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Annual Statement for the year 2020 of the CRESTBROOK INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1
Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

. Total Invested Assets

Long-Term Bonds (Schedule D, Part 1):
1.01
1.02
1.03
1.04

U.S. GOVEIMMENLS.......ouiriiriiriireieriesie st sissss s sssssssssssaesens
All Other GOVEIMMENTS...........cvuieiieieeieeireeieeieeiss s
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0SSesSIioNs, GUAraNteed...........c.uereeeueernieneeeeseeneese e eeees
U.S. Special Revenue and Special Assessment Obligations,

etC., NON-GUAraNtEE..........courierircieiiee s
Industrial and MiSCElANEOUS............cvuurereerereerneircieieeieeseese e
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS..........cooverieriirireesee e
1.10 Unaffiliated Bank LOANS............coueueerneenieneiineineneieeseiseieese s
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees

Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees
Mortgage Loans Schedule B):

4.01 Farm MOMGAGES. .....ovuvererrerererereieeseesneeseeseesssssesseesessesssessessssessseseees
4.02 Residential MOMGages.......ccvvuvrmrrrruremerneessesisesessessssessssessssesssssenenns
4.03 Commercial MOrGages........cccuverurrrnrereueeneeneiseeseseessseesessesssseesseesnes
4.04 Mezzanine Real Estate LOaNns.........cccovuvvveerrinerneensennirnsinsissenseneennes

1.05

1.06

4.05 Total Valuation AllOWANCE...........coveeveevivierereiseresee e
4.06 Total MOrgage LOoanS..........cervererenrcnrinniseesnsseeesssssssesssssssesssessees
Real Estate (Schedule A):

5.01 Properties Occupied by COMPaNY.......c.coeveevivsiereereeseeeeiese e
5.02 Properties Held for Production of INCOME..........cccocvvvvreverrereriernnnn.
5.03 Properties Held for Sale..........ourimrerrerninensreieessenseseesssssseseesesenes
5.04 Total Real EState.......cccovuriverrerrricieiceissssesese s ssessssseenes
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........cccouvveeveeieieeece s
6.02 Cash Equivalents (Schedule E, Part 2)........c..ccooeevveveevecereenerciiernnnns
6.03 Short-Term Investments (Schedule DA)..........ccccceevevveveereerrererennnns
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............
CONTACE LOBNS......covirircvicirisie sttt ensnes
Derivatives (SChedule DB).........cc.couveuerernrieisiesiesssssesesssses s

Other Invested Assets (Schedule BA)...........ccoeeeveeeiceeeeeesere e

. Receivables for SECUMLIES...........vrerieiiniireessessessesese s
. Securities Lending (Schedule DL, Part 1).......cccocveverveneverssssseresssnes
. Other Invested Assets (Page 2, Line 11).....ccccvveeerernereieisnsesenssieninns

............ 10,262,730
............ 17,603,563

............ 10,262,729
............ 17,603,561

................. 0.0

................................................ 0.0
................................................ 0.0
................................................ 0.0
................................................ 0.0

............................ 000

48,298,571

48,298,567
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Annual Statement for the year 2020 of the CRESTBROOK INSURANCE 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 CRESTBROOK INSURANCE 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

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

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........coeviieeieerceeeeee e N ‘ N W B
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees
12, Deduct total NONAAMILE GMOUNTS..........c.iuiireiieticiiir bbbt

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt

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
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen

ACCIUAL OF QISCOUNL......vecvvveirieiscisesies sttt s8££ 8848 R e b s en

> wDn

Unrealized valuation increase (decrease):

A PAMET, COIUMN 12, .t 91,364
4.2 Part2, SECtion 1, COIUMN 5.ttt

4.3 Part2, Section 2, COIUMN 3.t s

44 Partd, COIUMN TR

40,310,855

7,296,229

27,243

91,364

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes

Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen

© N o o

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

(5,737)

4,587,368

246,569

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

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccvueirieciiieeiciie s

)

