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Annual Statement for the year 2019 of the SCOTTSDALE INDEMNITY COMPANY
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....... . 20,909,935 | .... 503 ... 20,909,936 ...20,909,936 | .... ..50.3
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...........c.covvuriemrenieneeneieeiseiseiseesesssssssesssnnens | covniinssis 8,106,101 | ..ccoeeveneve. 195 [ 8,106,101 | oo [ e 8,106,101 | ..coooverennve. 19.5
1.06 Industrial and MiSCElANEOUS............cccrverrerrenrieeireineiseiseisesisseins | v 9,884,085 | .......cc...... 238 | oo 9,884,084 | ..o [ e 9,884,084 | ............... 23.8
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 FUNGS........ccorvvrieeiieinieenieee s esesseees 0 [ [ [ s (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.........cccccveveieverersesieresesieseeeeesssessensens | eereeennnn38,900,121 [ o935 | 38,900,121 | o0 | 38,900,121 | oo 93.5
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 INvestmMent TrUSES........cccveviiiereieiceieese s
3.07 Closed-ENd FUNGS.........ccccoeverieireieiesscteie s

3.08 Total Common Stocks.

4. Mortgage Loans Schedule B):

4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerireieineineisineneriesneinenns Lo | s 0.0 | v | (V1N I 0.0

4.05 Total Mortgage Loans
5. Real Estate (Schedule A):

5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale O 0] i 0.0
5.04 Total Real EState.........ccovvuiiererierieineieiss e O [ 0 |0 [ (1N ST 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).........ccocuerurineineineinerneeinseinsesnesiesinees [ coverieesssinnnnn. 5,707 [ oo (V0 [ 5,707 [ | e 5,707 [ oo 0.0
6.02 Cash Equivalents (Schedule E, Part 2)...........cccoeeeveveereevereeiereens | eeveeseieesieseseessnns | eveevesrennnnns 0.0 [ e | e (0] I 0.0
6.03 Short-Term Investments (Schedule DA)..........cccooveevveverrevereerieenens Lo 2,678,888 | ... 6.4 [.oonnnn. 2,678,888 |...cooovereieiiericenies |, 2,678,888 | ... 6.4
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccocvneee. 2,684,595 | .....ccevven 6.5 [ 2,684,595 | ..oooovereriieinn (V)N 2,684,595 | ...cocvevnnnn 6.5
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (SChedUIE BA).........ovierrinrnrinrieinsisecssinsiseens [ erreessnsissessssesssennsns | conveseeessnnens 0.0 | oo [ | e (0] I 0.0
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13, Total INVEStEd ASSES........iiiiriieiiei i essssssessnsnnes | oeneeniad 41,584,716 |............. 1000 |........... 41,584,716 | oo 0 41,584,716 |............. 100.0
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Annual Statement for the year 2019 of the SCOTTSDALE INDEMNITY COMPANY
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 of the SCOTTSDALE INDEMNITY COMPANY
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... 38,688,333
2. Cost of bonds and stocks acquired, Part 3, Column 7 1,011,580
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 15,789
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 249,466
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 249,466
5. Total gain (loss) on disposals, Part 4, Column 19............cceevervierverrieinenne
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 982,881
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 82,167
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 38,900,120
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 38,900,120
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Annual Statement for the year 2019 of the SCOTTS DALE IN D E M N ITY COM PANY

