseseseseas s es s esesesesesess s essseseseseses etk ebee et st neea e bbbt eatae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ....uiiiieiietetiere ettt ettt e b e £ te bbb E b8 £ E b eE e E b et o bbbttt e o s ensnsea et nsen s e s s s 0 0
ACCTUAL OF QISCOUNL ...ttt e et s s s s s s s s s s s s s s s st s s s 22 s s a0 8o 08 e 02222 s s st eSS eS8 2808002 st s sttt s s s st s s s s s s bbb s e niees 127,890
Unrealized valuation increase/(decrease):

5.1 TOLaIS, PArt 1, COIUMN 13 ...ttt ettt e e e s et 2 b2 e 2 a2 e £ b2 e S e b2 et s e e e s s s s s s bbb 87,391

5.2 TOtAIS, PArt 3, COIUMN G ..ottt ettt ettt te bbb s e bbb ce b E b€ £e bbb E bR bt e bbbttt eeennnseae s e s s ensnaeaeea 3,773 e 91,164
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN T ... ..ottt ettt ettt s e e et e she e sh e e sh e e ke e bt e a bt e a bt ea et eae e eR e e Ahe e b e e bt e a bt em bt embeemeeaheeabeeas oeneeseeaeesaeenseenseeanens 0
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ...........ccviuiiiiuiiitieiteeeetete ettt et ete et et et et ese st eaestesestese st ese et etesebeseatessesess st essssese st ebe s ebensasessasens et <eeeseseeseseeseseneaen 32,546
Deduct amortization of PremMium ANA AEPIECIAtION .............ccccueveveieececeeteeeeeececeeteteeeeessaeteseses s asaesesesesssassesesesessssssseses s s assssesasessssssesesasasssassnsesassasansnsssas <etsesesesesasasasaes 199,304

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oviitieieiieeieietet ettt ettt ettt ae st s a et et e s e s e se s se e s et e s eb et esess s es s st et et e s eseseas s es s e s et esesesess s eseseseseseses bbb ee et st neea bbbt netae e 0

9.2 TOtAIS, Pt 3, COIUMN 14 ..ottt ettt te et ee bbb ee b e et e e E b0 £ ee LR b £t b e 2ot b bttt 2o enemsnsea et en et en 0 0
Deduct current year’s other than temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 15 ...ttt ettt ee bt ee bbb ee bbb s bbb bbbt b btttk emn s s et esen e 195,405

10.2 TOtaIS, PArt 3, COIUMN 11 .....oieeeieiee ettt et s et e et s et a s e s s e s a2 e b et e s e s e s e e s s e st esebesesses s e s es et et et eseseas s ases st se e eb bbb eee et neneee 5,081 i 200,486
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) ........ccceeurriririririeieieteteriie st stststete et ss sttt esee s s ssssesesesens <eesesssessesesaesanens 36,225
[DI=Ye [0 o) e=T Mo o E=To (g g 11 C=To IR= a0 To 0L OSSP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.cuiuiiiiiiiiiiiieieteetiist sttt s ettt ese e se e st setesese e s seesesebebesese st e ss s sesesen oeseesseseseasnanennas 36,225

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHHOT YBAT ..........c.cvovurueueieeeeeeeceeteteeeeeesctete et esesssaeteteseseessasaesesesessssetetesesessssesesasesensssssesasasassssesesesssansssnaess seesesessacaes 125,265,251

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiueeiteestete sttt etete et et et et e e et es et ese et eae st ess st esessese et ese et et ess et ess et ensasessssesssseseesebesseseseseasassesesesesennane 29,101,705

AACCTUAI OF GISCOUNT .......cvvivieeeceete e eee ettt et e escaeteteseesesaeaeseses s ssaeseseseseesssesesasesssseesesesessssseesasaseesnsesesesasasssseeesesasassssssesesesensssseesasssassnsstesesesensnsetesesasanans eb et etatscaebesennas 612,521

Unrealized valuation increase/(decrease):

O R == TR 070 031 T 2RO PPO PPN (224,350)

4.2, Part 2, SECHON 1, COUMN 15 ...ttt ettt ettt s bt es s b e b e e et a s b et et e s s e e b et ettt s eh b et et et e s et ets Santetesasansnanaesasenns 4,870

4.3. Part 2, SECHON 2, COIUMN T3 ......ouiiieieiiiieieeeteee ettt et e e as ettt e s et e s es e s s e s st et eseses s s s s s st et eseseseseasa s s s st esesesessssasassssesa Heeeesebebebeeeat et st neseebenetis 0

4.4, Part 4, COIUMN T .ottt ettt ee bbb eh b £ oo b e eE e E o880 £t E b et E A b8 £ £ ot E e E b b e et bbb et R et s en s e e s s 22,542 (196,938)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ..........ouiuiiiiieecectete e eececte et eeee et ctetetesee s asaetesesesssasaetesesesssssaesesesessssseesesesessssssetesesssssssesesasasnsssnsesesanas fesesesesasacsesesees (743,772)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoouiuiiuiuieieieeiee ettt ettt e et et et e s es e st ese et eassessaseeseseeeeaeeneaen 27,872,453

DedUCt AMOTHZAtION OF PIEMIUM ........viieceeeeee i ececeete et ceeaetete s seaeeetesessasassese s s s ssasseses s s asssseses s ssssssses s s sssssssesasasasssses et s s sssssssess s sssnseses s s asssansnsasas +eetsesesesesassacaes 139,226

Total foreign exchange change in book/adjusted carrying value:
8.1.Part1, Column 15 ........c............

8.2. Part 2, Section 1, Column 19
8.3. Part 2, Section 2, Column 16
8.4.Part4, Column 15 .........cccenee

Deduct current year’s other than temporary impairment recognized:

9.1, PArt 1, COIUMN T4 L. b bbbt bbb b bbbt b et b ek e bbb
9.2. Part 2, Section 1, Column 17
9.3. Part 2, Section 2, Column 14

L -V I 7o [V 4o N 1 TP

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooiiiiiiiiiiiiiiiise s e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesessesetesesesessseesesesesesssaesesssesesssaesesesanas seesesssscaesees 125,975,963
[DTTe [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) ........cccueueieeeeececteteeeeeeeceete et eeeessaete e esessse ettt esesssesaesesesessssssesesasensssstesesssensssnsesesasenas feseseseseninas 125,975,963
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES

INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cocvevveevicriirieene s 4,208,354 |.........cceeee. 4,134,235 | 4,057,801 | 4,190,000
Governments 2. CANAAA ..o e 0 freeeeeeeee 0 freeeeeeeee 0 freeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 4,208,354 4,134,235 4,057,801 4,190,000
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 174,860 170,690 179,608 170,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 13,574,436 13,090,663 13,680,261 13,389, 186
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 85,943,848 |................ 82,509,792 |..ccvovveee 86,223,694 |................. 89,153,548
Identified FU”S’S' Unaffiligted Bank 9. €anada ...coooiieeee e 1,259,196 |..ooovevinee 1,308,480 [ 1,242,980 |.oooveiecrcinne 1,500,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 18,867,769 18,640,760 18,416,823 19,124,132
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 106,070,813 102,459,032 105,883,497 109,777,680
Parent, Subsidiaries and Affiliates 12. Totals 0 0 0 0
13. Total Bonds 124,028,463 119,854,620 123,801, 168 127,526,866
PREFERRED STOCKS 14.  United States ........cceovveevveeeveeeeee e 1,947,500 |.coovoieriens 1,947,500 |.coovoieriens 2,000,000
Industrial and Miscellaneous 15, CaNada ..cc.eoveeeiiiieeeeeeeeeeeeee e 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 1,947,500 1,947,500 2,000,000
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 1,947,500 1,947,500 2,000,000
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiiieeiee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0
Parent, Subsidiaries and Affiliates 24. Totals 0
25. Total Common Stocks 0
26. Total Stocks 1,947,500 1,947,500 2,000,000
27. Total Bonds and Stocks 125,975,963 121,802, 120 125,801, 168

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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 1,617,093 |.............. 2,577,905 |.ovvreieeene 5,936 [ oo 7,420
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

............... 4,208,354 e 4,419,101 o4, 208,354

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 ..

3.3 NAIC 3 ..

3.4 NAIC 4
3.5NAIC 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 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

0.0
175,860 . 174,860

4.7 Totals 174,860 XXX 174,860

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAICT e e 101,963 | 2,661,810 472,163 3,466,062 | 6,872,437 13,574,436 . 16,853,602
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 101,963 2,661,810 472,163 3,466,062 6,872,437 XXX 13,574,436 10:9 16,853,602 13:7 13,574,436 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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)
B.1NAIC T e . 11,008,042 L 0040,095,223 . 9,943,105 |...cocvnnee 5,584,001 |..cooennenne 1,535,943 A 72,463,886 |....................... 8 6,511,749 |............ 62,154,655
6.2 NAIC 2 .. ...23,739, 11,795, .. . . ,660, .. ..28.8 |... ..27,727,531 |.... .22,464,063 |.. ...13,196,537

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. .0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ..o 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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
7

1 2 3 4 5 6 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
12.1 NAIC 1 45,334,939 |.............10,421,204 |............... 9,057,573 |..cocvvnn 8,583,241 24,469,398 |............ 62,154,655

122 NAIC 2 ... N . ...23,739,670 |.... .22,464,063 |.. ...13,196,537
12.3 NAIC 3 ) RN | 0 fooreeereeeeeeen 173,000 oo O e O e O e 178,000 e 00T o XX e et XXX e o 173,000 [.ooveeei 0
12.4 NAIC 4 203 | 673,696 |.....ccooeereren 22,548 | 2,587 e O [ O e 767,054 [ 008 | XXX e e XK e 132,565 |...cocvceeen 634,488
12.5NAIC 5 ... . 29T |, 0 [oooereeeeeeeeeeee O o 413,363 [ 0 e 0 [ (€)1 803,755 | 006 [ XX et XK e o [V S 803,755
126 NAIC6 ... N 0 0 0 0 0
12.7 TOtalS .o 811, 69,748,305 |.............22,412,076 |.............. 9,473,483 |............... 8,583,241 | 0 [(b) ....124,028,463 47,239,027 |............. 76,789,436
12.8 Line 12.7 as a % of Col. 7 11.1 56.2 7.6 6.9 0.0 100.0 38.1 61.9
13. Total Bonds Prior Year
13.1 NAIC 1 13,129,760 |............. 50,924,918 |............12,741,876 |............... 7,758,367 ;397,928 e O | XX o XX e 93,912,449 61,802,279
13.2 NAIC 2 ,697,064 |............. 15,097,864 |..............9,972,602 [.....cooooverieieieeec O o O e O [ XK e XXX e e 27,727,531 14,759,442
13.3NAIC3 ... 154 877 e 001 154 87T | 0
134 NAIC4 ... e 167,140 o006 [ 767,140 [ 0
135 NAICS e 80, 200 | 284 0430 | O 429,920 [0 e O O XXX el XXX [ (€) 760,625 |.... . 760,625
13.6 NAIC6 ... 0 0
13.7 TOtalS .o 15,927,963 |............. 67,112,539 |............. 22,733,765 |.............. 8,190,826 ...123,322,621 77,322,346
13.8 Line 13.7 as a % of Col. 9 12.9 54.4 18.4 6.6 100.0 XXX 37.3 62.7

14. Total Publicly Traded Bonds
T4 ANAIC T e 2,389,118 | 8,748,765 |.............. 1,896,095 |.............. 3,996,077 |..oooeeven 7,439,384 | O [ 24,469,399 24,469,399
14.2NAIC 2 ... ...53,500 |... ...13,605,051 |.... .22,464,063 |.. L1801 . 2105 | .22,464,063 |..
14.3NAIC 3 ... ...173,000 |.. A ... 154, L0 173,000 |..
14.4 NAIC 4 ... ..132,565 |.. , 0.6 132,565
145 NAIC S ..o e O e O e O e O e O 0 0 [ 000 o 0 e 020 o 0

14.6 NAIC 6 0 0

14.7 TOtalS .o e 2,510,881 |............ 22,393,023 |............. 10,897,115 |............... 3,998,624 |..............7,439,384 |.......ooviieeee O | 47,239,027 ,000, 47,239,027

14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 5.3 o A7 | 2801 o 8.5 | 15,7 000 [ 100.0 oot XXX et XK e e XK o 100.0

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

Section 12 2.0 18.1 8.8 3.2 6.0 0.0 38.1 XXX XXX XXX 38.1 XXX
15. Total Privately Placed Bonds

151 NAIC T e 10,837,980 |............. 36,586,174 |.............. 8,525,149 |............ 5,061,496 |......cc.c..... 1,143,856 |[...cocvoveee [ A 62,154,655 |....cocvcvcrcennne 50,1 | 61,802,279 oo 50.1 ... D9, ORI 62,154,655
15.2NAIC 2 ... ...72,106 |... ...10,134,619 |.... ...2,989, .. L0 .13,196,537 |.. ..10.6 |... ..14,759,442 |.... . ...13,196,537
15.3NAIC 3 oo O e 0 O VIR RN ¢ ¢ GO N 0
15.4 NAIC 4 634,488 , D e 0 o XXX e 634,488
15.5NAIC S ... LT | 0 , , LG I , B e XXX [ 803,755

