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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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 3,345,253 |............. 6.281|....... 3,345,253 | 0 fn 3,345,253 |............. 6.281
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 [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 7,469,334 |............ 14.025 |........ 7,469,334 | 0 fn 7,469,334 |........... 14.025
1.06 Industrial and MISCEIANEOUS ............ccoevieveeerereeeeeeeeeeieieieeee e e 32,273,79% |........... 60.598 |........ 32,273,794 | [ — 32,273, 7% |........... 60.598
1.07 HyDrid SECUMHIES ...ttt oo [V O 0.000 [eeoveciiciriciaes (U R (U R [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (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 [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (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 [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (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 [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccoovrieniiiniinnnneieeeenesenesseeeenes e 8,880 [.ccoveneen 0.017 [oreiieine 8,880 [ovoveecirieirine [V A 8,880 [.ccoveneen 0.017
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceereenisses [ 10,075,088 |............ 18.917 |........ 10,075,058 |....ocvvvvcnne [ — 10,075,058 |........... 18.917
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 10,083,938 |............ 18.934 |........ 10,083,938 ..o 0f.n. 10,083,938 |........... 18.934
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 53,258,702 100.000 53,258,702 53,258,702 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

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 49,576,520
................... 4,495,754
....84,943

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 (105S) 0N diSPOSAIS, Part 4, COIUMN 19 ..........ouiuiiiieiieecectete et eececte et eeeeeeetete s e s ee s seaeteseseessasaesesesessssssesesesessssssesesesesessesetesesssnsssesesasasnsssnsesasanas fesesesesasacsesesaes (191,117)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 10,743,617
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 47,720

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 43,174,764
(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 43,174,764
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccoeveveveeveeeeeeeee e 3,345,253 | 3,251,008 | 3,336,606 |.....ccccvneee. 3,350,000
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 3,345,253 3,251,008 3,336,606 3,350,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 86,383 84,988 91,515 85,000
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 7,469,334 6,839,736 7,546,658 7,410,924
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 28,531,198 |...cocovee. 27,789,932 |..coovereene 28,477,804 |................. 28,913,184
Identified Funds, Unaffiliated Bank 9. CANAdA ..o e 500,000 ..o 500,336 |.coeveeienne 500,000 ..o 500,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 3,242,596 3,271,897 3,242,827 3,242,827
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 32,273,7% 31,562, 164 32,220,631 32,656,010
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 43,174,764 41,737,896 43,195,410 43,501,935
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 43,174,764 41,737,896 43,195,410

Sl04




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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
No Maturity
Over 20 Years Date

9
Total from Col. 7
Prior Year

8
Col. 7 as a % of
Line 12.7

Over 1 Year Over 5 Years Over 10 Years
Through 5 Years | Through 10 Years | Through 20 Years

12
Total Privately
Placed (a)

10 11
% From Col. 8 Total Publicly

NAIC Designation 1 Year or Less Total Current Year Prior Year Traded

1. U.S. Governments
TANAIC T e
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

............... 2,845,070

............... 3,345,253 e, 342,682 o3, 345,253

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

148,537

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

8,881,422

541,078

621,909

257,138

1,068,814

4,980,395

7,469,334

8,881,422

7,469,334




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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 3,360,448 |............. 13,075,086 |.............. 4,609,459 |.............. 2,028,716 23,736,495 | O s 30,365,544 |....coovovv 2 s 2,353,984 |............. 21,382,511
6.2 NAIC 2 .. .710,016 |... 5,337,150 |.... 2,490,133 8,537,299 |.. .6,838,335 |.... .13.8 | ..5,912,060 |.. ..2,625,239

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 2024 OF THE GREAT AMERICAN E & S 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

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

..0

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 4,401,710 |............. 16,542,065 |............... 4,866,597 |....coc....... 3,097,529 |............... 5,729,564 |....oovveeean [ A 34,637,465 13,254,954 |............. 21,382,511
122 NAIC 2 ... N ..710,016 |... 5,337,150 |.... 2,490,133 8,537,299 |.. ..5,912,060 |.. ..2,625,239
123 NAIC 3 e (D) i 0 [ 0 o 0 [ 0 e O e 0 e
124 NAIC 4 i (D) s 0 [ 0 o 0 [ 0 e O e 0 e
125 NAIC S e (D) e 0 oo O o 0 [ 0 e O e 0 [ (€) ceeiee
12.6 NAIC 6 ... N 0 0
12.7 TotalS ..o 5,111,726 |............. 21,879,215 |.............. 7,356,730 |............... 3,097,529 |............... 5,729,564 |....ocoovveeane 0 [(b) ..o 43,174,764 19,167,014 |............. 24,007,750
12.8 Line 12.7 as a % of Col. 7 11.8 50.7 17.0 7.2 13.3 0.0 100.0 44 .4 55.6
13. Total Bonds Prior Year
13ANAIC T e 3,849,742 |............. 22,427,719 | 5,565,132 |.covreenne 3,989,245 |...........n8,906,347 |...oeeeeeeen 0 [ XK e XXX e fe 42,738,186 |.....cocvveeeee 86.2 [ 13,781,182 |............. 28,957,004
132 NAIC 2 et 17,817 [ 3,831,652 |.............. 2,988,866 |......oooveveverereeeeen O oo O e 0 L XXX e e XK o 6,838,335 | 13.8 [ 4,400,962 |............... 2,437,373

15.5NAICS ...
15.6 NAIC6 ...

137 TOtalS ..o e 3,867,559 |............ 26,259,371 | 8,553,998 |............... 3,989,245 (b) ... 49,576,520 |...ocvevrrinne 100.0 [.ooeeneee 18,182,143
13.8 Line 13.7 as a % of Col. 9 7.8 53.0 17.3 8.0 100.0 XXX 36.7
14. Total Publicly Traded Bonds
TAANAIC T e 1,049,552 |............... 4,278,612 | 1,758,732 .o 1,101,281 |...cocneee. 5,066,778 |.....cooveereeerrreene (V) IO 13,254,954 |.....oove 30.7 [ 13,781,182 [ 27.8 | 13,254,954
T42NAIC 2 oottt 500,000 |... 13,421,927 |.... ..5,912,060 |.. 4,400,962 |.... ..8. ..5,912,060 |..
T43NAIC 3 e [V 0 | O e O o O et 0 o O e 000 0. 0.0 [ 0.
144 NAIC4 ... 0. 0 0. ...0. 0.
TAE5NAIC S oo [V 0 | O e O o O et 0 o O e 000 [0 T | Y | S 0
T4B NAIC 6 ... 0 0 0 0
14.7 TotalS ..o e 1,549,552 |............... 7,700,540 |...cocveennene 3,748,865 |.............. 1,101,281 |..coceeee. 5,066,778 |.....cooveereeerrreene (V) IO 19,167,014 18,182,143 19,167,014
14.8 Line 14.7asa % of Col. 7 ...cooveuevnecencenfornrincicc 8.1 [ 40.2 | 19.6 [ 5.7 [ 26.4 | 0.0 [ 100.0 [ XX [ X e X [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 3.6 17.8 8.7 2.6 11.7 0.0 44.4 XXX XXX XXX 44.4 XXX
15. Total Privately Placed Bonds
151 NAIC T e 3,352,158 |............. 12,263,452 |............... 3,107,865 |............. 1,996,249 |......occeveene 662,786 |.....oeeececeeeerieenene (V) IO 21,382,511 | 49.5(.......... 28,957,004 |....coooveiiinne 58.4 |.......... D9, ORI 21,382,511
15.2NAIC 2 ... ...000, 2,625,239 |.. 2,437,373 |.... ..2,625,239
153 NAIC 3 o
154 NAIC 4 ..o

