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Statement for June 30, 2020 of the VWestfield Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS..ceeceirice st | enenienees 1,359,264,841 | ..o (U I 1,359,264,841 | ............. 1,430,080,049
2. Stocks:
2.0 Preferred SIOCKS.........oviiiririii e | ot (0 RN (O TN (O O 0
22 COMMON SIOCKS. ...evuverurircetaerieeisseiesssesissess sttt ssess st ssst st ensssnnes | evsssessssenns 499,183,104 | .ooooeveerecrrericend (U I 499,183,104 | ...ovvvvvrnvcns 551,192,098
3. Mortgage loans on real estate:
31 FIESEIENS . vevueerceieiici ettt nnns | sesteeens sttt (O R (O (O 0
3.2 Other than firSt IENS........c.cveuiiieiierieriere ettt ssinns | corteinsesseesesse s (0 RN (0 RN (O PO 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... vevveereeseeseeseseseeeeseeseessessee e ssesb e st st bs e esb st ens et es s st sbsnssns | sebsessessessessssssessentnsseees (01 O [0 RN (01 RN 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDTANCES). ..o veeeneeseeseeseeeeeeseeseessesseesessesssse e st st eee e ss s s st e sses e st enssessessessanssssnssns | sessessessesssssssssssssnsnnens [0 O (01 SR (0 TR 0
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES)......veecererrereeeeeeseeeeeeseeeeseseneans | ceeseesesseseseesssessesesneeens [0 O (01 SRR (0 TR 0
5. Cash ($.....1,073,594), cash equivalents ($.....25,680,249)
and short-term investments ($.......... 0) -ttt sttt | eresesseseesenan 27,709,527 | ..covveirrrirn 955,684 | ...covvvinee. 26,753,843 | oo 5,334,335
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....euvererereerrereesreseeeeseseseeseeseseseesessessessns | ressessessssssessssessesssssnes [0 O (01 (0 R 0
7o DBIIVALIVES. ..ottt sttt nninens | crbenineni s nent et (0 RN (0 O (O RO 0
8. OtheriNVESIEA @SSELS.......c.cvieecieiicicieeeteee ettt ssstesnss | esssaessesnaas 394,422,397 | .o [0 I 394,422,397 | .ocovvrerne. 371,789,752
9. ReCEIVADIES fOr SECUMHES........cvevverveieceeietcteee ettt eesnns | eveesssssaesenaaes 1,937,599 | oo (0] I 1,937,599 | oo 0
10. Securities lending reinvested COllAtEral @SSELS...........cvrrririnrirririsenessieeeesssssesssssesees | seressssssssssssssessesssssssan (0 0 [ e 0 [ e 0
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ceeeees | vevvverriniennes 58,408,140 | ....ccoeververeee 6,701,706 | ....ccovveveve. 51,706,434 | ....coovennne. 45,910,980
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....1,005,264 earned but unbilled premiums).........ccceevvvves | coveerrrernnens 298,462,165 | ..oooeverercrerne 100,528 | ....ccoeevneee 298,361,637 | ...ccoevrnees 273,410,040
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-eeereeeeeer et s et s ettt | eertestessees st anseas (0 IO (O O (O OO 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS. ... seriesiesienieses | ereeessesseessessessessseenees (0 RN (O TN (O RO 0
16.2 Funds held by or deposited with reinsured COMPANIES..........ccovureerrerrurinreneereeneeneinees | e [0 O (01 SR (0 R 0
16.3 Other amounts receivable under reinSUranCe CONMTACES..............vwrveriereerieeieerieries | cerveriesiessesseseeseeenees (0 RN (0 TN (O U 0
17. Amounts receivable relating to UNINSUrEd PlIANS.............ocureeririeriinriririnerereieeseseieeseissenes | ceeesessssessesessessessssseean (01 RN (01 RN (01 RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cocoveuoereonens | corvrreeensinenneeesenen [0 O (01 R (0 RO 0
18.2 Net defermed taX @SSEL.......c.uevuericriciieeieeierierierie ittt sesseens | soetesessseess s (0 RN 0 [ oo (O RO 0
19.  Guaranty funds receivable OF ON AEPOSIt...........evrereririinrireieieeneieeeerseesseeese s iessesssssessns | seseesessessssssssessesssssnsnn [0 [0 SR (0 R 0
20. Electronic data processing equipment and SOWAIE............c.ovewerrerirrerneereinesneensessesessessnssnnes | seeseessseseesenes 52,557,537 | cooverrrriennns 52,557,537 | cooeverrreieseineieees (0 O 0
21, Furniture and equipment, including health care delivery assets ($.......... 1) PSS ISP [0 O (01 (0 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coevreernrrrineones | corerrernenesereeeseneinns [0 O (01 (01 [ 0
23. Receivables from parent, subsidiaries and affiliates.............ccovverriereerieiesieeese et | cveeeiereis 107,702,337 | wvvevereeeeeeee e (0 I 107,702,337 | covevererree 59,500,000
24. Health care (§.......... 0) and other amounts reCEIVADIE. ...........cvvrerrreeeereeseeeereiseeieeessies | ceereesesseeeseeseessesesneeens (01 O (01 (0 R 0
25.  Aggregate write-ins for other than iNvested aSSEtS...........cccvvvevericveeeeieceeseee s | cverieiereeian 232,833,245 | .o [ 232,833,245 | ................ 243,319,363
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 throUugh 25)...........veeuvemereiermierinnerinesieseseesessessseessssesssesssesssens | sroeeessnens 3,049,061,612 | ...ovvvvvrennn 60,315,455 | ............. 2,988,746,157 | ............. 2,998,829,719
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ccccvevrees | covrrerernereieieisiieieienad (0 TR (0 TSR (0 TR 0
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 3,049,061,612 | ...covvvvrennce 60,315,455 | ............. 2,988,746,157 | ............. 2,998,829,719
DETAILS OF WRITE-INS
1100, bRt | etet ettt (O R (O RO (O RO 0
1102, ottt | etet et (0 R (O RO (O R 0
1103, ettt | eeeteee ettt (O (O R (O O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
25071, COLICSV..ooieineireeieeieeesesisssssssessssessssssse st ssess sttt ssssssssssssssssssssssns | svssssssesenns 232,833,245 | ..o (U I 232,833,245 | ..o, 243,319,363
2502, oottt | eesteeene et (O R (O R (O 0
2503, ettt enstnnnnn | erstieess et enen e (O (O S O 0
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cvrerrruereesssrerseresssnesssssssssesnees | corseeesssenas 232,833,245 | ... (V] I 232,833,245 | ...ocooen. 243,319,363




Statement for June 30, 2020 of the VWestfield Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current acCident Yar $.....173,351,955).........ccrmrireriereeesssesssiesssessssssssssssssssssesssssssssesssssssssssssssssssssssessssssssnssssenss | cossssssssssssssssssenns 731,832,820 | .ovovvrerieiereinne 726,226,317
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES..........cuiruririrrinrireieesesseeese st esessssssssessessesss | sesseesssessssssssesssssssssesessessnens (01 T 0
3. LOSS AUJUSIMENE BXPENSES. .....cvuivieieiiiieiieistiie ettt ettt bbbt bbb b st ens st nbenaens | entessebessessesnsanaens 221,191,031 217,424,261
4.  Commissions payable, contingent commissions and other Similar ChArges...........cccceurieverrcveeeceeesee e senes | sereeseseeseesessesee s 52,369,870 | .ooovvevrrerirrirernne 53,483,993
5. Other expenses (excluding taxes, lICENSES AN fEES).........cccviuiieiiiviciieieieese ettt sses s sssssesssnsnns | sunsbessisssessesssssassaas 41,937,335 | oo 44,523,529
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cuucverviuiirereiieieeeie et besss s sesssssens | cvessessssssssssesssnsenens 9,863,760 | ...coocvvercrirnns 12,490,990
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES))........cccveurverermerrererereeisierseies | ceverveissesseesese e 693,533 | oo 10,133,838
7.2 Net deferred tax IADIIILY..........c.oceiiieeiercreeeeeeee ettt ettt bt s bt sae s st st st essesntansnnes | sresssessesssensesnsanes 16,647,692 [ ...coocvvererene 26,623,267
8.  Borrowed money $.....194,578,947 and interest thereon $.....98,16 ...t ssessans | eevseessessseessenseennes 194,677,108 [ ..coevrerece 113,962,010
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....491,518,584 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccovecueieieicsieccseeeeese s | e 507,834,601 | oo 477,258,269
10, AQVANCE PIEBMIUM.....ocvieerecrreieetsesiee st s st es st s s s s s b st s et es s s e bas s s s st s s s s b st es bt es s sse b s st es s s st esses st ensessstsnssssessnsnnts | sevsesssessessnsinsessessnsessessesnsenee [0 TR 0
11.  Dividends declared and unpaid:
111 SHOCKNOIETS. ...ttt nenes | cebsess sttt LU R 0
11,2 POICYNOIAETS. ...ttt E bbbttt ens | 4ebseesessent e s e bs e en bt en st 0 [ 0
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13. Funds held by company Under reiNSUFANCE trEALIES..........cuu ettt sttt ettt bsesss | sebseesessesssesessessent s s s entesseens 0 [ 0
14, Amounts withheld or retained by company for aCCOUNt Of OtETS...........covuuiieiiciciesse s sses | seresessessss st (01 PR 0
15.  Remittances and itemMS NOt AlIOCALEM. ...........cuuurreuireririiiiiieiei ittt esnsenns | Heeninese st O [ oo 0
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....u vttt sens | esssbies st sttt ees (01 O RTRRRN 0
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FAES..........c.vi it sssesstenens | seesreessesssess st essesseens 0 [ 0
18, Drafts QUESIANAING........couiiricieieccce s bbb a bbb s bbbt s bbb | eebies st e sttt (01 RPN 0
19.  Payable to parent, subsidiaries and Affliates.............ccviiiieiiiiieccc et sanes | evesier e (1 [ 27,677,454
20, DEIVALIVES.......ovuieeiiirieiirit bbbt | et O [ oo 0
21, PaYADIE fOF SBCUMEIES........ecveeeiieiecicecece ettt sttt bbb s s e st sses s sessesnsnsesassansnes | oevessessssissessesinsssenes 5,798,050 [ ..ooovevirereireieree e 0
22, Payable for SBCUMHES IENGING..........cciveieiicice ettt bttt es s stensnnas | suesbisssessessse s ses bbb st s [0 TR 0
23.  Liability for amounts held Under UNINSUMEA PIANS............vuirerrerinirreirsieeeessessessssessssesesseesssssssssesessessssssssesssssssssesssssssssssessessns | sonssssssssssssssssssessssssssesssssassns [0 TR 0
24. Capital notes §......... 0 and interest thereon §.......... 0
25, AgQregate Wte-inS fOr IADIIHES. .........rveveeriririeiisrtesissise ettt sttt ss st ss s st st ssessensnnssens | sbssssssessanssnssnssenssnssnssessasssnssns {01 R 0
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........cviucieisiieceesceesss e sessssessesas | seessessesssessessenes 1,784,309,970 | ..oovovveverce 1,714,150,001
27, Protected CEIl HADIES..........cvueercerciriici bbbttt | fhbisb bbb (01 [P 0
28.  Total liabilities (LINES 268 @MU 27).......crirurriririierieciiesieesi it sesi sttt ene s | totssssssssssssssinacs 1,784,309,970 | ..ocovvvviinciennes 1,714,150,001
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........cuveiiieeiieictcieie ettt ettt et b s s bbb s st en st s s s s snsensens | sesbessessnsessesesnsensns 8,220,000 | .ovovecvererecreiereei 8,220,000
31, PrEferred CAPItAl STOCK........coviveevcecteeetcteee ettt sttt b st et s et et s e b n st s s s e st | ebeerenanae st st ettt s et ans [0 TR 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES.....cvieiictceese ettt sttt bbb a e b s bbbt a bbb st st en st b n s s ban s ssesansants | eveesissssessns st entes et s en st n s [0 TR 0
34,  Gross paid in and CONTDULEA SUMDIUS...........cccveivieiieiciieieee ettt bbb bbb s s sssenaenaes | saesssessesssessesnsanes 67,267,015 | e 67,267,015
35, UNG@SSIGNEA fUNAS (SUIPIUS).....uvucveivreeiecieiieeicesctes et sttt sttt st st s bbb e s st sses et es s s bt sssesass s s ssessnsntes | sveesessssissensesanes 1,128,949,172 1,209,192,703
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ettt nens | srbes et (0 RN 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) ettt sttt ennens | seieetens st st ne e 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, IESS 36)........cccveuiruiuiieriesiieieieie st sesessessssssessesssssssssessessssssesses | sssesssssessisssessens 1,204,436,187 | .o, 1,284,679,718
38, Totals (Page 2, LINE 28, €Ol 3)......oueverirerreeeerereeeieeeieeeiseees e seess s ssseess s ssessssessssessssssssssssssssssssssssssssssasssssssssassssasssss | seeesosesmssssssenns 2,988,746,157 | .oocoovvvrrrrernn. 2,998,829,719
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page.
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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Statement for June 30, 2020 of the VWestfield Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (WitteN $.....519,959,794)........cooirrirrrireriiesisssiiss sttt ssnnnsns | sesssensssenes 496,312,979 | oo 535,780,311 | .coevvnnee 1,059,900,292
1.2 Assumed . (written $ 480,674,644 | .. 490,910,496 | ... ...987,885,015
1.3 Ceded............. (Written §.....5271,149,989)........c.mrrirrrireineissiiss sttt nnnns |_sssssassssnes 497,596,647 | ............. 537,192,948 | .......... 1,062,842,890
1.4 Net.....oooorennee. (WIitteN §.....509,967,307)........courrirrrieresesisssssses s ssss st s essssssssssssssssssessssenssss | sesssassssnes 479,390,976 | ...coonnne 489,497,859 | .............. 984,942,417
DEDUCTIONS:
2. Losses incurred (current accident year $.....283,914,242):
2.1 Direct SN I 288,755,362 | ...ccvunnen. 311,843,615 | .ooovvvenvn. 564,233,709
2.2 Assumed.... [P U 263,038,833 | ..ocvvnnen. 304,001,462 | .............. 586,965,184
2.3 CRABA. ...ttt | erenieninees 289,590,638 | ... 312,564,391 | ...ccoonev. 566,047,706
2 NBL. ot R RS R s bbbkttt nbt sttt | ebbeniienia 262,203,557 | .ovverenn. 303,280,686 | .............. 585,151,187
3. Loss adjustment expenses incurred 54,382,087 55,058,824 | .............. 112,098,209
4. Other underwriting expenses incurred 72,772,315 180,536,234 344,228,655
5. Aggregate write-ins for underwriting dedUCHIONS............cceveviiiieieicese et ssssssessessssssssnsenns | enverssrsssssesssssssnessesses0 | crerisssssessssseessesssensns 0 i, 0
6. Total underwriting deductions (LINS 2 throUGh 5).........c.cueieeiciieicieiecse e ssssenses | cveresisaenns 489,357,959 | ..o 538,875,744 | ........... 1,041,478,051
7. Netincome of ProteCted CEIIS........coiiiiiiieieeecese ettt s s ses s sessessesssssnsessssnsensenns | anversssssssssessssensesssssnses0 | sverisssssesessssessesssensns 0 e, 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7)......ovuiururiiircireieiecneieieessetsise sttt ssessessnnes | eesessessesensens (9,966,983) | ...cvonvenrenne (49,377,885)] ...ovvvernen. (56,535,634)
INVESTMENT INCOME
9. NetinvestmeNnt INCOME BAIMNEM.........c.c.ceiicreeeee ettt ettt st es sttt s st ss s bt ensnsesensstenes | cbevessssesisanns 34,916,471 40,615,506 91,293,292
10. Net realized capital gains (losses) less capital gains tax of §$.....2,426,648...........c.c.ccoevvovervrerrierriinssieesiiesessisssienns | resisiesssssssnas 9,128,818 13,257,460 54,496,289
11. Netinvestment gain (I0SS) (LINES 9 + 10)......ccrurumririereiriniereereie sttt sttt sses st ssessnes | cbseesessessnsens 44,045,289 | .....coeuvrenn 53,872,966 | ...cccvvvnee. 145,789,581
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,429,124 amount charged off §.....2,127,241).... (698,117) (888,905) (1,529,176)
13. Finance and service charges not included in premiums..... 1,105,279 | .. 1,357,122 | ... ...2,658,426
14. Aggregate write-ins for miscellaneous income........... . ..(10,478,505)] .. ...17,608,166 |.... .27,062,534
15. Total other income (LINES 12 throUGN 14)........cviuiueieieeseissiessete sttt st sss e sses e ssensns | srssssesssssas (10,071,343) 18,076,383 28,191,784
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15).... 24,006,963 |......cccrernee 22,571,464 117,445,731
17. Dividends to policyholders 3,829,864 | ...ooireiinn. 822,730 1,452,658
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)......cuiuiiviiicicienssee sttt ssssssstes s ssesssssssssesssssessaes | cnsssesssssnssans 20,177,099 21,748,734 ...115,993,073
19. Federal and foreign iNCOME taXES INCUITEM...........ccoueiuivriireiieeicie ettt bbb ss st bse s estenes | snssasssssssssassnses 371,746 (4,623,224) 1,392,045
20. Netincome (Line 18 minus Lin€ 19) (10 LINE 22)........ccovuiueiiiieiieeiessseie st sssessss s ssesssssssssessns | aveeeseessessenes 19,805,353 |................. 26,371,958 | .............. 114,601,028
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DEcembEr 31 PHOT YEAN..........cccvcveveriirieiesiesseie s sessss s sessssssssessessesses | sssessenas 1,284,679,718
22. Netincome (from Line 20)
23. Net transfers (to) from Protected Cell CCOUNLS...........c.evuiucireiireieieie ettt ssssestensas | ersessesssssessessessassaesaenes 0].
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(11,594,582). ..(43,617,713)|..
25. Change in net unrealized foreign exchange capital gain (I0SS)........ccocuuieeucieieireieiie s sssss s ssessesaes | eressesssssessessesssssesenes 0].
26. Change in net deferred income tax v s (1,619,007) (1,429,553)
27. Change in NONAAMILEEA @SSELS.........cccvueieiiciieieeieie ettt bbbt bbb b s sssestas | evsessessessaeses (4,812,164) [ ...ocvvcrrnne. 1,804,702 [ .oocvvrrernns 42,959
28. Change in provision for reinsurance...
29. Change in surplus notes......
30. Surplus (contributed to) withdrawn from protected cells.

31.
32.

33.

34.
35.
36.
37.
38.
39.

Cumulative effect of changes in accounting principles
Capital changes:
3201 PG MMttt
32.2 Transferred from surplus (Stock Dividend
32.3 Transferred to surplus
Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...
DivIdeNdS t0 STOCKNOIAETS...........coureuieiieeeie ittt ettt bbbt
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...
Surplus as regards policyholders, as of statement date (Lines 21 plus 38

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above

1401.
1402.
1403.
1498.
1499.