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

Si03

42,886,017

42,886,017




Annual Statement for the year 2020 of the CRESTBROOK INSURANCE COMPANY
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... ....15,019,726 ....16,783,648 ....15,443,971 ....14,250,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ...15,019,726 ....16,783,648 ....15,443,971 ....14,250,000
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. Totals. ..o | e 10,262,730 | oovvvvericiins 10,564,012 | oooovvvvnrriens 10,483,368 | ....ooooivrrinriis 9,859,193
Industrial and Miscellaneous, 8. United States..........cocovvvvvenes | e 17,603,561 | ..oooveinas 18,829,202 | .ovvvviiiene 17,975,451 | oo 17,410,091
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. e | v 17,603,561 | oo 18,829,202 | .ooovvvverieens 17,975,451 | oo, 17,410,091
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
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...... | ....ccccouvvvenenn: 42,886,017 | ovvoorirrerns 46,176,862 | ...ooovvrrrriinnn 43,902,790
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Annual Statement for the year 2020 of the CRESTBROOK |NSURANCE 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

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)

. U.S. Governments
1.1 ,298,953 |.ovcvveenes 9,720,775
1.2
1.3
14
15
1.6

1.7

2.1
2.2
2.3
24
25
2.6

2.7

GoIs

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

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

5.1
5.2
53
5.4
55
5.6
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Annual Statement for the year 2020 of the CRESTBROOK |NSURANCE 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

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)
6. Industrial and Miscellaneous (unaffiliated)
8.1 NAIC Tttt | rentenseneaees 4,193,096 |.....ccconn.. 5,068,929 |.....cccoeenee. 2,901,025 | oo 409,706 | ...cvoeeeeeeeieiereeins | e 90,9 NI DO 12,572,756 | ..cooverrerrireiennas 29.3 | 13,429,862 | ...oovverrieriieinns 333 | 10,503,119 |.ccoveeennee 2,069,637
..... 2,279,559 .0 3,285,615 ceveeneennn 8,327,720 rereenennnn 3,285,615
..... 1,745,190 .....1,745,190 vevneeneenenn 1,753,578 cevreeeneenenn 1,745,190
7.
Totals
8. Parent, Subsidiaries and Affiliates
NAIC 1.

9.
10. Unaffiliated Bank Loans

10.1 NAIC1

10.2 NAIC 2

10.3 NAIC3

10.4 NAIC4

10.5 NAIC5

10.6 NAIC6

10.7 Totals
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Annual Statement for the year 2020 of the CRESTBROOK |NSURANCE 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

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. Total Bonds Current Year

1121 NAIC Tttt [(C) o 5,648,436 |............ 11,786,326 | .....coceenne 18,823,211 | .o 1,246,104 | ..o 351,136 | e (01 O 37,855,213 | oo 88.3 | .o XXX s [ e ) 9.9, SN IR 35,785,575

11.2 NAIC 2 1,006,056 |......cocn.n 2,279,559 0 0 | 0 | 0 | 3,285,615 | covvvvvereneeen TT |tk XX e XXX [, 3,285,615

11.3 NAIC 3... 1,745,190 ..1,745,190

114 NAIC K. ..cesierseeesssnesessessnssessssssssessssesses | (Q)ecvrierieninsinien | evnsieesinnd0 | o0 | 0 | 0 | 0 | 0 | 0.0 | e XX s [ e XXX | e 0

11.5 NAIC 5..icrnnrnereeenenesessiessesesessssssessesssnesens | (Q)ereeneneineininn | o0 | 0 | 0 | 0 | 0 | ()0 | 0.0 | e XXX s [ e XXX s | e 0

11.6 NAIC6 [0 oo o I [FSUROORRR | ) [P I I (o) NSRS | I [PURRRrt | X | I ISR 0., SRR RTINS ¢ SRR PR (O 0

117 TOtAIS. oo seeensseseensessssiseneeenns | eoeneeeeneenens 0,094,492 | 15,811,075 | e 18,823,211 | .o 1,246,104 40,816,380 |...ccooernnenee 2,069,637

11.8 Line 11.7a52 % Of COL 7...vvviviiiseiesieniessssienssisssssnnsenne | eererneennsnsennnnnee 195 | evviviisisinninennn30.9 | covvvnnisisneinenad 439 | e 29 |08 | 0.0 | 01000 | XK e e XX Lo e XX e [ v 95.2 | oo 4.8
12. Total Bonds Prior Year

121 NAIC T eisssssnessssseseessssssessesens | eonennenenneensdy 029,937 [ v 14,678,699 |.............15,235,845 |.............. 1,204,062 | ....ovovreeerrn.81,014 | [ ) 0.9 GO PR ) 9.9, GOSN PO 34,229,557 | oovveeiines 849 | . 31,934,680 |....cccvvenvne 2,294,876