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........ovvververrvces | covrvvvevcrincrinnns 20,909,935 | ...ovovvrrrerirnnn 21,132,818 | v 18,833,358 | oovvvvvirrriens 18,650,000
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....oerrseesssses | v 20,909,935 | .o 21,132,818 | oo 18,833,358 | ...coovvviirciininas 18,650,000
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 .8,947,014 8,282,332 | ... .7,883,607
Industrial and Miscellaneous, 8. United States 10,167,228 9,947,114 782,500
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10, Other COUNMIIES........cocviverecis [ erreiiiiiesieiesicesiesesenenesns | eesvesessissesesessessssssesesssssens | seresessessesssssssssssssessessssessens | srosessessssssessesisssssesssssssnens
11. Totals 10,167,228
Parent, Subsidiaries and Affiliates 12, TOAIS.....coiviiereieeiieieeecereis | iesissens | esseesesssssesesessessssssssessnssssens | cresesessessesssssssssssssessessssessens | crossessessmssssessessssssesssssssnenns
13. Total BONGS......comrerseeensrnnns | onveeecninsieeins 38,900,120 | ..ooovvvvirecnenns 40,247,060 | ...oooovvvrriciinnns 37,062,804 | ..o 36,316,107
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...... | ....cccccouvvenren. 38,900,120 | cvooovvverrrrrenns 40,247,060 | ..ovvorvrircrirne 37,062,804
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Annual Statement for the year 2019 of the SCOTTS DALE I N D EM N ITY COM PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
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)

U.S. Governments

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

4.7 TOMAIS. ..ot enesensenssnsenees | onesnnsssnssnsnnsnssensd | nenenenenensneneneneenen (0 {0 I 0 | o 0 [ DS S [P [V 0.0 | i [V [ (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
................. 740,271 | oo 539,574 | ol 111,462 | XXX e [ ere0000002,969,026 | e 76 | 2,457,947 | 6.4 002,969,026 |
............... 5,137,075 rerrerereneen D ABT,075 [
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Annual Statement for the year 2019 of the SCOTTS DALE I N D EM N ITY COM PANY

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

10.7

Totals

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)
6. Industrial and Miscellaneous (unaffiliated)
....16,624 4,265,753 3,066,806 7,349,183 8,403,753
11,036,525 |.... ..1,498,377 |.. .2,534,902 |... 1,498,143 |...
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V 0.0 [0 o 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2019 of the SCOTTSDALE INDEMNITY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
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)
1. Total Bonds Current Year
110 NAIC Tocneneneneneneneseseseeseseseeseenseennenns | (@)000.15,398,620 | ............. 10,379,349 | ....ccoovvnn 4,799,139 | oo 539,574 | oo 111,462 | o0 31,228,144 | 803 | XXX s [ XX i [ 31,228,144
T | e 197 e XXX e XK [ 7,671,977

............... 6,635,452
.0

0

7,671,97

.0

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

11,434,591

Total Bonds Prior Year

............. 21,660,706 |...............8,875,498

.1,498,143 |..

5,154,736 |..

................. 178,609

............. 32,035,451

.1,498,143 |..

.21,660,706 15,528,377

...178,609

12.8 Line 12.7 as a % of Col. 9. ....56.0 A0 e 13 | 0.5
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 15,398,620 |............. 10,379,349 | .o 4,799,139
............... 1,036,525 |...............6,635,452

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

............. 11,415,874
..29.3

................. 539,574
.14

................. 111,462

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.
.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.

NAIC6S........ 0.

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0;

NAIC 2§........

.0; NAIC3§..... 0;

NAIC4S..........

0;

NAIC5S......... ;



Annual Statement for the year 2019 of the SCOTTSDALE INDEMNITY COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
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

. U.S. Governments
1.01 ISSUET OblIGAtioNS..........cvvviveieiiieieiiee e
1.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities..... .
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas .
.............. 1

1,157,500 |...

,137,075
.............. 8,106,101

,154,736
.............. 7,612,683

137,075 .
.............. 8,106,101

,157,509

. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUEE OBlIGAtIONS. ......v.ceeceieciciieieieeesee et sniesenes | eeesessssesssenssenseesenns | seesesesseenes 5,035,480 | ..ooeereeeeid,049,125 | oo e | e XX e e 9,084,605 I/ IO 9,099,099 | .ovveverierenn. 20 P 9,084,605
6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e RN . . . .