Net other interest iNCOME..........coeveevvievcvreesieerieienne

COLICSV ..ot

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page...
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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Statement for June 30, 2020 of the VWestfield Insurance Company

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..........c.cviveieeievciee ettt ss s ssssnnaes | evessessinanns 476,464,269 | ............... 493,842,058 | ............... 988,090,400
2. NetiNVESIMENE INCOME.......cocviiieeiiiceeieeees ettt ettt sttt a bt sn s es st s s snaebasastesennsesanans | eevesessassesand 44,100,564 | ......coco...... 49,004,010 | ....coeeeee. 107,820,076
3. Miscellaneous income ..(10,071,345)| ... 27,341,561 | ... 37,456,963
4. Total (LINES 1 HrOUGN 3).....ceuieeierieii ittt enbans | sbsesisnesanees 510,493,488 | .....ccccoouce. 570,187,629 | ............ 1,133,367,439
5. Benefit and 10SS related PAYMENLS...........cccovveveverieecie ettt st s b sse st s ssaenes | sasssesnsnsens 256,597,055 | ...ccooeveee 282,617,832 | .....cooue.. 594,949,992
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.verererreeneineinincnees | coreereieeseeneeseesseseeeneens 0 [ oo [0 U 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccovevevicveeeveeesee e tesierens | coessesninnens 229,663,039 | ............... 253,494,237 | .....coonee. 466,464,841
8. Dividends paid 0 POCYNOIAETS.........cuureuruuririicieieiieeieee ettt st ss sttt ennens | sbebsessessansanes 3,829,864 | ..coovevereiins 846,236 | ...coovrvrenn. 1,476,164
9.  Federal and foreign income taxes paid (recovered) net of $.....2,426,648 tax on capital gains (I0SSES)..........cocerrverees | correrrsrernians 12,238,699 | ....coevvvenn 2,830,205 | .....ccoevenna 9,785,188
10. Total (Lines 5 through 9) 502,328,657 ....539,788,510 | .... 1,072,676,185
11. Net cash from operations (Line 4 MINUS LINE 10)........ccovevirireieiieiieescs et sssteses s sesssss s sssssssessesesesssssessns | stessesssssssnanns 8,164,831 | ..o 30,399,119 | covereree. 60,691,254
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS...eeeeeiieie ettt £ AR Rkttt ettt entas | sbiessentenias 147,194,059 | ...ooovvvnennee 55,305,139 | .ooovvereenee. 104,943,583
1202 SHOCKS. ... vveeeeeeeeet ettt bbbttt nins | chtsntenenneas 46,019,022 | ...ovvvrrirnnns 43,432,346 | ..o 145,200,718
12.3 MOMGAGE I0BNS......eueeieceeeeie ettt ettt entens | setsesessestensansessensantnes (01 [0 0
12,4 REAIESIALE. ...t | eebeb e {01 O (0 RN 0
12.5  Other iNVESIEA @SSELS.......c.ucvieiecicecee ettt sa s s s besse s sensssaens | evsessesnsineas 19,075,289 | ...cooovveeee 24724214 | ... 52,934,461
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccocvvieieieienieeeeees | e {1 RN [0 0
12.7  MISCEIIANEOUS PrOCEEAS.........coocveieieeiicriie ettt bbb bbbt bbb ss s sssssensnsns | ssbessessesnsanes 5,798,050 | .ooovevirieieiiiand (O P 0
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cceieiiiiiieieiseiese ettt ssessssssesssssssenss | ssessessssssees 218,086,420 | ............... 123,461,699 | ..occvveveee 303,078,762
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... | ...76,763,999
13,2 SHOCKS. . vuuirteeitceeie ettt R Rttt nns | sesessentensnens 40,357,140
13.3 MOMGAGE I0BNS.........ocveieieciciiie ettt bbbt bbbt s st nses e bntans | saebiesensesses st st es b ten e {1 TR 0 | oo 0
134 REAIESTALE. .. ... ettt | Saebaetenaens ettt eene {1 R (0 TR 0
13.5  Oher INVESIEA @SSOLS.......cvuiiiicicieii ittt bbbttt nns | ebsessentesineens 46,156,351 | ..covvverrnn. 54,109,221 | .c.ovvvvenee. 105,682,083
13.6  MiSCEllan€OUS @PPIICALIONS..........ccviveiiiecteicieiei ettt b et s s s sae s s senens | eresesssesessnsens 1,937,598 | oo 13,442 | oo 795
13.7 Total investments acquired (LINES 13.110 13.6).......cueuirireieiiieieeiesieiee st sss s sessssnes | asessesssssseas 165,215,088 | .....cco..e... 128,590,691 | ....cocveeve 225,442,242
14.  Netincrease or (decrease) in contract loans and premium notes .
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14)........ccveieicurieieeseeesiee st sniens | cvesiesiesissenns 52,871,332 | oo (5,128,992) | ....ovvevrernne 77,636,520

CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):

16.1 SUPIUS NOLES, CAPIEAl NOTES........eereririeecect ettt sttt nnns | sebebseeestestesse st essentees (1 [ TR 0 | oo 0
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY STOCK..........cvvveeveriiereieicteees ettt ssssssessnaenes | seesestessssssssssessessesssenes 0 | e 0 [ e 0
16.3 BOMOWEA fUNDS.......veooceveeiceiniieeise sttt sttt essnnes | eresnesssessnns 80,715,008 | ....ccovvrerennn. (6,498,621) | ...oovvvnvenn. (50,304,909)
16.4 Net deposits on deposit-type contracts and other insurance abilities. ............ccccvevievriireeiee s | e 0 | e 0 [ oo 0
16.5  Dividends t0 SIOCKNOIAETS. .......cu.rverereerreirreereeeseeeiseeieets st eest st sess st sesssessssssnssns | eeessesssssssnns 50,000,000 | ...cooorvernne 35,000,000 | ..ovvvrrrernnee 35,000,000
16.6 Other cash provided (applied)... .(72,930,317) | ... ....5,135,935 ....(60,071,380)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... (42,215,219) | ..covveene. (36,362,686) | .............. (145,376,289)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......c.ccoevvvveees | coverervireinnns 18,820,944 | ................ (11,092,559) | ..cvevvvrcrernns (7,048,515)
19. Cash, cash equivalents and short-term investments:
191 BEYINNING O YEAN......ovuvireiirceeiseiieesisseses s sesi sttt | erssseesisesssnens 8,888,583 | ...ovvvrrenne. 12,362,414 | oo 15,937,098
19.2 End of period (LiNe 18 PIUS LINE 19.1).......cuurverreeirceeeiseeeseeesseeesseesssessssessssesssessssessssssssssssssssssssssssssssnssssans | seesmesssssssnns 27,709,527 | .ovvvorvrerneene 1,269,855 | ..ovovveerneenne 8,888,583
Note: Supplemental disclosures of cash flow information for non-cash transactions:
R [ N 0]
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Statement for June 30, 2020 of the VWestfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
The financial statements of Westfield Insurance Company (the Company) are presented on the basis of accounting practices prescribed or permitted by the
Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices (SAP) prescribed or permitted by the State of Ohio for determining and
reporting the financial condition and results of operations of an insurance company, for determining its solvency under the Ohio Insurance law. The National
Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed
or permitted practices by the State of Ohio.

The Company has not implemented any prescribed or permitted accounting practices by the State of Ohio that differ from those found in NAIC SAP.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Ohio is shown
below:

SSAP FIS FIS
# Page | Line# 6/30/2020 12/31/2019
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 19,805,353 |$ 114,601,028
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | E 0]s 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 01$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX 1% 19,805,353 |$ 114,601,028
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX 1% 1,204,436,187 |$ 1,284,679,718
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | $ 0[$ 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 0]$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX 1% 1,204,436,187 |$ 1,284,679,718

Use of Estimates in the Preparation of the Financial Statement - No significant changes

Accounting Policy

Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium reserves are established to cover the
unexpired portion of premiums written. Such reserves are computed by pro rata methods for direct business and are based on reports received from ceding
companies for reinsurance.

Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged to operations as
incurred. Expenses incurred are reduced for ceding allowances received or receivable.

In addition, the Company uses the following accounting policies:

(1-5)  No significant changes

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value. The retrospective adjustment method is
used to value all securities. If a security has been written down due to an other-than-temporary impairment, the prospective adjustment method is
used subsequent to the loss recognition in accordance with SSAP No.43R.

(7-13) No significant changes

Going Concern
Management continuously monitors the Company's financial results and compliance with regulatory requirements and finds no reason to expect the Company
to not continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

Not applicable

Note 4 - Discontinued Operations

No significant changes

Note 5 — Investments

A

B.

Mortgage Loans, including Mezzanine Real Estate Loans - Not applicable
Debt Restructuring - Not applicable

Reverse Mortgages - Not applicable

Loan-Backed Securities

(1 Prepayment assumptions for single class and multi class mortgage-backed/asset-backed securities were obtained from broker dealer survey values or
internal estimates. The Company used Interactive Data Corp. in determining the market value of its loan-backed securities.

(2-3)  No other-than-temporary impairments have been recognized on loan-backed securities.
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Statement for June 30, 2020 of the VWestfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

Impaired loan-backed securities for which an other-than-temporary impairment has not been recognized as of June 30, 2020 are summarized below:

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ (192,342)
2. 12 Months or Longer $ 0

b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 5,394,981
2. 12 Months or Longer $ 0

In concluding that the impairments are not other-than-temporary, the Company has considered the following general categories of information:
Length of time and extent to which the fair value has been less than cost

e Issuer credit quality
e Industry sector considerations
e  General interest rate environment
e Probability of collecting future cash flows
E. Dollar Repurchase Agreements and/or Securities Lending Transactions - Not Applicable
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
H. Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

I Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

J. Real Estate - Not applicable

K. Low-Income Housing Tax Credits (LIHTC) - Not applicable

L. Restricted Assets - No significant changes

M. Working Capital Finance Investments - Not applicable

N. Offsetting and Netting of Assets and Liabilities - Not applicable
0. 5GI Securities - No significant changes

P. Short Sales - Not applicable

Q. Prepayment Penalty and Acceleration Fees - Not applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 - Investment Income

Not applicable

Note 8 — Derivative Instruments

Not applicable

Note 9 — Income Taxes

1.

A Deferred Tax Assets/(Liabilities)
Components of Net Deferred Tax Asset/(Liability)
Current Year
to Date Prior Year Change
2 3 4 5 6 7 8 9
(Col 1+2) (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax
assets $74,544,464 [$10,104,535 |$84,648,999 |$70,780,166 |$ 9,978,867 |$80,759,033 |§ 3,764,298 [$ 125668 |$ 3,889,966
b. Statutory valuation
allowance
adjustment 0 0 0 0 0 0 0 0 0
c. Adjusted gross
deferred tax assets
(1a-1b) $74,544,464 |$10,104,535 |$84,648,999 |$70,780,166 |$ 9,978,867 |$80,759,033 |$ 3,764,298 [$§ 125668 |$ 3,889,966
d. Deferred tax assets
nonadmitted 0 0 0 0 0 0 0 0 0
e. Subtotal net
admitted deferred
tax asset (1c-1d) $ 74,544,464 [$10,104,535 |$84,648,999 [$70,780,166 |$ 9,978,867 |$80,759,033 |$ 3,764,298 [$ 125668 |$ 3,889,966
f.  Deferred tax
liabilities 42,875,407 | 58,421,284 |101,296,691 | 38,583,755 | 68,798,545 | 107,382,300 4,291,652 | (10,377,261) | (6,085,609)
g. Net admitted
deferred tax
assets/(net deferred
tax liability) (1e-1f)  |$ 31,669,057 |$(48,316,749) |$(16,647,692) |$ 32,196,411 |$(58,819,678) |$(26,623,267) |$ (527,354) |$ 10,502,929 |$ 9,975,575
Admission Calculation Components SSAP No. 101
Current Year
to Date Prior Year Change
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Statement for June 30, 2020 of the VWestfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

1

Ordinary

2

Capital

3
(Col 1+2)
Total

4

Ordinary

5

Capital

6

(Col 4+5)

Total

7
(Col 1-4)
Ordinary

8

(Col 2-5)

Capital

9
(Col 7+8)
Total

Federal income
taxes paid in prior
years recoverable
through loss
carrybacks

§ 3,927,379

$ 3,337,783 |$

7,265,162

§ 3,633,463

$

3,225,421

§ 6,858,884

$ 293916 |$

112,362

$ 406,278

Adjusted gross
deferred tax assets
expected to be
realized (excluding
the amount of
deferred tax assets
from 2(a) above)
after application of
the threshold
limitation. (The
lesser of 2(b)1 and
2(b)2 below)

32,430,243

32,430,243

31,199,109

31,199,109

1,231,134

1,231,134

1. Adjusted gross
deferred tax
assets
expected to be
realized
following the
balance sheet
date

32,430,243

32,430,243

31,199,109

31,199,109

1,231,134

1,231,134

Adjusted gross
deferred tax
assets allowed
per limitation
threshold

180,665,428

192,701,958

(12,036,530)

Adjusted gross
deferred tax assets
(excluding the
amount of deferred
tax assets from 2(a)
and 2(b) above)
offset by gross
deferred tax
liabilities

38,186,842

6,766,752

44,953,594

35,947,594

6,753,446

42,701,040

2,239,248

13,306

2,252,554

Deferred tax assets
admitted as the
result of application
of SSAP 101.

Total
(2(a)*2(b)+2(c))

$ 74,544,464

$ 10,104,535 |$

84,648,999

$ 70,780,166

$

9,978,867

$ 80,759,033

$ 3,764,298 |$

125,668

$ 3,889,966

Other Admissibility Criteria

2020

2019

a.

Ratio percentage used to determine recovery period and threshold limitation amount

801.6%

855.0%

b.

Amount of adjusted capital and surplus used to determine recovery period and threshold
limitation in 2(b)2 above

$

1,204,436,187 |$

1,284,679,718

4.
(a)

(b)

B.
1.

Impact of Tax Planning Strategies
Determination of adjusted g

ross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage.

Current Year to Date

Prior Year

Ch

ange

1

Ordinary

2

Capital

3

Ordinary

4

Capital

5

Ordinary

(Col. 1-3)

6
(Col. 2-4)
Capital

amount from Note
9A1(c)

. Adjusted gross DTAs

$

74,544,464

$

10,104,535

$

70,780,166

$

9,978,867

$

3,764,298

$

125,668

Percentage of

by tax character
attributable to the

strategies

adjusted gross DTAs

impact of tax planning

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

from Note 9A1(e)

Net Admitted Adjusted
Gross DTAs amount

$

74,544,464

$

10,104,535

$

70,780,166

$

9,978,867

$

3,764,298

$

125,668

Percentage of net
admitted adjusted

gross DTAs by tax
character admitted
because of the impact
of tax planning
strategies

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

Deferred Tax Liabilities Not Recognized
The types of temporary differences for which a DTL has not been recognized and the types of events that would cause those temporary differences to

become taxable are:
There are no temporary differences for which deferred tax liabilities are not recorded.

2.

Not Applicable

The cumulative amount of each type of temporary difference is:
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Statement for June 30, 2020 of the VWestfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

3. The amount of the unrecognized DTL for temporary differences related to investments in foreign subsidiaries and foreign corporate joint ventures that are
essentially permanent in duration, if determination of that liability is practicable, or a statement that determination is not practicable are:

Not Applicable

4. The amount of the DTL for temporary differences other than those in item (3) above that is not recognized is:
Not Applicable
C. Current and Deferred Income Taxes
1. Current Income Tax
1 2 3
(Col 1-2)
Current Year to Date Prior Year Change
a. Federal $ 2,720,564 |$ 18,147,996 |$ (15,427,432)
b. Foreign $ 77,830 |$ 134,088 |$ (56,258)
c. Subtotal $ 2,798,394 |$ 18,282,084 |$ (15,483,690)
d. Federal income tax on net capital gains $ (2,426,648)|$ (14,514,533)|$ 12,087,885
e. Utilization of capital loss carry-forwards $ 0% 01$ 0
f. Other $ 01$ (2,375,506) |$ 2,375,506
g. Federal and Foreign income taxes incurred $ 371,746 |$ 1,392,045 |$ (1,020,299)
2. Deferred Tax Assets
1 2 3
(Col 1-2)
Current Year to Date Prior Year Change
a. Ordinary:
1. Discounting of unpaid losses $ 11,362,607 |$ 11,343,907 |$ 18,700
2. Uneamed premium reserve 21,332,519 20,690,416 642,103
3. Policyholder reserves 0 0 0
4. Investments 8,715 8,715 0
5. Deferred acquisition costs 0 0 0
6. Policyholder dividends accrual 0 0 0
7. Fixed assets 29,960,663 27,106,689 2,853,974
8. Compensation and benefits accrual 0 0 0
9. Pension accrual 6,639,886 6,612,101 27,785
10. Receivables - nonadmitted 0 0 0
11. Net operating loss carry-forward 0 0 0
12. Tax credit carry-forward 892,238 892,238 0
13. Other (items <=5% and >5% of total ordinary tax assets) 4,347,836 4,126,100 221,736
Other (items listed individually >5%of total ordinary tax assets)
Guaranty fund accrual 320,003 330,733 (10,730)
Salvage and subrogation 3,950,428 3,745,678 204,750
Other 77,405 49,689 27,716
99. Subtotal 74,544 464 70,780,166 3,764,298
b. Statutory valuation allowance adjustment 0 0 0
c. Nonadmitted 0 0 0
d. Admitted ordinary deferred tax assets (2a99-2b-2c) 74,544,464 70,780,166 3,764,298
e. Capital:
1. Investments $ 7,518,613 |$ 7,503,829 |$ 14,784
2. Net capital loss carry-forward 0 0 0
3. Real estate 0 0 0
4. Other (items <=5% and >5% of total capital tax assets) 2,585,922 2,475,038 110,884
Other (items listed individually >5% of total capital tax assets)
Other 2,585,922 2,475,038 110,884
99. Subtotal $ 10,104,535 |$ 9,978,867 |$ 125,668
f. Statutory valuation allowance adjustment 0 0 0
g. Nonadmitted 0 0 0
h. Admitted capital deferred tax assets (299-2f-2g) 10,104,535 9,978,867 125,668
i. Admitted deferred tax assets (2d+2h) $ 84,648,999 |$ 80,759,033 |$ 3,889,966
3. Deferred Tax Liabilities
1 2 3
(Col 1-2)
Current Year to Date Prior Year Change
a. Ordinary:
1. Investments $ 0% 5771 |$ (5,771)
2. Fixed assets 34,169,991 31,391,749 2,778,242
3. Deferred and uncollected premium 4,924,453 3,347,174 1,577,279
4. Policyholder reserves 0 0 0
5. Other (items <=5% and >5% of total ordinary tax liabilities) 3,780,963 3,839,061 (58,098)
Other (items listed individually >5% of total ordinary tax liabilities)
Pension accrual 34,169,991 31,391,749 2,778,242
Other 3,780,963 3,839,061 (58,098)
99. Subtotal 42,875,407 38,583,755 4,291,652
b. Capital:
1. Investments 6,865,788 5,648,467 1,217,321
2. Real estate 0 0 0
3. Other (Items <=5% and >5% of total capital tax liabilities) 51,555,496 63,150,078 (11,594,582)
Other (items listed individually >5% of total capital tax liabilities)
Unrealiized gain/(loss) 51,555,496 63,150,078 (11,594,582)
99. Subtotal 58,421,284 68,798,545 (10,377,261)
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c. Deferred tax liabilities (3a99+3b99) $ 101,296,691 |$ 107,382,300 |$ (6,085,609)
4. |Net Deferred Tax Assets/Liabilities (2i — 3c) $ (16,647,692)|$ (26,623,267)|$ 9,975,575
D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate Among the more significant book to tax adjustments were the following:
Amount Effective Tax Rate (%)
Permanent Differences:
Provision computed at statutory rate $ 4,746,787 21.0%
Change in nonadmitted assets 0 0%
Proration of tax exempt investment income 309,194 1.4%
Tax exempt income deduction 1,303,487 5.8%
Dividends received deduction (338,177) (1.5)%
Disallowed travel and entertainment 114,827 0.5%
Other permanent differences 50,592 0.2%
Temporary Differences:
Total ordinary DTAs 2,111,640 9.3%
Total ordinary DTLs (4,297,418) (19.0)%
Total capital DTAs 14,784 0.1%
Total capital DTLs (1,217,321) (5.4)%
Other:
Statutory valuation allowance adjustment 0 0%
Accrual adjustment — prior year 0 0%
Other 0 0%
Totals 2,798,395 12.4%
Federal and foreign income taxes incurred 371,746 1.6%
Realized capital gains (losses) tax 2,426,648 10.7%
Change in net deferred income taxes 3,388,315 15.0%
Total statutory income taxes $ 6,186,709 27.4%
E. Operating Loss Carry Forwards and Income Taxes Available for Recoupment
1. The amounts, origination dates and expiration dates of operating loss and tax credit carry forwards available for tax purposes:
Description (Operating Loss or Tax Credit Carry
Forward) Amounts Origination Dates Expiration Dates
AMT Credit Carryforward $0 December 31, 2017 N/A
R&D Credit Carryforward $756,000 December 31, 2019 N/A
Foreign Tax Credit Carryforward $136,238 December 31, 2019 N/A

2. The following is income tax expense for current year and proceeding years that is available for recoupment in the event of future net losses:

Year Amounts
2020/06/30 $2,720,564
2019/12/31 $18,147,996
2018/12/31 $6,485,810

3. The Company’s aggregate amount of deposits admitted under Section 6603 of the Internal Revenue Service Code:
The company did not have any protective tax deposits under Section 6603 of the Internal Revenue Service Code.

F. Consolidated Federal Income Tax Return

1. The Company’s federal income tax return is consolidated with the following entities:

Ohio Farmers Insurance Company (parent company)
Westfield National Insurance Company
American Select Insurance Company

Old Guard Insurance Company

Westfield Champion Insurance Company
Westfield Premier Insurance Company
Westfield Superior Insurance Company
Westfield Touchstone Insurance Company
Westfield Management Company
Westfield Services, Inc.

Westfield Bancorp, Inc.

Westfield Bank, FSB

Westfield Credit Corp.

COIN Financial, Inc.

2. The manner in which the Board of Directors sets forth for allocating the consolidated federal income tax:
Each company in the consolidation has agreed to share any tax or recovery of tax based on their individual taxable income or loss. Each company's
current taxable income or loss will be adjusted by any prior taxable income or loss which can be carried forward to the current year.