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

8.3

32.8

8.4

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

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

(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 $§

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

................. 23,007,750 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 E & S 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
.............. 3,342,682 e 3,345,253

1.01 Issuer Obligations ............cceceeeeeienieeccecieieeieeceies o500, 183 oo 2,845,070 |ooveoeeeeeeeeeeeeeen 0 e O e O [ XK [ 3,345,253
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 0 0 0 0 0 148,537 0.3 0 0
. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccooeioioeienininienininies e O e 0 e O e 0 e 989,475 |........... D.9,0 TN R 989,475 |..coiiiiieieiene 2.3 | 1,021,934 o 2.1 | 989,475

5.02 Residential Mortgage-Backed Securities ... . .. . . 13,778 ... . . ... 169,744 |.. .0.4 . .185,213 |... ...169,744 |.
5.03 Commercial Mortgage-Backed Securities .......... [o.ccoeirviennienin 0 feiiiiiiiieiieen 0 o 0 L 0 0 oo XX oo 0 0 e 0 0 e 0
5.04 Other Loan-Backed and Structured Securities ... 527,691 575,993 213,934 1,015,355 3,977,143 XXX 6,310,115 14.6 7,674,275 15.5 6,310,115
5.05 Totals 541,078 621,909 257,138 1,068,814 4,980,395 XXX 7,469,334 17.3 8,881,422 17.9 7,469,334
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccccoooeioiiiiiiiicniiniciiiees e, 691,952 |....coeeee 9,220,835 |.....covuve 4,490,133 | 0 [ [ SO XXX e 14,402,920 |.....cocvvneenennne 33.4 | 10,698,929 |..c.cooviviviiine 21.6 | 8,211,701 | 6,191,219
6.02 Residential Mortgage-Backed Securities ... R F 908,396 |.............. 2,595,565 |....ccuuee 1,844 147 | 1,660,315 [ 340,341 |............ D.9.0 SN RTRTN 7,348,765 |...oovcine 7.0 | 7,991,981 | 161 | 54,344 ..o 7,294,421
6.03 Commercial Mortgage-Backed Securities .......... |.o..cccccoveevieieenn. 0 .
6.04 Other Loan-Backed and Structured Securities ... 2,470,116 6,095,907 765,312 . 18,512,969
6.05 Totals 4,070,465 18,412,236 . 37,208,879
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 ............cccccoccecee o, 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 E & S 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 ...........ccccevrevncnncenccines oo 1,192,136 |.covennee 12,065,905 |........ceo.e. 4,490,133 .o 0 .... 1,075,857 18,824,030 |...oveviiiinee, 43.6 e XXX [ XXX oo oo 12,632,811 | 6,191,219

12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 921,784 |.oies 2,641,481 | 1,887,351 354,119 [ XXX e 7,518,509 |...ooeoveeeeeeeee 1724 [ XXX i [ XX oo 224,088 |....ccveeenee 7,294,421

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 ... e D, TT1726 |, 21,879,215 | 7,356,730 |vevveeinns 3,097,529 |.oovviiiinn 5,729,564 |..coovviiiieieie [ P 43,174,764 |.o.ooveiine 100.0 [oovenenee D,0. ¢ SRR D,0. & CHURNNY TN 19,167,014 |.............. 24,007,750

12.10 Line 12.09 as a % of Col. 7 1.8 50.7 17.0 7.2 13.3 0.0 100.0 XXX XXX XXX 4.4 55.6
13. Total Bonds Prior Year

13.01 Issuer Oblgations ..........ccccuviririniniiiniiiiens oo (V1N 10,052,745 |.......c........ 3,988,866 10,213,495 [..cooeenee 4,998,587

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, 3,867,559

13.09 Totals ..o o 3,867,559 | 26,259,371 | 8,553,998 |................3,989,245 |.............. 6,906,347 |...oeiiiiees (V) D.9.0 TN RUNR D.9,9 TN RUN 49,576,520 |....oooveiiienen 100.0 fooeeccns 18,182,143

13.10 Line 13.09 as a % of Col. 9 7.8 53.0 17.3 13.9 0.0 XXX XXX 100.0 XXX 36.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 1,000,183 |....ccvnenneee 7,066,638 |................ 3,490,133 [0 | 1,075,857

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
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

.. 21,678 |...

57,910 |..

.. 44,798

13,778

................ 1,549,552

......................... 8.1

................ 1,101,281

Section 12 3.6 17.8 8.7 2.6 1.7 0.0 4.4 XXX XXX XXX 4.4 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccccevrirnrneececininins [oeccccicieene 191,952 [ 4,999,267 |.....coceenneee 1,000,000 [0 foeec 0 e XK 6,191,219 [ 143 [ 4,998,587 |..evveerreeneen 1001 ot XXX e 6,191,219
15.02 Residential Mortgage-Backed Securities .......... [ 900,106 |.......ceonveee. 2,583,572 |..ocvinnnnne 1,842,554 |....oooennn. 1,627,848 | 840,341 [ XXX i [ 7,294,421 | 16L9 [ 7,882,821 | 1509 [ XXX i o, 7,294,421
15.03 Commercial Mortgage-Backed Securities ........ |0 Joiiiii0499,080 |0 o0 0 e XX foeeeieeeeen899,080 o 12 0 000 e XXX e 499,930

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
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

10,022,179

................ 1,996,249
......................... 8.3

4.6




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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 E & S 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 .............cccoveveuevern |oeececererenenens 1,237,319 | 0 o 1,237,319 |
2. Cost of cash equivalents aCqUIrEd .............ccccoeevvevereueueeeceeeie e oo 40,580,234 |....ooovveeirrircienen 0 o 40,580,234 ..o
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 .............ccccoveveeevevererereeieiieeseeiens oeeeeeenenenenns 31,742,496 |.....oooovvviviiniinen 0 o 31,742,496 |
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) ot [reee s 10,075,058 |....covoveeeeerrencceenn 0 e 10,075,058 |....ovoveeerererereecicinieene
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) 10,075,058 10,075,058

