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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment

Admitted Assets as Reported

Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3+4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. governments 1,297,095 | 26.586 | 1,297,095 1,297,095 | ... 26.586
1.02 All other governments 0 0.000 0 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed _______| 0 0.000 0 0.000
1.04 U.S. political subdivisions of states, territories, and
possessions, guaranteed 297,936 6.107 297,936 297,936 6.107
1.05 U.S. special revenue and special assessment obligations, etc.
non-guaranteed 2,438,625 | 49.983 | . 2,438,625 2,438,625 | 49,983
1.06 Industrial and miscellaneous 112,509 | 2.306 112,509 112,509 | 2.306
1.07 Hybrid securities 0 0.000 0 0.000
1.08 Parent, subsidiaries and affiliates 0 0.000 0 0.000
1.09 SVO identified funds 0 0.000 0 0.000
1.10 Unaffiliated bank loans 0 0.000 0 0.000
1.11 Total long-term bonds 4,146,165 | ¢ 84.981 | . 4,146,165 0 4,146,165 | 84.981
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) 0 0.000 0 0.000
2.02 Parent, subsidiaries and affiliates 0 0.000 0 0.000
2.03 Total preferred stocks 0 0.000 0 0 0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ____. 0 0.000 0 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) 0 0.000 0 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded 0 0.000 0 0.000
3.04 Parent, subsidiaries and affiliates Other 0 0.000 0 0.000
3.05 Mutual funds 0 0.000 0 0.000
3.06 Unit investment trusts 0 0.000 0 0.000
3.07 Closed-end funds 0 0.000 0 0.000
3.08 Total common stocks 0 0.000 0 0 0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm mortgages 0 0.000 0 0.000
4.02 Residential mortgages 0 0.000 0 0.000
4.03 Commercial mortgages 0 0.000 0 0.000
4.04 Mezzanine real estate loans 0 0.000 0 0.000
4.05 Total valuation allowance 0 0.000 0 0.000
4.06 Total mortgage loans 0 0.000 0 0 0 0.000
5. Real estate (Schedule A):
5.01 Properties occupied by company 0 0.000 0 0 0.000
5.02 Properties held for production of income 0 0.000 0 0 0.000
5.03 Properties held for sale 0 0.000 0 0 0.000
5.04 Total real estate 0 0.000 0 0 0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) 0 0.000 0 0 0.000
6.02 Cash equivalents (Schedule E, Part 2) 732,777 | 15.019 732,777 732,777 | 15.019
6.03 Short-term investments (Schedule DA) 0 0.000 0 0 0.000
6.04 Total cash, cash equivalents and short-term investments .| ___.____] 732,777 | 15.019 732,777 0 732,777 | 15.019
7. Contract loans 0 0.000 0 0 0.000
8. Derivatives (Schedule DB) 0 0.000 0 0 0.000
9. Other invested assets (Schedule BA) 0 0.000 0 0 0.000
10. Receivables for securities 0 0.000 0 0 0.000
11. Securities Lending (Schedule DL, Part 1) 0 0.000 0 XXX XXX XXX
12. Other invested assets (Page 2, Line 11) 0 0.000 0 0 0.000
13. Total invested assets 4,878,942 100.000 4,878,942 0 4,878,942 100.000
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. Total valuation allowance
. Subtotal (Line 11 plus Line 12)
. Deduct total nonadmitted amounts

ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Cost of acquired:

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13

3.2 Totals, Part 3, Column 11

6.1 Totals, Part 1, Column 15

6.2 Totals, Part 3, Column 13

7.1 Totals, Part 1, Column 12

7.2 Totals, Part 3, Column 10

Deduct current year’s depreciation:
8.1 Totals, Part 1, Column 11

8.2 Totals, Part 3, Column 9

Deduct total nonadmitted amounts

Cost of acquired:

Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9

5.2 Totals, Part 3, Column 8

9.1 Totals, Part 1, Column 13

9.2 Totals, Part 3, Column 13

10.1 Totals, Part 1, Column 11

10.2 Totals, Part 3, Column 10

Real Estate
Book/adjusted carrying value, December 31 of prior year. 0
2.1 Actual cost at time of acquisition (Part 2, Column 6) 0
2.2 Additional investment made after acquisition (Part 2, Column 9) 0 0
0
0 0
Total gain (loss) on disposals, Part 3, Column 18, 0
Deduct amounts received on disposals, Part 3, Column 158N 0
Total foreign exchange change in book/adjusted carrying
0
0 0
Deduct current year’s other-than-temporary impairment recognized:
0
0 0
0
0 0
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 0
Statement value at end of current period (Line 9 minus Line 10) 0
Mortgage Loans
Book value/recorded investment excluding accrued interest, December 31 of prior year 0
2.1 Actual cost at time of acquisition (Part 2, Column 7). 0
2.2 Additional investment made after acquisition (Part 2, Column 8) 0 0
0
0 0
0
Q- 0 0
Total gain (loss) on disposals, Part 3, Column 18 | Y 0
Deduct amounts received on disposals, Part 3, Column 15| 0
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest:
0
0 0
Deduct current year’s other-than-temporary impairment recognized:
0
0 0
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 0
0
. Statement value of mortgages owned at end of current period (Line 13 minus Line 14) 0
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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

-

[0

© 00 N O

1.

13.

