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Annual Statement for the year 2019 ofthe  EXC@SS Share Insurance Corporation

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 11,679,539 | .... ..204 | .. 11,679,539 ..11,679,539 | ... .20.4
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovereurirnrinrineeneissessesssssssssiseisenssns | eeniieennns 39,095,000 |...cooonvnc 68.4 | .o 39,095,000 | ..ovorererinrirrirrirei [ e 39,095,000 |....c.oou.... 68.4
1.06 Industrial and MiSCElANEOUS............ccrverurerrrerrerniineireerseieeereiseseninees | ceereeessnsesesssssssseseens | ceeneeseeneennes 0.0 | e [ | e (] I 0.0
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........ccccevevvvevverversesieiesersieseeeeessseeseensenes | cereeenenn 0,774,539 [ 1oii88.9 [ 50,774,539 | o0 | 50,774,539 | ..ccouerunn 88.9
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOANS........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LOANS.......ocvucveeieiceceeee et
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMLES..........oovveveeeiciereieie e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens

. Total INVESIEA ASSEIES........cecveveveeeeeeeeeeee e

..... 914,773
..5,444,849

................. 914,773
.............. 5,444,849
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Annual Statement for the year 2019 ofthe  EXC@SS Share Insurance Corporation

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2019 ofthe  EXC@SS Share Insurance Corporation

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 49,903,278
2. Cost of bonds and stocks acquired, Part 3, Column 7 16,006,200
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 13,461
4. Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 0
5. Total gain (loss) on disposals, Part 4, Column 19............cceevervierverrieinenne
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 15,147,059
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 1,341
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 50,774,539
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 50,774,539
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Annual Statement for the year 2019 ofthe  EXC@SS Share Insurance Corporation

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 11,679,539 | oo 11,802,157 | oo 11,659,110 | covvvvcvecrrens 11,700,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesnises | v 11,679,539 | oo 11,802,157 | oo 11,659,110 | oo 11,700,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
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........... 39,095,000 ...39,095,000 ...39,095,000
Industrial and Miscellaneous, 8. United States
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10. Other Countries
11. Totals......ccco.....
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total Bonds......c.cousmmrenmussenns | covivviniiniininns 50,774,539 | ..o 50,783,333 | oo 50,754,110 | oo 50,795,000
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouvvecren. 50,774,539 | coovvrrrerrircrinns 50,783,333 | ..ovvveerririinne 50,754,110
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Annual Statement for the year 2019 ofthe EXC@SS Share Insurance Corporation

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

......................... 0.0

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

NAIC Designation

1
1 Year
or Less

2

Over 1 Year

Thro

ugh 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

9.7

TOtAIS. ..ottt

......................... 0.0

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3

NAIC 4.
NAIC 5.
NAIC 6.

Totals
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Annual Statement for the year 2019 ofthe EXC@SS Share Insurance Corporation

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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

Line 11.7asa % of Col. 7.........

Total Bonds Prior Year

............. 41,756,219

............... 1,000,000

Line 12.7 as a % of Col. 9.

..83.7

41,756,219 |.

..1,000,000
..... 2.0

Total Publicly Traded Bonds

............. 33,176,298

............... 6,005,743

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............. 33,176,298
..05.3

Total Privately Placed Bonds

Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

......................... 0.0

......................... 0.0

0.0

Includes §......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.. 0 current year of bonds with Z designations and $.
Includes §.......... 0 current year of bonds with 5GI designations, $..........

..0; NAIC2S......

0; NAIC3S§........

0; NAIC4S.....

NAIC5 $

NAICBS......... 0.

.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 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $
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Annual Statement for the year 2019 ofthe EXC@SS Share Insurance Corporation

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
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

1.01

1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

.............. 6,197,498

.............. 1,005,743

.............. 9,661,219

4.01
4.02
4.03
4.04
4.05

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

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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Annual Statement for the year 2019 ofthe EXC@SS Share Insurance Corporation

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of Col. 7.......

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

..22.8

11,592,498 |.

