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Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N ITY CO M PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.......ovvrvrreieiiesiseieiessssssesesessessssssssessssssessessesens | seveessesens 18,371,151 | oo 479 | 18,371,151 | oo [ e 18,371,151 | oo 479
1.02 All Other GOVEIMMENLS..........ccuiveirierieiesiesesesesesessesssssessessssssses | cerssesessssssssssssssessnnss | eesiessesssnsnss 0.0 | ooveeeeeeeeveieneens [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ cooveveeeeveveivciieeinc | cerveiiennennn 0.0 | oo [ | e (0] I 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0sSESSIONS, GUArANLEET...........oecveeieciceieiee e eisseins | e | eevesiesesnnead 0.0 [ | e | e (1] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAranteed..........cooeiueereieieeseieiesse e sesssssens | covsissseeinns 7,028,374 | ..o 18.3 | oo 7,028,375 | covveeveeerereerieriene | e 7,028,375 | .oevvrrnne 18.3
1.06 Industrial and MiSCElANEOUS.............ccoueuerereeererreieieeeeee e | ceveeieieens 8,352,107 | .ceoveruenee 21.8 |, 8,352,106 | ..oovverrvereerereerreriene [ eereieinns 8,352,106 | ... 21.8
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNDS........ccoooiiereeieieeececee e
1.10 Unaffiliated Bank LO@NS...........ccccoeveuirereiercieeesee e
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccvevieeeirereieiieeeeieea
2.03 Total Preferred StOCK.........covviveieieriiieeseee e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cc. | coeereneenenrnninininn | e 0.0 | oo v | e (1] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtual FUNGS........cooevcicieicicce et
3.06 Unit INVesStMent TIUSES..........ccveuieiceeicecseee e
3.07 Closed-End FUNS...........ccccvivieiirisicieseece e
3.08 Total CommMON STOCKS.........cccevivireiercreiie e
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 CommErcial MOMGAgES........veverurrerneereirenerneereessseseseessssssssssssssssenes | weessssssessessnsssessessensnne | coresessesensens 0.0 | oo v | e (1] I 0.0
4.04 Mezzanine Real Estate LOans..........ccoceveveveieecvceseeeseeceeeseienes | eeseeeeseeseeeeeseneens | covevesesensenns 0.0 [ | e | s (1] I 0.0
4.05 Total Valuation AllOWANCE............cocveureeeieeeereeeeseeeseteseesessesssesssssnes |ersssresesssssesessessesssenss | coesseseesensenes 0.0 [ e |, (L I 0.0
4.06 Total MOrgage LOaNS.........cceuerrrunrieinrinsiseiessessssessssssessessssssessenss | sevessesssssssesssessenens (V1N (U0 (0] O (U] I (U] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState.......cc.cevvrirrireririiieieieiessssesessssesesssssssssssessnnes | vveessssssssssssessensnnes (V1N (VX0 (0] O (VN IR (U] I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccccouvrvrrmrnrnnnniniesnsieissssessessseses | eovsreseeneissennens 5,352 | e (VX0 I 5,352
6.02 Cash Equivalents (Schedule E, Part 2)..........cccceeveveeverveerceiereeens | covererieins 4,586,911 | ............... 12.0 [ 4,586,911
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans (ORI
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .cccoevueecn. 4,592,263 | ............... 12.0 [ 4,592,263
7. COMTACt LOANS.......cvriiereiseieeressiesse s sssssesssssssssesssssssssssessesssens | cvessessessssssessessssssnssens | sesvnsssenenens0000 [ ornieieieissesissns
8. Derivatives (SChedule DB).........ccccouverererrerieinsssiseisessisssssesessssssssessens | coessessssssssessessssssessens | sesvsssnnnennend0000 [ oo,
9. Other Invested Assets (Schedule BA)..........cocovveeevcreecereeeeeeeesesenenes [ eeeerneereeeeenesenienens | eeeeierieennend0.0 | e
10. Receivables for SECUMHES.........cccvverrerererrcieiessreesssisesesesisssssssessenss [ esessessssesssessssiessnsees | vesiesreseenssi020 [
11. Securities Lending (Schedule DL, Part 1).......ccccccoeevererneverierinsserseisenienes [eovevesssessenissiesisnnes | vssvenisnreennsi000 [
12. Other Invested Assets (Page 2, LiNe 11).......ccovveverernniesrnnseiesiessseniens [ersersesissesssssesssesessees | osseessesreerses0a0 [ eooiisisiissssississaneas
13. Total Invested Assets 38,343,895 38,343,895
