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Annual Statement for the year 2019 of the CRESTBROOK INSU RANCE 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....... 16,008,825 | .... ..38.1 .16,008,824 ...16,008,824 | .... ..38.1
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.covvurierrenieneeeeeeeeeieeiseesesssesssssssesens | cvniirssis 4,790,869 |....cooeeon.. 114 [ 4,790,869 | ..oovvvrieeinrierireinns [ e 4,790,869 |.....cooveoee. 114
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirreireerssseeeieiieiens | ceeniieeenns 19,511,163 | .oovvennes 464 | ............ 19,511,161 | oo [ e 19,511,161 | coovernnn 46.4
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.........cccccveuvierverersesieiesersieseeeeessseeseensnns | ceveennnn 40,310,857 | ... 96.0 | ...........40,310,854 | o0 | 40,310,854 | ............... 96.0
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

..1,558,708

..1,658,708

.............. 1,558,708

.1,700,801

.1,700,801

.............. 1,700,801
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Annual Statement for the year 2019 of the CRESTBROOK INSU RANCE 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 CRESTBROOK INSU RANCE 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... 44,724,123
2. Cost of bonds and stocks acquired, Part 3, Column 7 1,505,411
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 27,671
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 132,695
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 132,695
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns (11,483)
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 5,802,563
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 222,629
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 (42,370)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 40,310,855
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 40,310,855
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Annual Statement for the year 2019 of the CRESTB ROOK INSU RANCE 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........ovuvevmerervces | crvrvvveverincrinnns 16,008,825 | .....vvvvrrerrinnns 16,773,448 | oo 16,441,121 | oo 15,250,000
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 16,008,825 | ...oovvieiriens 16,773,448 | oo 16,441,121 | oo 15,250,000
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........... 4,790,869 BS5A37948 | oo 4,694,576
Industrial and Miscellaneous, 8. United States 19,511,161 ...19,940,170 ...19,237,076
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada....
and Hybrid Securities (Unaffiliated) 10. Other CouNtries..........occovveveene | eovveereriisereeeceseses e eteteeresersses s sssssssesenssntenns | eresssesesissesesessessesssnssnens | arsessesesistesess s s assesnsneas
11. Totals......ccoocoe. 19,511,161
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......comrerseeessrnnsns | ovveeecninnieenns 40,310,855 | ...oooovvereenennnnd1,960,439 | s 41,519,239 | .o 39,181,652
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...... | ....ccccovuvrernen: 40,310,855 | ... 41,960,439 | ...oovovrirciinnen 41,519,239
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Annual Statement for the year 2019 of the C RESTB ROOK I N S U RAN C E 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

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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Annual Statement for the year 2019 of the C RESTB ROOK I N S U RAN C E 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)
651,283 7,103,358 4,896,370 763,368 ...15,483 13,429,862 16,656,229 ...11,134,987 2,294,876
4,327,720 |.... 4,327,720 |... 5,105,836 | ... 4,327,720 |....
1,753,578 |... ..1,761,405 1,753,578 |....
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 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 C RESTB ROOK I N S U RAN C E 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

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 T | (@) 3,029,937 | oo, 14,678,699 | ............. 15,235,845 |...cccvvvinne 1,204,062 | ..oovvevririnne 81,014 | oo (I I 34,229,557 | coovvevvrnernernen 849 | XXX s [ XX s [ 31,934,680
............... 4,327,720 | o0 | 0 [0 | 0 4,327,720 cevneeennnnd,327,720

..1,753,578

.1,753,578

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

. 2,294,876
......................... 5.7

Total Bonds Prior Year

............. 18,884,189
4,107,367

............. 15,232,238

..... 998,469 |..
1,761,405 |..

............... 1,006,438

12.7 TotalS....veveeeirirennes 3,147,685 |.. 22,991,556 |..... 17,992,112
12.8 Line 12.7 as a % of Col. 9. .7.0 ..51.4 ..40.2
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eens | crsessentanenn 2,987,434 |....cceeue. 13,486,673 |............. 14,954,348 | ..o 440,694 | ...oooverne 85,531 | .oveeeeeeeeineieeeniees | creereneeenns 31,934,680 | ..ooovvveecirriinn. 79.2 | 36,850,445 | ..o 824 | . 31,934,680
............... 4,327,720 rerrneneeeeh 327720 | e rerenennnnnnD,105,836 werenennnn 4,327,720
.1,753,578 1,761,405 1,753,578 |..
13,7 TOAIS. .ot nseees | sereseenneeens 2,987,434 |............ 17,814,393 |....coo..e. 16,707,926 | .ovovvrernnn 440,694
13.8 Line 13.7 as a % of Col. 7..... . ...46.9 439 . .12
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........occvvvevee | coveeeeeeececain LA | 442 | o A4 | 1.1
14, Total Privately Placed Bonds