G. Federal or Foreign Federal Income Tax Loss Contingencies:
None

H. Repatriation Transition Tax (RTT) - RTT owed under the TCJA
1a Has the entity fully remitted the RTT? YES

1b

If yes, list the amount of the RTT paid. 0

If no, list the future installments to satisfy the RTT:

1 Installment 1 $0
2 |Installment 2 0
3 |Installment 3 0
4 |Installment 4 0
5 |Installment 5 0
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6 |Installment 6 0
7 |Installment 7 0
8 |Installment 8 0
9 |Total $0
Alternative Minimum Tax Credit
Was the AMT Credit recognized as a current year recoverable or Deferred Tax Asset (DTA)? DTA
Gross AMT Credit Recognized as:
1a  Current year to date recoverable $0
1b  Deferred tax asset (DTA) 0
2 Beginning Balance of AMT Credit Carryforward 0
3 Amounts Recovered 0
4 Adjustments 0
5 Ending Balance of AMT Credit Carryforward (5=2-3-4) 0
6 Reduction for Sequestration 0
7 Nonadmltted by Reporting Entity 0
8 Reporting Entity Ending Balance (8=5-6-7) $0
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A The Company is owned and operated by its parent company, Ohio Farmers Insurance Company.
B. The Company paid common stock dividends to its parent, Ohio Farmers Insurance Company, for the following dates and amounts:
May 9, 2019 $10,000,000
June 4, 2019 $15,000,000
June 20, 2019 $10,000,000
February 3, 2020 $50,000,000
C. Dollar Amounts of Transactions - Not applicable
D. Affiliated balances due to and from the Company at 6/30/2020 and 12/31/2019 respectively were:
6/30/2020 12/31/2019
Ohio Farmers Insurance Company $ 30,644,357 $ 0
Westfield Credit Corp.* 77,057,980 59,500,000
Affliated Receiv able $ 107,702,337 $ 59,500,000
Ohio Farmers Insurance Company $ 0 $ 27 677,454
Affliated Payable $ 0 $ 27 677,454

“Westfield Credit Corp. is not part of the intercompany pocling arrangement. The Company and Westfield Credit Corp. have entered into

a written, revolving line of credit to provide borrowing capacity to Westfield Credit Corp. of up to $100,000,000. The interest is seffled monthly,
but the advance is revolving and can be paid down or drawn upon with only a 24 hour notice by either party. The interest on the

outstanding balance is accrued at an ovemight daily basis index and setiled every tirty (30) days.

Every ninety (90) days the affiliated balances are reviewed and seftied in either cash or the fransfer of securifies.

E. Guarantees or Undertakings - No significant changes

F. Material Management or Service Contracts and Cost-Sharing Arrangements - Not applicable

G. Nature of the Control Relationship - No significant changes

H. Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned - Not applicable

l. Investments in SCA that Exceed 10% of Admitted Assets - No significant changes

J. Investments in Impaired SCAs - Not applicable

K. Investment in Foreign Insurance Subsidiary - Not applicable

L. Investment in Downstream Noninsurance Holding Company - Not applicable
M. All SCA Investments - Not applicable

N. Investment in Insurance SCAs - Not applicable

0. SCA Loss Tracking - Not applicable

Note 11 — Debt

A Debt, Including Capital Notes
On June 20, 2018, the Company entered into a Term Loan Credit Agreement (“Term Loan”) with The Huntington National Bank (“Huntington Bank”) and an
available commitment amount of $50.0 million. An initial amount of $25.0 million was drawn on the commencement of the Term Loan and the additional amount
of $25.0 million available under the Term Loan was drawn by the Company, in full, on September 20, 2018 to partially finance various planned capital projects.
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The Term Loan matures June 20, 2023. Borrowings under the Term Loan bear interest on the prevailing three (3) month term London Interbank Offer Rate
(“LIBOR”) based advance instrument with interest payable upon maturity of each LIBOR borrowing term. The interest rate on the Term Loan at June 30, 2020,
was 1.22%. The Term Loan requires quarterly amortization payments of 5% of the original principal amount starting in the fourth quarter of 2018. Voluntary
principal prepayments are permitted without premium or penalty and are applied to the schedule of required quarterly minimum payment obligations in reverse
order of respective maturities. As of June 30, 2020, the Company has prepaid $18.4 million on the Term Loan to date, including $5.3 million, $10.5 million and
$2.6 million in 2020, 2019 and 2018, respectively.

The Term Loan is fully secured up to the commitment amount by Municipal Bonds rated A-/A1 or better. These securities are held in a custody account and
pledged to Huntington Bank. As of June 30, 2020, the fair market value of these securities pledged was $54.6 million.

B. FHLB (Federal Home Loan Bank) Agreements

(1)

(2)

(3)

Nature of the FHLB Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has borrowed funds in the form
of revolving lines of credit based advance instruments. It is part of the Company's strategy to utilize these funds for general business purposes.

FHLB Capital Stock

a.  Aggregate Totals

1. Current Year to Date

1 2 3
Total General Protected Cell
2+3 Account Accounts
(@) Membership Stock — Class A $ 0|$ 0 |$ 0
(b) Membership Stock — Class B 4,798,128 4,798,128 0
(c) Activity Stock 7,646,272 7,646,272 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 12,444,400 |$ 12,444,400 |$ 0
()  Actual or estimated borrowing capacity as
determined by the insurer $ 245,286,150 XXX XXX
2. Prior Year-End
1 2 3
Total General Protected Cell
2+3 Account Accounts
(@) Membership Stock — Class A $ 0 |$ 0 1% 0
(b) Membership Stock — Class B 4,644,375 4,644,375 0
(c) Activity Stock 2,355,025 2,355,025 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 6,999,400 |$ 6,999,400 |$ 0
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 186,243,255 XXX XXX
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less | 1toLess Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to5 Years
1. Class A $ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0
2. ClassB $ 4,798,128 |$ 4,798,128 |$ 0 % 0 |$ 0 |$ 0
Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 256,124,530 |$ 237,945,167 |$ 163,000,000
2. Current Year to Date General Account
Total Collateral Pledged 256,124,530 237,945,167 163,000,000
3. Current Year to Date Protected Cell
Total Collateral Pledged 0 0 0
4. Prior Year-End Total General and Protected Cell
Total Collateral Pledged $ 192,743,346 |$ 189,498,009 |$ 77,000,000
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 262,137,132 |$ 243,263,605 |$ 165,000,000
2. Current Year to Date General Account
Total Collateral Pledged 262,137,132 243,263,605 165,000,000
3. Current Year to Date Protected Cell
Total Collateral Pledged 0 0 0
4. Prior Year-End Total General and Protected Cell
Total Collateral Pledged $ 199,122,518 |$ 195,572,681 |$ 86,000,000
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(4) Borrowing from FHLB

a.  Amount as of the Reporting Date

1. Current Year to Date

1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(a) Debt 163,000,000 0 163,000,000 XXX
(b) Funding Agreements 0 0 0 0
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) 163,000,000 0 163,000,000 0
2. Prior Year-End
1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(a) Debt 77,000,000 0 77,000,000 XXX
(b) Funding Agreements 0 0 0 0
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) 77,000,000 0 77,000,000 0
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Debt $ 165,000,000 |$ 0 |$ 165,000,000
2. Funding Agreements 0 0 0
3. Other 0 0 0
4.  Aggregate Total (Lines 1+2+3) $ 165,000,000 |$ 0 |$ 165,000,000

c.  FHLB - Prepayment Obligations

Does the Company have Prepayment Obligations under the

Following Arrangements (YES/NO)

1. Debt

NO

2. Funding Agreements

Not Applicable

3. Other

Not Applicable

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A

Defined Benefit Plan

The Company's parent, Ohio Farmers Insurance Company, sponsors a non-contributory defined benefit pension plan covering U. S. employees.

(1)  Change in Benefit Obligation - No significant changes

(2)  Change in Net Plan Assets — The postretirement plan net assets decreased from $29,035,189 at December 31, 2019 to $27,357,059 at June 30, 2020.
This $1.7 million decrease (5.8%) resulted from the economic impacts arising from the Coronavirus pandemic. The pension plan net assets increased
$66,934,920 from $473,586,497 at December 31, 2019 to $540,521,417 at June 30, 2020. The unfavorable market impact of the pandemic on the
pension plan net assets was mitigated by the $72.1 million employer contribution made by Ohio Farmers Insurance Company in the first quarter. The
timing of the market recovery is uncertain at this time.

(3)  Funded Status — No significant changes

(4)  Components of Net Periodic Benefit Cost

As of June 30, 2020 and June 30, 2019, there was accrued, in accordance with actuarially determined amounts with an offset to the pension cost accrual
for the incremental asset amortization, amounts representing the present value of future benefit obligations.

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
06/30/2020 06/30/2019 06/30/2020 06/30/2019 06/30/2020 06/30/2019
Service cost $ 10,332,722 |$ 8,211,646 |$ 403,008 |$ 369,869 |$ 0 |$ 0
Interest cost 11,678,506 12,338,682 767,608 907,571 0 0
Expected return on plan
assets (21,114,128) (16,308,322) (1,160,272) (1,030,479) 0 0
Transition asset or
obligation 0 0 0 0 0 0
Gains and losses 5,651,916 4,323,478 148,267 240,228 0 0
Prior service cost or
credit 306,005 537,208 193,787 193,788 0 0
Gain or loss recognized
due to a settlement
curtailment 0 0 0 0 0 0
Total net periodic
benefit cost $ 6,855,021 |$ 9,102,692 |$ 352,398 |$ 680,977 |$ 0 1% 0
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(5-10) No significant changes

(11) Ohio Farmers Insurance Company contributed $50.0 million to its pension plan in February 2020 and $22.1 million in March 2020. Ohio Farmers
Insurance Company does not expect to make any additional contributions during the remainder of fiscal year 2020.

(12-15)  No significant changes

(16) Significant Change in the Benefit Obligation or Plan Assets — See notes 12.A.2 and 12.C.

(17-18)  No significant changes

Investment Policies and Strategies - No significant changes

Fair Value of Plan Assets - The fair value of postretirement plan assets decreased from $29,258,293 at December 31, 2019 to $27,662,488 at June 30, 2020.
This $1.6 million decrease (5.5%) resulted from the economic impacts arising from the Coronavirus pandemic. The fair value of pension plan assets increased
$64,417,518 from $440,006,916 at December 31, 2019 to $504,424,434 at June 30, 2020. The unfavorable market impact of the pandemic on the pension plan
assets was mitigated by the $72.1 million employer contribution made by Ohio Farmers Insurance Company in the first quarter. The timing of the market
recovery is uncertain at this time.

Basis Used to Determine Expected Long-Term Rate-of-Return - No significant changes

Defined Contribution Plans - The total fair market value of the defined contribution plan assets decreased from $364,990,279 at December 31, 2019 to
$351,335,858 at June 30, 2020. This $13.7 million decrease (3.7%) resulted from the economic impacts arising from the Coronavirus pandemic. The timing of
the market recovery is uncertain at this time.

Multiemployer Plans - Not Applicable

Consolidated/Holding Company Plans - Not Applicable

Postemployment Benefits and Compensated Absences - No significant changes

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17) - No significant changes

Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

A

B.

Contingent Commitments - No significant changes

Assessments - No significant changes

Gain Contingencies - Not applicable

Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - No significant changes

Product Warranties - Not applicable

Joint and Several Liabilities - Not applicable

All Other Contingencies

Various lawsuits against the Company have arisen in the course of the Company’s business. Contingent liabilities arising from litigation, income taxes, and
other matters are not considered material in relation to the financial position of the Company. There are no contingent liabilities arising from litigation.

During 2020, the global economy experienced significant shock due to the COVID-19 pandemic. As a result, the Company’s Agent Balances and Uncollected
Premium are being impacted. The Company has delayed collections, offered extended payment plans, waived late fees and suspended policy cancellations to

afford its policyholders the ability to recover. The ultimate outcome and the timing of any recovery to the Agent Balances and Uncollected Premium is
uncertain at this time.

Note 15 — Leases

No significant changes

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Not applicable

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A

B.

C.

Transfers of Receivables Reported as Sales
The Company has not sold or transferred any receivables to any other parties.

Transfer and Servicing of Financial Assets - Not applicable

Wash Sales - Not applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

Not applicable
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Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable

Note 20 - Fair Value Measurements

A Fair Value Measurements
For assets that are measured and reported at fair value or net asset value (NAV) in the statement of financial position after initial recognition, the valuation
techniques and the inputs used to develop those measurements are as follows:
Level 1 - Values are unadjusted quoted prices for identical assets and liabilities in active markets accessible at the measurement date.
Level 2 - Inputs include quoted prices for similar assets or liabilities in active markets, quoted prices from those willing to trade in markets that are
not active, or other inputs that are observable or can be corroborated by market data for the term of the instrument. Such inputs include market
interest rates and volatilities, spreads and yield curves.
Level 3 - Certain inputs are unobservable (supported by little or no market activity) and significant to the fair value measurement. Unobservable
inputs reflect the Company’s best estimate of what hypothetical market participants would use to determine a transaction price for the asset or
liability at the reporting date.
The Company has no liabilities that are measured at fair value in the statement of financial position.
(1) Fair Value Measurements at Reporting Date
Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
CS - Industrial and Miscellaneous - Unaffiliated $ 302,844,668 |$ 0 |$ 0 |$ 0 |$ 302,844,668
CS - Mutual Funds $ 196,338,436 |$ 0 |$ 0 |$ 0 |$ 196,338,436
CE - Money Market Mutual Funds $ 0 1% 0 [$ 0 |$ 25680249 |$ 25,680,249
OIA - Joint Venture, Ptr or LLC, char. of Com Stks -
Unaffiliated $ 3,107,979 |$ 0 |$ 0 |$ 0 |$ 3,107,979
Total $ 502,291,083 |$ 0 |$ 0 |$ 25680,249 |$ 527,971,332
Liabilities at Fair Value
$ 08 0 |$ 0% 01$ 0
Total $ 0% 0 |$ 018 018 0

(2) At June 30, 2020, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 3.

(3) The Company’s policy for determining when transfers between levels is required is based upon change in the inputs used to determine fair value
measurement. If an input changes, the Company evaluates the new input(s) and makes the determination whether or not a transfer between levels is
appropriate. If an asset or liability is transferred between levels, it is the Company’s policy to record the transfer as of the beginning of the quarter in which
the transfer occurs. The Company held no assets or liabilities categorized as Level 1, 2 or 3 during the reporting period that were transferred into or out of
the level categorization held at January 1, 2020.

(4) As of June 30, 2020, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 2 or Level
3. Historically, fair values in the Level 2 category are provided by independent pricing services. Where independent pricing services provide fair values,
the Company has obtained an understanding of the methods, models and inputs used in pricing and has controls in place to validate that amounts
provided represent current fair values. Estimated fair values of investments categorized as Level 3 generally include inputs for which no readily
observable inputs are available and require management judgment.

(5) As of June 30, 2020, the Company had no holdings classified as either a derivative asset or liability.

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - Not required
C. Fair Value Level

The method(s) and significant assumptions used to estimate the fair value of financial instruments are as follows:

Investment Securities - Fair values for bonds are based on the values prescribed by an independent pricing service or from brokers. For bonds that are not
actively traded, estimated fair values are based on values of bonds of comparable yield and credit quality. The fair values for common stocks are based on
quoted market prices, where available, which are provided to the Company by an independent pricing service.

Cash equivalents - Cash equivalents include money market mutual funds, which are reported at net asset value (NAV) as a practical expedient. Such money
market mutual funds are separately identified in a NAV column. NAV is defined as the amount of net assets attributable to each share outstanding at the close
of the period.

Receivables for securities, Payable for securities and Borrowed money - The carrying amounts reported as admitted assets or liabilities for these financial
instruments approximate their fair values due to the short-term nature of these financial instruments. For long term borrowed funds, fair value is determined by
termination value.

Other Invested Assets - The estimated fair value of publicly traded limited partnerships is based on the values prescribed by an independent pricing service.

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $1,519,538,496 |$1,359,264,841 |$ 279,693,369 |$1,232,165,132 |§ 7,679,995 |$ 0|$ 0
Common stocks $ 499,183,104 |$ 499,183,104 |$ 499,183,104 |$ 01($ 0% 0 |$ 0
Cash equivalents $§ 25,680,249 |$ 25,680,249 |$ 0 |$ 0 1|$ 0 |$ 25680249 |$ 0
Other invested assets $ 3,107,979 |$ 3,107,979 [$ 3,107,979 |$ 01($ 01% 01$ 0
Receivables for securities $§ 1937599 |[§ 1,937,599 |$ 0 [$ 1,937,599 |$ 0% 0% 0
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Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Borrowed money $ 194,677,108 |$ 194,677,108 |$ 0 |$ 194,677,108 |$ 0% 0% 0
Payable for securities $ 5798050 |[$ 5,798,050 |$ 0 |$ 5,798,050 |$ 0 ($ 0|$ 0
D. Not Practicable to Estimate Fair Value - Not applicable
E. NAV Practical Expedient Investments

At June 30, 2020, the investments held by the Company which are being reported at net asset value (NAV) consist entirely of money market mutual funds.
There are no significant restrictions that apply in the liquidation of any of these investments. They are also not likely to be sold below NAV.

Note 21 — Other Items

A Unusual or Infrequent Items
Due to the COVID-19 pandemic, many personal auto customers were subject to “stay at home” or “shelter in place” orders which reduced the associated

insurance exposure. Therefore, the Company elected to provide relief to affected customers totaling $2.9 million in the second quarter of 2020. In accordance
with SSAP No. 65 — Property and Casualty Contracts, this amount is reported on the Statement of Income, line 17, “Dividends to policyholders’”.

B. Troubled Debt Restructuring Debtors - Not applicable

C. Other Disclosures - Not applicable

D. Business Interruption Insurance Recoveries - No significant changes

E. State Transferable and Non-Transferable Tax Credits - No significant changes

F. Subprime Mortgage Related Risk Exposure - No significant changes

G. Insurance-Linked Securities (ILS) Contracts - Not applicable

H. The Amount that Could be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or has Otherwise Obtained Rights to Control the

Policy - Not applicable
Note 22 — Events Subsequent

Subsequent events have been considered through July 15, 2020 for the statutory statements issued as of June 30, 2020. No events or transactions have occurred that
would give rise to a Type | or Type Il subsequent event.

Note 23 - Reinsurance

No significant changes

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2019 were $943.7 million. In calendar year 2020, $172.7 million has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $750.4 million. Therefore, there has been a $20.6 million favorable prior-year
development from December 31, 2019 to June 30, 2020. The favorable development is principally from decreases in the estimates of loss and loss adjustment expenses
for the following lines of business: Auto Physical Damage, Other Liability and Workers' Compensation. This change is generally the result of ongoing analysis of recent
loss development trends. Original estimates are increased or decreased, as additional information becomes known regarding individual claims. The estimates are not
affected by prior year loss development on retrospectively rated policies, as the Company does not write this type of policy.

Note 26 — Intercompany Pooling Arrangements

A.-F.  No significant changes

G. Affiliated balances due to and from the Company at 6/30/2020 and 12/31/2019 respectively were:
6/30/2020 12/31/2019

Ohio Farmers Insurance Company * $ 30,644,357 $ 0

Westfield Credit Corp. 77,057,980 59,500,000

Affliated Receivable $ 107,702,337 $ 59,500,000

Ohio Farmers Insurance Company * $ 0 $ 27,677,454

Affliated Payable $ 0 $ 27,677,454

*Ohio Farmers Insurance Company is included in the intercompany pooling arrangement

Note 27 — Structured Settlements
No significant changes
Note 28 — Health Care Receivables

Not applicable
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Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

Note 33 - Asbestos/Environmental Reserves
No significant changes

Note 34 - Subscriber Savings Accounts

Not applicable

Note 35 — Multiple Peril Crop Insurance

Not applicable

Note 36 - Financial Guaranty Insurance

Not applicable
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Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

Yes[ ] No[X]

Yes|

1 No[]

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Yes[X

1 Nof]

Yes[ ] No[X]

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[] NA[X]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/29/2019
By what department or departments?
Ohio
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[X] NoJ ]
If response to 8.1 is yes, please identify the name of the bank holding company.
Ohio Farmers Insurance Company
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Ohio Farmers Insurance Company Westfield Center, Ohio Yes No No No
Westfield Bancorp, Inc. Westfield Center, Ohio Yes No No No
Westfield Bank, FSB Westfield Center, Ohio No Yes No No
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nof ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
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Statement for June 30, 2020 of the VWestfield Insurance Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 30,644,357
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 13,798,355
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 0 0

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 0

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NAJ[]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
BNY Mellon One Wall Street, New York, NY 10286
Federal Home Loan Bank, Cincinnati P.0. Box 598, Cincinnati, OH 44201
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].

1
Name of Firm or Individual

2

Affiliation

George Wiswesser

Ronald Stephonic

Krishna Patel

Scott Richter

Richard Nash

Chris Giampietro

17.5097
manage more than 10% of the reporting entity's invested assets?

17.5098
management aggregate to more than 50% of the reporting entity's invested assets?

For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

Yes| ]

For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

Yes| ]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

Q07.1
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Statement for June 30, 2020 of the VWestfield Insurance Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1

Central Registration Depository
Number

2

Name of Firm or Individual

Legal Entity Identifier (LEI)

3

Registered With

5
Investment
Management
Agreement (IMA) Filed

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

20.

21.

By self-designating 5G| securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an

a.

b.
c.

FE or PL security is not available.

Issuer or obligor is current on all contracted interest and principal payments.

The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
The security was purchased prior to January 1, 2018.

a.
b.
c.

d.

The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is

shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:
The security was purchased prior to January 1, 2019.

a.
b.
c.

d.
e.

f.

The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
The security had a public credit raing(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1,2019.

The fund only or predominantly holds bonds in its portfolio.

The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned

by an NAIC CRP in its legal capacity as an NRSRO.