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2019 ofthe EXC@SS Share Insurance Corporation

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YN .........ovrurirrirrerrerrieeereese et sssenssnens

2. Cost of cash equivalents acquired

.......................................................... 3,146,384

17,272,562

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriiieiciete ettt bbb bbbt s b bessebaes | sbsssessessssastes st ssbes e b b s s s s s s st ssnsanea 14,974,007 | oottt renenns | ertetesine ettt en s 14,974,007 | ..ot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiirrireieiiiieeeisieesssiesiesiens | sevissssiesis et snae 5,444,849 | ..o 0 | e BA44849 | ..o 0

11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e

12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 5,444,849 | oo 0 | oo 5,444,849 | ..o 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2019 ofthe EXC@SS Share Insurance Corporation

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 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
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 2V 1 |US TREASURY NOTE DTD 09-15-2017 SD.. 1| 1,493,672 | ... 99.000 1,500,000 | ..cocvennee 1,498,488 2,169 | oo e [ 1.375 | ... 1.520 | SM...... .6,063 .20,625 | 09/19/2017. | 09/15/2020.
912828 3G 3 |US TREASURY NOTE DTD 11-15-2017 SD.. 1 ...100.000 200,000 199,745 295 | oo | v | e 1.750 12/08/2017. | 11/15/2020.
912828 3Y 4 |US TREASURY NOTE DTD 02-28-2018 SD.. 1 ..100.000 | .................500,460 | .......cccco...c. 500,000 500,000 2.250 03/13/2018. | 02/29/2020.
912828  3Y 4 |US TREASURY NOTE DTD 02-28-2018.........cocovverrermerimrenerierieresensseesssessens | weeees 1 ...100.000 999,953 190 2.250 03/29/2018. | 02/29/2020.
912828 4B 3 |US TREASURY NOTE DTD 03-15-2018 1 ...100.000 500,000 499,862 124 | e [ s [ 2.375 03/13/2018. | 03/15/2021.
912828  4) 6 |US TREASURY NOTE DTD 04-30-2018........cccvoerirrerriieieiisiisesesseesssisssissens | voveees 1 ...100.000 .1,000,000 999,714 LS T OUPPOUPOOPPOPPOPRY OPOPPOORPOORPPORPROOTORY VPO 2.375 04/25/2018. | 04/30/2020.
912828 4P 2 |US TREASURY NOTE DTD 05-15-2018........cc0umererrererimeenerierieeesensssiseesnens | weeees 1 ...101.000 1,000,000 (425) 2.625 05/25/2018. | 05/15/2021.
912828  4Q 0 |US TREASURY NOTE DTD 05-31-2018........ccoveviririiineinniieiieniiesissinsiiens [ e Al 1 ...100.000 | ... . 1,000,000 . (309) | eveveerreieirens [ e [ e 2.500 06/28/2018. | 05/31/2020.
912828  5Q 9 |US TREASURY NOTE DTD 12-04-2018.........cormreriririerierienineniseisseniensenes | e | o [ veverienes [ 1 ..100.000 | .cooovvvrnees 1,009,880 | ...covvrvenee 1,000,000 999,548 489 [ oo [ e [ e 2.750 12/03/2018. | 11/30/2020.
912828  6F 2 |US TREASURY NOTE DTD 02-28-2019........cc0uuererrererieenerserisenesneesssisseesnees | weeees ...1,006,350 |...104.000 ..1,042,150 1,000,000 ...1,005,743 (B07) | evereeerneeneirens [ erreerenineinerienes [ e 2.500 03/20/2019. | 02/28/2026.
912828 XG0 |US TREASURY NOTE DTD 06-30-2015.........coovrerreriniririneieerieresnenienessienens | woenes A1 . ..1,961,860 |...101.000 | .... ..2,026,400 | ..... .2,000,000 ..1,975,937 9,281 | oo [ e [ e 2.125 06/28/2018. | 06/30/2022.
912828 YW 4 |US TREASURY NOTE DTD 12-16-2019......0cvveinierninisninnerssnsnsmsensssesssnsssnssnee | eevnene | | eesenennes | 1 999,850 |...100.000 | ....cocvvnnes 1,000,980 999,851 L1 IO [N [ 1.625 12/20/2019. | 12/15/2022.
0199999. U.S. Government - ISSUEr OblIgations. ..o 11,659,110 XXX ....11,802,157 11,679,539 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......cuureeuiiiiiesieiinississsrssnsssssssensssesssessssssensenes . 11,659,110 XXX s 11,802,157 ..11,700,000 | . 11,679,539 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3130A8 2J 1 |FHLBBOND DTD 05-26-2016... ...2,000,000 |..... 99.000 ..1,997,940 2,000,000 | .... 2,000,000 [ ..oooveeerirrrienercinns [ e [ [ | 1.350 |...... 1.350 |MN...... .27,000 | 05/10/2016. | 05/26/2020.
3130A8 5C 3 |FHLBBOND DTD 05-25-2016... . ...1,000,000 |...100.000 | ... ..1,000,000 1,000,000 | ..ccoovvrenne 1,000,000 [ ..oceoueeerenerienins | rererreereninsinenins | veveneessssinsiens | oneeresssseseesenes | e 2.000 |...... 2.000 |MN...... +err.20,000 | 05/18/2016. | 05/25/2023.
