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SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount

5

Total
(Col.3+4)
Amount

Percentage
of Column 5
Line 13

10.
1.
12.
13.

Long-Term Bonds (Schedule D Part 1):

1.01 U.S.governments ................coooiiii
1.02 Allothergovernments .....................ooo
1.03 U.S. states, territories and possessions, etc.
guaranteed ...
1.04 U.S. political subdivisions of states, territories and
possessions, guaranteed ...
1.05 U.S. special revenue and special assessment
obligations, etc. non-guaranteed .......................
1.06 Industrial and miscellaneous ...........................
1.07  Hybrid securities ...................o
1.08 Parent, subsidiaries and affiliates ......................
1.09 SVOidentified funds ......................oo
1.10  Unaffiliated bank loans .................................
1.11  Total long-termbonds ...............................
Preferred stocks (Schedule D, Part 2, Section 1):
2.01  Industrial and miscellaneous (Unaffiliated) ............
2.02 Parent, subsidiaries and affiliates ......................
2.03 Total preferred stocks ...................oo
Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded
(Unaffiliated) ................oocoi
3.02 Industrial and miscellaneous Other (Unaffiliated) ......
3.03 Parent, subsidiaries and affiliates Publicly traded .....
3.04 Parent, subsidiaries and affiliates Other ...............
3.05 Mutual Funds ...
3.06 Unitinvestmenttrusts ................................
3.07 Closed-endfunds ......................oo
3.08 Total common stocks .................ocooiiiii
Mortgage loans (Schedule B):
4.01 Farmmortgages .............coocviiiiiiii
4.02 Residential mortgages .....................oo
4.03 Commercial mortgages ................ccooviieiainn.
4.04 Mezzaninereal estateloans ............................
4.05 Total valuationallowance ...............................
4.06 Totalmortgagesloans .......................ooil.
Real estate (Schedule A):
5.01  Properties occupied by company .......................
5.02  Properties held for production of income ...............
5.03 Propertiesheldforsale .................................
504 Totalrealestate .....................coo
Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E,Part1) ............................
6.02 Cash equivalents (Schedule E, Part2) ................
6.03  Short-term investments (Schedule DA) ................
6.04 Total Cash, cash equivalents and short-term
investments ...
Contractloans ...

Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)
Other invested assets (Page 2, Line 11)
Total invested assets

Gross
Investment Holdings
1 2
Percentage
of Column 1
Amount Line 13
....... 2,347,686 |............7.203
....... 2,141,217 ............6.570
AAAAAAA 4,488,903 |.......... 13.773
AAAAA 22,180,563 | .......... 68.056
AAAAAAAAA 573,110(............ 1.758
....... 5349,281|.......... 16.413
AAAAA 28,102,954 |.......... 86.227
..... 32,591,857 |......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2020 oF THE Oscar Insurance Corporation of Ohio

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ..................| =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

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

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/rec| I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9.................... o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X RAE B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... .| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear .........................oooocccc | 418,996
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... 4,690,204
3. Accrual of Discount ... 135
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ...

4.4 Partd, Column 11 o
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................. 462
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| ... 598,139
7. Deduct amortization of premium ... 22,755
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2, Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Notes 5Q, LiNe 2 ...
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 4,488,903
12. Deduct total nonadmitted amounts ... |
13.  Statement value at end of current period (Line 11 minusLine12) ... | L 4,488,903
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SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 2,347,685 (........... 2,360,703 | ........... 2,348,949 ........... 2,346,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 2,347,685|........... 2,360,703 ........... 2,348,949 ........... 2,346,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
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 ..o e e e
Industrial and Miscellaneous, 8. United States ..................|........... 1,779151|........... 1,779,532 ........... 1,795,270 ........... 1,732,000
SVO Identified Funds, Unaffiliated Bank Loans and 9. Canada ...................... | 145160 (............. 145,014 ............. 145,903 |............. 140,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [............. 216,907 |............. 216,950 ............. 219,483 |............. 210,000
11. TOTALS ..., 2,141,218 |........... 2,141,496 ........... 2,160,656 |........... 2,082,000
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|..c........ 4,488,903 ........... 4,502,199 ........... 4,509,605|........... 4,428,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..o i L
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......coooveviiioiins | [
26.  TOTALStocks ...............o. oo [ [
27.  TOTAL Bonds and Stocks ... |........... 4,488,903 ........... 4,502,199 ........... 4,509,605
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GoIs

