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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligations..............cccuevreueuereirieieieseseieieseesesesessssans reseenes 3,805,590 |............ 14.710 |......... 3,805,590 ..o 0fn. 3,805,590 |........... 14.710
1.02 Other U.S. government obligations .............cccooiiiiiniiiiniiieceeeeee
1.03 Non-U.S. sovereign jurisdiction securities
1.04 Municipal bonds — general obligations (direct & guaranteed) ...............Jocceeiiiiiiins
1.05 Municipal bonds — special reVeNUE..............cooveeeiiieiiieeiieeeee e
1.06 Project finance bonds issued by operating entities
1.07 Corporate DONAS .........ceecuiiiiiieiie ettt sbeenbeen
1.08 Mandatory convertible bonds ...........c.ccooieiiiiiiiiiiii e
1.09 Single entity backed obligations .............ccoceiiiiiiiieee
1.10 SVO-Identified bond exchange traded funds — fair value ............cccccoooo s 0
1.11 SVO-Identified bond exchange traded funds — systematic value ..........J.cccooeviiiinnnns 0
1.12 Bonds issued by funds representing operating entities...................ccccoooeeeeereene 445,905
1.13 BanK 10@NS = ISSUET.......c.cueueuiiiieiierieiiriiieietsseneieierese e 0
1.14 Bank 08NS = @CQUINET. ..........c.cueveueriiieeeeeieteteteeeees et es e eeeeeeeeeeenenens 0
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........J...ccccooeirinnnne 0
1.16 Certificates Of AEPOSIL..........c.cveveveverereeiiieeeeeie ettt eeenenens 0
1.17 Other issuer credit Obligations.............coviiiiininiiii e 0 .
1.18 Total issuer credit 0bligations............c.cvvvcucueueeeeecececeeeee e e 9,448,742 |............36.523 |......... 9,448,742 | ..o [V — 9,448,742 |........... 36.523
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ...............ccocovevevevees forenee 8,151,189 |............31.507 |......... 8,151,189 [ [ 8,151,189
2.02 Financial asset-backed securities — not self-liquidating ............ccccooeveis forvninininis 0 foeeneen 02000 [ O e O e 0
2.03 Non-financial asset-backed securities .. ... 1,389,600 |. weeeee 1,389,600 |.. . 1,389,600 |....
2.04 Total asset-backed SECUMLIES. ..o 9,540,788 |............36.878 |......... 9,540,788 |.....coovvevrenen 0 [ 9,540,788
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)
3.02 Parent, subsidiaries and affiliates............ccccceeeeeciiee e
3.03 Total preferred StOCKS. ........ccviviiiiiiiiiieiieceese e
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) .............ccofoevereinenicene [V 0.000 [.eeeevverreennes (U R [OOSR [V 0.000
4.02 Industrial and miscellaneous - other (Unaffiliated) ...............ccoeeeeeevereeoeeressseecene [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.03 Parent, subsidiaries and affiliates - publicly traded .............cccoeeereririe oo [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........ccoovooeooeeeeeeeeeeeeeeeeeeeeee oo (0] I 0.000 |.ooveeieeiees (01 (1 AT (1) 0.000
4.05 MULUAI FUNDS ..ot [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.06 UNit inVESIMENE tTUSES ........vvvveeeececeiieeteeeececc et e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
4.07 ClOSEA-ENT fUNAS ......viiiiiciciriceeie e [ [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.08 Exchange traded fUNAS .............cccoovveveveuceiececiceieee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.09 Total COMMON STOCKS ....uvuverieiieiirerieieierserenisee et oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
5. Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages
5.03 Commercial mortgages L0 . . .. L0 .
5.04 Mezzanine real estate l0aNS ............c.ccooovevevevevceiieeeeeieeeeceeeee e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
5.05 Total valuation alIOWANCE ..........cceuruiiiuiieirieeeceieiee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ..........c.ceurriieeeieeereeeeeeeeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.02 Properties held for production of INCOME ............cceevevieeiveeeiieeiee oo (O 0.000 oo [OOSR [0 [0 I 0.000
6.03 Properties held fOr SAIE ............ccceueuiieieeeieicieieieeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.04 TOtal 1@l @SIALE .......c.ceieeiieccee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) ......c.ccccoviiiiiiiiiiiiciccccceseee o 193,106 |............. 0.746 |............. 193,106 ..o [V 193,106 |............ 0.746
7.02 Cash equivalents (Schedule E, Part 2) ...........cccceeveeeveeeeeveereeeeeeeeeens foren 3,602,202 |............ 13.924 |......... 3,602,202 |....cooooeeeieiinne [ 3,602,202 |.......... 13.924
7.03 Short-term investments (Schedule DA) ..........ccccovvirieieeeeeeeresneeee e [V 0.000 [.eeeevveireennee (U R [OOSR (O 0.000
7.04 Total cash, cash equivalents and short-term investments .....................foreeeeee 3,795,309 |............ 14.670 |......... 3,795,309 oo (V) 3,795,309 |........... 14.670
8. CONTACE I0BNS ...ttt [ro s [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee 0 foernnns 0.000
9. Derivatives (SChedUIE DB) .........c.ccueueuruiiieieieeeeeeeeeee et e st fees e eeeseeeeeeeenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
10. Other invested assets (SChedule BA) ..........ccccevieeruevereiniieeieieeieeessieseisnns e 3,071,869 |............ 11.874 |......... 3,071,869 ..o 0fn. 3,071,869 |........... 11.874
11, ReCeivables fOr SECUMMES ..........ourueueerieecieeeieeeieecieeee e s 14,238 |............. 0.055 [ 14,238 | [N A 14,238 |............. 0.055
12.  Securities Lending (Schedule DL, Part 1).........ccoooeueueveieieeeeieieiieeeiee e oo [V 0.000 [.eeeevveireennee [ DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 0 0.000 0 0 0.000
14. Total invested assets 25,870,946 100.000 25,870,946 25,870,946 100.000
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE 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 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiirietetetes ettt sttt sesese st st s s e se bt sesese e sessssebeseseses e e se s e sesesesesese e se s e sesesesesene s nes <oessanneseneneaanans 480,420
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 2,955,261

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.oiiiiieieieeeeeecec ettt se s seesesebebeeene e e nees 32,807 e 2,988,068
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 .......cvveveeeeeececte oot eeeceetete et eeseaeae st es e scaetesesesessssesesesesessssesesesasensssesesesasessssetesasessnsssetesasesensssetesasesenssseteseseseesssnsesasasansssetesesassnsssnsesasasans et ebesesaescaetetennas 14,533
Unrealized valuation increase/(decrease):

5.1 TOtals, PArt 1, COIUMN 13 ..ottt cee et eeeee ettt e s ee s st et s ses e s saesesesessesseetesesesssssaesesasansssssesesasansnsesesesesessnsssesasasensnenaesestbebebeentaessberena (3,218)

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 (3,218)
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 diSPOSAIS, PArt 3, COIUMN 16 ..........cccuiuiiiiuiiiieet ittt ettt ettt et et e s et st eae st esestese et ete et et et ebessatesssaessstese st et et esessesensatessssesssseseasa <sesesesesesesennane 383,049
Deduct amortization of premium, depreciation and proportional AMOTIZATION ..............c.c.e.eveieccueueeeieeeeeeeeeee e e eaetete e eeeeaeaeteses s s e sesesesessassesesesesssasasen seessseseeesesesasacans 24,886