A WN=

0 ~N OO

. Book/adjusted carrying value, December 31 of prior year
. Cost of acquired:

. Accrual of discount
. Unrealized valuation increase (decrease):

. Deduct amortization of premium and depreciation
. Total foreign exchange change in book/adjusted carrying value:

. Book/adjusted carrying value, December 31 of prior year
- Cost of bonds and stocks acquired, Part 3, Column 7

- Accrual of discount
. Unrealized valuation increase (decrease):

. Total gain (loss) on disposals, Part 4, Column 19
. Deduction consideration for bonds and stocks disposed of, Part 4, Column 7
. Deduct amortization of premium
. Total foreign exchange change in book/adjusted carrying value:

. Statement value at end of current period (Line 11 minus Line 12)

2.1 Actual cost at time of acquisition (Part 2, Column 8)
2.2 Additional investment made after acquisition (Part 2, Column 9)

oo

. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12

5.1 Totals, Part 1, Column 13
5.2 Totals, Part 3, Column 9

. Total gain (loss) on disposals, Part 3, Column 19|
. Deduct amounts received on disposals, Part 3, Column 16!

OO O

9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14

. Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, Column 15

10.2 Totals, Part 3, Column 11

oo

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
. Deduct total nonadmitted amounts.

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

3,795,619

1,294,947

4,069

4.1 Part 1, Column 12

4.2 Part 2, Section 1, Column 15

4.3 Part 2, Section 2, Column 13

oo O

0

4.4 Part 4, Column 11

(317)

888,442

59,711

8.1 Part 1, Column 15

8.2 Part 2, Section 1, Column 19

8.3 Part 2, Section 2, Column 16
8.4 Part 4, Column 15

(esRen e e )

. Deduct current year’s other-than-temporary impairment recognized:

9.1 Part 1, Column 14

9.2 Part 2, Section 1, Column 17

9.3 Part 2, Section 2, Column 14

9.4 Part4, Column 13

Do OO

0

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, Line (2).
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
. Deduct total nonadmitted amounts

4,146,165

4,146,165
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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States 1,297,095 | 1,364,375 | 1,415,375 | 1,200,000
Governments (including all obligations 2. Canada
guaranteed by governments) 3. Other Countries
4. Totals 1,297,095 1,364,375 1,415,375 1,200,000
U.S. States, Territories and Possessions
(direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States, Territories
and Possessions (direct and guaranteed) 6. Totals 297,936 314,646 297,771 300,000
U.S. Special Revenue and Special Assessment
Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of
Governments and their Political Subdivisions 7. Totals 2,438,625 2,482,148 2,462,714 2,396,311
Industrial and Miscellaneous, SVO Identified 8. United States 112,509 | .. 124,245 | . 116,682 | ... 85,000
Funds, Unaffiliated Bank Loans and Hybrid 9. Canada
Securities (unaffiliated) 10. Other Countries
11. Totals 112,509 124,245 116,682 85,000
Parent, Subsidiaries and Affiliates 12. Totals 0 0 0 0
13. Total Bonds 4,146,165 4,285,414 4,292,542 3,981,311
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (unaffiliated) 15. Canada
16. Other Countries
17. Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous (unaffiliated) 21. Canada
22. Other Countries
23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25. Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 4,146,165 4,285,414 4,292,542
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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

GoIS

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Through Over 5 Years Over 10 Years No Maturity Total Col.7as a Total from Col. 7 % From Col. 8 Total Publicly Total Privately Placed
NAIC Designation 1 Year or Less 5 Years Through 10 Years Through 20 Years Over 20 Years Date Current Year % of Line 11.7 Prior Year Prior Year Traded (a)

1. U.S. Governments

1.1 NAIC1 1,297,095 XXX 1,297,095 31.3 1,331,768 35.1 1,297,095

1.2 NAIC2 XXX 0 0.0 0 0.0

1.3 NAIC3 XXX 0 0.0 0 0.0

14 NAIC 4 XXX 0 0.0 0 0.0

1.5 NAIC5 XXX 0 0.0 0 0.0

16 NAIC6 | XXX 0 0.0 0 0.0

1.7 Totals 0 1,297,095 0 0 0 XXX 1,297,095 31.3 1,331,768 35.1 1,297,095 0
2. All Other Governments

2.1 NAIC1 XXX 0 0.0 0 0.0

22 NAIC?2 XXX 0 0.0 0 0.0

2.3 NAIC 3 XXX 0 0.0 0 0.0

2.4 NAIC 4 XXX 0 0.0 0 0.0

2.5 NAIC5 XXX 0 0.0 0 0.0

26 NAIC6 | XXX 0 0.0 0 0.0

2.7 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
3. U.S. States, Territories and Possessions, etc., Guaranteed

3.1 NAIC1 XXX 0 0.0 0 0.0

3.2 NAIC?2 XXX 0 0.0 0 0.0

3.3 NAIC3 XXX 0 0.0 0 0.0

3.4 NAIC 4 XXX 0 0.0 0 0.0

3.5 NAIC5 XXX 0 0.0 0 0.0

36 NAIC6 | XXX 0 0.0 0 0.0

3.7 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed

4.1 NAIC 1 297,936 XXX 297,936 7.2 297,796 7.8 297,936

4.2 NAIC2 XXX 0.0 0 0.0

4.3 NAIC3 XXX 0 0.0 0 0.0

44 NAIC 4 XXX 0 0.0 0 0.0

4.5 NAIC5 XXX 0 0.0 0 0.0

46 NAIC6 XXX 0 0.0 0 0.0

4.7 Totals 0 0 0 297,936 0 XXX 297,936 7.2 297,796 7.8 297,936 0
5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed

5.1 NAIC1 560,570 469,407 914,738 493,910 XXX 2,438,625 58.8 2,052,407 54 1 2,438,625

52 NAIC?2 XXX 0 0.0 0 0.0

5.3 NAIC 3 XXX 0 0.0 0 0.0

5.4 NAIC 4 XXX 0 0.0 0 0.0

55 NAIC5 XXX 0 0.0 0 0.0

56 NAIC6 | XXX 0 0.0 0 0.0

5.7 Totals 560,570 469,407 914,738 493,910 0 XXX 2,438,625 58.8 2,052,407 54.1 2,438,625 0




ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

90IS

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Through Over 5 Years Over 10 Years No Maturity Total Col.7as a Total from Col. 7 % From Col. 8 Total Publicly Total Privately Placed
NAIC Designation 1 Year or Less 5 Years Through 10 Years Through 20 Years Over 20 Years Date Current Year % of Line 11.7 Prior Year Prior Year Traded (a)

6. Industrial and Miscellaneous (unaffiliated)

6.1 NAIC 1 112,509 XXX 112,509 2.7 113,649 3.0 112,509

6.2 NAIC2 XXX 0 0.0 0 0.0

6.3 NAIC3 XXX 0 0.0 0 0.0

6.4 NAIC4 XXX 0 0.0 0 0.0

6.5 NAIC5 XXX 0 0.0 0 0.0

66 NAICG .| XXX 0 0.0 0 0.0

6.7 Totals 0 0 0 112,509 0 XXX 112,509 2.7 113,649 3.0 112,509 0
7. Hybrid Securities

7.1 NAIC1 XXX 0 0.0 0 0.0

7.2 NAIC?2 XXX 0 0.0 0 0.0

7.3 NAIC 3 XXX 0 0.0 0 0.0

74 NAIC4 XXX 0 0.0 0 0.0

7.5 NAIC5 XXX 0 0.0 0 0.0

76 NAIC6 | XXX 0 0.0 0 0.0

7.7 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
8. Parent, Subsidiaries and Affiliates

8.1 NAIC1 XXX 0 0.0 0 0.0

8.2 NAIC2 XXX 0 0.0 0 0.0

8.3 NAIC3 XXX 0 0.0 0 0.0

8.4 NAIC4 XXX 0 0.0 0 0.0

8.5 NAIC5 XXX 0 0.0 0 0.0

86 NAIC6 | XXX 0 0.0 0 0.0

8.7 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
9. SVO Identified Funds

9.1 NAIC 1 XXX XXX XXX XXX XXX 0 0.0 0 0.0

9.2 NAIC?2 XXX XXX XXX XXX XXX 0 0.0 0 0.0

9.3 NAIC3 XXX XXX XXX XXX XXX 0 0.0 0 0.0

94 NAIC 4 XXX XXX XXX XXX XXX 0 0.0 0 0.0

9.5 NAIC5 XXX XXX XXX XXX XXX 0 0.0 0 0.0

96 NAIC6 | XXX XXX XXX XXX XXX 0 0.0 0 0.0

9.7 Totals XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.1 NAIC 1 XXX 0 0.0 0 0.0

10.2 NAIC 2 XXX 0 0.0 0 0.0

10.3 NAIC 3 XXX 0 0.0 0 0.0

10.4 NAIC 4 XXX 0 0.0 0 0.0

10.5 NAIC 5 XXX 0 0.0 0 0.0

10.6 NAIC6 .| XXX 0 0.0 0 0.0

10.7 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
7

2 3 4 5 6 8 9 10 11 12
Over 1 Year Through Over 5 Years Over 10 Years No Maturity Total Col.7as a Total from Col. 7 % From Col. 8 Total Publicly Total Privately Placed
NAIC Designation 1 Year or Less 5 Years Through 10 Years Through 20 Years Over 20 Years Date Current Year % of Line 11.7 Prior Year Prior Year Traded (a)
11. Total Bonds Current Year
11.1 NAIC 1 (@) 560,570 1,766,502 914,738 904,355 0 0 4,146,165 XXX XXX 4,146,165 | 0
11.2 NAIC 2 (@) 0 0 0 0 0 0 0 XXX XXX 0 0
11.3 NAIC 3 (@ 0 0 0 0 0 0 0 XXX XXX 0 0
11.4 NAIC 4 (@) 0 0 0 0 0 0 0 XXX XXX 0 0
11.5 NAIC 5 (@ 0 0 0 0 0 0 0 XXX XXX 0 0
1M6NAICE | (@ 0 0 0 0 0 0 0 XXX XXX 0 0
11.7 Totals 560,570 1,766,502 914,738 904,355 0 0 4,146,165 XXX XXX 4146165 | 0
11.8 Line 11.7 as a % of Col. 7 13.5 42.6 221 21.8 0.0 0.0 . XXX XXX XXX 100.0 0.0
12. Total Bonds Prior Year
12.1 NAIC 1 311,069 2,110,166 332,442 1,041,942 0 0 XXX XXX 3,795,619 00.0 3795619 | 0
12.2 NAIC 2 0 0 0 0 0 0 XXX XXX 0.0 0 0
12.3 NAIC 3 0 0 0 0 0 0 XXX XXX 0.0 0 0
12.4 NAIC 4 0 0 0 0 0 0 XXX XXX 0.0 0 0
12.5 NAIC 5 0 0 0 0 0 0 XXX XXX 0.0 0 0
126 NAIC6 ] 0 0 0 0 0 0 XXX XXX 0.0 0 0
12.7 Totals 311,069 2,110,166 332,442 1,041,942 0 0 XXX XXX 3,795,619 00.0 3,795,619 0
12.8 Line 12.7 as a % of Col. 9 8.2 95.6 8.8 27.5 0.0 0.0 XXX XXX XXX 100.0 0.0
13. Total Publicly Traded Bonds
13.1 NAIC 1 560,570 1,766,502 914,738 904,355 4,146,165 3,795,619 00.0 4,146,165 XXX
13.2 NAIC 2 0 0.0 0 XXX
13.3 NAIC 3 0 0.0 0 XXX
13.4 NAIC 4 0 0.0 0 XXX
13.5 NAIC 5 0 0.0 0 XXX
136NAIC6 0 0.0 0 XXX
13.7 Totals 560,570 1,766,502 914,738 904,355 0 0 4,146,165 3,795,61 0.0 4,146,165 XXX
13.8 Line 13.7 as a % of Col. 7 13.5 42.6 221 21.8 0.0 0.0 XXX XXX XXX 100.0 XXX
13.9 Line 13.7 as a % of Line
11.7, Col. 7, Section 11 13.5 42.6 221 21.8 0.0 0.0 XXX XXX XXX 100.0 XXX
14. Total Privately Placed
Bonds
14.1 NAIC 1 0 0.0 0 0.0 XXX 0
14.2 NAIC 2 0 0.0 0 0.0 XXX 0
14.3 NAIC 3 0 0.0 0 0.0 XXX 0
14.4 NAIC 4 0 0.0 0 0.0 XXX 0
14.5 NAIC 5 0 0.0 0 0.0 XXX 0
146NAIC6 | 0 0.0 0 0.0 XXX 0
14.7 Totals 0 0 0 0 0 0 0 0.0 0 0.0 XXX 0
14.8 Line 14.7 as a % of Col. 7| 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0
14.9 Line 14.7 as a % of Line
11.7, Col. 7, Section 11 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0