12.2 NAIC 2.ttt | eesesissi et sebenees | seeeeneieniees 4327720 | oo [ e [ e | e | s ) 0.9 SO I 29,9, SO PO 4,327,720 | oo 10.7 [ 4,327,720 | oo

12.3 NAIC 3e.e et snnstens | cteeseenssessessssssenessnnns | coeenesnssennessessnessesnnses | erensesnnnnses 1, TDBDT | vvvrvrrererrrseeeunssersennes | eevseerersnsersensssnnensennns | serseesesensensesssensessnsens | seenenennee XKKereenrrnnens | verrrreene XXKuvtrereiees [ vevreieienns 1,753,578 | oo | 1,753,578

124 NAICA4...

12.5 NAIC5

12.6 NAIC6

12.7 Totals 1,204,062

12.8 Line 12.7.35@ % 0f Col. 9....cvuiviiiiiiiiiiciiiiisessnssissisisninnins | svessesesenssssssisenas 75 | i 471 | s 421 | s 3.0
13. Total Publicly Traded Bonds

13,1 NAIC Tttt | st 4,592,321 | .o 11,544,506 | ............. 18,461,214 | .oovvvnne 836,398 | ...ocovrinnes 351,136 | oo | e 35,785,575 31,934,680 | ..cocvvrrriirireinne 79.2 | 35,785,575 |........... XXX

13.2 ....1,006,056 |.......c....... 2,279,559 | oo | e | et | et | e 3,285,615 | o IT | 4,327,720 | oo 107 [ 3,285,615 | ..ooeee. XXX

13.3 NAIC 3t | et | seeeeneienines 1,745,190 [ oo [ e [ e | e | e 1,745,190

134 ...0

135 0

13.6 s .0

137 TOtAIS..c..ececrrrnercesseenesssensensnensenenne | eeneennnneneen D, 098,377 | i 15,569,255 |.......ccc.u. 18,461,214 | ..oovvvre 836,398 | ...ocvovvines 351,136 380

13.8 Line 13.7asa % of Col. 7..... ....38.1 . ..2.0 ..0.9 100.0

13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvcvivicis | cevviriririririn 133 | i, 363 | 830 | 20 | i 0.8 95.2
14. Total Privately Placed Bonds

14.1

142 .

14.3 0

14.4 0

145 0

14.6 .0

TA.7 OISt | eesiesineiens 1,056,115 | ..o 241,820 | oo 361,996 | oo 409,706 | ..o 0 | 0 2,069,637 | c.oovvvrerenreeenh 8 | 2,294.876 | BT | XXX | 2,069,637

14.8 Line 14.7 as a % of Col. 7..... . .51.0 | .. A7 .75 ..19.8 .100.0 |.. . 100.0

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........ccovivrninne | cornrrerrernnnninnenas 25 | s 0.6 | oo 0.8 | s 1.0 [ 0.0 0.0 | i LT TN 0.0, RN FORTNTID, .0, CRUNTITIIE RTINS, 0.0, CRNTITITE IRONTND, 0.0, CRUTNTIIE [P O R P PN 4.8

(@) Includes $.....2,069,637 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $..........0 current year of bonds with Z designations and §......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 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 §.......... 0; NAIC2S...... 0; NAIC3S..... 0; NAIC46§...... 0; NAIC5S.......... 0; NAIC6S......... 0.
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Annual Statement for the year 2020 of the C RESTB ROO K | N S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2

1.03
1.04

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

.00 ...

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 " 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 ..5,298,953 |... 9,720,775 |. XXX... ..15,019,728 ..35.0 |............16,008,825 .15,019,727 |.
1.02 Residential Mortgage-Backed SECUMIHIES. ..........cvuiveriiieiriiiinriiiniens [ et | eereessssssesessssssssnnns | erseressessssssssssesesnsens XXX | e 0.0 [ | evrirriieinnne0.0 [

............ 15,019

728

o 16,008,825

15,019

727

0
.0
.0

0

301

3.02

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

4.01
4.02
4.03
4.04
4.05

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

Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

499,995

499,971

499

,995 |.