15.6 NAIC6 ... 0

15.7 Totals ...ooorerieeeene ....11,300, e 47,355,281 ...
15.8 Line 15.7asa % of Col. 7 .....cccevvrvrenenne . 61.7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 9.1 38.2 9.3 4.4 0.9 0.0 61.9 XXX XXX XXX XXX 61.9
(@) Includes $  ooroeeeene 73,154,947 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(c)Includes $ i 390,391 currentyear, $ ...coococvicininnes 330,700 prior year of bonds with 5GI designations and $ ........c..cccvveurieuninnnee 0 currentyear,$ .o 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.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ..o 0;NAIC2 $ oo 0 ; NAIC3 $ v 0; NAIC4 $ e 0; NAIC5 $ e 0;: NAICB $ooveeereeeres 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
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

1. U.S. Governments
1.01 Issuer Obligations ...........ccccoeeeerereeereeeieeeeens foveeeeeenen, 1,615,906 |.............. 2,573,157 oo O o 0 e O [ U XK e o 4,189,062 |....occvveerveieenan 34 o 4,368,226 |....cccceeeeeeeeenn 3.5 | 4,189,062
1.02 Residential Mortgage-Backed Securities ... 8T 4,749 |. ..50,875 |...
1.03 Commercial Mortgage-Backed Securities .......... [o..cccccovviiiiinnin. 0
1.04 Other Loan-Backed and Structured Securities ... 0
1.05 Totals 1,617,093

N

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

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

2.05 Totals

w

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

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

3.05 Totals

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

4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,

4.02 Residential Mortgage-Backed Securities ...

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

4.04 Other Loan-Backed and Structured Securities ... 0 0.0 0.0

4.05 Totals 0 0 0 0 174,860 XXX 174,860 0.1 175,860 0.1 174,860 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ............cccooeioiiiiiiiiiniiicciees e, [V 1,286,034 | 0 978,779 |.cvinnene 2,039,850 |............ D.9.0 SN RTRTN 4,304,664 |.......ocveiiene 3.5 [, 4,267,279 oo 3.5 [, 4,304,664

5.02 Residential Mortgage-Backed Securities ... 23,029 |. ....80,052 |.. 101,759 |... . 33,623 |.... ...315,953 |.. .352,895 |... ...315,953 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 0 Jooeeeeeeeeeeeeeeeen 0 e [0 T (V1 PSRN ¢ ¢ R RS 0 O | 0 O | 0

5.04 Other Loan-Backed and Structured Securities ... 78,935 1,295,724 394,673 2,385,524 4,798,964 XXX 8,953,819 7.2 12,233,428 9.9 8,953,819 0

5.05 Totals 101,963 2,661,810 472,163 3,466,062 6,872,437 XXX 13,574,436 10.9 16,853,602 13.7 13,574,436 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccooeioiiiiininininiiinees v 0 [ 21,860,482 |............. 14,407,422 |.....ooicne 0 [ [ SO XXX e 36,267,904 |...ovoviniine 29.2 [ 26,823,480 |.ooevieiiiciea 21.8 [ 25,368,281 |............. 10,899,623

6.02 Residential Mortgage-Backed Securities ... v |oerenenn 5,782,541 [ 10,745,736 |.covveennens 5,977,309 |..cccovnenee 5,258,234 |..ccueeeee 1,208,0% |............ XXX e 28,966,915 |....ocovieinne 234 [ 29,325,026 |....ovoveiienins 23.8 | 3,913,096 |............. 25,053,818

6.03 Commercial Mortgage-Backed Securities .......... [o...cccocoviiiiiicc 0 oo [V [V [V (V1 O D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [0 R 0

6.04 Other Loan-Backed and Structured Securities ... 6,309,762 31,267,884 1,549,246 746,767 327,847 XXX 40,201,506 32.4 44,958,413 36.5 0 40,201,506

6.05 Totals 12,092,303 63,874,101 21,933,977 6,000,001 1,535,943 XXX 105,436,324 85.0 101,106,918 82.0 29,281,377 76,154,947
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 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

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeneene

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

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
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

9. SVO Identified Funds

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

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 634,488 0 0 0 XXX 634,488 0.5 767,140 0.6 0 634,488

10.03 Totals 0 634,488 0 0 0 XXX 634,488 0.5 767,140 0.6 0 634,488
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccevrevncnncenccines oo 1,615,906 |.............. 25,719,672 |...ccocuvnnee 14,407,422 |.....covnee 978,779 44,936,490 |....ovoviiieiiieeenn 36,2 [ XXX [ XX o 34,036,867 |.............. 10,899,623

12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 5,806,757 |...ccveeenne 10,830,536 |..c.coveunneee 6,060,735 |......ccoevenee 5,362,412 29,302,159 [.eeeveereirieeenne 2306 [t XX Joee e XXX oo 4,248,341 | 25,053,818

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

0

0

0

12.09 Totals B P 13,811,359 [ 69,748,305 |....ccvennene 22,412,076 |.oeoveeennee. 9,473,483 124,028,463 |.......coeveveeeen 100.0 [ XXX e [ XXX o 47,239,027 |....cvneene 76,789,436

12.10 Line 12.09 as a % of Col. 7 1.1 56.2 18.1 7.6 38.1 61.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 5,999,654 |.............. 17,799,734 |.............. 10,858,148 |....cocveeens 977,308 |0 [ D.9,0 TN RUNR XXX i 35,634,844 24,748,019 | 10,886,825

13.02 Residential Mortgage-Backed Securities .......... . 13,620,461 |.. .5,445,462 . 29,728,796 |. 8,251,688 |..

13.03 Commercial Mortgage-Backed Securities ........ . 0 0 0 [ XX [ XXX [ XXX [0 000 [ 0 [.

13.04 Other Loan-Backed and Structured Securities . |. 3,428

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

......... 767140 |

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee 0 [ 767,140 |0 o0 [0 e XXX [ XXX [ XXX [ 767,140

13.08 Unaffiliated Certificates of Deposi . 0 0 0 0 . 0

13.09 Totals B T 15,927,963 |.............. 67,112,539 |............. 22,733,765 |..coennne 8,190,826 |................ 9,357,528 | (V) D.9.0 TN RUNR D,9.0 TN RUN 123,322,621 |.ooeeiiccs 100.0 [oooiicnee 46,000,275

13.10 Line 13.09 as a % of Col. 9 12.9 54.4 18.4 6.6 7.6 0.0 XXX XXX 100.0 XXX 37.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 1,615,906 |.............. 19,308,331 [.coveinns 9,919,141 [, 978,779 ....2,214,710 24,748,019 .o 2001 [, 34,036,867

14.02 Residential Mortgage-Backed Securities .816,041 |... 1,788,968 |.. ..634,321 . 425,709 8,251,688 |. . 4,248,341 |..

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 ...cooveeiieieeieeeeeee s
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

................ 2,510,881

......................... 5.3

2.0

................ 3,998,624
......................... 8.5

3.2

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccceoviiriiininiiineiene
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 ...oooeveiiiiciicicceics
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

................ 6,411,341
................ 9,041,568

................ 4,488,282
................ 5,477,434

10,899,623
25,053,818

................ 5,474,859
......................... 7.1

4.4

.... 1,143,856
............. 1.5

0.9




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES
INSURANCE 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 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES

INSURANCE 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 .............cccovveueuera |oeececeeerenenens 3,066,256 |..eovovoeeceereerrnneeeen 0 [ 3,066,256 |-..voveeececeeeeeereenene
2. Cost of cash equivalents ACQUIFEM .............cccceueveveececueeeeeeeecceeeeeeseseseeaeaeeenas e 28,791,002 |0 o 28,791,002 |.ovoeivereiiciciein
3. ACCIUAI OF DISCOUNL ...t [rnensese s (O TPV | TP (1 T
4. Unrealized valuation inCrease/(deCrease) ..........cuveieereenieeienieneeseeseeseens |oereesieenieein e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........ccueiiiiiiiiiiieieeeeeeee e |oe e (O TPV | TP L1
6. Deduct consideration received on diSPOSAlS .............ccceeeveeeveveverererieiieeeeeiens oeeeeeenenenenns 26,572,888 |.....ocoveerirriieieninn 0 o 26,572,888 |...cocveviiiieeeeine
7. Deduct amortization of Premilm ...........ccoiiiiiiiiiiieii e e 0 Joeeeeeeeeeeereeeeieeees 0 o (01
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveiiiininiiniiciicns 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiieiiciiiiiiiis (O TR | TS L1
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree s 5,284,461 | 0 [ 5,284,461 |.orieee
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo 0 e [V T
12. Statement value at end of current period (Line 10 minus Line 11) 5,284,461 5,284,461

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES
INSURANCE 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

EO1, EO2, EQO3, EO4, E05, EO6



203

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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-
CuUsIP 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
05616M-AE-6 . [BABSN 2015-2 SUB 0 10/20/2030 ....cevvuuneveeennn | eennes Grand Cayman .........ceeeeeenierene fooreeeens CYM........ ....06/02/2022 ... |oeeieen vevinin | 97,078 [ 85,432 [0 [ O | (72,409 O e O | 0 . 84,483 | O e 0.029
44931B-AC-1 .. [ 1CG 2015-1A SUB 0 10/19/2028 |- Grand Cayman ..........cceevenennnns foorennnns CYM........ L 12/19/2022 [ e 211,340 7,025 el 7,025 sl 58,213 Ll (26,083)). 172,040 | O i 0] (36,800)) el O 0.018
50188R-AA-7 .. [LCM 19A SUB 0 07/15/2027 .. . . ....12/08/2022 ... . ceee 0] 6,085 | O 0.012
4699999. Residual Tranches or Interests with U 377,332 101,656 36,225 87,391 (98,462)| 195,405 0 0 53,718 o] XXX
6099999. Total - Unaffiliated 377,332 101,656 36,225 87,391 (98,462)| 195,405 0 0 53,718 0 XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 377,332 101,656 36,225 87,391 (98,462)] 195,405 0 0 53,718 0] XXX

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

$
$..
8.
$
$

coocooo
w
w
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
44931B-AC-1 ..... 106 2015-1 SN = 000 .ooveeeeiiiiiiiiiieieee Grand Cayman ..........ccceeeeinnn |ooeeeees CYM........ Return of Capital ........ceoeevviiiininnnss . 12/19/2022 ..|. 10/19/2023 ..[......... 6,806 |.......... 3,773 |........ 27,048 |......... 5,081 [.oonnenneeeee [V PP P [ PP, 32,546 |............ 32,546 ... [V PP, [ PP, [V (1,369)|
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 6,806 3,773 27,048 5,081 0 25,740 0 32,546 32,546 0 0 0 (1,369)
6099999. Total - Unaffiliated 6,806 3,773 27,048 5,081 0 25,740 0 32,546 32,546 0 0 0 (1,369)|
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals
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ANNUAL STATEMENT

FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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-XT-2 ..... UNITED STATES TREASURY .....ccevvvveieiiiiiiiieeeeeennns o [SIV R (PR U R TA i 1,625,472 |...98.6563 |.............. 1,693,299 [....covvnnnnns 1,615,000 [...ooeerennnnn 1,615,906 |...covvvnnnnens 0 |eeens (2,167) [.eeeevviins 0 foorriiiiiinns [V P 2.000 |...... 1.863 ...06/06/2019 ...|....05/31/2024 ...
91282C-AJ-0 ..... UNITED STATES TREASLRY .. .. SD.. 1,230,000 |...93.3750 |... .1,230,000 |.. .... 1,230,000 O 0 0 [0 0002202250 |- 0.250 ...09/02/2020 ...|....08/31/2025 ...
912820-AJ-0 ..... UNITED STATES TREASLRY .. ...93.3750 |... O 0 0 [0 0000202250 | 0.250 ...09/02/2020 ...|....08/31/2025 ...
91282C-H\-6 ..... UNITED STATES TREASURY .. . 100.9688 |... .. O 0 0 [0 40500 |- 4.485 ....07/26/2023 ...|....07/15/2026 ...
91282C-HM-6 ..... UNITED STATES TREASLRY .. . 100.9688 |... ..323,100 |.... ..320,000 |.. . O e (12) L0 [0 0040500 |- 4.485 ....07/26/2023 ...|....07/15/2026 ...
91282C-JA-0 ..... UNITED STATES TREASURY [ PP 997,952 |. 103.2813 |.....eeneneens 1,032,813 [...ooieeennn 1,000,000 |..eeueeeeennnnss 998,041 [....ceeernnnnnnns 0 fooeeieeeennenn 89 o0 o0 40625 . 4.671 ...10/12/2023 ...|....09/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,198,552 [ XXX 4,121,448 4,190,000 4,189,062 0 (2,091) 0 0 [ XXX XXX XXX XXX
38375U-B0-2 ... |GNR 2013-0240 Bl - CMO/RMBS .......cevvvmnreeemmnnnnneefons vunvnnnnns |3 ......... | 1A e (140,751)]....2.7725 |oeevveniieeennnn 12,787 [ [V 19,291 [oooiiiiiinnnnnn [V (30,243) |- evveneeeennn (U [ 1.343 |..... 10.220 ...02/26/2014 ...|....09/20/2063 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed

Securities (140,751)] XXX 12,787 0 19,291 0 (30,243) 0 0 XXX XXX XXX 516 34,782 XXX XXX
0109999999. Total - U.S. Government Bonds 4,057,801 | XXX 4,134,235 4,190,000 4,208,354 0 (32,334) 0 0 XXX XXX XXX 22,904 70,507 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
68609T-HV-3 ..... |OREGON ..................................................................... |2 ......... | 1B FE |t 179,608 |. 100.4060 |........cccennnnn 170,690 [..oovvvnnnnnens 170,000 |.eveeneeeennnn 174,860 |oevenneeennnnd (V] R (1,000) f-eeeeemnnnaees (U [ 4.250 |...... 3.570 [ D ooeies foreeiiiiieieees 602 ...11/01/2018 ...|....06/01/2049 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 179,608 [ XXX 170,690 170,000 174,860 0 (1,000 0 0 [ XXX XXX XXX 602 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 179,608 | XXX 170,690 170,000 174,860 0 (1,000) 0 0| XXX XXX XXX 602 XXX XXX
605350-L4-0 MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... .. 1.AFE ..|... .. 514,530 |. 104.5280 |... 522,640 |.... . 500,000 |.. ...513,948 0. ...07/07/2028 ...|....12/01/2053 ...
645791-CZ-5 . NEW JERSEY ENVIRONMENTAL |NFRASTRUCTURE .. 1.LAFE .. 169,649 |. 104.0030 |. ..156,005 |. . 150,000 156,017 |.. .0 ....08/30/2017 .. 09/01/2026
645791-CZ-5 . NEW JERSEY ENVIRONMENTAL [INFRASTRUCTURE . .. 1.AFE .. . 104.0030 |. ..130,004 |. ..125,000 130,017 |.. .0 ....03/30/2017 .. 09/01/2026 ...
896221-AD-0 ..... [ TRIMBLE CNTY KY ENVIRONMENTAL FACS REV . 2 .. 1.F FE .. . 101.5330 |. ..1,015,330 |. .1,000,000 .1,000,000 |.. .0 ...05/18/2017 .. 06/01/2033 ...
91743P-EU-5 ..... UTAH HSG CORP .. 1.B FE ..|... . 107.6020 |.............. 1,070,065 |.... ..994,465 |.. ,017,916 0. ....06/31/2023 ...|....06/21/2053 ...
91743P-EV-3 ..... UTAH HSG CORP . B .. 1.BFE ..|... . 108.2000 |... ..538,185 |.... ..497,398 |.. ....507,985 0 . ....06/29/2023 ...|....07/21/2053 ...
97712D-E2-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV .. ]..SD.. ]2 ceeeeeen | 1D FE L ...99.6630 |... 996,630 |.... .1,000,000 |.. ... 978,780 0. ...11/30/2017 ... |....08/15/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 4,428,858 4,266,864 4,304,664 0 134,663 XXX XXX
3133N3-VG-6 ..... FH REBO15 — RMBS ....eevveniiiiiiiiiiiiciiineccccenie fo e | s L R 1A ... ...90.3633 |.....oouniinnns 149,088 [o.eviviivnnnnnns 164,932 |ooeeviiiiinnnnn JLGICTRT: U RN | I PP ) N AN o I NP | B RO (00 I IO 0 1< I 10/\ R Y- ) I A, 5,773 |....10/18/2019 ...|....09/01/2049 ...
31400C-DT-0 ..... FN CA4613 = RMBS ......cevvuiiiirinnnanneemnnnanneereenns fone ven [ nnnnes 4 s | 1.A ... L..90.3471 [ 133,596 |.oevvvnnnnaenns 147,870 |eeveeiieeennn 149,374 |.ooooeeeienen0 o (38) |0 o0 000280500 |l 8370 [MON coeet v 431 [ 5,175 |....11/07/2019 ...|....11/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities XXX 0 XXX XXX
041083-VB-9 ..... ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M ............ .. 1.BFE .. ...96.3620 0 ....06/12/2013 ...|....07/01/2043 ...
20775C-55-9 ... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ...98.8390 |... 0 . ...10/09/2019 ...|....11/15/2043 ...
296122-Us-1 ... ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA . .. 1.AFE ..|... . ...92.2490 |... 0. ...08/20/2014 ...|....08/01/2044 ...
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS B .. 1.BFE ..|... ... 15,413 |. 100.0470 |... 0 . ....09/11/2015 ...|....04/15/2025 ...
3137HB-2V-5 ... FRETE ML-19 AUS - CMBS/RMBS . I L .. 1.B FE ..|... .. 453,386 |...96.8020 |... . ....453,752 0. . 117165/2028 .. ... 12/25/2036 ...
31397P-PL-8 ..... FHV MO12 A1A - CMBS/RMBS N .. 1.BFE ..|... .. 959,959 |...97.1810 |... 855,698 |.... ....959,511 0 . ....06/15/2022 ...|....08/15/2051 ...
45129Y-86-4 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . 2. .. 1.B FE ..|... . 100.1130 |... 315,35 |.... ....340,855 0. ....10/04/2019 ...|....01/01/2050 ...
45201Y-M8-7 ..... ILLINOIS HSG DEV AUTH REV - RMBS 2 ... .. 1.CFE ..|... ...99.0210 |... 405,986 |.... ....418,744 0 . ...03/11/2020 ...|....08/01/2046 ...
54627D-BX-8 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . 2 1AFE .. ...90.4880 |. ..199,104 |. .220,033 |.. .0 ....04/18/2017 .. 11/01/2038
5741R-18-6 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . 2 .1.BFE .. ...97.0730 |. ..213,561 |. .219,998 |.. .0 ....04/07/2017 .. 09/01/2048
594654-GD-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2 .1.CFE .. ...99.3050 |. ..273,089 |. .289,178 |.. .0 ...10/09/2019 .. 06/01/2080 ...
604160-GH-1 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 ... .. 1.AFE ..|... .. 125,984 |...89.4010 |... ...126,082 0 . ....03/30/2017 ...|....04/01/2046 ...
604160-JD-7 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... 1,835,724 |...86.5410 |... ,835,724 0. ...1171072021 ... |....12/01/2051 ...
612120-BB-0 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG - R .... L2 .. .. 1.BFE ..|... ... 97,326 |...99.2680 |... 0 . ....08/30/2017 ...|....12/01/2042 ...
658207-TX-3 ..... NORTH CAROLINA HSG FIN AGY HOMEQWNERSHIP .... 2. .. 1.B FE ..|... ..510,000 |...96.5700 |... ....510,003 0. ....05/17/2017 ...|....07/01/2037 ...
708790-RC-9 ... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... L2 ... .. 1.BFE ..|... 1,000,377 |...96.3500 |... ...994,463 0. ...02/17/2022 ...|....10/01/2052 ...
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ANNUAL STATEMENT

FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
83712D-UH-7 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .......coouufers von] vunnnns 2 i LLAFE L 181,603 |...96.5470 |......veeeennnn 168,957 [oiiinnnnnnnns 175,000 |oevveeniieiinnnnn 176,319 [oooiivviineenn0 o (540) [0 feinll0 s 4.000 |...... 4.000 |JJ ....... ....06/25/2015 ... [....07/01/2037 ...
83756C-TX-3 ..... SOUTH DAKOTA HSG DEV AUTH - RMBS ... vee |- 1LAFE ). .. 223,148 |...99.4910 |... . 210,000 |.. 213,992 |0 [ (3,202) |0 [0 4.000 |...... 3.291 [MN ...... ....12/12/2017 ...|....05/01/2039 ...
91743P-AK-1 ..... UTAH HSG CORP - RMBS |- 1B FE ... .. 194,106 |...95.9710 |... . 184,616 |.. 185,650 |oeeeeiiiiinnn0 e (18,131) o0 [0 3.500 |...... 3.040 [MON ..... ....08/13/2014 ...|....08/21/2044 ...
983220-MJ-3 ..... WYOMING CMNTY DEV AUTH HSG REV - RMBS .........coeeeecfoun ooe L ABFE s 965,000 |. 100.3120 |.................968,011 [................. 965,000 [.....cccennnnnnns 964,986 [......ocieeeen0 foeieiiiienees () o0 o0 e 3.450 |...... 3.450 (D ....... ...04/26/2017 ...|....12/01/2032 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 9,039,807 | XXX 8,379,172 8,809,521 8,953,819 (50,645) XXX 53,265 234,198 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 13,680,261 | XXX 13,090,663 13,389, 186 13,574,436 (54,613) XXX 78,914 379,809 XXX XXX
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... .. 394,835 |...86.0332 |... ... 500,000 |.. 414,183 o0 e 15514 0 0l 10985 6.317 ....00/27/2022 ...|....08/19/2028 ...
05580M-82-7 ..... B RILEY FINANCIAL INC ... .. 2.APL ... ,000,000 |...17.7200 |... .1,000,000 |.. JLOLVLVJ[V[VIR R | R FORON | N AR | N RPN | I R 8. {1 I AN 0.055 ....03/25/2021 ...|....03/31/2026 ...
05684B-AB-3 ..... BAIN CAPITAL SPECIALTY FINANCE INC ... .. 2.CFE ..|... .. 991,960 |...92.9058 |... .1,000,000 |.. 996,327 |vvveeeeeeennnn0 e 1,594 |0 [0 ]l 2,950 . 3.125 ....08/03/2021 ...}|....03/10/2026 ...
06406R-BM-8 ..... BANK OF NEW YORK MELLON CORP .. 1.F FE ..|... ,000,000 |. 106.0610 |... .1,000,000 |.. JLOLVLVJ[V[VIR R | R FOPRRN | N AR | N RPN | I RN 7.3 AN 5.835 ....10/18/2022 ...|....10/25/2033 ...
09261H-AT-4 ..... BLACKSTONE PRIVATE CREDIT FUND ... N L, .. 2.CFE ..|... .. 998,590 |...98.1827 |... .1,000,000 |.. ...999,424 |0 [ 445 0 [0 ]l 40700 4.749 ...03/17/2022 ...|....03/24/2025 ...
09261X-AB-8 ..... BLACKSTONE SECURED LENDING FUND .. 12 .. 2.CFE ..|... .. 987,910 |...91.3043 |... .1,000,000 |.. L2993,818 |0 [ 2,199 |0 0 002,750 2.990 ....03/09/2021 ...|....09/16/2026 ...
09581J-AA-4 ..... BLUE OWL FINANCE LLC .... 12 .. 2.BFE ..|... ...82.3385 |... .1,000,000 |.. 990,170 [eooeeeeeereeeend0 e 1,149 0 0 30125 3.275 ....06/03/2021 ...|....06/10/2031 ...
114259-AV-6 ..... BROOKLYN UNION GAS CO ... 1,2 L2.AFE .. ...97.5832 |. .1,000,000 .1,000,000 |.. .4.632 ....08/02/2022 .. 08/05/2027
12325J-AJ-0 . FRANKLIN BSP LENDING CORP . 1,2 .2.CFE .. ...92.2733 |. .1,000,000 .990,497 |.. .3.316 ....08/24/2021 .. 03/30/2026
125491-AN-0 . Cl FINANCIAL CORP ........... 1,2 .2.BFE .. ...78.68%4 |. .1,000,000 .759,196 |.. e 1741 ...05/11/2023 .. 12/17/2030 ...
13607L-WV-1 ..... CANADIAN IMPERIAL BANK OF COMMERCE 12 .. 1.F FE ..|... . 104.3172 |... ... 500,000 |.. ..500,000 |-eeeeeieeeeennn0 o0 0 0 .. .5.986 . 5.986 ....09/27/2023 ...|....10/03/2028 ...
19828T-AA4 ... COLUMBIA PIPELINES OPERATING COMPANY LLC . 12 .. 2.AFE ..|... . 103.5945 |... .1,000,000 |.. 999,993 [..oovvviiieennnd0 o 1 [0 0 [5.927 5.927 ....08/02/2023 ...|....08/15/2030 ...
20454P-AA-1 ... COMPEER FINANCIAL, FLCA .. 2.BFE ..|... ...84.5111 .1,000,000 |.. ,000,000 f.oeeeeeiiiieeen0 v e l0 002,750 |- 2.750 ...05/12/2021 ...|....06/01/2031 ...
225401-8G-2 ..... UBS GROUP AG . .. 1.G FE ..|... . 105.3711 |... . 500,000 |.. +..500,000 |eeeeiiiiiinnnn0 fooniiii 0 0 00062301 Ll 6.299 ....09/18/2023 ...|....09/22/2034 ...
247030-BJ-9 ... DELL INTERNATIONAL LLC . 12 .. 2.BFE ..|... . 102.3573 |... . 500,000 |.. 499,818 |0 e 48 0 [0 ] 50250 5.260 ....01/09/2023 ...|....02/01/2028 ...
37045X-DII-3 ..... GENERAL MOTORS FINANCIAL COMPANY INC . 12 .. 2.BFE ..|... . ...99.8862 |... .1,000,000 |.. 999,166 |veeenieiiinnnn0 [ 229 0 el l01400.5.000 5.028 ....06/06/2022 ...|....04/09/2027 ...
40434L-AN-T7 ..... 12 .. 2.BFE ..|... .. 998,410 |. 100. 1617 |... .1,000,000 |.. 102998,837 |veeeieeeeenn0 o288 0 0 40750 4.782 ...06/06/2022 ...|....01/15/2028 ...
42250P-AE-3 HEALTHPEAK PROPERTIES INC . 12 .. 2.AFE ..|... .. 499,415 |. 101.0746 |... 505,373 |.... ... 500,000 |.. 499,437 0 [ 22 0 000050200 5.266 ....01/09/2023 ...|....12/15/2032 ...
44891A-CG-0 ..... [HYUNDAI CAPITAL AMERICA 1. L2.AFE .. 997,520 |. 100.6109 |. ..1,006,109 |. .1,000,000 997,918 |.. .5.741 ...06/21/2023 .. 06/26/2026
44891A-CN-5 . HYUNDA| CAPITAL AMERICA 1,2 L2.AFE .. 499,680 . 103.4916 |. ..517,458 |. . 500,000 .499,696 |.. .6.115 ....09/18/2023 .. 09/21/2028
45005*-AB-6 . IRG INDUSTRIAL LLC .... .. 2.CFE .. 000,000 |...89.9010 |. ..1,798,020 |. .2,000,000 ,000,000 .. .4.020 ....08/03/2021 .. 03/02/2028
49338C-AD-5 ..... [KEYSPAN GAS EAST CORP .....ccevvvnviiiiiinniniiiiinnnns [oon o 1.2 L2.AFE .. 500,000 |. 102.0172 |. ..510,086 |. . 500,000 500,000 |.. .5.994 ....03/01/2023 .. 03/06/2033 ...
55903V-AZ-6 ..... [WARNERMEDIA HOLDINGS INC N L .2.CFE .. ,000,000 |...97.8263 |. ..2,934,789 |. .3,000,000 ,000,000 .. ......3.636 ...08/09/2022 .. 03/15/2025 ...
595112-BZ-5 ..... MICRON TECHNOLOGY INC 12 .. 2.CFE ..|... .. 999,330 |. 104.0495 |... 1,040,495 |.... .1,000,000 |.. 999,375 |ovvveivieeennnn0 oo 46 |0 [0 L BL8TE L 5.884 ....02/06/2023 ...|....02/09/2033 ...
63111X-AH-4 ..... NASDAQ INC .. e e [ e 1,2 e .. 2.BFE ..|... .. 998,010 |. 102.6729 |... .1,000,000 |.. 998,190 |eveiiieeeennn0 e 180 0 0 ]l 50350 5.3% ....06/22/2023 ...|....06/28/2028 ...
639057-AF-5 ..... NATWEST GROUP PLC .. [CRR—. 2 i .. 1.G FE ..|... .. 471,035 |. 100.5057 |... ... 500,000 |.. 476,088 0 [ 4169 0 0 ] 50516 6.708 ....10/14/2022 ...|....09/30/2028 ...
639057-AJ-7 ..... NATWEST GROUP PLC (V- 2 e .. 1.G FE ..|... ,000,000 |- 100.8795 |... .1,000,000 |.. ,000,000 f.oeeeeeiiiieeen0 e feiiiiil0 feeiiil0 L5847 | 5.844 ...02/27/2023 ...|....03/02/2027 ...
649840-CV-5 ..... NEW YORK STATE ELECTRIC & GAS CORP ......cevvunvvvvnns foon ven ] unnnns 1,2 e .. 1.G FE ..|... .. 998,410 |. 105.0449 |... 1,050,449 |.... .1,000,000 |.. 998,469 |...eevvrvvennnn0 foeviiiiinn 89 |0 [0 00 5850 Ll 5.850 ....08/03/2023 ...|....08/15/2033 ...
69506Y-SC-4 ..... BANC OF CALIFORNIA .... .. 3.AFE ..|... ..200,000 |...86.5000 |... 173,000 |.... ... 200,000 |.. 173,000 |.........(27,000) [..cceeerreeaeeen0 vl o0 1000030250 . 3.251 ....04/27/2021 ...|....05/01/2031 ...
74930B-AG-0 ..... RBB BANCORP ....... .2.BFE .. ,000,000 |...70.0370 |. ..700,370 |. .1,000,000 .1,000,000 |.. .4.001 ....03/23/2021 .. 04/01/2031 ...
758750-AE-3 ..... REGAL REXNORD CORP . .2.CFE .. . 102.1941 ..510,971 |. . 500,000 .499,649 |.. .6.314 ....01/09/2023 .. 02/15/2030
845011-AF-2 ..... SOUTHWEST GAS CORP .... L2.AFE .. . 103.1084 |. ..1,031,084 |. .1,000,000 .998,927 |.. .5.831 ... 11/20/2022 .. 12/01/2027
86275#-AA-1 ... STRATEGIC CR OPP 4.25 04/01/2026 ..2.BPL .. ...93.3193 |. ..933,193 |. .1,000,000 .1,000,000 |.. .4.253 ....08/31/2021 .. 04/01/2026
866677-AJ-6 ..... SUN COMMUNITIES OPERATING LP ... s .2.CFE .. . 100.9078 |. . 500,000 498,742 |.. ......5.736 ....01/09/2023 .. 01/15/2033 ...
87264A-CY-9 ..... T-MOBILE USA INC 2 s .. 2.BFE ..|... . 100.6030 |... . .1,000,000 |.. +...998,352 |oeeeiiiieeennnn0 e 82 0 [0 ]l 50050 5.072 ...02/06/2023 ...|....07/15/2033 ...
876030-AC-1 ..... TAPESTRY INC ..oeviiiiiieiceiiieeeccnnineeecvvvieee o een [ e [Tl .. 2.BFE ..|... . 103.6745 |.........ennn. 1,036,745 |.... .1,000,000 |.. +..998,088 |ueviiiiiiinnnn0 e 88 0 [0 00072000 7.074 ....11/15/2023 ...|....11/27/20%6 ...
92345Y-AH-9 ... VERISK ANALYTICS INC . 12 .. 2.BFE ..|... s . 106.7322 |..ceevnnnnnnns 1,067,322 |.... ,000,000 .. 2991,038 |eeeeieeeeen0 e 848 0 0 57O 5.877 ....08/02/2023 ...|....04/01/2033 ...
92840V-AL-6 ..... VISTRA OPERATIONS COMPANY LLC ...evvvvvvvvvvvnnnniniinns fone ven | nnnnns 1T L2CFE e 499,040 [...99.0445 |..........oennnn. 495,223 |..oiiiiiinnnnn 500,000 |..eevvvnnniinens 499,545 [0 o314 [0 0 L5125 5.195 ...05/10/2022 ... |....06/13/2025 ...
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950810-AA-9 ..... WESBANCO INC ...uuiiviirnniiiiininniiiiinnnnnnscrnnnnns fone ven | nneens 2,5 ... L2BFE | 2,000,000 |...82.7219 |.....coonnens 1,654,438 |....ooevnnnens 2,000,000 |..eeeunnnnnnns 2,000,000 |.eeeeuniiiinnns [ [ [ 0 )...... 3.750 |...... 3751 A0 v fooiiiiniinns 18,750 [.oivvveennnnnns 75,000 [....03/18/2022 ...|....04/01/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 36,243,620 | XXX 34,987,857 36,700,000 36,267,904 XXX XXX XXX 439,435 1,214,278 XXX XXX
03464T-AA-7 ..... AOMT 2022-3 A1 - RMBS vee |- 1LAFE ). 2,371,705 |...93.2404 |... ..2,410,231 |.... .2,584,965 |.. 2,378,438 o0 e 6,738 [0 [0 e 4.000 . .8, . 34,466 |....08/03/2023 ...|....01/25/2067 ...
05949C-HM-1 ... BOAMS 2005-1 1A1 - CMO/RMBS . |- 4.CFM L .. 135,558 |...89.0860 |... 148,806 |oeeeniinnnnn.. 132,565 [l (8,122) | 5,452 [0 |0 [ 6.087 ....07/22/2013 ...}|....10/25/2035 ...
059522-AA-0 ..... BAFC 2007-C 6A1 - RMBS L TAFRM ... ...96.7750 |... A5 88,168 [0 e (LTBE) [0 0 e 5.892 ....02/25/2016 ...|....05/20/2047 ...
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RMBS .... LA e ...81.9688 |... .2,390,502 |.....eeeeenn 2,296,096 [oiiiiiiiiiinnn0 il 873 [0 0 2.500 ....02/10/2022 ...|....06/26/2051 ...
07386H-VS-7 ..... BALTA 2005-7 2A1 - CMO/RMBS ... L TAFRM ... ...59.1320 |... LT37,421 | 417,858 |0 e 4,698 |0 0 e 4.730 ....02/22/2016 ...|....09/25/2035 ...
10569F-AA-6 ..... BRAVO 2022-NQM1 A1 - CMO/RMBS . .. 1.AFE ..|... ...93.6849 |... .. 1,352,401 |.... . 1,443,564 |.. 450,976 |ovveniiiiiinnn0 o 22,852 o0 [0 e 3.626 ....03/15/2022 ...|....09/26/2061 ...
12530B-AA-7 ... CFMT 2021-3 A - CMBS .. 1.AFE ..|... .. 1,091,870 |...97.3100 |...eeennnneens 1,062,500 |.... ,092,210 eeeeeeeeeneend0 [ (1,337) |0 o0 e 1.151 ...10/22/2021 ...|....10/27/2031 ...
12659Y-AA-2 ..... COLT 2022-3 A1 - CMO/RMBS . .. 1.AFE ..|... .. 1,691,388 |...94. 1175 |.....eennnnens 1,591,908 |.... P07 R | R (1510 R | RPN | B FRN 3.901 ....08/17/2022 ...|....02/25/2067 ...
12669G-R4-5 ..... CWHL 2005-15 A8 - CMO/RVBS .. L TAFRM ... .. 191,418 |...55.7742 |... 141,086 |0 e (3,818) o0 [0 5.500 ....07/19/2013 ...|....08/25/2035 ...
17030E-AA-5 ... CHNGE 2022-3 A1 - RMBS ... 1FFE .. ...98.0017 |. 413,178 .. .5.000 |.. ...06/24/2022 .. 05/25/2067
17307G-4H-8 ..... CMLTI 2006-WF1 A2C - RMBS C1LARN L ...49.8665 |. ..27,603 |.. .6.098 ....03/22/2006 .. 03/25/2036 ...
17307G-E8-7 ..... CMLTI 2005-8 14A - CMO/RMBS . CARN L ...92.8025 |. . . .335,350 |.. ......4.261 |.. ...03/23/2016 .. 10/25/2035 ...
31739P-AA-5 ..... FASST 2022-S3 A1 - CMO/RMBS ... 1. ...91.8438 |... 439,388 |.... 56,702 o0 e 13,589 0 [0 2.000 ...06/21/2022 ...|....06/25/2052 ...
32052(-AB-1 ..... FHASI 2006-AR2 2A1 - CMO/RVBS . ...65.7273 |... 625,860 |.... L A87,01 0 [ (17,140) |0 [0 5.048 ....06/20/2015 ...}|....07/25/2036 ...
32113J-CG-8 ..... FNLC 2005-4 A4 - RVBS ...95.3773 |... 830,541 |.... L B44671 |0 e 1888 0 [0 6.250 ....01/23/2015 ...}|....02/25/2036 ...
36169K-AA-4 ... GCAT 2022-NQM2 A1 - CMO/RMBS .. ...96.2750 |... .. 794,118 |.... L TT7,262 0 e 2,168 0 [0 4.210 ...08/02/2023 ... |....02/25/2067 ...
362341-4F-3 ..... GSR 2006-AR1 3A1 - CMO/RMBS ... . 102.7924 |... 24,865 |eeeeiieeeeen 28,190 [ 21532 0 [ 2,135 0 [0 4.627 ....08/26/2014 ...|....01/25/2036 ...
362341-FN-4 ... GSR 2005-AR4 3A5 - CMO/RMBS . ...70.5294 |... 125,964 |.... 131,592 |0 [ 1,220 0 [0 4.49% ....03/16/2016 ...|....07/25/2035 ...
362480-AD-7 ..... GSCC 2006-2 A1 - RMBS ...96.3920 |... 143,029 |.... 130,497 o0 e 8785 0 [0 5.578 ...02/25/2016 ...|....05/25/2036 ...
452766-AA-6 ..... IMPRL 2022-NQM1 A1 - CMO/RMBS ... ...88.4745 |... 709,775 |.... L B78,946 |0 [ 1,808 0 0 2.493 ....11/08/2023 ...|....02/25/2067 ...
45276N-AA-9 ..... IMPRL 2022-NaM4 A1 - RMBS ... ...97.7337 |. ..430,025 |. 415,511 |.. 4.767 |.. ....09/26/2023 .. 06/27/2067
45660L-CK-3 ..... INDX 2005-AR2 1A1 - CMO/RVBS ...72.6320 |. ..634,636 |. .637,451 |.. .6.150 ...02/16/2016 .. 02/25/2035
46637U-AA-5 ..... JPTEP 2012-3 A - CMO/RMBS . . ...91.6681 ..238,755 |. .252,830 |.. .3.000 |.. ....12/10/2013 .. 10/27/2042
46637V-AA-3 ..... JPTEP 2012-2 A = CMO/RMBS .....ovevviineiiiiiiiieeeees feen e ...92.0280 |. 385,686 417,463 .. .3.000 |.. ... 11/25/2013 .. 09/17/2042 ...
46639A-AA-7 ... JPTEP 2012-5 A = CMO/RMBS .....oeeeeeeeeeeeeeeneeeees feen e .. 88.1007 |. ..223,293 244,927 |.. ......2.500 |.. ...08/11/2014 .. 12/27/2042 ...
46654C-AE-5 ... JPMNMT 2021-INV7 A2A - CMO/RMBS ... ...81.8603 |... 696,062 |.... . ....815,247 . 0 e 2.500 ....02/10/2022 ...|....02/26/2052 ...
46655G-AB-1 ..... JPMNMT 2022-4 A2 - CMO/RMBS .. ...88.4320 |... ,593,070 |.... A, ,692,942 ....881 | POV PO 3.500 ...04/27/2022 ...|....10/25/2052 ...
46657B-AA-2 ..... JPMMT 23DSC2 A1 - RWBS ...98.3263 |... 473,856 |.... 465,253 .. 970 | 0 e 5.250 ....08/14/2023 ...|....11/25/2063 ...
47232C-AH-7 ... JVAC 2009-R1 4A2 - CMO/RMBS ... .. 86.1601 |... 269,072 |.... . .. 289,721 ... (2,320) | POV PO 3.940 ....02/23/2016 ...|....06/21/2037 ...
585490-AC-9 ..... MELLO 22INV1 A2 - CMO/RVBS ...83.6538 |... .1,780,008 |.. ,759,989 |.oeiiviiiiiennd0 [ (839) [0 el [ 3.000 ....02/10/2022 ...|....03/25/2052 ...
64831U-AA-2 ..... NRZT 22NQM4 A1 - CMO/RMBS . . 100.4134 |... ...840,639 |.eeeeiiiieeenn0 el 810 |0 [0 | 5.000 ...09/19/2023 ...|....07/25/2062 ...
69374X-AA-8 ..... PSNMC 2019-2 A1 - CMO/RMBS . ...98.1569 |. .3.500 |.. ....10/08/2019 .. 10/25/2049 ...
69377E-AA-T ..... PRPM 22INV1 A1 - RMBS ... ...97.6668 |. .4.400 |.. ....06/23/2022 .. 04/25/2067
TA3BTM-AA-T ... PFMT 21J1 A1 - CMO/RMBS ...81.3141 .2.500 |.. ...09/29/2021 .. 10/25/2051
749357-AA-T ..... RCKT 191 A1 - CMO/RMBS . ...88.2905 |. .3.500 |.. ....10/11/2019 .. 09/27/2049
T4968R-AA-3 ..... RPIT 2019-1 A - CMO/RMBS .. ...87.9105 |. 2,750 .. ....10/09/2019 .. 10/25/2063 ...
74978B-AA-6 ..... RAAC 2007-RP3 A - CMO/RVBS .. ...93.9938 |... L8 0 [ 2174 0 [0 5.850 ...08/06/2014 ...|....10/25/2046 ...
761118-FI-5 ..... RALI 2005-QA9 N41 - CMO/RVBS .. . . ...86.7772 |... ... 284,830 |...ooo.... (7,466) ...t 3,723 |0 0 4.744 ....02/24/2016 ...|....08/25/2035 ...
76971E-AA-2 ..... RBIT 20HB1 A1 - ABS 1.A FE . .. 981,032 |...94.7219 |... 981,083 |0 o0 0 0 1.719 ....10/14/2020 ...|....10/25/2050 ...
T8434K-AA-5 ..... SGR 222 A1 - CMO/RVBS 1.AFE. .. 884,261 |. 101.8175 |... ....888,452 |..oiiiiiinnn0 [ 175 0 0 5.353 ...07/29/2022 ...|....08/25/2062 ...
81748J-AA-3 ..... SEMT 2019-4 A1 - CMO/RMBS e [ e LA .. 141,103 |...88.6105 |... 141,885 0 [ (85) |0 [0 | 3.500 ....10/08/2019 ...|....11/25/2049 ...
863579-UL-0 ..... SARM 2005-15 1A1 — CMO/RMBS ........eevvivivnnnnninnnns fooe venfunnnnns 4. AR e 384,229 |...57.1305 274,095 |..ooeereennnnn0 oo 4,238 0 0 4.635 ...02/12/2016 ...|....07/25/2035 ...
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86358R-DX-2 ..... SASC 2001-SB1 A5 — RMBS ......evvnniiiiiiiiiiiiiiiiinnns AR e 53,586 |...74.1538 |[......coevnnens A23 [ 57,210 [ooeiiiiiiiins 48,791 [0 i (R E-T0 N (SRR | R FORRN | N 3.375 MON ooes [ (] 1,931 [....05/16/2002 ... |....08/25/2031 ...
927958-AA-6 ..... VISIO 231 A1 = RMBS ..oeeeeiiiiieiie e eenii e eeennes L LAFE s 908,761 ]...99.9833 |........eeeeens 908,611 [..oieeeennnnnns 908,762 [...oeeeeennnnnnns 908,772 [ooeeieeeenneeenn0 e M0 o0 s 6.314 L0 P 4,782 |oeeeenee 43,034 |....03/17/2023 ...|....03/25/2058 ...
1029999999. Subtotal - Bonds - Industrial and Miscella s (Unaffiliated) -