3130A8 RJ 4 [FHLB BOND DTD 07-27-2016........ccrvrerrirrrrrrerrnrienerneisenssssssessnssesssnssnssensenes | eonenee | oo [ronrveeere T || v 2,000,000 |..... 99.000 | .ovvvirnne 1,997,740 | ..cocconveee. 2,000,000 2,000,000 [ ..oooveeerirrrienericinns [ e [ [ | 1.320 |...... 1320 |Jdoos | 11,293 | 26,400 | 07/14/2016. | 07/27/2020.
3130A8 RK 1 [FHLBBOND DTD 07-28-2016... ...2,000,000 |...100.000 | ..............2,000,020 | ..... .2,000,000 | .... 2,000,000 | .veerrererirerirrernns | e | e | e | e 1.900 |...... 1.900 [JJ....... .38,000 | 07/14/2016. | 07/28/2023.
3130A9 DQ 1 |FHLBBOND DTD 09-15-2016... . ..2,700,000 |..... 99.000 | ... ..2,696,436 | ..... .2,700,000 | ...ovvvvnce 2,700,000 | coooverrereirniineins [ e | e | e | 1.600 |...... 1.600 [SM...... 43,200 | 09/02/2016. | 09/15/2021.
3130A9 NN 7 [FHLB BOND DTD 10-19-2016........cverirreriierinerieniririseiieniennienssenessesssssnnns | veveene | or | eevevereee ] [T i 2,000,000 |..... 99.000 | .ovevvruvene 1,996,640 | .......co..... 2,000,000 2,000,000 | .veeivenerierirrinns [ e [ | | e 1.650 |...... 1.650 [OA...... | cceoeer..n.6,600 | .o 33,000 | 10/03/2016. | 04/19/2022.
3130A9 NP 2 [FHLBBOND DTD 10-11-2016... ...2,000,000 |..... 99.000 ..1,998,600 | ..... .2,000,000 12,000,000 [ cooovenrienireirieeis | e | e | e | v 1.870 |...... 1.870 |OA...... .37,400 | 10/03/2016. | 10/11/2023.
3133EF 3E 5 |FFCB BOND DTD 04-18-2016... . ...1,000,000 {...100.000 | .... ..1,000,000 .1,000,000 21,000,000 [ oo | e | e [ | 2.050 |...... 2.050 |AO...... vernr.20,500 | 04/18/2016. | 04/18/2023.
3133EG  AZ 8 |FFCB BOND DTD 05-17-2016........ccomvvrerireirerinrrnnensenssssesseninssssensenssssessenses | vvenne | oo | veveveeennsd [ evvivnins L [ 2,000,000 |..... 99.000 | ..vvvrrnene 1,996,340 | ....cocovnnee 2,000,000 2,000,000 | .eoeucveerirerirrerens [ e [ e | e | e 1.580 |...... 1.580 [JD.cover | v 11,762 | e 31,600 |05/10/2016. | 02/17/2021.
3133EG  MT 9 |FFCBBONT DTD 07-19-2016.... ...3,000,000 |..... 99.000 ..2,994,360 3,000,000 | ..ccceecrn.3,000,000 | oo [ e [ | | 1.690 |...... 1.690 [JJ....... .50,700 | 07/13/2016. | 07/19/2022.
3133EH SE 4 |FFCB BOND DTD 07-24-2017... ...1,395,000 |...100.000 ..1,395,140 1,395,000 | ..oveerree 1,395,000 [ ooocverireriiiiienis v [ v [ e [ e 1.700 |...... 1.700 |JJ....... .23,715 | 07/21/2017. | 07/24/2020.
3133EK R3 2 |FFCB BOND DTD 09-23-2019... ...2,000,000 |..... 98.000 .2,000,000 | oveereeri2,000,000 [ 1ooernernriniineiies | eereerirneeinnnineiis | e | s | e 2.480 09/12/2019. | 09/23/2027.
3133EK YV 2 |FFCB NOTE DTD 08-12-2019 2,000,000 |..... 98.000 .2,000,000 2120 08/05/2019. | 08/12/2024.
3133EK  ZD 1 |FFCB BOND DTD 08-13-2019... ...2,000,000 |..... 98.000 | ..............1,972,420 | ..... .2,000,000 | .oveereeri2,000,000 [ .ooeroernriniineries | e | e | s [ e 2.650 08/05/2019. | 08/13/2029.
3133EL  BW 3 |FFCB BOND DTD 12-02-2019... ..1,000,000 |..... 99.000 1,000,000 | .....cc0ee0 1,000,000 | ooovoreiriiiniienis v [ e [ e [ 1.950 11/22/2019. | 12/02/2025.
3134GB WK 4 |FHLMC DEC DTD 07-27-2017 1,000,000 |..... 99.000 .1,000,000 .....2.000 06/26/2017. | 10/27/2021.
3134GB  ZX 3 |FHLMC DEB DTD 07-28-2017... ...1,000,000 |...100.000 1,000,000 | .ovieeree 1,000,000 [ cooovorrereirniineins [ ererrenierineeiinees | e [ e | veeens 2.000 07/21/2017. | 07/26/2022.
3134GT BG 7 |FHLMC DEB DTD 04-01-2019... ...1,000,000 |...100.000 1,000,000 | ..covreere 1,000,000 | oo [ | e | e [ e 2.400 .12,000 | 03/26/2019. | 04/01/2021.
3134GT DW 0 |FHLMC DEB DTD 04-30-2019. 1,000,000 |...100.000 .1,000,000 10 2.750 .13,750 | 04/03/2019. | 04/30/2024.
3134GT  ZN T |FHLMC DEB DTD 07-08-2019... ...1,000,000 |...100.000 1,000,000 21,000,000 [ oo e | e [ | 2.375 07/02/2019. | 07/08/2024.
3134GU LR 9 |FHLMC DEB DTD 10-30-2019... ...2,000,000 |..... 99.000 2,000,000 2,000,000 | .oooirererirerirrerens [ e | e | e | e 1.875 10/23/2019. | 10/30/2023.
3134GU  UZ 1 |FHLMC DEC DTD 11-26-2019. 1,000,000 |..... 99.000 .1,000,000 | .. ...1,000,000 ......1.850 . . 11/22/2019. | 05/26/2023.
3136G4 AN 3 |FNMA NOTE DTD 09-30-2016... ...3,000,000 |..... 99.000 | ... ..2,989,170 3,000,000 | .. 23,000,000 | oo [ | | | e 1.550 |...... 1.550 |SM...... ..129 | .........46,500 | 09/14/2016. | 06/30/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 39,095,000 XXX | s 38,981,176 | ..o 39,095,000 | ... 39,095,000 | .ooovriniinininnns 0 0 0 XXX XXX XXX | s 203,059 | ....... 463,765 XXX XXX
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Annual Statement for the year 2019 ofthe EXC@SS Share Insurance Corporation