(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 E & S 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
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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 ...94.5625 |......coeeeeennnn 66,194 |l 70,000 [oiiiiinnnnnnn 69,499 |0 [ 388 |0 [0 ]l 10500 1.852 ....02/22/2022 ...|....01/31/2027 ...
912828-77-8 ..... UNITED STATES TREASLRY .. ...94.5625 |.....ooiieeeenn 122,931 |oiiiiiiennnnt 130,000 [oiiiiiiieeen 129,069 o0 e 312 |0 [0 ]l 10500 1.852 ....02/22/2022 ...|....01/31/2027 ...
912820-CJ-8 ..... UNITED STATES TREASLRY .. ...95.1563 |.......coeeeeenn 475,782 |onneniennnn.. 500,000 foiiiiiinnnn 499,762 oviiiniiiiinnnl0 oo 157 |0 [0 L0875 L 0.907 ....06/25/2021 ...|....06/30/2026 ...
91282C-CP-4 ... UNITED STATES TREASURY .. ...94.5000 |.................945,000 |.............. 1,000,000 |.................997,382 |oeeeieerennnnn0 feeeieeinn 1,639 |0 [0 0000625 .. 0.792 ....08/09/2021 ...|....07/31/2026 ...
912820-00-1 ... UNITED STATES TREASLRY .. ...94.3125 |... . .. 199,146 [0 [ 418 0 0l 10250 1.468 ....01/13/2022 ...|....12/31/202%6 ...
91282C-GA-3 ..... UNITED STATES TREASLRY .. ...99.8125 |... . 500,000 |.. 500,184 e e (185) |0 0 ].1240000 .. 3.960 . 12/13/2022 ... |....12/15/2025 ...
91282C-HM-6 ..... UNITED STATES TREASLRY .. . 100.3594 |... . 710,000 |.. 710,155 |0 [ (98) |0 0 ]l040500 4.485 ....07/26/2023 ...|....07/15/2026 ...
91282C-HI-6 ..... UNITED STATES TREASURY .. SD.. . 100.3594 |.................240,868 |.......cceuunnnns 240,000 [.....cecennnnnnns 240,056 [.....ccevveieeee0 Joeiniiee e (34) o0 0 )l 040500 ). 4.484 ...07/26/2023 ...|....07/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 3,336,606 | XXX 3,251,008 3,350,000 3,345,253 XXX XXX XXX
0109999999. Total - U.S. Government Bonds 3,336,606 | XXX 3,251,008 3,350,000 3,345,253 XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 XXX XXX XXX
68609T-DM-7 ..... |OREGON ........................................................ | ...... | ....... |2 ......... | 1BFE |t 91,515 (...99.9860 [.....cceuuieeeens 84,988 |...iiieieininnnns 85,000 f...ccovrnuiinnns 86,383 [.oiiiiiiins (V] R (1,665) [-.oeeennnnnans (U 0 |...... 4.000 |...... 3.118 ...12/14/2017 ...|....12/01/2048 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 91,515 | XXX 84,988 85,000 86,383 0 (1,665) 0 0 XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 91,515 XXX 84,988 85,000 86,383 0 (1,665) 0 0] XXX XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX XXX
605350-L4-0 ..... |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....oovvvvee|oen nn] veeees ‘ ............ TAFE ot 504,239 |. 103.3370 |..evuuniirinnnnn 506,351 |evveeniiiinnnn 490,000 [....eeevvvunnnnns 500,920 [oiiiiiinnnnnnn 0 |eeens [ TH 0 P, 0 foorriiiiiinns 0 |..... 6.500 |...... 6.289 ....07/07/2023 ...|....12/01/2053 ...
91743P-EV-3 ..... UTAH HSG CORP ....veeeeeienniieeeeennnineeeennnmnneseenns foon wen | onnnees | wnnneenees [on 1B FE |t 491,068 |. 102.6010 |....cevuunneens 493,130 [..oevvnnins 480,628 [......cccununnnns 488,555 |.....iiieeennnd (V)] R (2,624) |vveeeeeeennnnn (U 0 |...... 6.000 |...... 5.846 ...06/29/2023 ...|....07/21/2053 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 995,307 | XXX 999,481 970,628 989,475 0 (5,601) 0 0 [ XXX XXX XXX XXX
31400C-DT-0 ..... |FN CA4613 - RMBS . .‘4 ... 67,582 |...87.4827 |... ...58,186 |.... 0 . PP [0} 1 U | R IO | B 3.500 |...... 3.355 ....11/07/2019 ...|....11/01/2049 ...
31418D-HY-1 ..... FN MA3846 - RMBS . . 4. .. 102,725 |...84.4006 |... ...86,417 |.... ...102,576 0. v (10) o0 0 3.000 |...... 2.967 ...10/18/2019 ...|....11/01/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residentia
Backed Securities 170,307 | XXX 144,603 168,901 169,744 0 (29) 0 0 XXX XXX XXX XXX
20775C-55-9 ... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... .. 464,735 ]...99.1140 |... 426,190 |.... ..430,000 |.. ....445,814 O e (9,243) |0 o0 e 3.500 |...... 2.497 ...10/09/2019 ...|....11/15/2043 ...
20775C-LE-2 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ..500,000 |...92.3520 |... 461,760 |.... . 500,000 |.. ...499,993 I RN | N | RPN | B FN 2.900 |...... 2.900 ...08/05/2016 ...|....11/15/2029 ...
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS B .. 1.BFE ..|... ... 15,413 |. 100.0090 |... ...15,001 |.... ...15,000 |.. O 0 0 [0 e 4.150 |...... 2.045 ....09/11/2015 ...|....04/15/2025 ...
45129Y-86-4 ..... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . 2. .. 1.B FE ..|... .. 277,623 |. 100.3000 |... ..250,750 |.... LU R (-5 <) N | I RPN | ) A 4.000 |...... 3.024 ...10/04/2019 ...|....01/01/2050 ...
45201Y-M8-7 ..... ILLINOIS HSG DEV AUTH REV - RMBS 2 ... .. 1.CFE ..|... .. 111,038 |...97.8700 |... 102,764 |.... 0 [ (2,265) |0 o0 e 3.500 |...... 2.444 ....03/11/2020 ...|....08/01/2046 ...
54627D-BX-8 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . 2. .. 1.AFE ..|... .. 169,495 |...89.9640 |... 152,485 |.... . I RN | N | RPN | B FN 2.875 |...... 2.875 ....04/18/2017 ...|....11/01/2038 ...
5741R-18-6 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... 2 ... .. 1.BFE ..|... .. 140,000 |...98.9580 |... 138,541 |.... ....139,998 0 . PPN | N RPN | R I 3.242 |...... 3.242 ....04/07/2017 ...|....09/01/2048 ...
57419T-DL-2 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... 2. .. 1.B FE ..|... .. 273,941 1...99.0110 |... 252,478 |.... ....263,978 O [ (4,097) |0 o0 e 3.500 |...... 2.602 ....10/04/2019 ...|....03/01/2050 ...
594653-7N-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 ... .. 1.CFE ..|... .. 116,949 |...99.4940 |... 109,443 |.... ... 111,168 0 . o (1,684) |0 [0 | 3.500 |...... 2.730 ....09/23/2016 ...|....06/01/2047 ...
604160-GD-0 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...89.9080 |. .. 142,949 | .158,994 |.. .0 .3.000 |......2.999 ....03/11/2015 ..
604160-GH-1 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...81.9840 |. ...94,062 |. 114,732 .. .0 .2.700 |......2.700 ....03/11/2016 ..
604160-JD-7 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...79.8040 |. ,366,089 |. ,711,805 |.. .0 ......2.050 |......2.050 ...11710/2021 .. .
60416S-KD-1 ..... MINNESOTA HOUSING FINANCE AGENCY - RMBS ... 2 ... .. 1.BFE ..|... ...99.8830 |... O e (M2) 0 o0 e 4.000 |...... 3.472 ....07/31/2015 ...|....01/01/2041 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2. .. 1.AFE ..|... ...91.1440 |... LI RN | I N | RPN | B SN 3.050 |...... 3.050 ....06/24/2015 ...|....12/01/2034 ...
63968\-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . B .. 1.AFE ..|... ...99.3740 |... 0 [ (5,887) |0 e l0 e 3.750 |...... 3.506 ....10/03/2019 ...|....09/01/2049 ...
647200-4R-2 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2. .. 1.AFE ..|... ...98.9070 |... O [ (1,099) |0 o0 e 3.500 |...... 2.758 ....03/16/2016 ...|....03/01/2046 ...