The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Q07.2
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Statement for June 30, 2020 of the VWestfield Insurance Company

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nof ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]
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Statement for June 30, 2020 of the VWestfield Insurance Company
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating|  Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
All Other Insurers
00000........... AA-1120156......... Lloyd's Syndicate NUMDEE 1688B.............ccovueurirereiireeesie st tes s sssssse s sessenes GBR.......... Authorized........ | ..oo...e. 0uvoeeeeee | e
00000........... AA-3191388......... VErmMEEr REINS LEG..........c.ovueieiiiveieciciccie ettt BMU.......... Unauthorized....| .......... Ouveeveeries e
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Statement for June 30, 2020 of the VWestfield Insurance Company

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvnvveininnine AL|..... [N ST 1,074,651 | oo 860,868 | ...ocovrvrrnrenee 1,450,142 | oo 170,631 | v 1,381,290 | .o 1,154,475
2. Alaska.....ooenenenenseee AK L | 3,275 | s 3,996 | o0 | 0 [ 416 | ... .....1,100
3. ANZONA..eneeseneee e AZ [ L | 11,320,595 | ..covvvrrenee. 12,711,758 | oo 4,713,215 | 8,107,863 | e 34,807,323 | ..o 28,129,708
4. Arkansas.........cieinins AR |...... Lo | e 969,737 | oo 734,004 171,759 | oo 165,499
5. California.. LCA ... Nucoo | e (0 OO 0 ...95,130
6. Colorado......cccccvuereereunerneens CO ... Lo | e 15,496,455 | ........cc...... 16,799,218 | .oovvoveeeeenn 1,773,339 | ... 8,811,453 | ... 25,823,201 | ... 25,778,184
7. ConnecticUt.........cocuvevverecrened CT| . Lo | v 480,883 | ..o 583,189 | o0 | 99,651 | 34,914 | 19,457
8. Delaware.......cccooovevrcnene. DE [ il | i 3,033,003 | .ooeovirieenes 3,291,537 | covvvvrene....883,898 | ... 1,936,967 | ..................8,578,555 | ..o 11,917,900
9. District of Columbia...............DC | ccocoe.Luves | voveriiniirncis 207,815 | oo 288,949 | ..o 2,625 | i 13,643 | 166,645 | 128,185
10, Florida......ccovneerenieincineins FL|...... Lo | e 63,810,380 | .ocvverene 66,813,983 | ..ocveveenes 41,149,153 | oo 49,601,220 | ..coovveenee 177,627,093 | .......c..c.. 190,052,804
11, GEOIGid. e GA ... Lo | v 22,372,100 | cocvvrrenee 23,141,968 | ...covvveenee 10,513,324 | ..covvvvvenee. 21,930,149 | oo 48,954,017 | .oovvvrenee. 56,595,509
12, Hawaii.....ooooovereerenrceenee Hif....... [N PR 1,850 | oo 1,950 | oo (0 (0] TR 995 | o 290
13, 1daho......cvvvcevvvnncrcenend D s L | 178,103 | oo 112,088 | oo 14,116 | o 1,79 | e 102,183 | oo 55,703
14, MliNOIS.....cvueereeeereeereeeiereeeene 28,489,983 | ..o 32,307,515 | oo 19,922,981 | ..covvvvenee. 22,331,508 | ..o 82,494,416 | ..coovvennn 86,202,563
15, Indiana........covvrevvevriniireiriis 18,938,901 | ..covvvveneene 20,752,609 | ..ocoovvrene 10,170,637 | .coovvvvrrenee. 16,133,789 | .o 32,265,080 | ..oooverrenns 41,175,192
16, 1OWa .o 11,880,810 | .covvvvrneneee 10,806,328 | ...cocovrenenees 3,850,301 | oo 5294126 | ..oovvrrenne. 12,819,352 | oo 15,762,847
17, Kansas......cocoevvnenenerinene e KS [ L | i 283,249 | ..o 309,324 | ..o (70720 K) | RN 57,851 | oo 864,283 | ..o 267,158
18, Kentucky......cooooveeereurrerneennanee 17,415,602 | ...ovonvnee. 18,481,854 | .......c..c.. 17,409,663 | ....cooovvenve. 10,092,684 | ................ 44.574,668 | ................ 49,377,740
19, Louisiana.........ccveerermemeneen LA | L | i 85,760 | .coovvvreerrrenes 143,996 | ..o (10,089) | ..o {01 IO 50,406 | ...ovorerrererininee 57,408
20.  Main€....ocovevvenrereerneneneennenee ME |l | e 252,309 | oo 198,256 | ovovvveeeeeieereieeineenas 0 | o0 | i 19,413 | 18,092
21.  Maryland.. .6,910,754 ..6,951,731 .3,796,880 .12,687,870
22.  Massachusetts........cccocoveeee MA | ool | e 502,389 | .coovvvererrerran 675,019 | oo 0 [ covreeeeereereeeeeend(145) | e 105,593 | 31,716
23. Michigan.......cocoenvenenenee ME| il | e 27,821,276 | cvvvveenes 31,234,294 | .......c...... 13,666,297 | ....ccovvenee. 16,036,481 61,937,325 | .o 67,501,433
24.  Minnesota.... ..17,244 957 17,417,809 | ... 7,451,262 | ... ..9,398,171 ...32,733,038 | ... .33,550,612
25, MiSSISSIPPI.....overeeereeeririneneee MS | il | e 385,108 | ..o 165,799 | oo 50,524 | ..o 111,924 | i 171,644 | oo 151,024
26, MiSSOUI....cevvrnrerrererrrsrennenee MO |l | e 571,030 | oo 504,012 | oo 550,383 | oovovrerrerrirenenns 148,192 | oo 1,527,014 | oo 1,759,528
27.  Montana........ccoeeeneeneerseeneeneens MT |....... [N PPN 7,905 | o 19,909 | oo K {0 A I 806 | ..o 82,175 | oo 51,414
28.  Nebraska.........cooorrrererrnreen. NE|....... I T 500,215 | vvovvrerererernns 424738 | oo 91,806 | vovooverrrreinnns 103,274 | oo 378,601 | oveeeerienes 434,205
29. Nevada......cocmmnensineeneens NV ... Lo | e 311,445 | .o 323,675 | .o 1115 | e 58,911 | oo 974,659 | ..ocvivreieiianes 321,942
30.  New Hampshire........cccovvurenne NH|....... [T SO 3161 | s 14,789 | oo (0 (0] IO 5,808 | oo 4,132
31, New Jersey....nveeneenens NJ | Lo | e 97,024 | ..o 115,485 | oo (0 (01 IO 10,735 | oo 5,632
32, New MexiCo.....coovwvrrermrerrenen. NM|....... [N ST 5,322,698 | ..cccovvrrrenne 5,093,189 | .covvvrererenne 1,487,280 | ..ovvvrvenee. 1,320,827 | oo 7,029,749 | .o 6,003,303
33, New YOrK..ooooevenreeencieene NY|....... Lo | e 312,637 | oo 2917514 | o 6,965 | .o (0] IO 47,343 | oo 61,371
34, North Carolina..........ccceceenen. NC|...... Lo | e 13,218,366 | ..coocvvnveneene 12,975,862 | ...ocvvveenen 6,908,924 | .....ccevovevne 5,538,541 | oo 17,200,345 | .....ccovenee. 21,884,527
35.  North Dakota.........cccccoeureernenee ND |...... Lo | e 184,630 | oo 140,894 | .ooviene 5116 | e 100 | oo 283121 | oo 246,552
36, ONI0...ccoreireiriecreeieeiecies OH ... L | s 109,167,728 | .....cvenve. 116,722,162 | c.ocvvvvne 46,298,058 | ......covcvne 58,192,018 | .....ccenve. 178,974,237 | ..o 173,831,913
37. Oklahoma........ccocovrurrenrernneenc OK | el | 039,238 | e 171,336 448,215 | oo 390,236
38, 0regon.....coceevenerneerernnene OR |l | 094,260 | e 132,479 | o0 [0 | 0 |
39.  Pennsylvania..........cccooeeneeee PA |l | i 61,442,165 | o 63,682,444 | ................36,186,376 | ................30,491,191 | ...............75,962,366 | ................
40. ....31,561
41. 7,454,570
42. 47,122 218,843
43 . .24,460,068 12,558,518 ...38,446,124
44, TeXaS....cmmmeenerrernenerieennnen I [l | 9,198,817 | i 5,143,370 | .cocoovvvireee 150,004 | o 1,273,383
45, Utah..oeneneennl UT Ll | 00 297,857 | e 264,732 | oo 18,041 | 296,333
46. Vermont...
A7, Virginia....coceeeeereeseereeseeneneene
48.  Washington.........cooeevevveee e WA | L | i 120,699 | o 129,690 | oo {0 0
49, West Virginia........coccovrvreeee WV [l | 030,656,312 | o 30,663,083 | ..ccvovrrenes 11,789,328 | .ovvveereneen 14,629,519
50.  Wisconsin.........coeneeeeeneneeece WH el | v 4,357,688 | e 4127,246 | ..o 1,617,250 | oo 2,036,724
51, WYOMING....ooovveerrerrereerneennene
52.  American Samoa..............c.....
X S CTVT: Ty | IO
54.  Puerto RiCO......coovirirniniine
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0T | . XXX | cooveevevecenisrieiiisneene0 | e [0 PR 0
59.  TotalS....ooverrererererrirereierirnieenns 544,789,251 279,920,712
DETAILS OF WRITE-INS
580071, oo XXX [ (0 O (0 (0 [0 OO (0 O 0
58002, ..o [0, GO I (0 O (0 OO (0 OO [0 S (0 0
58003. .o XXX [ e (0 O (0 O (0 O (0 O (0 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | covereerverresieririreiennns [0 U [0 (0 I R (0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 I [0 I {0 P 0 ] e {01 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 50 R - Registered - Non-domiciled RRGs........ 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrer...............veveeeereeernerinenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 7

D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write

surplus lines in the state of domicile
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Statement for June 30, 2020 of the WWestfield Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

24104

OH

Ohio Farmers Insurance Company *

34-0438190

Westfield Insurance Company *
24112
34-6516838
OH

Westfield Champion Insurance Company *
16447
32-0569613
OH

Westfield National Insurance Company *

34-1022544
OH

Westfield Premier Insurance Company *
6450
83-0887963
OH

American Select Insurance Company *
19992
31-6016426
OH

Westfield Superior Insurance Company *
16449
83-0871392
OH

Old Guard Insurance Company *
17558
23-0929640
OH

Westfield Marketing LLC
27-1229534

Westfield Bancorp, Inc.
77-0633192

34-1861077

Westfield Services, Inc.

150 South Road, LLC
46-2569087

1848 Ventures, LLC
35-2614052

Westfield Touchstone Insurance Company *
16448
36-4900986
OH

Westfield Management Company
34-1788314

R

Westfield Bank, FSB
34-1940362

Westfield Mortgage Company, LLC
20-0361702

COIN Financial, Inc.
27-2415287

Westfield Asset Management, LLC
46-4010767

* These companies are members of the following pooling

WMC Properties, LLC

Westfield Credit Corp.
34-1962005

arrangement beginning 12/25/2018: 22-3981501
Ohio Farmers Insurance Company 19.0%
Westfield Insurance Company 54.0%
Westfield National Insurance Company 13.0% Westfield Securities, LLC
American Select Insurance Company 5.0% 45-4485129
Old Guard Insurance Company 9.0%
Westfield Champion Insurance Company 0.0%
Westfield Premier Insurance Company 0.0%
Westfield Superior Insurance Company 0.0%

Westfield Touchstone Insurance Company 0.0%
Total 100%



Statement for June 30, 2020 of the WWestfield Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

[439)

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
hcnz(li:}bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0228 | OFIC & Affiliates 24104... | 34-0438190.. Ohio Farmers Insurance Company.................... NA s NA. oo s 0.000 [NA ..ot ssesees | eees N
0228 | OFIC & Affiliates.... .124112... | 34-6516838.. Westfield Insurance Company.... . | Ohio Farmers Insurance Company... . | Ownership. ...100.000 |Ohio Farmers Insurance Company........c.cco.ee | veeue N.....
0228 | OFIC & Affiliates 24120... | 34-1022544.. Westfield National Insurance Company............. Ohio Farmers Insurance Company Ownership......... ....100.000 |Ohio Farmers Insurance Company..........c.ccces | eene N
0228 | OFIC & Affiliates 19992... | 31-6016426.. American Select Insurance Company................ Ohio Farmers Insurance Company Ownership......... ....100.000 |Ohio Farmers Insurance Company.........ccccoee. | cevene N....... [
0228 | OFIC & Affiliates 17558... | 23-0929640.. Old Guard Insurance Company..........c.ccceueuevnne Ohio Farmers Insurance Company Ownership......... ....100.000 |Ohio Farmers Insurance Company...........ccceee. | vevee N...... [0 R
0228 | OFIC & Affiliates..........ccocenene. 16447... | 32-0569613.. Westfield Champion Insurance Company.......... Ohio Farmers Insurance Company................. Ownership......... ....100.000 | Ohio Farmers Insurance Company........cccceee. | cevens N...cooe [
0228 | OFIC & Affiliates 16450... | 83-0887963.. Westfield Premier Insurance Company.............. Ohio Farmers Insurance Company Ownership......... ....100.000 |Ohio Farmers Insurance Company..........c.ccccee | eene N [
0228 | OFIC & Affiliates 16449... | 83-0871392.. Westfield Superior Insurance Company............. Ohio Farmers Insurance Company Ownership......... ....100.000 |Ohio Farmers Insurance Company..........cccceee. | cevees N....... [
0228 | OFIC & Affiliates..................... 16448... | 36-4900986.. Westfield Touchstone Insurance Company........ Ohio Farmers Insurance Company.................. Ownership......... ....100.000 |Ohio Farmers Insurance Company...........cccoc.. | e N...... [0 R
0urvees [ e [ 34-1788314.. Westfield Management Company...................... Ohio Farmers Insurance Company Ownership......... ....100.000 |Ohio Farmers Insurance Company.............cc... | ... N.oooa. [0S
0uvvies et [0S 22-3981501.. WMC Properties, LLC.........cccooovveereviiericrnnns OH............ NIA.............. Westfield Management Company Ownership......... ....100.000 |Ohio Farmers Insurance Company..........c.cccce. | .. N...... [0 R
O OO [ 27-1229534.. Westfield Marketing LLC..........cocoveveurrerninieneenns OH............ NIA. e Ohio Farmers Insurance Company.................. Ownership......... ....100.000 |Ohio Farmers Insurance Company..........cccceee. | cevees N...oo. [
0uvvees et (O 34-1861077.. Westfield Services, INC......c.cccvvvecveveieeiicenenens OH............ NIA............. Westfield Marketing LLC Ownership......... ....100.000 |Ohio Farmers Insurance Company...........cccecs | vvee N...... [0 RS
0urvene [ e [ 77-0633192.. w0 |0 Westfield Bancorp, INC.........c.ccoeveverercrririicnnes OH............ NIA.....ccooon. Ohio Farmers Insurance Company Ownership......... ....100.000 |Ohio Farmers Insurance Company..........c.cccce. | cevue. Yoo [
0ueveee et [ R 34-1962005.. | ..cvverecee. (0 ] [0 Westfield Credit COrp.......couerererereriesieereinenns OH............ NIA.....ccooon.. Westfield Bancorp, INC.........c.cccvvvevervevererennne. Ownership......... ....100.000 |Ohio Farmers Insurance Company..........c..cc.e. | .. N.oooa. [ R
0uevees [ e [ 46-4010767.. | vovvereeeeen0 | 0 e Westfield Asset Management, LLC.................... OH............ NIA.....ccoon. Westfield Bancorp, INC...........ccoovveververeierennn. Ownership......... ....100.000 |Ohio Farmers Insurance Company.............cc... | ... N..ooa. [0S
0ueveee e [ R 34-1940362.. Westfield Bank, FSB...........ccocovvevvcererecreennans OH............ NIA.....cooon.. Westfield Bancorp, INC.........c.cccvvvvverveveeerennn. Ownership......... ....100.000 |Ohio Farmers Insurance Company..........c..cce. | oo N.oooa. [
0..... 20-0361702.. Westfield Mortgage Company, LLC................... OH............ NIA....ccoon. Westfield Bank, FSB..........ccccocovieevireieiennn. Ownership......... ....100.000 |Ohio Farmers Insurance Company............cccce. | .. N [0S
0. 27-2415287 .. COIN Financial, Inc..... . | Westfield Bank, FSB..................... ... | Ownership. ...100.000 |Ohio Farmers Insurance Company..........cc.ce.. | cveee. N.....
0..... 45-4485129.. Westfield Securities, LLC Ohio Farmers Insurance Company.................. Ownership......... ....100.000 |Ohio Farmers Insurance Company.............ccce. | . N
0uvvees e [0S 46-2569087.. 150 South Road, LLC........ccocevereereccrieeinae Ohio Farmers Insurance Company Ownership......... ....100.000 |Ohio Farmers Insurance Company.
0..... 35-2614052.. 1848 Ventures, LLC.... . | Ohio Farmers Insurance Company... . | Ownership. ....100.000 |Ohio Farmers Insurance Company.
Aster Explanation

| 1 | No Entity(ies) or Person(s) has control of Ohio Farmers Insurance Company




Statement for June 30, 2020 of the VWestfield Insurance Company

PART 1 - LOSS EXPERIENCE

Current Year to Date

4

Lines of Business

Direct Premiums
Earned

1 2

Direct Losses
Incurred

3
Direct

Loss Percentage

Prior Year to Date
Direct Loss
Percentage

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....
. Medical professional liability - occurrence....
. Medical professional liability - claims-made. o
12, EARQUAKE.......co. vttt
13. Group accident and health..............ccceveveeericveereice e
14. Credit accident and health....

15. Other accident and health
16. Workers' COMPENSALION...........ccovevivirereiieieiseeie e
Other liability-0CCUITENCE..........cvvuiveiiecreieeeeseee e
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made..............cccceeiviereniceieieesee s
19.2 Private passenger auto liability
19.4 Commercial auto liability......

—
SOWOOUTAWN

- WAITANEY ..ot
. Reinsurance-nonproportional assumed property.

.21,259,674
12,730,824
47,536,771

..23 189,284

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).........ccccovvrervrirrrerererenns

PART 2 - DIRECT PREMIUMS WRITTEN

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1.

2. Allied lines....
3. Farmowners multiple peri
4. Homeowners multiple peril...
5. Commercial MUILIPIE PETIL........cc it nees
6. MOMQgAGgE GUAANTY.......eeceecercieciciee ettt
8. Ocean marine
9. Inland marine........
10. FINANCIAl QUATANTY.......cvoiecircerececteie ittt
Medical professional liability - OCCUITENCE...........c.vererieiieieneireieeeeseee et eeees
Medical professional liability - claims made..
12. Earthquake.........ccoeovevvevererccrciecienns
13. Group accident and health
14. Credit accident and health....
15. Other accident and health....
16. Workers' compensation....
Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-OCCUITENCE. .........cuveireeririeersee s
Products liability-Claims Made...........covuirirririenese s
19.2 Private passenger auto liability
19.4 Commercial auto liability......
21. Auto PhySICal AMAGE. ..ottt
B o= 0T OO

. International..
L Warmanty.......ooeveneneneescse e

31. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of DUSINESS.........cccverrrnrieninrnse e
e TORAIS .ot

.................................... 3,824,771

...8,397,883
.30,439,473

10,661,981
38,562,997
23,653,385

...... 269,010
13,239,685
....32,564
...1,523,071

.................................... 7,267,325

.16,965,653
59,131,699

20,276,003
79,761,864
.................................. 47,440,239

...... 535,894
25,622,249
....58,933
...3,025,331

.................................... 7,361,949

20,589,956
59,477,500

22,976,095
85,253,298
53,881,929

...... 608,242
23,478,814
....65,979
..2,742,941

. Sum. of remaining write-ins for Line 34 from overflow page....

. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens
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Statement for June 30, 2020 of the WWestfield Insurance Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Prior.cooe. | o, 160,277 | e 213,788 | oo, 374,065 | .o 46,711 | oo 2,622 | oo 49,333 | s 114,077 [ s 3,740 | oo 189,716 | oo 307,533 | .o 511 [ (17,710) | oo (17,199)
2. 2018 s [ s 90,341 | oo 123179 | oo 213,520 | .o 33,304 | .o 1,693 | oo 34,997 | o 67,735 | oo 3,257 | oo 105,423 | oo 176,415 | oo 10,698 | ..o (12,806) | ..ooveoeernrinrinnes (2,108)
3. Subtotals
2018 + PriOr..c.oe. | o 250,618 | .o 336,967 | ..o 587,585 | .oivviinriniiines 80,015 | .o 4315 | s 84,330 | oo 181,812 [ oo 6,997 | i 295,139 | i 483,948 | ..o 11,209 [ (30,516) | cvoovenrencrennene (19,307)
4. 2019 s e 119,332 | oo 236,733 | oo 356,065 | ..o 66,673 | oo 20,748 | oo 88,421 | .o 78,594 | oo 17,403 | oo 170,431 | oo 266,428 | ..o 25,935 | .o (27,151) oo (1,216)
5. Subtotals
2019 4 PriOr..ccoe. | o 369,950 | ..o 573,700 | oo, 943,650 | ..cvvcriicriinines 146,688 | ..o 26,063 | .o 172,751 | oo 260,406 | ..o 24,400 | oo 465,570 | .o 750,376 | .ovevceniiniinees 37144 | (57,867) | cvoovvercrecrencnene (20,523)
6. 2020......coiirrnns [ ) .9, SRR RO )., SO PO ) .9, SO PO D, SO [N 134,463 | .o 134,463 ... D0, ST [ 57,990 | i 144,657 | oo 202,647 | ..o ) .0, SR [ 0,0, SO PR XXX
7. Totals. ..o | o 369,950 | ..ooovrrrrrirnn. 573,700 | .ovvvrvrrririrne. 943,650 | ...cvocvercrirenenes 146,688 | .....ocovvvrvvenne 160,526 | ...ovveerirnnes 307,214 | oo 260,406 | ..cooovverricrinen. 82,390 | oo 610,227 | oo 953,023 | ....ccooovrrrrinne 37144 | .o (CYACL T4 ) p— (20,523)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..ccoovveevnnaee 1,284,680
P 10.0%[ 2. v (10.1)%] 3. oo (2.2)%

Col. 13, Line 7

Line 8

en(1.6)%




Statement for June 30, 2020 of the VWestfield Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
3. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES

Explanation:
1. The data for this supplement is not required to be filed.