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 5997137 |.......... 2,048,032 (... XXX oo 8,045,169 (.............. 77.82|............ 418,996 |............. 100.00(.......... 8,045,169 |.....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 5997137 |.......... 2,048,032 (... XXX oo 8,045,169 (.............. 77.82|............ 418996 |............. 100.00(.......... 8,045,169 |.....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT o e e XXX oo e e
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... XXX oo
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. e e e XXX oo | [ e e
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... XXX oo
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... e e e XXX oo | [ e e
52 NAIC2 ... e e XXX oo e e
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... XXX ...
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90IS

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 479507 |.......... 1813483 | ..o e XXX [ 2,292,990 (.............. 2248 o 2,292,990 ...
62 NAIC2 ... e e e [ XXX o [ e e e e
8.3 NAIC3 ... L e e [ XXX o [ e e e e
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ...........cooooiiiiiiiiii 479,507 |.......... 1813483 ... e e XXX | 2,292,990 |.............. 2248 . L 2,292,990 ...
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10.  Unaffiliated Bank Loans
101 NAICT o [ e e e XXX oo [ e e e
102 NAIC2 .o e L e e XXX oo [ e e L e
103 NAIC3 .o [ e e e XXX oo [ e e e
104 NAICA ... e e e e XXX oo [ e e e
105 NAICS .o e L e e XXX oo [ e e L e
106 NAICG ... L L e e XXX oo [ i e L e L
10.7 TOTALS ... XXX




ANNUAL STATEMENT FOR THE YEAR 2020 oF THE Oscar Insurance Corporation of Ohio

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
M NAICT d...... 6,476,644 |.......... 3,861,515 | ..o | e e 10,338,159 | ............. 100.00{...... XXX XXX oo 10,338,159 | .....coooii
12 NAIC2 . (@) L L L e e e L XXX o XXX o [ [
13 NAICS (@) L L L e e e L XXX o XXX o [ [
M4 NAICA ... (@) L e e e e e L XXX XXX o [
15 NAICS . (@) L e e e (€)oo e XXX XXX o [
116 NAICE ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
1.7 TOTALS oo L 6,476,644 |.......... 3,861,515 | .o | e [ (b)..... 10,338,159 |............. 100.00{...... XXX XXX o[ 10,338,159 | .....ooiii
11.8 Line11.7asa%of Column7 ....................... | 62.65|.............. 3735 .o L 100.00...... XXX .| XXX .| XXX oo [ 100.00 ...
12.  Total Bonds Prior Year
120 NAICT o L 418,996 | ..o [ L [ XXX | XXX o [ 418996 |............. 100.00(............ 418,996 (...
122 NAIC2 ..o L L e e e L XXX o | XXX o [ e e
123 NAIC3 .o L e e e e XXX o] XXX o [ e e
124 NAIC4 ... L e e e e XXX o] XXX o [ e e
125 NAICS ..o L L e e e L XXX o | XXX ... (C) e L L [
126 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
127 TOTALS oo 418,996 | ..o [ e e XXX o] XXX ... (b)......... 418996 |............. 100.00............ 418996 (...
12.8 Line12.7asa%of Col.9 ................cooooe oo 100.00 .o f L XXX .o | XXX oo [ 100.00{...... XXX oo [ 100.00 ...
9 13 Total Publicly Traded Bonds
3 134 NAICT o L 6,476,644 |.......... 3,861,515 | .o | e [ 10,338,159 | ............. 100.00(............ 418996 |............. 100.00........ 10,338,159 | ...... XXX ...
132 NAIC2 oo L e e e L L e e XXX ...
133 NAIC3 o L e e e L L e e XXX ...
134 NAICA ... L e e e e L L L e e [ XXX ...
135 NAICS ..o L e e e e L L [ e e e XXX ...
136 NAICB ... L L e e e L e XXX ...
137 TOTALS .o 6,476,644 |.......... 3,861,515 | ..o | e e 10,338,159 | ............. 100.00............ 418996 |............. 100.00........ 10,338,159 | ...... XXX ...
13.8 Line13.7asa%of Col. 7 .......coooovvviinne [, 62.65|.............. 3735 o L L e 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... |.............. 62.65].............. 3735 i L L L [ 100.00]...... XXX [ XXX o[ XXX o [ 100.00]...... XXX......
14.  Total Privately Placed Bonds
1440 NAICT o L e e e e e e e e XXX o [
142 NAIC2 ... L L L e e e L e e e XXX o [
143 NAIC3 ... L e L e e e L e e e XXX o [
144 NAICA ... L e e e L e e e XXX o [
145 NAICS ..o L e e e e L e e e XXX oo [
146 NAICG ... i Lo Lo L e e i i L L [ XXX oo [
147 TOTALS .o e e e e e L e e e XXX o [
14.8 Line14.7asa%of Col. 7 ... [ e e e e e XXX oo XXX oo | XXX .o | XXX o [
14.9 Line 14.7 asa % of Line 11.7,Col. 7, Section 11 ... | ... v Lo Lo Lo e L | XXX [ XXX [ XXX [ XXX o [
0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year of bonds with Z designations, §............... 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. "Z*" means the SVO could not evaluate the obligation because
valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, §............... 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 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: NAIC 1 §$.......5,849,256; NAIC 2 §.............. 0; NAIC3§.............. 0;NAIC4S..... 0;NAIC58.......... 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No