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . [T RRN 39,095,000 XXX | s 38,981,176 | ..o 39,095,000 | ... 39,095,000 | ..ooovriniiiinins 0 0 0 0 XXX XXX XXX | s 203,059 | ....... 463,765 XXX XXX
Totals
7699999. Total - Issuer Obligations... 50,754,110 XXX 50,783,333 .50,774,539 0 0 XXX XXX XXX .245,308 XXX XXX
8399999.  Grand Total - BONGS............couuiiiiiiiiiiiiiiiic b | e 50,754,110 XXX ....50,783,333 50,774,539 0 0 XXX XXX XXX | v 245,308 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828  6F 2 |US TREASURY NOTE DTD 02-28-2019.......00uurireriiirrirerieisersiesssssessesssiessessesssnssssessasssessnes 03/20/2019........ FIFTH THIRD SECURITIES.........coosivriiernririninnieissieissiseins 1,006,350 | ..ooovvvrriiieeis 1,000,000 | ..o 1,427
912828 YW 4 |US TREASURY NOTE DTD 12-16-2019......c0civurieriirireiesisissienessssssssssenssssesssnssssssnsssssesssssssssnes 12/20/2019........ FIFTH THIRD SECURITIES 999,850 ....1,000,000 355
0599999. Total - Bonds - U.S. Government.......... 2,006,200 2,000,000 | oo s 1,782
Bonds - U.S. Special R e and Special A