2 The data for this supplement is not required to be filed.
3 The data for this supplement is not required to be filed.

4.

Bar Code:

* 2 4112202049 0000O0O0 2 =
* 2 41122 0204550000 2 =
* 2 41122 0203650000 2 =

Q15



Statement for June 30, 2020 of the WWestfield Insurance Company
Overflow Page for Write-Ins

NONE

Q16



Statement for June 30, 2020 of the VWestfield Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cvcveveeeeeeieiseeeitese ettt es s bes s ssssans | sevestsssesssssssssssssesssssses st astes e sasbnes 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIEION. .........c..eveereririeerenrireesreeeeereeee e el o4 B
2.2 Additional investment made after acquiSItion.............ccccevervcueiiiciirinnn. NN ................
3. Current year change in eNCUMDIANCES...........cccocvevereererreereiiesrieseeseresessee e e B 8 B e
4. Total gain (I0SS) ON QISPOSAIS..........cvuiviviieiiriieie ettt bbbttt bs st neas
5. Deduct amounts received ON QISPOSAIS..........ccc.cvcveieiriieiieiicie ettt bbbt s bbb s s b s s s nas
6. Total foreign exchange change in book/adjusted Carrying ValUE............ccccuvueieicieeiniciciseiese e
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreCiation.............ceeeeeeeeeeneereueessensesseseseseseineieenn
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
10. Deduct total nonadmitted @amounts...........ccccceeereererenceneereirnennes
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........ccevuruiiiierriireiesesesesrsiesssssssssesssssssesessesssssssssnenns
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOF YEAI.........cc.vureririrnrereirrieireieeseeneines | sereeseeeseeeessseseseessssessssesessessessesen [0 U 0
2. Cost of acquired:
2.1 Actual COSt at tiME OF ACGUISIION. .........cvueererireieeiecieiee ittt bbb b st essenbnes | Sbseesesbaessesesbesb e b st ensan b s ses st e 0 [ o 0
2.2 Additional investment made after @CQUISIHION. ...........c.ceriiieiiceece ettt bbb st sssebens | ebesesssesesstesessssesebs st es s e s b nsebena 0 | oo 0
3. Capitalized deferred interest and Other...........covvrrererinrnrrninrnereeeeseeneenn e | e 0 [ oo 0
4, AcCrual Of ISCOUNL........eveeiieeireicisrie e N VR B 0 [ o 0
5. Unrealized valuation increase (decrease).........c.ccevrenenerrrernenerrernencncrere o N - I N Do | o 0 [ oo 0
6. Total gain (I0SS) ON QISPOSAIS.......c.cveiriuiiiieieisiieieietseie ettt s sttt b bbb s st en s s s e tensess | absesnsessessesanteseb st ensesse e s st es et nnta 0 [ o 0
7. Deduct amounts reCEIVEA ON QISPOSAIS..........uuuureriurerrereireieireieiseseeeseesssee sttt ses et ses ettt s s teesesse s nssessesnnts | seseenessssesnessstessesssesssesseessassessesnso 0 | oo 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES.........cccuiriiieieirieesee e | e 0 [ o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INEETESt..........covvverurirrerrirrniernens | et 0 [ o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........c.vurvreiiiriieieieeie e sses | sbsessssessesssssstesssssssessessessnsansesssaneas 0 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceroorrreireisinnsrississsnissesessnesneseens (0 0
12, TOtal VAIUGHON GIOWANCE. ........cuveeiiiiieicicieie ettt s st s bbb s st s s st n s s b senses | ebsesstesses st sntessab et en s st snsantensntanta 0 | oot 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...uuveurirereiiecieieieiiesissie sttt ss st ssases st ss st s st ss st ensnssens | essossissssssossonsanssssessansnsssssansnsanens 0 | oo s 0
14, Deduct total NONAAMItEEA BMOUNTS.........cccviiiieiieiciie ettt b e s bbb st s s sn s s st et | ebsessssessessssastes et st ensen et snsantensntanta 0 | o 0
15. Statement value at end of current period (Ling 13 MINUS LINE 14).......u i ssessesssssssssssesessnssssssssessesssssssssessssssnes | essessssssssssssenssssssssessanssssssssessensssens 0 | s 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIO YEAI..........c.cvcveveieieeciee sttt sss s s s s ssssssesanss | evessssesssssssssssssssssanees 371,789,752 | oo, 299,770,229
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION.............cueviiireiicicsce sttt ae s s bt ensssens | oebebessssesesssesesssnsessnsetenas 3,860,275 | oo 27,880,086
2.2 Additional investment made after aCUISIION............c.ccueieiiiiciccse ettt ssenns | sbessesssesses s s es e 42,296,076 | ...coovveereereeeeeceennn 77,801,997
3. Capitalized deferred iINtEreSt AN OLNE...........cc.cciiiuiiiceeice et b bbb s s sens | sbebsssesesssesessssesesss e s b s sssbesessnaesanand 0 | oo 0
4. ACCTUAL OF QISCOUNL.......cooveiiiiteieeicicie ettt ettt s b s bbb s bbb bbb s ss et besse s st entens | 4aebsssessessssssesses st entes e s s b es s s snsns 0 [ oo 0
5. Unrealized valuation increase (decrease). (7,578,479)| .. 11,619,666
6. Total gain (I0SS) ON GISPOSAIS.........cccviveieiicrciiie ettt ettt bbb bbbt s b b en s s ssnns | sbessessessssessesessassessesnsaneas 3,637,444 | oo 11,386,187
7. Deduct amounts received on disposals............. 19,075,289 52,934,461
8. Deduct amortization of premium and AEPIrECIAtION.............c.cveieieeiiieieeicieeie ettt ettt ssaesaens | sbsessssessessssestes s b s es s es e se s senaa 0 [ oo 0
9. Total foreign exchange change in book/adjusted carrying value... 0 R 0 [ o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ............euverurerrirerireireirerseeseeseee s sesseesesessessssessenens | sesessssssssssasssssssssssssssssssssens 507,382 | oo 3,733,952
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10)........cccccererrinierinienessisneeesenens | coreessissesiessssesesessssens 394,422,397 | ..oovvreeereennen 371,789,752
12.  Deduct total NONAAMItEEA AMOUNES............c.iiiviiieicicie ettt b bbb s se s st ssesents | ebsesssssssessssstesebsbessessstsnssssensnsneas 0 | s 0
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....cceiieiiiiiiisieiissieieississenssssssesssssssssssssesssssssesssssssesess | sssessssassesessssesassessssans 394,422,397 | oo 371,789,752
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAI..........ccvvevevcveiecieieseieeeeresee s sesssseens | evevessssessesssseseeseenas 1,981,272,147 | oo 2,013,912,679
2. Cost of bonds and StOCKS ACQUITEH.........ccvuiiiiiieiicieieiee ettt es b ensessesans | saebsessssassesssantessesntenas 17,121,139 | o, 119,759,364
3. ACCTUAN OF QISCOUNL.........ovecvicesetcteie ettt ettt bbb st s st bes s s st s s bsssssesansnns | sbessessssessessssassessssessensesessas 214,100 | oo 355,527
4. Unrealized valuation INCIEASE (ECTEASE).........cucvriviviiieieieieie sttt bbbttt b s sse st snsessens | avsebssssssessessssastesesansenas (47,633,816) | ...cvovverrercrrrrrieiiisiiennns 52,777,969
5. Total gain (I0SS) ON GISPOSAIS.........evuurerereirriririseieitssisis st ss s sss st stess sttt s s st nssens | fesssssnssessassanssnssnstensanens 13,153,786 | oo 62,202,507
6. Deduct consideration for bonds and StockS diSPOSEA OF..........c.cueieiiiiiiciiiiiecse ettt sstns | sressessssess et benes 193,213,081 | oveveeeieeeeieie 250,144,301
7. Deduct amortization Of PrEMIUM.........c.c.eveicveieieees ettt sttt es s ss s s s st st ssessesanaes | sbessesssssssessesssssssessssnsanees TI3T947 | o 16,747,678
8. Total foreign exchange change in book/adjusted CATYING VAIUE............c.oiuveeiiveiieicieceie et | sbsessssessessssesses s b es e ssss s s ssnee 0 [ oo 0
9. Deduct current year's other-than-temporary impairment reCOGNIZEM.............cccvieviiiiiieriec s | cvevesseres s st es s s s 4,728,383 | .o 843,920
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fE€S..........c.vuveriiiciiiiieins | cvreiisieisssses st 0 | s 0
11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9+10)..........cccevvrrrriirerrireiesieieesessieesens | cveressissesissessssssnses 1,858,447,945 | ..o, 1,981,272,147
12.  Deduct total NONAAMItEEA AMOUNES...........cuiiiieiieiciie ettt bbb s s s s s s s s et | ebsessssesses st asteseb et ensessetsnaansensnsnta 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).........cccccouiiiiiiiieiiicsiiceieiisceessssiessseaesssssesesssessssssesenses | sresseressssssesssssesessnns 1,858,447,945 | ......coovvvevierica 1,981,272,147




Statement for June 30, 2020 of the WWestfield Insurance Company
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvvevereeerrnerereesseriseesssesesseseeseseessseessssenssesssssssessessssssssesssens | sessssssnesssasesnes 1,282,899,354 | ....ovvvercrirrrrininns 46,563,011 | oo 68,242,997 | ..o (3,524,375) | c.oovvererirccins 1,282,899,354 | .....ocovvvrvrrinns 1,257,694,993 [ ...ooovvomcereerieeineeieeeineeiennens | eeeressseeneenees 1,378,891,172
NAIC 2 (8)-vevevereeererireeiieriseeseene s ses s sssensnes | sesssnesssssesssessssnesenns 75,228,172 (186,632) | ..oovvvvrerrrrirriinns 75,228,172 | oo 90,790,780 [ ..vvuuvererermrireriierirennienesennes | eerireeeenenesseseesesens 40,129,939
NAIC 3 (8)-vvvvvermeeraerireesiesisesises e ess sttt | reseseeseses sttt O O 0 e LU R O RN LU R 0 [t [ et 0
NAIC 4 (8)-veevverecererieeriesiseesieses st es sttt | oeseseese sttt O O O OO LU R O RN LU R 0 [ | e 0
NAIC 5 (8)-vvvvrvereerrerireesieriseessenisessesssseseesessess s essssssssesssscnssns | sesssnesssssssssessssnessnns 10,842,810 | ..oooovverrecrierrieriis 12,516 | covvoreerieceeeceins 76,258 | ...ooovercvierieriienrieerienens (U R 10,842,810 | ..oovvercercriciiis 10,779,068 | ....cvvovverrrrirrerenrieneseerieeesnes | oeeriesesesinesenenens 11,058,938
NAIC B (8)-vvvvvereeerarereesiseriseseesesseeseeesee s sess s eneses | renes s st 0 | s 0 ! 0 | s 0 s 0 | 0 | | e 0
2(3,711,007) | . 1,368,970,336 | i 1,359,264,841 |0 | 1,430,080,049
NAIC Tttt | enesee st LU R O OO LU RN O RO LU RN 0 [ | e 0
NAIC 2.ttt enees | enes st LU RO O RN LU RN O RO LU RN 0 [ | e 0
10, NAIC 3ottt ness | enes sttt LU SRR O OO LU RN O RN LU RN 0 [ | e 0
1.
12, INAIC Bu. bbb | seeb et [OOSR (O OO L0 O 0 [ (0 RN 0 [ ot | e 0
13, INAIC B | steb et 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ | e 0
14, Total Preferred SIOCK..........coviiuriereiiniireicieiseieieresssiseiesessessienenes | crississiiensssne e snessesenesssa 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred SOCK........uurimimiminniinsisissrissnsssrsssnsssnsnes | coneesseesseesnessees 1,368,970,336 | ...ovvvvinrinniniies 65,324,767 | ..o 71,319,255 | oo (3,711,007) | ceoovvrvrvrriiiis 1,368,970,336 | .oovvrerircriinines 1,359,264,841 | ...ooivoirirircrscini s (O I 1,430,080,049

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1S............ 0; NAIC2S.... 0; NAIC3S.... 0; NAIC4S..... 0; NAIC5S..... 0; NAIC6S....... 0.




Statement for June 30, 2020 of the VWestfield Insurance Company

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI03, QSI04, QSI05, QS106, QSI07
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SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvuvuririerrireiecesseieissise s sssssssnts | sessessessssssssessssssssessasssssnssessens 4437482 | .o 11,757,344
2. Cost of cash eQUIVAIENS GCQUITED............c.cviveieieeiiec ettt ettt sttt s s s s ssstensess | rsssessessssssesssssssesssssssessaneenes 36,467,171 | oo 36,613,993
3. ACCIUAL OF BISCOUNL......cvveeiereiisii ittt | oresises s s n e 0 [ oo 0
4. Unrealized valuation INCIEASE (HECIEASE).........c.evieereeiciieesieieisete et s st stes st s s s ssssssaesans | essessssessesssssssssssssssssassesessesses s sansessnsansned 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cuevervrcrieeserieiess ettt st es st es e sss s s st esses s tessessesessssssssnsssansns | essessssssssssssssassessssessesssenssssesessansessnsanean 0 | ot 0
6. Deduct consideration received 0N ISPOSAIS............coucveueiireiicieice ettt b st benses | seebebessesesss e bbbt bens 15,224,404 | ..o 43,933,855
7. Deduct amortization Of PIEMIUM...........c.cueiiiieiicesece ettt bbb eae bbbt bsaebenss | sibsebebsssesesssissebes et et s es st e s bbb sn et bnsebens 0 [ oo 0
8. Total foreign exchange change in book/ adjusted CarMYiNG VAIUE............cccueviieiicrceeeieeesee et | oevebesssssse st b b ans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.........c.curviviireiieieiieereee e esieeisrieies | ceeeteteseietss e bes e tes st sessete s s b benasaens 0 | e e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccouvierriireiiinsieieies | e 25,680,249 | ..o 4,437,482
11. Deduct total NONadmItted @MOUNTS...........cc..iiiiiiiiii bbbt | ste bttt 0 ] e 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cviuiiiieiiiiiieieiisissiesieseississiessssssessesssssssens | oersssessesssssssessssssssssassesssssssasses 25,680,249 | .o 4,437,482