(@)Includes$

(b) Includes $

(c) Includes $

freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
current year of bonds with Z designations, and$
current year, $ prior year of bonds with 5GI designations and $
reliance on the insurer’s certification that the issuer is current in all principal and interest payments. “6*” means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$__ :NAIC2$

current year, $

sNAIC3S NAIC4S$ ‘NAIC5S$ ;NAIC6 $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. “5GI” means the NAIC designation was assigned by the SVO in
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SCHEDULE D - PART 1A - SECTION 2

ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues
5 6 7

Distribution by Type 1 2 3 4 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Total Col.7as a Total from Col. 7 | % From Col. 8 Total Publicly Total Privately
1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Current Year % of Line 11.08 Prior Year Prior Year Traded Placed

1. U.S. Governments

1.01 Issuer Obligations 1,297,095 XXX 1,297,095 31.3 1,331,768 35.1 1,297,095

1.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0

1.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

1.04 Other Loan-Backed and Structured Securities ... XXX 0 0.0 0 0.0

1.05 Totals 0 1,297,095 0 0 0 XXX 1,297,095 31.3 1,331,768 35.1 1,297,095
2. All Other Governments

2.01 Issuer Obligations XXX 0 0.0 0 0.0

2.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0

2.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

2.04 Other Loan-Backed and Structured Securities | XXX 0 0.0 0 0.0

2.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations XXX 0 0.0 0 0.0

3.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0

3.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

3.04 Other Loan-Backed and Structured Securities_._____| XXX 0 0.0 0 0.0

3.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed

4.01 Issuer Obligations 297,936 XXX 297,936 7.2 297,796 7.8 297,936

4.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0

4.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

4.04 Other Loan-Backed and Structured Securities_____| XXX 0 0.0 0 0.0

4.05 Totals 0 0 0 297,936 0 XXX 297,936 7.2 297,796 7.8 297,936
5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed

5.01 Issuer Obligations 913,630 493,910 XXX 1,407,539 33.9 615,900 16.2 1,407,539

5.02 Residential Mortgage-Backed Securities 560,570 469,407 1,109 XXX 1,031,085 24.9 1,436,506 37.8 1,031,085

5.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

5.04 Other Loan-Backed and Structured Securities_._____| XXX 0 0.0 0 0.0

5.05 Totals 560,570 469,407 914,739 493,910 0 XXX 2,438,624 58.8 2,052,406 541 2,438,624
6. Industrial and Miscellaneous

6.01 Issuer Obligations 112,509 XXX 112,509 2.7 113,649 3.0 112,509

6.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0

6.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

6.04 Other Loan-Backed and Structured Securities_._____| XXX 0 0.0 0 0.0

6.05 Totals 0 0 0 112,509 0 XXX 112,509 2.7 113,649 3.0 112,509
7. Hybrid Securities

7.01 Issuer Obligations XXX 0 0.0 0 0.0

7.02 Residential Mortgage-Backed Securities: XXX 0 0.0 0 0.0

7.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

7.04 Other Loan-Backed and Structured Securities_._____| XXX 0 0.0 0 0.0

7.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations XXX 0 0.0 0 0.0

8.02 Residential Mortgage-Backed Securities. XXX 0 0.0 0 0.0

8.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

8.04 Other Loan-Backed and Structured Securities XXX 0 0.0 0 0.0

8.05 Affiliated Bank Loans — Issued XXX 0 0.0 0 0.0

8.06 Affiliated Bank Loans — Acquired.__.__.____________ XXX 0 0.0 0 0.0

8.07 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0




ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

60IS

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Total Col. 7as a Total from Col. 7 | % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Current Year % of Line 11.08 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO.._____. XXX XXX XXX XXX XXX 0 0.0 0 0.0
9.02 Bond Mutual Funds Identified by the SVO.____________ XXX XXX XXX XXX XXX 0)..........00 0 .
9.03 Totals XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0
10. Unaffiliated Bank Loans
10.01 Bank Loans - Issued XXX 0 0.0 0 0.0
10.02 Bank Loans — Acquired XXX 0 0.0 0 0.0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0
11. Total Bonds Current Year
11.01 Issuer Obligations 0 1,297,095 913,630 904,355 0 XXX 3,115,080 75.1 XXX XXX 3,115,080 0
11.02 Residential Mortgage-Backed Securities 560,570 469,407 1,109 0 0 XXX 1,031,085 24.9 XXX XXX 1,031,085 0
11.03 Commercial Mortgage-Backed Securities 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
11.04 Other Loan-Backed and Structured Securities 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
11.05 SVO Identified Funds XXX XXX XXX XXX XXX 0 0 0.0 XXX XXX 0 0
11.06 Affiliated Bank Loans 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
11.07 Unaffiliated Bank Loans 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
11.08 Totals 560,570 1,766,502 914,739 904,355 0 0 4,146,165 100.0 XXX XXX 4,146,165 0
11.09 Lines 11.08 as a % Col. 7 14.0 43.0 22.0 22.0 0.0 0.0 100.0 XXX XXX XXX 100.0 0.0
12. Total Bonds Prior Year
12.01 Issuer Obligations 0 1,331,768 0 1,027,345 0 XXX XXX XXX 2,359,113 62.2 2,359,113 0
12.02 Residential Mortgage-Backed Securities 311,069 778,399 332,442 14,597 0 XXX XXX XXX 1,436,506 37.8 1,436,506 0
12.03 Commercial Mortgage-Backed Securities 0 0 0 0 0 XXX XXX XXX 0 0.0 0 0
12.04 Other Loan-Backed and Structured Securities 0 0 0 0 0 XXX XXX XXX 0 0.0 0 0
12.05 SVO Identified Funds XXX XXX XXX XXX XXX 0 XXX XXX 0 0.0 0 0
12.06 Affiliated Bank Loans 0 0 0 0 0 XXX XXX XXX 0 0.0 0 0
12.07 Unaffiliated Bank Loans 0 0 0 0 0 XXX XXX XXX 0 0.0 0 0
12.08 Totals 311,069 2,110,167 332,442 1,041,942 0 0 XXX XXX 3,795,619 100.0 3,795,619 0
12.09 Line 12.08 as a % of Col. 9 8.0 56.0 9.0 27.0 0.0 0.0 XXX XXX 100.0 XXX 100.0 0.0
13. Total Publicly Traded Bonds
13.01 Issuer Obligations 1,297,095 913,630 904,355 XXX 3,115,080 75.1 2,359,113 62.2 3,115,080 XXX
13.02 Residential Mortgage-Backed Securities 560,570 469,407 1,109 XXX 1,031,085 24.9 1,436,506 37.8 1,031,085 XXX
13.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0 0 XXX
13.04 Other Loan-Backed and Structured Securities XXX 0 0.0 0 0.0 0 XXX
13.05 SVO Identified Funds XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 XXX
13.06 Affiliated Bank Loans XXX 0 0.0 0 0.0 0 XXX
13.07 Unaffiliated Bank Loans XXX 0 0.0 0 0.0 0 XXX
13.08 Totals 560,570 1,766,502 914,739 904,355 0 0 4,146,165 100.0 3,795,619 100.0 4,146,165 XXX
13.09 Line 13.08 as a % of Col. 7 14.0 43.0 22.0 22.0 0.0 0.0 100.0 XXX XXX XXX 100.0 XXX
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 14.0 43.0 22.0 22.0 0.0 0.0 100.0 XXX XXX XXX 100.0 XXX
14. Total Privately Placed Bonds
14.01 Issuer Obligations XXX 0 0.0 0 0.0 XXX 0
14.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0 XXX 0
14.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0 XXX 0
14.04 Other Loan-Backed and Structured Securities XXX 0 0.0 0 0.0 XXX 0
14.05 SVO Identified Funds XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 XXX 0
14.06 Affiliated Bank Loans XXX 0 0.0 0 0.0 XXX 0
14.07 Unaffiliated Bank Loans XXX 0 0.0 0 0.0 XXX 0
14.08 Totals 0 0 0 0 0 0 0 0.0 0 0.0 XXX 0
14.09 Line 14.08 as a % of Col. 7 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0
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Schedule DA - Verification Between Yrs

NONE

Schedule DB - Part A - Verification

NONE

Schedule DB - Part B - Verification

NONE

Schedule DB - Part C - Section 1

NONE

Schedule DB - Part C - Section 2

NONE

Schedule DB - Verification

NONE

SI10, SI11, SI12, SI13, S114
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1 2 3 4
Money Market
Total Bonds Mutual Funds Other (a)
1. Book/adjusted carrying value, December 31 of prior year. 1,001,760 1,001,760 |
2. Cost of cash equivalents acquired 786,699 786,699
3. Accrual of discount 0
4. Unrealized valuation increase (decrease) 0
5. Total gain (loss) on disposals 0
6. Deduct consideration received on disposals 1,055,682 1,055,682
7. Deduct amortization of premium 0
8. Total foreign exchange change in book/adjusted carrying value 0
9. Deduct current year’s other-than-temporary impairment recognized 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ____ 732,777 732,777
11. Deduct total nonadmitted amounts 0
12. Statement value at end of current period (Line 10 minus Line 11) 732,717 732,777