3134GT  BG 7 |FHLMC DEB DTD 04-01-2019......ccmiueruricrnrinierenineieiierieresiseenes 03/26/2019........ FIFTH THIRD SECURITIES.........ccoviriirineieririieiseirereineine 1,000,000 | .o 1,000,000

3134GT  DW 0 |FHLMC DEB DTD 04-30-2019......ccmvuermriiernrieerenrsieissniessssnnenes 04/03/2019........ FIFTH THIRD SECURITIES.........cooviiierseirnnnisissiesnieins 1,000,000 | coooooveerririeniees 1,000,000

3134GT  ZN 6 |FHLMC DEB DTD 07-08-2019... 07/02/2019........ FIFTH THIRD SECURITIES.. 1,000,000 ....1,000,000

3133EK YV 2 |FFCB NOTE DTD 08-12-2019.......... 08/05/2019........ FIFTH THIRD SECURITIES.. 2,000,000 2,000,000

3133EK  ZD 1 |FFCB BOND DTD 08-13-2019... 08/05/2019........ FIFTH THIRD SECURITIES.. 2,000,000 ....2,000,000

3133EK  R3 2 |FFCB BOND DTD 09-23-2019... 09/12/2019........ FIFTH THIRD SECURITIES.. 2,000,000 2,000,000

3134GU LR 9 [FHLMC DEB DTD 10-30-2019......ccvuureurienirienienirrisrrinnieeninenes 10/23/2019........ FIFTH THIRD SECURITIES........cocovviivirirrierinsrierieneneeans 2,000,000 | ..o 2,000,000

3133EL  BW 3 |FFCB BOND DTD 12-02-2019... 11/22/2019........ FIFTH THIRD SECURITIES.. 1,000,000 ....1,000,000
3134GU  UZ 1 |FHLMC DEC DTD 11-26-2019... 11/22/2019........ FIFTH THIRD SECURITIES.. 1,000,000 1,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 13,000,000

8399997. Total - BONAS = Part 3. ..o 15,006,200

8399998. Total - Bonds - Summary Item from Part 5 1,000,000 .....1,000,000

8399999. Total - Bonds. 16,006,200 ...16,000,000

9999999. Total - Bonds, Preferred and Common Stocks 16,006,200 XXX
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SCHEDULE D - PART 4