647200-X4-1 ..... NEW MEXICO MTG FIN AUTH - RMBS ... L2 ... .. 1.LAFE ..|... ...91.0560 |... JLU I I - ) AR | B IR | ) AT 2.850 |...... 2.852 ....08/29/2014 ...|....07/01/2043 ...
64986E-AF-0 ..... NEW YORK ST HSG FIN AGY MULTI- FAMILY HS .... 2. .. 1.B FE ..|... .100.0180 |... O [ 1,085 |0 o0 e 4.950 |...... 5.201 ...06/14/2011 ...|....08/15/2038 ...
658877-FB-6 ..... NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R .... L2 ... .. 1.BFE ..|... ...91.9260 |... O 0 0 [0 e 2.850 |...... 2.850 ....08/05/2016 ...|....07/01/2032 ...
677560-NP-8 ..... OHIO HOUSING FINANCE AGENCY - RMBS 2. .. 1.AFE ..|... ...83.1750 |... O o0 o0 [0 2.700 |...... 2.699 ....04/21/2015 ...}|....03/01/2036 ...
686087-SU-2 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... L2 ... .. 1.CFE ..|... . 100.0000 |... 0 [ (258) |0 e 0 3.500 |...... 3.110 ...08/05/2015 ...|....07/01/2036 ...
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83712D-1K-8 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .......coouufers von] vunnnns 2 i LLAFE L 48,984 |...99.839%0 (VI RN € 2 ) 1 AU | N AR | B RN 4.000 |...... 3.09% (JJ ....... ....06/29/2016 ...|....07/01/2043 ...
88275F-NV-7 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... N2 e 1B FE L ...92.1250 |... O e (12) 0 o0 e 3125 |...... 318 |MS ...... ....10/15/2015 ...|....03/01/2046 ...
88275F-PA-1 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2 e [ 1B FE L ...91.8090 |... I RN | N | RPN | B A 3.100 |...... 3.115 [ MON ..... ....06/08/2017 ...|....09/01/2047 ...
92812V-MA-1 ... VIRGINIA ST HSG DEV AUTH - RMBS 4 | LA FE L ...91.7850 |... O e (28) |0 o0 e 3125 |...... 3.108 | MON ..... ....05/24/2017 ...|....11/25/2039 ...
976890-BZ-8 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. 2 e [ 1.CFE L ...99.9180 |... LU RN (-0 PO | I RPN | ) A 4.000 |...... 2.905 [MS ...... ....09/04/2015 ...|....09/01/2045 ...
976890-DD-5 ... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. 2 ... .. 1.CFE ..|... ...99.5120 |... JLO N U €:1+1:) N FORRRPPt | B IR | ) AU 3.500 |...... 2.778 |MS ...... ....03/24/2016 ...|....03/01/2046 ...
976890-EL-6 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .......... e 20 .. 1.CFE ..|... ...99.1870 |... O e B17) |0 o0 3.500 |...... 2.836 [MS ...... ...09/21/2016 ...|....09/01/2046 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 6,381,044 | XXX 5,695,652 6,271,395 6,310,115 0 (33,181) 0 0 XXX XXX XXX 40,642 193,213 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 7,546,658 | XXX 6,839,736 7,410,924 7,469,334 0 (38,811) 0 0 XXX XXX XXX 44,548 259,300 XXX XXX
023135-BX-3 ..... AMAZON.COM INC .. o LADFE e 298,704 |...95.6302 300,000 |.eeevvunnnennnns 299,641 |oovvenniiiinnnnd (U 1 X I AR | Y AR | R RS B (1 VI RN 1089 |MN ooees [ 408 [oeniiiiiiiinnns 3,000 [....05/10/2021 ... |....05/12/2026 ...
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND .. 2.BFE ..|... .. 393,360 |...90.3994 |... . 500,000 |.. ....428,662 JL I U (-1 /- I ARt | R AP | I AU : < 0 N AU 7.215[MS ...... . 14,250 |....09/13/2022 ...|....09/30/2028 ...
15089Q-Al-4 ..... CELANESE US HOLDINGS LLC .. 2.CFE ..|... .. 499,930 |. 102.6235 |... . 500,000 |.. ....499,899 O e 2 o0 [0 00006600 .. 6.603 |IN ...... . 31,750 |....08/10/2023 ...|....11/15/2028 ...
247030-BJ-9 ... DELL INTERNATIONAL LLC . .. 2.BFE ..|... . 101.1867 |... . 500,000 |.. ....499,859 O e 4 0 001050250 |- 5.260 [FA ...... . 26,250 |....01/09/2023 ...|....02/01/2028 ...
42250P-AE-3 . HEALTHPEAK OP LLC ..... L2.AFE .. ...99.2265 |. . 500,000 .499,487 |.. .0 .5.266 . 26,250 |....01/09/2023 .. 12/16/2032 ...
44891A-DG-9 . HYUNDA| CAPITAL AMERICA . 1.GFE .. ...96.9746 |. .1,000,000 999,743 |.. .0 . 4.556 ....00/23/2024 .. 09/26/2029
45823T-AL-0 . INTACT FINANCIAL CORP .1.GFE .. . 100.0672 |. . 500,000 500,000 |.. .0 .....5.459 ....00/15/2022 .. 09/22/2032 ...
46647P-DK-9 ..... JPMORGAN CHASE & CO ... .. 1.G FE ..|... . . 101.7656 |... . 500,000 |.. ... 500,000 O 0 0 0 | 5UTAT 5.718 ....09/07/2022 ...|....09/14/2033 ...
46647P-EH-5 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... 1,000,000 . 102.5692 |... .1,000,000 |.. ,000,000 O 0 0 [0 00005766 |l 5.767 ....04/15/2024 ...|....04/22/2035 ...
49338C-AD-5 ..... KEYSPAN GAS EAST CORP .. 2.AFE ..|... ..500,000 |. 101.7747 |... ... 500,000 |.. 500,000 O 0 0 [0 5,994 | 5.99% ....03/01/2023 ...|....03/06/2033 ...
539439-AX-7 ..... LLOYDS BANKING GROUP PLC |- 1.GFE L ..500,000 |. 101.8494 |... . 500,000 |.. ... 500,000 O 0 0 [0 0000050871 | 5.868 ....02/27/2023 ...|....03/06/2029 ...
55903V-AZ-6 ..... WARNERVEDIA HOLDINGS INC .. 2.CFE ..|... .. 501,555 |...99.6426 |... . 500,000 |.. ... 500,000 O 0 0 [0 0000030638 | 3.636 ....08/09/2022 ...|....08/15/2025 ...
571676-AT-2 ..... LT3t 1 3 N SRR B 1.EFE ..|... .. 999,290 |...99.0867 |... .1,000,000 |.. ....999,524 O e 131 L0 [0l 40550 |l 4.566 ...04/17/2023 ...|....04/20/2028 ...
647551-AG-5 ..... NEW MOUNTAIN FINANCE CORP ......eeeeeeeneieeeeemnnees foo vee | e [T s .. 2.CFE ..|... .. 993,630 |...99.8887 |... 998,887 |.... .1,000,000 |.. ...99%,166 O 836 o0 feeeiiel0 0000062200 |- 6.431 ....00/23/2024 ...|....10/15/2027 ...
758750-AN-3 ..... REGAL REXNORD CORP .......vvvvvivnnnniinninnninennnnnnnns foon ven eeeeenn [1,2 il .2.CFE ..|... .. 499,575 |. 102.6919 |... 513,460 |.... ... 500,000 |.. 499,752 O 108 L0 [0 000062300 |- 6.312 ....01/09/2023 ...|....02/15/2030 ...
771196-BV-3 ..... ROCHE HOLDINGS INC . .1.CFE .. 1,155,000 |...95.2922 |. ..1,100,625 |. . 1,155,000 . 1,155,000 |.. .0 .2.314 ....08/08/2022 .. 03/10/2027
771196-BV-3 ..... ROCHE HOLDINGS INC . .1.CFE .. 845,000 |...95.2922 |. ..845,000 .845,000 |.. .0 .2.314 ....03/03/2022 .. 03/10/2027
845011-AF-2 ..... SOUTHWEST GAS CORP .... L2.AFE .. 499,335 |. 102.1900 |. . 500,000 .499,589 |.. .0 .5.831 ... 11/29/2022 .. 12/01/2027
866677-AJ-6 ..... SUN COMMUNITIES OPERATING LP .2.CFE .. 498,645 |...99.6390 |. . 500,000 .498,852 |.. .0 .5.736 ...01/09/2023 .. 01/15/2033 ...
873430-AA-9 ..... [AG TWIN BROOK CAPITAL INCOME FUND .. 2.BFE .. 1,000,000 |...97.3595 |. .1,000,000 .1,000,000 |.. .0 ......6.420 ....10/15/2024 .. 10/15/2028 ...
92345Y-AH-9 ... VERISK ANALYTICS INC 1 .. 2.BFE ..|... .. 990,390 |. 102.7576 |... s ,000,000 .. 991,793 LI Y £'S TN N | N RPN | I SN T £ 1 I AN 5.877 ....03/02/2023 ...|....04/01/2033 ...
92840V-AL-6 ..... VISTRA OPERATIONS COMPANY LLC ..eeveeevievnnnnnneeennnn oo ven [ annnnns 1onns L 2.C0FE | 191,631 ...99.9662 |.....oeeeeennnn 191,935 |ovvveiiiennn 192,000 f.oeeeveninniaeens 191,952 0 fooeeiieeenenn 127 i o0 50125 | 5.195 ...05/10/2022 ...|[....05/13/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 14,364,965 | XXX 14,386,315 14,492,000 14,402,920 0 XXX XXX XXX