6.03 Commercial Mortgage-Backed Securities..... ol .266,798 |...
6.04 Other Loan-Backed and Structured Securities.. I [ RN
6.05 Totals

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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Annual Statement for the year 2019 of the SCOTTS DALE I N D EM N ITY COM PANY

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...

1101
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.......

9,991,567

1,157,500 | ...

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, Sectlon 11

.............. 9,991,567
.............. 1,157,509

.266,798 |...

115,398,

620 |.
...39.6

..294

11,434,590 |

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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Annual Statement for the year 2019 of the SCOTTSDALE INDEMNITY COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 1,830,109
2. Cost of short-term inVEStMENS ACGUITEA. ........c.ovivririiieieiee ettt ssssenseses | stesessnsesssensesesssesessssetesesnsesasaes 30,527,078 | ..ottt erereeenes | ettt ettt ettt enenes | oeeesesses s s s s s nanas 30,527,078 | ..o
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurveiiueueiiriieiiieieieieieesse st sssesessssesssns | stesesssssssssssesesssssessssssesessnsesasans 20,678,299 [ ..ottt erererenes | ettt ettt enanes | orerereseseseses s nen s s s s ns s nneeen 29,678,299 | ...
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccvruiuririrrrinininreinis | v eseesenns 2,678,888 | ...t 0 | o 0 | o 2,678,888 | ..o 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.euiiiiiiisrieisrssererssessssssssssssessesssesss | sossessessssssessessssessesssssssessassssassans 2,678,888 | ...ttt (0 {5 2,678,888 | ...t 0




Annual Statement for the year 2019 of the SCOTTS DALE |N D E M N ITY COM PANY

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

Sch. E - Pt. 2 Verification
NONE

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

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2019 of the SCOTTS DALE I N D EM N ITY COM PANY