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment

SI15
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Schedule A - Part 1

NONE

Schedule A - Part 2

NONE

Schedule A - Part 3

NONE

Schedule B - Part 1

NONE

Schedule B - Part 2

NONE

Schedule B - Part 3

NONE

Schedule BA - Part 1

NONE

Schedule BA - Part 2

NONE

Schedule BA - Part 3

NONE

EO1, EO2, EO3, EO4, EO5, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book / Adjusted Carrying Value Interest Dates
3 4 5 NAIC 8 9 12 13 14 15 16 17 18 19 20 21 22
F Designation Current
o ,NAIC Year's Total
r Designation Other Foreign
e Modifier Rate Used Book/ Unrealized Than Exchange Admitted Amount Stated
i and SVO to Obtain Adjusted Valuation Current Year's Temporary Change Effective Amount Rec. Contractual
CusIP g Bond |Administrat- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment In Rate Rate When Due & During Maturity
Identification Description Code| n CHAR |ive Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
Bonds - U.S. Governments - Issuer Obligations
912810-EQ-7,,‘ US TREASURY N/B 6.25 15/08/23,1,,,SD ,,,,,,,,,,,,,,,,,,,,,,,,, % ,,,,,,,, 1A L 1,222,734 ... 115.9922 | . 1,159,922 [ 1,000,000 |...... 1,099,690 (36,511) 6.250 2.324 |__FA 23,607 62,500 |...02/07/2018....|...08/15/2023....
912828-SV-3 JUS TREASURY N/B 1.75 15/05/22.| _SD. | 1.A 192,641 102.2266 204,453 200,000 197,405 1,839 1.750 2.718 | NN 454 3,500 | .05/07/2018 | 05/15/2022
0199999 - Bonds - U.S. Governments - Issuer Obligations 1,415,375 XXX 1,364,375 1,200,000 1,297,095 0 (34,672) 0 0 XXX XXX XXX 24,062 66,000 XXX XXX
0599999 - Bonds - U.S. Governments - Subtotals - U.S. Governments 1,415,375 XXX 1,364,375 1,200,000 1,297,095 0 (34,672) 0 0 XXX XXX XXX 24,062 66,000 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
199492-E7-0. | COLUMBUS OH 2.632 | [ | 2 | . TAFE ] 100,000 [ 107.2010 107,201 100,000 100,000 2.632 2.632 | AO 658 2,622 |1 10/04/2019.... ..04/01/2033.....
PULASKI CNTY AR SPL SCH DIST
745401-EL-9.]2.75 2 1.C FE 97,771 | . 102.5180 102,518 100,000 97,936 140 2.750 2.953 | _FA 1,146 2,116 | 1 10/17/2019._| . 02/01/2033.__
WORTHINGTON MN INDEP SCH
981865-KA-5_|DIST# 3.03 2 TAFE | 100,000 [ 104.9270 104,927 100,000 100,000 3.030 3.030 |...FA 1,263 1,835 | 12/12/2019.......02/01/2034.....
1899999 - Bonds - U.S. Political Subdivisions of States, Territories and
Possessions (Direct and Guaranteed) - Issuer Obligations 297,711 XXX 314,646 300,000 297,936 0 140 0 0 XXX XXX XXX 3,066 6,473 XXX XXX
2499999 - Bonds - U.S. Political Subdivisions of States, Territories and
Possessions (Direct and Guaranteed) - Subtotals - U.S.
Political Subdivisions of States, Territories and Possessions
(Direct and Guaranteed) 297,771 XXX 314,646 300,000 297,936 0 140 0 0 XXX XXX XXX 3,066 6,473 XXX XXX
Bonds - U.S. Special Revenue and Special A nt Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
31346W-CF-1.|FREDDIE MAC 1.1 27/07/28 2 ] tafE_] 250,000 [ ¢ 99.1664 247,916 250,000 250,000 1.100 1.100 |.... JJ 1,176 |..07/20/2020..._| ...07/27/2028....
3134GW-EM-4_ | FREDDIE MAC 1.52 28/01/33 2 100.0034 250,008 250,000 250,000 1.520 1.520 | JJ 1,615 |_07/30/2020. 01/28/2033
3135GA-A6-8.|FANNIE MAE 1 14/12/28 2 ~100.0700 250,175 250,000 250,000 1.000 1.000 | D) M8 | 12/09/2020. 12/1412028._
313664-2U-0.|FANNIE MAE 1 28/01/28 2.y AAFE_|.......250,000 |..._. 99.3287 248,322 250,000 250,000 1.000 1.000 |.... JJ 1,063 |...07/21/2020....| ..01/28/2028....
INDIANA ST FIN AUTH HIGHWAY
45470R-DS-2. | RE & 2 1BFE o] 120,501 | ... 125.3010 125,301 100,000 114,491 (1,879) 5.000 2.702 |.... D 417 5,000 |...08/24/2017....|...06/01/2035....
MARYSVILLE OH WTR SYS MTGE
574486-FE-1.|REV 4 24 1DFE | 165,347 | ... 113.4860 170,229 150,000 163,630 (1,717) 4.000 1.857 |.... i) 500 3,183 |...04/30/2020....| ...12/01/2028....