Residential Mortgage-Backed Securities 29,294,492 | XXX 27,642,026 31,388,350 28,966,915 XXX XXX XXX
000823-AJ-3 ..... ABPCI I1 A1 = CD0 ovvvvveiiiiiiie e LLAFE e 1,000,000 |...99.9091 |.....cevvvnnnnnns 999,091 [...ccvvvnnnnns 1,000,000 [..eeveevennnnn 1,000,000 [oeeeneerevnnnnna fooviiiiiiinn0 o0 [0 e 7.217 ....02/19/2021 ...|....04/20/2032 ...
00180A-AA-T7 ..... AMSR 2020-SFR1 A - CMBS ... |- TAFE L ...95.0801 |... 1,998,083 |.. e 1,993,981 [0 e (1194) [0 [0 e 1.819 ....03/04/2020 ...|....04/17/2037 ...
03235T-AA-5 ..... ACEF 2014-1 A - ABS |- 5.BGI ... .. 60.0000 |... ..650,652 |.................390,391 |.........(65,899) |......... 127,731 |.cccoeriiiiniinn0 fooriiiiiiiinnnn 0 e 8.000 ....08/10/2015 ...|....12/20/2024 ...
03881C-AA-9 ..... ARCLO 2021-FL1 A - CMBS ... .. 1.AFE ..|... ...99.5000 |... 852,207 |eeeenieeeeeennn852,207 feeeeiiiiienl0 o0 0 0 e 6.446 ...02/18/2021 ...|....12/17/2035 ...
05377R-HC-1 ..... AESOP 235 A - ABS .. 1.AFE ..|... . 101.2531 |... .1,000,000 |.. 995,471 |0 e (A372) |0 [0 5.780 ....06/24/2023 ...|....04/20/2028 ...
05553E-AA-T7 ..... BFNS 221 A - CDO .. 1.DFE ..|... ...93.9540 |... ... 500,000 |.. 490,115 [oooeeeeeiiiieeen 0 e 3,183 [0 0 e 5.000 . ...07/06/2022 ...|....07/10/2035 ...
05602C-AA-2 ..... BSPRT 2021-FL7 A - CMBS ... .. 1.AFE ..|... ...98.4372 |... .2,000,000 |.. 202,000,000 |..ooeeieiinnnnnn orviiiiiinnd0 0 0 6.79% .. 128,774 |....12/09/2021 ... |....12/15/2038 ...
06759F-AC-0 ..... BABSN 2015-11 B1R - CDO ... .. 1.AFE ..|... . 100.0011 |... 795,000 |oeeevrinneeeennnn795,000 foeenieienniennn0 o0 0 [0 e 7.267 ... 52,895 |....07/23/2015 ...|....10/21/2030 ...
06759F-AE-6 ..... BABSN 2015-11 C1R - CDO .1.CFE .. ...99.9515 |. .2,000,000 .7.627 |.. 140,368 |....07/23/2015 .. 10/21/2030
07336C-AA-1 ..... BDS 22FL12 A - CMBS 1AFE .. ...99.4734 |. N .1,999,981 .7.493 |.. 143,906 |....09/08/2022 .. 08/15/2038
12510H-AP-5 ..... CAUTO 221 A1 - ABS . 1AFE .. ...89.0163 |. 1,241,777 | . 1,395,000 ... 3.350 |.. .46,776 |....03/08/2022 .. 03/15/2052 ...
15674P-AA-5 ... CERB XXXIII A - CDO .. .. 1.AFE ..|... ...98.9979 |... .2,000,000 |.. 422,000,000 |...eeeeemnneenn0 o0 0 o0 e 7.105 .. 131,109 |....06/23/2021 ...|....07/23/2033 ...
233046-AK-7 ..... DNKN 2019-1 A22 - RUBS .. |- 2.BFE ... ...96.2755 |... ..478,750 |.. 463,378 el 0 [ AT 0 0 4.021 . 19,251 |....07/14/2022 ...|....05/20/2049 ...
233046-AN-1 ..... DNKN 211 A2I - RMBS |--2.BFE ... ...90.9062 |... 57784 o0 10,024 0 [0 2.045 . 10,021 |....05/10/2022 ...|....11/20/2051 ...
26827E-AC-9 ..... ECAF | A2 - ABS |- 5.BFE ..|... ...65.0036 |... 413,363 el 18,437 [ 840 |0 0 4.947 ....06/15/2015 ...|....08/15/2040 ...
26857E-AA-6 ..... ELFI 2019-A A - ABS .. |- TAFE L ...91.7691 |... 1 00220,634 o0 e 0 0 2.540 ....10/16/2019 ...|....03/25/2044 ...
32010L-AN-4 ..... NWSTR 161R 1BR - CDO .... .. 1.AFE ..|... ...97.7986 |... 1,004,971 L0 e 27 o0 0 3.353 ....12/17/2019 ...|....01/26/2032 ...
34960J-AS-4 ... FCO 6RR ATR - CDO .. 1.AFE ..|... .. 304,949 |...99.8180 |... 300,529 |-eeveieeeeennnn0 feeeiies (5,549) |0 [0 7.028 ...06/29/2018 ...|....07/10/2030 ...
3B177X-AA-2 ..... GBDC3 1 A - CDO .. 1.AFE ..|... 2,000,000 |...99.0854 |... 202,000,000 [...noeiiiinnnnnn v o0 0 7.255 .. 131,918 |....02/22/2021 ... |....04/15/2033 ...
477600-AC-7 ..... JIMMY 2022-1 A21 - RMBS .2.BFE .. .. 985,000 |...93.2571 .985,000 |.. 4.077 |.. . 40,158 |....08/09/2022 .. 04/30/2052
55281F-AN-0 ..... MCFCL VIT AR - CDO . 1AFE .. 1,500,000 |...99.5438 |. .1,500,000 |.. 7.297 |.. ....06/26/2021 .. 07/20/2033
55283T-AA-6 ..... MF1 2021-FL6 A - CMBS 1AFE .. .. 964,928 |...98.3114 |. . 964,928 |.. .6.573 |.. ....06/10/2021 .. 07/18/2036
56577J-AC-7 ..... MRNON 2021-2 BR - CDO .1.CFE .. 3,000,000 |...97.1589 |. .3,000,000 .3,000,000 |.. L7.705 |.. ....06/28/2021 .. 07/15/2033 ...
58003U-AC-2 ..... MF1 2020-FL4 AS - CMBS . 1AFE .. 1,000,000 |...98.5243 |. .1,000,000 .1,000,000 |.. ee...7.576 |.. ....10/28/2020 .. 12/17/2035 ...
67590A-BR-2 ..... 0CT14 14RR ABR - CDO .... .. 1.AFE ..|... .. 1,000,000 |...99.6510 |... .1,000,000 |.. B O[V[VJ[V[V I R | R AN | N R | B RPN | Y 6.905 ....08/02/2021 ...|....07/16/2029 ...
691204-AG-6 ..... OR Il ATF - CDO .. 1.AFE ..|... ..1,000,000 |...94.1028 |... .1,000,000 |.. ,000,000 f.oeeeeeniieeen0 el o0 0 e 2.750 ....03/06/2020 ...|....04/20/2032 ...
69120T-AA-4 ..... ORTF 2020-1 A1R - CDO ... .. 1.AFE ..|... .. 1,000,000 |. 100.1087 |... .1,000,000 |.. B O[V[VJ[V[V I R | R AN | N R | B RPN | Y 8.444 ....08/07/2023 ...|....10/15/2035 ...
69547Y-AA-8 ..... PATH 231 A - CMBS |- TAFE L ...91.5606 |... .1,000,000 |.. 881,509 |oeeeiiiieeeenn0 e 6,886 o0 [0 3.600 ...09/27/2023 ...|....10/26/2040 ...
72353P-AA-4 ... PIONEER AIRCRAFT FINANCE LTD - ABS ... |- 2.CFE ... ...88.0030 |... 308,810 |.... 2000350,905 |ovvviiiiiiennnn0 e 0 0 3.967 ....06/23/2019 ...|....06/15/2044 ...
74331C-AA-6 ..... PROG 2020-SFR1 A - CMBS ... .. 1.AFE ..|... ...95.2762 |... 948,516 |.... . 2:995,074 |oeeeeiieeeeen0 e (118) 0 [0 | 1.732 ....03/04/2020 ...|....04/17/2037 ...
803169-A0-4 ..... SRANC 3R AFR - CDO .... 1AFE .. ...97.9513 |. ..512,634 |. ..523,356 .523,378 |.. .4.088 |.. ....04/30/2018 .. 06/24/2030 ...
81742L-AA-4 ... SEQI 1 A -CDO ... 1AFE .. . 100.0478 |. ..466,976 |. ..466,753 .466,753 |.. .7.055 |.. ....02/22/2021 .. 04/15/2031
817743-AE-T ..... SPRO 2021-1 A2 - RWBS .2.CFE .. ...85.94%6 |. ..975,000 .975,000 |.. .2.3% |.. ....03/03/2021 .. 04/25/2051
89613T-AA-6 ..... TAH 2018-SFR1 A - CMBS . 1AFE .. ...97.3386 |. ..831,053 .831,053 |.. .3.530 |.. ....04/11/2018 .. 05/19/2037
896160-AA-9 ..... [TCN 2022-SFR1 A - CMBS 1AFE .. ...95.1882 |. .985,311 |.. ......3.856 |.. ....03/23/2022 .. 04/19/2039 ...
92259H-AA-5 ... VCC 234 A - CMBS |- TAFE L . . 102.9013 |... . . 12:994,655 |.oeeiiiieeennn0 e B8 0 0 7.670 ....10/31/2023 ...|....11/25/2053 ...
97988II-AA-9 ..... WDMNT 207 A1A - CDO .. .. 1.AFE ..|... 1,000,000 . 100.0212 |... .1,000,000 |.. BO[V[VJ[V[V I R | R AN | N R | B RPN | Y 7.585 ....11/20/2020 ...|....01/15/2032 ...
98920M-AA-0 ..... ZAXBY 211 A2 - ABS . 4 e | 2.BFE L. .. 977,500 |...85.5836 |... ..977,500 |eevvennneeeennn977,500 fonnniiiiiiee0 o0 0 0 e 3.238 ...05/27/2021 ...|....07/31/2051 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 39,554,273 | XXX 39,194,661 40,890,226 40,201,506 (47,462) 134,181 XXX XXX 333,310 2,047,762 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 105,092,384 | XXX 101,824,543 108,978,577 105,436,324 (90,049) 311,723 30,415 XXX XXX 857,964 4,220,641 XXX XXX




