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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. QOVEIMMENES ....ooviviiiiieieieierieee st enesesesessesesssseseseseeesesesnensneneeenens O fooiiinieinis 0.000 [.eoeevveiriinnee 0 frreeneneeieeen O e [V 0.000
1.02 All Other GOVEIMMENLS .........c.cveveveeeereiiiereieeeeeeeeeeeieseieseeeeseseseseseseseereseneneeneeseeenenens O oo 0.000 [.-eeeeeereeeeenenreeens O e O ot 0 o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeenenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 2,149,884 |........... 18.816 |........ 2,149,884 (..o 0 2,149,884 |.......... 18.816
1.06 Industrial and MISCEIANEOUS .............ccocveveveverereeceeeeeieieieeeeee e feeeenes 8,633,769 |............ 75.564 |......... 8,633,769 |..cceeeeeeeen 0 o 8,633,769 |........... 75.564
1.07 HyDrid SECUMHIES ...ttt oo [V O 0.000 [eeoveciiciriciaes 0 feeeneeeieeen O e [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens O e O e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne O oo O e (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens O e O el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes (VN RN | ISR (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes (VN SRR | ISR (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee (VN SRR | ISR (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccoovrieniiiniinnnneieeeenesenesseeeenes e 5,004 |............ 0.044 | 5,004 oo 0 o 5,004 |............ 0.044
6.02 Cash equivalents (Schedule E, Part 2) ..........cccccevveeeeeereveinieeeeeeeseeses oo 637,091 |....cone 5.576 |............. 637,091 | 0 o 637,001 |............. 5.576
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
6.04 Total cash, cash equivalents and short-term investments ................c....fooeeeeee 642,005 |............. 5.620 |............ 642,005 |......coveveeee O o 642,095 |............. 5.620
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 11,425,748 100.000 11,425,748 11,425,748 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b 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 Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ ..... \GEE ...

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 10,629,804

Cost of bonds and stocks acquired, Part 3, Column 7
JaXeTe (U= o) e =TotoTU o | USSP PSRRI
Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12

4.2. Part 2, Section 1, Column 15
4.3. Part 2, Section 2, Column 13

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105s) 0N diISPOSAIS, Part 4, COIUMN 19 .........o.iiiieeeeeeeeeeee oo et ee e ee et e e e e et esaeeeneesesaeeeeeesenaesena s e s e e e eneeeensesensesensesensesentesensesensesanassenaans 2eessesesseeasseeesaeea (8,499)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coouiieuiuiiieeieeeeeeeeeeeee ettt et ettt e s et e s et es et et e s et e st essesessasseseseeseseesesenesan 801,474
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 32,668

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

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

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 10,783,653
(DTt [ 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) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 10,783,653
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY 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 .........ccoveveveveieeeeeeeee e 0 freeeeeeeee 0 freeeeeeeee 0 freeeeeeeee 0
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 0 0 0 0
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 2,149,884 2,136,289 2,181,805 2,133,103
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeee e 6,872,084 |......ccoco.... 6,612,159 |...ocoovevenee. 6,861,515 |.ooveeee. 6,968,676
Identified Funds, Unaffiliated Bank 9. CANAAA ..o e (O R [0 U [0 U 0
Loans, Unaffiliated Certificates of 10._ Other Countries 1,761,685 1,670,211 1,761,667 1,761,678
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 8,633,769 8,282,370 8,623,182 8,730,354
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 10,783,653 10,418,659 10,804,987 10,863,457
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 10,783,653 10,418,659 10,804,987

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY 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 0
1.2NAIC 2 ..
T3NAIC 3 e 0
TANAIC A e 0
TENAICS oo e 0
TBNAIC 6 ..o 0