NARRAGANSETT BAY RI
631060-CT-5_) COMMISSION 2.264 1,2 | .. IDFE. | 50,932 | . 102.9800 51,490 50,000 50,890 (42) 2.264 2.061 | | N 377 509 |...06/23/2020.._| 09/01/2032.__.
VIRGINIA ST HSG DEV AUTH
92812V-F2-7_]2.259 2 1BFE | 78,668 | 102.0330 76,525 75,000 78,529 (139) 2.259 1.722 | JJ 753 L...07/30/2020....}...07/01/2031.....
2599999 - Bonds - U.S. Special Revenue and Special Assessment Obligations
and al | Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions -
Issuer Obligations 1,415,448 XXX 1,419,966 1,375,000 1,407,539 0 (3,778) 0 0 XXX XXX XXX 6,019 8,693 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Residential Mortgage-Backed Securities
3136AU-U6-6_|FANNIE MAE 3.5 POOL ID N.A. 203,143 [ 103.5859 202,608 195,594 199,095 (5,201) 3.500 1.969 |__MON 570 7,440 |._02/07/2017 ] _08/25/2045
3136AV-YU-7_|FANNIE MAE 3 POOL ID N.A. 417,463 | __100.7672 424,513 421,281 419,622 1,048 3.000 3.460 |___MON 1,053 12,865 |_..04/20/2017. 10/25/2042.__
3137BT-LV-1_|FREDDIE MAC 4 POOL ID N.A. 28,600 [..102.2370 27,391 26,791 27,491 (1,729) 4.000 0.269 |___MON 89 1,187 |...04/03/2017. 09/15/2043.__
3137FA-CB-2 | FREDDIE MAC 3.5 POOL ID N.A. | 398,061 [ 107.9510 407,671 377,645 384,877 (7,087) 3.500 2.025 | _MON 1,101 13,327 | ..09/27/2017__| _11/15/2028
2699999 - Bonds - U.S. Special Revenue and Special Assessment Obligations
and al | Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions -
Residential Mortgage-Backed Securities 1,047,266 XXX 1,062,182 1,021,311 1,031,085 0 (12,970 0 0 XXX XXX XXX 2,814 34,819 XXX XXX
3199999 - Bonds - U.S. Special Revenue and Special Assessment Obligations
and al | Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions -
Subtotals - U.S. Special Revenue and Special Assessment
Obligations and all Non-Guaranteed Obligations of Agencies of
Governments and Their Political Subdivisions 2,462,714 XXX 2,482,148 2,396,311 2,438,625 0 (16,748) 0 0 XXX XXX XXX 8,833 43,511 XXX XXX
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
98385X-AM-8.] XTO ENERGY INC 6.75 01/08/37_.[ ... [ [ 1CFE.J 7 116,682 | ... 146.1707 124,245 85,000 112,509 (1,139) 6.750 4.065 |._.FA 2,391 5,738 |...02/14/2017...]...08/01/2037.....
3299999 - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 116,682 XXX 124,245 85,000 112,509 0 (1,139) 0 0 XXX XXX XXX 2,391 5,738 XXX XXX
3899999 - Bonds - Industrial and Miscellaneous (Unaffiliated) - Subtotals
- Industrial and Miscellaneous (Unaffiliated) 116,682 XXX 124,245 85,000 112,509 0 (1,139) 0 0 XXX XXX XXX 2,391 5,738 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book / Adjusted Carrying Value Interest Dates
3 |4 5 NAIC 8 9 12 13 14 15 16 17 18 19 20 21 22
F Designation Current
o , NAIC Year's Total
r Designation Other Foreign
e Modifier Rate Used Book/ Unrealized Than Exchange Admitted Amount Stated
i and SVO to Obtain Adjusted Valuation Current Year's Temporary Change Effective Amount Rec. Contractual
CusIP g Bond |Administrat- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment In Rate Rate When Due & During Maturity
Identification Description Code| n CHAR |ive Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
7699999 - Bonds - Total Bonds - Subtotals - Issuer Obligations 3,245,276 XXX 3,223,232 2,960,000 3,115,080 0 (39,450) 0 0 XXX XXX XXX 35,538 86,903 XXX XXX
7799999 - Bonds - Total Bonds - Subtotals - Residential Mortgage-Backed
Securities 1,047,266 XXX 1,062,182 1,021,311 1,031,085 0 (12,970) 0 0 XXX XXX XXX 2,814 34,819 XXX XXX
8399999 Subtotals - Total Bonds 4,292,542 XXX 4,285,414 3,981,311 4,146,165 0 (52,420) 0 0 XXX XXX XXX 38,352 121,722 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A $ 3,528,180 . 1B $ 193,020 . 1C $ 210,446 . D $ 214519 1E $ 0 F $0 G $0
2A $ 0 2c $ 0 .
3A $0 3¢ $0
A $ 0 ac $ 0
5A $ 0 5 $ 0 .
$ 0