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) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 3,071,869
[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.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 3,071,869
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1 2 3 4 5
Issuer Credit Asset-Backed
Total Obligations Securities Preferred Stocks Common Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PrOT YEAI.........c.cviviriiieieieieieieiistse ettt ettt ettt s et s e e e e e st s et esese e e s st esesesese e e s sesesesenenen [orereenereneieienenenees 23,236,280 [ 9,491,517 | 13,744,763 o0 [ 0
2. Cost of bonds and stocks acquired, Part 3, COIUMI B.............c.cueueuruioiiiieieteteseeeeeee et teteteseaeas s es st esesesessssssesesesesesesesessasesesesesesessssssssssassesesesssessasssssaseseseses |ooeseseseneenensnessseenas 3,393,688 |.....cooeeeeeeereees 943,700 foeoveeeeeeeeee 2,449 988 |0 e, 0
3. ACCIUAI OF GISCOUNL ...ttt 2 e b2 E £ 2R a4 s b £ e 2 s E S e £ b S e S e £ s b S s bbbt b b e s b s bbb bbbt see [ooeeesici st 35,468 | 20,905 [.ovooeiec 14,563 ..o 0 Lo
4. Unrealized valuation INCrEASE/(AECIEASE). ............c.cueureeeeeeeeueseuetesieeeetetetesetesesssstes et et et esesessasasesssesesesesessseases et esesesesesessas s asesesesesesesnssasasesesesesesessssssesesesesesesnans [ereassssseseseseneneeneaeasesenenenenens (O TSN 0 | 0 [0 | 0
5.  Total gain (10sS) 0N diSPOSAIS, PArt 4, COIUMN 18 ......c.cuiiiiiiieieieieieitee ettt ettt ettt s s e e e et e s et e s e s ese e s s s et ebesese e e s st esesesenesesensssesesens [ooetesesenentnsneet st eaeseae e s (1) (U R (13)] e o 0
6. Consideration for bonds and stocks diSpPOSEd, Part 4, COIUMIN B...............c.cueueueuiiiieieteteeceeeeee et tetesesess s ettt sesesesssss s esesesesesessssssesssssesesesessssssessssseseseseses |ooeseseseneenensnsssseenas 7,654,685 |.....coveveen 1,000,000 |.ooeveeeeceeeee 6,654,685 |0 e 0
7. AMOTHZAtON OF PIEMIUM .....o.viivieeeee ettt ettt ettt s et et et et s s eae s es et et e s et e s essas s essseeeseseseeees s esesee e s et et easas s esesesesesesesessasssssasesesesesssnssssssnsssssnsesnsnssssasssasesnsesnanns |oeesesenesisnsssssesesesenenens 21,208 | 7,380 [ 13,828 [0 | XXX oo,
8. Total foreign exchange change in bOOK/adjUSLEA CAMTYING VAIUE ............cooveviveveueeeeceieieeee ettt ettt s s s s s et e st esesessasesssesesesesesessssssesesasesesesessssssesssas |oeeseseseseseeaesesesseeeseseneseaeaeaes (O TSN 0 | 0 [0 | 0
9. Current year's other-than-temporary iMpPaIMMENt FECOGNIZEM .........c.ceuiuiiiriririeieietetesieet ettt et etese et s et sesesesesetsessesesesesesese e ssasesesesesesesessssssssesesesesenenssssasass |ooetesetesesenttntseeseseseteseaeneneaes (U RPN (U RPN 0 [ooreeeeeeeeerererseeereeen0 o 0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoiiiiiiiiiiiiiiiciciccciee [oeesie e (O TSN 0 [ [0 SRR | B HOSORRR D, 0, %, G,
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9410) ........coceiuereiiiiieiieieisiieeeeieteieesssseaese sttt sese e s s st ss s [ereeeseseeneeneierenanns 18,989,530 oo 9,448,742 | 9,540,788 [....ovoeeerereeiieeeeieeieeeeeeen0 o 0
12, TOtal NONAAMILEEA @IMOUNES .........cvcvitieieiieeeie ettt ettt ettt et et eae e e e s et e tesesesss s s s s e s esesesessassseses et et et esesess et esesesesesesessss s esesesesesesessss s esesesesesesessss s ssesesesesessssasssssans [eseseneneaeaseseaesesenene e e e enenenas (O TSN 0 | 0 |eeeeerreeeeerereeeeeeen0 o 0
13.  Statement value at end of current period (Line 11 minus Line 12) 18,989,530 9,448,742 9,540,788 0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .........cceveveveeeeeeeeeeeee e 4,305,883 |.....cccevnee 4,348,853 |................... 4,301,211 | 4,310,000
o 2. Canada ......cccceeeiiiieeee
Governments and Municipalities 3 Other Countries
4. Total 4,305,883 4,348,853 4,301,211 4,310,000
5. United States .........ccccvvevevevereiereece o 4,642,858 |.......ccccvvenee 4,781,329 ..o 4,611,808 |....cccvvvrnnne 4,680,000
All Other Issuer Credit Obligations B. CANAA ..o e (0 [0 P 0 oo 0
(unaffiliated) 7. Other COUNtHES........ceveveeeeeeeeiereveee e 500,000 |.ccoevrieriinne 545,508 |...ceeriiiine 500,000 [...ccveverrririinne 500,000
8. Total 5,142,858 5,326,836 5,111,808 5,180,000
All Other Issuer Credit Obligations
(affiliated) 9. Total 0 0 0 0
10. Total Issuer Credit Obligations 9,448,742 9,675,689 9,413,019 9,490,000
Asset-Backed Securities
" 11, United States.......cccevvvevririrreeeeeee s e 8,540,788 |....ccccvevenee 8,261,211 | 8,547,715 |.....ooev 8,702,855
ﬁJSnSaef;E;ZZ?d Securities 12, €CaANAAA. ... e L1 O [V [V 0
13.  Other Countries 1,000,000 984,553 1,000,000 1,000,000
14. Total 9,540,788 9,245,764 9,547,715 9,702,855
Asset-Backed Securities (affiliated) 15. Total 0 0 0 0
16.  Total Asset-Backed Securities 9,540,788 9,245,764 9,547,715 9,702,855
17.  Total Bonds 18,989,530 18,921,453 18,960,734 19,192,855
PREFERRED STOCKS
18, United States ......ccceeervrvrireieeeeene e L1 O [V 0
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNLHES. ........cvoveeveeeeeeeeeeeeend oo (O (O OO 0
21.  Total 0 0 0
Parent, Subsidiaries and Affiliates 22.  Total 0 0 0
23. Total Preferred Stocks 0 0 0
COMMON STOCKS
Industrial and Miscellaneous 24, United StateSs ....covveirieieieieieieeeese e L1 O [V 0
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds 27. Total 0 0 0
Parent, Subsidiaries and Affiliates 28. Total 0 0 0
29. Total Common Stocks 0 0 0
30. Total Stocks 0 0 0
31. Total Bonds and Stocks 18,989,530 18,921,453 18,960,734

SI05
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1A

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

NAIC Designation

1

1 Year or Less

Over 1 Year

Through 5 Years

Over 5 Years
Through 10 Years

4 5 6
Over 10 Years
Through 20 Years

Over 20 Years Date

No Maturity

7

Total Current Year

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Government Obligations
TANAIC T e
1.2NAIC2..
T.3NAIC 3 o
TANAIC A .o
1.5NAICS ..
T.BNAIC 6 ..o
1.7 Totals

.............. 2,956,858

............... 3,805,590

............... 3,805,590

2. Other U.S. Government Securities
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6
3.7 Totals

4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6
4.7 Totals

5. Municipal Bonds — Special Revenue
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6
5.7 Totals

6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)

6.1 NAIC 1
6.2 NAIC 2
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

0 e 0 [V O 0
0 0 0 0
w0 0 0. .0
w0 L0 0. .0
0. L0 0. .0
0 0 0 0
0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A (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 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 52.7 Prior Year Prior Year Traded Placed (a)
7. Project Finance Bonds Issued by Operating Entities
(Affiliated)
TANAIC T e O e O e O e O e O [ OO X e e O 0.0
T2NAIC 2 .ot
T3NAIC 3 et

74 NAIC4 ..
75NAICS ..

TBNAICE ..o

7.7 Totals

8. Corporate Bonds (Unaffiliated)

8ANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..

85NAICS ..o
8B NAICE ...

8.7 Totals

9. Corporate Bonds (Affiliated)

9ANAICT L

9.2NAIC 2 ..
9.3NAIC 3 ..

9A4NAICA ..o
95NAICS ..o
9B NAICE ...

9.7 Totals

10. Mandatory Convertible Bonds (Unaffiliated)

T0.TNAICT

10.2NAIC 2 ...

T0.3NAIC 3 ..o
10.4NAICA ..o,

10.5NAIC5 ...

T0.6NAICK ..o

10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)

T1LANAICT
T12NAIC 2 ..
T13NAIC 3 .

11.4 NAIC 4 ...
11.5NAICS ...

T1BNAICE ..o

11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)

12.1 NAIC 1
12.2 NAIC 2
12.3NAIC 3.
12.4 NAIC 4.
125NAIC 5.
12.6 NAIC 6
12.7 Totals

513,360

1,262, 96!

0
0
.0
0
8

1,262,96




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Single Entity Backed Obligations (Affiliated)
13 NAIC T e
13.2NAIC 2.
13.3NAIC 3 ..
134 NAIC A .o
13.5NAIC 5. .
138 NAIC B ..o
13.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. SVO-Identified Bond Exchange Traded Funds —
Fair Value
T4 NAIC T e
T4.2NAIC 2 ..t
T4.3NAIC 3 ..
14.4 NAIC 4 .
14.5NAIC5 . .
T4.B NAIC 6 ...
14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value
151 NAIC T e
15.2NAIC 2 ..
15.3 NAIC 3.
15.4 NAIC 4 .
155 NAIC S ..o
158 NAIC 6 ..o
15.7 Totals

. Bonds Issued by Funds Representing Operating
Entities (Unaffiliated)

16 1NAIC T (e .

16.2NAIC 2.
16.3 NAIC 3.
16.4NAIC A .o
165 NAIC S ..o
166 NAIC B ..o
16.7 Totals

w0 .0

w0 .0

.0 .0

0 0
............................ 0 0
0 0

0 0

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2 NAIC 2
17.3NAIC 3
17.4 NAIC 4
17.5NAIC 5
17.6 NAIC 6
17.7 Totals

. Bank Loans - Issued (Unaffiliated)

18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3

18.4 NAIC 4 .
18.5NAIC 5 .

18.6 NAIC 6
18.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A (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 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 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)

19.1 NAIC 1
19.2 NAIC 2
19.3NAIC 3
19.4 NAIC 4
19.5 NAIC 5
19.6 NAIC 6
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)

20.1 NAIC 1
20.2 NAIC 2
20.3 NAIC 3

20.4 NAIC 4.
20.5NAIC 5.
20.6 NAIC 6.
20.7 Totals

21.