Maturity

Date

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 11.08

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.01
1.02
1.03
1.04
1.05

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

Other Loan-Backed and Structured Securities

All Other Governments

2.01
2.02
2.03
2.04
2.05

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

Other Loan-Backed and Structured Securities

TOTALS ...

U.S. States, Territories and Possessions, Guaranteed

3.01
3.02
3.03

3.04 Other Loan-Backed and Structured Securities

3.05

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

TOTALS ...,

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

4.01
4.02
4.03

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

4.04 Other Loan-Backed and Structured Securities ..............

4.05

TOTALS ...

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

5.01
5.02
5.03
5.04
5.05

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

Other Loan-Backed and Structured Securities ..............

TOTALS ...

Industrial and Miscellaneous

6.01
6.02
6.03
6.04
6.05

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

Other Loan-Backed and Structured Securities ..............

TOTALS ...

Hybrid Securities

7.01
7.02
7.03
7.04
7.05

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

Other Loan-Backed and Structured Securities ..............

TOTALS ...

Parent, Subsidiaries and Affiliates

8.01
8.02
8.03
8.04
8.05
8.06
8.07

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

Other Loan-Backed and Structured Securities ..............

Affiliated Bank Loans - Issued
Affiliated Bank Loans - Acquired ........
TOTALS ...
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major T

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Distribution by Type

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

ype and Subtype of Issues
8

Column 7
asa % of
Line 11.08

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

SVO Identified Funds

9.01
9.02
9.03

Exchange Traded Funds - as Identified by the SVO .........
Bond Mutual Funds - as Identified by the SVO ..............
TOTALS

Unaffiliated Bank Loans

10.01
10.02
10.03

Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - Acquired
TOTALS

Total Bonds Current Year

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Issuer Obligations ..o
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities .
SVO Identified Funds ...................coc
Affiliated Bank Loans ...
Unaffiliated Bank Loans ...

62.65

6,476,644 | ...

... 3861515( ...

. 10,338,159 | ...

100.00

.. 10,338,159 | ..

Total Bonds Prior Year

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Issuer Obligations ...
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

SVO Identified Funds ...
Affiliated Bank Loans ....................ccc
Unaffiliated Bank Loans ...t
TOTALS
Line12.08asa%ofCol. 9 ...,

418,996

100.00

Total Publicly Traded Bonds

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Issuer Obligations ..o
Residential Mortgage-Backed Securities ...................
Commercial Mortgage-Backed Securities ..................
Other Loan-Backed and Structured Securities .
SVO Identified Funds ...................coc
Affiliated Bank Loans ...,
Unaffiliated Bank Loans .................ccooviiiiinn,
TOTALS
Line 13.08 as a % of Col. 7
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

6,476,644

62.65

... 6265]...

Total Privately Placed Bonds

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Issuer Obligations ...
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities ..
Other Loan-Backed and Structured Securities ..............
SVO Identified Funds ...
Affiliated Bank Loans ......