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

16

20

21

4 6 7 8 9 10 Change in Book/Adjusted Carrying Value
11 12 13 14

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Foreign Stock Stated

i Prior Year Valuation Year's Temporary | Total Change Book/Adjusted | Exchange Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Carrying Value at | Gain (Loss) Received Maturity
CUSIP Identification n Date Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) Disposal Date | on Disposal During Year Date
Bonds - U.S. Special Revenue and Special Assessment
3130A7  H6 FHLB BOND DTD 03-29-2016 - [ 0812972019, | MATURED.....ooccoomsvmsvessccnssiens | 1,000,000 | ....... 1,000,000 1,000,000 0 1,000,000 | coocoveeeseccs | coesecceeeesseis | eevesiieeensiiO | e 6,000 |03/29/2019.
3133EG VE 2 |FFCBBOND DTD 09-21-2016.... | 03121/2018. | MATURED ..o | 2,000,000 | ..... 2,000,000 2,000,000 0 2,000,000 | .ooveccoreren [ oo | oo | e 10,700 | 03/21/2019.
3133EH HK 2 |FFCBBOND DTD 05-02-2017.... | 0710372018 | CALLED ..o | 1,000,000 | ....... 1,000,000 1,000,000 0 1,000,000 0 17,874 | 05/02/2024.
3136G3 A8 8 |FNMANOTE DTD 07-26-2016 | 0712612018, | MATURED....cooocvsvssvcssssvssccsssn | 2,000,000 | ..... 2,000,000 2,000,000 | .......... 0 2,000,000 0| 21,000 | 07/26/2019.
313560 P5 6 |FNMANOTE DTD 09-20-2016.... - [ 0912072018, | MATURED.....cooovorsvvnssvessssvnsssensn | 2,000,000 | ....... 2,000,000 2,000,000 | ... 2,000,000 | .ooovecoveeeres | cereereeeeenn 0 2,000,000 | .oovocvrerrnes 0. 25,000 | 09/20/2019.
3134GS  H4 0 |FHLMC DEB DTD 12-20-2018.... o [ 0612072019, | CALLED....coosvvesvvssssvesssssssssesssssns | 2,000,000 | ..... 2,000,000 2,000,000 2,000,000 0 2,000,000 | oo | e | eeeiersiiensn0 | s 31,500 | 12/20/2021.
3134GS XC 4 |FHLMC DEB DTD 09-28-2018 - | 03/28/2019. | CALLED......oovvvveersivevvveeessssssssin | 1,000,000 | ....... 1,000,000 1,000,000 ...1,000,000 0 11,000,000 O 14,000 | 09/28/2020.
3136G4 RC 9 |FNMANOTE DTD 01-30-2018.... | 1013072018, | CALLED....ovsovsovsvsssnssssssssssessons | 1,000,000 | ....... 1,000,000 1,000,000 ,000,000 0 1,000,000 0| 22,500 | 04/30/2021.
313380 Z7 5 |FHLBBOND DTD 10-24-2012 . | 1072412019, 147,059 147,059 147,059 147,059 0 | 10/24/2019.
3134GB MQ 2 |FHLMC DEB DTD 05-24-2017 - | 1112412019 222,000,000 | .......2,000,000 000,000 000,000 0 0 | 40,000 | 05/24/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... ...corervveirrivinsesiissesssisessssnssssissssssssssssssssssssns | 14,147,059 | ... 14,147,059 14,147,059 14,147,059 0 0 0. 190,589 XXX
8399997. Total - Bonds - Part 4 ... 14,147,059 | ....14,147,059 | .....14,147,059 14,147,059 0 0 0]...190589 | XXX
8399998. Total - Bonds - SUmmary Item fom Part 5........c..vvsvmssvsssssssssinssins ismsissssssssssssisssssssssssssssssssssssssssssssssssssss || 1,000,000 | ....... 1,000,000 1,000,000 ...1,000,000 0 N 13,000 | XXX
8399999, TOtal - BONGS...oossovvssvvvnsisns s s s | 15,147,059 | ....15,147,059 | ....15,147,059 15,147,059 0 0 0 ]...203589 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..............oimrivviiiinriiiiiniins i | 15,147,059 XXX 15,147,059 15,147,059 0 0 0. 203,589 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART 5§

