AU SRR A A
PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2024
OF THE CONDITION AND AFFAIRS OF THE

GREAT AMERICAN SECURITY INSURANCE COMPANY

NAIC Group Code 0084 0084 NAIC Company Code 31135  Employer's ID Number 31-1209419
(Current) (Prior)
Organized under the Laws of OH , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Incorporated/Organized 07/01/1987 Commenced Business 01/01/1988

301 E. Fourth Street
(Street and Number)

Cincinnati, OH, US 45202
(City or Town, State, Country and Zip Code)

Statutory Home Office

301 E. Fourth Street
(Street and Number)
, 513-369-5000
(Area Code) (Telephone Number)

Main Administrative Office

Cincinnati, OH, US 45202
(City or Town, State, Country and Zip Code)

301 E. Fourth Street
(Street and Number or P.O. Box)

Cincinnati, OH, US 45202
(City or Town, State, Country and Zip Code)

Mail Address

301 E. Fourth Street
(Street and Number)
Cincinnati, OH, US 45202 ,

(City or Town, State, Country and Zip Code)

Primary Location of Books and Records

513-369-5000
(Area Code) (Telephone Number)

Internet Website Address www.greatamericaninsurancegroup.com

Statutory Statement Contact Judith Elaine Gill 513-369-5000

(Name) (Area Code) (Telephone Number)
statutoryfilings@gaig.com 513-369-5830
(E-mail Address) (FAX Number)
OFFICERS
President David Lawrence Thompson Jr. Vice President & Controller Judith Elaine Gill
Secretary Matthew David Felvus Vice President & Actuary Lisa Ann Hays

OTHER

Sue Ann Erhart, Senior Vice President & General

Anthony Joseph Mercurio, Executive Vice President

Michael Eugene Sullivan Jr., Executive Vice President Counsel

Annette Denise Gardner, Senior Vice President, Chief
Financial Officer & Treasurer

Aaron Beasy Latto, Senior Vice President Bruce Robert Smith Jr., Senior Vice President

John William Tholen, Vice President

Magdalena Franziska Kulik Grossman, Chief Compliance
Officer

Stephen Charles Beraha, Assistant Vice President &
Assistant Secretary

Matthew John Stevens, Assistant Treasurer

Robert Jude Zbacnik, Assistant Treasurer

Michelle Ann Gillis

DIRECTORS OR TRUSTEES

Brian Scott Hertzman Anthony Joseph Mercurio

Michael Eugene Sullivan Jr.

David Lawrence Thompson Jr.

Ohio
Hamilton

State of
County of

SS

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an
exact copy (except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition

to the enclosed statement.
2 @mgm

=
Matthew David Felvus Judith Elaine Gill

David Lawrence Thompson, Jr.
President Secretary Vice President & Controller

a. Is this an original filing? .........c.ccocceee Yes[ X ] No[ 1]

Subscribed and sworn to before me this b. If no,
12th day of February, 2025 1. State the amendment number..
/%% M e 2. Datefiled .....ccovoevereereann.
(/ﬂllb?t&vp 3. Number of pages attached............
Holly M. Blayton

Notary Public State of Ohio
April 28th, 2025




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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. gOVEIMMENES ...ttt 6,477,761 |............ 38.358 |........ 6,477,761 | 0 e 6,477,761 |........... 38.358
1.02 All other QOVEINMENLS .......cc.eiiuiiiiiiieeieee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeenenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANTEEA ...t s s s s s ssae s sennanaaeseienenaens 499,920 |............. 2.960 | .o 499,920 |....ovvevveeen 0 | 499,920 |............. 2.960
1.06 Industrial and MISCEIANEOUS .............ccocveveveverereeceeeeeieieieeeeee e feeeenes 6,762,860 |............ 40.046 |......... 6,762,860 |.....c.ovoeeeeeann 0 | 6,762,860 |........... 40.046
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) .......cccovrineeeiiinrnseeeeeeeneseseseeee e 112,405 |............. 0.666 |............. 112,405 | 0 o 112,405 |............. 0.666
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoeeevnirinnseeeeeneness fooe 3,034,213 |............ 17.967 |........ 3,034,213 | 0 o 3,034,213 |........... 17.967
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.... [ 3,146,619 |........... 18.633 |......... 3,146,619 [.ooovveceee 0 | 3,146,619 |........... 18.633
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 16,887,731 100.000 16,887,731 16,887,731 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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 = =T i TR o1 10 o e PP PRTPS

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 bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

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
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes

S102



© ® N o

10.