Unaffiliated Bank Loans
TOTALS

Line14.08asa%of Col. 7 ...,

Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prior year ... e L
2. Cost of short-term investments acquired ....................oooo i 7,847,369 ........... T847,369 | ... e
3. Accrual of diSCOUNt ... 3467 ... BABT | e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (108S) on diSPOSAlS ...... ..o 85(. .. 85|
6. Deduct consideration received on disposals ..o 2,500,582 ........... 2,500,582 ...
7. Deduct amortization of premium ... 1,058 ... 1,058 | .o
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 5349,281|........... 5,349,281 | ...
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 5349281|........... 5,349,281 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .........................cooo s NONE
SI11 Schedule DB Part B Verification ..........................ccoooont NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14
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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 prioryear .....................oooooo [ 13,588,231 ... 13,588,231 ...
2. Costof cash equivalents acquired ....................ccoooiiiiii | 13,035,056 |........... 1,499,658 (.......... 11,535,398 ...
3. Accrual of discount ... 64,163 |.................. 195 .. 63,968 (...
4. Unrealized valuation increase (decrease) .............cooooiiiiiiiiiiiiiinii | | e
5. TOTAL gain (10sS) 0N diSPOSalS ..........oooiviiniiiiii e 12| 12|
6.  Deduct consideration received on disposals ......................coocoi 26,114,352 .............. 999,890 1.......... 25114462 .......................
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) 573,110 .............. 499,975(............... 73135 .
11, Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Lines 10 minus 11) .........................|.............. 573,110 .............. 499975|............... 73135 ...

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

SI15
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EO01 Schedule A-Part1Real EstateOwned ............ccoiiiiiiiinrnenenns

E02 Schedule A - Part 2 Real Estate Acquired ..................cviiinns.

E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinnn.

E04 Schedule B Part 1- Mortgage LoansOwned ....................ccuunn.

E05 Schedule B Part 2 - Mortgage Loans Acquired ..................ccvvunnn.

E06 Schedule B Part 3 - Mortgage Loans Disposed ..........................

E07 Schedule BA Part 1 - Long-Term Invested Assets Owned .................