Bank Loans — Acquired (Affiliated)
2T NAIC T e
21.2NAIC 2 .t
21.3NAIC 3.
21.4NAIC 4.
21.5NAICS5. .
218 NAIC B ..
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated)

22.1 NAIC 1
22.2NAIC 2
22.3NAIC 3
22.4 NAIC 4
22.5NAIC 5
22.6 NAIC 6

22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
231 NAIC T e
23.2NAIC 2 ..t
23.3NAIC 3.
23.4NAIC 4.
23.5NAICS5. .
23.8 NAIC 6 ...
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2NAIC 2.
24.3NAIC 3.
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Certificates of Deposit (Affiliated)

25.1 NAIC 1
25.2 NAIC 2
25.3NAIC 3
25.4 NAIC 4
25.5NAIC 5
25.6 NAIC 6
25.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Other Issuer Credit Obligations (Unaffiliated)

26.1 NAIC 1
26.2 NAIC 2
26.3 NAIC 3

26.4 NAIC 4 .
26.5NAICS5 .
26.6 NAIC 6 .

26.7 Totals

. Other Issuer Credit Obligations (Affiliated)

27.1 NAIC 1
27.2 NAIC 2
27.3NAIC 3.
27.4 NAIC 4.
27.5NAIC 5.
27.6 NAIC 6
27.7 Totals

oLIsS

. Agency Residential Mortgage-Backed Securities -

Guaranteed

28.1 NAIC 1
28.2 NAIC 2
28.3NAIC 3
28.4 NAIC 4
28.5NAIC 5
28.6 NAIC 6
28.7 Totals

. Agency Commercial Mortgage-Backed Securities -

Guaranteed
29.1 NAIC 1
29.2 NAIC 2
29.3NAIC 3
29.4 NAIC 4
29.5NAIC 5
29.6 NAIC 6
29.7 Totals

. Agency Residential Mortgage-Backed Securities —

Not Guaranteed
30.1 NAIC 1
30.2 NAIC 2
30.3 NAIC 3

30.4 NAIC 4 ...
30.5NAICS ...

30.6 NAIC 6
30.7 Totals

1,139,650




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A (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. 7 as 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 52.7 Prior Year Prior Year Traded Placed (a)

. Agency Commercial Mortgage-Backed Securities -
Not Guaranteed
BTANAIC T e
31.2NAIC 2 ...
B1.3NAIC 3 .o
BTANAIC A .ot
31.5NAICS ...
B1.BNAIC B ..o

31.7 Totals

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)
321 NAIC 1 o
B32.2NAIC 2 ..t
B32.3NAIC 3 ..
324 NAICH4 ...
32.5NAICS ...
B32.8 NAIC 6 ...

32.7 Totals

LLIS

. Non-Agency Residential Mortgage-Backed

Securities (Affiliated)

33 NAIC T e
33.2NAIC 2 ..o

33.3NAIC 3 ...

33.4NAICH4 ...

335 NAICS ..o

338 NAIC B ..o

33.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated)
34.1NAIC 1 ...
34.2NAIC2 ...
34.3NAIC 3 ...
B44NAIC A ..ot
B4.5NAICS ..o
B4.8 NAIC 6 ...

34.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Affiliated)
351 NAIC 1 o
35.2NAIC 2 ...
35.3NAIC 3 ..ot
B354 NAIC 4 ..o
35.5NAICS ...
35.6 NAIC 6 ...

35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)
36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3
36.4 NAIC 4 ...
36.5NAICS ...
36.6 NAIC 6

36.7 Totals 636,439 363,561 0 0 0 XXX 1,000,000 5:3 XXX XXX 0 1,000,000




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

37.

Non-Agency — CLOs/CBOs/CDOs (Affiliated)

37.1 NAIC 1
37.2NAIC 2
37.3NAIC 3
37.4 NAIC 4
37.5NAIC 5
37.6 NAIC 6
37.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

38.

Other Financial Asset-Backed Securities

(Unaffiliated)
38.1 NAIC 1
38.2 NAIC 2
38.3 NAIC 3
38.4 NAIC 4
38.5 NAIC 5
38.6 NAIC 6
38.7 Totals

Zlis

39.

Other Financial Asset-Backed Securities

(Affiliated)
39.1 NAIC 1
39.2 NAIC 2
39.3NAIC 3
39.4 NAIC 4

39.5NAICS ...
B9B NAIC 6 ..o
39.7 Totals

40.

Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4 ...
40.5NAIC5 ...
40.6 NAIC6 ...
40.7 Totals

41

. Equity-Backed Securities (Affiliated)

A1 ANAIC T e
A12NAIC 2 o
413 NAIC 3 ...
414 NAIC4 ...
415NAICS ...
A1B NAIC B .o
41.7 Totals

42.

Other Financial Asset-Backed Securities — Not

Self-Liquidating (Unaffiliated)
42.1 NAIC 1
42.2NAIC 2 ...
42.3NAIC 3 ...
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year

Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)

A3 1NAICT

43.2NAIC 2 ...

433 NAIC 3 ..o
43 4NAICA ..o

43.5NAICS ...

436 NAICK ..o

43.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

. Lease-Backed Securities — Practical Expedient
(Unaffiliated)

44 1NAICT
442NAIC 2 ...
443 NAIC 3 ...

444 NAIC 4 ...
44 5NAICS ...

446 NAICK ..o

44.7 Totals

eLIs

. Lease-Backed Securities — Practical Expedient
(Affiliated)

A5 1NAICT
452 NAIC 2 ...

453 NAIC 3 ...
45.4 NAIC 4 ...

455 NAICS ..o
456 NAIC 6 ...

45.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)
46.1 NAIC 1 ...
46.2NAIC 2 ...
46.3NAIC 3 ...

46.4NAICA ..o
4B8.5NAICS ..o
466 NAICK ...

46.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)

A7 ANAICT e

47.2NAIC 2 ...

473 NAIC 3 .o
A7TANAICA ..o

47.5NAICS ...

A7BNAICK ..o

47.7 Totals

. Lease-Backed Securities — Full Analysis
(Unaffiliated)

48.1 NAIC 1
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ...
48.5 NAIC 5
48.6 NAIC 6
48.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A (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 52.7 Prior Year Prior Year Traded Placed (a)
49. Lease-Backed Securities — Full Analysis
(Affiliated)

491 NAIC 1 i O L O el O e O e O [ O XK XK e el O 0.0

49.2NAIC 2 .o

49.3NAIC 3 .ot

49.4 NAIC 4 ...

49.5NAICS ...
496 NAIC K ...

49.7 Totals

50. Other Non-Financial Asset-Backed Securities —
Full Analysis (Unaffiliated)
50T NAIC 1 ot
50.2 NAIC 2 ...
50.3 NAIC 3 ...
504 NAIC A .o
505 NAIC S ..ot
506 NAIC 6 ...

50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —
Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4 ...
51.5NAIC5 ...
51.6 NAIC 6

51.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY
SCHEDULE D - PART 1A (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 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 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year
521 NAIC T o [(c) I 2,718,682 |.............. 8,187,333 |............... 4,232,813 |.............. 1,240,841 | 685,763 |..cocvvevererercieiin [ A 17,065,432 ..o 8929 | XXX e XXX e o 7,330,388 |............... 9,735,044
52.2NAIC 2 ... AJd) 6,234 |... 1,418,324 |.... ...499,541 ..1,924,008 |.. ..1,445,348 |.. 478,750
52.3NAIC 3 .eiiieeeneeeneneneneneneneneee (D) e O e O e O e O e O O [ 0 [ 020 | XXX e e XK e O 0
52ANAIC A .o (D) e O e O e O e O e O O [ 0 [ 020 | XXX e et XK e O 0
525 NAICS ..o (D) e O e O e O e O 0 [ 0 () 0 oo 020 e XK e e XXX e feeeeeeeceeed O | 0
52.6 NAIC6 ... N 0 0
52.7 TotalS ..o e 2,724.916 |............... 9,605,657 |.............. 4,732,354 |.............. 1,240,841 |................ 685,763 |...ocvvevererercieinee 0((b) ... 18,989,530 [.ovovvvveveeeeee 100.0 | XXX e e XK [ 8,775,736 |............. 10,213,794
52.8 Line 52.7 as a % of Col. 7 14.3 50.6 24.9 6.5 3.6 0.0 100.0 46.2 53.8
53. Total Bonds Prior Year
53 ANAIC T et e 1,732,560 |.....cevene 12,869,950 |............... 4,192,579 |..ccennee 1,140,562 |............... 1,138,871 [ O e XXX e e XK o 21,074,521 |...coovee 90.7 [ 7,099,490
53.2NAIC 2 ..ottt e 256,234 |....ccveenve 1,406,037 |...ccovvvnneeee 499,487 ... O [ O e O [ XK e XXX e e 2,161,759 o 9.3 | 1,678,009

B53.3NAIC 3 . e 0 frereeemmrrrreeeeene O e O o O e O o O L O XK o XXX e 0f.. ...0.

53.4NAIC 4 ... e 0 e O [ 0 e O [ O e O [ XK e e XK [ 0 ...0.

53.5NAICS ... 0. 0. ...0.