1.7 Totals 0

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

4.7 Totals

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

5.1 NAIC 1
52NAIC2..
5.3NAIC3..

54 NAIC4 ..

5.5 NAIC 5

5.6 NAIC 6

5.7 Totals 161,579 197,396 163,353 1,586,577 2,149,884 1,480,107 2,149,884




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY 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)
6.1 NAIC 1 e e 384,399 |............. 5,408,904 |................. 756,769 |....cveereennee. 216,981 [ooooeieeenn85,952 | XXX e e 6,813,005 .o 2 s 7,344,568 ..o B I 2,305,317 | 4,507,688
6.2 NAIC 2 .. ...20,945 |... 1,799,819 |.... .. . .. 1,820,764 |.. 1,805,128 |... 7.0 | ..412,586 |.. ..1,408,178

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 CASUALTY 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

12.6 NAIC6 ...

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) Jpe— 425,378 |...ocuer. 5,570,483 |.....ccccocn.... 954,165 |.....coeveren 380,333 | 1,632,529 |..coovieiie [V 8,962,888 |......cccveeieeen 831 | XXX e e XK [ 4,455,200 |.............. 4,507,688
122 NAIC 2 ... N . .20, 1,799,819 |.... .. .. 1,820,764 |.. ..412,586 |.. ..1,408,178
123 NAIC 3 e (D) e O e O e O e O [ O e O e 0
124 NAIC 4 e (D) il O e O e O e O [ O e O 0
125 NAIC S e (D) e O e O e O O [ O 0 () s 0

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

..0

12.7 TOtalS .o 323 [ 7,370,301 |..................954,165 |.................. 380,333 |.............1,632,529 |........ooererirrrrne (b) ... 10,783,653 ..o 10000 | XX Lot XK e o 4,867,786 |.............. 5,915,866

12.8 Line 12.7 as a % of Col. 7 4.1 68.3 8.8 3.5 15.1 0.0 100.0 45.1 54.9
13. Total Bonds Prior Year

13.1 NAIC 1 5,799,418 |....coco.... 426,793 |.ovoveeeee 773,899 1,379,290 [ O [ XX e e XXX e e 8,824,675 |.oocvvv 83.0 [ 3,928,867 |.............. 4,895,808

13.2 NAIC 2 1,393,666 |................. 397,667 [ O o O e O | XX e e XK [ 1,805,128 |...cocveeee 17.0 [ 397,661 |.............. 1,407,467

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...
14.6 NAIC 6

14.9 Line 14.7 as a % of Line

14.7 Totals ..cceeeeeieieieeee
14.8Line14.7asa % of Col. 7 ......cccceevuernrnnen.

...412,586 |.

137 TotalS ..o 7,193,083 |.ocenee 824,453 (b) ... 10,629,804 |...........cce0ee.e. 100.0 |ooeeenennnn 4,326,528

13.8 Line 13.7 as a % of Col. 9 4.3 67.7 7.8 100.0 XXX 40.7
14. Total Publicly Traded Bonds

T4ANAICT oo 80,979 1,966,895 |.........c.c...... 697,396 | 163,353 [ 1,586,577 | O e 4,455,200 .oooerieiicicenne 4.3 e 3,928,867 |....oeovreenne 37.0 [ 4,455,200

..412,586 |..

12.7, Col. 7,

.................. 163,353
......................... 3.4

15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

15.9 Line 15.7 as a % of Line

15.8 Line 15.7asa % of Col. 7 ......ccceeeuvrnenen.

Section 12 0.4 22.1 6.5 1.5 14.7 0.0 45.1 XXX XXX XXX 45.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e e 384,399 |....cccoee. 3,603,587 |...cooreceeenne 256,769 |....covereneee 216,981 [ 45,952 .o (VN IO 4,507,688 | 4.8 | 4,895,808 |...covvvrrricicenns 46.1(.......... D9, ORI 4,507,688
15.2NAIC 2 ... 1,387,233 |.... 1,408,178 |.. 1,407,467 |.... ..1,408,178
15.3NAIC 3 ..o O Ll 0
154 NAIC 4 ..o O L 0
155 NAIC S et O 0