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:
912810 EE 4 |U S Treasury Bd 1 ..690,078 |{...100.810 | .................504,049 | ....... 500,000 502,237 | .ovvvrereerrerieniies | e (A A0 T DA P 8.500 142,500 | 02/03/2006. | 02/15/2020.
912828  3J 7 |U S Treasury Nt. 1 ...102.043 ..1,020,430 .1,000,000 991,912 1,537 2125 .21,250 | 12/13/2017. | 11/30/2024.
912828 3W 8 |U S Treasury Nt. 1 " ...106.613 ..1,066,133 1,000,000 992,062 873 | o [ | e 2.750 .27,500 | 12/11/2018. | 02/15/2028.
912828 4D 9 | U S Treasury Nb.......covvuereriieieeiieieniesieeeiesissessesessesssessesesssssssssssssenss | seenes 1 ..1,969,225 |...102.773 2,055,468 2,000,000 ...1,979,287 6,002 | oo [ e [ e 2.500 50,000 |04/24/2018. | 03/31/2023.
912828 MF 4 |U S Treasury 01/15/2020 TIPS SD.. 1 12,217,789 |...119.007 14,459,316 12,150,000 .14,459,549 (7,051) 1375 96,344 | 01/15/2010. | 01/15/2020.
912828 X7 0 [U STreasuny Nb...ooiceriiiiienissisnssseserssss et snssssssnsssssnsssssessensssesenssnsas | snsenes 1 ...1,976,336 |...101.371 2,027,422 ...1,984,888 3,290 | oo [ [ 2.000 . 40,000 | 05/10/2017. | 04/30/2024.
0199999. U.S. Government - IsSUEr ObligationS. ........cuuureesirssrrssnrsssensisisssesssrssssssenssenssssesssnsssnssa 18,833,358 XXX ...21,132,818 20,909,935 (13,326) 0 0 XXX XXX XXX [ s 139,660 XXX XXX
0599999. Total - U.S. GOVEINMENL.........cuvuiiiiiiciiniiiiieisiississniissi e . 18,833,358 XXX v 21,132,818 | . 20,909,935 | ... (13,326) 0 0 XXX XXX XXX | s 139,660 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 - Residential Mortgage-Backed Securities
312913 ZE 9 | FHLMC REMIC Ser 1437-HD......ccovvurieeriiiieeiseineissssssessensseessessssssssssenes. | seneees 1] ... 104055 | 9,515 | 9,144 | ....... 9,196 [((1C) ] STRON VIR IOV 7.000 |...... 6.367 | MON.. 09/05/2001. | 12/15/2022.
3140GV  ZY 4 |FNMA POOI#BHT0BB..........cooevirireirierieriesiseissiesiesiesesessssisssssesssenees | ceveens 4].. . . ..103.8% | .................862,964 | ....... 830,607 825,387 £ I STUURORPOPPONOORN IUUOPORPPORRTRROPOR IVOOOR 3.500 |...... 3.579 | MON.. .29,071 | 05/03/2018. | 12/25/2047.
31418D  CA 8 | FNMA POOI#MASBBA..........coovermrircireiierieeresiensseissessessessssessenssssssssssensn | eonees | o | vovereneees 7} I L1 855,554 |...103.911 | .................857,913 | ....... 825,625 855,117 (A37) | cevereererineinens [ v [ e 4.000 |...... 3.135 |[MON... | ccoe0rer2,752 | ... 13,760 | 07/10/2019. | 05/25/2049.
31419L 3D 3 | FNMA P00l HAEDT95......ccoiiiiiiriiiiisissiierensssisessssisseensssnsssssssenssnessssenssssssssnnees | aerenns | ae | sosasesenes A4l 1,284,663 |...105.392 ..1,283,922 1,218,231 (1,215) | oo [rnieiniscisiinnens [ 3.500 |...... 2.413 |MON... 42,638 | 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . . . 2,974,882 XXX 3,014,314 | ... .2,883,607 | .. ..2,969,026 | ..o 0 (1,620) 0 0 XXX XXX XXX .86,109 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 - Other Loan-Backed and Structured Securities
353590 GC 0 | Frankiin Cnty IN School Rev LBASS Ref Fi [sD.. [ ] 4] o 2FE v 5,307,450 |...118.654 5,932,700 | ..... 5,000,000 (LT3 ) Y IR P 5.000 [....4511 [Jovs | o 115,278 09/27/2007. | 07/15/2026.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMEIES. ... ssessenas 5,307,450 XXX ..5,932,700 | ..... .5,000,000 0. (17,661) 0 0 XXX XXX XXX [ s 115,278 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS. .........veuririiriiisrisinisssisssssssrssse s ssessnssees 8,282,332 XXX | e 8,947,014 | ..o 7,883,607 | ..o 8,106,101 | ..o 0 [ (19,281) 0 0 XXX XXX XXX ] e 124,059 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
03040W  AK 1 | American Water Cap Corp S NL........ccoevuevieeereeeessiseesessssesessesssnes | eviees | e | veveeninns 1 2FE| s 1,067,070 |...106.075 | ....ccccouunee 1,060,751 | .oooovvrinnee 1,000,000 | ..coovvrenne 1,036,525 (8,121) [ oo | e | e 3.850 |...... 2.912 |[MS...o.| 12,833 | 38,500 |01/28/2016. | 03/01/2024.
035242 AP 1 | Anheuser-Busch Inbev Fin St NL.........ccooueiriiirneiierenesssesesenenens | e | [ vverienes (A 2FE| v 1,497,495 |..106.188 | ......ccoo.ue. 1,592,817 | oo 1,500,000 | ....ccvveeee 1,498,377 234 | e [ | 3.650 |...... 3670 |FA......| 22,813 | . 54,750 | 01/13/2016. | 02/01/2026.
29364D AU 4 |Entergy Arkansas INC 18t Mtg Bd..........cccovvverererierenseiesssisssssssssssssiesssnssns | onnes | | vevevnreen | evins 1FE ...1,542,570 |...105.496 ..1,582,443 1,500,000 ..1,527,718 (3,947) [ oo | e | s 3.500 |...... 3.172 |AQ...... 52,500 | 01/26/2016. | 04/01/2026.
546676 AW 7 |Louisville Gas & EleC CO 15t Mtg Bd........ocovvrrvvniereinrineiniriieineiesisseeeiinees | vevees A 1FE]| .. ...1,036,610 |...104.956 | .... ..1,049,560 1,000,000 ...1,023,030 (3,832) | covveverrerrerciren [ verreierereieisiens | e 3.300 |...... 2.863 |AO...... . .33,000 | 02/04/2016. | 10/01/2025.
68389X BB 0 [Oracle Corp SrNE.......cvuueeerieriecieriseeieisssiesiesisseesesssssnssesssessssssssssssssnins | onene | oo | vevesneenns (. 1FE| oo 1,481,025 |..101.313 | .cccoovvrnnnee 1,519,695 | ..coovvrvnnee 1,500,000 | ..ccoovvvenne 1,492,477 3,030 | v [ e [ e 2.500 |...... 2.720 |MN..oooo | o792 | e 37,500 |01/28/2016. | 05/15/2022.
91M59H  HL 7 [US BaANCOMD St L. ssiesiesissssssisniinnns. | coenns | oo [ wvesiienis | oeeees 1FE ...1,499,790 |...100.552 ..1,508,274 1,500,000 A3 | e | s | e 2.350 |...... 2.353 | JJ....... .35,250 | 01/26/2016. | 01/29/2021.
92826C  AC 6 [ VisaINC ST NL...ccouiiiiieiiniiiniiinisisiisnissssenississsnssnssssssenssnesssssssssssnssenees | eonene | o | eevenenene | | oo 1FE ..1,014,500 |...102.907 | ... ..1,029,069 1,000,000 [0V IR [RVRRTIRN IR 2.800 |...... 2.569 |JD....... . coere.28,000 | 01/19/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ODIGALIONS. .....vvv.rrerrerirssrissereseis s 9,139,060 XXX | s 9,342,609 | ..o 9,000,000 | ..ccerr..9,084,606 | ..o (V)] (14,495) 0 0 XXX XXX XXX | s 78,018 | ... 279,500 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12593Q  BE 9 |Comm Mortgage Trust CMBS Ser 2015-CR26 C.........oveuuvvmerimreneniinensrinenns | ovenes | oo | veverneenns 4| ... TFM | o 516,641 |...105.925 | ...ccovvrvrnecs 529,625 | ....... 500,000 511,610 (1,952) [ cooocerrererienis | v | e 3.630 |...... 3.178 | MON.. 05/04/2017. | 10/10/2048.
92939K AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2.........cccovvenvinmernerneernsesneens | cenvee | oo | veveveerndh | i 1FM .170,833 |...105.407 173,922 168,813 (780) | evvveevereiriiens [ e [ v 3.607 |...... 3.071 |MON.. 05/04/2017. | 11/15/2047.
94989  BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2........ccovvvninniinnicnnsninsnnnnnis | eovneee | [ronnenecd | s 1FM ..120,580 |...103.040 121,072 119,056 (587) | everreririnninens [ [ 3.306 |...... 2.775 |MON... 05/02/2017. | 05/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........c.cuireiriiiieieiereeeee s 808,054 XXX 782,500 | .o 799479 | oo 0 (3,319) 0 0 XXX XXX XXX | 2 XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliBted). ........wvirrieeisireeisissnisssssiseisss s anes 9,947,114 XXX ] e 10,167,228 | ......ccce... 9,782,500 | ..o 9,884,085 | ...covviiinn 0 [ (17,814) 0 0 XXX XXX XXX ] 80 XXX XXX
Totals
7699999. Total - Issuer Obligations...........cocvvrvnrerirnnresrsnienes 27,972,418 XXX ] s 30,475,427 | .o 27,650,000 | ...........29,994,541 | ........... 249,466 (27,821) 0 0 XXX XXX XXX | ... 217,678 | ....... 657,094 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ..o iwririririmiiissiiniiserienessessessssrseneenes 2,974,882 XXX 3,014,314 | ... .2,883,607 ) (1,620) 0 0 XXX XXX XXX 8,781 .86,109 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities ..808,054 XXX .824,619 782,500 . 0 (3,319) 0 0 XXX XXX XXX 2,333 .27,987 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES. ..o 5,307,450 XXX .5,932,700 | ..... .5,000,000 .5,137,075 |. 0] (17,661) 0 0 XXX XXX XXX | .......115.278 | .......250,000 XXX XXX
8399999, Grand TOtAl - BONGS...........cuurvurerirerirceseeieeiserie sttt ssninenianinns | onesieses 37,062,804 XXX | s 40,247,060 | ............ 36,316,107 | ........... 38,900,121 | ............ 249,466 | ........... (50,421) 0 0 XXX XXX XXX | s 344,070 | ..... 1,021,190 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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Annual Statement for the year 2019 of the SCOTTS DALE I N D EM N ITY COM PANY