E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired

E09 Schedule BA Part 3 - Long-Term Invested Assets Disposed

EO01-E09
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SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 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
0 NAIC Year's
R Designation Rate Other- Total
E Modifier Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| and SVO Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond  |Administrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
9127964W6 .. | UNITED STATES TREASURY . @ 1A L......209591[...... 999156 |......... 209747 | ... 300,000 ......... 299,655 11/03/2020 11/04/2021
912828M80 ... [ UNITED STATES TREASURY . SD 1A .. 429,784 | .. ..415,000 | .........417,646 0 |12/18/2019( 11/30/2022
91282CAC5 .. | UNITED STATESTREASURY ...................|..... 1A 1,101,172 .. 1,101,000 ....... 1,100,825 08/31/2020( 07/31/2022
91282CAN1 .. | UNITED STATES TREASURY .......coovvevnenifnnn. 1.A ..530,000 | .. 530,000 | .........529,560 11/12/2020| 09/30/2022
0199999 Subtotal - U.S. Governments - Issuer Obligations 2348949 ... XXX ... [....... 2,360,703 | ....... 2,346,000 | ....... 2,347,686 XXX XXX
0599999 Subtotal - U.S. Governments 2348949 [ ... XXX ... [....... 2,360,703 | ....... 2,346,000 | ....... 2,347,686 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgatlons
037833DL1 ... | APPLEINC ...\t [, 1., 1BFE 260 09/30/2020| 09/11/2022
05531FAX1 ... | TRUIST FINANCIAL CORP ... P L2 1.GFE 660 07/23/2020| 04/01/2022
05565QBU1 .. | BP CAPITALMARKETSPLC ........covvnnif e, c 1 1.F FE 445 07/22/2020| 11/01/2021
06367TG38 ...| BANKOF MONTREAL .........vuvevnninann [ onne, c 1.CFE 359 09/30/2020| 09/11/2022
064159KD7 ...| BANKOF NOVASCOTIA ...t o, c 1.CFE 625 10/01/2020| 09/19/2022
110122CLO ... | BRISTOL-MYERS SQUIBB CO ................ . 1. 1.FFE 488 07/22/2020| 05/16/2022
12189LAH4 .. .| BURLINGTON NORTHERN SANTAFELLC .......|..... - 12 1.GFE 898 07/24/2020| 03/15/2022
144141DC9 .. .| DUKE ENERGY PROGRESSLLC ............... [..... 12 1.FFE 537 07/22/2020| 05/15/2022
14913R2B2 .. .| CATERPILLAR FINANCIAL SERVICES CORP ..... |..... 1. 1.F FE 190 07/24/2020| 05/13/2022
21685WDD6 .. | COOPERATIEVE RABOBANKUA ...............|..... [ 1.DFE 1,308 | . 07/23/2020| 02/08/2022
244199BE4 ... |DEERE&CO ................ R 2. 1.FFE 166 07/29/2020| 06/08/2022
254687CM6 .. | WALTDISNEY CO ... [, 1 1.GFE 442 09/30/2020| 09/15/2022
459200JX0 ... | INTERNATIONAL BUSINESS MACHINES CORP ... | ..... 1 1.F FE 570 07/22/2020| 05/13/2022
46647PAS5 .. .| JPMORGAN CHASE & CO ... .o | o .25, 1.F FE 185 07/23/2020| 06/18/2022
494368BH5 ... | KIMBERLY-CLARK CORP ... P 1 1.FFE 1,200 | . 07/24/2020| 03/01/2022
68389XBBO0 ...| ORACLECORP ........cevviieiiieienanans [ore, 12 1.GFE 319 09/30/2020| 05/15/2022
69371RQ33 .. | PACCARFINANCIALCORP ..o veen oo [ 1.EFE 528 10/01/2020| 09/26/2022
89233P5T9 ... | TOYOTAMOTOR GREDITCORP ... |1 1. 1.EFE 1,394 | . 07/22/2020| 01/12/2022
91324PCNO .. | UNITEDHEALTHGROUPINC ... [, 1 1.F FE 1931].. 07/22/2020| 07/15/2022
92826CAG7 .. [VISAINC ... ... ... ...cccoiiiiiiiiii e 1.DFE . 158 .. 09/30/2020| 09/15/2022
961214DQ3 .. | WESTPACBANKINGCORP ....................|..... C 1DFE .10 .. 09/30/2020| 06/28/2022
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations | ....... 2160656 | ... XXX ... |....... 2141496 |.......2,082000(....... 2141217 | ............... |t (19433) [ oo e [ XXX s XXX | XXX 12,673 XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiiated)y ——f . 2160,656 ... XXX ... |....... 2141496 |....... 2,082,000 ....... 2141217 | .. ... | (19433) [ ..o e | XXX [ XXX XXX | 12,673 XXX XXX
7699999 Subtotals - Issuer Obligatons | ... 4509605|... XXX ... |.......4502199|.......4,428000(.......4488903|............... |[........ (20,648) [ ..o | [ XXX XXX XXX | 14,148 XXX XXX
8399999 Grand Total-Bonds | 4509605 ... XXX... |.......4502199|....... 4428000]....... 4,488,903 ............... [........ (20648) | ..o [ [ XXX XXX XXX 14,148 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
AAAAAAAAAAAAAA 2,347,686 1B ...... ....o.oeeeo..n 51215 1C . . 145160 1D Lo Lo 185715 E L e 195618 TF L . 1,227,494 1G L ... 356,015
....................... B 20
AAAAAAAAAAAAAAAAAAAAAAA BB i s B0
4B 4C i
5B i 5C i
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E11 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E12 Schedule D - Part 2 Sn 2 Common Stocks Owned