12.7, Col. 7,

Section 12 3.8 46.3 2.4 2.0 0.4 0.0 54.9 XXX XXX XXX XXX 54.9
(@) Includes $  oorereeenene 5,415,866 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $  ........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 $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 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.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY 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

. U.S. Governments

1.01 Issuer Obligations ...........ccccoeerieniniiniiiieieene
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

N

. All Other Governments

2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

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

3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
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 ...
4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccceeeveeereeenenneeenieens [eoeevereereeeeieeeres 0 Joeeeeieieieiieen 0 e 0 e 0 e 507,985 |........... D.9,0 SN TR 507,985 |..ceoiirvieeeen BT e (U O 0.0 [ 507,985
5.02 Residential Mortgage-Backed Securities ... 12,204 |.... 92,607 |.. 101,421 |... .92,607 |.
5.03 Commercial Mortgage-Backed Securities .......... [ocoooiiiiiiiii O [ O e O e O e (V1 PSRN ¢ ¢ R RS 0 O | 0 O | 0
5.04 Other Loan-Backed and Structured Securities ... 35,129 140,517 175,646 131,612 1,066, 388 XXX 1,549,292 14.4 1,378,686 13.0 1,549,292
5.05 Totals 40,979 161,579 197, 3% 163,353 1,586,577 XXX 2,149,884 19.9 1,480, 107 13.9 2,149,884
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccccreeireeinecinieienceeeies [oeieieesieesee e [V 2,717,908 oo 500,000 ..o 0 [ [ SO D.9.% SO TR 3,217,908 .o 29.8 | 3,346,421 [ 315 | 2,717,908 oo 500,000
6.02 Residential Mortgage-Backed Securities ............ |.occcoiveenne. 166,948 |....cvvvenine 316,463 |..c.covennnne 256,769 |..coceiennnne. 216,981 | 45,952 |............ D.9.% CHUII TR 1,008, 113 [ooeiiieiciee 9.3 | 1,074,348 |.c.ove 1001 | [V 1,003,113
6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. [0 [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 ... 238,396 4,174,357 0 0 0 XXX 4,412,753 40.9 4,728,928 44.5 0 4,412,753
6.05 Totals 405,345 7,208,723 756,769 216,981 45,952 XXX 8,633,769 80.1 9,149,696 86.1 2,717,903 5,915,866
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 ..........

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 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 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
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 ...........cccceveenieenieenieenieenenniens v 0 s 2,717,908 |....cocveeeeeenn 500,000 Joeeveeveeviniineenen0 feiiiiinn. 507,985 ... XXX

23,725,888 [ 34.6 | XXX e XXX o 3,225,888 |....oovevinne 500,000
....1,095,720 .

12.02 Residential Mortgage-Backed Securities .......... | 172,798 | 337,525
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
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

................ 7,370,301 |...................954,165 380,333 . ceveereeenn 4,867,786 ... 5,915,866
68.3 8.8 3.5 15.1 0.0 100.0 XXX XXX XXX 45.1 54.9

60I1S

13. Total Bonds Prior Year

13.01 Issuer Oblgations ..........ccccuviririniniiiniiiiens oo [V P 2,448,760
13.02 Residential Mortgage-Backed Securities .......... .

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... .
13.07 Unaffiliated Bank LO@NSs ..........ccocoovrvnininininns foocecicicns
13.08 Unaffiliated Certificates of Deposi .
13.09 Totals JRR RO 459,158 |...c.cvveeene 7,193,083
13.10 Line 13.09 as a % of Col. 9 4.3 67.7

...397,661 | 500,000 B 2,846,421
..231,370 |..