53.6 NAIC 6 ... 0 0 0.

53.7 TOtalS oo e 1,988,794 |............ 14,275,987 |.............. 4,692,066 |............. 1,140,562 |............. 1,138,871 |...ooririiieecn O [ XK o . XX e | (D) 23,236,280 ..o 100.0 |ocveveenee 8,777,499

53.8 Line 53.7 as a % of Col. 9 8.6 61.4 20.2 100.0 XXX 37.8
54. Total Publicly Traded Bonds

541 NAIC T o e 1,355,685 |............. 3,484,462 |............... 1,844,388 |....cccvvenee 87,248 |....coooneee. 558,605 |.....coovvrrrererernnn [V A 7,330,388 | 386 [ XK e XXX e e 7,330,388

542 NAIC 2 ... ...499,541 1,445,348 |.. ...1,445,348 | .

543 NAIC 3 ..oeiiiieeesenenenenenenesesesee e O e 0 0 [ 0 e O e O e O e 000 [ XK e XXX e e 0.

544 NAIC 4 ... .0 0. 0.

B45NAICS ..o e O e 0 0 [ O e 0 e 0 e 0 [ 020 | XXX e e XX oo 0

54.6 NAIC 6 0 0 0

54.7 TotalS .ooeeeeeeeeseeeseeeseeese e e sese s feeeenenn. 1,390,680 |l .4,430,270 | 2,343,928 | 87,248 |......cooe.... 558,605 |.....coovvrrrerernnn [V A 8,775,736 | 862 [ XK e e XXX e e 8,775,736

548 Line54.7asa % of COL. 7 ..oooeiveveeeefeel 154 | 50.5 | 26.7 | 1.0 | 6.4 | 0.0 | 100.0 oot XXX et XK e e XK o 100.0

54.9 Line 54.7 as a % of Line 52.7, Col. 7,

Section 52 7.1 23.3 12.3 0.5 2.9 0.0 46.2 XXX XXX XXX 46.2 XXX
55. Total Privately Placed Bonds

551 NAIC 1 oo e 1,362,997 | 4,702,871 |..............2,388,425 |.............. 1,153,593 | ..ot 127,158 | O [ 9,735,044

55.2NAIC 2 ... ...6,234 |.. 472,516 |.... ...478,750 |..

55.3 NAIC 3 ... 0 0. 0.

55.4 NAIC 4 ... 0. 0 0.

555 NAIC S ..o e [V 0 [ O e O e 0 e O e 0

556 NAIC 6 ..o 0 0 0

55.7 TOtalS eoeeeeieieeeeeee e e 1,369,230 |..cooeeee. 5,175,387 |..............2,388,425 |...............1,153,593 |................ 127,158 | 0 [ 10,213,794

55.8 Line 55.7@s@ % Of COL. 7 ..cooveneeveneeeeees e 134 [ 507 | 2804 e T8 [ 1.2 | 0.0 | 100.0

55.9 Line 55.7 as a % of Line 52.7, Col. 7,

Section 52 7.2 27.3 12.6 6.1 0.7 0.0 53.8 XXX XXX XXX XXX 53.8

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

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

................. 10,213,794 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $
0 current year, $

0 current year, $

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

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

............. 0 ; NAIC 2

$

0; NAIC3 $

0; NAIC4 $.oiiiie 0; NAIC5 $

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




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SlI16, SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

3
Money Market
Mutual funds

Book/adjusted carrying value, December 31 of prior year ............cccccceevenne
Cost of cash equivalents acquired .............coooeiieiiiiiiieeeeeeeee e
Accrual of diSCoUNt ..o
Unrealized valuation increase/(decrease) ..........cccoovreeieeneeneenieeie e
Total gain (I0SS) 0N dISPOSAIS .....c.eeuviuiiiiiiiiieeee e
Deduct consideration received on disposals ...........cccocvroeiiieneenieeneeneeieens
Deduct amortization of Premium ..........coieiiieiieiieie e
Total foreign exchange change in book/adjusted carrying value ...................
Deduct current year’s other-than-temporary impairment recognized ............

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o

Deduct total nonadmitted amounts ............cccooeiiiiiiiiieee e

Statement value at end of current period (Line 10 minus Line 11)

Total
................... 2,928,012
................... 5,142,268
................................. 0
................................. 0
................................. 0
................... 4,468,078
................................. 0
................................. 0
................................. 0
................... 3,602,202
................................. 0

3,602,202

................... 2,928,012

................... 5,142,268

3,602,202

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

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

EO1, EO2, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
Restr- SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP icted Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Asset Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Stonehenge Kentucky Investor V, LLC. .......... Revernnns Columbus Stonehenge Kentucky Investor V, LLC. ... |...01/01/2024 oL e e 11418 [ 5,775
000000-00-0 . |[Stonehenge Louisiana Invester Il, LLC Revevnnee Columbus .... Stonehenge Louisiana Investor |1, LLC . ....05/01/2024 .. e 11,473 )0
000000-00-0 . |Stonehenge Nevada Investor |11, LLC ... I L Columbus .... veee Jeeeeneen OH.LL . | Stonehenge Nevada Investor |11, LLC .... |......... ....01/01/2024 ... |.......ccooi]eeenenn i 8,754 ..o 1,092 |...
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 18,339
STONEHENGE CAP CT VI 2021B-1 8.00
862084-AA-3 .. | STONEHENGE CAP CT VI 2021B-18.00 12/15/2030 |.......... COUTDUS v [oreeeenies OHvvnene 12/15/2030 oo [ e ..01/01/2025 .. |ocoee e e 615,605 [ 562,105 .......... 615,605
STONEHENGE CAPITAL FUND LOUISIANA 111,
86213*-AA-0 .. [ STONEHENGE CAPITAL FUND LOUISIANA 111, LLC .. Columbus ... 0170172025 L feeen e | 1,324,759 . 1,338,184 |........1,326,978 |..
86206@-AA-7 . [STONEHENGE CAPITAL FUND NEVADA |11 LLC ........ Columbus ... STONEHENGE CAPITAL FUND NEVADA |11 LLC oo)-...01/01/72025 ... |..coeeeviiiiit |oennnnn... 104,308 ... 110,838 ....110,89% |..
Stonehenge Capital KY V 8.361 03/01/2028
862098-AA-4 .. [ Stonehenge Capital KY V 8.361 03/01/2028 ..... |.......... COlUMDUS +.eeeeeeeeniieeeecniiines foaneeeeees OHe e [ [ L...01/01/2025 ... |oovieeviiinnn fennnees 552,233 |...uunnnes 563,651 |.......... 557,960 ,
3599999. Yield guaranteed state tax credit investments - unaffiliated 2,596,906 2,574,778 2,611,441 0 14,535 0 0
000000-00-0 . [Georgia Tax Credit Fund GA, LLC . Atlanta .| Georgia Tax Credit Fund GA, LLC ..... ....12/03/2014 .. .... 10,086 |... 0.
000000-00-0 . |Georgia Tax Credit Fund GA Il, LLC . . Atlanta .| Georgia Tax Credit Fund GA |1, LLC . ....05/02/2024 .. ... 227,170 |... L0
3999999. Qualifying state tax credit investments - unaffiliated 237,256 0
000000-00-0 . |Massachusetls Fair Plan Trust .......ooovveennnns |R ........ |Boslon ........................................ MA......... |" husetts Fair Plan Trust .......oooo oo i |ns 12/31/2024 .. foeeeeee i | 226,178 |.......... 191,576 |.......... 191,576 |...oeeeees (3,218)].cevvennnnns (O (O (O (U] O 1,565 [ ovvennennnnns 0f.... 0.065
5699999. Any other class of assets - unaffiliated 226,178 191,576 191,576 (3,218) 0 0 0 0 1,565 0] XXX
6899999. Total - unaffiliated 3,091,936 3,021,949 3,071,869 (3,218) (10,353)] 0 0 0 225,426 0 XXX
6999999. Total - affiliated 0 0 0 0 0 0 0 0 0 o] XXX

3,091,936

3,021,949

3,071,869

(3,218)

7099999 - Totals (10,353) 0 0 0 225,426 0
1.

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

1A 1AL ...0 1B..§.. ...0 1C.$ ..

1B 2A.. 0 2B..$.. 0 2C..$..

1C 3A.. .0 3B.$.. .0 3C.$..

1D 4A.. ...0 4B..$.. .0 4C..$ ..