E11-E12
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUsSIP Date of Shares Accrued Interest
Identification Description Foreign | Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
9127964W6 ... | UNITED STATES TREASURY ... . 11/03/2020 . [FEDBUY ... XXX oo 299,590 |............. 300,000 ...
91282CACS5 ... | UNITED STATES TREASURY ... . 08/31/2020 . |FEDBUY ... XXX oo 1,100,789 (........... 1,101,000 |.................. 120
91282CAN1 ... | UNITED STATES TREASURY ... ..o 111272020 . [FEDBUY ..o XXX oo 529,526 |............. 530,000|................... 80
0599999 SubtOtal - BONAS - U.S. GOVEIMMENES .. ... it et e et e oo et e e e e e [ 1,929,905(........... 1,931,000 ..o, 200
Bonds - Industrial and Miscellaneous (Unaffiliated)
037833DL1 ... [APPLEINC ... . 09/30/2020 . | US BANCORP INVESTMENTS INC. ... XXX oo 51,395| ... 50,000 ... 50
05531FAX1 ... [ TRUIST FINANCIAL CORP ... . 07/23/2020 . | US BANCORP INVESTMENTS INC. ... XXX oo 99,540 |.............. 96,000 .................. 851
05565QBU1 .| BP CAPITALMARKETS PLC ... ... C...|. 07/22/2020 . [MORGAN STANLEY CO .............ocooooiioioii | XXX o o 78,007 | ... 75,000 ... 616
06367TG38 ... |[BANKOF MONTREAL ... ..o ... C...|. 09/30/2020 . | Wells Fargo Securities LLC ..o | XXX oo 52,038|.............. 50,000 |................... 69
064159KD7 ... |BANK OF NOVA SCOTIA ... . e ... C...[. 10/01/2020 . | BMO CAPITALMARKETS CORP ............coooiiiiiii] e XXX oo 93,865|.............. 90,000 |.........cceee 98
110122CLO0 ....|BRISTOL-MYERS SQUIBB CO ... . 07/22/2020 . | J.P.MORGAN SEC'S-FIXEDINC. .................ooooooo ] XXX oo 156,102 (............. 150,000 (.................. 737
12189LAH4 ... [ BURLINGTON NORTHERN SANTAFELLC ..............oo . 07/24/2020 . |BOFASECURITIESINC. ... XXX oo 103,804 (............. 100,000 ................ 1,127
144141DC9 ... | DUKE ENERGY PROGRESSLLC ..........ooooiiiiiieee e . 07/22/2020 . | NATIONAL FINANCIAL SERVICESCO ...........coooeeei | XXX oo 155784 |............. 150,000 (.................. 805
14913R2B2 ... | CATERPILLAR FINANCIAL SERVICESCORP ..o . 07/24/2020 . |BOFASECURITIESINC. ... XXX oo 151,712 ... 150,000 (.................. 289
21685WDD6 .. | COOPERATIEVE RABOBANK UA ... ... ... C...|. 07/23/2020 . [MORGAN STANLEY CO ........ooooiiii e XXX o 89,528 |.............. 85,000|................ 1,546
244199BE4 ... |[DEERE & CO ... . 07/29/2020 . |BOFASECURITIESINC. ... XXX oo 103,817 (............. 100,000 (.................. 383
254687CM6 ... [WALTDISNEY CO ... e . 09/30/2020 . |MARKET TAXESCORP ..........cooooiiiiiiiiii e XXX oo 52,526 |.............. 50,000 .................. 71
459200JX0 .... [ INTERNATIONAL BUSINESS MACHINES CORP ..........ooviiiiiiee o . 07/22/2020 . |PERSHINGLLC ..........oooiiii e XXX oo 156,878 (............. 150,000 (.................. 843
46647PAS5 ... | JPMORGAN CHASE & CO ... e . 07/23/2020 . |MORGAN STANLEY CO ... XXX oo 150,127 |............. 146,000 (.................. 556
T 494368BH5 ... [ KIMBERLY-CLARK CORP ..o e . 07/24/2020 . | US BANCORP INVESTMENTSINC. ...............oooiii] XXX oo 154,790 (............. 150,000 |................ 1,470
w 68389XBB0 ... |ORACLE CORP ... ... i . 09/30/2020 . | US BANCORP INVESTMENTSINC. ......................o ] XXX oo 103,326 (............. 100,000 (.................. 733
69371RQ33 ... [PACCAR FINANCIAL CORP ... . 10/01/2020 . |J.P. Morgan Securities LLC ....................ccooveeiiine |, XXX oo 103,289 ............. 100,000 | ................... 50
89233P5T9 ....| TOYOTAMOTOR CREDITCORP ..o . 07/22/2020 . | US BANCORP INVESTMENTSINC. ......................... oo XXX oo 93,890 |.............. 90,000 |................... 99
91324PCNO ... |UNITEDHEALTHGROUPINC ..o . 07/22/2020 . | NATIONAL FINANCIAL SERVICESCO ...................oooo oo XXX oo 132,386 |............. 125,000 (.................. 105
92826CAGT ... |VISAINC ... . 09/30/2020 . | US BANCORP INVESTMENTS INC. ..............o.ooco | XXX oo 25901|.............. 25,000|.............. 25
961214DQ3 ... |WESTPAC BANKING CORP ... i ... C...|. 09/30/2020 . [BANKOFNEWYORK .............coooooiii XXX oo 51,048 |.............. 50,000 |.................. 326
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........ ... ..o 2,160,653|........... 2,082,000].............. 10,849
8399997 Subtotal - BONAS - Pt 3 ... ... 4,090,558 (........... 4,013,000(.............. 11,049
8399998 Summary item from Part 5 for BONAS ... 599646 |............. 584,000|................ 4,932
8399999 SUDIOMAI = BONAS . ... v 4,690,204]........... 4597,000].............. 15,981
9999999 TOMAIS .. ... ... o 4,690,204 |....... XXX oo 15,981
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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 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion) | Recognized |(Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
8399998 Summary Item from Part 5for Bonds ............. ... 598,139 ...... 584,000 ]...... 599,646 (1970 ... | 597,676 7210|. XXX.
8399999 Subtotal - BONAS . ...\ 598,139 |...... 584,000]...... 599,646 | ... 9T 597,676 | ... 7210 XXX.
9999999 TOAIS .. .. ...\ 598,139 |... XXX ... [...... 599,646 (1971 ... | 597,676 7210 XXX.
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SCHEDULE D - PART 5§