1.
12.
13.

-

> N

© N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOT YEAI ..........uiuiiiiiitiiiii ettt bbb bbb b bbb bbb b E e E R bR e E bt b ARt e bt e bt eb et 2eeemeenee e e e eeeeeeeaeeens 0

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (PArt 2, COIUMN 8) ............iuiueueuiririiiririeieteteres ettt ettt ettt s e st s esese e sessssesesesesese s e s s seesesessae s seseseenennas 653

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiuiiiieieeeeceeeeeee ettt seas seeeeaebebebeees et st e saeseneees 0 e 653
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = G IR 7)1 Vo e TS OO PSPPI (82)

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 e (82)
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ........cciiiiiiiiiiiii ettt ettt ettt et esteesbeesheesbeesbe e beeaseeasesasesseesheeebeesbeenbeenbeenbeenseesseaseeas Seeeemseeaseaaesaaesaesaaeanaeas 0
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-T-849-T0) ........ccceruiiriririririeteterereint st sttt et e sttt sese e st s st esesesesens <sessssseeessesaeseaeanaeaes 571
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.cuiiiiiiiiiiieieteietiseiet sttt et sttt ese e e e s seb et e se et sess s besesesere s ss s esesesesen 5esesesessasanseneesaeaeneas 571

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 15,706,693
................... 3,236,529
....56,389

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, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

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

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 5,246,855
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 12,215

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 bbbt e bR b€t 8 e E 4 €8 E e EH £t E SR bbb et b b eenensns et et en e 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 13,740,541
(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 13,740,541
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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 ........ccoeveveveeveeeeeeeee e 6,477,761 [ 6,281,571 | 6,465,607 |.....ceverennne 6,480,000
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 6,477,761 6,281,571 6,465,607 6,480,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 499,920 480,367 520,516 488,256
Industrial and Miscellaneous, SVO 8. United States ..cooeoveveeeeeeeeeeeeeeeeees oo 5,762,860 |......ccocvveee. 5,724,509 |...ocoovevene 5,711,865 |.cooeeennee. 5,990,095
Identified Funds, Unaffiliated Bank 9. CANAAA ..o e (O R [0 U [0 U 0
Loans, Unaffiliated Certificates of 10._ Other Countries 1,000,000 992,007 1,000,000 1,000,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 6,762,860 6,716,515 6,711,865 6,990,095
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 13,740,541 13,478,453 13,697,989 13,958,351
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 13,740,541 13,478,453 13,697,989

Sl04




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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 190,000 |l 5,727,761 |oeeeeeeeeeeen O e O e O e XK o 6,477,761 A 6,329,457 JRC N I 6,477,761
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

1.7 Totals

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

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..

3.3 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 , , , ) 468,981 199,920 ) 680,438 : 199,920




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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 001,170 2,852,539 |..oceenne 1,449,677 818,147 [ 212,765 | XXX e e 5,834,298 O s 7,784,335 B [ 1,149,802 |............. 4,684,496
6.2NAIC 2 .. 928,561 |.... .. . . ...928,561 |.. 8. ....912,463 |.... ..0.81 ..928,561 |..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .t 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S L. 0
B.BNAIC B ..ot 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 2024 OF THE GREAT AMERICAN SECURITY 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

12.5NAICS ...
12.6 NAIC6 ...

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

121 NAIC T e [(c) I 1,253,858 |............... 8,589,483 |............. 1,458,254 |.................. 828,639 |.................681,746 |....oovriieeeecnn O 12,811,980 | 9322 [ XX e e XXX e e 8,127,483 |............. 4,684,496
122 NAIC 2 ... 1 928,561 |.... ...928,561 |.. ..928,561 |..