................. 763,368

.281,496

14.8 Line 14.7 as a % of Col. 7..... . 123

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccceevees | covvrvrvevviiiniennnn 01 | o 3.0 |, 0.7

(@) Includes $.....2,294,876 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .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.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 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 $

..0;

NAIC 2§.......... 0;

NAIC3§......... 0;

NAIC 4§

NAIC5S.......... 0;

NAICBS......... 0.
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Annual Statement for the year 2019 of the C RESTB ROOK I N S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1 Year
or Less

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 20
Years

Over 10 Years
Through 20 Years

No Maturity
Date

Total
Current Year

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

Column7 as a
% 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

1.01

1.02

U.S. Governments

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

.............. 9,603,887

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..

.............. 1,023,096

1,146,860 |...

.............. 2,060,110
3,188,304

.............. 2,032,822

2,758,047 |.

.............. 2,169,956

........... 5,248,414

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..

608,781

42,502 |.

.............. 8,193,249

....499,971

188,044 |...
2,549,815 | ...

.......... 13,538,947

...1,290,893
4,181,350
..499,971

499,971

1,290,893
1,003,983

Totals

.......... 19,511,161

............ 17,216,285

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




Annual Statement for the year 2019 of the C RESTB ROOK I N S U RAN C E 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

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
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

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOAIS. ...ttt

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

.............. 2,009,279 |............14,621,730 v 31,580,594
. . 11,334,904 | ... ...4,048,940
................. 608,781 |..............2,549,815 cevvennennn4,181,350

............................................................. 499,971

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08
12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns YA T 51.4

13. Total Publicly Traded Bonds
13.01 ISSUEr ODlGAtIONS.........cvueveveireiciiieie e
13.02 Residential Mortgage-Backed Securities...........cccvvuviverneniiieiniininenes
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans..... .
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns .
13.09 Line 13.08 as a % of Col. 7... | e 7.9
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

440,694
.12

16,707,927
..43.9

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities... 188,044 |...
14.03 Commercial Mortgage-Backed Securities..... . 1,003,983 | ...
14.04 Other Loan-Backed and Structured Securities.. e —————
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees JET N
14.08 Totals.......ccooevervrrirereines 42,502 |..... 1,192,027 |...
14.09 Line 14.08 as a % of Col. 7... .51.9
14.10 Line 14.08 as a % of Line 11.08, Col.

.1,290,893
.1,0083,983

e 2,294,876
...100.0
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Annual Statement for the year 2019 of the CRESTBROOK INSU RANCE 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. 1,815,625
2. Cost of short-term inVEStMENS ACUIFET. .........c.ovivririiieieiiee ettt ssssesseses | stesesssessssssssesssssessssssesesnsesssas A VI T RO BT 27,920,274 | ..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 D2 T A0 1 T O OO OO SO B T A5 T T
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)........cccvviuririrrirnininreinis | v senns 1,558,708 | ..voeeceeieeie s 0 | o 0 | o 1,558,708 | ..o s 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.eiiiiiiisrieerssiersrssesssssessssssessesssesss | eossessessssssessessssessesssssssesassssassans 1,558,708 | oo (0 {5 1,558,708 | oot 0
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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



Annual Statement for the year 2019 of the CRESTBROOK INSU RANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