¥'0L3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
35180Y-AB-9 ..... |FRANCHISE GROUP, INC. - INITIAL TERM LOA ............ | ...... | ....... |5 ........... 4BFE .o 791,113 1...79.4000 |......oeunvnnnnns 634,488 |.......ooeeeenn 799,104 [....oiiiinnnnnns 634,488 |........ (134,300) |........... 1,649 |ooooiiiiinnnnnnnd [ 0 ]....10.437 |..... 10.822 |JAJO ... foeeiiiiinnnnns 19,230 |oveeniiiiinns 78,041 |....02/24/2021 ...|....03/10/2026 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 791,113 | XXX 634,488 799,104 634,488 (134,300) 1,649 0 0] XXX XXX XXX 19,230 78,041 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 791,113 | XXX 634,488 799,104 634,488 (134,300) 1,649 0 0 XXX XXX XXX 19,230 78,041 XXX XXX
2419999999. Total - Issuer Obligations 44,944,657 | XXX 43,708,853 45,326,864 44,936,490 (27,000) 41,022 0 0 XXX XXX XXX 487,162 1,391,891 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 29,471,318 | XXX 27,937,446 31,701,152 29,302,159 (15,588) 99,217 30,415 0 XXX XXX XXX 86,647 1,004,331 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 48,594,080 | XXX 47,573,833 49,699,747 49,155,325 (47,462) 83,536 0 0 [ XXX XXX XXX 386,575 2,281,960 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 791,113 | XXX 634,488 799,104 634,488 (134,300) 1,649 0 0 XXX XXX XXX 19,230 78,041 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 123,801,168 | XXX 119,854,620 127,526,866 124,028,463 (224,350) 225,425 30,415 0 XXX XXX XXX 979,613 4,756,223 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ....65,767,017 1B ..$.............. 7,378,342 1C.$.............. 5,707,923 1D .$.............. 1,468,894 1E.$............... 414,183 1F..$............. 2,913,178 1G.$.............. 2,974,517
1B .6,495,970 2B ..$ . 16,116,517 2C..$ 13,048,113
1C 173,000 3B 8 e 0 3C.% ., 0
1D 0 4B..$ 634,488 4C ..$ . 132,565
1E 0 5B..$ e 803,755 5C..$...
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
064058-AH-3 ... [BANK OF NEW YORK MELLON CORP ..........coooe | vevmvvnnins [ evnenns e 1,000,000.000 |....... 1,000.00 |....... 0.000 |... 975,000 |...... 97.500 975,000 |.... ...1,000,000 .... 47,000 ... 12,370 ...0[.. 2.A FE ..|.. 05/12/2020 ..
190750-AE-2 ... [COBANK ACB ....eevvivvivvvnnniiniiinnnnninnninnns | eeeeeeennnn | eeveens forniiiiinnnnnns 1,000,000.000 |....... 1,000.00]....... 0.000 ... 972,500 |...... 97.250 972,500{.... ...1,000,000 ... 72,025 ... (7,500) ...0].. 2.B FE ..|..08/16/2022 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 1,947,500 XXX 1,947,500 2,000,000 16,125 119,025 0 4,870 0 4,870 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 1,947,500 XXX 1,947,500 2,000,000 16,125 119,025 0 4,870 0 4,870 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 of XXX XXX

4509999999 - Total Preferred Stocks

1,947,50

2,000,00

119,025

4,870

4,870

1.
Line
Number

P T T Y S

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 - 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

0

5999999999 - Total Preferred and Common Stocks

Line
Number

1A ....0 1B ..
1B .0 2B..
1C .0 3B..
1D .0 4B..
1E .0 5B..
1F .0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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
91282C-HM-6 ......... UNITED STATES TREASLRY ... .|....07/26/2023 ... [Marketaxess ....325,128 |.. 325,000 |..
91282C-JA-0 ......... UNITED STATES TREASLRY ... ...10/12/2023 ... [Marketaxess ....997,952 |.. .... 1,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 1,323,080 1,325,000
3137HB-2V-5 ......... FRETE ML=19 AUS = CMBS/RMBS ... eeeeeeeee e e e eeee e e e e eene e e e e e e e e e e e enn s e e e e e nnae e e e eemnnn e e e eennnnnnes [ snnnneesennnnnnes [oen 1171572023 ... [CITIGROUP ..eeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e e enna e e e e eennnaneeeeennnnn
605350-L4-0 ......... MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. .|-...07/07/2023 ... |RAYMOND JAMES & ASSOCIATES INC. .. ..
91743P-EU-5 ......... UTAH HSG CORP ....06/31/2023 ... |Stifel, Nicolaus & Co., Inc. ......... .. .... 1,024,060 |.. .... 1,000,000 |..
91743P-EV-3 ......... UTAH HSG CORP .. evuuuiiiiiuit i st ittt e e sttt s e e s e eeui e e e e teaas s e e e eesai s e s s e ssnansesseessnnsseeeesnnnssessessnnnss | anneeeeeesnnnnnes ..06/29/2023 ... [Stifel, Nicolaus & 0., INC. wuuuiiiiiiiuuuiiiiiiiuiiiiiiiiuiiiesiiiuuissessreusnssesreesnnssessessnnssessrssnnnsees |oersnnnsesressnnnseseeessnnneerrees |oonnnseseressnnsseseennnns 510,860 [..oiiiiiiiiiiiiiiiiinnnns 500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,503,355 2,500,000
03464T-AA-7 AOMT 2022-3 A1 - RMBS .. ...08/03/2023 ... [Various ... 2,427,590 |.. ... 2,645,874 |..
05377R-HC-1 ..|AESOP 235 A - ABS .. 05/24/2023 ... | JP Morgan .. . 999,843 . 1,000,000
125491-AN-0 . ..[CI FINANCIAL CORP .. ...05/11/2023 ... |Bank of America Merrill Lynch . 742,980 . 1,000,000
13607L-WV-1 . .| CANADIAN IMPERIAL BANK OF COMMERCE ... 09/27/2023 ... |Bank of America Merrill Lynch .500,000 .500,000
19828T-AA-4 COLUMBIA PIPELINES OPERATING COMPANY LLC . .|...08/02/2023 ... | TORONTO DOMINION BANK LONDON ... ....999,980 |.. ,000,000 |..
225401-8G-2 UBS GROUP AG ...09/18/2023 ... [UBS SECURITIES ....500,000 |.. .500,000 ..
24703D-BJ-9 . .. [DELL INTERNATIONAL LLC . 01/09/2023 ... | WELLS FARGO SECURITIES LLC . 499,775 .500,000
31739P-AA-5 . .. | FASST 2022-S3 A1 - CMO/RMBS . 09/25/2023 ... [Direct ... 1,392 1,392
36169K-AA-4 . ..| GCAT 2022-NaM2 A1 - CMO/RMBS 08/02/2023 ... | BANCO SANTANDER .812,216 . 864,347
42250P-AE-3 ......... HEALTHPEAK PROPERTIES INC . |--..01/09/2023 ... [WELLS FARGO SECURITIES LLC ....499,415 |.. ...500,000 |..
44891A-CG-0 ......... HYUNDAI CAPITAL AMERICA ... .|...06/21/2023 ... | CITIGROUP .... 997,520 |.. ,000,000 |..
44891A-CN-5 ......... HYUNDA| CAPITAL AMERICA ... . |--..09/18/2023 ... | JP Morgan ....499,680 |.. 500,000 |..
452766-AA-6 ......... IMPRL 2022-NQM1 A1 - CMO/RMBS . .|-...11/08/2023 ... | PERFORMANCE TRUST CAPITAL PARTNERS .. ....682,383 |.. ....808,416 |..
45276N-AA-9 ......... IMPRL 2022-NaM4 A1 - RMBS veer|....09/26/2023 ... | GOLDMAN ... 425,407 |.. ...451,061 |..
45660L-CK-3 ......... INDX 2005-AR2 1A1 - CMO/RWBS .. ..|....10/25/2023 ... [Direct ..
46657B-AA-2 ......... JPMNMT 23DSC2 A1 - RWBS . |-...08/14/2023 ... | JP Morgan .. ....481,700 |.. . .
49338C-AD-5 .. .. |KEYSPAN GAS EAST CORP ... ...03/01/2023 ... |J P MORGAN SECURITIES .... ....500,000 |.. 500,000 ..
595112-BZ-5 . .. [MICRON TECHNOLOGY INC 02/06/2023 ... |MORGAN STANLEY CO ... . 999,330 . 1,000,000
63111X-AH-4 . .| NASDAQ INC .. 06/22/2023 ... | GOLDVAN .. .998,010 . 1,000,000
639057-AJ-7 . .| NATWEST GROUP . ....02/27/2023 ... |BANC OF AM ,000,000 ,000,000
64831U-AA-2 NRZT 22NQM4 A1 - CMO/RMBS .|-...09/19/2023 ... [MORGAN STANLEY CO 852,725 |.. 888,545 |..
649840-CV-5 ......... NEW YORK STATE ELECTRIC & GAS CORP ... . |--..08/03/2023 ... MITSUBISHI UFJ SECURITIES .. 998,410 |.. ,000,000 |..
69120T-AA-4 ......... ORTF 2020-1 A1R - CDO .|...08/07/2023 ... [MITSUBISHI UFJ SECURITIES .. ,000,000 |.. ,000,000 |..
69547Y-AA-8 ......... PATH 231 A - CMBS .. ...09/27/2023 ... |NOMURA SECURITIES/FIXED INCONE .... ....874,623 |.. ,000,000 |..
758750-AE-3 . ..| REGAL REXNORD CORP . 01/09/2023 ... [JP Morgan ..... . 499,575 500,000
866677-AJ-6 . ..| SUN COMMUNITIES OPERATING LP 01/09/2023 ... |CITIGROWP ..... . 498,645 .500,000
87264A-CY-9 . ..| T-MOBILE USA INC ... 02/06/2023 ... | DEUTSCHE BANK SECURITIES, INC. .998,270 . 1,000,000
876030-AC-1 ......... TAPESTRY INC veer|-...11/15/2023 ... [MORGAN STANLEY CO ....998,030 |.. ,000,000 |..
92259H-AA-5 .. ..|VCC 234 A - CMBS ..|....10731/2023 ... [CITIGROUP ....999,911 |.. ,000,000 |..
92345Y-AH-9 .. .. | VERISK ANALYTICS INC . . ..|-...08/02/2023 ... [Bank of America Merrill Lynch .. ...990,390 |.. ,000,000 |..
927958-AA-6 ......... VISIO 231 A1 = RMBS ...iiiruuniiiiiuuiiii ittt i s s ittt e e st etsai s e e s reani s e s e eesnnnseseeessnnssesseannnssessessnnnss | nneeeeeesnnnnnes ....03/17/2023 ... | BARCLAYS CAPITAL INC FIXED INC iuuuuniiiiiuuunniiiiiuuuiniisiiiiuineseiissunsessssssassessesssnnseesessnnnseeseeennns 999,999 [..iiiiiiiiiiiiiiiinnn 1,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 24,277,770 25,161,045
2509999997. Total - Bonds - Part 3 28,104,205 28,986,045
2509999998. Total - Bonds - Part 5 997,500 1,000,000
2509999999. Total - Bonds 29,101,705 29,986,045
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX
6009999999 - Totals 29,101,705 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE COMPANY