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Annual Statement for the year 2020 of the SCOTTSDALE INDEMNITY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2020 of the SCOTTSDALE INDEMNITY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0
4. ACCTUAL OF QISCOUNL......ooveecerereiee ittt s st ss s st E e85 £S5 a SRR a e n e en bt
5. Unrealized valuation increase (decrease):
51 Totals, Part 1, COIUMN 13, NNE ............................
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e 0
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........ciiueiceiireieieieees ettt sttt bbb s a bbb sttt s b bt s s s st b st es bt en s sees
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvueieicieieie ettt st es sttt st s s bt s e st ss s bbb st en s s b s s sae s e s nsenans
8. Deduct amortization of premium @Nd AEPIECIALION.............c.cviveieicieie ettt ettt bbb s s a s s st ses bbb s b e s s ss et bt s bt es e bees
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st
9.2 Totals, Part 3, COIUMN 14 ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5. ess s
10.2 Totals, Part 3, COIUMN ...t s 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 0
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA. ...t isessssssesssessssssessee s st ss st sse st s s s st es s s E e s st es sttt 38,900,120
2. Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7.........ceueveuiiiieeiciieieee sttt b s s s a s bt s bbb s b et s st s st n s s b s s e e taen 12,528,948
3. ACCTUAI OF GISCOUNL.......cooeireeeecieerte i8R RE R REeREreen 17,469
4. Unrealized valuation increase (decrease):
A PAMET, COIUMN 12, .t
4.2 Part2, SECtion 1, COIUMN 5.ttt
4.3 Part2, Section 2, COIUMN 3.t s
44 Partd, COIUMN TR (2,307,944) (2,307,944)
5. Total gain (I0ss) on diSp0sals, Part 4, COIUMN 19........cciuiiieieiiicie sttt bbb sttt 2,304,373
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.........cc.ccueiiiiriinseissesss sttt ss s ssntas 17,500,692
7. Deduct amOrtiZatiON OF PIEMIUM.........c.ciiveieeeesietcts ettt ettt sttt s st s et s e s s s e s e s s e s st et s et et e s e s s e b e s s e e s s st s e e s e bt e st ae s es s s st s e s et et n s s bt en e sentanens 190,643
8. Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 5.ttt
8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb
8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb
8.4 Part 4, COIUMN 15, .ot s bR 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.ovcvuirerrirneciercienessiseeeesessesssssseseseses
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 33,751,631
12.  Deduct total nonadmitted amounts......
13. Statement value at end of current period (LIN 11 MINUS LINE 12).........cccieieiiieieecieie ettt sttt s a bbb s bbb bbbt 33,751,631
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Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N ITY CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ....18,371,151 ....19,187,890 ....18,454,439 ....18,000,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ....18,371,151 ....19,187,890 ....18,454,439 ....18,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. T0talS. .o | e 7,028,374 | oo 8,000,988 | .....ccovrvrrerne. 7,222,684 | oo 6,852,287
Industrial and Miscellaneous, 8. United States..........cocovcuveines | covvivvnriniiniis 8,352,106 | ....coovveriiinns 9,033,838 | ..ccvviriiriis 8,433,298 | ..ccvvrrririins 8,268,833
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA........cvieieeiceteveiees | et einies | ettt estenns | sreesestese sttt s et bens | cressesies st ns
and Hybrid Securities (Unaffiliated) 10, Other COUNIES. .....veveiiieriens | eereiisisiessissiesessssssiesissssss | sonssssessessssensesssssnsessassssensasse | essessesansessessnsessessesensessessnses | sesassessessssessassessnsassessessnsasses
11, TotalS. oo
Parent, Subsidiaries and Affiliates 12. Totals.....coovwsriniiciiniicsiiens
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ...cccccouvvvennen. 33,751,631 | v 36,222,716 | ..ovvverrrennn. 34,110,421
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Annual Statement for the year 2020 of the SCOTTSDALE INDEMN'TY 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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