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. Special R e and Special A
31418D  CA 8 | FNMA Pool #MA3664 4.000% 05/25/49. | 07/10/2019........ JP Morgan Securities LLC 855,554 917
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 855,554 917
8399997. Total - BONAS = Part 3....... ittt 855,554 917
8399998. Total - Bonds - Summary Item from Part 5.........coooovienininicnisecicenns 156,026 167
8399999, Total - BONGS.......cvuiiieiiiiiininiisisni s 1,011,580 . 1,084
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........coiuiueuiiiiieiieceetsteeesieeesete et eses s ses st ss st s sesseeetssseetes essssstesasssesses e s etesesasssees e s et et s e seeees s e et et es e s e et s s es et et s aneesenses e et nana et an e s et et nsntesaneneens 1,011,580 XXX e 1,084
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Annual Statement for the year 2019 of the SCOTTS DALE I N D EM N ITY COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 SD 3 |USTreasury Nt 1.250% 013119, ccosvsivsn [ [OV312018. [MatUHY ... [T 500,000 | ... 500,000 | ... 496,447 | oo 499,957 | ... 43 43 || o 500,000 | oo | o | e 0 | 3,125 | 01/31/2019.
0599999. Total - Bonds - U.S. GOVEIMMENE......osovsivvssivns st i | 500,000 | ......... 500,000 | ......... 496,447 | oo 499,957 | oo 0 43 0 43 (U [ 500,000 | ..o [\ I L] [ 0| 3,125 | XXX
Bonds - U.S. Special Revenue and Special Assessment
312013 ZE 9 |FHLMC REMIC Ser 1437-HD....oooccvcvrrerennns o [ 1200172018, | PRYAOWN...oovveovssvsesssssssnssssss | 5504 | .oorsr5,504 | oo 5,646 5548 | ... (43) (43) 5,504 R I [ 217 | 12115/2022.
3140GV. ZY 4 |FNMA Pool #BH7058 = 3.500% 12/25/47 .....ceoc| . | 1200112019, | PaYAOWN. oot | 108,130 | ........108,130 | oo LY — 107,444 | ... 686 0| 2,467 | 12/25/2047.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40... woo [+ 1200172019, | Paydown. ..o | 218,679 230,604 229,864 | covvvveeeeeeeeeee | oo 11185) | e oo 11A8E) | i | e 2180679 | o | oo | oo | 5,238 | 11/25/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSeSSMENtS............ ooccvvenrvvierinnniienns 332,313 343,687 342,856 XXX
8399997, Total - Bonds - Part 4... 832,313 840,134 842,813 XXX
8399998. Total - Bonds - Summary Item from Part 5 150,568 156,026 XXX
8399999. Total - Bonds 982,881 100,996,160 842,813 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..............ovmmrrviimiinrriiiiiiiies oo | 082,881 | XXX | 996,160 | v 842,813 XXX
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Annual Statement for the year 2019 of the SCOTTS DALE I N D EM N ITY COM PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