1E 5A.. w0 BB LS e 0 5C..$

1F 6. .0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE 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 or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership

86208#-AA-3 ......... STONEHENGE CAP CT VI 2021B-1 8.00 12/15/2030 .eevruunieeiennieeeeemneae e e eeeene e e eeeeennas Columbus STONEHENGE CAP CT VI 2021B-1 8.00 12/15/2030 ..eevvunneeeeennnaeeeeennnnns L...01/01/2025 ... foeeiiie i e ...616,109 |...
86213*-AA-0 . ..| STONEHENGE CAPITAL FUND LOUISIANA 11, LLC ... . [ Columbus ... .... | STONEHENGE CAPITAL FUND LOUISIANA 111, LLC ....01/01/2025 .. 1,327,488
86206@-AA-7 . ..| STONEHENGE CAPITAL FUND NEVADA [I1 LLC ..... . | Columbus ... .. | STONEHENGE CAPITAL FUND NEVADA |11 LLC .. ....01/01/2025 .. 248,988
862098-AA-4 ......... St Capital KY V 8.361 03/01/2028 Columbus Stonef Capital KY V 8.361 03/01/2028 ... ...01/01/2025 ... ... 762,676
3599999. Yield guaranteed state tax credit investments - unaffiliated 2,955,261
000000-00-0 ......... |Georgia Tax Credit Fund GA 11, LLC . iiivvvuniiiiiiiiiniiiiiiin i s e e cnaaanns Atlanta oooviiii i foeiiian GA..oeeens Georgia Tax Credit Fund GA I1, LLC ..ieuuiiiniiiiiniiiiniiieiiiiaieisseiieseiiaeenns ..05/02/2024 [ [ 0
3999999. Qualifying state tax credit investments - unaffiliated 0
6899999. Total - unaffiliated 2,955,261

0

6999999. Total - affiliated

2,965,261




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation |ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
STONEHENGE CAP CT VI 2021B-1 8.00 12/15/2030 STONEHENGE CAP CT VI 2021B-1 8.00
86208#-AA-3 ..... . ... [ Columbus R PO [0, R 12/15/2030 ... v |- 0170172025 ... 12/15/2025 ..|............. 504 | 0f... ... 504 |...
STONEHENGE CAP s
86213*-AA-0 ..... STONEHENGE CAPITAL FUND LOUISIANA 111, LLC . [Columbus [T N [0, R LLC i . 01/01/2025 ..|. 10/15/2025 . [.......... 2,729 [t 0f... [ O (O R | B FPN | I P | B FORN 2,79 |.... 2,729 |
86206@-AA-7 ... STONEHENGE CAPITAL FUND NEVADA I11 LLC ...... Columbus J PO {0/, I STONEHENGE CAPITAL FUND NEVADA Il LLC |. 01/01/2025 ..|. 10/31/2025 ..|........ 144,680 |.....ccevnnnnnn 0f... (V1) 0 ... 144,680 |.... . 144,680 |...
Stonehenge Capital KY V 8.361 03/01/2028
862090-AA-4 ..... Stonehenge Capital KY V 8.361 03/01/2028 ... [Columbus .......ceeveeerevrrnnuanns Joennnnnnns OHe e [ . 01/01/2025 ... 10/01/2025 ......... 210,443 |..ooovinnnnnnes (U] T (U] T (U] T (U] T (U] T (U] 210,443 |........... 210,443 |...ooonnnnnnnns (U] T (U] T (U] T 0
3599999. Yield guaranteed state tax credit investments - unaffiliated 358,356 0 0 0 0 0 0 358,356 358,356 0 0 0 0
000000-00-0 ..... [Massachusetts Fair Plan Trust ................. [Boston vvoveeeeeeeeeeeieeneens | WA......... [Massachusetts Fair Plan Trust ............ [. 12/31/2024 .. 12/09/2025 .]......... 24,693 [..eoouenenn. [ [ [ [ [ [ 24,69 |............ 24,693 [ [ [ [ 0
5699999. Any other class of assets - unaffiliated 24,693 0 0 0 0 0 0 24,693 24,693 0 0 0 0
6899999. Total - unaffiliated 383,049 0 0 0 0 0 0 383,049 383,049 0 0 0 0
6999999. Total - affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

603

7099999 - Totals 383,049 0 0 0 0 0 0 383,049 383,049 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1 - SECTION 1

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

(1=

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
91282C-D0-1 ..... UNITED STATES TREASURY .. ... 1A ... ... 593,766 |... ...600,000 |... . . . w0 [ . . L0 1.250 |...... 1.468 2T 7,500 |....01/13/2022 ...|....12/31/2026 ...|.
91282C-HI-6 ..... UNITED STATES TREASURY .. A ... 250,098 |... ...250,000 |... e [ (39) |0 0 4.500 |...... 4.483 ... 11,250 |....07/26/2028 ...|....07/15/2026 ...|.
91282C-H2-7 ..... UNITED STATES TREASURY .. ....1,089,303 |... 2,000,000 |... e e 2,078 |0 0 4.125 |...... 4.244 .... 82,500 |....08/01/2023 ...|....07/31/2028 ...|.
91282C-KX-8 ..... UNITED STATES TREASURY 470,139 470,000 |. .0 | .4.250 .. 4.242 . 19,975 |....07/08/2024 . .06/30/2029 ..
91282C-KX-8 ..... UNITED STATES TREASURY .. .... 30,000 |... ....30,000 |... w0 e @) 0 0 4.250 |...... 423 (D e [ e 1,275 |....07/08/2024 ...|....06/30/2029 ...|.
91282C-LC-3 ..... UNITED STATES TREASURY .. ... 313,234 ... ...310,000 |... e [ (B15) |0 0 4.000 |...... 3.766 ....08/19/2024 ...|....07/31/2029 ...|.
91282C-\N-7 . UNITED STATES TREASURY 125,098 125,000 |. . .0 | .3.875 ..3.857 ....08/21/2025 .. .07/31/2030 ..
91282C-\N-7 ... UNITED STATES TREASURY .. ... 25,020 |... ....25,000 |... ... 25, ...25,019 |.. 0 Lo (D 0 0 3.875 |...... 3.857 ...08/21/2025 ...|....07/31/2030 ...|.
0019999999. Subtotal - issuer credit obligations - U
obligations (exempt from RBC) 3,796,666 3,810,000 3,843,848 3,805,590 0 2,661 0 0 XXX XXX XXX 47,422 134,900 XXX XXX 3,880,356
645791-CZ-5 ..... | NEW_JERSEY ENVIRONVENTAL INFRASTRUCTURE ............. | D...... [ A AFE o 504,545 |..ovvviieinnnnns 500,000 |.ovvvvvirrrnnnens 505,005 |....oiiiiiinnnnns 500,293 |.evvvviiiinenns 0 Jooeeeeeiennn (429) |.vvveeveiennnnnns 0 e 0 ... 4.000 |...... 3.909 [MS .evvve forrrrrrrnnnnnns 6,667 ... 20,000 |....08/30/2013 ...]....09/01/2026 ...|.............. 500,000
0059999999. Subtotal - issuer credit obligations - municipal bonds -
special revenue 504,545 500,000 505,005 500,293 0 XXX XXX 500,000
225401-BG-2 ..... UBS GROUP AG ...eeeeeenniiiiies [ree e i LR FE L 500,000 |.....coeeernnnnn 500,000 |....ceeeee...... 545,508 |l 500,000 [..oevveennnnnnee 0 ...00/18/2023 ... |....09/22/2034 ...
233853-BJ-8 DAIMLER TRUCK FINANCE NORTH AMERICA LLC ... .. 1.G FE ..|.. ... 34,988 ... ....35,000 |... ...34,986 |.. 0| ....08/06/2025 ...|....10/12/2032 ... |.
233853-BJ-8 . DAIMLER TRUCK FINANCE NORTH AMERICA LLC .. 1.G FE .. 189,934 190,000 |. ..189,927 .0 | ....08/05/2025 .. .10/12/2032 ..
24703D-BJ-9 ..... |DELL INTERNATIONAL LLC .... .. 2.B FE .. 499,775 500,000 |. ..499,902 .0 | ....01/09/2023 .. .02/01/2028 ..
341081-GL-5 ... FLORIDA POWER & LIGHT CO .. 1.D FE .. 149,757 150,000 |. .. 149,829 .0 | ....02/28/2023 .. .04/01/2033 ..
42250P-AE-3 . HEALTHPEAK OP LLC ........ .. 2.A FE .. 499,415 500,000 |. ..499,541 .0 | ....01/09/2023 .. .12/15/2032 ..
44891A-CN-5 . HYUNDAI CAPITAL AMERICA .. 1.G FE .. 499,680 500,000 |. ..499,814 .0 | ....00/18/2023 .. .00/21/2028 ..
46647P-DK-9 ..... | JPMORGAN CHASE & CO ... .. 1.G FE .. 500,000 500,000 |. . 500,000 .0 | ....00/07/2022 .. .09/14/2033 ..
504918-BY-9 ..... MICROSOFT CORP . .. 1LAFE ..|.. ... 526,980 |... ...500,000 |... . .0 . ....02/22/2022 ...|....02/06/2027 ...|.
742718-G0-6 ..... PROCTER & GAMBLE CO ......ccevvnviiiiinnnnnniiiiinnnnninnns forneeeeeaeeeees LIDFE o 54,907 [ooiiiiiiiinnnnnns 55,000 235 [ 0 ...10/27/2025 ...|....11/03/2035 ...
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated 3,455,435 3,430,000 0 XXX XXX
649520-FN-0 ... NEW YORK LIFE GLOBAL FUNDING .. 1.BFE ..|.. ... 41,100 ... ....40,000 |... 0| ....08/21/2025 ...|....01/23/2035 ...|.
649520-FN-0 ... NEW YORK LIFE GLOBAL FUNDING .. 1.BFE ..|.. ... 472,655 |... ...460,000 |... 0| 0 |....08/21/2025 ...|[....01/23/2035 ...|.
6944PL-2U-2 ..... PACIFIC LIFE GLOBAL FUNDING I1 ... .. 1.DFE ..|.. ... 747,259 |... ...748,000 |... 0| ....07/11/2023 ...|....07/18/2028 ...|.
6944PL-2U-2 ..... PACIFIC LIFE GLOBAL FUNDING 11 ... s LADFE 1,98 . 2,000 |... .0 . ...07/11/2023 ...|....07/18/2028 ...|.
0129999999. Subtotal - issuer credit obligations - single entity backed
obligations (unaffiliated) 1,263,013 1,250,000 1,297,942 1,262,968 0 (255) 0 0 XXX XXX XXX 30,417 41,250 XXX XXX 1,284,000
09261X-AG-7 ..... |BLACKSTONE SECURED LENDING FUND ..........eevnnnnnneees | ................ | 2BFE |, 393,360 |...ccevveinnnnns 500,000 J..oeevviiiinnnnns 472,550 |ooviiiiiiiiies 445,905 ..ol [ PP 17,243 |................. [ PP 0 ... 2.850 |...... T215(MS oo oo 3,602 |[............... 14,250 |....09/13/2022 ...]....00/30/2028 ...[.............. 507, 125
0169999999. Subtotal - issuer credit obligations - bonds issued by funds
representing operating entities (unaffiliated) 393,360 500,000 472,551 445,905 0 17,243 0 0| XXX XXX XXX 3,602 14,250 XXX XXX 507,125
0489999999. Total - issuer credit obligations (unaffiliated) 9,413,019 9,490,000 9,675,689 9,448,742 0 13,525 0 0| XXX XXX XXX 137,257 379,515 XXX XXX 9,691,922
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0
0509999999 - Total - issuer credit obligations 9,413,019 9,490,000 9,675,689 9,448,742 0 13,525 0 0 XXX XXX XXX 137,257 379,515 XXX XXX 9,691,922
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 4,810,961 1B .S ..o 513,360 1C.. 954,345 1E.$ ..., 0 1F.$ . 500,000 1G..$.............. 1,224,721
1B 2A.. 499,541 2B ..$ .. ....945,808 2C ..
1C 3A ... 3B..$.. 3C..
1D 4A 4B ..$ 4C ..
1E 5A 5B..% 5C ..
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1 - SECTION 2

Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year

1 2 3 4 5 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20 21
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change Origin-
and Current Other- in ation
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated Ballon
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment Pay-
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at ment
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity %
19648G-A9-3 ..... COLORADO HSG & FIN AUTH L TAFE o 527,990 [o.oniivinnnnns 500,000 [..cevvvennnnns 538,915 ccuviiiiine 525,315 |.oiivveiiiiiins 0 eeeennn (2,675) [ceunnriiiinnnnnns (VR N | B R 6.500 |...... 5.359 IMN coooes [ 5,417 [eveeeiiiiinnnnn 15,076 |....04/16/2025 ... |[....11/01/2055 ...[......... 516,250 |.....oennnn.
19648G-H8-8 ..... COLORADO HSG & FIN AUTH ... .. 1.AFE .. ...515,488 ... .495,000... ... 525,636 ... 0 |0 e 6.250 |...... 5.407 [N ...... ....04/24/2025 ... |....11/01/2055 ...|...
31400C-DT-0 ..... FN CA4613 - RMBS Leen 31,400 [... .. 30,902]... ... 28,715/... 0 |0 3.500 |...... 3.348 | MON ..... ....11/07/2019 ...[....11/01/2049 ...|...
31418D-HY-1 ..... FN MA3846 - RMBS ... 47,708 |... .. 47,582]... L 41,941 0 |0 e 3.000 |...... 2.966 [MON ..... ....10/18/2019 ...[....11/01/2049 ...|...
45129Y-86-4 ..... IDAHO HOUSING AND FINANCE ASSOCIATION - ... ... 216,546 |... .195,000... ...196,788 ... NV R | I R 4.000 |...... 3.025 | ....... ....10/04/2019 ...|[....01/01/2050 ...|...
57419T-DL-2 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... ... 209,485 ... .195,000... ... 194,503 ... 0 |0 e 3.500 |...... 2.602 NS ...... ....10/04/2019 ...|[....03/01/2050 ...|...
604160-FZ-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... ... 62,845 [... ... 56,8271... 0 0 2.950 |...... 2.950 ....08/13/2014 ...[....09/01/2044 ...|...
63968\-UU-1 ..... NEBRASKA INVESTMENT FINANCE AUTHORITY - ... ... 96,116 [... ....89,888(... 0 |0 e 3.750 |...... 3.750 ....09/30/2022 ... |....09/01/2049 ...|...
647200-4R-2 ..... NEW MEXICO MORTGAGE FINANCE AUTHORITY - . 47,753 . 44,802|. 0. ..3.500 |......2.228 ....03/16/2016 . .03/01/2046 .
658877-FB-6 ..... NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R .. N . . 80,000 L 77,9%]. 0. ......2.850 |......2.850 ....08/05/2016 . .07/01/2032 .
976890-DD-5 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. 1 CFE ..|. .. 10,545 ... ...9,992)... L0 0 [ 3.500 |...... 2.817 ...03/24/2016 ... |....03/01/2046 ...|...
1039999999. Subtotal - asset-backed securities - financial asset—backed
securities - self-liquidating - agency residential mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 1,845,875 1,751,299 1,806,002 1,814,690 0 XXX XXX XXX XXX XXX
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RVBS . 1.A .. ... 665,105 [... .691,804]... ... 579,494 1... 665,399 |.... 0 0 2.500 |...... 3.058 [MON ..... ...02/10/2022 ... |....06/26/2051 ...|...
12659Y-AA-2 ... COLT 2022-3 A1 - RVBS . ... 654,703 [... .654,7091... ...642,036 ... .. 667,613 |.... 0 |0 e 3.901 |...... 4.279 | MON ..... ....08/17/2022 ... |....02/25/2067 ...|...
36267J-AF-7 ..... GSMBS 2022-PJ6 A4 - CMO/RNBS 1A .. ... 342,453 |... .405,4201... ... 355,546 |... 0 |0 3.000 |...... 5.605 [MON ..... ....07/31/2025 ... |....01/27/2053 ...|...
64831U-AA-2 ..... NRZT 22NQM4 A1 - CMO/RMBS ... 1.A .. ... 693,494 |... .722,625]... ... 122,625(... 0 0 e 5.000 |...... 6.301 [MON ..... ...09/19/2023 ... |....07/25/2062 ... |...
TA3BTM-AA-T ... PFMT 2021-J1 A1 - CMO/RMBS .. 1.A .. .. 776,132 |... L771,431 ... ...646,1941... 0 0 2.500 |...... 2447 | MON ..... ....09/29/2021 ... |....10/25/2051 ... |...
74938D-AA-1 ..... RCKT 213 A1 - RMBS 1.A .. ... 578,371 |... .680,686 ... ...571,8491... 0 |0 e 2.500 |...... 4.976 [MON ..... ...10/28/2025 ...|....07/25/2051 ... |...
T4968R-AA-3 ..... RPIT 2019-1 A - CMO/RMBS .. . ... 112,559 [... . 113,438 ... ... 106,972|... 0 0 2.750 |...... 2.766 [MON ..... ....10/09/2019 ...|[....10/25/2063 ...|...
81748U-AA-8 ..... SEMT 2582 A1 - RMBS LA .. 465,189 |... 497,446 ... ... 466,057 ... 0 0 [ 4.000 |...... 5.194 | MON ..... ...11/07/2025 ...|....11/25/2055 ...|...
1059999999. Subtotal - asset-backed securities - financial asset backed
securities - self-liquidating - non-agency residential mortgage-backed
securities (unaffiliated) 4,288,007 4,537,559 4,090,771 4,312,877 0 11,109 0 0 XXX XXX XXX 11,195 109,634 XXX XXX 138,542 XXX
24022F-AA-8 ..... DC 2024-HLTN A = CMBS ....eeeeeeeeeeeeeeenieeeeeeeenans ‘ ................ ‘ TA s 499,963 |......ccevnnnnn 500,000 [...cevemnnnnnn 506,353 |..ccevnnaeees 499,693 |..eevveniiaeens (VI PO (X701 [V (VI 5.727 |...... 5.826 [MON ..o |oevrnnieeeennnnn 2,386 [oeeeeeeennnnn 29,065 |....03/21/2024 ...|....04/13/2040 ...[......... 500,206 |............
92259H-AA-5 ... VCC 234 A - CMBS/CMO/RMBS ......oevvvevvnnniiivinnnnnnns foonneneeieeeenn]s TAFE s 523,950 [....oiiiinnnnn 523,997 [..ciiviinnnnnns 533,223t 523,928 |..iivveiiiiiiins 0 Jooeeeeeieenns (L)) [ 0 [..... 7.670 |...... 7.516 [MON ... oeeeeiiiiinnnnn 3,349 | 40,191 |....10/31/2028 ...|....11/25/2083 ...[........... 3,698 |............
1079999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 1,023,913 1,023,997 1,039,575 1,023,621 0 (262) 0 0 XXX XXX XXX 5,735 69,256 XXX XXX 503,904 XXX
98878F-AC-3 ..... |ZCCP 2021-1 AF = D0 oovvvnnniiiiiiiiiiecciiiis | ................ | TAFE s 1,000,000 |............ 1,000,000]...cccuunnnnnns 984,553 ....cuuunnnnns 1,000,000 [......ooevvennnns [ [ [ 0 [..... 257 |...... 2.579 | JA0 ... fooiiiiiiins 5,46 |..oovuninnns 25,710 |....06/28/2021 ...]....07/15/2083 ... [.......... 63,236 |..eeennnnnns
1099999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs
(unaffiliated) 1,000,000 1,000,000 984,553 1,000,000 0 0 0 0 XXX XXX XXX 5,426 25,710 XXX XXX 63,236 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 8,157,794 8,312,855 7,920,902 8,151,189 0 (4,273) 0 0 XXX XXX XXX 42,374 260,247 XXX XXX 2,420,468 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
12510H-AP-5 ..... |CAUTO 2022-1 A1 = ABS iiviiiiiiiiiiiiiiii s | ................ | TAFE s I AT | 911,250 )..cuvennnnnns 872,917 |uuveiiiinnn 910,850 [...iivivunnnnnnns 0 Joeeeeeeennn (M7) oo [ 0 [..... 3.350 |...... 3434 IMON ..o fooiiiiiiinnns 1,357 [, 30,447 ....03/08/2022 ...|....03/15/2052 ...{......... 897,750 |........ 0.2
1519999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - lease-backed securities -
practical expedient (unaffiliated) 911,171 911,250 872,917 910,850 0 (117) 0 0 XXX XXX XXX 1,357 30,447 XXX XXX 897,750 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 1 - SECTION 2

Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year

1 2 3 4 5 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20 21
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change Origin-
and Current Other- in ation
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated Ballon
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment Pay-
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at ment
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity %
98920M-AA-0 ..... ZAXBY 211 A2 = ABS ..euviiiiiiiiiiiiiiiiiiieeciiiineees feene e e C2BFE | LYCHEC 478,750 )...uuunnnnnnnns 451,945]...civnnnnnns 478,750 [.ooiiviiinnnnnnns [ [ [ 0 [..... 3.238 |...... 3.251 | JAJO ... fooiiiiiiinnns 2,627 |ooeeiiiiiinnnn 15,502 |....05/27/2021 ...|....07/31/2051 ... ......... 470,024 |........ 1.0
1539999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - other non-financial asset-backed
securities - practical expedient (unaffiliated) 478,750 478,750 451,945 478,750 0 0 0 0| XXX XXX XXX 2,627 15,502 XXX XXX 470,024 | XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 1,389,921 1,390,000 1,324,862 1,389,600 0 (117) 0 0| XXX XXX XXX 3,983 45,949 XXX XXX 1,367,774 | XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1889999999. Total - asset-backed securities (unaffiliated) 9,547,715 9,702,855 9,245,764 9,540,788 0 (4,390) 0 0| XXX XXX XXX 46,358 306,196 XXX XXX 3,788,242 | XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0] XXX
1909999999. Total - asset-backed securities 9,547,715 9,702,855 9,245,764 9,540,788 0 (4,390) 0 0 XXX XXX XXX 46,358 306, 196 XXX XXX 3,788,242 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 18,960,734 19,192,855 18,921,453 18,989,530 0 9,135 0 0 XXX XXX XXX 183,615 685,711 XXX XXX 13,480, 165 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 8,455,190 1B .. ..cocoienens 596,849 1C .. 10,000 1D .8 . 0 1E.S i, 0 1F.S 0 1G.8 i, 0
1B R T 478,750 2C .. .0
1C
1D
1E




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

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

NONE

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

NONE

E12, E13
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-\N-7 ......... UNITED STATES TREASURY ....iiiiuuuniiiiiiuiniii ittt e s s ettt s e s s cesai e s e s eeais s s e s esaai s s e s eesnas s e e s eesnanseseeannnnsss B 0T 00 N RPN 150, 117 [ 150,000

0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC)

150, 117

150,000

233853-BJ-8 . .| DAIMLER TRUCK FINANCE NORTH AMERICA LLC ..08/05/2025 ... [JP Morgan . . 224,921 ...225,000 |..

742718-G0-6 . ..| PROCTER & GAMBLE (O ... ...10/27/2025 ... [ GOLDMAN ... .. 54,907 .... 55,000 |..

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 279,828 280,000

649520-FN-0 ......... TNEN YORK LIFE GLOBAL FUNDING ... .vevvvesssesssesssessesesssessssesessssnssesnssesessenessssessssessnsesensesensesensssesssns ...08/21/2025 ... JBARCLAYS CAPITAL INC FIXED INC .uvevesesessesessesessesessenessenessesessenessssesesnesensesessssessasensssesessesensesesssene Joosesesessesessesessesessesessssese |oesessssessssenssseessens 513,755 [ 500,000

0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 513,755 500,000

0489999999. Total - issuer credit obligations (unaffiliated) 943,700 930,000

0499999999. Total - issuer credit obligations (affiliated) 0 0

0509999997. Total - issuer credit obligations - Part 3 943,700 930,000

0509999998. Total - issuer credit obligations - Part 5 0 0 0
943,700 930,000

0509999999. Total - issuer credit obligations

19648G-A9-3 . ..| COLORADO HOUSING AND FINANCE AUTHORITY ..
19648G-H8-8 . ..| COLORADO HOUSING AND FINANCE AUTHORITY
36267J-AF-7 .........| GSMBS 2022-PJ6 A4 - CMO/RMBS ........
74938D-AA-1 . RCKT 213 A1 - RMBS .....

BIT48U-AAS ..o

...04/16/2025 ...
...04/24/2025 ...
...07/3172025 ...
...10/28/2025 ...