Qslos
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Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for June 30, 2020 of the WWestfield Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|Homestead Capital USA Farmland Fund | LP...... . DE.... | Direct 06/22/2015.... | .... 0 [ 69,970 0 [ oo 41,469 2.861
000000 00 0|Homestead Capital USA Farmland Fund Il LP... . DE.... | Direct 09/12/2016.... | .... 0 e 352,526 (V] [ 1,098,312 | oo 1.244
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............ccccoooiiniiiiiiniiniiiniiins o 0 [ 422,496 (L 1,139,781 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0|New York Life Investment Management Mezzanine Partners Il LP....... DE.... | Direct 07/17/2007..... | .coerrenvnd 0 0 6,055 {1 IO 2,164,680
000000 00 O0|Northstar Mezzanine Partners V LP DE.... | Direct 11/28/2007..... | .... 0 [ 77,654 0 768,500
000000 00 OGS Mezzanine Partners V LP. DE.... | Direct.... 11/30/2007.... 0 588 (/1 IO 3,755,815
000000 00 O|Cyprium Investors IV LP DE.... | Direct 06/16/2014.... | .... 0 5,390 0 788,239
000000 00 O|AEA Mezzaning FUNd 1 LP..........ccoeiumririiniireiieeisecsseeissiesssesises s ssissssssseees DE.... | Direct 06/20/2014.... | .... (V) 16,675 0 462,167
000000 00 0|Dyalll US Investors LP DE.... | Direct 12/29/2014.... 0 211,000 0 2,340,097
000000 00 0|NB Private Debt ASP Fund LP...........ccccocevvviiunc DE.... | Direct 02/25/2015.... | .... 0].. 8,588 (V1 2,085,000
000000 00 O|Pinnacle IVLP......cccovrmerrererncernneinniis DE.... | Direct 05/27/2015.... | covovvvereend0 | v (V1 T 1,687,283 (V1 2,291,738
000000 00 0O|NB Private Debt Fund Il LP DE.... | Direct 10/30/2015.... 0 22,104 0 1,799,334
000000 00 0O|Newstone Capital Partners Il LP. DE.... | Direct 11/09/2016.... |.... (V] I 35,566 (V1 1,120,078
000000 00 0|Dyallll US Investors LP DE.... | Direct 11/04/2016.... |.... (V] I 619,701 (V1 6,313,380
000000 00 O|AEA Middle Market Debt Fund Il LP DE.... | Direct 12/14/2016.... 0 93,780 0 987,890
000000 00 0| Carlyle Distressed Opportunities IV ASP Fund DE.... | Direct 02/09/2017..... | .... (V] I 136,000 (V1 6,589,000
000000 00 0|GCG INVESOrS IV LP......ouurirrirrireiiinnierierieresseissiiesiens DE.... | Direct 03/14/2017.... | .... (V] I 801,818 (V1 2,206,856
000000 00 O|MPE Partners Il LP... DE.... | Direct 03/30/2017.... 0 461,581 0 ......1,909,075
000000 00 0|PA Direct Credit Opportunities FUNG [I LP...........cccoovurivirinminineirereeiseieiens DE.... | Direct 05/15/2017.... | covveverern0 | o) (V1 I 2,005,294 (V1 2,095,283
000000 00 0|Yukon Capital PAners Il LP............covueerrerireieesrenesesieseseesesssssssessesssesssseeens DE.... | Direct 07/18/2017.... | .... 0 2,001,701 (V1 3,050,648
000000 00 0|Bison Capital Partners V LP. DE.... | Direct 09/18/2017.... | ... 0| 0 (59,362) () IO 2,323,222
000000 00 0|GoldPoint Partners Co-Investment VI LP.........cccccoceeeneirnerenneinennenns DE.... | Direct 02/26/2018.... | ccoovvreracns 0 (V] I 374,119 (V1 I 5,582,441
000000 00 O|Rembrandt Partners IV, L.P. DE.... | Direct 03/02/2018.... |.... 0. 212,500 {1 I 1,007,500
000000 00 O|Pinnacle VLP.......ccccorernreneeerisernennenns DE.... | Direct 05/24/2018.... | .... L0 | s (V1 2,812,500 (V1 3,928,125
000000 00 0| Ridge VENIUIES IV LP......o.cvrieiicireriiceenieisesssise e DE.... | Direct 07/27/2018.... | .oooeeved 0 0. 140,000 (1 5,005,000
000000 00 0] Vestigo Ventures Fund 1, LP.........ccooceuerenerrnerineenennns DE.... | Direct 07/19/2018.... | .... (V] I 500,000 (V1 1,250,000
000000 00 O|AEAMEZZANINE IV LP.......oeceivieeieieeceeeeee ettt DE.... | Direct 07/31/2018.... | cvvveeecel0 | e () IO 1,293,575 () IO 8,797,658
000000 00 0|North Haven Senior Loan Fund LP DE.... | Direct 12/19/2018.... (V] I 160,239 (V1 5,496,182
000000 00 0|GoldPoint Mezzanine Partners Co-Investment A LP..........c.cccoeveueviveeeierecrieriennns DE.... | Direct 03/29/2019.... |.... 0 3,559 (1 IO 33,393
000000 00 0|BP Natural Gas Opportunity Partners I, LP........ DE.... | Direct 06/12/2019.... |.... M 0. 292,658 {1 I 9,099,763
000000 00 0| Gryphon Mezzanine Partners Il LP.........cc.cocvirerviinienee DE.... | Direct 06/26/2019.... | .ccvveeved 0 0. 449,693 {1 IO 6,005,976
000000 00 0|Newstone Capital Partners IV LP DE.... | Direct 12/05/2019.... |.... 0 2,278,665 0 .10,281,864
000000 00 O Cyprium INVESLOrS V LP.......cviiriieiiiieiiscessisesiesss s ensssees DE.... | Direct 08/15/2019.... |.... 0] 0 1,930,779 0 10,410,227
000000 00 O|AEA Middle Market Debt Fund IV LP DE.... | DIMECE....uvuurirrircirriseieeieresiesesees st 09/11/2019.... | covovcvernns 0 (V] I 128,312 (V1 1,917,698
000000 00 O|Riverside Credit SOIUONS FUND I LP........c.ovuuririiiieiiciieesesse e DE.... | DIMECL.....vuuieriircireiiseiseies et 09/20/2019.... | covvvvernens (0 N (V1N I 5,219,080 (V1 1,189,209
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Statement for June 30, 2020 of the WWestfield Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 0| Gridiron Capital Fund IV LP DE ... [ DIMECE. ...t 05/06/2020.... | ..oovvverncens (O I 3,860,275 0 A1,139,725 | 1.538
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........ccoriiiiiiiininiiisnisinns v 3,860,275 | ... ..23,927,095 0 124,195,763 |....... XXX.ovoee
4899999, SUDOLAI = UNGFAIIALEA. ... eerrisisseie sttt £HE 8 E Rt ebrent et 3,860,275 | .ooovvniiis 24,349,591 0 125,335,544 |....... XXX
5099999, TOMAIS........voovveierieeieieeiie etttk bere | SRSeEE etttk ee | teesteei et 3,860,275 | ....ovvvvennn 24,349,591 0 125,335,544 | ...... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|Homestead Capital USA Farmland Fund Il LP............. | ........................................ | DE.. | Redeemed Shr........cccovvniiniiiiiiiiinniins 09/12/2016 | 05/19/2020 0 0 0 |0 [0 [0 1 112,268 | e 112,268 0 0 2,648
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........ccocoviioiiiirieii s 0 0 0 i [0 [0 112,268 112,268 0 0 0 2,648
000000 00 O0|Newstone Capital Partners Il LP DE.. | Redeemed Shr 12/10/2010 | 04/14/2020 0 0 0 .198 0 0 10
000000 00 O|New York Life Investment Mgmt Mezz Partners II LP... | ......c.ccccovvenereineinerinerinenes DE.. | Redeemed Shr. .... |07/17/2007 | 04/27/2020 0 0 0 | o0 [ [0 | 2,327 | 9,273 0 6,947 6,947 | oo 1,945
000000 00 OGS Mezzanine Partners V LP........cccouuevemervennerirnnnens DE.. | Redeemed Shr. ... | 11/30/2007 | 04/21/2020 0 0 0 | 0 e | 0 | 17,180 e 116,995 | oovvvverrinnd (VN 99,815 | ........ud 99,815 | - e
000000 00 O|NB Private Debt ASP FUNG LP.........ccvvimirmererieins | o DE.. | Redeemed Shr. ... | 02/25/2015 | 06/01/2020 0 0 0 | o0 [0 [0 | 3,582 | 3,582 0 0 64
000000 00 O|IDG Ventures USA ITLP.......coovvvvrirrnrinns DE.. | Redeemed Shr .| 06/26/2015 | 06/30/2020 | .......... 774,706 0 0 0 0 0
000000 00 0O|NB Private Debt Fund Il LP DE.. | Redeemed Shr. 10/30/2015 | 05/29/2020 .38,652 0 0 0 0 101 101 721
000000 00 O|Newstone Capital Partners IIl LP. DE.. | Redeemed Shr. ... | 11/09/2016 | 04/14/2020 1,663 0 0 0 0 0 31
000000 00 0| Carlyle Distressed Opportunities IV ASP Fund DE.. | Redeemed Shr. ... | 02/09/2017 | 06/29/2020 0 0 0 0 38,430 38,430 1
000000 00 O|PA Direct Credit Opportunities Fund Il LP DE.. | Redeemed Shr. ... | 05/15/2017 | 05/15/2020 0 0 0 | 0 | e | 0| 01,471,959 | 101,628,864 | ..o 0 [ e 156,905 | ........ 156,905 | .......... 25,107
000000 00 0|Yukon Capital Partners Il LP............cccccunnn. DE.. | Redeemed Shr. .... | 07/18/2017 | 04/29/2020 0 0 0 0 0 25
000000 00 0|North Haven Senior Loan Fund LP............ccccccvuverrnnen. DE.. | Redeemed Shr. .112/19/2018 | 05/07/2020 | ... 0 0 0 N ..16,920 0 351 351 329
000000 00 0|Riverside Credit Solutions Fund I LP...... DE.. |[Redeemed Shr......ccovvirininsissiiinninens 09/20/2019 | 05/28/2020 | ....... 3,729,167 0 0 0 | [0 0 | e 0] . 3,729,167 | ..... 3,729,167 0 [V 112,699
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........ccc.coiiiiiiiiiiiiiiiiiicicsnsnscnns | oo 6,057,273 0 0 0 |0 0 0| Ll 6,057,273 | ..... 6,359,821 | ..o, 0 [ e 302,548 | ........ 302,548 | ....... 140,936
4899999, SUDOLAl = UNAFAIIBIEA. ...ttt 1A E Rt | erri 6,169,541 0 0 0 N 6,169,541 | ... 6,472,089 0 302,548 302,548 | ....... 143,584
5099999, TOAIS. ......ocvveevreereieeieeieieees e eb bbbt ees bRk h ek e LEseeR e R R LRkttt | criiend 6,169,541 0 0 ()] [P (O] ()] [P 0] ... 6,169,541 | ..... 6,472,089 | ...cccovvrinnnen. (V) 302,548 | ........ 302,548 | ....... 143,584
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Statement for June 30, 2020 of the WWestfield Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Special R e and Special A
3130AH MZ 3 |FEDERAL HOME LN BKS 2.500% 12/09/39. 06/15/2020........ KeYBaNC Capital MKES...........urvueirrieieieiscierieisesesi s ensssiseseniens | soesisesesssssse et ssessneses | coressssssssessessenssessessnsenes 11,050,000 | ..o 10,000,000 3,125 |1
3133EL  XE 9 |FEDERAL FARM CR BKS 2.440% 04/23/40 .. | 04/16/2020. KeyBanc Capital Mkts...............cc...... 5,000,000 5,000,000 | ..ovvurerierrieinniieeesenes (0 I I O
64990F TS 3 |[NEW YORK ST DORM AUTH PERS INCOME TAX RE 5.000% 02/15/34.. . | 05/01/2020. Tax Free Exchange 5,412,580 5,000,000 52,778 | 1FE
3199999. Total - Bonds - U.S. Special REVENUE ANd SPECIAl ASSESSMENTS. ... r..ruutuuirriitstisstesersasssteesssares | otesessassssesess s sessass e ees e 81 EE 4088808488 4E 8108408 4LE 6810848881081 4E 148 £E 8488841810801 £ 08 E L8 E 8L E o0 b EeE o0 b0 ehbeeEoeEee b b e bt e e n bttt enb b s | ebsensnbsnssenb s nnt e ens et 21,462,580 | ........... 20,000,000 55,903 XXX
Bonds - Industrial and Mi:
219350 AW 5 |CORNING INC 4.750% 03/15/42...... 05/28/2020........ HIlEOP SECUMIHIES. ... ..o | Hesste st ssres | ebsesssssen bbb 1,698,990 | oo 1,500,000 | oo 15,042
30231G AW 2 | EXXON MOBIL CORP 4.114% 03/01/46... 04/16/2020. RBC Capital 3,501,300 3,000,000 16,799
845743  BR 3 | SOUTHWESTERN PUBLIC SERV 1ST MTG 3.700% 08/15/47...... 05/19/2020. Brean Capital LLC 6,648,180 6,000,000 59,200
911312 BS 4 |UNITED PARCEL SERVICE INC 3.400% 09/01/49. 05/07/2020. Brean Capital LLC . 3,201,900 3,000,000 19,833
913017  CJ 6 |RAYTHEON TECHNOLOGIES CORP DEB 3.750% 11/01/46. .. | 06/29/2020. VBIIOUS. ..ot | bbb | bner st 11,522,250 10,000,000 | ..ovooverereriiererieeeeeiis 57,813
976826 BN 6 |WISCONSIN POWER & LIGHT 3.650% 04/01/50.... . | 06/26/2020. KeyBanC Capital MKES............ceviiiiiieieicieii s sissinsseniens | soesisesessessenss s ssessneses | cosessssnssessesssssessesieneses 11,749,050 10,000,000 85,167
035240 AM 2 | ANHEUSER BUSCH INBEV 4.375% 04/15/38. 05/26/2020. KeyBanC Capital MKES. ...t enssnes | eonssssssensenssessenssnss s st s sssensssnssnssnses | ersessssessesssesensanssses 5,528,000 5,000,000 26,128
3899999. Total - BONdS - INAUSIIAl @NA MISCEIIBMEOUS........cvieuiiiisiiiiitiseis ettt seb s st eeesseessee st s ee s o880 E s 8feeE o808 808 E oL E 0 E 4L f o080 E 084088880088 see b Hienbseeenb bbbttt es | eeninssessens et enes 43,849,670 | .......... 38,500,000 279,982
Bonds - Unaffiliated Bank Loans
06683  AA 9 |BANYAN TECH ALPHA LLC 13.000% 06/30/25...........ccccrmvervrrmrrirerrirnirnne 06/30/2020......... | DIFECL. ..ottt | etesesien st | esie bt 6,146 | oo 6,146
45678# AA 0 |INFOSOFT GROUP LLC 10.000% 03/16/25........... 06/30/2020......... | DIFECL. ...ttt bt | foeeen bt en bbbttt | enb bt 6,370 6,370
8299999. Total - Bonds - Unaffiliated Bank Loans..........ccccoviniininnininiienns 12,516 12,516 XXX
8399997 TOtAl = BONMS = PAIt 3.........oovuiveiiisiiieieteit et vie st ss sttt ses s bsse s s essessssssessssssseseesses | 4eessessessssssessessaessessaessesseesessesseessesses s e s seetee s ebsee e et ebsee s eesess e s s eesee s ebsee s et e b see s e s e st ee s et ee s et eee s et beee s ebsentensestente | ebiesisesieststesssesseteest st essestensensentnns | eeiesiesiesiessensesntestereentis 65,324,766 58,512,516 335,885 XXX
8399999, TOAl - BOMMAS. ...tttk 8 e e edE RS8R SRS EeE R R LR E e EE e f SRR E ek edEeeE e E e E ettt | eeiens bt 65,324,766 | ........... 58,512,516 335,885 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
00507V 10 9 |ACTIVISION BLIZZARD INC 05/05/2020........ Strategas Research Partners 500.000 XXX e 0 [
007903 10 7 | ADVANCED MICRO DEVICES INC.......cooriverieeirerniincireriniinsiesissseesesiesessnseessesinnens | vereeesnsenenes 05/20/2020. Strategas Research Partners 2,000.000 XXX 0
02079K 30 5 |ALPHABETINCCLA.... . 05/18/2020. Strategas Research Partners 400.000 XXX 0
09061G 10 1 |BIOMARIN PHARMACEUTICAL INC 06/10/2020. Strategas Research Partners 3,000.000 XXX 0
14448C 10 4 |CARRIER GLOBAL CORP COM 04/03/2020. Spin Off.. 20,000.000 XXX 0
171779 30 9 |CIENACORP........cooierivircrieieenes 06/10/2020. Strategas Research Partners 3,000.000 . XXX .0
192422 10 3 |COGNEX CORP. 06/25/2020........ Strategas Research Partners 3,000.000 | covovererrririreeeeeenis 178,141 XXX
254687 10 6 | DISNEY WALT CO...ovuiiririririiereriericisesissisesesiersssssisessessssesesssssssssesssssssssessessssssnens | vesesssnsenenes 06/03/2020. Strategas Research Partners 3,000.000 ..354,743 XXX
285512 10 9 |ELECTRONIC ARTS INC......ccocovvrvrrvvirrrrrens 05/15/2020. Strategas Research Partners 2,000.000 ..236,479 XXX
29355A 10 7 |[ENPHASE ENERGY INC......cccovvvviniirirnirrirerinnins 06/15/2020........ Strategas Research Partners 4,000.000 | .ooveererrirerierineeericeieneenes 202,267 XXX
375558 10 3 | GILEAD SCIENCES INC 04/22/2020. Strategas Research Partners 3,000.000 ..232,269 XXX
400110 10 2 |GRUBHUBINC 06/23/2020. Strategas Research Partners 2,000.000 ..134,201 XXX
405217 10 0 |HAIN CELESTIAL GROUP INC.. 05/27/2020........ Strategas Research Partners 1,000.000 XXX
44980X 10 9 |IPG PHOTONICS CORP .| 06/03/2020. Strategas Research Partners 1,500.000 XXX
45337C 10 2 |INCYTE CORP . | 05/29/2020. Strategas Research Partners 4,000.000 XXX
46428Q 10 9 [ISHARES SILVER TRUST ETF 06/10/2020........ Strategas ReSEarch PaMNers. ... sinnins | eriesiessesissesesseessssssenenes 22,000.000 XXX
501044 10 1 |KROGER CO.....covouiiiiiiicriiiss s essesisnnisnss. | svossiiesienes 05/27/2020. Strategas Research Partners 5,011.000 XXX
60855R 10 0 | MOLINA HEALTHCARE INC.......cccvvorirmrniirernrncienienis 06/22/2020. Strategas Research Partners 1,400.000 . XXX
64110L 10 6 |[NETFLIXINC 06/25/2020........ Strategas Research Partners 1,400.000 | coovvvreieieeieeeeeee e 612,638 XXX
67066G 10 4 |NVIDIA CORP 06/22/2020. Strategas Research Partners 1,300.000 .427,441 XXX
68902V 10 7 | OTIS WORLDWIDE CORP COM......ccorviiriirerieirerienineesenineneees 04/03/2020. SPIN Off et | bbb 10,000.000 | ..... ..473,200 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP COM......coovririiirriirriiiieriesseisesesessesesieenenes 04/03/2020........ TaX Fre€ EXChANGE.......c.ovuuiiueiicieieiee et sssenssens | eoeesensesssssesesseseessees 167,092.400 | ..o 3,496,944 XXX
78463V 10 7 |SPDR GOLD SHARES TRUST ETF 05/14/2020. Strategas Research Partners 1,000.000 ..161,865 XXX
81762P 10 2 | SERVICENOW INC 06/23/2020. Strategas Research Partners 1,000.000 ..396,528 XXX .
819047 10 1 | SHAKE SHACK INC 06/17/2020........ Strategas Research Partners 2,000.000 | .oovveverriernieierienenne 115,512 XXX e (0 S
98986T 10 8 |ZYNGAINCCLA 06/26/2020........ Strategas Research Parners............ccocvieiniciiseseeessiseessnins | erssiesesisseesseesssssseenes 32,500.000 | ..cooovoivriieieieeie 267,627 XXX e (0 S
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Statement for June 30, 2020 of the WWestfield Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
L8681T 10 2 |SPOTIFY TECHNOLOGY SA.....ccccovivrrne C.. 06/15/2020........ Strategas Research Partners 2,450.000 | .oovoviiiiien s 440,702 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TIrAOEM. ..o vioiis  woietiieiei sttt es et ssees e et ses e eeseeees e e eeseeses e e a8 ee8eEseEaeEee8 o8 eEseE 428 e e e e eeEeeseE e e eeEeeteEseEaeEeesee et eesensebanses | feesessesassossesssssssassessesansansessesnsansansnns | seersssossessessessssansessesnees 10,638,235 XXX
Common Stocks - Mutual Funds

66538B 68 5 |[NORTHERN LTS FD TR ALTEGRIS AACA OPPORTU........c.couvuee. 06/29/2020........ VIOUS. ..ottt | eeresens et niees 199,952.753 | oo 3,054,289 XXX
885215 56 6 | THORNBURG INTL VALUE CL1.. . | 04/01/2020........ DITECE. .ttt | eereent s 53,191.489 ....1,000,000 XXX
9499999.  Total - COMMON SOCKS = IMUIUAI FUNAS. ...ttt e fnesessses e E e e f 8 e f R f £ f S8 E R £EE SR £ 8 EE £ 80 E SR8 ene f et enb et seeens ettt entns | seere 4,054,289 XXX
9799997.  Total - COMMON SHOCKS = PAI 3. ..ttt etttk e08 86 & ee41£E 88 E 81888818 E e E 840418808848 E L8488 oE 84 £E 1814808084888 4L 480 b E 1 £ L L1 o8 E 8L 80 b eE o0 b s eEb etk e oL b oL eE et n bt n bt enb s | ehsenssbssssenbsensant s enb et 14,692,524 XXX
9799999, TOAl - COMMON SHOCKS. ...t veieeserseres s ersees s ese s ees e ers s ee s e s r s see s seeoes R eee  fteehsoEE e s o0 EoeE e s oEE R e ESEEEE e EE SR 0 E R LR f£EE R EEE£EEEE S EESEE£E o8 Ef 0 SR L8R4 8 £ 08 AL EfE S8 E e EEeEE R e enE e edbseEeefeeb s b et n bbbt eeentensnns | cerensninnsenssenssns e 14,692,524 XXX
9899999.  Total - Preferred aNd COMMON STOCKS. ... .uruutuueisttsirseissteseesesss s sse st ers st es st eeees st em s sehs feteseeseesseEseeE o8 eE8eEE e E e Eb £ e 8 EEoEE£EE L8 o8 £E 818 £E 8 L8181 £ L8 4EE£EfHEE 1L E S E£E8 L8 £ E 4L 8 £ 0 b E L L E L b8 E 8L L1 EEeEb e E R e EE e eLbeeEeE oL b E e et e b b en bt enb s | ehsenbsbensenbsens sttt 14,692,524 XXX . XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........uiiiiiiieiiiiieeistisieesississie s sers s steesienes | eotesessessatesesssessesese e s et eeeesse s eeesee s e R e s e s R eeseLE e s e eLE e s ee s e s e Eee R ees e R eLE e e bR ee e R b ee bR b ee e et b et en et edbtbseesens ek sne s e s bt en s e st enenes | cesessesisnesensensantsensenienere 80,017,290 XXX 335,885 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
o Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
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 strative
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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
36200R YA 4 |GNMA GTD PASS THRU POOL 570505 6.500%........ .. | 06/01/2020. | Paydown 373 0 (6) 0 6)]...... 0. 367 | .o 0 0 0 10 | 12/15/2031.
36200S TX 8 |GNMA GTD PASS THRU POOL 571266 6.500% .. | 06/01/2020. | Paydown... . 200 0 0 LU AR (U 0 10/15/2031.
36202D LF 6 |GNMA GTD PASS THRU POOL 003026 7.000%.. .. | 06/01/2020. | Paydown... . . 619 0 (5) 0 (5)] ..o 0. 01/20/2031.
36202E CC 1 |GNMA GTD PASS THRU POOL 003667 6.500% .. | 06/01/2020. | Paydown... 0 (343) 0 (343) ] ...... (0 I 17,087 01/20/2035.
36202E GS 2 |GNMA GTD PASS THRU POOL 003809 6.500%........ .. | 06/01/2020. | Paydown 0 (133) 0 (133) ] ...... 0].. 5,884 01/20/2036.
36202E JZ 3 |GNMA GTD PASS THRU POOL 003880 6.500%........ .. | 06/01/2020. | Paydown 0 (239) 0 (239) ] ...... (U I 12,690 07/20/2036.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892 7.000% .. | 06/01/2020. | Paydown 0 (48) 0 (48) ] ...... 01.. 1,855 08/20/2036.
36202E M3 0 |GNMA GTD PASS THRU POOL 003978 7.000%.. .. | 06/01/2020. | Paydown 0 (38) 0 (38)...... 0].. 1,236 04/20/2037.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019 7.000% .. | 06/01/2020. | Paydown 0 (437) 0 (437) ] ...... (1 I 13,560 08/20/2037.
36202E PN 3 |GNMA GTD PASS THRU POOL 004029 6.500%........ .. | 06/01/2020. | Paydown 0 (124) 0 (124) ] ...... 0. 6,078 09/20/2037.
36202E PP 8 |GNMA GTD PASS THRU POOL 004030 7.000%........ .. | 06/01/2020. | Paydown 0 (140) 0 (140) | ...... 0. 4,459 09/20/2037.
36202E PZ 6 |GNMA GTD PASS THRU POOL 004040 6.500% .. | 06/01/2020. | Paydown 0 (2,200) 0 (2,200) | ..o LU IO 29,692 10/20/2037.
36202E RG 6 |GNMA GTD PASS THRU POOL 004087 7.000%.. .. | 06/01/2020. | Paydown 0 (516) 0 (516)| .. 0].. 9,972 02/20/2038.
36208V 6T 7 |GNMA GTD PASS THRU POOL 462682 6.500% .. | 06/01/2020. | Paydown 0 (193) 0 (193) 04/15/2028.
36224K LH 0 |GNMA GTD PASS THRU POOL 330728 7.500%........ .. | 06/01/2020. | Paydown 0 37 0 37 03/15/2023.
36241K FV 5 |GNMA GTD PASS THRU POOL 781980 7.000%........ .. | 06/01/2020. | Paydown 0 (916) 0 (916) 12/15/2034.
36290U F9 2 |GNMA GTD PASS THRU POOL 617692 6.500% .. | 06/01/2020. | Paydown... 0 (446) 0 (446) 09/15/2037.
36290U GE 0 |GNMA GTD PASS THRU POOL 617697 7.000%.. .. | 06/01/2020. | Paydown... 0 (20) 0 (20) .. 09/15/2037.
36290U H4 1 |GNMA GTD PASS THRU POOL 617751 7.000% .. | 06/01/2020. | Paydown 0 (8) 0 (8) 10/15/2037.
36291Y LP 0 |GNMA GTD PASS THRU POOL 642134 7.000%........ .. | 06/01/2020. | Paydown... 0 (31) 0 (31) 08/15/2036.
36294S EF 0 |GNMA GTD PASS THRU POOL 658134 7.000%........ .. | 06/01/2020. | Paydown... 0 (19) 0 (19) 10/15/2036.
36294T 2P 9 |GNMA GTD PASS THRU POOL 659682 7.000%........ .. | 06/01/2020. | Paydown... 0 (19) 0 (19) 10/15/2036.
36294T YE 9 | GNMA GTD PASS THRU POOL 659609 7.000%........ .. | 06/01/2020. | Paydown... 0 (12) 0 (12) 08/15/2036.
36295A DH 5 |GNMA GTD PASS THRU POOL 664404 6.500%........ .. | 06/01/2020. | Paydown 0 (116) 0 (116) 10/15/2037.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112 6.500%........ .. | 06/01/2020. | Paydown... 0 (11) 0 (11) 08/15/2037.
36295Q PH 7 |GNMA GTD PASS THRU POOL 677324 6.500%........ .. | 06/01/2020. | Paydown... 0 9) 0 (9) 09/15/2038.
36296Q PX 1 |GNMA GTD PASS THRU POOL 698038 6.500%........ .. | 06/01/2020. | Paydown... 0 (531) 0 (531) 01/15/2039.
36296T QN 6 | GNMA GTD PASS THRU POOL 700761 6.500%........ .. | 06/01/2020. | Paydown... 0 (359) 0 (359) 10/15/2038.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591 6.500%........ .. | 06/01/2020. | Paydown 0 (352) 0 (352) 01/15/2039.
36296X E4 2 |GNMA GTD PASS THRU POOL 704055 6.500%........ .. | 06/01/2020. | Paydown 0 (52) 0 (52) .. 11/15/2038.
36296X GG 3 |GNMA GTD PASS THRU POOL 704099 6.500%........ .. | 06/01/2020. | Paydown.........ccccvevves [ orvrrerrmrirnriiinienns | v 34,556 | .........34,556 | ...........36,230 | ..o 35,903 | oo (VIR N (1,347) | v 0 [ (1,347) | .. 12/15/2038.
383739 2A 6 [GNMAO0124 PE 7.000% .. | 06/01/2020. | Paydown 0 (633) 0 (633) . 05/20/2031.
0599999. Total - Bonds - U.S. Government................... 0] i (9,266) | ..oooovevnves [ I (9,266) | ...ocvovevienn0 | 260,403 |0 i, 0 [ s [ 7,447 XXX
Bonds - U.S. Political Subdivisions of States
442565 5Z 6 |HOWARD CNTY MD REF CONS PUB IMPT 5.500%... | .. | 04/16/2020. | RBC Capital..........cccc. | roeomrrmerirerirmrinrins | e 4,149,800 | ....... 4,000,000 | ....... 5,155,160 (VN I (46,585) | .....ccooone. (U (46,585) | ......cccounend 0| 4,127,045 | o0 | e 22,755 | ..o 22,755 | ... 149,722 | 02/15/2021.
44256P JS 3 |HOWARD CNTY MD PREREFUND PUB IMPT 5.000% | .. | 05/06/2020. | Brean Capital LLC....... | .ccccoovveemnerriririns | e 4,327,058 | ....... 4,100,000 | ....... 4,541,360 | ... 0 .. (36,868) 0 (36,868) | ...... 0] 8238921 | o0 | 92,137 | ... 92137 | ... 149,764 | 08/15/2022.
44256P  JW 4 |HOWARD CNTY MD UNREFUND PUB IMPT 5.000%. | .. | 05/19/2020. | Brean Capital LLC....... | .cccoooovvniiiniiniiinns | o 6,232,111 | ....... 5,900,000 | ....... 6,535,127 6,147,209 [V (58,504) | ..ovvovennn0 [ (58,504) [ ...ovvvienien0 | i 6,088,705 |............0 | ... 143,406 | ....... 143,406 | ... 226,167 | 08/15/2022.
2499999. Total - Bonds - U.S. Political SUDGIVISIONS OF SEALES...........c...eveeeeeereereeeseeeeses eeeeeessressseeessesesssessssesssesesesesesssesssseesssssenes | voene 14,708,969 | ..... 14,000,000 | ..... 16,231,647 | ......... 14,592,629 | ......cc..c..... 0... (141,957) | o0 [ (141,957) | o0 | i 14,450,671 | ..o | 258,298 | ... 258,298 | ..... 525,653 XXX
Bonds - U.S. Special Revenue and Special A it
31283H 5A 9 |FHLMC 30 YR GOLD PC GRP POOL G01741 6.500%. | .. | 06/01/2020. | Paydown..... TAT6 | s 7,176 0 (239) 0 (239)]...... 01.. 7,176 0 0 204 |10/01/2034.
31283H V2 8 |FHLMC 30 YR GOLD PC GRP POOL G01533 6.000%. | .. | 06/01/2020. | Paydown..... 3,078 | .. 3,078 0 (88) 0 (88)]...... 0].. 3,078 0 0 77 1 03/01/2033.
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31287N CF 3 |FHLMC 30 YR GOLD PC GRP POOL C62770 7.000%. | .. | 06/01/2020. | Paydown A7,791 0 (685) 0 (685) ] ...... 0 20 0 [0 | s 01/01/2032.