........... 1,068,178
........... 1,001,459

............ 17,603

,562

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

............ 15,533

,924

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

8.01

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued




Annual Statement for the year 2020 of the CRESTBROOK |NSURANCE 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......cvurerverirririeisriesiseseieesissieessssssssssssssesssssssssesses | senennnnnnny 015,167 | ... 13,246,626 | ... 16,525,702 | coovvvevereeerereeienn0 | o0 e b XXX i 33,787,495 8 e XXX e e XX [ s 33,787,494
11.02 Residential Mortgage-Backed Securities.. LGA,277,744 . ...5,035,871 . R vl ...3,967,693 |..
11.03 Commercial Mortgage-Backed Securities.... ..2,561,198 |..
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...........ccocvvvvrerrrnes
11.06 Affiliated Bank LOANS..........ccccereveirieieisiiciee e
11.07 Unaffiliated Bank LOANS............ccceviiveueiiiieisice e

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

60IS

12 Total Bonds Prior Year
12.01 ISSUET ODlGAtIONS.........covveveeicrieeieicees et | creveesensnns 2,009,279 |............ 14,621,730 |............ 14,949,585 B 31,580,593 |
12.02 Residential Mortgage-Backed Securities.. ....1,017,084 . . . . .

12.03 Commercial Mortgage-Backed Securities 1,022,754
12.04 Other Loan-Backed and Structured SeCUrties.........ccccvevevreieniieriens [ eovvinriereneieniessieniens | vevneieneneeeen899,971 | i
12.05 SVO Identified Funds..........ccccoevvrrerrnnnes ISR NV 6, ¢ G .

12.06 Affiliated Bank Loans...
12.07 Unaffiliated Bank Loans...

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

..81,014

13. Total Publicly Traded Bonds

13.01 Issuer Oblgations............cccevevrererereereieicseseiseeseseveseseeessssenssnns | eeneneeenn, 015,167 | ... 13,246,626 | ........... 16,525,700 | ..oovoveiecrieeieieicies | oot | crevienans ). 0 SN U 33,787,493 | ..o 788 [ 131,580,593 | e 783 | 33,787,493
13.02 Residential Mortgage-Backed Securities.. 351,136 ...3,967,693 ...3,967,693 | ..
13.03 Commercial Mortgage-Backed Securities..... ..2,561,199 |..

13.04 Other Loan-Backed and Structured Securities..
13.05 SVO Identified Funds...........cccevrvrrrrninnes

13.06 Affiliated Bank Loans...
13.07

13.08
13.09 Line 13.08 as a % of Col. 7..
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 LOBNS...........ccccvveiriieieiireeiieeieeseessssesesssesssssseses | crevinesssenesesssssessnens | eversssessnissssssssessnins | eonsossesesssesessnsssssesses | sresssesssssssessnsessnes

14.08 TOaIS.......ooeveereriercie e siessesssessessessssssesenes | censeeseereens 1,096,115 i 241,820 |..ooverennns 361,996 |...ccovvrrnen 409,706
14.09 Line 14.08 as a % of Col. 7.. LT .19.8
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

........... XXX [ e 2,069,637
..100.0
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Annual Statement for the year 2020 of the CRESTBROOK |NSURANCE 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




Annual Statement for the year 2020 of the C RESTB ROO K I N S U RAN C E CO M PANY

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 C RESTB ROO K | N S U RAN C E COM 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.........cccieiieireieiieieesie ettt

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUN........cuiiiciiiicici ettt bbbttt

4. Unrealized valuation iNCrEase (ECIEASE)........cuiuiuiieireiiisiiei ettt ettt bbb ns e nne

5. Total gain (I0SS) ON QISPOSAIS..........ceveiireriiircreiieee sttt bbb bbbttt s e s b st s s naas

6. Deduct consideration recived 0N AISPOSAIS............cccvcvireiieriiieie e bbb bbbt n s

7. Deduct amortization Of PrEMIUM.........c.cccueiiiieiies ettt bbb bbbt b s

8. Total foreign exchange change in book/adjusted Carrying VAIUE............cccovuevevcveieveieseeeseee et ninees

9. Deduct current year's other-than-temporary impairment reCoOgnIzed.............ccoveueveieiireiiicicieieee 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............ccciviueieiiesicc ettt s s n e
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Annual Statement for the year 2020 of the C RESTB ROO K I N S U RAN C E CO M PANY