Bank of America Merrill Lynch .
RBC CAPITAL MARKETS .
MORGAN STANLEY CO

.527,990
.520,695
.350, 105
.583,620

....11/07/2025 Bank of America Merrill Lynch .... ....467,578 |....
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated) 2,449,988 2,601,343 2,058
1889999999. Total - asset-backed securities (unaffiliated) 2,449,988 2,601,343 2,058
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 2,449,988 2,601,343 2,058
1909999998. Total - asset-backed securities - Part 5 0 0 0
1909999999. Total - asset-backed securities 2,449,988 2,601,343 2,058
2009999999. Total - issuer credit obligations and asset-backed securities 3,393,688 3,531,343 4,560
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 3,393,688 XXX 4,560
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date
91282C-AJ-0 .. |UNITED STATES TREASURY ......coviiiivvnnniiiiiinnnninnnns ..08/31/2025 . |Maturity @ 100.00 ......|ceeeiiiiiiiinninns Joviinninnns 750,000 |.oevvvnnnnnns 750,000 [o..unnnnenns 750,000 |.....ceeeens 750,000 [..oiiiiiinnnnnnns [ [ 0 [/ P 750,000 J.iveeenniiiinnns 0 ..08/31/2025 .
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 750,000 750,000 750,000 750,000 0 0 0 0 750,000 0 XXX
55903V-AZ6 .. [ WARNERVEDIA HOLDINGS INC .vevveveverereireeieinanns [..03/15/2025 . JMaturity @ 100.00 ...... | PR 250,000 |............. 250,000 )............ 250,000 |.....ceeenns 250,000 [..oiiiiinnnnnnnns 0 0 [ IO 250,000 |.ieeeenniiiinnns 0 ..03/15/2025 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 250,000 250,000 250,000 250,000 0 0 250,000 0 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 1,000,000 1,000,000 1,000,000 1,000,000 0 0 1,000,000 0 XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 4 1,000,000 1,000,000 1,000,000 1,000,000 0 0 1,000,000 0 XXX
0509999998. Total - issuer credit obligations - Part 5 0 0 0 0 0 0 0 0 XXX
0509999999. Total - issuer credit obligations 1,000,000 1,000,000 1,000,000 1,000,000 0 0 1,000,000 0 XXX
3140QC-DT-0 .. | FN CA4613 - RWBS .... . |..12/01/2025 . Paydown ... .. 2,353 ... 0. .0 e 2,353 ... 0. ..11/01/2049 .
31418D-HY-1 .. | FN MA3846 - RMBS ... ..12/01/2025 . | Paydown . 3,643 L0 .0 .3,643 | 0 ..11/01/2049 .
45129Y-S6-4 ...| IDAHO HOUSING AND FINANCE ASSOCIATION ..07/01/2025 .|Direct ... .55,000 L0 .0 55,000 |. 0 ..01/01/2050 .
57419T-DL-2 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR ..08/29/2025 .| Call @ 99.347 .55,000 L0 .0 55,000 |. 0 ..03/01/2050 .
604160-FZ-2 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F ..12/01/2025 . [ Paydown ... 4,530 L0 .0 .4,530 | 0 ..09/01/2044 .
60535Q-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..11/03/2025 . [Various . . 16,969 L0 .0 16,969 |. 0 ..12/01/2034 .
63968M-UU-1 .. | NEBRASKA INVESTMENT FINANCE AUTHORITY - ..09/02/2025 . |Direct ... .70,000 L0 .0 70,000 |. 0 ..09/01/2049 .
647200-4R-2 .. |NEW MEXICO MORTGAGE FINANCE AUTHORITY - ..12/01/2025 .| Call @ 100.00 .20,000 L0 .0 20,016 |. 0 ..03/01/2046 .
97689Q-DD-5 ...| WISCONSIN HSG & ECONOMIC DEV AUTH HOME 0 ..09/02/2025 . | Call @ 100.00 . .. ...20,000 |... 0. .0 ...20,000 |.... .0 .. ..03/01/2046 .
1039999999. Subtotal - asset-backed securities - financial asset-backed secuntles self- I|qU|dat|ng
- agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 247,495 247,495 264,777 249,067 0 (1,557) 247,510 0 XXX
07336L-AB-9 .. |BVINV 2021-INV2 A2 - CMO/RMBS . . |..12/01/2025 . | Paydown .... ....51,303 |... .. 49,310 |.. e 0 e 1,998 [ 0 e 1,908 |... ...51,303 |.... .0 ..06/26/2051 .
12659Y-AA-2 .. | COLT 2022-3 A1 - RMBS ............ ..12/01/2025 . | Paydown . .96,835 L0 96,835 |. 0 ..02/25/2067 .
19648G-H8-8 .. | COLORADO HOUSING AND FINANCE AUTHORITY ..11/03/2025 . |Direct 5,000 L0 .5,000 | 0 ..11/01/2055 .
36267J-AF-7 .. | GSMBS 2022-PJ6 A4 - CMO/RMBS ... ..12/01/2025 . | Paydown . 9,058 L0 .9,058 | 0 ..01/27/2053 .
64831U-AA-2 .. |NRZT 22NQM4 A1 - CMO/RMBS .... ..12/01/2025 . [Paydown . . 74,067 L0 74,067 |. 0 ..07/25/2062 .
T4387M-AA-7 .. | PFMT 2021-J1 A1 - CMO/RVBS ..12/01/2025 .| Paydown . .46,768 L0 46,768 |. 0 ..10/25/2051 .
74938D-AA-1 .. |RCKT 213 A1 - RIBS .... ..12/01/2025 . | Paydown . 6,178 L0 .6,178 |. 0 ..07/25/2051 .
74968R-AA-3 .. |RPIT 2019-1 A - CMO/RNB! ..12/25/2025 . | Paydown . 7,766 L0 7,766 | 0 ..10/25/2063 .
81748U-AA-8 .. | SEMT 2552 A1 - RMBS ......... ..12/01/2025 . | Paydown .. .. 2,554 ... 0. ... 2,554 ... .0 . .. 11/25/2085 .
1059999999 Subtotal - asset-backed securities - flnanC|aI asset-backed securltles self-| Ilqwdatlng
- non-agency residential mortgage-backed securities (unaffiliated) 299,528 299,528 292,492 273,815 0 5,411 0 5,411 0 299,528 0 0 0 5,927 XXX
92250H-AA-5 ...JVCC 234 A — OVBS/CHO/RNBS .....evvevvereereeerennennnnes [..12/01/2025 .JPaydown .................... | T 195,028 |..covvvnnnnns 195,028 |.eevvennnnes 195,011 |oveeennnees 195,012 | [ T 16 |eeeeeieiieeees (U T T [V PO 195,028 |oevveineraenes [ [ (U AP 6,984 |..11/25/2053 .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency commercial mortgage-backed securities (unaffiliated) 195,028 195,028 195,011 195,012 0 195,028 0 0 XXX
07336C-AA-1 .. |BDS 22FL12 A - CMBS ... .. |..08/19/2025 . |Paydown .... s s ... 882,743 |.. 0. 883,997 |.... .0 0. ..08/19/2038 .
56577J-AA-1 .. | MRNON 2021-2 AR - CDO . ..12/19/2025 . |Various . . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 ,000,000 | 0 .0 ..07/15/2033 .
56577J-AL-7 .. | MRNON 2021-2 A2R - CDO ..12/19/2025 . |Various . . 1,000,000 |.. 999,978 |.. L0 0 L3 ..07/15/2033 .
803169-A0-4 .. | SRANC 3R AFR - CDO ....... ..09/22/2025 . |Paydown .. .. 0. .0 .. .0 .. ..06/24/2030 .
1099999999 Subtotal - asset-backed securities - flnancial asset-backed secuntles self- I|qU|dat|ng
- non-agency - CLOs/CBOs/CDOs (unaffllated) 2,047,372 2,945,140 2,946,115 0 1,255 0 1,255 0 2,947,370 0 3 XXX
86206@-AA-7 .. | STONEHENGE CAPITAL FUND NEVADA II1 LLC . ... |..01/01/2025 .|Reclassification ... 255,820 ... 248,754 . 248,990 |.. 0. .0 ..248,988 |.... .0 0. ..01/31/2026 .
86208#-AA-3 .. | STONEHENGE CAP CT VI 2021B-1 8.00 12/15/ ..01/01/2025 .|Reclassification . 616,109 |.. .616,109 |.. .616,109 L0 .0 . 616,109 |. 0 .0 ..12/15/2030 .
86209@-AA-4 .. | Stonehenge Capital KY V 8.361 03/01/2028 ..01/01/2025 .|Reclassification . LT74,004 |.. . 762,676 |.. L0 .0 . 762,676 |. 0 .0 ..03/01/2028 .
86213*7AA70. STONEHENGE CAPITAL FUND LOUISIANA I11, L . ..01/01/2025 .|Reclassification .. ..1,340,913......... 1,327,488 0. .0]........ 1,327,488 |.... .0 .. .0 .. ..03/01/2030 .
1119999999. Subtotal - asset-backed securmes flnanC|aI asset-backed securities - self- I|qU|dat|ng
- other financial asset-backed securities - self-liquidating (unaffiliated) 2,955,261 2,986,936 2,955,028 2,955,263 0 (2) 0 (2) 0 2,955,261 0 0 0 44,327 XXX
12510H-AP=5 .. JCAUTO 20221 A1 = ABS .eovvovvivierierieriarieriariannanes [..12/15/2025 . JPaydown ..cvevvivvinanns | PR T 5,000 [.oeiiunnnninnns 5,000 |.uuennniinnnns 5,000 [..ocvveennnnnns 4,998 | [ P [ 2 T [/ P 5,000 J.ieiiiiiiinns [ [ [U 86 |..03/15/2052 .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 5,000 5,000 5,000 4,998 0 2 0 2 0 5,000 0 0 0 86 XXX
08920M-AA-0 . [ZAXBY 211 A2 = ABS .oveveereereeeeeeeeesereeeeaenaneanas [..10/30/2025 . JPaydown ....vevveveenene. | T 5,000 eeernnnnaaaes 5,000 |+eenuniiaeees 5,000 [.ieeiinnnnnns 5,000 [ooiiiiiiinnnnns (U [ (O [ PP [ PP 5,000 |ioeeiiiiiianes [V [ (U AT 101 ]..07/31/2051 .
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 0 0 101 XXX
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SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 11 12 13 14
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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal _|on Disposal| Disposal Year Date
1889999999. Total - asset-backed securities (unaffiliated) 6,654,685 6,686,359 6,662,446 6,629,270 0 5,125 0 5,125 0 6,654,698 0 (13) (13) 196,111 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 4 6,654,685 6,686,359 6,662,446 6,629,270 0 5,125 0 5,125 0 6,654,698 0 (13) (13) 196,111 XXX
1909999998. Total - asset-backed securities - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999999. Total - asset-backed securities 6,654,685 6,686,359 6,662,446 6,629,270 0 5,125 0 5,125 0 6,654,698 0 (13) (13) 196,111 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 7,654,685 7,686,359 7,662,446 7,629,270 0 5,125 0 5,125 0 7,654,698 0 (13) (13) 202,534 XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - preferred stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - common stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - common stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - preferred and common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 7,654,685 XXX 7,662,446 7,629,270 0 5,125 0 5,125 0 7,654,698 0 (13) (13)] 202,534 XXX




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E27



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
The Bank of New York Mellon ......cccccevnennes New York, New YOrk .....cccocvvvvnvenienne [ vovenencferiiiiins 0.000 [.eeveeeeeereerenienrenene 0 oo O e 9,813 [..XXX.
Cash Held With Securities On Deposit ......... (S0 AT 0.000 feneeeeeeienienienienieen 0 [ 0 183,294 [ 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 0 0 193,106 [ 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 0 0 193,106 [ XXX
0499999. Cash in company's office XXX XXX XXX XXX 0| XXX

XXX XXX 0 0 193,106 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....)o. 23,877 4. April 5,103 7. 10. October 185,000
2. February...| oo 6,008 5. May.....|oeeies 5,504 8. August 11.  November... 185,000
3. March 5,822 6. June 13,045 9. September 185,000 12.  December 193,106
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
Re-
stricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - issuer credit obligations (unaffiliated) 0 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 0 0 0
1

128,461

31846V-41-9 FIRST AMER:TRS 0BG V

825252-40-6 ........ INVESCO TREASURY INST ....evvvvvvvvvevnnnnnnnnnnns e T N 2 k11 4 S R 1. P AP PP 3,599,759

8209999999. Subtotal - exempt money market mutual fi 3,602,202 128,462
8589999999. Total cash equivalents (unaffiliated) 3,602,202 128,462
8599999999. Total cash equivalents (affiliated) 0 0 0

3,602,202 10,491 128,462

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

cooooo
S
@



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE GREAT AMERICAN ASSURANCE COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5
Book/Adjusted
Carrying Value

6

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 ......ccccoviiiiiiiiceees
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

..|PROPERTY AND CASUALTY
..|PROPERTY AND CASUALTY

508,904

0.

.0
498,664

Subtotal

3,951,153

4,004,309

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)

508,904

498,664

E30




	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
	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 - SECTION 1
	SCHEDULE D - PART 1 - SECTION 2
	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