03464H-AA-3 ..... AOMT 225 A1 = RMBS ....cevvveiiiiiiiiiieccieii s ) PN 749,024 |...97.1419 768,100 |..eevvvunnnnnnns 757,308 0 foeerennnnn5,425 |0 [0 0040500 |, 5.570 ....07/29/2022 ...|....05/25/2067 ...
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RVBS .... .. 714,428 |...79.2656 |... ..743,107 |.. ....714,245 O e 484 0 0]l 2,500 - 3.057 ....02/10/2022 ...|....06/26/2051 ...
12551S-AA-4 ..... CHNGE 224 A1 - CMO/RMBS .. 304,379 |. 101.4020 |... ..310,620 |.. ....308,402 O 2,440 L0 [0 00006000 |- 7.112 ...09/20/2022 ...|....10/25/2057 ...
12662Y-AA-T ... COLT 226 A1 - CMO/RMBS .. 373,982 |...97.7699 |... ..380,075 |.. ....378,5% O e 27841 |eiinl0 0 40650 |- 5.537 ....06/30/2022 ...|....07/25/2067 ...
3173P-AA-5 ... FASST 2022-S3 A1 - CMO/RNBS ... .. 415,545 ]...95.3125 |... ... 448,949 O e 13,847 L0 [0 00022.000 |- 5.510 ....06/21/2022 ...|....06/25/2052 ...
32052€-AB-1 ..... FHASI 2006-AR2 2A1 - CMO/RVBS .... .. 125,692 |...57.2112 |... . s O e (5,495) |0 e l0 .. .6.660 ... 7.539 ....05/20/2015 ...|....07/25/2036 ...
36168M-AA-1 ... GCAT 2022-NaM3 A1 - CMO/RVBS 394,410 |...97.2692 |. ..418,473 398,868 .0 .6.102 ....08/24/2023 .. 04/25/2067 ...
466556-AB-1 ..... JPMNT 2022-4 A2 - RUBS .. 791,138 |...86.3379 |. ..840,658 790,743 |.. .0 .4.423 ....04/27/2022 .. 10/25/2082 ...
585490-AC-9 ..... MELLO 22INV1 A2 - RMBS . 827,654 |...83.0991 ..836,014 826,741 |.. .0 .3.172 ....02/10/2022 .. 03/25/2052
64831U-AA-2 ..... NRZT 22NQM4 A1 - CMO/RMBS . 382,288 |...99.0450 |. ..398,346 .385,453 |.. .0 ......6.341 ...09/19/2023 .. 07/25/2062 ...
69377E-AA-T ..... PRPM 22INV1 A1 - CMO/RMBS . .. 395,523 |...98.3609 |... . 406,606 |.. ...398,817 O 294 0 00000040400 . 5.618 ...06/23/2022 ... |....04/25/2067 ...
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TA3BTM-AA-T ... PFMT 2021-J1 A1 = CMO/RMBS ....ovvveniiiiininnieccennns o e | s L R TA i 1,646,369 |...80.3165 |.............. 1,314,297 |ooveennnnnnns 1,636,397 |.ooovvvnennnns 1,643,893 [.oieiiinnnnnnnd (V) IO [72535)  FOR 0 foorriiiiiinns [V P 2.500 |...... 2447 [MON ..ooe ovveiniiniienns 3,409 |oeeeeniininns 40,910 |....09/29/2021 ...|....10/25/2051 ...
74968R-AA-3 ..... RPIT 2019-1 A = CMO/RMBS ....eevveeeiiermnnnnneernnnnns fooe ven [ nnnnns 4 . L LAFE s 240,530 [...91.3600 [......ccvunnnnnns 221,463 |..ooovnninens 242,407 |eeviieeennn 242,407 |vevieennn (V] 1,351 [ (U [ 2.750 |...... 2.766 [MON ... |oveenniiieennnnnns M [t 6,666 |....10/09/2019 ... |....10/25/2063 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 7,360,962 | XXX 6,706,979 7,599,212 7,348,765 0 30,646 0 0] XXX XXX XXX XXX
24022F-AA-8 ..... |DC 2024-HLTN A = CMBS ....cevvvvniiiiininniiiiiininnnns fooe ] eeeees |4 ......... | TA i 499,963 |. 100.6348 |................. 503,174 |oovveniiiiinnnn 500,000 [.oeevvvnnniiinnns 499,930 |..eueniiiiinnnd 0 Joeeeeeeee (R PO [ 0 )...... 5.727 |...... 5.826 ...03/21/2024 ... |....04/13/2040 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 499,963 [ XXX 503,174 500,000 499,930 0 XXX XXX XXX
00500J-AA-1 ... ACRES 2021-FL2 A - CMBS ... .. 1.AFE ..|... 1,093,876 |...99.6457 |......ccevnnn 1,090,001 |.... ....1,093,876 JUJ ORI | I FOUPPRRRRY | N FUUUUPPPRRRPIN | N AR I8 : ¢ < 1N AU 5.939 ...12/07/2021 ...|....01/16/2037 ...
05377R-HC-1 ..... AESOP 235 A - ABS .. 1.AFE ..|... .. 999,843 1. 101.9186 |.......eunnnn. 1,019,186 |.... 995,015 O e (455) 0 [0 000005780 | 6.121 ....06/24/2023 ...|....04/20/2028 ...
07336C-AA-1 ..... BDS 22FL12 A - CMBS .. 1.AFE ..|... ..881,786 |. 100.2365 |... ....882,743 JLO I AU (< FORRRUURRRROR | N FEUUUPRPRRRRPIN | ) SO 31 1 AU 6.296 ....09/08/2022 ...|....08/19/2038 ...
12510H-AP-5 ..... CAUTO 2022-1 A1 - ABS ... .. 1.AFE ..|... ..916,170 |...92.2858 |... ....915,965 O e (126) eveecennl0 [0 0000030350 | 3.382 ....03/08/2022 ...|....03/15/2052 ...
33767P-AA-6 ..... FKH 2022-SFR2 A - CMBS .. |- TAFE L .. 478,780 |...97.9714 |... . .. ....483,583 O e 4,564 |0 k0 el 4.250 | 5.393 ....06/15/2022 ...|....07/19/2039 ...
466365-AD-5 ..... JACK 2022-1 A21 - ABS ... |- 2.BFE ... .. 427,114 ]...95.0385 |... ..472,500 |.. ....449,537 O 9422 L0 [0l 32445 | 5.966 ....06/16/2022 ...|....02/26/2052 ...
56577J-AA-1 ..... MRNON 2021-2 AR - CDO ... .. 1.AFE ..|... 2,000,000 |- 101.1314 |... . .2,000,000 |.. ....2,000,000 O i 0 [0 ... 6.608 |- 6.648 ...05/28/2021 ...|....07/15/2033 ...
78449P-AB-5 ..... S\B 2018-A A2A - ABS .... .. 1.AFE ..|... .. 104,292 |...98.3519 |... 102,592 |.... 104,308 O e 0 [0 0002232500 |- 3.530 ....03/14/2018 ...|....02/15/2036 ...
803169-A0-4 ..... SRANC 3R AFR - CDO .. 1.AFE ..|... ...99.4574 |... ..126,063 |.... ....126,754 O e () o0 i l0 0000040088 |- 4.103 ....04/30/2018 ...|....06/24/2030 ...
83404R-AB-4 ... SOFI 2018-B A2F - ABS 1AFE .. ...99.1188 |. ... 35,285 | .. 35,593 |.. .0 .3.390 ....03/13/2018 .. 08/25/2047
87267J-AA-1 ... TFINS 2018-2 A1 - CDO .1.BFE .. ...99.6563 |. ..613,959 |. 615,842 |.. .0 .6.437 ....11/20/2018 .. 09/30/2039
89613T-AA-6 ..... TAH 2018-SFR1 A - CMBS . 1AFE .. ...99.4225 |. ..771,486 | 775,967 |.. .0 el 3133 ....04/11/2018 .. 05/19/2037 ...
922581-AA-3 ..... VCC 233 A - CMBS/RMBS ... |- TAFE L .100.7181 |... 342,785 |.... ....340,280 JLO I AU ( (+) ) FORRRRRRRRRR | R FEUUPRPRRRRPUIN | ) SO A (1[4 1) AU 7.101 ...08/04/2023 ...|....08/25/2053 ...
92259H-AA-5 ... VCC 234 A - CMBS/CMO/RMBS . 4 [ TAFE L . 102.2719 |... 735,360 |.... ... 718,966 LU Y <) AR N RPN | I RO 8- (1 I AN 7.627 ....10/31/2023 ...|....11/25/2053 ...
98920M-AA-0 ..... ZAXBY 211 A2 - ABS coeeene |4 i |- 2.BFE L. ...90.8221 ....483,750 O 0 0 000008288 ) 3.251 ...05/27/2021 ...|....07/31/2051 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 9,9%,741 [ XXX 9,965,696 10,064,798 10,022,179 0 12,961 0 o[ XXX XXX XXX 51,424 604,196 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 32,220,631 | XXX 31,562, 164 32,656,010 32,273,794 0 61,925 0 0 [ XXX XXX XXX 255,051 1,406,077 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 of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 18,788,394 | XXX 18,721,792 18,897,628 18,824,030 0 13,656 0 0 XXX XXX XXX 208,313 662,618 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 7,531,269 | XXX 6,851,583 7,768,113 7,518,509 0 30,616 0 0] XXX XXX XXX 21,689 271,628 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 499,963 [ XXX 503,174 500,000 499,930 0 (33) 0 0 [ XXX XXX XXX 2,386 19,434 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 16,375,785 | XXX 15,661,347 16,336,193 16,332,295 0 (20,220) 0 o[ XXX XXX XXX 92,066 797,409 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 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 43,195,410 | XXX 41,737,896 43,501,935 43,174,764 0 24,019 0 0 XXX XXX XXX 324,455 1,751,089 XXX XXX
1.