6
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Schedule D - Part 2 - Section 1

NONE

Schedule D - Part 2 - Section 2

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Number of Actual Paid for Accrued
Identification Description Foreign Date Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends
Bonds - U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
,,,,,,,, 3134GW-CF-1.______]FREDDIE MAC 1.1 27/07/28 07/20/2020._____[FIRST TENNESSEE BANK N.A XXX 250,000 250,000
,,,,,,,, 3134GW-EM-4._____ | FREDDIE MAC 1.52 28/01/33 07.30/2020. STIFEL NICOLAUS & CO, INCORORATED XXX 250,000 250,000 32
31356A-A6-8 FANNIE MAE 1 14/12/28 12/09/2020..___[FIRST TENNESSEE BANK N.A. XXX 250,000 250,000
313664-2U-0 FANNIE MAE 1 28/01/28 07/21/2020..._..__|RBC CAPITAL MARKETS, LLC XXX 250,000 250,000
574486-FE-1 MARYSVILLE OH WTR SYS MTGE REV 4 04/30/2020._.__.._[STIFEL NICOLAUS & CO, INCORORATED XXX 165,347 150,000
631060-CT-5. NARRAGANSETT BAY RI COMMISSION 2.264 06/23/2020.____|STIFEL NICOLAUS & CO, INCORORATED. XXX 50,932 50,000 302
,,,,,,,, 92812V-F2-7______|VIRGINIA ST HSG DEV AUTH 2.259 07/30/2020____|STIFEL NICOLAUS & CO, INCORORATED. XXX 78,668 75,000 56
3199999 - Bonds - U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions 1,294,947 1,275,000 390
8399997 - Bonds - Subtotals - Bonds - Part 3 1,294 947 1,275,000 390
8399999 - Bonds - Subtotals - Bonds 1,294,947 1,275,000 390
1,294,947 XXX 390