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - Industrial and Miscellaneous (Unaffiliated)
039483BP6 .. .| ARCHER-DANIELS-MIDLAND C( .. | 07/27/2020 | BOFA SECURITIES
INC. ................ 09/30/2020 | Call @ 104.32 .......|..... 150,000 | ...... 157,071 ...... 156,476 | ...... 156,309 ..o | (T62) | oo e (T62) | oo [ 166 |.......... 166 |......... 2742(......... 1,884
06051GGS2 .. | BANK OF AMERICA CORP ...... 07/22/2020 | BOFA SECURITIES
INC. ... 09/17/2020| Call @ 100.00 .......|..... 150,000 | ...... 150,539 | ...... 150,000 ...... 150,000 [ ..o e (539) | v (539) | oo [ e e 1746 |......... 1,096
68389XBKO0 ...| ORACLECORP ................ 07/22/2020 | NATIONAL
FINANCIAL BANC OF AMERICA
SERVICESCO ...... 09/30/2020 | SECURITIESLLC ... |..... 100,000 ...... 101,742 ...... 101,418 ...... 101432 (oo | (B310) | oo [ (310) | oo [ (4)].......... 4 ]......... 1,040 .......... 681
T47525AE3 ...| QUALCOMMINC ............... 07/22/2020 | NATIONAL
FINANCIAL
SERVICESCO ...... 08/06/2020 | Adjustment ..........|..... 100,000 ...... 104,762 ...... 104,956 | ...... 104,663 ... | O9) | e (O9) | e 292 202 B2 533
961214DA8 ...| WESTPAC BANKING CORP ....| C |07/23/2020 | BMO CAPITAL
MARKETS CORP ... |09/30/2020 | BANK OF NEW YORK] ...... 84,000|....... 85532 ....... 85289 (....... 85272 (... | (B1) [ (@B) ) 1818 104 737
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............................ooc 584,000]...... 599,646 |...... 598,139 |...... 597,676 | .... ... 4,932
8399998 SuUbtotal - BONAS . .. ...\ [ 584,000]...... 599,646 [...... 598,139 ...... 597,676 |.... ... 4,932
9999999 TOAIS .. .. ...\ 599,646 |...... 598,139 |...... 597,676 |.... ... 4,932
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
5 6 8