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

Number
1A 1ALLS .. . 23,967,399 1B .. 13,134,743 1C .. .2,736,415 1D .. ...299,641 1E..$ ... 1F.$ ... 1,000,000 1G..$....
1B 2A..$.. .1,499,077 2B .. .3,853,601 2C.. .3,184,621
1Cc 3A..$
1D 4A ...$
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S INSURANCE COMPANY
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A LS 23,967,399 1B ..$ ... 3,134,743 1C.$ ... 2,736,415 1D .$ ................. 299,641 1E..$ ..o 999,524 1F .$ ... 1,000,000 1G..$.............. 2,499,743
2A..8 -$. .3,853,601 2C..$

3A...$ [ 2R 0 3C..$

4A .8 [ 2R 0 4C..$

5A...$ [ 2 0 5C..$
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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 E & S 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

24022F-AA-8 ......... DC 24HLTN A - CMBS
31730P-AA-5 ......... FASST 2022-S3 A1 - CMO/RWBS
44891A-DG-9 ......... HYUNDAT CAPITAL AMERICA K
46647P-EH-5 . ..| JPMORGAN CHASE & CO ....... ..04/15/2024 ... JP Morgan ........... .. 1,000,000
647551-AG-5 . .. | NEW MOUNTAIN FINANCE CORP ..... ..00/23/2024 ... | SWBC SECURITIES INC .. .. .993,630
873436-AA-9 ......... AG TWIN BROOK CAPITAL INCOME FUND ..... ....10/15/2024 ... [ AFG Private Placement ..... ceee e e 1,000,000 |...

....03/21/2024 ... [MORGAN STANLEY CO
....08/25/2024 ... [Direct
...00/23/2024 ... |RBC CAPITAL MARKETS

999,730 |... ... 1,000,000
1,000,000 |..

1,000,000 |..