123 NAIC 3 e (D) il O 0

124 NAIC 4 o (D) il O 0

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

12.7 TotalS ..o e 1,253,858 |............. 9,518,044 |............. 1,458,254 |.................. 828,639 |......ccoco.. 681,746 |.....oooeovven 0{(b) ..o 13,740,541 | 100.0 [ XX K e e XK e [ 9,056,045 |............. 4,684,496

12.8 Line 12.7 as a % of Col. 7 9.1 69.3 10.6 6.0 5.0 0.0 100.0 65.9 34.1
13. Total Bonds Prior Year

13ANAIC T e 3,396,738 |.............. 7,957,405 |.............. 1,516,471 [ 987,648 |0 935,968 | O [ XK e XXX e oo 14,794,230 | 942 | 8,159,678 |.............. 6,634,552

13.2NAIC 2 oo O i 912,463 |l O 0 [ O O O XXX e XXX [ 912,463 008 [ 912,463

13.7 TOtalS .o
13.8 Line 13.7 as a % of Col. 9

............... 3,396,738
21.6

.............. 8,869,868
56.5

...... 15,706,693
100.0

............... 9,072,140
57.8

14. Total Publicly Traded Bonds

T4ANAICT e 102,688 [ 6,236,944 |.................658,378 |.....cceu.... . 10,492 [ 468,98 | O [ 8,127,483 |.cooee 591 [ 8,159,678 |...ocovvvrre 52.0 [ 8,127,483 |........... XXX v
14.2NAIC 2 ... ...928,561 |.. .5, ..928,561 |..
T4.3NAIC 3 oo O i O el O [ O [ O e O e ...0. w0
144 NAIC4 ... L0 . ...0. 0.
T45NAIC S e O e O el O [ O [ O e O e 0 [ 000 | O e 000 e 0
14.6 NAIC 6 0 0
14.7 TOtalS .o e 752,688 |.............. 7,165,505 |..cocvcvevene 658,378 |...ococvveee. 10,492 |..ocvcve. 468,981 |.....oooe [V 9,056,045 |......cococvevererenn65.9 9,072,140 | 578 [ 9,056,045
14.8 Line14.7asa % of Col. 7 ...ccoevvevvevvncifors 8.3 | 7971 | T3 | 0.1 | 5.2 | 0.0 | 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 5.5 52.1 4.8 0.1 3.4 0.0 65.9 XXX XXX XXX 65.9 XXX

15. Total Privately Placed Bonds
151 NAIC T o
15.2NAIC 2 ...
15.3 NAIC 3
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

15.7 Totals ..cceeveeeeiieienee
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

3.6

17.1

5.8

(a) Includes $
(b) Includes $
(c) Includes $

0 current year of bonds with Z designations and $
0 current year, $

0 prior year of bonds with 5G| designations and $
(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 $§

................... 4,684,496 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

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.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
.............. 6,329,457 rereeeneneen. 6,477,761

1.01 Issuer Obligations ............cccceeeeeeenieeeeecinieeiceieieee fovivieeneen 150,000 |oveeneeee. 5,727,761 oeeeeeeeeeeeeeeee 0 e 0 e O e U XK o 6,477,761
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

80I1S

. 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 ...........ccccceeuenee

5.02 Residential Mortgage-Backed Securities ...

5.03 Commercial Mortgage-Backed Securities ..........

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 466,336 XXX 466,336 3.4 643,095 4.1 466,336 0

5.05 Totals 2,688 9,183 8,577 10,492 468,981 XXX 499,920 3.6 680,438 4.3 499,920 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations .............ccooeioiiiiniiiiniciciiees e, [V 1,678,380 |...oovvverenne 649,802 |....oovvvvreiiciene 0 [ [ SO D.9.0 SN RTRTN 2,328,182 |oeicn 16.9 | 2,312,019 |ceiiie 4.7 | 2,078,363 |.cooveenne 249,819

6.02 Residential Mortgage-Backed Securities ... JER T 284,423 | 874,386 |...ccvceeenene 787,537 e 693,471 | 102,634 |........... D.9.0 SN RTRTN 2,692,452 |..cocooveiiiinne 19.6 | 2,893,995 |..coiiiie 184 | [V 2,692,452

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 ... 216,747 1,228,334 62,338 124,676 110,131 XXX 1,742,226 12.7 3,490,783 22.2 0 1,742,226

6.05 Totals 501,170 3,781,100 1,449,677 818,147 212,765 XXX 6,762,860 49.2 8,696,798 55.4 2,078,363 4,684,49%
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 0
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0

8.02 Residential Mortgage-Backed Securities ... L0

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

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

8.05 Affiliated Bank Loans - Issued ...........ccoceveeveeie |oveiiviiiiiiiecieee 0

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

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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 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 ............cccoeevreinceincinnienes oo 750,000 |....covevnnneee. 7,406,142 ..o 849,802 |0 o0 e XK [ 8,805,043 L BT [ XXX [ XXX o 8,556,124 |....cocvviinns 249,819