................ 1,879,210 [oovoeiciicien 0 e XXX o XXX o, 10,620,804 .l 10000 . 4,326,528
13.0 0.0 XXX XXX 100.0 XXX 40.7

14. Total Publicly Traded Bonds
14.01 Issuer Obligations 2,217,903 ...507,985 | D.9.0 O RO 3,225,888 |....ccveiviiiiins 29.9
14.02 Residential Mortgage-Backed Securities .5, 21,062 |.. , .. . 12,204 . . . 92,607 | .
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,

....... 2,846,421 8 .. 3,225,888

Section 12 0.4 22.1 6.5 1.5 14.7 0.0 45.1 XXX XXX XXX 45.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........c.cccceviiiiiiiiiiciis 500,000 . 500,000

15.02 Residential Mortgage-Backed Securities .......... ....256, , 1,008,113 B e 1,074,348
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 3.8 46.3 2.4 2.0 0.4 0.0 54.9 XXX XXX XXX XXX 54.9

................... 405,345
......................... 6.9

216,981
......................... 3.7




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY 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 CASUALTY 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 ...........c.cvvueuevevias foeveereresececerenes 393,609 ..o 0 e 393,609 |..oovececeeeeeeece
2. Cost of cash equivalents aCqUIrd ..............ccocueueueueueeeieieieieieeeeeeeee e freseeeereieeeene 1,336,407 ..o 0 o 1,336,407 |ooooeeieeceee
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAIS ................ccoeeveveeereeeueueeeeeeeeeaens [orereeeenenienens 1,092,925 oo 0 [ 1,092,925 oo
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [eree s 637,091 | 0 637,091 oo
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 637,091 637,091

(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 CASUALTY 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

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

(1=

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
0109999999. Total - U.S. Government Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 0| 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
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
91743P-EV-3 ..... |UTAH HSG CORP ...vviiiiiiiiiiiiiiiiiiii s i cciii e eeanaa | ...... | ....... | .......... | 1BFE |, 508,202 . 108.2000 [.......ccevunnnns 538,185 |..evvuniiiiinnnn 497,398 | 507,985 [...oiiiiinnnnnns (U (262) |.evvennniennnnnd [ 0 ... 6.000 |...... 5.846 [MON ... [oeeeeeeniiiiinnns 829 |voiiiiiiins 12,444 |....06/29/2023 ...|....07/21/2083 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 508,202 [ XXX 538,185 497,398 XXX XXX
31400C-DT-0 ..... FN CA4613 - RVBS . I L ...90.3471 |... ... 33,399 |.... ...36,967 |.. ....11/07/2019 ...|....11/01/2049 ...
31418D-HY-1 ..... FN MA3846 - RVBS . . 4 .. ...87.1047 |... ... 48,045 |.... ...10/18/2019 ...|....11/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residentia