013

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 EQ 7 |U S Treasury Bd ..6,204,500 |...116.168 ..5,808,400 | ..... .5,000,000 | ............5,405,385 | .....cooovrrcmrriverirns | crirnens (102,489) | ..oovvvevrrrrrererns [ | e 6.250 |...... 3.831 |FA....... v 118,037 12/15/2010. | 08/15/2023.
912828 4V 9 |U S Treasury Nt. 1,985,477 |...107.852 ..2,157,032 .2,000,000 1,297 e 2.875 09/12/2018. | 08/15/2028.
912828 S5 0 |U S Treasury 7/15/2026 TIPS, ..1,253,992 |..107.702 | ..............7,808,368 | ..... .7,250,000 7,616,715 | .coccenee. 132,695 24,087 | oo [ | 0.125 12/11/2017. | 07/15/2026.
912828 XU 9 |U S Treasury Nt 997,152 |.... 99.965 999,553 | oo | e 975 | e e | e 1.500 07/06/2017. | 06/15/2020.
0199999. U.S. Government - Issuer Obligation . 16,441,121 XXX 15,250,000 16,008,825 ....132,695 0 0 XXX XXX XXX .144,948 XXX XXX
0599999. Total - U.S. GOVEIMMENL.....cuoreeiiieieiieiinsisisrsssssesessssssnssssssesssssesssnssseses . 16,441,121 XXX v 16,773,448 | . ...15,250,000 16,008,825 0 0 XXX XXX XXX | e 144,948 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
19679H CV 2 |Colorado Wir ResPwrDevAuth Rev Ref REVOL..........cccvveeiiiiieiniiniicineiis SD.. [ oo | e 1FE| oo 1,168,870 {...102.916 | .............. 1,029,160 | ....ccovvvnee 1,000,000 | ...ccovvenee 1,009,726 | ...oovvvivvirernnins | e (14,153) [ v | e [ s 5.500 |...... 4.001 |MS......| oo 18,333 | ..ccovoue 55,000 |07/14/2005. | 09/01/2020.
19679H CW 0 | Colorado Wir ResPwrDevAuth Rev Ref ReVOL.........ccoiiiviiiiiiciisiiierisiiissiiens SD.. [ s e 1FE| i 1,170,350 [...107.290 | ...ccccvnn 1,072,900 | ..cooovrienes 1,000,000 | ..ccoovneeee 1,023,008 [ ..o | o (13,135) [ oovveernrininins | e | e 5.500 |...... 4.050 |MS......| oo 18,333 | oo 55,121 | 07/14/2005. | 09/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 2,339,220 XXX | s 2,102,060 | .coovoneenns 2,000,000 | ..oovrernee. 2,032,822 | oo (V] (27,288) 0 0 XXX XXX XXX | s 36,666 | ........ 110,121 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31377R BH 2 | FNMA DUS P00l #384440...........ccoevmrinirierieniseesssssssiesiesessessssssssssssienes | aevees . 112526 | i 535,266 | e 475,683 | ... 491,481 (2,454) [ ..o | e | e 6.600 03/27/2003. | 10/25/2026.
3138A2  SL 4 [FNMA POOIH#AHTA22.........cooiiiriiiiiiriisinse s | coenes ...107.258 ...168,491 | ... 168,079 () [ESTSTERORORNO IPOORIRROOPRPORN DR 4.000 07/07/2011. | 01/25/2041.
3138YK  HF 3 | FNMA POOI #AY5629..........couvireiriieiiieiiesiesisseessssssssiesisesesssesssssssssesssenens | voeees e 202417 1,233,374 ) 1,204,265 1,212,337 (165) | eveveverreriererrens [ erveereriseeseriienns [ e 3.000 05/22/2015. | 06/25/2045.
31393A 2V 8 |FNMAREMIC Ser 2003-38 Cl MP.........cccovviuiririreiieieissesiesisensesssseessssinss | eveens . ...104.237 48,772 (A4) [ o | e | s 5.500 04/01/2003. | 05/25/2023.