12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 287,11 | 883,568 |.....ccooeee 746,114 | 708,963 105,279 o XXX o 2,726,086 e 1908 e XK e XXX e 33,584 | 2,692,452

12.03 Commercial Mortgage-Backed Securities

12.04 Other Loan-Backed and Structured Securities . |-

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

B 1,253,858

12.09 Totals ... e, 1,253,858 |, 9,518,044 |..cceiins 1,458,254 |..oooviiiiiins 828,639 |.coviviiinen 681,746 |...oveeeeeieicees [ P 13,740,541 [.oooiiiiiiiien 100.0 [ D,0. ¢ SRR D,0. % CHRURIN RN 9,056,045 |....ccovvurnnn 4,684,496

12.10 Line 12.09 as a % of Col. 7 9.1 69.3 10.6 6.0 5.0 0.0 100.0 XXX XXX XXX 65.9 34.1
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 3,092,047 |.eeiiienne 4,899,647 e 849,782 |l O o0 e XX [ XK L XX [ 8,641,476 | B5.0 [ 8,391,702

13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans
13.08 Unaffiliated Certificates of Deposi

B R, 3,396,738

.783,337

13.09 Totals ..o oo 3,396,738 [ 8,869,868 |........cccene 1,516,471 [ 987,648 oo 935,968 [0 e XXX i [ XX o 15,706,693 |....ooveerveereeen 100.0 [ 9,072,140

13.10 Line 13.09 as a % of Col. 9 21.6 56.5 9.7 100.0 XXX 57.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccceveereeiiniicniienienens 10 849,802 |l O [0 e XXX [ 8,556,124 e B2.3 [ 8,391,702

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...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

................... 750,000

................ 7,156,323

..9,183 |..

8,577

37,343 |.

................ 8,556,124

33,584 |..

5.5

15. Total Privately Placed Bonds
15.01 Issuer Obligations
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

249,774
....... 2,893,995

249,819
................ 2,692,452




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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 2024 OF THE GREAT AMERICAN SECURITY 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 ...........cccocvvueueveras |oreceeererencrcunnns 663,124 oo 0 e 663,124 oo
2. Cost of cash equivalents aCqUIrEd .............ccccoeevvevereueueeeceeeie e oo 11,101,663 |.ooocecrivrcccernnn 0 [ 11,101,663 [
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 .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 8,730,573 |0 o 8,730,573 [
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 ............ |.oeeoeieiiiiiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree s 3,034,213 [ 0 o 3,034,213 [
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) 3,034,213 3,034,213

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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
000000-00-0 . [Massachusetts Fair Plan Trust ................... R........ BoSton ...oevuieniineiieeieiieieines feeeanns MA......... Massachusetts Fair Plan Trust ........... [ococcoeen veviinii ... 12/31/2024 ... |oceoiin i e 653 |eeuennnnnn YA T YA T (82)]eeeueenannnn (L T (L T (L T (L T (L T 0f...... 0.000
5899999. Any Other Class of Assets - Unaffiliated 653 571 571 (82) 0 0 0 0 0 o] XXX
6099999. Total - Unaffiliated 653 571 571 (82) 0 0 0 0 0 0f XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 653 571 571 (82

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

$

$..
3B..$..

$

$

coocooo




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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

000000-00-0 ......... Massachusetts Fair Plan Trust .......o.o.ooiiiiiieiieiiiiiiiaereeiiasseerrneasserenennaeas BOSEON iiiiriiiei i e [ereeeenes VA......... Massachusetts Fair Plan Trust ......co..ooiiiiiiionniiiiiiaaeeerieeneeeeeenenaees 1278172024 e 653 |eeeeieiieiiiie s [ P [ P 0.000
5899999. Any Other Class of Assets - Unaffiliated 653 0 0 XXX
6099999. Total - Unaffiliated 653 0 0 XXX
6199999. Total - Affiliated 0 0 0 XXX