Backed Securities 92,901 | XXX 81,444 92,607 0 XXX XXX
3137HB-2V-5 ... FRETE ML-19 AUS - CMBS/RMBS 4 1B FE L .. 453,386 |...96.8020 |... 483,457 |.... ....453,752 0. ....11/15/2023 ...|....12/25/2036 ...
45129Y-86-4 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... N2 e 1B FE L .. 355,357 |. 100.1130 |... 320,362 |.... ....346,266 0 |..eeennn. (5,086) | ...10/04/2019 ...|....01/01/2050 ...
57419T-DL-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . 2 e [ 1B FE L 327,655 |...98.7340 |... ..301,139 |.... ...318,155 0 | .. (3,498) . ...10/04/2019 ...|....03/01/2050 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 .. 1.AFE ..|... ..29,152 |...89.0080 |... 0 . A ....06/24/2015 ...|....12/01/2034 ...
63968M-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... . .. 1.AFE ..|... .. 235,189 |...99.0400 |... 0 | .. (3,993) [ ....10/03/2019 ...|....09/01/2049 ...
647200-4R-2 . NEW MEXICO MTG FIN AUTH - RMBS ........... 2 1AFE .. 111,424 |...98.5410 |. .0 (1,522) | ....03/16/2016 .. 03/01/2046 ...
976890-DD-5 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O . . 2. .. 1.CFE ..|... . 68,539 [...99.0760 |... 0. ... (982) [ ...03/24/2016 ... |....03/01/2046 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 1,580,702 [ XXX 1,516,660 1,543,580 1,549,292 0 (14,716) XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,181,805 [ XXX 2,136,289 2,133,103 2,149,884 0 (14,993) XXX XXX
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND ......eovvvvvvvvnnnnnnnsfonn e e 1,2 il .. 2.CFE ..|... ...86.3791 |... 431,89 |.... . 500,000 |.. ....412,586 0 [l 14,025 | ...09/13/2022 ...|....09/30/2028 ...
458140-AX-8 ..... INTEL CORP .....ceeeenn 1.FFE .. ...96.01% |. ..240,049 |. ..250,000 .255,259 |.. .0 (1,606) |. ....02/22/2022 .. 05/11/2027
46647P-DK-9 . JPMORGAN CHASE & CO .1.GFE .. . 103.4809 |. ..517,405 |. . 500,000 500,000 |.. .0 L0 ....09/07/2022 .. 09/14/2033 ...
594918-BY-9 . MICROSOFT CORP ......... 1AFE .. ...97.4109 |. .. 1,461,164 |. .1,500,000 . 1,550,058 |.. .0 ..(16,879) | ...02/22/2022 .. 02/06/2027 ...
61774A-A*-4 ..... MORGAN STANLEY DIRECT LENDING FUND . . ...98.4033 |... 492,017 |.... ... 500,000 |.. 500,000 0. ...09/13/2022 ... |....09/13/2025 ...

1019999999. Subtotal - Bonds - Industrial and Miscella

Obligations 3,232,503 [ XXX 3,142,529 3,250,000 3,217,903 0 (3,559) 0 0 XXX XXX XXX 47,600 134,919 XXX XXX
12659Y-AA-2 ... COLT 2022-3 A1 - CMO/RMBS ... vee |- 1LAFE ). .. 422,847 |...94.1175 |... ..397,977 |.... ....425,560 0 . . 16,495 |....03/17/2022 ...|....02/25/2067 ...
585490-AC-9 ..... MELLO 22INV1 A2 - CMO/RVBS .. . e [ e LA L .. 440,552 |...83.6538 |... ....439,997 0 ... . . . . 13,350 |....02/10/2022 ...|....03/25/2052 ...
74968R-AA-3 ..... RPIT 2019-1 A = CMO/RMBS ....eevveeieiiiinnnianeaennnnnns L LAFE s 137,256 |...87.9105 [................. 121,604 |ooeeeneennnnn 138,827 [ 137,556 [.ooevenniieaens (U T [ (U [ 2.750 |...... 2.939 IMON ..o fornniiiimnnnines [ PO 3,804 |....10/09/2019 ...|....10/25/2063 ...