... 1,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 4,495,754 4,502,431
2509999997. Total - Bonds - Part 3 4,495,754 4,502,431
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 4,495,754 4,502,431 239
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 4,495,754 XXX 239

€13
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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
68609T-DM-7 .. JOREGON ....ooeeeeieieeeieeeeeieeeeeeeeeeeeeeeeeee ..12/02/2024 . |Direct ......ooeeeeeeeeeeee e |oeeee..60,000 ... 60,000 .l 64,599 60,489 |...ovvvvrnnnnnnns 0 [ oy [0 oy [ 1,800 |..12/01/2048 .
0509999999. Subtotal - Bonds - U.S. States, Terrltorles and Po ions 60,489 0 (489) 0 0 0 1,800 XXX
20775C-58-9 ...| CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....[....... ..11/15/2024 . [Direct ... L0 ..(1,236) ... L0 .0 . 0 ..11/15/2043 .
3140QC-DT-0 .. |FN CA4613 - RWBS ........oooeeriiiiinins ..12/01/2024 . [Paydown . 0. L0 .0 . 0 ..11/01/2049 .
31418D-HY-1 .. | FN MA3846 — RMBS ..........cevvvvvvrnnnnnnnnnnnnnns ..12/01/2024 . [Paydown . L0 L0 .0 . 0 ..11/01/2049 .
45129Y-S6-4 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .. ..07/01/2024 . [Direct ... L0 0 .0 0 ..01/01/2050 .
45201Y-M8-7 .. | ILLINOIS HSG DEV AUTH REV - RUBS ... ..11/01/2024 . [Call @ 100.00 L0 0 .0 0 ..08/01/2046 .
54627D-BX-8 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. ..12/01/2024 . [Paydown ....... L0 0 .0 0 ..11/01/2038 .
57419R-L8-6 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... |....... .08/29/2024 . [Call @ 100.00 .. L0 L0 .0 . 0 ..09/01/2048 .
57419T-DL-2 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... |....... ..08/20/2024 . [Direct ... 0. L0 .0 . 0 ..03/01/2050 .
594653-7N-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... ..12/02/2024 . [Direct ... L0 L0 .0 . 0 ..06/01/2047 .
604160-GD-0 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2024 . [Paydown ... 0. L0 .0 . 0 ..04/01/2045 .
60416Q-GH-1 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... |.. 12/01/2024 . | Paydown .... L0 L0 .0 . 0 ..04/01/2046 .
604160-JD-7 .. |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2024 . [Paydown 0. L0 .0 . 0 ..12/01/2051 .
60416S-KD-1 .. | MINNESOTA HOUSING FINANCE AGENCY - RMBS .....[....... ..12/02/2024 . [Call @ 100.00 .. L0 L0 .0 . 0 ..01/01/2041 .
605350-L4-0 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/02/2024 . [Direct ... 0. L0 .0 . 0 ..12/01/2053 .
60535Q-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... ..12/01/2024 . [Paydown . L0 0 .0 0 ..12/01/2034 .
63968M-UU-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . ..09/03/2024 . [Direct .. L0 0 .0 .0 ..09/01/2049 .
647200-4R-2 .. |NEW MEXICO MTG FIN AUTH - RWBS ... ..12/02/2024 . [Call @ 100.00 L0 0 .0 .0 ..03/01/2046 .
647200-X4-1 .. |NEW MEXICO MTG FIN AUTH - RWBS ... [N IR I 12/01/2024 . | Paydoun 0. L0 .0 . 0 ..07/01/2043 .
64986E-AF-0 .. |NEW YORK ST HSG FIN AGY MULTI- FAMILY HS ... [....... ..08/15/2024 .| Direct L0 L0 .0 . 0 ..08/15/2038 .
64988R-GY-2 .. |NEW YORK ST MTG AGY REV - RWBS ...........cooo. | ooeens .10/01/2024 . [Call @ 100.00 .. 0. L0 .0 . 0 ..10/01/2030 .
677560-NP-8 .. | OHIO HOUSING FINANCE AGENCY - RMBS ........... [....... ..12/01/2024 . [Paydown . L0 L0 .0 . 0 ..03/01/2036 .
686087-SU-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..07/01/2024 . [Direct ... 0. L0 .0 . 0 ..07/01/2036 .
83712D-WK-8 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... |....... ..07/01/2024 . [Call @ 100.00 L0 L0 .0 . 0 ..07/01/2043 .
88275F-NV-7 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..12/02/2024 . [Call @ 100.00 0. L0 .0 . 0 ..03/01/2046 .
88275F-PA-1 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..12/01/2024 . [Paydown . L0 L0 .0 . 0 ..09/01/2047 .
91743P-EV-3 .. |UTAH HSG CORP ......ccoeeeiiiiiiienns ..12/23/2024 . |Direct L0 0 .0 0 ..07/21/2083 .
92812V-MA-1 .. | VIRGINIA ST HSG DEV AUTH - RMBS .. ..12/01/2024 . [Paydown . L0 0 .0 0 ..11/25/2039 .
976890-BZ-8 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. ..09/03/2024 . [Call @ 100.00 L0 0 .0 0 ..09/01/2045 .
97689Q-DD-5 ...| WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .... ..09/03/2024 . [Call @ 100.00 .. L0 0 .0 0 ..03/01/2046 .
97689Q-EL-6 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....[....... ..09/03/2024 . | Direct . . .. 35,069 |.. .. 0. .. 0. .0 .. 0 ..09/01/2046 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,367 199 1,430 718 1,878,277 0 ,367,199 0 0 0 XXX
00180A-AA-7 .. | AMSR 2020-SFR1 A - CMBS ... ..11/19/2024 . [Paydown ... .... 999,041 .... 999,005 0. ..999,041 L0 .0 . 0 ..04/17/2037 .
00500J-AA-1 .. | ACRES 2021-FL2 A - CMBS . ..12/17/2024 . [Paydown . . 906,124 .. .06, 124 |.. L0 0 .0 0 ..01/16/2037 .
03464H-AA-3 .. | AOMT 225 A1 - RWBS ..12/01/2024 . [Paydown ... 0. L0 0. 0 ..05/25/2067 .
MITSUBISHI UFJ
05377R-DY-7 .. | AESOP 2020-2 A = ABS .......evvmmmmmmmnnnnnnnnnnnn [ eeeeenn |on 02/21/2024 . [ SECURITIES .ooooeeeeiiiii i e, 939,492 |.......... 1,000,000 |............ 999,526 |............ 997,414 |l 0 (VN A (58,009)......... (58,009) ..02/22/2027 .
07336C-AA-1 .. |BDS 22FL12 A = CMBS ....oevnnni [ e ..12/19/2024 . [Paydown ... ...115,004 |... . 115,994 .. 115,704 .115,873 |.. L0 L0 .0 L0 f.. ..08/19/2038 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS ..........evmmuune]oeeens .12/01/2024 . [Paydown ... ...53,727 |... .. 51,605 |.. 0. L0 .0 .0 .. ..06/26/2051 .
12510H-AA-8 .. | CAUTO 20201 A1 = ABS ..ooovveirirneiiiieeieneeens | e ..02/16/2024 . [Various .... 432,916 |.. L0 L0 ...(5,161)[... ..02/15/2050 .
12510H-AP-5 .. | CAUTO 2022-1 A1 - ABS ....oooeeiiiiiiinnnnnnnnnnns | eenees ..12/15/2024 . [Paydown ... .. 13,748 |.. 0. L0 ..03/15/2052 .
125518-AA-4 .. | CHNGE 224 A1 - CMO/RMBS .........covvvvvvvvvennns | evenes ..12/01/2024 . [Paydown ... L0 L0 ..10/25/2057 .
12662Y-AA-7 .. | COLT 226 A1 = CMO/RMBS .........eevmmmmnnnnnnnnnnn ] vvnens ..12/01/2024 . [Paydown .. 0. L0 ..07/25/2067 .
GREENSLEDGE CAPITAL
244608-AQ-8 .. | DPATH 2018-1 AR - CDO ..08/06/2024 . MARKETS LLC .. .... 500,000 ....500,000 0. L0 ..07/15/2033 .