803
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY INSURANCE COMPANY

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

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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
912828-77-8 ..... UNITED STATES TREASURY A L. 94.5625 |....oiiinennnnn 373,522 [ n395,000 [oiiiiiinnes 392,171 [oeeiiiiiiiinnn 0 fooeerinnnn 1,321 Jiiiiiinl0 e l0 00010500 | 1.852 [JJ vovvves | 2,479 | 5,921 |....02/22/2022 ...|....01/31/2027 ...
912828-77-8 ..... UNITED STATES TREASLRY .. A L. 94.5625 |..eoiiiiieieeen 4,728 e 5,000 | 4,964 O i 17 feiiinl0 feiel0 el 10500 |- 1.853 ....02/22/2022 ...|....01/31/2027 ...
912820-AJ-0 ..... UNITED STATES TREASLRY .. A ...97.3906 |... ....745,000 O 0 0 [0 0000202250 | 0.250 ...09/02/2020 ...|....08/31/2025 ...
91282C-AJ-0 ..... UNITED STATES TREASURY .. A ...97.3906 |..eevvriieeeeennn 4,870 [ 5,000 |eeiiiiieeeee 5,000 O 0 0 [0 10002202250 |- 0.250 ....09/02/2020 ...|....08/31/2025 ...
912820-CF-6 ..... UNITED STATES TREASLRY .. A ...95.2344 |... ... 300,000 O 0 0 00000000750 |-l 0.750 ....06/09/2021 ...|....05/31/2026 ...
91282C-CP-4 ... UNITED STATES TREASLRY .. A ...94.5000 |... 945,000 |.... . . ....997,202 O e 1,751 0 feeiiiel0 0000000625 |l 0.803 ....08/11/2021 ...|....07/31/2026 ...
912820-EN-7 ..... UNITED STATES TREASLRY .. A ...96.6875 |... 773,500 |.... ... 800,000 |.. ....197,278 O e 1116 [0 [0 000022.750 | 2.902 ....06/04/2022 ...|....04/30/2027 ...
91282C-KX-8 ..... UNITED STATES TREASURY .. A ...99.4844 |... .. 1,243,555 |.... .1,250,000 |.. ....1,250,388 O e 18 0 [0 40250 |- 4.242 ...07/08/2024 ...|....06/30/2029 ...
91282C-L.C-3 . UNITED STATES TREASURY A ...98.4688 |. .246,172 ..250,000 .252,439 |.. .0 .3.766 ....08/19/2024 .. 07/31/2029
91282C-LK-5 . UNITED STATES TREASURY .. A ...96.8750 |. 1,530,625 |. .1,580,000 1,584,222 |.. .0 ......3.562 ....09/05/2024 .. 08/31/2029
91282C-LR-0 ..... UNITED STATES TREASLRY .. .. |.. SD.. J RO R . .. 149,072 ]...98.8906 |... 148,336 |.... . 150,000 |.. 149,098 Ol 27 o0 o0 )00 40125 . 4.264 ...11/06/2024 ... |....10/31/2029
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 6,465,607 | XXX 6,281,571 6,480,000 6,477,761 0 XXX XXX XXX
0109999999. Total - U.S. Government Bonds 6,465,607 | XXX 6,281,571 6,480,000 6,477,761 0 XXX XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 XXX XXX XXX
31400C-DT-0 ..... |FN CA4613 — RMBS ......cevuniiiiiiiiniiiiiiiiiiiiiiinanans | ...... | ....... |4 ......... | TA s 33,791 [...87.4827 [....covvunnnnnnnns 29,093 |..ivvuiniiiiinnn 33,256 |oueuiiiiiininnnns 33,584 |.uuiiiiiiinnnnd 0 fooeeviiieneee (10) |0 foeiniiiinnnnnn 0 )10 3,500 . 3.355 ...11/07/2019 ...|....11/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities XXX 29,093 33,256 33,584 0 XXX XXX
57419T-DL-2 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... N2 e 1B FE L ...99.0110 |... ....263,978 0 . ....10/04/2019 ...|....03/01/2050 ...
63968M-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... B S LAFE L ...99.3740 |... ...167,193 0. s N s N s ....11/01/2022 ...|....09/01/2049 ...