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
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Annual Statement for the year 2020 of the C RESTB ROO K | N S U RAN C E COM PANY

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

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
912810 EQ 7 |U S Treasury Bd... SD.. 1A. 6,204,500 |...115.992 5,799,610 5,298,953 .(106,432) | . 118,037 .312,500 | 12/15/2010. | 08/15/2023.
912828 4V 9 |U S Treasury Nt.......... SD.. 1A. 11,985,477 |...116.160 1,988,499 1,327 09/12/2018. | 08/15/2028.
912828 S5 0 |U S Treasury 7/15/2026 TIPS........ccoituimmmmmsnsmssresseessssssssnsssneenes ...119.460 7,732,276 91,364 24,197 12/11/2017. | 07/15/2026.
0199999. U.S. Government - Issuer Obligation: XXX .14,250,000 ...15,019,728 91,364 ...(80,908)] .... XXX XXX
0599999. Total - U.S. Government XXX . .14,250,000 ...15,019,728 91,364 (80,908)| .... XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligati and Their U.S. Political Subd|V|S|ons - Issuer Obligations
19679H CW 0 |Colorado Wtr ResPwrDevAuth Rev Ref Revol............ccccocuvenee ...103.531 ...1,000,000 1,009,373 .(13,723)|. 07/14/2005. | 09/01/2021.
3133EL BN 3 |Federal Farm Credit Bank Nt...........ccccooiiiiiiniiiiiisiisicsiccscciecciias ...108.095 ...5,000,000 5,285,663 (21,048) | .. 04/20/2020. | 11/27/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.................... XXX 6,000,000 6,295,036 0 (34,771) XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdlwswns - Residential Mortgage-Backed Securities
31377R - BH 2 | FNMA DUS P00l #384440..........ccoovriericriirineiierieseicnississsssesssssnesnens. | aveneee | oo | revereeens A11A s | s 465,679 |...114.648 | ................ 482,071 420,478 432,238 (2,204) 03/27/2003. | 10/25/2026.
3138A2  SL 4 [FNMA POOIHAHTA22.........oooeeeeeeeeeveeeeeeeeeeseeeeeeev e sneessesssssnes | cviene 1A. ...129,765 |...110.220 ...143,374 130,080 129,762 07/07/2011.| 01/25/2041.
3138YK  HF 3 | FNMA POOI #AY5629..........cvvrmrrermerereeisesisssessssssssssssssssssssssssssnsssnns | avvvens 1A. ...105.408 ...858,090 814,065 819,525 3. 05/22/2015. | 06/25/2045.
31393A 2V 8 [FNMA REMIC Ser 2003-38 Cl MP.........c.cocoumrumeiriineinerissieseseesssssiseinns | ceeees 1A e | e 27,696 |...104.020 | .......... 28175 | oo 27,086 ...27,071 (28)] .. 04/01/2003. | 05/25/2023.
3140KD G4 6 | FNMA POOI #BP5B18.........oooourermcrerncrernsessseissssssssssssssssssssssssssssssnnss | avenes 1A. ...105.507 1,204,438 | ..ccovvvvenee 1,141,576 1,186,750 (578)] .. 06/18/2020. | 06/25/2050.
3140QD BN 9 | FNMA POOI #CAB2TB..........orevuevencrirerireeseesssissessesisessssesssssssssssessesssssenas | eeens LA1A L ...103.888 ...730,609 703,263 718,980 (217)|.. 06/18/2020. | 07/25/2050.
31419L 3D 3 | FNMA POOI #AEIT95........cvvoireriirerssresssnssssnssssnssssnsssnssssnsssssnssssnssnnns | avnene | oo | conennsonns A11A s 108764 | ..o 677,215 622,645 653,368 (504)] .. 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. ...ttt sneenea XXX 3,967,694 0 (3,528)] ... XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. XXX | ... 10,564,012 | .............9,859,193 | .......... 10,262,730 | ..oocvvvriniiinninad 0 ] s (38,299)] ... XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
03040W  AK 1 | American Water Cap Corp St NL........ccverieeeiesineseeenssseeensnes | cevee ...109.292 250,000 254,819 (1,428) 08/26/2014. | 03/01/2024.
06051G  HC 6 | Bank of America Corp SINL.........ocvcrverreerrrreneeesneeessesesseessesssssessnes | ceee ..105.251 | .. 861,000 859,504 475 |.. 05/23/2018. | 12/20/2023.
10373Q  AZ 3 |BP Cap Mkis AMerica St NL.........cccurviverierierieriseenessiisesieneesessseins | v L3733 | 1,706,001 | .covvvrienne 1,500,000 1,519,264 (2,832)].. 12/14/2018. | 04/14/2027.
197677 AG 2 | Columbia/HCA Healthcare Corp Ni.........occrveverreeerreereeeinenessneesseeessneees | aeeeens .1,848,580 ...120.000 2,040,000 ...1,700,000 1,745,190 (8,388) ] .. 01/18/1996. | 06/15/2025.
341081  FM 4 |Florida PWE & Lt CO Nt | avviene .1,065,600 |...110.950 | .. 1,109,496 | ... ...1,000,000 1,036,274 (6,890) | .. 07/21/2016. | 12/01/2025.
594918  BP 8 | Microsoft COrp SrNL........cceuveenrverierecerenissisenenieseseessssssssssenssensssens | sevvene | oo | evevsene ] [ TAFE i | v 1,997,900 |...100.688 | .......c...... 2,013,758 | covvrerenne 2,000,000 1,999,738 429 08/01/2016. | 08/08/2021.