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
3134GT _BC 6 |FHLMC DEB DTD 04-17-2019.......ccc000.u0 ‘ | 03/26/2019 | FIFTH THIRD SECURITIES.......ccccccovuunn 10/17/2019 | CALLED@100........c0covvierianinriinniniiirens | oviienns 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 ([ OO [USTOUROIRTOR [TSTONORROIORS [PURRRON 0 | 13,000 [ .o,
3199999, Total - Bonds - U.S. Special Revenue and SPECial ASSESSIMENS ... ruirriuiieeieeeeiee et sesaseessesetess e etses st essse et st essetes et sssss et et enseseesesseses et snsentesssesntensassessnsansesenss | sesssanes 1,000,000 | ......... 1,000,000 | ......... 1,000,000 .1,000,000 0 0 0 0 o0 | evee0 | iicee0 | ciel0 ], 13,000
8399998. Total - Bonds.. ..1,000,000 | .. ,000,000 1,000,000 .1,000,000 0 0 0 0 |0 [0 0 0 [ 13,000
9999999, Total - Bonds, Preferred and COMMON STOCKS............cciiiiiiirs ittt nsienienins | cresieees 1,000,000 | ......... 1,000,000 .1,000,000 0 0 0 0 [ e [0 [ il | 0 ] 13,000
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Sch.D -Pt.6-Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch. DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B -Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CORPORATE CHECKING US BANK;COLUMBUS, OHIO........oouiirieirneireiieiineiisesiesissississsnes | cevneenns 314,773 | XXX
CD #1811230747465 Due 7/9/2020 WELLS FARGO;FLORIDA SD.... | oo 0.40 1,129 120 500,000 | XXX
CD #140506967 Due 6/11/2020 REGIONS BANK;ARKANSAS SD.oo | v 0.10 38 3 50,000 | XXX
CD #140506968 Due 6/11/2020 REGIONS BANK;ARKANSAS SD.o | v 0.10 38 3 50,000 | XXX
0199999. Total - Open Depositorie XXX XXX 1,204 126 914,773 | XXX
0399999. Total Cash on Deposit XXX XXX 1,204 126 914,773 | XXX
0599999. Total Cash XXX XXX 1,204 126 914,773 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 1,424,370 | 4. April 928,834 | 7. July. 1,180,573 | 10. October. 1,733,225

2. February 1,229,400 | 5. May. 1,376,313 | 8. August 988,423 | 11. November. 1,757,846

3. March 561,623 |6. June 410,641 |9. September. 997,547 | 12. December. 314,773
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Sweep Accounts
CITIZENS BANK NA CASH SWEEP ACCT......couuiiriimtisuiieisiesssesessessssess s s 7

8499999. Total - SWEEP ACCOUNES........ovvveeviieciiiecii s 7
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 45 0 | FIRST AMERICAN US TREASURY MMPF.......ctiiuiiuerirereriesseessieesesssessseesssesssessseessessse st et eese st st es s b8 bbbttt Sebb sk s b et b sttt bsenntee | aressesnssines 12/3112020...... | oo [ eevvvvsensssiisinnn | 413,333

31846V 45 0 | FIRST AMERICAN US TREASURY MMPF.......ccoiitiiuuiimueitueseseesessseesseessesss et esssse s esssesssee st s s st s e £8 888888184 b b8 bt b ek eee | H84se R bR e bR bbbttt SD...vvrenne 12/31/2020....... 13,399

31846V 45 0 |FIRST AMERICAN US TREASURY MMF 12/31/2020.

31846V 41 9 |FIRST AMERICAN TREASURY OBLIGATIONS FU 12/31/2020.

94975H 29 6 [WELL FARGO TREASURY PLUS MM INST ......vttiitiittimiiserssisstesesssssesessebsss e sssss ettt 12/31/2020.......

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.

8¢3

8899999. Total - Cash Equivalents
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... . | PROPERTY & CASUALTY. 100,000 100,000
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida » ... | PROPERTY & CASUALTY. 500,000 500,000
B PR €Yo o - OO . | PROPERTY & CASUALTY 25,000 25,000
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska .
29.  Nevada PROPERTY & CASUALTY. 199,745 200,172
30.  New Hampshire. PROPERTY & CASUALTY. 500,000 500,460
31, New Jersey....
32.
33.
34. . | PROPERTY & CASUALTY 200,000 200,000
35.  North Dakota. .
36.  Ohio... PROPERTY & CASUALTY. 1,498,488 1,497,240
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX e 1,498,488 1,497,240 1,524,745 1,525,632
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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