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
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49 ‘ | 07/10/2019 | JP Morgan Securities LLC............ccccceenne. | 12/01/2019 | PAYdOWN.......vvviiiciiiniiininiinisiiiniinniinens | corieennne 150,568 | oo 156,026 | ............150,568 | ........... 150,568 | .ooovvvviiieniins | v (5,458) | ..oovvvvinrinis o, (5,458) | .oovvovrinrien [ onsrinninns Lo | v 0] e 1,751 | o, 167
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments .. 156,026 ....150,568 [ ..o 0| e (5,458) | oo 0 | (5458)| .0 |0 | 0 | 0 1,751 | . 167
8399998. Total - Bonds.. ..156,026 150,568 0 (5,458) 0 (5,458) | .
9999999. Total - Bonds, Preferred and Common Stocks. 156,026 ....150,568 | ...ovevcennn [V - (5,458) | .vveveverenn (V1 (5,458)
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2019 of the SCOTTSDALE INDEMNITY COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn...........cocueieimrinminsiseisssrissesessssseseisssninns | ........... ‘ . | 12/31/2019. | Various......... 12/30/2020. | ............ 2,678,888 | ...oovinirieriinies [ onri . 2,678,888 | ...ccoo.uu 2,678,888 | ..o | cerinniinninnins | e 154 | ... 2.33 |MON.. | oo KL
9099999. Total - Other ShOrt-TEIM INVESIEA ASSELS...............cveveirieeiieieiieiiteseietese s eietestesieriets eeetseesssessesstessessessessesessessebessessessessesessessesssssssessessesensessessssnsessensessnsansesessnsens | ceesssiesen 2,678,888 | .....cccoee.. (V] [T [ I (V] [ (V] XXXeovvvs | v 2,678,888 | .....ccvunnd 0 [ i 0 XXX XXX XXX | e 1,836 | oo 0
9199999, Total - ShOM-TEIM INVESIMENES...........cveueveeeieieeiceiriseeeecteee ettt eee feess et e bbbttt sssienns | neeissens 2,678,888 | ....cccovvurenn (V] [P (0 (V] [ () P ). T [ 2,678,888 | ....ccoovvvennen. (V) [ 0] XXX XXX XXX | v 1,836 | oo 0