...15,245 457

............... 3,125,694

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

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

Totals

5.1
5.2
53
5.4
55
5.6

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

................. 400,152
............... 5,118,608

............... 2,969,026
............... 5,137,075

............... 1,909,766
............... 5,118,608
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Annual Statement for the year 2020 of the SCOTTSDALE INDEMN'TY 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

6.1

Industrial and Miscellaneous (unaffiliated)

............... 4,278,184
..... 1,028,135

............... 1,623,634
............... 1,498,620

............... 5,825,353
............... 2,526,755

............... 7,349,183
............... 2,534,902

............... 5,825,352
............... 2,526,754

Totals

Parent, Subsidiaries and Affiliates
NAIC 1.

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
Totals
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Annual Statement for the year 2020 of the SCOTTSDALE INDEMN'TY 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20

Years

6

No Maturity

Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

111
11.2
1.3
1.4
115
11.6
1.7
11.8

Total Bonds Current Year
NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6

............. 6,617,228

............. 5,049,480

.0

............. 26,106,270

7,645,363
.0

............. 26,106,269
............... 7,645,362
.0

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

................. 450,134
......................... 1.3

................. 198,680
......................... 0.6

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Bonds Prior Year
NAIC 1
NAIC 2
NAIC 3
NAIC4...
NAIC 5
NAIC 6

PR 10,379,349 |..
S 1,036,525 |..

............. 4,799,139
............. 6,635,452

...539,574

............. 31,228,144
............... 7,671,977

Totals
Line 12.7a52 % 0f COL 9.

....539,574
......................... 1.4

13.1
13.2
133
134
135
13.6
13.7
13.8
13.9

Total Publicly Traded Bonds
NAIC 1

............. 5,049,480
6,617,228

................. 198,680

............. 26,106,268

............... 7,645,363

............. 31,228,144
............... 7,671,977

............. 26,106,268
............... 7,645,363

Line 13.7asa % of Col. 7.....

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

................. 450,132
.13

............. 21,431,067 |.............11,666,708

...63.5

................. 198,680
..0.6

14.1
14.2
14.3
14.4
14.5
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

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

G

=

Includes §......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
LI 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
.......... 0 prior year of bonds with 5GI designations and $..........0 current year, $..........0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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

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.
NAIC4 $

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

NAIC 2§..........

0;

0; NAIC3S.......

0;

0;

NAIC5$

0;

NAIC 6

LI 0.



Annual Statement for the year 2020 of the SCOTTSDALE INDEMN'TY COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 Issuer Obligations 15,245,457 |... 3,125,694 |. XXX... ..18,371,151 544 |..........20,909,935 ..18,371,151
1.02 Residential Mortgage-Backed SECUMIHIES. ..........cvuiveriiieiriiiinriiiniens [ et | eereessssssesessssssssnnns | erseressessssssssssesesnsens XXX | e 0.0 [ | evrirriieinnne0.0 [

1.03 Commercial Mortgage-Backed Securities..... .0.0 ...

1.04 Other Loan-Backed and Structured Securities..

20,909,935

o ABITIABT | oo 0

........................... 015245457 |.......... 3,125,604 XKoo Lo 18,371,151

201

0
2.02 .0
2.03 .0
2.04 .0
2.05 0

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities...
4,03 Commercial Mortgage-Backed Securities.
4,04 Other Loan-Backed and Structured Securities
4.05

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

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities
5.03 Commercial Mortgage-Backed Securities. . K0 I
5.04 Other Loan-Backed and Structured Securities..
5.05

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities.
6.03 Commercial Mortgage-Backed Securities
6.04 Other Loan-Backed and Structured Securities..
6.05

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities..
8.05 Affiliated Bank Loans - Issued
8.06
8.07




Annual Statement for the year 2020 of the SCOTTSDALE INDEMN'TY COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........cccccovvvvvcnvvncnns [ v XXX
9.02 Bond Mutual Funds Identified by the SVO...

9.03

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........c.cccevievevreereiiiiesieeicesseene
10.02 Unaffiliated Bank Loans - Acquired..