976890-DD-5 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME 0 ...cecvvvennfon venfvnnnnns 2 teeeennns .. 1.CFE .. ...99.5120 f...ooieeeeen 34,829 |t 35,000 [ 35,165 |oeeuunieeeennnnnn (U (497) |-evemneeeeennnnd! (U [ 3.500 |...... 2. 778 IMS wevve |oeeeniiaieeennnnnns 408 .eiiiiiiiiinnns 1,225 |....03/24/2016 ...|....03/01/2046 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 486,725 [ XXX 451,274 455,000 466,336 0 (10,383) 0 0 XXX XXX XXX 5,446 17,332 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 520,516 | XXX 480,367 488,256 499,920 0 (10,393) 0 0 [ XXX XXX XXX 5,543 18,49 XXX XXX
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND .. 2.BFE ..|... .. 393,360 |...90.3994 |... . 500,000 |.. ....428,662 0 . ....09/13/2022 ...|....09/30/2028 ...
15089Q-Al-4 ..... CELANESE US HOLDINGS LLC .. 2.CFE ..|... .. 499,930 |. 102.6235 |... . 500,000 |.. ....499,899 0. ...08/10/2023 ...|....11/15/2028 ...
341081-GL-5 ..... FLORIDA POWER & LIGHT CO .. .. 1.DFE ..|... ...9,984 |...99.7260 |... ...10,000 |oeeeenineieeennnns 9,987 0 . ....02/28/2023 ...|....04/01/2033 ...
341081-GL-5 ..... FLORIDA POWER & LIGHT CO .. .. 1.DFE ..|... ...99.7260 |... . 140,000 |.. ....139,815 0. ....02/28/2023 ...|....04/01/2033 ...
46647P-DK-9 ..... JPMORGAN CHASE & CO .. 1.G FE ..|... . 101.7656 |... . 500,000 |.. .. 500,000 0 . ....09/07/2022 ...|....09/14/2033 ...
539439-AX-7 . LLOYDS BANKING GROUP PLC .. .1.GFE .. . 101.8494 |. . 500,000 500,000 |.. .0 ...02/27/2023 .. 03/06/2029
6944PL-2U-2 ..... [PACIFIC LIFE GLOBAL FUNDING |1 .. 1.DFE .. . 102.0800 |. . 120,000 119,912 .. .0 ....07/11/2023 .. 07/18/2028 ...
6944PL-2U-2 ..... PACIFIC LIFE GLOBAL FUNDING Il ... coee [ 8D.. S eeeeeeeee 1D FE L .. 129,871 |. 102.0800 |... . 130,000 |.. ... 129,907 0. ...07/11/2028 ...|....07/18/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,292,800 | XXX 2,387,979 2,400,000 2,328,182 0 0 XXX XXX XXX 33,830 125,340 XXX XXX
03464T-AA-7 ..... AOMT 2022-3 A1 - RMBS ... ...94.0119 |. .. 745,187 |. ..792,652 736,672 |.. .0 0. . 31,706 |....08/01/2023 .. 01/25/2067 ...
36168M-AA-1 ... GCAT 2022-NQM3 A1 - CMO/RVBS ...97.2692 |. ..407,045 |. .398,868 |.. .0 0. . 18,188 |....08/24/2023 .. 04/25/2067 ...
46654C-AE-5 ..... JPMNMT 2021-INV7 A2A - CMO/RMBS ... ...80.5708 |... 319,429 |.... ....380,715 0 . ...9,911 |....02/10/2022 ...|....02/26/2052 ...
46655G-AB-1 ..... JPMNMT 2022-4 A2 - RMBS ... ...86.3379 |... 725,807 |.... ....790,743 0. . 29,423 |....04/27/2022 ...|....10/25/2052 ...
64831U-AA-2 ..... NRZT 22NQM4 A1 - CMO/RMBS . s ...99.0450 |... ... 385,453 0 . . 19,799 |....09/19/2023 ... |....07/25/2062 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Un
Residential Mortgage-Backed Securities 2,677,799 | XXX 2,592,009 2,846,586 2,692,452 0 12,616 0 0] XXX XXX XXX 9,09 109,027 XXX XXX
07336C-AA-1 ..... BDS 22FL12 A - CMBS ........ ..881,786 |. 100.2365 |... ..883,997 |.. ....882,743 . 66,483 |....09/08/2022 ...|....08/19/2038 ...
92259H-AA-5 ... VCC 234 A - CMBS/CMO/RMBS . .. 359,480 |. 102.2719 |... ..359,512 |.. ....359,483 . 27,574 |....10/31/2023 ...|....11/25/2053 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY INSURANCE COMPANY