31739P-AA-5 .. | FASST 2022-S3 A1 - CMO/RMBS . ..12/25/2024 . [Paydown . .. 25,168 |.. .. 22,950 |.. L0 0 ..06/25/2052 .
32052K-AB-1 .. | FHASI 2006-AR2 2A1 - CMO/RMBS . ..12/01/2024 . [Paydown . 48,862 |.. 37,739 |.. L0 0 ..07/25/2036 .
33767P-AA-6 .. | FKH 2022-SFR2 A - CMBS ...........cevvvvreeeeeneeifneens ..05/01/2024 . | Paydown ... 0. 0. ..07/19/2039 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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
36168M-AA-1 .. | GCAT 2022-NOM3 A1 - CMO/RMBS ... ..12/01/2024 . [Paydown ... ... 30,525 |... ...30,525 L0 1,686 |... L0 0. ..04/25/2067 .
466365-AD-5 .. | JACK 2022-1 A21 - ABS ... ..11/25/2024 . [Paydown . .10,000 L0 0 .0 ..02/26/2052 .
46655G-AB-1 .. | JPAMNT 2022-4 A2 - RUBS .. ..12/01/2024 . [Paydown . .60,074 L0 0 .0 ..10/25/2052 .
585490-AC-9 ...|MELLO 22INV1 A2 - RMBS .. ..12/01/2024 . [Paydown . . 53,990 L0 0 .0 ..03/25/2052 .
64831U-AA-2 .. |NRZT 22NQM4 A1 - CMO/RMBS ..........evvvmmmmunnnn [eeeeenn .12/01/2024 . |Paydown ... ... 39,207 |... 0. L0 .0 . ..07/25/2062 .
69377E-AA-7 .. | PRPM 22INV1 AT = CMO/RMBS ... [ oot ..12/01/2024 . [Paydown ... 0. L0 .0 . ..04/25/2067 .
74331C-AA-6 .. |PROG 2020-SFR1 A = CMBS .....evvviviiiiinniiiins [ s ..06/20/2024 . | Paydown ... L0 L0 .0 . ..04/17/2037 .
TA3BTM-AA-T .. | PFMT 2021-J1 A1 - CMO/RWBS .. ..12/01/2024 . [Paydown ... . . 0. L0 .0 . ..10/25/2051 .
T4968R-AA-3 .. |RPIT 2019-1 A - CMO/RMBS ..11/25/2024 . [ Paydown ... .. 34,05 |.. L0 L0 .0 . ..10/25/2063 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS . ..12/15/2024 . [Paydown ... .. 64,746 |.. 0. ...64, L0 .0 . ..02/15/2036 .
803169-AQ-4 .. | SRANC 3R AFR - CDO .. ..12/22/2024 . [Paydown . . 396,622 L0 ..396,605 |. 0 .0 ..06/24/2030 .
83404R-AB-4 .. | SOFI 2018-B A2F - ABS ... ..12/25/2024 . [Paydown ... .. 40,814 |.. 0. ...40,825 |.... L0 .0 . ..08/25/2047 .
87267J-AA-1 .. | TFINS 2018-2 A1 - CDO ... ..12/30/2024 . [Paydown ... .. 60,059 |[.. L0 ...60,076 |.... L0 .0 . ..09/30/2039 .
89613T-AA-6 .. | TAH 2018-SFR1 A - CMBS ..12/01/2024 . [Paydown . 55,086 L0 55,086 |. 0 .0 ..05/19/2037 .
92258W-AA-3 .. | VCC 233 A - CMBS/RMBS ... ..12/01/2024 . [Paydown . . 137,536 L0 0 .0 ..08/25/2053 .
92250H-AA-5 ...|VCC 234 A - CMBS/CMO/RMBS . ..12/01/2024 . [Paydown . . . . 275,656 L0 0 .0 ..11/25/2053 .
92840V-AL-6 .. | VISTRA OPERATIONS COMPANY LLC ..01/02/2024 . [ Corporate Action Sale . .308,000 |.. .307,409 |.. .307,720 L0 0 . (12,373)[. ..05/13/2025 .
97988Q-AL-8 .. | WDMNT 172R A1R - CDO ..12/23/2024 . [Paydown ................ .500,000 |.. .500,000 |.. L0 0 ..04/20/2033 .
98878F-AC-3 .. | ZCCP 2021-1 A1F - CDO ... ..08/06/2024 . [ SMBC SECURITIES INC ... R veeeeee.. 2,000,000 0. L0 ..07/15/2033 .
98920M-AA-0 .. | ZAXBY 211 A2 = ABS .........eeeviiiiiininninnnnnnns | oeeens ..10/30/2024 . | Paydown .......ooeevviiiiiii]oniiiiiiiiiiiieeeees | 5,000 .....coeeennnns 5,000 O O v O e 0 e 05,000 0 ..07/31/2051 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 9,316,417 9,520,243 9,463,551 9,487,764 0 0 9,507,535 0 (191,117) (191, 117) 233,288 XXX
2509999997. Total - Bonds - Part 4 10,743,617 10,947,442 10,958,868 10,921,530 0 0 10,934,734 0 (191,117) (191, 117)) 267,097 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 10,743,617 10,947,442 10,958,868 10,921,530 0 0 10,934,734 0 (191,117) (191, 117)) 267,007 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 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 XXX
4509999999. Total - Preferred Stocks 0 XXX 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 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 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 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 10,743,617 XXX 10,958,868 10,921,530 0 0 10,934,734 0 (191,117) (191, 117)] 267,007 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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 E & S INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6
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 ......cocoovvevriinencics [ eveeni e 0.000 [.eneeeneeeeenienieeieneene 26 [ O e 5,99 |..

Cash Held ith Securities On Deposit .o

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
0199999. Totals - Open Depositories XXX XXX 26 0 8,880
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
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 26 0 8,880
0499999. Cash in Company's Office XXX XXX XXX XXX 0

XXX

1. January......n 817,879 4. 7. 10.  October.
2. February...|.ccooiiininns 817,063 5. , 8. , 11.  November...
3.  March 757,132 6. June 767,565 9. September 5,685 12.  December
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S INSURANCE COMPANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Rate of Interest

Code 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

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

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

. ||NVESCO TREASURY INST .ttt ettt

............................. 10,075,058

8209999999.

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

10,075,058

10,075,058

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

Number
1A

cooooo




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE GREAT AMERICAN E & S 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 .....cccooviiiiiiiiiiiiceee

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

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

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

............... 144,826 |............... 138,664
............... 119,886 |............... 114,061
......................... (U R |
......................... (U O |

......................... (U O |
......................... (U R |
............... 314,685 |...............311,930
......................... (U R |

Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0 0

XXX XXX 1,999,339 1,944,313 2,653,739 2,557,073

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)
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