9999999 Totals
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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15
o
r
e Prior Year Current Year's Book/ Bond
i Book/ Unrealized Other-Than- Total Total Foreign Adjusted Foreign Interest/Stock Stated
CUsIP g Number of Adjusted Valuation Current Year Temporary Change in Exchange Carrying Value | Exchange Gain | Realized Gain Total Gain Dividends Contractual
Identi- n | Disposal Shares of Carrying Increase/ (Amortization)/ | Impairment B./A.C.V. Change in at (Loss) on (Loss) on (Loss) on Received Maturity
fication Description Date Name of Purchaser Stock Consideration| Par Value Actual Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year Date
Bonds - U.S. Special Revenue and Special A 1t and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
SECURITY CALLED BY ISSUER
313469-MQ-7___| FREDDIE MAC 2.25 23/05/30... _{.102/23/2020..| at 100.000.._. 500,000 500,000 485,000 499,530 787 787 500,317 (317) (317) 2,813 |..05/23/2030..
3136AU-U6-6__| FANNIE MAE 3.5 POOL 1D N.A 12/01/2020__| MBS PAYDOWN 220,483 220,483 28,992 26,503 (2,659) (2,659) 220,483 0 3,872 | _08/25/2045
3136AV-YU-7___| FANNIE MAE 3 POOL 1D N.A 12/01/2020.| MBS PAYDOWN. 90,513 90,513 89,693 90,002 184 184 90,513 0 2,418 |..10/25/2042..
3137BT-LV-1._| FREDDIE MAC 4 POOL D N.A. 12/01/2020__| MBS PAYDOWN 36,733 36,733 39,212 38,828 (1,193) (1,193) 36,733 0 768 | 09/15/2043
3137FA-CB-2_| FREDDIE MAC 3.5 POOL ID N.A._ |__12/01/2020__| MBS PAYDOWN__ o 40,713 40,713 42,914 42,140 (341) (341) 40,713 0 667 | 11/15/2028
3199999 - Bonds - U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations of
Agencies and Authorities of Governments and Their Political Subdivisions 888,442 888,442 885,812 897,003 0 (3,222) 0 (3,222) 0 888,759 0 (317) (317) 10,538 XXX
8399997 - Bonds - Subtotals - Bonds - Part 4 888,442 888,442 885,812 897,003 0 (3,222) 0 (3,222) 0 888,759 0 (317) (317) 10,538 XXX
8399999 - Bonds - Subtotals - Bonds 888,442 888,442 885,812 897,003 0 (3,222) 0 (3,222) 0 888,759 0 (317) (317) 10,538 XXX
9999999 Totals 888,442 XXX 885,812 897,003 0 (3.222) 0 (3.222) 0 888,759 0 (317) (317) 10,538 XXX
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Schedule D - Part 5

NONE

Schedule D - Part 6 - Section 1

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1

NONE

Schedule DB - Part A - Section 1

NONE

Schedule DB - Part A - Section 2

NONE

Schedule DB - Part B - Section 1

NONE

Schedule DB - Part B - Section 2

NONE

Schedule DB - Part D - Section 1

NONE

Schedule DB - Part D - Section 2

NONE

Schedule DB - Part E

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24
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Schedule DL - Part 1

NONE

Schedule DL - Part 2

NONE

Schedule E - Part 1

NONE

E25, E26, E27
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ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
CusIP Description Code Acquired Interest Date Carrying Value Due & Accrued During Year
Exempt Money Market Mutual Funds - as Identified by SVO
665279-87-3 [NORTHERN INSTITUTIONAL TREAS PORTFOLI0 [ 12/31/2020_____] XXX 732,777 1,745
8599999 - Exempt Money Market Mutual Funds - as Identified by SVO 732,717 1,745
8899999 Total Cash Equivalents 732,771 1,745

1A
2A
3A
4A
5A
6

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2020 OF THE Integrity Select Insurance Company
SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits For
the Benefit of All Policyholders All Other Special Deposits
Type of Purpose of Book/A?:jjusted F:ir Book/Asdjusted ngr
States, etc. Deposits Deposits Carrying Value Value Carrying Value Value
1. Alabama AL
2. Alaska AK
3. Arizona AZ
4. Arkansas AR
5. California CA
6. Colorado CcO
7. Connecticut CT
8. Delaware DE
9. District of Columbia DC
10. Florida FL
11. Georgia GA
12. Hawaii HI
13. Idaho ID
14. lllinois L
15. Indiana IN
16. lowa 1A
17. Kansas KS
18. Kentucky KY
19. Louisiana LA
20. Maine ME
21. Maryland MD
22.M husetts MA
23. Michigan Mi
24. Minnesota MN
25. Mississippi MS
26. Missouri MO
27. Montana MT
28. Nebraska NE
29. Nevada NV
30. New Hampshire NH
31. New Jersey NJ
32. New Mexico NM
33. New York NY
34. North Carolina NC
35. North Dakota ND
36. Ohio OH B Property & Casualty; State Deposit 1,297,095 1,364,375
37. Oklahoma OK
38. Oregon OR
39. Pennsylvania PA
40. Rhode Island RI
41. South Carolina SC
42. South Dakota SD
43. Tennessee TN
44. Texas X
45. Utah uTt
46. Vermont VT
47. Virginia VA
48. Washington WA
49. West Virginia wv
50. Wisconsin Wi
51. Wyoming wy
52. American Samoa AS
53. Guam GU
54. Puerto Rico PR
55. US Virgin Islands VI
56. Northern Mariana Island MP
57. Canada CAN
58. Aggregate Alien and Other .___ OoT  |.n XXX XXX 0 0 0
59. Total XXX XXX 1,297,095 1,364,375 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Sum of remaining write-ins for Line
58 from overflow page -..................| ... Oy S— XXX 0 0 0
5899.  Totals (Lines 5801 - 5803 + 5898)
(Line 58 above) XXX XXX 0 0 0
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