SCHEDULE D - PART 4

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

I4E

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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
31388K-UG-5 .. | FN 607283 - RUBS .......... ..09/25/2023 . [Paydown .........ceevvviiiiieniiiiiiiiiiiieeenns e 1,609 |oovvveniiiiinns 1,609 ....1,340 |.. 0 ....1,609 |.... L0 ..10/01/2031 .
912828-5K-2 .. |UNITED STATES TREASURY ..10/31/2023 . [Maturity @ 100.00 350,000 .350,000 |.. . 349,633 0 0 ..10/31/2023 .
912828-5P-1 .. |UNITED STATES TREASLRY .. ..11/30/2023 . [Maturity @ 100.00 600,000 .600,000 |.. 0 0 ..11/30/2023 .
912828-Y6-1 .. |UNITED STATES TREASLRY .. ..07/31/2023 . | Maturity @ 100.00 ...550,000 |... .... 550,000 .... 547,551 . 0 .. 0. ..07/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 1,501,609 1,501,609 1,501,332 1,501,578 0 ,501,609 0 XXX
041083-VB-9 .. | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M ... ..12/01/2023 . [Paydown ..61,813 |.. 0 ...61,813 |.... L0 ..07/01/2043 .
20775C-58-9 ...| CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... ..11/15/2023 . [Cal| @ 100.00 . 159,809 0 ..158,515 |. 0 ..11/15/2043 .
206122-US-1 ...| ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA . ..12/01/2023 . [Paydown . 43,364 0 43,364 |. 0 ..08/01/2044 .
3133N3-VG-6 .. |FH RE6015 = RMBS .......cevvvvvvririiiiiiiiiiiinnns [ oo ..12/01/2023 . [Paydown ... .. 20,118 |.. 0 ..19,915 |.... L0 ..09/01/2049 .
31350A-BR-8 .. | FEDMFH 151034 A - CMBS ..04/17/2023 . [Call @ 100.00 .. ..5,000 |.. 0 L0 ..04/15/2025 .
3137HB-2V-5 .. | FRETE ML-19 AUS - CMBS/RWBS . ..12/01/2023 . [ Paydown 0 L0 ..12/25/2036 .
31397P-PL-8 .. | FHM MO12 A1A - CMBS ... ..12/01/2023 . [Paydown ... . . . . 0 L0 ..08/15/2051 .
3140QC-DT-0 .. | FN CA4613 - RWBS . ..12/01/2023 . [Paydown ... ..16,574 |... .. 16,747 |.. 0 L0 ..11/01/2049 .
346668-DK-9 .. | FORSYTH MONT POLLUTION CTL REV .......cceeeeees [ ooinns ..08/01/2023 . [Call @ 100.00 0 L0 ..08/01/2023 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... [....... ..07/03/2023 . [Call @ 100.00 0 L0 ..(2,569)f... ..01/01/2050 .
45201Y-M8~7 .. | ILLINOIS HSG DEV AUTH REV - RUBS ...........ooo|.oeees ..08/01/2023 . [Call @ 100.00 .. 0 L0 ..08/01/2046 .
54627D-BX-8 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. ..12/01/2023 . [Paydown ....... 0 0 ..11/01/2038 .
57419R-L8-6 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. ..08/28/2023 . [Call @ 100.00 0 0 ..09/01/2048 .
594654-GD-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . ..12/01/2023 . [Direct ........ L0 0 ..06/01/2050 .
59465H-UA-2 ...|MICHIGAN ST HOSP FIN AUTH REV .....coovvvreeennc|oeeens ..03/15/2023 . [Call @ 100.00 .. L0 ... L0 ..11/15/2047 .
60416Q-GH-1 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2023 . [Paydown ... 0 L0 ..04/01/2046 .
604160-JD-7 .. |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2023 . [Paydown ... 0 L0 ..12/01/2051 .
60637B-SP-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..02/01/2023 . (RBC CAPITAL MARKETS ... 0 L0 ..05/01/2049 .
61212R-4G-8 .. | MONTANA ST BRD HSG - RMBS ......ccooeevveieeinans [ oo ..12/01/2023 . [Call @ 100.00 0 L0 ..12/01/2044 .
612121-BB-0 .. | MONTANA ST BRD HSG SINGLE FAMILY MTG - R ... [....... ..12/01/2023 .| Direct 0 L0 ..12/01/2042 .
64988Y-CS-4 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - .... [....... ..01/30/2023 . [RBC CAPITAL MARKETS ... 0 L0 ..10/01/2032 .
658207-TX-3 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ....{....... ..07/03/2023 . [Call @ 100.00 0 L0 ..07/01/2037 .
658207-TZ-8 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .. ..02/07/2023 . |RBC CAPITAL MARKETS 0 0 .(9,155) ..07/01/2047 .
708790-RC-9 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . ..04/03/2023 . [Call @ 100.00 .. 0 0 (663) ..10/01/2062 .
83712D-UH-7 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. ..07/03/2023 . [Call @ 100.00 .. 0 0 (126) ..07/01/2037 .
83756C-EP-6 .. | SOUTH DAKOTA HSG DEV AUTH - RMBS ... ..10/04/2023 . [Call @ 100.00 .. 0 K 0 ..11/01/2044 .
83756C-TX-3 .. | SOUTH DAKOTA HSG DEV AUTH - RMBS . ..10/04/2023 . [Call @ 100.00 . 131,412 0 ..130,653 |. 0 ..05/01/2039 .
91743P-AK-1 .. |UTAH HSG CORP - RWBS .........ceevveeeeeeeeeeeenns [ oo ..12/01/2023 . [ Paydown .. 44,153 |.. 0 ...49,0%6 |.... L0 ..08/21/2044 .
91743P-EU-5 ...JUTAH HSG CORP .....oooeeeiiiiiiiiiiiii s ..11/21/2023 . [Call @ 100.00 .. 0. 0 L0 ..06/21/2053 .
91743P-EU-5 ...JUTAH HSG CORP .....oeeeeeieiiiiieiei [ ..12/21/2023 .| Direct 0. 0 L0 ..06/21/2053 .
91743P-EV-3 .. |UTAH HSG CORP ....cooeeeiiiiiiiiiiiii [ ..11/21/2023 . [Call @ 100.00 .. 0. 0 L0 ..07/21/2053 .
91743P-EV-3 .. |UTAH HSG CORP . ..12/21/2023 .| Direct . . .0, 0 Ol ..07/21/2083 .
0909999999. Subtotal - Bonds U.S. Special Revenues 5,731,113 5,724,809 5,827,535 5,719,199 0 5,804,474 0 (73,361) (73,361), 133, 165 XXX
00443P-AA-7 .. | ACE 2007-HE2 A1 = RMBS ....cccooi [ e .. 12/13/2023 . [Various ......coooeeeiieins foeneeniniiiineeneenns e 307,233 |.eoeeees 489,689 |............ 373,694 |............ 402,507 |..oooeeeeennns 0 e 7,329 [ 0 e 7,329 |0 e, 409,836 [.....ovvvvnnnnne (VN FOR (12,603)|......... (12,603)f..vvvvvvnnns 13,186 |.. 12/25/2036 .
023135-BX-3 .. | AMAZON.COM INC ..07/11/2023 . [US BANCORP ... .. 1,000,000 .... 995,680 L0 . (99,318)].... ..05/12/2026 .
02666B-AA-4 .. | AHAR 2015-SFR2 A - RMBS . ..01/31/2023 . [Various 874,126 ....874,099 L0 ..(23,389).... ..10/17/2082 .
026929-AA-7 .. | AHM 2006-3 111 - RWBS ..12/01/2023 . [Various .... .. 555,798 ... 435,607 L0 . (11,959) (... .. 12/25/2046 .
03235T-AA-5 .. | ACEF 2014-1 A - ABS ... ..12/20/2023 . [Paydown . ....4,240 |.. ....1,290 0 .. 12/20/2024 .
03464T-AA-7 .. | AOMT 2022-3 A1 - RMBS ..12/01/2023 . [Paydown . .. 60,910 .. .. 55,885 |.. 0 ..01/25/2067 .
03881C-AA-9 .. | ARCLO 2021-FL1 A - CMBS . ..12/15/2023 . [Paydown . 147,793 ). . 147,793 |.. 0 .. 12/17/2035 .
05530M-AA-7 .. | BCAP 2006-AA2 A1 - RMBS ... ..12/13/2023 . [Various .... ... 742,048 ...567,998 L0 ..01/25/2037 .
05949C-HM-1 ...| BOAMS 2005-1 1A1 - CMO/RMBS . ..12/01/2023 . [Paydown ... ...25,640 L0 ..10/25/2035 .
059522-AA-0 .. | BAFC 2007-C 6A1 - RMBS . ..12/20/2023 . [Paydown ... L0 ..05/20/2047 .
07336C-AA-1 .. |BDS 22FL12 A - OMBS .......cccceeeieiiiiiiiiieeias [ oo ..12/19/2023 . |Paydown ..........ceeveee.s 0 ..08/15/2038 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS . ..12/01/2023 . [Paydown ... ... 140,126 |... .... 140,126 ... 134,718 . 134,541 |.. 0 5,585 |... ..5,585 |... L0 ..06/26/2051 .
07386H-VS-7 .. |BALTA 2005-7 2A1 - CMO/RMBS . ..12/01/2023 . [Paydown . .. 72,862 .. .. 59,015 |.. 73,110 0 0 ..09/25/2035 .
10569F-AA-6 .. | BRAVO 2022-NoM1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown . . 159,677 |.. . 159,564 |.. . 159,578 0 0 ..09/26/2061 .
12479R-AE-7 .. | CAUTO 2017-1 A2 - ABS ... ..09/25/2023 . Paydown . . 894,990 |.. .894,866 |.. . 894,785 0 0 ..04/15/2047 .
12510H-AP-5 .. | CAUTO 221 A1 = ABS ...oovvvvvviiiiiiiiieiieeinieens | eeeeees .12/15/2023 . [Paydown ... 0 L0 ..03/15/2052 .
12530B-AA-7 .. | CFMT 2021-3 A = CMBS ....ccovvveeiiiiiiiieieeeeens | e ..12/25/2023 . [Paydown ... 0 L0 ..10/27/2031 .
12659Y-AA-2 .. | COLT 2022-3 A1 - CMO/RWBS .... ..12/01/2023 . [Paydown ... 0 L0 ..02/25/2067 .
12669G-R4-5 .. | CIiHL 2005-15 A8 - CMO/RVBS .. ..12/01/2023 . [Paydown ... 0 L0 ..08/25/2035 .
17030E-AA-5 .. | CHNGE 2022-3 A1 - RMBS ..12/01/2023 . [Paydown ... 0 L0 ..05/25/2067 .
17307G-4H-8 .. | CMLTI 2006-IIF1 A2C - RMBS .... ..12/01/2023 . [Paydown ... 0 L0 ..03/25/2036 .
17307G-E8-7 .. | CMLTI 2005-8 14A - CMO/RMBS . ..12/01/2023 . [Paydown ... 0 L0 ..10/25/2035 .
233046-AK-7 .. | DNKN 2019-1 A22 - RUBS .......ooevvvvrrrnnnnnnnnns oo ..11/20/2023 . [Paydown ... 0 L0 ..05/20/2049 .
233046-AN-1 .. | DNKN 211 A2I - RMBS ..11/20/2023 . [Paydown . .0 0 ..11/20/2051 .
26827E-AC-9 .. |ECAF | A2 - ABS ..12/15/2023 . [Paydown ... ...20,148 L0 ..08/15/2040 .
26857E-AA-6 .. |ELFI 2019-A A - ABS ..12/25/2023 . [Paydown ... 0 L0 ..03/25/2044 .
31739P-AA-5 .. | FASST 2022-S3 A1 - CMO/RMBS ... ..12/25/2023 . [Paydown ... 0 L0 ..06/25/2052 .
32010L-AN-4 .. |NHSTR 161R 1BR - CDO ..10/25/2023 . [Paydown ... 0 L0 ..01/26/2032 .
32052K-AB-1 .. | FHASI 2006-AR2 2A1 - CMO/RMBS . ..12/01/2023 . [Paydown ... 0 L0 ..07/25/2036 .
32113J-CG-8 .. |FNLC 2005-4 A4 - RMBS ..12/26/2023 . [Paydown ... . 0 L0 ..02/25/2036 .
34960J-AS-4 ...|FCO 6RR ATR - CDO ...... ..10/10/2023 . [ Paydown . . 150,519 |.. 0 0 ..07/10/2030 .
36169K-AA-4 .. | GCAT 2022-NOM2 A1 - CMO/RMBS ..12/01/2023 . [Paydown . 37122 .. 0 0 ..02/25/2067 .
362341-4F-3 ...| GSR 2006-AR1 3A1 - CMO/RWBS . ..12/01/2023 . [Paydown . .. 28,383 |[.. L0 0 ..01/25/2036 .
362341-FN-4 ...| GSR 2005-AR4 3A5 - CMO/RMBS ... ..12/01/2023 . [Paydown ... .. 9,666 0. L0 ..07/25/2035 .
362480-AD-7 .. | GSCC 2006-2 A1 - RMBS ... ..12/26/2023 . [Paydown ... 0 L0 ..05/25/2036 .
44931A-AL-3 .. | 1CG 2015-1 A2R - CDO .. ..08/18/2023 . [Paydown . . 485, 0 ..604, K 0 ..10/19/2028 .
44931A-AN-9 ... 1CG 2015-1 BR - CDO ... ..08/18/2023 . [ Paydown ... .. 931,594 .. 0 ..1,160,500 |.... L0 ..10/19/2028 .
452766-AA-6 .. | IMPRL 2022-NOM1 A1 - CMO/RMBS ..........cevvvuns|oeeenn ..12/01/2023 . [Paydown ... 0. 0 ....6,179 |.... L0 ..02/25/2067 .
45276N-AA-9 .. | IMPRL 2022-NOM4 A1 - RMBS ... [ oo s 12/01/2023 . | Paydown .... 0. 0 L0 ..06/27/2067 .
45660L-CK-3 .. | INDX 2005-AR2 1A1 = CMO/RMBS .........ccovuunnn | eeeeenn ..12/26/2023 . [Paydown ... . . 0 L0 ..02/25/2035 .
46632T-AA-3 .. | JPMMT 2008-R2 1A1 - CMO/RMBS .......cooeeeeeeei oo ..12/01/2023 . [Various .... . 154,298 |.. 0 L0 ..07/29/2037 .
46637U-AA-5 .. | JPTEP 2012-3 A - CMO/RMBS ......cooeeeeeiiiinnina [ oo ..12/01/2023 . [Paydown ... .. 20,716 |.. 0 L0 ..10/27/2042 .
46637V-AA-3 .. | JPTEP 2012-2 A - CMO/RMBS . ..12/01/2023 . [Paydown . 42,408 0 0 ..09/17/2042 .
46639A-AA-7 .. | JPTEP 2012-5 A - CMO/RMBS .... ..12/01/2023 . [Paydown . 42,045 0 0 .. 12/27/2042 .
46654C-AE-5 .. | JPMMT 2021-INV7 A2A - CMO/RMBS ..12/01/2023 . [Paydown . 59,199 0 0 ..02/26/2052 .
46655G-AB-1 .. | JPMNT 2022-4 A2 - CMO/RMBS .. ..12/01/2023 . [Paydown . . 104,339 0 0 ..10/25/2052 .
46657B-AA-2 .. | JPMNT 23DSC2 A1 - RWBS ..... ..12/25/2023 . [Paydown . ....0 0 0 ..11/25/2063 .
47232C-AH-7 ...| JMAC 2009-R1 4A2 - CMO/RMBS . ..12/01/2023 . [Paydown ... 49,124 |.. 0 L0 ..06/21/2037 .
477600-AC-7 .. | JIMMY 2022-1 A21 - RMBS . ..10/30/2023 . Paydown ... .. 10,000 |.. 0 L0 ..04/30/2052 .
50188Q-AE-1 .. |LCM XIX C - CDO .. ..10/16/2023 . [Paydown . . 567, . 422, . 557,000 0 0 ..07/15/2027 .
501880-AL-5 .. |LCM 19R BR - CDO .... ..07/17/2023 . [Paydown ... .... 236,000 ....179,178 0 L0 ..07/15/2027 .
50209T-AA-8 .. | LMREC 2019-CRE3 A - CMBS .. ..12/22/2023 . [Paydown ... .. 942,309 .. 942,309 0 L0 .. 12/24/2035 .
55283T-AA-6 .. |MF1 2021-FL6 A - CMBS ..12/18/2023 . [Paydown ... 0 L0 ..07/18/2036 .
585490-AC-9 ...|MELLO 22INV1 A2 - CMO/RMBS ............coeeeeees [ oeeeins ..12/25/2023 . [Paydown ... 0 L0 ..03/25/2052 .
64831U-AA-2 .. |NRZT 22NQM4 A1 - CMO/RMBS ........eevvvvvmmnnnnnn [ eeeeens ..12/01/2023 . [Paydown .. 0 L0 ..07/25/2062 .
BARCLAYS CAPITAL INC
654740-BL-2 .. |NISSAN MOTOR ACCEPTANCE COMPANY LLC ... ..07/11/2023 . [FIXED INC .. ..1,990,620 |.......... 2,000,000 |......... 1,999,280 ..1,099,908 |.. 0. ..1,99, L0 ..09/21/2023 .
69120L-AA-1 .. | ORTF 201 A - CDO ..08/23/2023 . [Paydown . ,000,000 . 1,000,000 |.. .995,000 |.. . 997,526 L0 1 000,000 |. 0 ..01/15/2031 .
69374X-AA-8 .. |PSMC 2019-2 A1 - CMO/RMBS . ..12/01/2023 . [Paydown ... .. 20,854 |.. 0. ...20,613 |.... L0 ..10/25/2049 .
69377E-AA-7 .. | PRPM 22INV1 A1 - RMBS ... ..12/25/2023 . [Paydown ... .. 33,102 |.. 0 LL34192 | L0 ..04/25/2067 .
69506Y-SC-4 .. |PACIFIC WESTERN BANK .......cccooeiiiiiiiiiiiiias [oeeens ..03/22/2023 . | GOLDMAN ... .800,000 |.. 0. . 800,000 |.... 0. (320,000) ..05/01/2031 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE 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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized | (11+12- 13) Value Date Disposal |on Disposal| Disposal Year Date
72353P-AA-4 ...|PIONEER AIRCRAFT FINANCE LTD - ABS ........... Cevenn .. 12/15/2023 . [Paydown ........coevvvvviiis]enneniniininennnenns o 36,795 [0 n36,795 [ 36,794 [ 36,794 [ O [ T L O T e 0 036,795 0 ..06/15/2044 .
74331C-AA-6 .. |PROG 2020-SFR1 A - RWBS . ..04/01/2023 . Paydown ... L0 ..04/17/2037 .
TA3BTM-AA-T .. | PFNT 21J1 A1 - CMO/RMBS . ..12/01/2023 . [Paydown ... L0 ..10/25/2051 .
749357-AA-7 .. |RCKT 191 A1 - CMO/RMBS ..12/01/2023 . [Paydown ... L0 ..09/27/2049 .
T4968R-AA-3 .. |RPIT 2019-1 A - CMO/RMBS .. ..12/25/2023 . [Paydown ... L0 ..10/25/2063 .
74978B-AA-6 .. | RAAC 2007-RP3 A - CMO/RMBS ..12/26/2023 . [Paydown ... L0 ..10/25/2046 .
761118-FM-5 .. |RALI 2005-QA9 N41 - CMO/RMBS ..12/01/2023 . [Paydown . . . . 0 ..08/25/2035 .
76971E-AA-2 .. |RBIT 20HB1 A1 - ABS ..12/25/2023 . [Paydown . .838 957 |.. .838 956 |.. 0 ..10/25/2050 .
78434K-AA-5 .. | SGR 222 A1 - CMO/RMBS ..12/01/2023 . [Paydown . .. 89,889 .. .. 89,832 [.. 0 ..08/25/2062 .
803169-A0-4 .. | SRANC 3R AFR - CDO ... ..12/22/2023 . [Paydown ... .... 368,318 ....368,318 L0 ..06/24/2030 .
81378E-AA-1 .. | SABR 2007-BR4 A2A - RMBS .. ..12/13/2023 . [Various .... .... 219,569 .... 140,867 . L0 ..05/26/2037 .
81742L-AA-4 .. |SEQI 1 A - CDO ..10/15/2023 . [Paydown . . 573,612 .. .573,612 |.. . 573,612 0 ..04/15/2031 .
81748J-AA-3 .. | SEMT 2019-4 A1 - CMO/RUBS . ..12/01/2023 . [Paydown ... .. 15,793 |.. . L0 ..11/25/2049 .
817743-AE-7 .. | SPRO 2021-1 A2 - RMBS ..10/25/2023 . [ Paydown .. 10,000 |.. ...10,000 |.... L0 ..04/25/2051 .
822582-BZ-4 .. | SHELL INTERNATIONAL FINANCE BV ..11/13/2023 . [Maturity @ 100.00 . 499,615 . 500,000 |. 0 ..11/13/2023 .
863579-UL-0 .. | SARM 2005-15 1A1 - CMO/RWBS . ..12/01/2023 . [Paydown . .45,532 45,563 |. 0 ..07/25/2035 .
863587-AE-1 .. | SAIL 2006-3 A5 - RMBS ... ..12/13/2023 . [Various . . 195,041 ..199,137 | 0 ..06/25/2036 .
86358R-DX-2 .. | SASC 2001-SB1 A5 - RMBS . ..12/01/2023 . [Paydown . 15,231 |. 0 ..08/25/2031 .
86363B-AA-3 .. | SASC 2007-RM1 A1 - CMO/RMBS . ..03/27/2023 . [Paydown . ..123,584 |. 0 ..05/25/2047 .
872225-AD-9 ...| TBI 2006-5 A3 - RVBS ..12/01/2023 . [Various .... ....976,646 ..1,004,579 |.... L0 ..11/25/2036 .
872227-AK-9 .. | TBIW 2007-2 ABA - RMBS ........vvvvvvrninieneiinnn | eeeenns ..12/21/2023 . |Various .... ...576,078 L0 ..07/25/2037 .
89613T-AA-6 .. | TAH 2018-SFR1 A — CMBS .....eevvnnia [ e .11/01/2023 . [Paydown ... L0 ..05/19/2037 .
89613T-AA-6 .. | TAH 2018-SFRT A = CMBS .....ccevvvniiiviiiinnees | s ..12/01/2023 . | Paydown ... L0 ..05/19/2037 .
896160-AA-9 .. | TCN 2022-SFRT A - CMBS ......oovvvvvrririieeeenens [ oo ..12/01/2023 . [Paydown ... L0 ..04/19/2039 .
92259H-AA-5 ...|VCC 234 A = CMBS ....ovvvriiiiiiiiiiiiciiiinieees [ s ..12/01/2023 . | Paydown ... L0 ..11/25/2083 .
927958-AA-6 .. | VISIO 231 A1 - RUBS ... ..12/25/2023 . [Paydown ... L0 ..03/25/2058 .
98920M-AA-0 .. | ZAXBY 211 A2 - ABS ..10/30/2023 . [Paydown .......cevvvveviriisviiiiiiiiiiiiiiens 0 ..07/31/2051 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 19,639,731 21,721,029 19,353,986 19,903,028 22,542 168,689 20,711 170,520 0 20,310, 142 0 (670,411) (670,411), 639,589 XXX
2509999997. Total - Bonds - Part 4 26,872,453 28,947,448 26,682,853 27,123,804 22,542 245,371 20,711 247,201 0 27,616,225 0 (743,772) (743,772) 815,245 XXX
2509999998. Total - Bonds - Part 5 1,000,000 1,000,000 997,500 0 0 2,500 0 2,500 0 1,000,000 0 0 0 18,018 XXX
2509999999. Total - Bonds 27,872,453 29,947,448 27,680,353 27,123,804 22,542 247,871 20,711 249,701 0 28,616,225 0 (743,772) (743,772) 833,264 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 27,872,453 XXX 27,680,353 27,123,804 22,542 247,871 20,711 249,701 0 28,616,225 0 (743,772) (743,772) 833,264 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
05492K-AC-3 ...[BDS 2019-FL4 AS - CDO .......ccvvvnniinnnns C.o... ..02/01/2023 . | Amherst Securities Group LLC .. ]..05/17/2023 .|Paydown ........ocoevvuvnnes |ovvennnnns 1,000,000 |.......... 997,500 |....... 1,000,000 |......... 1,000,000 |...ccvvnnnnnnnns (U PP 2,500 |...coevnnnnnnns (U PP 2,500 |..ccovninnnnns [ o [ . [ U PO [ PP, 18,018 [............ 2,607
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,000,000 997,500 1,000,000 1,000,000 0 2,500 0 2,500 0 0 0 0 18,018 2,607
2509999998. Total - Bonds 1,000,000 997,500 1,000,000 1,000,000 0 2,500 0 2,500 0 0 0 0 18,018 2,607
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals 997,500 1,000,000 1,000,000