10.03 TOtAIS......coviecriiiicieiii et

1. Total Bonds Current Year

11.01 ISSUET OBlIGAtIONS........ovvriereeireicieieicee s 9 e XXX e XXX e [ 25,940,785
11.02 Residential Mortgage-Backed Securities.. 426,599 |... , . " . e . , .5 . . vl ...1,909,766
11.03 Commercial Mortgage-Backed Securities.... ..23,535 |... . . . 20| e XXX § 2. XXX... e XXX IO I, 782,472
11.04 Other Loan-Backed and Structured Securities.. N ...5,118,608

11.05 SVO Identified Funds
11.06 Affiliated Bank Loans.
11.07 Unaffiliated Bank Loans.

11.08 Totals.......coovevvrerrrreinnnnn.

60IS

11.09 Line 11.08 asa % of Col. 7......

12 Total Bonds Prior Year
12.01 ISSUET OblIGAtioNS.........cveveiicecieicieieiieie e | creresesnns 14,961,786 |.............. 9,991,567 |...ccovvene 5,041,187 | oo | erveeeeseessseenins | oveieins D-0.0 G IR ) 0.0 I PO D00, G P 29,994,540
12.02 Residential Mortgage-Backed Securities.. ..1,157,509 |.. . . .2,969,026

12.03 Commercial Mortgage-Backed Securities 266,798
12.04 Other Loan-Backed and Structured Securities
12.05 SVO Identified Funds..........ccccoevvrrerrnnnes

12.06 Affiliated Bank Loans...

12.07 Unaffiliated Bank Loans...

12.08 Totals......corerrrrerrerrrrrnnans
12.09 Line 12.08 as a % of Col. 9

13. Total Publicly Traded Bonds

13.01 ISSUET ODlGAtIONS.........coovvieeiiviecieiecies ettt sensens | crenessssesesessesesssenes | soesensineas 19,792,838 |.............. 6,147,948 | ..o | e | eeveeeee XX s | e, 25,940,786 | ....covverriinne 9 | 29,994,540
13.02 Residential Mortgage-Backed Securities.. 426,599 |...cooeveeeenn 879,291 |.. ...400,152 1,909,766 .2,969,026
13.03 Commercial Mortgage-Backed Securities..... ..23,535 |... ..158, e . ....7199,479
13.04 Other Loan-Backed and Structured SECUMties.........cccvvevrvrierernnriens [ evenieienenieiennins e ————— . 5,118,608 o 5,137,075
13.05 SVO Identified Funds...........cccevrvrrrrninnes rvveennns | e XXX e . S . 0.0 | e
13.06 Affiliated Bank Loans... XXX .
13.07 Unaffiliated Bank LOANS...........c.cceiiviiieiiciiieieicieeie e eissieveiens | evsissiesisssssesssessesens | avesisssssesssssssssassessns | oesessesssosssssssssssssanees K01
13.08 450,134 |........... 21,431,067 |............ 11,666,708 |...ccovvvveenes 198,680

13.09 Line 13.08 @5 @ % Of COL 7.....ucvuevieeeeieeee ettt | evaevsessasssesiessnes 1.3 .06 ... 0. 0.0 .. 0. XXX XXX

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

14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIoNS........overivireireicieieicece s
14.02 Residential Mortgage-Backed Securities..
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities
14.05 SVO Identified Funds..........ccoovvrvriireenes
14.06 Affiliated Bank Loans...
14.07 Unaffiliated Bank LOANS............ccceviiveveiirceisicceeeesses s

14.08 Totals
14.09 Line 14.08 as a % of Col. 7..
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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Annual Statement for the year 2020 of the SCOTTSDALE INDEMN'TY COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuatio

. Total gain (loss) on

. Total foreign excha

. Deduct current yea

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

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvvueirriirienieeesee s

N INCTEASE (AECTEASE)......uvuiveireiriiiieisetesie ettt bbbttt

AISPOSAIS........ei s

. Deduct consideration received 0N diSPOSAIS. ...ttt

. Deduct amortization Of PrEMIUM..........c.eriririee ettt

nge change in book/adjusted carrying ValUE...........cccocueeieieiieienisiee s

r's other-than-temporary impairment recognized

Deduct total nonadmitted @MOUNLS............ccvirurieiieiee ettt enes
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, SI14
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Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N |TY CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PHOF YEAI.........cccieiiueieiciisieesee ettt

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUN........vuiiiieiiciie ettt bbbttt bbbttt