31287N° UQ 9 |FHLMC 30 YR GOLD PC GRP POOL C63291 6.000%. | .. | 06/01/2020. | Paydown 2,971 0 (56) 0 (56) | ...... 0 01/01/2032.

3128K6 L7 3 |FHLMC 30 YR GOLD PC GRP POOL A45750 7.000%. | .. | 06/01/2020. | Paydown...........cccccoever | corvverirmrimnicnnicnni | cevirenrnnn 9,890 | 9,890 | .o 10,390 | o, 10,202 0 (312) 0 (312) | ...... 0 10/01/2031.

3128K9 6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985 7.000%. | .. | 06/01/2020. | Paydown... 808 0 (19) 0 (19)] .. 0. 05/01/2036.

3128KM ZE 8 |FHLMC 30 YR GOLD PC GRP POOL A58841 7.000%. | .. | 06/01/2020. | Paydown...........cccceeee [ eormrenreinnicneiivcinns | vevernennn80,745 | 100 80,745 | 162,862 | v 62,361 | oo 0 ) [ o0 e (1,615) a0 | 60,745 03/01/2037.

3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422 6.000%. | .. | 06/01/2020. | Paydown 0 ) 0 4,991 12/01/2036.

3128M5 DG 2 |FHLMC 30 YR GOLD PC GRP POOL G03403 6.500%. | .. | 06/01/2020. | Paydown 0 ) 0 3,873 10/01/2037.

3128M5 KM 1 | FHLMC 30 YR GOLD PC GRP POOL G03600 7.000%. | .. | 06/01/2020. | Paydown 0 ) 0 2,754 11/01/2037.

3128M7 PD 2 |FHLMC 30 YR GOLD PC GRP POOL G05520 6.500%. | .. | 06/01/2020. | Paydown... . . 0 )| . . . .0 15,365 01/01/2039.

3128M7 Q9 0 |FHLMC 30 YR GOLD PC GRP POOL G05580 6.500%. | .. | 06/01/2020. | Paydown L4420 | ... .4,39 0 (272) 0 (272)] ...... 0 4,124 04/01/2039.

3128M9 MP 4 |FHLMC 30 YR GOLD PC GRP POOL G07266 4.000%. | .. | 06/01/2020. | Paydown..........cccceeveres | covermmerimmmririneiirnens | o 256,599 | .......... 256,599 | .......... 272,757 271,451 0 ) IO | I IO (14,852) | .. .0 12/01/2042.

3128MJ 2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779 3.500%. | .. | 06/01/2020. | Paydown...........ccccuewer | corvvvrnnieinciiinniiins | covenae 2,936,296 | ....... 2,936,296 2,953,481 2,953,081 0 )| .. O (16,786) | .. .0 09/01/2047.

3128MJ  2S 8 |FHLMC 30 YR GOLD PC GRP POOL G08784 3.500%. | .. | 06/01/2020. | Paydown... 802,021 | .......... 802,021 813,911 813,607 0| e (11,586) | ...cvvvvnvenn (U (11,586) 10/01/2047.

3128MJ 2Z 2 |FHLMC 30 YR GOLD PC GRP POOL G08791 3.000%. | .. | 06/01/2020. | Paydown... ..852,258 852,258 846,532 846,624 0 5,633 0 5,633 12/01/2047.

3128MJ 3N 8 |FHLMC 30 YR GOLD PC GRP POOL G08804 3.500%. | .. | 06/01/2020. | Paydown... 665,009 663,049 0| s 1,959 | oo (U I 1,959 03/01/2048.

3128MJ 4H 0 |FHLMC 30 YR GOLD PC GRP POOL G08823 3.500%. | .. | 06/01/2020. | Paydown 703,731 703,342 0 388 0 388 07/01/2048.

3128MJ AM 2 |FHLMC 30 YR GOLD PC GRP POOL G08011 6.000%. | .. | 06/01/2020. | Paydown 7196 | oo 7,196 | i 7431 | 7,389 0 (193) 0 (193) 09/01/2034.

3128MJ 83 5 |FHLMC 30 YR GOLD PC GRP POOL G08537 3.000%. | .. | 06/01/2020. | Paydown 289,070 282,217 (V1 I 6,853 0 6,853 07/01/2043.

3128MJ S4 3 |FHLMC 30 YR GOLD PC GRP POOL G08538 3.500%. | .. | 06/01/2020. | Paydown... ..258,438 255,927 0 2,511 0 2,511 07/01/2043.

3128MJ  SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534 3.000%. | .. | 06/01/2020. | Paydown... 136,245 133,048 0 3,198 0 3,198 06/01/2043.

3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601 4.000%. | .. | 06/01/2020. | Paydown... ..384,855 408,213 08/01/2044.

3128MJ UM 0 |FHLMC 30 YR GOLD PC GRP POOL G08587 4.500%. | .. | 06/01/2020. | Paydown... ....68,069 | ...........68,069 | ........73,684 | .............. 73,525 05/01/2044.

3128MJ US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592 4.000%. | .. | 06/01/2020. | Paydown... 346,035 | .......... 346,035 | .......... 366,148 365,429 06/01/2044.

3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595 4.000%. | .. | 06/01/2020. | Paydown... 124,733 | .......... 124,733 | .......... 131,875 131,632 07/01/2044.

3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637 4.000%. | .. | 06/01/2020. | Paydown 210,668 | .......... 210,668 | .......... 225,281 224,872 04/01/2045.

3128MJ VB 3 |FHLMC 30 YR GOLD PC GRP POOL G08609 3.500%. | .. | 06/01/2020. | Paydown... 218,630 | .......... 218,630 | ........ 228,223 227,867 10/01/2044.

3128MJ VC 1 |FHLMC 30 YR GOLD PC GRP POOL G08610 4.000%. | .. | 06/01/2020. | Paydown... 152,958 | .......... 152,958 | .......... 162,733 162,330 10/01/2044.

3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627 3.500%. | .. | 06/01/2020. | Paydown... 100,940 | .......... 100,940 | .......... 105,514 105,353 02/01/2045.

3128MJ WW 6 |FHLMC 30 YR GOLD PC GRP POOL G08660 4.000%. | .. | 06/01/2020. | Paydown... 137,157 | oo 137,157 | s 145,118 144,911 08/01/2045.

3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681 3.500%. | .. | 06/01/2020. | Paydown 422,507 | .......... 422,507 | .......... 433,852 433,529 12/01/2045.

3128MJ XR 6 |FHLMC 30 YR GOLD PC GRP POOL G08687 3.500%. | .. | 06/01/2020. | Paydown... 276,862 | .......... 276,862 | .......... 290,273 289,954 01/01/2046.

3128MJ Y7 9 |FHLMC 30 YR GOLD PC GRP POOL G08733 3.500%. | .. | 06/01/2020. | Paydown... 336,751 | .......... 336,751 | .......... 335,225 335,238 11/01/2046.

3128MJ YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705 3.000%. | .. | 06/01/2020. | Paydown... 295,642 | .......... 295,642 | ......... 302,756 302,506 295,642 05/01/2046.

3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741 3.000%. | .. | 06/01/2020. | Paydown... rreeen | e 1,289,317 | ....... 1,289,317 | ....... 1,283,085 | ........... 1,283,128 ....1,289,317 01/01/2047.

3128P7 5H 2 |FHLMC 30 YR GOLD PC GRP POOL C91748 3.500%. | .. | 06/01/2020. | PaydOwN...........ccccoouws | wormrvrermmmrerenniirinnnes | v 193,046 | ......... 193,046 | ......... 199,637 198,701 ) 02/01/2034.

312910  3Q 3 |FHLMC REMIC SER 1311 KPAC 7.000% .......ccccvvveee .. | 06/01/2020. | Paydown... L AT115 17,800 | i 17,301 0 ) 0 07/15/2022.

31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271 6.500%. | .. | 06/01/2020. | Paydown... 823 0 ) 0 12/01/2031.

31292K GP 6 |FHLMC 30 YR GOLD PC GRP POOL C02906 7.000%. | .. | 06/01/2020. | Paydown... 162 0 ) 0 . 06/01/2037.

31292S AD 2 |FHLMC 30 YR GOLD PC GRP POOL C09004 3.500%. | .. | 06/01/2020. | Paydown... cerennn89,326 . 291,559 | 91,412 0 (2,086) 0 (00— 0 ) 0 |0 | ; 07/01/2042.

312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062 4.000%. | .. | 06/01/2020. [ Paydown...........ccccveves | coveevirmrenmiiiniiinnis | cviriens 373,783 | ........373,783 | ......... 395,113 394,246 0| e (20,463) 0 (20,463) | ...... (U S 373,783 | .o (VI (U AN 0 [ 6,463 | 07/01/2044.

31292S CE 8 |FHLMC 30 YR GOLD PC GRP POOL C09069 4.000%. | .. | 06/01/2020. | PaydOwn...........ccccooues | wormrvviremmierinniirinnies | v 133,047 | ... 133,047 | .......... 141,529 141,188 0 | oo (8,141) | v (U O C I D O (U S 133,047 0 0 2,246 | 11/01/2044.

31297K V4 1 |FHLMC 30 YR GOLD PC GRP POOL A30635 6.000%. | .. | 06/01/2020. | Paydown..... 4867 | ..ooovren 4,867 | 5,049 | oo 4,980 0 (114) 0 (14)]...... 0].. 4,867 |0 [ (U AN (U I 122 |07/01/2032.
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3130AG GA 7 |FEDERAL HOME LN BKS 3.550%.......c.cccovmuuvreveerins [ oo 05/28/2020. | Redemption 100.0000. | .......ccoovwmrvecrircnes | e 7,500,000 | ....... 7,500,000 | ....... 7,481,250 | ........... 7,481,555 0 0 514 |..... 7,482,069 | ...ooceveeen0 ] 17,931 | 17,931 | ... 133,125 | 05/28/2036.

3132GK V6 0 |FHLMC 30 YR GOLD PC GRP POOL Q04537 3.500%. | .. | 06/01/2020. | Paydown..................... RSSO IOV 236,557 | .......... 236,557 | .......... 242,436 242,014 0 | cooveerne(5,456) | covorinnd (U O (5,456) | ...oovvvrnenn 0 3,265 | 11/01/2041.

3132HN DM 8 |FHLMC 30 YR GOLD PC GRP POOL Q11908 3.500%. | .. | 06/01/2020. | Paydown..... 69,344 71,186 ..71,072 0 .0 (1,728) .. 10/01/2042.

3132M5 7D 8 |FHLMC 30 YR GOLD PC GRP POOL Q25692 4.000%. | .. | 06/01/2020. | Paydown..... 64,095 ..67,520 ...67,368 0 .(3,273) .. 04/01/2044.

31339N  PT 7 |FHLMC REMIC SER 2429 HB SCH 6.500%............... .. | 06/01/2020. | Paydown..... 20,664 21,807 ...20,958 0 (294) 12/15/2023.

3133EK GR 1 |FEDERAL FARM CRBKS 3.600% .. | 04/17/2020. | Redemption 100.0000. | ........ccccocvumvrrmumres | coreees 5,000,000 | ....... 5,000,000 5,000,000 5,000,000 0 04/17/2034.

3133TL V5 4 |FHLMC REMIC SERT 18 A3SEQ 6.609% .. ..|.. 1 06/01/2020. | Paydown..... 12 12 12 12 0 08/15/2029.

31358P UA 3 |FNMA 92 REMIC INV FLTR SER 137 CL SR 13.942%. | .. | 06/25/2020. | Paydown..... 1,994 0 08/25/2022.

31368H NG 4 |FNMA PASS THRU POOL 190391 6.000% .. .. | 06/01/2020. | Paydown..... 7,885 0 09/01/2038.

31371L 4S5 |FNMA PASS THRU POOL 255633 6.500% .. .. | 06/01/2020. | Paydown..... 4,879 0 01/01/2035.

31371L  VE 6 |FNMA PASS THRU POOL 255413 6.500%... .. | 06/01/2020. | Paydown..... 9,950 0 10/01/2034.

31371M  3Y 1 |FNMA PASS THRU POOL 256515 6.500%... .. | 06/01/2020. | Paydown..... 1,412 0 12/01/2036.

31371M 5P 8 | FNMA PASS THRU POOL 256554 6.500% .. .. [ 08/01/2020. | PaydOWN...........ccoveerns | worrrrirerinniieneies | e, 909 0 01/01/2037.

31371M WV 5 | FNMA PASS THRU POOL 256360 7.000% .. | 06/01/2020. | Paydown..... 2,265 .2,315 0 08/01/2036.

3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC 3.500% .... .. | 06/01/2020. | Paydown..... 292,866 303,623 0 01/15/2055.

3137BR RS 6 |FHLMC CMO SER 4612 DV PAC 3.500% .... .. | 06/01/2020. | Paydown..... 39,794 ..41,128 0 01/15/2055.

31385W 2S 7 |FNMA PASS THRU POOL 555285 6.000% .. .. | 06/01/2020. | Paydown..... 4,348 | oo 4348 | A48 | 4,39 0 03/01/2033.

3138E1 M5 3 |FNMA PASS THRU POOL AJ8479 4.000% .. [ 06/01/2020. | Paydown...........cccoccouee | wvmrvrennniiinniiinnies | i 46,880 49,540 0 12/01/2041.

3138EE RL 5 |FNMA PASS THRU POOL AK9490 4.000% . .. | 06/01/2020. | Paydown..... 86,021 90,359 0 04/01/2042.

3138WM L5 8 |FNMA PASS THRU POOL AT0347 3.500% .. [ 06/01/2020. | Paydown...........cccocuues | wvmmvvennniiinniiiinnies | i 44,222 ..44,222 ...44,537 0 05/01/2043.

3138Y9 M4 7 |FNMA PASS THRU POOL AX7578 3.000% .. [ 06/01/2020. | PaydOWN...........cccocovees | worervrireriinnriieenes | e 130,009 | .......... 130,009 133,712 0 01/01/2045.

31390P GJ 0 |FNMAPASS THRU POOL 651901 6.000% ..| .. | 06/01/2020. | Paydown..... 3417 3417 | s 3517 | oo 3,489 0 0 7] .ee 3,417 0 0 86 |08/01/2032.

31396H UD 9 |FHLMC REMIC 3117 BT TWO TIER INV FL 7.000%.... | .. | 06/15/2020. | Paydown... 0 0 02/15/2036.

31396N  J9 8 |[FHLMC REMIC 3147 DT TWO TIER INV FL 7.000%.... | .. | 06/15/2020. | Paydown... 0 0 04/15/2036.

31401M FA 4 |FNMA PASS THRU POOL 712161 6.500% ................ .. | 06/01/2020. | Paydown 0 0 08/01/2033.

31402C TT 9 |FNMA PASS THRU POOL 725162 6.000% .. .. | 06/01/2020. | Paydown 0 0 02/01/2034.

31403D VZ 9 |FNMA PASS THRU POOL 745932 6.500% .. .. | 06/01/2020. | Paydown 0 0 11/01/2036.

31404U MR 8 |FNMA PASS THRU POOL 778968 6.000% .. .. | 06/01/2020. | Paydown... 0 0 06/01/2034.

31404U UK 4 |FNMA PASS THRU POOL 779186 6.000% .. .. | 06/01/2020. | Paydown... 0 0 06/01/2034.

31405M KC 0 |FNMA PASS THRU POOL 793291 6.500% .. | 06/01/2020. | Paydown 0 0 01/01/2032.

31405M MK 0 |FNMA PASS THRU POOL 793362 6.000% . .. | 06/01/2020. | Paydown 0 0 08/01/2034.

31406Y E3 0 |FNMA PASS THRU POOL 823754 7.000% .. .. | 06/01/2020. | Paydown 0 0 09/01/2031.

31408E BH 4 |FNMA PASS THRU POOL 848840 7.000% .. .. | 06/01/2020. | Paydown 0 0 01/01/2036.

31410B EL 4 |FNMA PASS THRU POOL 884039 7.500% .. .. | 06/01/2020. | Paydown 0 0 05/01/2036.

314106 RK 1 |FNMA PASS THRU POOL 888890 6.500% .. | 06/01/2020. | Paydown 0 0 10/01/2037.

314106 W9 0 |FNMA PASS THRU POOL 889072 6.500% .. .. | 06/01/2020. | Paydown 0 | cooreeene(1,163) | i 0 12/01/2037.

31410K CX 0 |FNMA PASS THRU POOL 889386 6.000% .. .. | 06/01/2020. | Paydown 0 0 03/01/2038.