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES
INSURANCE COMPANY

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

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES

INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
1 2 3 4 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

PNC Bank
Cash Held Wi

ecur |

ies On Deposi

New York, New York
Pittsburgh, Pennsylvania .

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 694 0 1,151,488 | 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 694 0 1,151,488 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

1,151,488

XXX 694 0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...). 99,255 4. April.... 312,872 7. July.oi 1,821,076 10.  October.......}occcoiiins 2,384,521
2. February...|.coooninnn. 4,674,273 5. May....foeiiiis 1,915,578 8. August........|.iiiiin 2,311,556 11.  November...|....c.cccceoinns 1,523,256
3. March 709,777 6. June 999,372 9. September 475,649 12.  December 1,151,488

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES INSURANCE COMPANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Code Date Acquired Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

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

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

825252-40-6 .......

. ||NVESCO TREASURY INST .ttt ettt

[ [, 12/28/2023 ........ | 5.250 |

............................... 5,284,169

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

5,284,169

711991-00-0 .......

|TD BANK DEPOSIT SHEEP .....ueeieteiistttitteiitt ettt ettt ettt e e ettt e e e et e e e e

[s......... [ 12/01/203 ........ | 0.000 |

8309999999.

Subtotal - All Other Money Market Mutual Funds

5,284,461

147,217

coocoo
N
@



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN RISK SOLUTIONS SURPLUS LINES
INSURANCE 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 .......cccooveeiiiiiiiinenn,
California ....
Colorado .......ccoovviiiiiiiiiiee

Connecticut
Delaware

© ® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii

lllinois ..

Indiana

Kentucky

Louisiana

Maryland
Massachusetts

Michigan
Minnesota

Mississippi ..
Missouri

Montana

Nebraska

Nevada

New Hampshire

New Jersey .......cccoveeveeieniieneenns
New Mexico
New York

North Carolina

Oregon ....ccovviviiiinieiinie e
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont
Virginia
Washington

West Virginia

Wisconsin

Wyoming

American Samoa

Puerto Rico .
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

......................... (U O |
......................... (U R |
......................... (U O |
......................... (U R |
......................... (U O |
......................... (U R |

PROPERTY AND CASUALTY

......................... (U R |
......................... (U O |
......................... (U R |
......................... (U O |
............... 130,017 |............... 130,004

Subtotal

2,015,030

1,966,630

3,405,910 3,371,039

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

E29
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