31419L 3D 3 |FNMA POOI HAEDTO5......cueviiiiiririssisnississnsssissssssssi s sesenssssssssssenssssssssensas | svsenes ..105.392 | .................840,385 | ..... ...797,388 | ... 837,378 (795) | ovevvinncnninens [ [ 3.500 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . . . . 2,798,728 XXX | 2,840,560 | ... 2,694,576 | .o 2,758,047 | .o 0 (3,459) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . [ERSTRROON 5,137,948 XXX | 4,942,620 | ..o 4,694,576 | ............. 4,790,869 | ...oovvoviiiiiiis (V)] I (30,747) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
03040W  AK 1 | American Water Cap Corp St NL........cccoevuiviieiieresicieses e sssinnies | eriaes [ I 1 2FE | o 263,140 {...106.075 | ...ccoovvrnnene 265,188 | ....... 250,000 | ... 256,247 (1,379) [ oo | e | s 3.850 08/26/2014.| 03/01/2024.
06051G  HC 6 | Bank of America Comp St NE.........covvriiiiieriieinniierieseeeissisesiesienees | eoenes [P I (A TFE| oo 858,284 |...102.335 | .....cocvurrenn. 881,100 | ....... 861,000 | ... 859,030 460 [ ..o [ e [ 3.004 05/23/2018. | 12/20/2023.
10373Q  AZ 3 |BP Cap Mkis AMErica SrNL........cocveeeverierineiseriserneesensseesenssssssensensssenee | vevnee | oo | eeveneenn T [ e 1FE ..1,524,918 |...107.070 ..1,606,044 1,500,000 ...1,522,096 (2,695) [ ..oocevrererierins | e | s 3.588 12/14/2018. | 04/14/2027.
197677 AG 2 | Columbia/HCA Healthcare Corp Nt o e | e 3FE ...1,848,580 |...120.500 | ... ..2,048,500 1,700,000 ..1,753,578 (A 724 ) RTINS IOV 7.690 01/18/1996. | 06/15/2025.
341081 FM 4 |Florida PWr & Lt CO NL......couuieuiiriericisceissiesiesieseseessesssessessesssessssins | seeees . 1,065,600 |...105.078 | .....cccoouuee 1,050,778 | ..covovrrnnee 1,000,000 | ..coovvrenne 1,043,164 (S 72<) ] [N [NV IO 3.125 07/21/2016. | 12/01/2025.
594918  BP 8 | Microsoft Corp St NL.........cccuuiiiiieiiiciiecicisie e | e o] ..1,997,900 |..... 99.868 ..1,997,354 2,000,000 | ...ccoo..ee. 1,999,309 423 | s [ | 1.550 08/01/2016. | 08/08/2021.
655044  AH 8 | Noble Energy INC SrNL.......c.ovviuiieiiieiiicriissieisesiesiesesssssessesessessenens. | veenes o] 997,566 |...105.714 ..1,057,141 1,000,000 | ... 998,706 236 [ e [ e [ 3.900 11/14/2014. | 11/15/2024.
713448  CY 2 |Pepsico Inc Sr Nt ..1,043,460 |...107.407 ..1,074,069 1,000,000 (4,395) [ ..o | e | s 3.500 01/19/2016. | 07/17/2025.
84756N  AB 5 |Spectra Energy Partners Sr Nt... 1,085,540 |...102.998 ..1,029,975 .1,000,000 (12,644) .....4.600 05/01/2014. | 06/15/2021.
92343V BR 4 |Verizon Communications INC ST NL..........cvuererrerrineierieeineeesiseessessssssnenes | ceveens o] ...1,080,230 |...111.191 1,000,000 (8,481) [ ..oveverererieris | e | s 5.150 01/24/2014. | 09/15/2023.
92826C  AC 6 |ViSaINC ST NL......oiiiiiiiiisces s | criis o] ..1,015,960 |...102.907 1,000,000 (2,317) [ o v s 2.800 01/21/2016. | 12/14/2022.
941063 AQ 2 | Waste Management INC CO Gtd Nt........cccovvviiiininiiiniinninciienissssnississiinnes | s [ 1,118,780 |...102.465 .1,000,000 (15,784) [ v | | 4.600 02/19/2013. | 03/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........cevreersisresseeissinsenas s . .13,899,958 XXX ...13,311,000 (61,128) 0 0 XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