655044  AH 8 |Noble ENergy INC SrN.......ooiiieieiriesnicnsesneenssesensssisssessnins | cvsees ....997,566 |...111.593 ...1,115,926 ...1,000,000 998,952 246 11/14/2014. | 11/15/2024.
713448 CY 2 | PEPSICO INC ST NL....ceoeiieeeceereceiseeiieeessssesssessesesseessssssssssssssssnsssns | cesnee .1,043,460 |...112.638 | .. ...1,126,375 | ... ...1,000,000 1,022,334 (4,527) 01/19/2016. | 07/17/2025.
84756N  AB 5 | Spectra Energy Partners SrNt........cccocovvvveinnneneinnnnsninnsennnsiensenies | cvvveee | oo | veevennn T [ 2AFE s | v, 1,085,540 |...100.779 | ..ccoevcenee 1,007,789 | ..coovvrnee. 1,000,000 1,006,056 | ..coocvvvevererivierees [ e (13,064) 05/01/2014. | 06/15/2021.
92343V BR 4 |Verizon Communications INC SINL..........ocvueverrereriieiienineeenisseessssiseninens | v .1,080,230 |...112.684 ....1,126,841 ...1,000,000 1,025,789 (8,864)| .. 01/24/2014. | 09/15/2023.
92826C  AC 6 [VISAINC ST Nttt | sreeens 1,015,960 |...104.642 | .. ....1,046,415 | ... ...1,000,000 1,004,812 (2,378) 01/21/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGatioNS...........oceveiruarieieiiisis e snsnensnnenns | aeesssennas 12,781,178 XXX | e 13,472,041 | ... 12,311,000 | .......... 12,472,732 | oo (V) (47,221) XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securmes
64830C  AA 3 | New Residential Mtg Ln Tr RMBS Ser 2019-.......c.cccinvvninennnnns | ....... I . | ........... 4| TAFM. i | s 1,068,904 [...107.903 | ...ccovvn 1,149,231 | oo 1,065,062 1,068,178 (G R RN PR 4.000 |...... 3.948 |[MON... | .oovrinnes 3,550 | ..o 42,602 | 01/09/2019. | 09/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMES. . ... .oveiriiririiesisissiiersnissienissrsnssens | eovssnseenes 1,068,904 XXX ] s 1,149,231 | v 1,065,062 1,068,178 0 [CZL)] (L XXX XXX XXX | oo 3,550 | .o 42,602 XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
00183H AE 1 |Avenue of Americas CMBS Ser 2015-1177 Cl........ccocuunrevemmriemnreinceinnneies | cvvvins | o [ eriieenins ..100.369 | .coovrirnees 1,003,692 | .....cccoouuee 1,000,000 1,001,459 (2,524)| .. 01/23/2015. | 12/13/2029.
12532C  BA 2 |CFCRE Comm Mort Trust CMBS Ser 2017-C8 C.. ..111.826 1,118,257 | oo 1,000,000 1,019,765 (2,989) .. 05/18/2017. | 06/15/2050.
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LC6 Cl.... ...101.858 ...612,211 601,044 602,989 (1,351) | .. 01/24/2013.| 01/10/2046.
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Annual Statement for the year 2020 of the C RESTB ROO K | N S U RAN C E COM 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
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19.......ouvvinminnniiinnnisinsinnns | ceniees [ A11TAFM. | v 960,969 | ...104.306 932,985 938,445 (2,067) e 3584 |.... 3.116 [MON... | ... 2,787 | oo 33,439 | 04/29/2014. | 04/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 3,625,440 XXX ...3,534,029 3,562,658 0 (8,931)] ... XXX XXX XXX ] 9513 | 115,275 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
17305E GK 5 |Citibank Cr Card Issuance Tr LBASS Ser 2..........cccocuuvniriioniiisniiissniissnieens | ....... I | ........... 4| TAFE. o | 499,931 |...100.123 500,000 499,995 | .o |28 | | | 2002490 [ 2495 | JJ....... 01/25/2018. | 01/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. 499,931 XXX 500,000 499,995 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............cccoriuirirsiiiiiiriisississ s | s 17,975,453 XXX | .. 18,829,202 | ... 17,410,091 | ..ooo.eece 17,603,563 0 (56,576) | .... XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations... ...34,702,207 XXX .32,561,000 33,787,496 91,364 | .........(162,900) | .... XXX XXX | 247,540 | ..... 1,015,366 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities . 5,075,212 XXX ...4,924,255 5,035,872 0 (3,977)] .... XXX XXX [ s 13,822 | ........ 144,564 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities. 3,625,440 XXX | 3,707,315 | i 3,534,029 3,562,658 0 (8,931)] .... XXX XXX | 9,513 | 115,275 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities 499,931 XXX 500,000 499,995 0 | s 25 | ... .0 . XXX XXX | cen5,568 | i 12,450 XXX XXX
8399999, Grand Total - BONGS............coouuuiiiiieiiieiice e | areiened 43,902,790 XXX | 46,176,862 | ........... 41519284 | ........... 42,886,021 | ............. 91,364 | ........ (175,783) | ..o (V) [P 0 XXX XXX XXX | ......276,443 | ... 1,287,655 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 32,413,027 1B 0 1D ... 2,041,086 1E .. 1,022,334 1F 2,378,768 JLCTR 0
2A 2,286,664 2B o 0
3B ..
4B ..
5B e 0