SCHEDULE D - PART 1

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

L'oL3

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
98878F-AC-3 ..... Z0CP 2021-1 A1F = CD0 ...vvvvvvvnniiiiiiiinineiiiininns foan e C...... 4. LAFE L 500,000 |...96.5519 |.....couunnnnnnns 482,760 |....oeeiinnnnn 500,000 |..eeevenninnens 500,000 [.oeeevvnnniinnnns [ [ [ 0 )...... 2.571 |...... 2579 [JAJD oot fiviiiiiiiins AT N 12,855 |....05/28/2021 ...|....07/15/2083 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 1,741,266 [ XXX 1,736,527 1,743,509 1,742,226 0 (383) 0 0 [ XXX XXX XXX 6,607 106,913 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 6,711,865 [ XXX 6,716,515 6,990,095 6,762,860 0 28,425 0 0] XXX XXX XXX 49,534 341,280 XXX XXX
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
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 8,758,407 [ XXX 8,669,549 8,880,000 8,805,943 0 19,985 0 0 XXX XXX XXX 68,412 190,278 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 2,711,500 | XXX 2,621,102 2,879,842 2,726,036 0 12,606 0 0 [ XXX XXX XXX 9,193 110,191 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 2,227,992 [ XXX 2,187,801 2,198,509 2,208,562 0 (10,736) 0 0 [ XXX XXX XXX 12,053 124,245 XXX XXX
2459999999. Total - SVO Identified Funds of 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 of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 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 13,607,989 | XXX 13,478,453 13,958,351 13,740,541 0 21,855 0 0 XXX XXX XXX 89,658 424,714 XXX XXX

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

Number
1A 1ALS 11,113,216 1B.. .S Do$ 399,621 1E..$ ..., 0 TF oS 0 1G.$ .. 1,000,000
1B 2A..$ ... ...0 2B.. .$
1C ....0 3B.. 8.
1D ....0 4B.. 8.
1E 0 5B.. 8.
1F .0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY INSURANCE COMPANY

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

NONE

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

NONE

E11, E12



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY INSURANCE COMPANY

SCHEDULE D - PART 3

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

€13

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

912820-KX-8 ......... UNITED STATES TREASURY L...07/08/2024 ... [ MarketaXess .....ciiivuuuiiiiiiiiiii i rr e s srran e ees e e e errn e rrsn e eees o 1,250,370 |... ... 1,250,000

91282C-LC-3 ......... UNITED STATES TREASURY ....08/19/2024 ... |Marketaxess 252,608 |... 250,000

912820-LK-5 ......... UNITED STATES TREASURY ....00/05/2024 ... [ MarketaXess .....ciiivuuuiiiiiiiiiiii i s rrar s snrnn e ees |rrraineeerrrn e e e e eees frriin e 1,584,479 |... ... 1,580,000

91282C-LR-0 ......... UNITED STATES TREASLRY ... ...11/06/2024 ... [Marketaxess ..