1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 1,000,655 [ XXX 891,842 1,006, 180 1,003,113 0 2,413 0 0] XXX XXX XXX 2,551 33,649 XXX XXX
00180A-AA-T7 ..... AMSR 2020-SFR1 A - CMBS LLAFE L 499,502 |...95.0801 499,521 |oevveeniiiiiinnnn 498,483 |...ouuniiiinnnd (U (298) |.vvvenneennnnnd 0 foorriiiiiinns 0 |ueen 1.819 |...... 1.990 [MON ..o Jvvrnniiiiininnns £ 70 . 9,086 |....03/04/2020 ... |....04/17/2037 ...
07336C-AA-1 ..... BDS 22FL12 A - CMBS .. 1.AFE ..|... .. 997,490 |...99.4734 |... ..999,991 |.. ....998,953 0 . . 71,953 |....09/08/2022 ...|....08/15/2038 ...
411707-AH-5 ... HNGRY 2020-1 A2 - ABS ... .. 2.BFE ..|... .. 449,838 |...87.8821 |... ..485,000 |.. ....458,749 0. . 19,308 |....06/12/2022 ...|....12/20/2050 ...
466365-AD-5 ..... JACK 221 A21 - RMBS .. 2.BFE ..|... .. 436,154 |...92.0234 |... ..482,500 |.. ....449,429 0 . . 16,622 |....06/16/2022 ...|....02/26/2052 ...
56577J-AA-1 ... MRNON 2021-2 AR - CDO ... .. 1.AFE ..|... ..500,000 |...99.3461 |... . 500,000 |.. ... 500,000 0. . 33,577 |....06/28/2021 ...|....07/15/2033 ...
56577J-AL-7 ..... MRNON 2021-2 A2R - CDO .. |- TAFE L .. 499,989 |...90.9758 |... 454,879 |.... . 500,000 |.. ....499,9% 0 . . 13,190 |....05/28/2021 ...|....07/15/2033 ...
78449P-AB-5 ..... S\B 2018-A A2A - ABS ... | TAFE L .. 169,030 |...96.5%7 |... 163,307 |.... . 169,061 |.. ....169,052 0. ....03/14/2018 ...|....02/15/2036 ...
803169-A0-4 ..... SRANC 3R AFR - CDO .. 1.LAFE ..|... .. 261,678 |...97.9513 |... ..256,317 |.... . 261,678 |.. ....261,689 0 . ...04/30/2018 ...|....06/24/2030 ...
83404R-AB-4 ..... SOFI 2018-B A2F - ABS . . 1AFE .. . 76,345 [...97.5750 |. ... 74,571 |. 76,424 .. 76,402 |.. .0 ....03/13/2018 .. 08/25/2047 ...
98878F-AC-3 ..... 2CCP 2021-1 A1F - CDO ... i [ 4 .o | 1LAFE ... .. 500,000 |...92.4569 |... 462,285 |.... . 500,000 |. .. 500,000 0. ...05/28/2021 ...|....07/15/2033 ...

1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 4,390,025 [ XXX 4,247,999 4,474,174 4,412,753 0 14,894 0 0| XXX XXX XXX 19,018 195,758 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY 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
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 8,623,182 | XXX 8,282,370 8,730,354 8,633,769 0 13,748 0 0 [ XXX XXX XXX 69,169 364,327 XXX XXX
1309999999. Total - Hybrid Securities of 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
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 3,740,704 | XXX 3,680,714 3,747,398 3,725,888 0 (3,822) 0 0 XXX XXX XXX 48,429 147,363 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,093,556 | XXX 973,285 1,098,305 1,095,720 0 2,399 0 0] XXX XXX XXX 2,7% 36,598 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 5,970,727 | XXX 5,764,659 6,017,754 5,962,045 0 178 0 0| XXX XXX XXX 35,447 236,469 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 of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 10,804,987 | XXX 10,418,659 10,863,457 10,783,653 0 (1,245) 0 0 XXX XXX XXX 86,672 420,430 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
I T 1,626,158 1C. DS, 0 1E.S i, 0 1F.$ . 255,259 1G .$ .o 500,000
I 2C.

w
o




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

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

NONE

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

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY 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
3137HB-2V-5 ......... FRETE ML-19 AUS - CMBS/RMBS ....11/15/2023 ... | CITIGROUP 453,905 |..oevvnieiiiiiiieees 500,000 fouiereriiniieeriiiiinnns 1,110
91743P-EV-3 ......... UTAH HSG CORP ....06/29/2023 ... |Stifel, Nicolaus & Co., Inc. 510,860 [-ieeeeriiiieeiiiiinnns 500,000 [.ieieenniieeeeennieeees 1,583
0909999999. Subtotal - Bonds - U.S. Special Revenues 964,765 1,000,000 2,693
2509999997. Total - Bonds - Part 3 964,765 1,000,000 2,693
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 964,765 1,000,000 2,693
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