4. Unrealized valuation INCrEase (ECIEASE).........cuieiriuiieireieiiiieie sttt bbb

5. Total gain (I0SS) ON QISPOSAIS.........ceuiriieiiiircieiiees ettt bbb bbb bbb bbb s b st b s nas

6. Deduct consideration received 0N QISPOSAIS..........c.cvvuereiiiireiiicreieeee sttt b bbbt ennaas

7. Deduct amortization Of PrEMIUM.........c.ceiiieieiece ettt bbb s b aes

8. Total foreign exchange change in book/adjusted Carrying VAIUE............cc.cvevevveveievicveee et snes

9. Deduct current year's other-than-temporary impairment reCognized............ccoueveveiieriveeeieee e

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

11. Deduct total Nonadmitted @MOUNLS...........cccviviuiieiiieirice sttt eae b sntene
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06, E07, E08, E09



Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N |TY CO M PANY

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

0L3

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  3J 7 |U S Treasury Nt.. 1A. ...107.293 993,487 1,574 |.. . . . 12/13/2017. | 11/30/2024.
912828 3W 8 | U S Treasury Nt.. 1A. ..114.676 992,944 12/11/2018. | 02/15/2028.
912828 4D 9 |U S Treasury Nt.. 1A. ...105.297 1,985,478 04/24/2018. | 03/31/2023.
912828 4S 6 |U S Treasury Nt.. 1A. ...106.266 ..10,278,235 01/15/2020. | 05/31/2023.
912828 X7 0 |U S Treasury Nt.......... 1A. ...105.992 1,988,257 . . . 05/10/2017. | 04/30/2024.
912828 79 4 |USTreasury Nt.......... 1A. ...105.793 2,132,750 . . . . 11,332 \ 04/08/2020. | 02/15/2030.
0199999. U.S. Government - Issuer Obligations XXX .18,000,000 ...18,371,151 XXX XXX XXX 67,389 428,750 XXX XXX
0599999. Total - U.S. Government N XXX .18,000,000 | ...........18,371,151 XXX XXX XXX | s 67,389 | ........ 428,750 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312913 ZE 9 | FHLMC REMIC Ser 1437-HD........cocuumrririreirerinsieiiesiseissessssisessssssesees | seveene [ A1A s | s 5,192 |..103.529 | oo 5,240 | cooveerierineinns 5,061 5,078 (12) [ coovereeeerisniiees e [0 7.000 | 6.373 | MON... 09/05/2001. | 12/15/2022.
3140GV  ZY 4 | FNMA POOI #BHT058...........oooevirrirciiiisis e ssssesssesssssssns | ovviens [ A11A s | s 501,636 |...105.926 | .......ccoece.n. 534,788 504,871 501,700 2 | e e [2003.500 [ 3.623 | MON... 05/03/2018. | 12/25/2047.
31418D  CA 8 | FNMA POOI #MA3BBA. .........oncevrriniiciieeiseiseesseeesiesiesissessssisssssssenes | eeens - ...405,269 |...106.759 ..417,527 391,091 404,788 (274) | ovveeereeseeiees [ e [ 204,000 | 1.923 |MON... 07/10/2019. | 05/25/2049.
31419L 3D 3 | FNMA POl #AE795.........couiriiiiciiniiininiinisnisssissnssssssenssnsssssssssseninsnes | svniens [ I .1,003,137 |...108.764 1,034,633 951,264 998,200 (T70) | v v [003.500 | 2.378 |MON... 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES............c.oivereriereriiiesisis s ssssesssssesssesssssnssnnss | sosssssenses 1,915,234 XXX ] s 1,992,188 | ............. 1,852,287 1,909,766 0 (1,054) XXX XXX XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
353590 GC 0 |Franklin Cnty IN School ReV LBASS REf Fi......cuuiieniriieriississiisssissiessisenes |SD.. I | ............ |2.B FE oo [ oo 5,307,450 [...120.176 | ..ccoonnnne 6,008,800 | ..cocovnnvene 5,000,000 5,118,608 | ...oovierenerinriinnns | i (18,467) [ ..ovvvveseranninns e [005.000 | ..o 4511 | e | v 115,278 | ........ 250,000 |09/27/2007. | 07/15/2026.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. .........cuiveriiiuiiniiiiirsiississiissssessssesssnsssienenes | cenes 5,307,450 XXX s 6,008,800 | ..o 5,000,000 5,118,608 [ (18,467) XXX XXX [ s 115,278 | ........ 250,000 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. S [ 7,222,684 XXX [ s 8,000,988 | ..o 6,852,287 7,028,374 0 | s (19,521) XXX XXX [ s 120,860 | ........ 316,962 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