Annual Statement for the year 2019 of the SCOTTS DALE |N D E M N ITY COM PANY

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

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



Annual Statement for the year 2019 of the SCOTTS DALE IN D E M N ITY COM PANY

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
Bank of New York Mellon NEBW YOTK, NY .ottt es st sssen s snsnens | cesenens 5,707 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 5,707 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 5,707 | XXX
0599999. Total Cash XXX XXX 0 0 5,707 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 235,552 | 4. April 211,442 | 7. July. 23,576 | 10. October. 25,378
2. February 61,078 | 5. May. 17,261 |8. August 143,530 | 11. November. 154,189
3. March 103,811 | 6. June 62,408 | 9. September. 247,680 | 12. December. 5,707

E27




Annual Statement for the year 2019 of the SCOTTSDALE INDEMNITY COMPANY
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

8¢3

NONE




Annual Statement for the year 2019 of the SCOTTS DALE IN D E M N ITY COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 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... For protection of state's ph's. 200,895 201,620
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. For protection of state's ph's. 29,762 31,984
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. Multiple. 163,666 168,371
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada For protection of state's ph's 200,895 201,620
30.  New Hampshire.
31, New Jersey....
32. For protection of state's ph's 332,291 341,844
33.
34. For protection of state's ph's 297,619 319,840
35.  North Dakota.
36.  Ohio... For protection of all ph's 2,555,238 2,897,012
37.  Oklahoma.. .
38.  Oregon . | Workers compensation 267,857 287,856
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44,  Texas. X .. For protection of state's ph's. 89,256 89,255
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 2,555,238 2,897,012 1,582,241 1,642,390
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

E29
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