964,765
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY 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
3137HB-2V-5 .. | FRETE ML-19 AUS - CMBS/RVBS . ..12/01/2023 . | Paydown ... 0. .0 .. 12/25/2036 .
3140QC-DT-0 .. | FN CA4613 - RWBS .... ..12/01/2023 . [Paydown . L0 0 ..11/01/2049 .
31418D-HY-1 .. | FN MA3846 - RMBS ... ..12/01/2023 . | Paydown . L0 0 ..11/01/2049 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .. ..07/03/2023 .|Call @ 100.00 L0 0 ..01/01/2050 .
57419T-DL-2 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..08/17/2023 .|Direct 0. .0 ..03/01/2050 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/01/2023 . [Paydown 0. 0. ..12/01/2034 .
61212R-4G-8 .. | MONTANA ST BRD HSG - RMBS .......evvvvvvvninienes | ennnns ..12/01/2023 .| Call @ 100.00 .. 0. .0 ..12/01/2044 .
63968M-UU-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..09/01/2023 .| Call @ 100.00 .. 0. 0. ..09/01/2049 .
647200-4R-2 .. |NEW MEXICO MTG FIN AUTH - RMBS ........oevvvees | ennnnns ..09/01/2023 . |Direct 0. .0 ..03/01/2046 .
91743P-EV-3 .. |UTAH HSG CORP ....eeevreeeeeeeeneeeeeeeenieeeees [ s ..11/21/2023 .|Call @ 100.00 .. 0. 0. ..07/21/2053 .
91743P-EV-3 .. |UTAH HSG CORP [ ..12/21/2023 . 0. .0 ..07/21/2083 .
976890-DD-5 ...| WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....[....... ..09/01/2023 . 0 [0 T I A ..03/01/2046 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 275,297 0 (3,472) (3.472) XXX
07336C-AA-1 .. |BDS 22FL12 A = CMBS .eeeeeeeeieeieeeeeeeieeee e ..12/19/2023 . | Paydown ... 9 0. 0. L0 )... ..08/15/2038 .
12659Y-AA-2 .. | COLT 2022-3 A1 - CMO/RMBS ........cevvuenvvvvennn [ eeeenns ..12/01/2023 . | Paydown ... .35,085 |... 0. ..02/25/2067 .
411707-AH-5 .. |HNGRY 2020-1 A2 = ABS ...eeieeeeeeiieeeeemnies [ .12/20/2023 . |Paydown ... ..5,000 |... 0. ..12/20/2050 .
466365-AD-5 .. | JACK 221 A21 - RMBS ...... ..11/25/2023 . | Paydown . .10,000 L0 ..02/26/2052 .
585490-AC-9 ...|MELLO 22INV1 A2 - CMO/RMBS ..12/25/2023 . | Paydown . . 23,486 L0 ..03/25/2052 .
T74968R-AA-3 .. |RPIT 2019-1 A - CMO/RVBS ..12/25/2023 . | Paydown . .15,383 L0 ..10/25/2063 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS . [--12/15/2023 . [ Paydown .... ....85,482 ... 0. ..02/15/2036 .
803169-AQ-4 .. | SRANC 3R AFR - CDO ..12/22/2023 . [Paydown ... ... 184,159 |... 0. 0. 0. ..06/24/2030 .
83404R-AB-4 .. | SOF| 2018-B A2F - ABS ... ..12/25/2023 . | Paydown ... ... 47,629 (... . 0. .19 . . N .0 . 0. 0 ] L0 )... ..08/25/2047 .
89236T-GL-3 .. | TOYOTA MOTOR CREDIT CORP . [..07/11/2023 . [US BANCORP ......oevvvvvvnsfovnnnniiniinnnnnnnnne forniiiinnnns 119,944 |............. 125,000 |..evvennnnns 124,888 |....oeunnnns 124,959 |..ovvvniinnns [ I 12 [ [ I T Ofeienn. 124 91 |oveeeeeieeeenes 0 e, (5,027)|........... (5,027) ..10/07/2024 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 526,178 531,234 529,379 529,675 0 1,530 0 1,530 0 531,205 0 (5,027) (5,027) XXX
2509999997. Total - Bonds - Part 4 801,474 806,533 823,218 806,541 0 302 0 302 0 809,974 0 (8,499) (8,499) XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 801,474 806,533 823,218 806,541 0 302 0 302 0 809,974 0 (8,499) (8,499) 17,815 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 801,474 XXX 823,218 806, 541 0 302 0 302 0 809,974 0 (8,499) (8,499) 17,815 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
The Bank of New York Mellon ... New York, New York ....cccococvvriiinniiine | vvvnieenfooneeenneens 2.250 [eeeeeeieeieeenee 118 [ 0 [ 5,004 |..XXX.
0199998 Deposits in ... 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 118 0 5,004 | 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 118 0 5,004 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 118 0 5,004 [ XXX