03040W  AK 1 | American Water Cap Corp St NE.........ccururereeinerierieeieesseeiseissessesineens. | eeens o T 2AFE i | i 1,067,070 {..109.292 | .....cccoouuee 1,092,915 | oo 1,000,000 1,028,135 (8,390) | .vvvvererereerenins | eevreereeirsernerins | 00023850 | e 2912 |MS...... 01/28/2016. | 03/01/2024.
035242 AP 1 |Anheuser-Busch Inbev Fin SrNE........cooeviieccssensnies | v - 1,497,495 |...113.273 ....1,699,091 ...1,500,000 1,498,620 243 | o | e [200.3.650 [ 3.670 |FA....... 01/13/2016. | 02/01/2026.
29364D AU 4 |Entergy Arkansas INC 18t Mtg Bd.......c..ocuuremrrnerierieiseiseeiesinesseniseins | e - e 1,542,570 |...112.938 | .. ....1,694,069 | ... ...1,500,000 1,523,634 (4,084) | ..o | e | 2003500 | e 3.172 |AO...... 01/26/2016. | 04/01/2026.
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd [ESSTUROTOTORORORRTOIORN IV o T LF FE i | i 1,036,610 |...111.020 | ....ccccouuuee 1,110,199 | oo 1,000,000 1,019,283 (B,747) | oo | e | 000:3.300 | e 2.863 |AO...... 02/04/2016. | 10/01/2025.
68389X BB 0 [Oracle COorp S NL........ccuuererieiineeeesseiseisesiesseesessss e | criens .- 1,481,025 |...102.674 ....1,540,104 ...1,500,000 1,495,594 B8 | s | e | 0000 2.500 [ e 2.720 |MN...... 01/28/2016. | 05/15/2022.
92826C  AC 6 | ViSAINC SINE.....iiiiiiiiiiiiiieisisciei st | nneae .- .1,014,500 |..104.642 | .. 1,046,415 | ... ...1,000,000 1,004,368 (2,157) | cvovvvrrerinnnnrns [orrnrisnsniisninniens [0 2.800 i 2.569 |JD....... 01/19/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............cueeersiinsriesessserssissnenns [P RRRTOOY [PSPRRROT 7,639,270 XXX s 8,182,793 | oo 7,500,000 7,569,634 () (15,017) XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12593Q  BE 9 |Comm Mortgage Trust CMBS Ser 2015-CR26 C........ccoovevuereervnerereeeneennns | crvens [ A1 1TAFM. i | s 516,641 |...112.084 | ...ccovvvrecn. 560,420 500,000 509,596 (2,014) | oo | e | 20003630 | e 3.178 | MON... 05/04/2017. | 10/10/2048.
92939K  AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2.........cccoevvvvvermenirieernnnans | e [ A1TAFM. | e 170,833 |...109.352 | ...cocovvercenee 180,430 165,000 168,009 (804) [ oovvrveerreirerinne | eevrvereiinseieninns [ 0003807 [ 3.071 [MON... 05/04/2017. | 11/15/2047.
94989  BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2.......cccvivrninenersinisnsensnirnnens | svneens [ I 4 ...106,554 |...106.128 ...110,195 103,833 104,868 (340) | oveevernernrrnns [ [0 3.308 oo 2.775 |MON... 05/02/2017. | 05/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ....794,028 XXX . ...851,045 768,833 782,473 0 (3,158) XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ccosrwireiiiisriniiisiiesssssersssiins [SSSTRRRRINY [PPRR 8,433,298 XXX [ s 9,033,838 | ..o 8,268,833 8,352,107 (U I (18,175) XXX XXX XXX XXX
Totals
7699999.  Total - ISSUET OBIGAHONS. .....v.rvrsrsstiesirsereeres s s snss sttt | sresssesens 26,093,709 XXX | s 27,370,683 | ...ccocee.. 25,500,000 25,940,785 0 | s (120,965) | ..vvovvvecrines (V)] [ 0 XXX XXX XXX [ s 130,524 | ....... 673,000 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHIES. .. ... rruuiiiiisieiiieiie ittt | ossssssisans 1,915,234 XXX s 1,992,188 | ..cocovvvanns 1,852,287 1,909,766 0 (1,054) XXX XXX XXX | e 5582 | ... 66,962 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities . 794,028 XXX ...851,045 768,833 782,473 0 (3,158)] .... XXX XXX XXX [ e 2,295 | v 27,535 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES............covoveiriierieieriieieieiseie et sesnsensesesessnes | ceees 5,307,450 XXX . 6,008,800 | ............. 5,000,000 5,118,608 (V) (18,467) | .... .0 XXX XXX XXX | .. 115,278 | ........ 250,000 XXX XXX
8399999,  GraNd TOtAl = BONGS..........cvuurveurirriseesiiseessessessseeese s ssses st | seesanesen 34,110,421 XXX | s 36,222,716 | ............ 33,121,120 33,751,632 0| s (143,644) | ...oovvvrerrnes (V1 TR 0 XXX XXX XXX | e 253,679 | ..... 1,017,497 XXX XXX
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Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N |TY CO M PANY