64830C  AA 3 { New Residential Mtg Ln Tr RMBS Ser 2019-

..... 1FM ...1,291,228 |...102.908 1,286,587 (335) ......4.000 01/09/2019. | 09/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 1,291,228 XXX 1,286,587 | ...........1,290,893 | ...cccovviiniiinnn, 0 (335) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
00183H AE 1 |Avenue of Americas CMBS Ser 2015-1177 Cl.........ccocveurvvrmmerernmreereneensnrrnenns [ eoviree | oo | oveeeenndh | i 1FM | .. ...1,015,411 |...100.584 1,000,000 (2,856) [ ..o | e | e 3.010 01/23/2015. | 12/13/2029.
12532C BA 2 |CFCRE Comm Mort Trust CMBS Ser 2017-C8 C......ccoevvvvvvvvvenrirerinnsererinnnne | eovenee oo [ v | s 1M ..1,029,997 |...106.019 1,000,000 . (2,895) | covveverreirercirens [ e | e 3.572 05/18/2017. | 06/15/2050.
20048E AW 1 | Comm Mortgage Trust CMBS Ser 2013-LC6 Cl.........coocverrrermmeermmeeermneeeinseenns | ceveen | oo [eerivnnend | e 1FM 938,058 |...100.378 915,748 (2,047) [ oo | e | e 2.478 01/24/2013. | 01/10/2046.
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19........ovvvemvvvermnrvinnnrrneneinnniins | evevne | oo || 1FM ...1,265,588 |...102.619 | ............1,260,919 | ........... 1,228,734 | ............. 1,238,866 (2,923) | oo | e | e 3.584 04/29/2014. | 04/15/2047.
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Annual Statement for the year 2019 of the CRESTBROOK INSU RANCE COMPANY
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
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . s 4,249,054 XXX | s 4,241,143 | v 4,139,489 | ..o 4,181,351 | oo (V)] (10,321) 0 0 XXX XXX XXX | s 11,036 | ... 134,053 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
17305E GK 5 ‘ Citibank Cr Card Issuance Tr LBASS Ser 2 ..499,931 |...100.689 503,444 500,000 | ... 499,971 24 | [ [ 2490 |...... 2495 | JJ....... 5,568 .12,450 | 01/25/2018. | 01/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 499,931 XXX | e 503,444 | ... 500,000 | ... 499,971 | oo 0 24 0 0 XXX XXX XXX | ............5,568 | ..........12,450 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... sensssssnsssenes | eoensonnes 19,940,171 XXX | s 20,244,372 | ...cooove.. 19,237,076 | ..ccvvenee 19,511,163 [ oo (V)] (71,760) 0 0 XXX XXX XXX | s 111,921 | ..o 726,756 XXX XXX
Totals
7699999. Total - Issuer Obligations..........ccovwrrrirrsrererinnianes 32,680,299 XXX ] s 33,051,289 | ..o 30,561,000 | ........... 31,580,595 | .o 132,695 | ......... (164,526) 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ..........rrwirriiriiriisisieiissrseriesssssesssnissnena 4,089,956 XXX ..4,164,564 3,981,163 (3,794) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. .......vuu ittt | eosessnsnneodd 4,249,054 XXX .4,241,143 4,139,489 | ..........4,181351 | .o 0 | (10,321) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMtIEs. ... 499,931 XXX | s 503,444 | .o 500,000 24 0 0 XXX XXX XXX XXX XXX
8399999,  Grand TOAl - BONGS..........cuuveueerererireiseiieeiseite sttt esnianins | eieesiesed 41,519,240 XXX | s 41,960,440 | ............ 39,181,652 | ........... 40,310,857 | ............ 132,69 | ......... (178,617) 0 0 XXX XXX XXX XXX XXX