0109999999. Subtotal - Bonds - U.S. Governments 3,236,529 3,230,000

2509999997. Total - Bonds - Part 3 3,236,529 3,230,000

2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 3,236,529 3,230,000 2,912
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 3,236,529 XXX 2,912
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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
912828-YE-4 .. |UNITED STATES TREASURY ......covevvevvveniiiiiinns]nnnnns ..08/31/2024 . |Maturity @ 100.00 ......|ceeeiiniiiiiinnnns Jounnnnns 3,100,000 |.......... 3,100,000 .......... 3,042,359 |.......... 3,095,124 |..oovvvnnninnns (U 7,953 | [ TN 7,988 | 0 [ 3,100,000 |o.eeiiiiinnnnns [ [ 0 ..08/31/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 3,100,000 3,100,000 3,042,359 3,095, 124 0 7,953 0 7,953 3,100,000 0 0 0 XXX
3140QC-DT-0 .. |FN CA4613 = RMBS ....eeviiviiiiiiiiiiiniininienn [ s ..12/01/2024 .| Paydown . 0. L 3,712 .0 0. 0. ..11/01/2049 .
57419T-DL-2 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... ..08/29/2024 .|Direct ... 0. 0. 0. 0. ..03/01/2050 .
63968M-UU-1 .. | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... ..01/01/2024 .|Prior year adjustment . |. 0. .0 0. 0. ..09/01/2049 .
63968M-UU-1 .. | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . ..09/03/2024 .|Direct ... L0 0 .0 .0 ..09/01/2049 .
97689Q-DD-5 ...| WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. ..09/03/2024 .|Direct .. .. . .. 0. .0 . 0. 0. ..03/01/2046 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 168,712 168,712 179,665 170,125 0 0 0 0 XXX
00180A-AA-7 .. | AMSR 2020-SFR1 A - CMBS . ..11/19/2024 .| Paydown ... ...999,041 |... .. 999,041 ... 999,005 . 996,965 |.. 0. .0 0. 0. ..04/17/2037 .
03464T-AA-7 .. | AOMT 2022-3 A1 - RWBS ..12/01/2024 .| Paydown . 63,666 L0 0 .0 .0 ..01/25/2067 .
07336C-AA-1 .. |BDS 22FL12 A - CMBS ... ..12/19/2024 .| Paydown . . 115,878 L0 0 .0 .0 ..08/19/2038 .
36168M-AA-1 .. | GCAT 2022-NM3 A1 - CMO/RMBS ..12/01/2024 .| Paydown . 28,838 L0 0 .0 .0 ..04/25/2067 .
46654C-AE-5 .. | JPMMT 2021-INV7 A2A - CMO/RMBS ... ..12/01/2024 . | Paydown ... 0. .0 0. 0. ..02/26/2052 .
46655G-AB-1 .. | JPMMT 2022-4 A2 = RMBS ..coeeeeeeeeeeieeeeeennn | e ..12/01/2024 .| Paydown ... 0. 0. 0. 0. .. 10/25/2052 .
64831U-AA-2 .. |NRZT 22NQM4 A1 - CMO/RMBS ........eevvvvvvvnnnnns | eeeenns ..12/01/2024 .| Paydown .... 0. .0 0. 0. ..07/25/2062 .
74331C-AA-6 .. |PROG 2020-SFR1 A = CMBS .eeveeeeieeiriiieeeeens [ ..06/20/2024 .| Paydown ... . 0. 0. 0. 0. ..04/17/2037 .
92259H-AA-5 ...| VCC 234 A - CMBS/CMO/RMBS . |..12/01/2024 . [ Paydown .. .. 137 833 ... 137,821 0. . .0 . 0. 0. .. 11/25/2063 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffllated) 1 978,143 1 978,143 1,964,254 1 962,363 0 15,780 0 15,780 1 978 143 0 0 0 XXX
2509999997. Total - Bonds - Part 4 5,246,855 5,246,855 5,186,279 5,227,613 0 22,319 0 22,319 5,246,855 0 0 0 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 5,246,855 5,246,855 5,186,279 5,227,613 0 22,319 0 22,319 5,246,855 0 0 0 81,786 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 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 XXX
4509999999. Total - Preferred Stocks 0 XXX 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 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 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 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 5,246,855 XXX 5,186,279 5,227,613 0 22,319 0 22,319 5,246,855 0 0 0 81,786 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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 2024 OF THE GREAT AMERICAN SECURITY INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

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 ...... XXX,
JP Morgan Chase ........ccceevuveennnens ... Indianapolis, Indiana XXX.
Cash Held With Securities on Deposit ......... XXX,
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 899 0 112,405 [ 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 899 0 112,405 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

XXX

1. January....o..n 91,455 4. 7. 10.  October.
2. February..| 98,064 5. 8. , 11.  November... ,
3.  March 85,270 6 9. September 205,759 12.  December 112,405

E27




8¢

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Date Acquired Rate of Interest Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

233809-30-0 .......
31846V-41-9 .......
825252-40-6 .......
94975H-29-6 .......

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

. | ALLSPRING:TRS+ MM I ..

[ AN 11/04/2024 ..........
[0 N IR 11/04/2024 .......... . .
...................... 12/26/2024 ..........
Do 12/31/2024 ..........

o alo|lo|lo|lo|lo|loc|lo|lo|lo|o|o|o|o|o|o|e|e

256 |..

8209999999.

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

8609999999

- Total Cash Equivalents

3,034,213

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

Number
1A

0 1B.. .0 1C..8

0 2B.. .0 2C..8

0 3B.. 0 3C..8
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN SECURITY 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

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

PROPERTY AND CASUALTY
PROPERTY AND CASUALTY
PROPERTY AND CASUALTY

.0
505,000

.0
491,823

Subtotal

4,293,082 4,160,949

DETAILS OF WRITE-INS
5801. US DEPT OF LABOR

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

505,000 491,823

E29




	JURAT
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3