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 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 21,063,390 1C . 0 1D ... 1,004,368 1E . 1F .. ..2,542,917 16 ... 1,495,504
2A ... 1,028,135 2C .. .0
3A . 3C .. .0
aA . 4C . 0
5A . 5C .. .0
B 0




Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N ITY CO M PANY

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

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

E11, E12
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Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N |TY CO M PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  4S 6 |U S Treasury Nt 2.750% 05/31/23.......ccovvvrvrirnirerrereineienns 01/15/2020. Wells Fargo SECUMEIES LLC........c.oruiiieireiieieeicie s sessssenssssns | oressssessnssssssessssssssessessesessenssssnsenes | soveres 10,385,971 | oo 10,000,000 35,314
912828 79 4 |U S Treasury Nt 1.500% 02/15/30... 04/08/2020........ Bank of AMEriCa BISD DEAIET. .......cu.iiuiiiiiiiieisisssisersss st snsanins | oersesssessessses sttt nnnes 2,142,977 2,000,000 4,451
0599999, TOtal - BONAS = U.S. GOVEIMIMEN. ... eveiteiiseieiereis st ees st ess s ees sttt eefseE 8 eeE s foeEEoEE 0 foeEoEE o0 E SR e f S E R0 E oA 8 fEEEoEE£EE £ R oEE R eE o6 E £ EE oA £EfHE R £EE R EE o810 E oL R £E £ R E £ EEE LR E S0 E R seE b fh1eetse R ettt 12,528,948 | oo 12,000,000 39,765
8399997. Total - Bonds - Part 3, ..12,528,948 39,765
8399999. Total - Bonds ..12,528,948 39,765
9999999. Total - Bonds, Preferred and Common Stocks ..12,528,948 XXX s 39,765
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Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N |TY CO M PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912810 EE 4 |USTreasuryBd 8.500% 02/15/20.......cc.ooevrvve. o | 021812020, | MBHUIRY ..o | 500,000 | ......... 500,000 690,078 502,237 | coooerserresie | oo (2% 70 ) IR B (2,237) 0| 21,250 | 02/15/2020.
912828 MF 4 |U S Treasury 01/15/2020 TIPS........c..ccovvinnrs o | 01812020, | MBHUIIY..ovosvesovesvsesssssessssesssssess | 14,455,706 | .....12,150,000 | ....12,217,789 | ......... 14,459,549 | ..(2,307,944) | ..vvveee0(269) | oo | e (2,308,213) 2,304,369 |....2,304,369 | ....... 99,383 | 01/15/2020.
0599999. Total - Bonds - U.S. Government........... 14,955,706 | .....12,650,000 | .....12,907 867 4,961,786 | ..(2,307,944) 2,310,450) 2,304,369 |....2,304,369 | ....120,633 | XXX
Bonds - U.S. Special R and Special A it
312913  ZE 9 |FHLMC REMIC Ser 1437-HD.........cccccocvvcrirerinnnce. .. | 12/01/2020. Paydown I 4,082 4,187 ..4,106 0 12/15/2022.
3140GV  ZY 4 |FNMA Pool #BH7058 3.500% 12/25/47.............. .| 12/01/2020. | Paydown 325,736 | .... 323,649 323,689 N 12/25/2047.
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49... .| 12/01/2020. | Paydown... 434534 | .o 434534 | ..o 450,285 450,055 0 9.011 | 05/25/2049.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.... .. | 12/01/2020. | Paydown... 266,967 281,525 280,356 0| 6,439 | 11/25/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment; 1,031,319 | ....... 1,059,646 | ........... 1,058,206 | ...oocovvven.. 0 (26880 oo O o (26.887) O 01031319 | 0 0 0 22 847 XXX
Bonds - Industrial and Miscellaneous
91159H HL 7 |US Bancorp StNt 2.350% 01/29/21......vvv. | 12/29/2020. 1 Call - 100.0000..vvvsvsvsvsvssiesns | | s 1,500,000 | ...... 1,500,000 | ...... 1,499,790 | oo 1,499,953 4 4|.....49,938 | 01/29/2021.
94989) BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2..... | .. | 12/01/2020. [ PaYOWN........osvvrvvvvvvvesssssnssnvsvssssiissssns [l 43667 | v, 13,667 | .oovveveeee: 14,026 13,848 ) 0 321 | 05/15/2048.
3899999. Total - Bonds - Industrial and Miscellaneous.......................... 1,513,667 | ... 1,513,816 | .. 1,513,801 | .... 0. ) ) . e VO 4. XXX
8399997, Total - Bonds - Part 4. ....cc.ovvovss s - | ...17,500,692 | .....15,194,986 | ....15,481,329 | ....... 17,533,793 | ..(2,307,944) | ... )] ... ) 2,304,373 |....2,304,373 | ....193,739 | XXX
8399999, Ll 17,500,692 | .....15,194,986 | .....15481,329 | ........ 17,533,793 | ..(2,307,944) | ........ (29,530) | .ovvrvecnn0 [ (2.337474) | o0 | 15,196,319 2,304,373 |...2,304,373 | ...193,739 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS........o.cccevcvrriirrsciniiis s | 17,500,692 XXX | e 15,481,329 | ........ 17,533,793 | ..(2,307,944) | ..... (29,530) | worvcevcenn0 | e (2,337474) | o0 | 15,196,319 2,304,373 |...2,304,373 | ...193,739 | XXX




Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N ITY CO M PANY

Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N ITY CO M PANY

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of New York Mellon NEW YOrK, NY ..o ssssnsssssnnes | coseeees 5,349 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 5,349 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 5,349 | XXX
0599999. Total Cash XXX XXX 0 0 5,349 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 86,779 | 4. April 25,092 | 7. July 5,206 | 10. October. 5,538
2. February 8,699 |5. May. 4,420 | 8. August 5,382 | 11. November 249,036
3. March 33,617 | 6. June 5,654 |9. September. 30,764 | 12. December. 5,349

E27
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Annual Statement for the year 2020 of the SCOTTS DALE I N D E M N |TY CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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
Other Cash Equivalents
[ Nationwide Cash Management Co. ... 12/3112020................ 0467 | cooveesvensssessssenssi | 4,586,911 203
8799999. Total - Other Cash Equivalents................ 4,586,911

8899999. Total - Cash Equivalents

........ 4,586,911

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

o

o o o o o o




Annual Statement for the year 2020 of the SCOTTSDALE INDEMNITY COMPANY
SCHEDULE E - PART 3 - SPECIAL DE

POSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA...... .
4. Arkansas..........cccoeeeeviieieenen AR [ L B.... | For protection of state's ph's.........cccoeveninrnineisnienissensniens 198,589 | ..coovvervreirnne 229,352
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia .
10, FlONda. ..o FL |ttt [ oottt
11.  Georgia . | For protection of state's ph's 29,788 | .o 34,403
12.  Hawaii
13, 1daN0. ... D [ i [ e
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts...........ccocveernrenes MA]|..... Bt [ MU ... 163,925 | ..o 177,033
23.  Michigan....
24, Minnesota..
25, MISSISSIPPI...vvervrerrerererereriernsee IS [ it [
26.  Missouri.
27.  Montana....
28, NEDIraska.........ooeeevevverrverrencndNE [ i e
29. . | For protection of state's ph's 198,589 | ..o 229,352
30.  New Hampshire.
31 NBW UETSEY .t NU | s | s
32.  New Mexico... . | For protection of state's ph's 332,818 ....359,432
33.  New York
34.  North Carolina... . | For protection of state's ph's 297,883 ....344,027
35.  North Dakota.
36. . | For protection of all ph's 2,546,972 2,950,279
37.  Oklahoma..
38.  Oregon... . | Workers compensation. 268,095 ....309,625
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43.  Tennessee
44,  Texas . | For protection of state's ph's.... 74560 | oo 79,494
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 2,546,972 2,950,279 1,564,247 | ..o 1,762,718
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0

E29
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