Annual Statement for the year 2019 of the CRESTBROOK INSU RANCE COM PANY

Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12



€3

Annual Statement for the year 2019 of the C RESTB ROOK I NS U RAN C E 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 - Industrial and Mi:
64830C  AA 3 |New Residential Mtg Ln Tr RMBS Ser 2019-.........ccccovvenevee | 01/09/2019........ JP Morgan Securities LLC 1,291,228 | oo 1,286,587 5,718
3899999. Total - Bonds - Industrial and Miscellaneous.. 1,291,228 | oo 1,286,587 5718
8399997. Total - BONAS - Part 3. 1,291,228 | oo 1,286,587 5718
8399998. Total - Bonds - Summary Item from Part 5.........coooovienininicnisecicenns 214,183 949
8399999, Total - BONGS.......cvuiiieiiiiiininiisisni s 1,505,411 . 6,667
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 1,505,411 XXX 6,667
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Annual Statement for the year 2019 of the C RESTB ROOK I N S U RAN C E 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
o 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. Special Revenue and Special Assessment
31377R BH 2 |FNMA DUS Pool #384440  6.600% 10/25/26....... | . | 12/01/2019. | PAYAOWN....cccovvcvmrcverscvmssvensccmse | BT | e 51478 | 56,679 X RV I B (1,964) (1,968) [ oo | v LXIRYZ: ) Y SN B 0 | 1,851 | 10/25/2026.
3138A2 SL 4 |FNMA Pool #AH1422 4.000% 01/25/41 .1 12/01/2019. | Paydown...........ovveveenevenevieneiissniisenees | L 30449 | 32449 | 32,071 32071 | 79 79 01/25/2041.
3138YK HF 3 |FNMA Pool #AY5629 3.000% 06/25/45.... [ 1200172019, | PAYAOWN...cocovoerveenvessssesssessnn | 163,081 | 100 163,081 | o, 164,279 | v, 164,197 | oo | covern (1,116) (1,116) 06/25/2045.
31393A 2V 8 |FNMA REMIC Ser 2003-38 CI MP <[ 1200172019, | PAYOWN..oeseesssressss | 26,894 | oo 26,894 | oo 27,499 26,931 |...... (37) (37) 05/25/2023.
31419L 3D 3 |FNMA Pool #AE9795  3.500% 11/25/40.... <[ 1200172019, | PaydOWN....oveeeeesveessneesscc | 143135 | ..o 143135 | ......... 150,941 ...150,456 321) (7,321) 11/25/2040.
3199999 Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ wovevscivvvrssisisvrnsssisses s || 416437 | .......... 416437 | ......... 431,469 ..426,797 1359) | oo 0 | (10,359) | .oovoce 0 XXX
Bonds - Industrial and Miscellaneous
035242 AL 0 |Anheuser-Busch Inbev Fin SrNt..........ccccvvvinriinee .. [02/11/2019. | Call  95.7630........coovevmvvvvvencriisennnn | 957,630 | ....... 1,000,000 | ..ooo..... 996,210 59 59 | i 997,749 02/01/2023.
06051G  EX 3 |Bank of America Corp Nt | /1572019, | MAIUTHY .o | 145,000 | ... 145,000 | ... 145,405 | 1oveverr 145,003 | s [ o @) ) S B 145,000 01/15/2019.
172715R AR 3 | Cisco Systems Inc Sr Nt | 030112019, | MRIUIIY-.o.o oot | i 1,000,000 | ...... 1,000,000 | ... 999,290 2 24 [ | s 1,000,000 03/01/2019.
17305 GK 5 |Citibank Cr Card Issuance Tr LBASS Ser 2........... .. | 01/09/2019. | Barclays Capital InC..........coooovvvvvvmmvvciians | 1,486,113 | ...... 1,500,000 | ....... 1,499,792 7 T i 1,499,847 01/20/2023.
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LC6 Cl..... .. | 12/01/2019. | Paydown 312,704 | .......... 312,704 | .......... 322,078 (2,417) (2,417) 01/10/2046.
46641W AW 7 [JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19... | .. | 12/01/2019. | Paydown 271,266 | oo 271,266 | oo 279403 | v 278448 | oo | (2,882) (2,882) ...271,266 04/15/2047.
05565Q CR 7 |BP Capital Markets PLC Sr Nt 0571072018, | MBHUTHY .ot | s | e 1,000,000 | ...... 1,000,000 | ...... 1,000,000 0 1,000,000 05/10/2019.
3899999. Total - Bonds - Industrial and Miscellaneous... 5172713 | .....5,228.970 | ...... 5,242,178 crn(5,212) 0 (5,212) 0 5,226,566 XXX
8399997, Total - BONS - PAM 4. oos vt s s | 5,589,150 | ...... 5,645,407 | ...... 5,673,647 | .00 5,658,575 | o0 | (15571) | oo 0 [ (15571) | oo [ 5,643,003 XXX
8399998. Total - Bonds - Summary Item from Part 5........cooivsscsinssinssso s | 213413 | v 213413 | PATIE: I (SR J (770) (770) ..213,413 . XXX
8399999, B T . 5,802,563 | ...... 5,858,820 | ... 5,887,830 | .........5,658,575 | ..o 0] (16,341) | oo [ (16,341) | oo 0 5,856,416 | ..o 0...(11483)| ....... (11,483) XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS....o.vvvesvvsvsivssvssssinss svsivsssssnssnssnssssssnsnssssssssssnsnssssnsssnsnsees | 5,802,563 XXX | 5,887,830 | ......... 5,658,575 | oo 0. (16341)| o (o — (16,341) | oo 0 5,856,416 | oo 0]...(11483)| ....... (11,483) XXX
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Annual Statement for the year 2019 of the C RESTB ROOK I N S U RAN C E COM PANY