1 2 3 4 7 9 10 Stock of Such Company Owned
Do Insurer's by Insurer on Statement Date
Assets Include 11 12
Intangible
Description Assets
Name of Subsidiary, NAIC connected with Total Amount
CUSIP Controlled or Company ID NAIC Valuation | Holding of Such of Such Book/Adjusted Nonadmitted Number of % of
Identification Affiliated Company Foreign Code Number Method Company's Stock?| Intangible Assets | Carrying Value Amount Shares Outstanding
1999999 Total - Preferred and CommON STOCKS ..ot L L e XXX ... XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CUSIP in Section 1 Which Controls in Column 8, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and COMMON SHOCKS .. ... . .u ittt et ettt | [ XXX [ XXX
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Governments - Issuer Obligations
UNITED STATES TREASURY ... [ 07/22/2020 | FED BUY 01/14/2021] ...... 599,974 | ... e 325 600,000 ...... 599649 (... | [ 0122 .. N/A ..
UNITED STATES TREASURY ... [ 07/22/2020 | FED BUY .| 071152021 ... 2498104 | ... [ BTE e 2,500,000 ..... 2496529 | ... [ e 0142 .. N/A ..
UNITED STATES TREASURY ........ooooiiiiiiiii [ 07/22/2020 | FED BUY .| 0172172021 ...... 1499894 ... e BB e 1,500,000 ..... 1,499,033 ..o | [ [ 0.129|.. N/A ..
UNITED STATES TREASURY .........oooiiiiiiiiis [ 11/30/2020 | FED BUY .. 03/04/2021 ....... 99,985 [ ...iiiiie | T e 100,000 ....... 99,979 | ..o | [ 0.086 .. N/A ..
UNITED STATES TREASURY ... | 11/02/2020 | FED BUY . [10/07/2021 ] ...... 499,551 | ... 95 500,000 ...... 499455 | . ... 0.118|.. N/A ..
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations ............. ... i 5197508 (. ... 02863 5,200,000 ..... 5,194,645 XXX XXX XXX
0599999 Subtotal - Bonds - U.S. GOVEMMENES .. ...ttt [ 5197508 ... [ 2863 | 5,200,000 ..... 5194645 ... [ XXX [ XXX oo XXX e [
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
NVIDIACORP ...t | 09/30/202% NATIONAL FINANCIAL SERVICES
CORP. ... 08/16/2021] ...... 151,773 7)o [ 150,000 ...... 152,490 | .......... 963 ... ...2200]...... 0293|...MS .. |....ooooo [ 147
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 151,773 (TAT) | oo e 150,000 ...... 152,490 | .......... 963 . XXX [ XXX XXX 147
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........................coo 151773 M. 150,000 | ...... 152,490 |.......... 963 |.............. XXX XXX XXX 147
6599999 Subtotal - Bonds - Unaffiliated Bank Loans ... e oo e e e XXX XXX XXX
7699999 Subtotal - Bonds - Issuer OblIgations ............ ..o 5349281 | .............. | 246 | .o 5,350,000 ..... 5347135 .......... 963 |.............. XXX XXX XXX 147
8399999 TOtAl BONAS ... ...\ [ 5349281 ... [ 246 5,350,000 ..... 5347135 .......... 963 ... XXX XXX XXX 147
8699999 Total - Parent, Subsidiaries and Affiliates ................ e e XXX XXX XXX XXX
T 9199999 Total Short-TErM INVESIMENES ... .. ...\ [ 5349281 ... [ 246 | XXX ] 5347135 .......... 963 ... XXX XXX XXX 147
~J Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
5,197,508 1B Do 1B F o 151773 1G ...
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE

E24 Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees . ... NONE

E25 Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE

E26 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

E18 - E26
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
State Street ... Boston, MA ... CSD 10,221 X X X|
Bank of America ... New York, NY ... Lo fc L L ... 22,170,342 X X X]
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depoSItOries ......... .. .. ... XXX X X X]
0199999 Totals - Open DEPOSIONIES .. ... ...\ XXX 22,180,563 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX X X X]
0399999 Total Cash ON DEPOSIt ............ ..o XXX 22,180,563 |X X X|
0499999 Cash in Company's OffiCe ... ..ot XXX XXX. XXX .ol X X X]
0599999 Total CaSN ... XXX .. 22,180,563 [X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. danuary ... 3,394,190 | 4. April ... 6,722,900 (7. July ... | 17,921,475 10. October ..........|.......... 28,068,867

2.February ..........|........... 8,415,654 (5. May ............... | 20,418,376 |8. August ............[.......... 16,237,526 | 11. November .......|.......... 27,261,512

3.March.............[........... 8,955,282 (6.June ..............|.......... 19,357,453 9. September ........|[.......... 10,499,615 [ 12. December .......|.......... 22,496,549

E27



ANNUAL STATEMENT FOR THE YEAR 2020 oF THE Oscar Insurance Corporation of Ohio

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 Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Bonds - U.S. Governments - Issuer Obligations
UNITED STATESTREASURY ... . 10/23/2020 . ... 0.000|. 01/21/2021 . |............. 499975 . . 84
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations .......................... 499975 ... 84
0599999 Subtotal - Bonds - U.S. GOVEINMENES ... | 499975 ... | 84
7699999 Subtotal - Bonds - Issuer Obligations ... 499,975 ..o 84
8399999 Subtotal - BONAS ... 499975|. .| 84
All Other Money Market Mutual Funds
857492649 rSS INSTINVIUS GV MMIN .. L . 12/28/2020 . |................ 0.010]..... XXX 73435 1
8699999 Subtotal - All Other Money Market Mutual FUNAS ... 73435). . 1
8899999 Total Cash EQUIVAIBNES ... 57310 ... 85
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 499975 1B ... ... 1C Do 1E o TF 1G o
28 2 .
3B 3C oo
4B 4C ...
5B 5C ...... .....

8z3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
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. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..

E29
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