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

1. January....o 5,897 4. April. 5,672 7. JUlYe o 5,698 10.  October.
2. February...|l 5,110 5. May.... s 5,344 8. August.......|oi 5,802 11.  November...
3.  March 5,011 6. June 5,355 9. September 5,613 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Code Rate of Interest

Date Acquired

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

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

. ||NVESCO TREASURY INST .ttt ettt

8209999999.

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

637,091

637,091

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

Number
1A

cooooo




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE GREAT AMERICAN CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
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 ........ccooceiiiiiiees
Alaska ......ccooiiiiiiiiiin
AriZONA ..o
Arkansas .......c.ccoceeieiiiiiinnenn,

California .......ccoceveevieiiiinieenn,

Colorado .....
Connecticut

Delaware .........cccccooeeveniiiniicnnenns

© ©® NGO RN

District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
[CT=To] (o R

-
-

12, Hawaii .ccccoooveiiiiiiiiiiiccicees

17. Kansas ...
18. Kentucky
19. Louisiana

20. Maine ....ccocooveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceueennne MA it ] s [ee e [V [V [V 0
23.  Michigan ........ccccceueveveeereieererennn MI oot ciriee]| e ettt [V [V [V 0
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25.  MiSSISSIPPI <vvvvveveveveveieeeeeie MS it i | e [ee e e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire ..........cccceeueunnee NH [ e ] e et [V [V [V 0
31, New JEersey ......coceeveevenieenienienns

32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies

36.  ONIO .oovveiiiieiie i

37. Oklahoma ... .

38, Oregon ....ccoevriiiiiiiiineeeees

39. Pennsylvania ..............c.cccceuennn.. PA [ | et [oe et (V1 (V1 (V1 0
40. Rhode Island .........cccovivieiereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cccoeveveveneee. SC eres ceviee| et [eeeae e [V [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e et [V [V [V 0
43. TennesSee ......cccooeveeieeneeneennns

44, TeXaS ..oooviviieiiiieieeieeeeees

45, Utah ..o

46. Vermont .. .

47, Virginia .....coooeeieeeeeeeeeee

48.  Washington ..........cceevrvvrnennnn.

49. West Virginia

50.  WISCONSIN ....ccuveiiiiiiiieieeieees

51. WYoming .....cccooceeveeiienienienienns

52.  American Samoa ............ccccceeuen. AS i et | e e [V [V [V 0
53, GUAM ..ot GU e ervee| e [ee et (V1 [V [V 0
54.  Puerto RiCO .......cccovvuererereiiine PR it et | e e [V [V [V 0
55. U.S.VirginIslands ............ccccccu..... VI [ e | e e (V1 (V1 [V 0
56. Northern Mariana Islands ........... MP it iviie] s [ [V [V [V 0
57. Canada .
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 1,327,883 1,251,730 222,175 209,433

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX e XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0

E29
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