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

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 - Industrial and Miscellaneous
New Residential Mtg Ln Tr RMBS Ser
64830C  AA 3 |2019- 01/09/2019 | JP Morgan Securities LLC..........cccouvvnneenn. 12/01/2019 | Paydown 213,413 .213,413 213,413 (770)
3899999, Total - Bonds - Industrial and Miscellaneous. .213,413 213,413 213,413 (770) 0
8399998. Total - Bonds 213,413 213,413 (770) 0
9999999. Total - Bonds, Preferred and COMMON STOCKS. ..........ccciiiiiiiieis ottt sttt s st ea ettt s st s s setsssnsssesensesesessssssansssesesessnsesennsesessnsesessnnsessssnesessnsnnes | coererennene2 1183 | i 213,413 213,413 (770) 0
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Annual Statement for the year 2019 of the C RESTB ROOK I N S U RAN C E COM PANY

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 CRESTBROOK INSU RANCE 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 BJ/AC.V. Par Value Actual Cost Notin Default | Accrued | Rate of | Rateof | Paid | During Year Interest

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn...........cocueieimrinminsiseisssrissesessssseseisssninns | ........... ‘ . | 12/31/2019. | Various......... 12/30/2020. | ............ 1,558,708 [ ..oovvriviinniins [ cerrereseeennne | e | s 1,558,708 | ........... 1,558,708 [ ...ovoivvenrincriins | connniisiiseians | o 154 | ... 2.33 |MON.. | oo A10 | s
9099999. Total - Other Short-Term Invested Assets.........cccovuwee. RO OO OO OO OO PO OO PP PP PO PP PP PP PP PP PRRTROPRYRTOTE IPPOPOORPOON 1,558,708 | .ooovovininnes (U (U P (U 0 [ 20,3 ST [ 1,558,708 | ..oovvvririnrnns (U] I 0 XXX XXX XXX | s 410 [ o 0
9199999, Total - ShOM-TEIM INVESIMENES...........cveiveeieieeiceieiseeeecteeei ettt teiene et et es e s ettt sssinns | nenissens 1,558,708 | ....covvvrrnnnn (V] [P (0 (V] [ () P ). T [ 1,658,708 | ....coorvrrrnnnd (V) [ 0] XXX XXX XXX | s A10 | v 0




Annual Statement for the year 2019 of the CRESTBROOK |NSU RANCE 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 CRESTBROOK INSURANCE COMPANY

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 142,093 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 142,093 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 142,093 | XXX
0599999. Total Cash XXX XXX 0 0 142,093 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 218,609 | 4. April 61,153 | 7. July. 5,820 |10. October. 205,748
2. February 74,878 | 5. May 119,705 |8. August 82,154 | 11. November. 101,803
3. March 162,658 | 6. June 113,170 |9. September. 71,993 | 12. December. 142,093

E27




Annual Statement for the year 2019 of the CRESTBROOK INSU RANCE 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

CRESTBROOK INSURANCE COMPANY

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... Multiple 183,783 197,486
5. California.......cccooonrvviinniriiiinnnnn CAf.... B.... | Workers compensation 254,053 272,995
6. Colorado....
7. Connecticu
8. Dell . | Workers compensation 118,918 127,785
9. District of Columbia
10.  Florida .
B PR €Yo o - OO Multiple 95,924 97,770
12.  Hawaii
13.  ldaho . | Workers compensation 297,296 319,462
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. Multiple. 162,162 174,252
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska .
29.  Nevada Multiple. 389,188 418,205
30.  New Hampshire. For protection of state's ph's 521,779 547,179
31, New Jersey....
32. For protection of state's ph's 322,275 337,964
33.
34. For protection of state's ph's 335,134 360,121
35.  North Dakota.
36.  Ohio... For protection of all ph's 2,667,017 2,837,940
37.  Oklahoma..
38. Oregon Mllltiplp 399,998 429,822
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 For protection of state's ph's. 227,026 243,953
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other.......... XXX XXX 0 0 599,732 599,789
59. Total XXX XXX 2,667,017 2,837,940 3,907,268 4,126,783
DETAILS OF WRITE-INS
5801. United States. Workers Compensation 599,732 599,789
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 @bOVe)........cvvvererreiiiriseriinae XXX XXX 0 0 599,732 599,789

E29




2019 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 E01 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 1 E20 | Schedule PPart 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability—Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability—-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 11

INDEX




	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