31410K DK 7 |FNMA PASS THRU POOL 889406 6.000% .. .. | 06/01/2020. | Paydown 0 0 04/01/2038.

31410K JY 1 |FNMA PASS THRU POOL 889579 6.000% .. .. | 06/01/2020. | Paydown 0 | covveerne(1,558) | oo 0 05/01/2038.

314108 2P 1 |FNMA PASS THRU POOL 896382 7.000% .. | 06/01/2020. | Paydown 0 0 06/01/2036.

31410S PW 1 |FNMA PASS THRU POOL 896037 7.000% .. .. | 06/01/2020. | Paydown 0 | covveeene(1,340) | v 0 08/01/2036.

31410W QY 7 |FNMA PASS THRU POOL 899671 6.500% .. .1 06/01/2020. | Paydown 0 0 08/01/2037.
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31411F  FC 3 |FNMA PASS THRU POOL 906563 6.000% .. .. | 06/01/2020. | Paydown..... 8,671 0 (208) ] ...... 0 8,671 01/01/2037.
31412F  H4 8 |FNMA PASS THRU POOL 923751 7.000% .. .. | 06/01/2020. | Paydown..... 2,923 0 (69)]...... 0 2,923 04/01/2037.
31413Y KQ 3 |FNMA PASS THRU POOL 959403 6.500% .. .. | 06/01/2020. | Paydown..... 1,137 0 (30) 0 1,137 12/01/2037.
31416B RR 1 |FNMA PASS THRU POOL 995196 6.000% .. .. | 06/01/2020. | Paydown..... 20,059 0 .(1,879) | .. .0 .20,059 07/01/2038.
31416B ST 6 |FNMA PASS THRU POOL 995230 6.500% .. .. | 06/01/2020. | Paydown.........ccccoevres [ woverirerinrinniiiniicnns | e 11,253 12,293 0 (898)]...... 0. 11,253 01/01/2039.
314168 SU 3 |FNMA PASS THRU POOL 995231 6.500% .. | 06/01/2020. | Paydown..... 8,072 | .. 8,072 | v 8,717 0 (561) | ...... 0].. 8,072 01/01/2039.
31418A UP 1 |FNMA PASS THRU POOL MA1489 3.000% .... .. | 06/01/2020. | Paydown.........cccceevies | onvrreriverireninnienns | e 131,538 128,872 0 2,666 07/01/2043.
31418B E8 5 |FNMA PASS THRU POOL MA1958 4.000% .... .. | 06/01/2020. | Paydown 28,370 .29,958 0 ..(1,589) | .. 07/01/2044.
31418C DT 8 |FNMA PASS THRU POOL MA2813 3.000% .. | 06/01/2020. | Paydown... 91,668 .93,546 0 (1,878) | .. 11/01/2031.
31418C P9 9 |FNMA PASS THRU POOL MA3147 3.000% .... .. | 06/01/2020. | Paydown... coevene 145,956 747,509 0 10/01/2047.
31418C R7 1 |FNMA PASS THRU POOL MA3209 3.000% .... .. [ 08/01/2020. [ PaydOWN............ccvvevens | worrrvirrnrineeiieeenes | v 813,504 | .......... 813,504 | .......... 812,296 812,286 0 12/01/2047.
31418C RE 6 |FNMA PASS THRU POOL MA3184 4.500% .... .. | 06/01/2020. | Paydown... RSO [ 583,010 | .......... 583,010 | ......... 618,810 618,440 0 11/01/2047.
31419G B9 4 |FNMA PASS THRU POOL AE5463 4.000% ............... .. | 06/01/2020. | Paydown..................... JETSTTTRRTTOON IOV 13314 | ......... 113,314 119,848 119,454 0 10/01/2040.
584730 AE 5 |MEDINA CNTY OH DEV FIBER NETWRK 5.125%. .. | 06/01/2020. | Redemption 100.0000. . 115,000 | .. 113,894 114,866 0 . 12/01/2020.
64990E C7 0 |NY ST DORM AUTH PERSONAL INC TAX 5.000%..... .. | 05/01/2020. | Tax Free Exchange..... e | 105,412,580 | i 5,000,000 | ....... 5,651,400 5,439,150 (V] I (PLRY(0) | — (U (26,570) 02/15/2034.
975700 KU 8 [WINSTON SALEM NC WTR SWR TAXABLE 5.294%.. | .. | 06/01/2020. | Redemption 100.0000. |........cccocowvimmiiiinns | v 3,000,000 | ....... 3,000,000 3,339,360 3,031,287 0. (31,287) | coovvvreeeenn0 | (31,287)].. 06/01/2034.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES........ccviriiis  oviiirieieisissiesseieesstenseseissesssessessnssnsenessnes | senee 37,030,348 | ..... 36,617,768 | ..... 37,883,907 | ......... 37,346,319 | ................ 0].... (333,971) | o0 | (333,971) ] .. XXX
Bonds - Industrial and Miscellaneous
911308 AA 2 |UNITED PARCEL SERVICE INC DEB 8.375% .......... .. | 04/01/2020. | MatUFity..........oovvveieriis | e | e 13,000,000 | ..... 13,000,000 | ..... 16,495,766 | ......... 13,100,770 | .cccvvcvevenn0 | e (100,770) | cvvvevvveeen0 | eeieeene(100,770) | o0 | s 13,000,000 04/01/2020.
80685Q AA 4 | SCHLUMBERGER OILFIELD UK NTS 144A 4.200%.... | C| 06/29/2020. | Redemption 102.1068. | .........cccccccomvuiunns | o 3,673,739 | ...... 3,500,000 | ....... 3,844,925 3,552,044 (VN I (32,467) | .cvveveee0 [ e (32,467) [ o0 | i 3,519,577 01/15/2021.
47025# AA 6 | JAMES B OSWALD CO JBO HLDG CO INC 4.360%.... | .. | 04/01/2020. | PaydOwN..........cccoocveuns | eovvmniermmniiiniiisnnis | e 76,258 | ............ 76,258 | ........... 76,258 | ... 0 0 [0 | o0 |0 | 76,258 06/01/2021.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...........cuuuiiuuiiiiriiiiiiiiiininiiisiins o enessessssssnssssnsensesesssssnns | avees 16,649,997 | ... 16,576,258 | ..... 20,416,949 216,729,072 | ..o 0. (133,237) | oo 0 |.i(133,237) | o0 [ i 16,595,835 XXX
Bonds - Hybrid Securities
06053E 88 8 |BANK OF AMER DOW JONES INDU INDEX MITTS.... | . | 06/26/2020. | Redemption 17.1655... | ....covrerviivinnrines | vveres 5,149,639 | .......... 300,000 | ....... 3,000,000 3,000,000 0 0 (U 0 [ 0 [ v 3,000,000 |..coovrrinnee 0 ].2,149,639 |..... 2,149,639 [ ..o 0 | 06/26/2020. | 2FE............
4899999. Total - Bonds - Hybrid SECUMLIES...........rvuuiieriie it e | oo 5,149,639 | ......... 300,000 | ....... 3,000,000 3,000,000 0 0 (0 S (O 0 [ o 3,000,000 [ ...coccoounnenee 0 ].2,149,639 |.... 2,149,639 | ..o 0 XXX XXX
8399997. Total - BONAS = PaM 4.t febsee bbbttt enennes | eris 73,799,356 | ..... 67,754,429 | ... 77,804,629 | ......... 71,937,686 | ..cocovvieeen0 | i (618,431) ] vovevvrinen0 | e, (618,431) | .vvevivreercran0 | i 71,319,255 ..2,480,101 |..... 2,480,101 |..1,941,708 XXX XXX
8399999. TOHBI = BOMAS. .ttt ene et | srens 73,799,356 | ..... 67,754,429 | ... 77,804,629 | ......... 71,937,686 | ...coooovieenn0 | i (618,431) ] <0 | s (618,431) | ..coovovevnea0 | i 71,319,255 ..2,480,101 |..... 2,480,101 | ..1,941,708 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00507V 10 9 |ACTIVISION BLIZZARD INC.........ccoovvemmrrimirrinrriiennens .. | 06/05/2020. | Stratega . 500.000 | ........... 34,369 XXX ] 34,370 0 0 0 LU I 0 [ s LU IO 34370 | ..o (VI P ()] [— ()] — 0 XXX |
02079K 30 5 |ALPHABET INC CL A....ooiiivirriirriienriinneiisneiieneis .. | 06/26/2020. | Strategas ...........cccoeewer | vervrernennes 100.000 | ..oovee. 135,995 XXX | 138,025 0 0 0 (U AR (U (U S 138,025 |..ooovvivennc 0 | (2,030) | ..o (VX 0<0) N 0 XXX |
031162 10 0 |AMGENINC............... .. | 06/23/2020. | VariOus............coocvwereres | coveree 10,000.000 | ....... 2,181,560 XXX | 1,981,948 0 0 0 0 ..1,981,948 |0 | 199,612 | ....... 199,612 XXX
14448C 10 4 |CARRIER GLOBAL CORP COM.......cccovvrvmriiiririririnnns .. | 04/07/2020. | William Blair & Co........ | ........ 20,000.000 | .......... 302,587 XXX ] 338,400 0 0 0 0 338,400 |0 [ oo (35,813) | ........ (35,813) XXX
22160K 10 5 |COSTCO WHOLESALE CORP.......ccccooomivrimrriiirnis .. | 06/16/2020. | Evercore ISI..........cccce. | covverneee 7,000.000 | ....... 2,096,928 XXX | 742,376 | ........... 2,057,440 | ..(1,315,064) | ....cccoevvnnnc (U 0 .1,354,553 | ..... 1,354,553 XXX
254687 10 6 |DISNEY WALT CO .. | 06/26/2020. | Strategas ........c.ccvueeer | wovverenns 1,750.000 | .......... 192,390 XXX | 207,678 0 0 0 0 . L0 (15,287) | ........ (15,287) | .. XXX
29355A 10 7 |ENPHASE ENERGY INC.......cccoovmmmmiirnriirennirincriennnes .. | 06/18/2020. | Strategas ...........ccccce. | covvernnc 4,000.000 | .......... 181,088 XXX ] 202,267 0 0 0 0 [ covercreneeen0 [0 | ii0.202,267 [0 [ (21,179) | ....... (21,179) XXX
375558 10 3 | GILEAD SCIENCES INC........cccovriimrircrieriiriniinnies .. | 05/19/2020. | Stratega . 3,000.000 | ..........223,813 XXX | 232,269 0 0 0 0 | o0 e | i0000232,269 | 0 | (8,456) | .......... (8,456) | .. XXX
45337C 10 2 |INCYTE CORP .. | 06/12/2020. | Strategas ............cccccee. | covvernnc 4,000.000 | .......... 367,938 XXX ] 395,269 0 0 0 0 [ o0 a0 | 000.395,269 |0 [ (27,331) | ........ (27,331)| .. XXX
464287 46 5 |ISHARES MSCIEAFE IDX FD......coevvririiniiciinniis .. | 06/26/2020. | Various [V [ 43,000.000 | ....... 2,624,662 XXX ] 2,549,612 | .covveunnn. 763,840 | ....... (80,081) [ ..ovouieeaand 0 | e 0 | oerenne(80,081) | cvieviirien0 | 2,549,612 | o0 | 75,050 | ......... 75,050 XXX
501044 10 1 |KROGER CO .. | 06/23/2020. | Strategas | s 1,011.000 | ............ 32,048 XXX | 33,493 0 0 0 0. crvvrreeennen0 | 33,493 [0 [ (1,445) | .......... (1,445) XXX
580135 10 1 |MCDONALDS CORP......cccomvrrirrrrirrrrirerineiissiieeens .. | 06/23/2020. | Strategas...........ccouwwwer | wovere 11,000.000 | ....... 2,070,626 XXX | 972,905 +(1,200,805) | ..oocvvivrrirnc0 | s 0 [ (1,200,805) 1,007,721 ... 1,097,721 XXX
594918 10 4 |MICROSOFT CORP........cccooummrrimiriinniiineiissiiieneines .. | 06/23/2020. | Various............ccccceveues | coverans 24,000.000 | ....... 4,695,897 XXX ] 603,120 .(3,181,680) | ...cvvvvcenn0 [ 0. (3,181,680) | .. 4,002,777 | ... 4,092,777 XXX
67077M 10 8 [NUTRIEN LTD.....ciieiiiiiiciisisiccicesecnssesiis .. | 06/29/2020. | Cowen & Co LLC........| ........ 25,000.000 | .......... 819,382 XXX ] 848,500 | ..........1,197,750 | ...... 231,920 | .coovcvvenn0 [ 581,170 | ......... (349,250) | ...cocvveveen0 | 848,500 | ..o l0 | i (29,118)| ........ (29,118) | ....... 22,500 XXX
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68902V 10 7 |OTIS WORLDWIDE CORP COM.......ccocoommriririinniinas .. | 04/07/2020. | William Blair & Co........ | ........ 10,000.000 | .......... 442,275 XXX | 473,200 0 0 0 0 473,200 | ...cccoeeenn0 | i (30,925)| ........ (30,925) | ...cvevnuenne 0 XXX
755111 50 7 |RAYTHEON CO .. | 04/03/2020. | Tax Free Exchange..... | ....... 63,000.000 | ....... 2,528,744 XXX ] 2,528,744 | ........ 13,843,620 | (11,314,876) | ......cccoevevnnc 0 XXX
75513 10 1 |RAYTHEON TECHNOLOGIES CORP COM .. | 04/03/2020. | Cash Adjustment. 0.400 | ... 19 XXX | s 7 0 0 0 XXX
78463V 10 7 |SPDR GOLD SHARES TRUST ETF .. | .. | 06/05/2020. | Strategas . 1,000.000 .167,937 XXX . 161,865 0 0 0 XXX
819047 10 1 | SHAKE SHACKINC .. | 06/26/2020. | Strategas 750.000 | ............37,499 XXX | 46,250 0 0 0 XXX
89832Q 10 9 | TRUIST FINL CORP.......ccooirvviirrirniiincieniicris .. | 06/26/2020. | KeyBanc Capital Mkts. | ........ 20,000.000 | .......... 731,769 XXX ] 665,400 | ..........1,126,400 | ... (461,000) 0 XXX
902973 30 4 |US BANCORP DEL .. | 06/29/2020. | KeyBanc Capital Mkts. | .......... 8,000.000 | .......... 289,222 XXX ] 270,139 | ...........474,320 | ... (204,181) 0 XXX
913017 10 9 |RAYTHEON TECHNOLOGIES CORP COM... .. | 04/03/2020. | Spin Off 811,600 XXX 811,600 | ..........1,365,830 | ... (554,230) 0 XXX
913017 10 9 |RAYTHEON TECHNOLOGIES CORP COM .. | 04/03/2020. | Tax Free Exchange..... ..20,000.000 ..968,200 XXX c0ere:968,200 | ..........1,629,370 | ..... (661,170) | .. 0 . . .14,700 XXX
922042 77 5 |VANGUARD FTSE ALL WORLD EX U ..| .. | 06/29/2020. | KeyBanc Capital Mkts. | ........ 17,500.000 | .......... 828,995 XXX ] 628,425 | .............940,625 | ..... (312,200) 0. L0 [ (312,200){ .....ccceeeeen0 | e .628,425 | ...ooeeeo.0 [ ...200,570 | .......200,570 | ......... 6,501 XXX
949746 10 1 |WELLS FARGO & CONEW.......coovvemirvimrirerriieriiiens .. | 05/05/2020. | Strategas............cccocewe. | wvvnee 152,000.000 | ....... 4,029,159 XXX ] 5,072,499 ..(3,105,101) (U 0 [ (3,105,101) | .. .(1,043,340) | ...(1,043,340) | ....... 77,520 XXX
055622 10 4 |BPPLC SPSADR 05/20/2020. | Key Capital... B 168,140.000 | ....... 3,924,945 XXX ] 4,100,935 | ... ..(1,207,245) 1,037,424 | ...... (2,244,669) | .. ..(175,990) | ...... (175,990) | .....210,175 XXX
G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS.. 06/16/2020. | Evercore IS.........ccccc. | v 9,000.000 | ....... 1,827,140 XXX | 1,504,527 0 0 0 0] ... 0 [0 ] 1,504,527 |0 ] 322,612 | ....... 322,612 |. XXX
L8681T 10 2 [SPOTIFY TECHNOLOGY S.A. 06/23/2020. | Strategas . 250.000 | . 63,729 XXX . ..48,510 0 0 0 0].. .0 v 88,510 |0 [ 15,219 | .......15219 | .. XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unafﬂhated) Publicly Traded........c.cooriiiiiiiiiiriienissci e | e 32,600,516 XXX ] 26,560,533 | ......... 43,880,909 | (23,365,713) ..1,618,594 ...(24 984 307) ......... 26,560,533 ..6,039,984 | ..... 6,039,984 XXX XXX
9799997. Total - ComMON StOCKS - PaMt 4.........couiriiiiiisrissi s e | oo 32,600,516 XXX ] 26,560,533 | ......... 43,880,909 | (23,365,713) ..1,618,594 | ....(24,984,307) | ... | 26,560,533 ..6,039,984 | ... 6,039,984 XXX XXX
9799999. Total - COMMON SHOCKS......... e s | o 32,600,516 XXX ] 26,560,533 | ......... 43,880,909 | (23,365,713) ] .. .1,618,594 | ....(24,984,307) | ..o | 26,560,533 ..6,039,984 | ... 6,039,984 XXX XXX
9899999. Total - Preferred and Common Stocks O OO OO OO RO RO RO ROP OO PP 32,600,516 XXX | 26,560,533 | ......... 43,880,909 | (23,365,713) ..1,618,594 | ....(24,984,307) | ...occcocece0 | 26,560,533 ..6,039,984 | ... 6,039,984 | ..... 537,007 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks. XXX ....104,365,162 115,818,595 | (23,365,713) .(618,431)]..1,618,594 | ....(25,602,738) ..97,879,788 ..8,520,085 |..... 8,520,085 | ..2,478,715 XXX XXX
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Sch.DB-Pt. A-Sn. 1
NONE

Sch. DB - Pt. B - Sn. 1
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

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Statement for June 30, 2020 of the VWestfield Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
BNY MELLON NEW YORK, NY....oriiimrierineeneniseesesinsnses | nersessnsssnens | eeeeens 0.000 (o1 0 0 0 0 | XXX
FEDERAL HOME LN BANK........cccoevivriieriiines CINCINNATI, OH....oovvvvvierreinisniersninerennns [ veeerneneninnes | 000,020 [ i 231 | e 0 505,834 | ........... 1,501,413 | oo 1,395,056 | XXX
REGIONS BIRMINGHAM, AL.......cviririereeireiesiesiesieniens 0 .. 0 6,125 9,188 ..9,188 | XXX
WESTFIELD BANK FSB.. . WESTFIELD CENTER, OH 0 0 (75,083) (187,465) (330,650) | XXX
0199999. Total Open Depositories XXX | XXX [ 231 [ 0 436,875 | .coovoenae 1,323,135 | cooovennne 1,073,594 | XXX
0399999. Total Cash 0N DEPOSIL...........cueureuiiiiiieiiiieri i XXX XXX [ 231 | .. 0 436,875 [ ..coooveae 1,323,135 | cooovviene 1,073,594 | XXX
0599999. Total Cash XXX | XXX | 231 | oo 0 436,875 | ........... 1,323,135 | oo 1,073,594 | XXX

QE13
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Statement for June 30, 2020 of the WWestfield Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
61747C 58 2 |MORGAN STANLEY INSTL LIQUIDITY TREAS............ 05/29/2020....... 0.060 |......... 25,680,249 .0 62,423
8599999. Total - Exempt Money Market Mutual FUnds @s [dENHfIEA DY te SVO..........viuuumiiiiii 080 8118811881181 0080 1810481100 25,680,249 .0 62,423
8899999. Total - Cash EQUIVAIENES e bbb 25,680,249 .0 62,423




Supplement for June 30, 2020 of the WWestfield Insurance Company

* 241122020505 00 10 2 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2020
NAIC Group Code.....228 NAIC Company Code.....24112
Company Name: Westfield Insurance Company

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................... 1,000 | o970

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POIICY? .........curiuierurerieneireiieeeneenseseese et ss st essssssssesssssssenss Yes[X] No[ ]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

DE QUANTITIEA OF ESHMALEA? ...ttt s et s £ e84 E 28428 R 842 E 2R R bRt e st Yes[X] No[ ]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

2.31 AMOUNE QUANEIEA: ...uevivviceetcteeeee ettt et b e bbbt be bbbt s st bbbt b b s s bbb st bbbt s s b e bbbt s s e et b st bbb b e b s et b st et e s s b banantetan G 42,735

2.32 Amount estimated USING reasoNable @SSUMPHONS: .........c.ruuererurirrierrerereiseeessire e ess st esee et ss e ss s s s e ess e st ss e ses s s s s bbb n e en st snen B 0

2.4  If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case

reserves) for the D&O liability coverages provided in CMP packaged PONICIES: .........vurerrererereirnrereesrissesssesesssssssssssesssssssssssssssssessessssssessessassssssessesssssssssessasssnssessessens G 3,000

Q505
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