Annual Statement for the year 2020 of the C RESTB ROO K I N S U RAN C E 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 C RESTB ROO K | N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
3133EL BN 3 |Federal Farm Credit Bank Ni..........ccooiiiminiiceessceceseeseneeseeeenes 04/20/2020. VIHOUS ...ttt | st bttt | sienerenes 5,306,710 5,000,000 38,870
3140KD G4 6 |FNMA Pool #BP5618 2.500% 06/25/50. 06/18/2020........ Bank of AMENiCa BISD DEAIET............cvuiiririiirsiiieisisiesiseses bbbt | ersesbssssesse bbb nbnes 1,187,328 141576 | oo 1,427
3140QD 6N 9 | FNMA Pool #CA6276  2.000% 07/25/50........ccovvirmrinienrisnrsissserernninsenes 06/18/2020. Morgan Stanley & Co LLC 719,197 703,263 860
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 7,213,235 6,844,839 41,157
8399997. Total - Bonds - Part 3 7,213,235 6,844,839 41,157
8399998. Total - Bonds - Summary Item from Part 5..... 82,994 80,161 100
8399999, Total - BONAS. ......ouuiviiiieeiiisisieri i 7,296,229 6,925,000 41,257
9999999. Total - Bonds, Preferred and Common Stocks 7,296,229 XXX s 41,257




Annual Statement for the year 2020 of the C RESTB ROO K | N S U RAN C E COM PANY

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

vi3

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
4 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
912828 XU 9 |USTreasury Nt 1.500% 06/15/20......cc..ovsinne [ OBI15/2020. [MatUrity. ... [ T 1,000,000 | ... 1,000,000 | ......... 997,152 999,553 447 vy I 1,000,000 0 | 7,500 | 06/15/2020.
0599999 B el L T ] I 1,000,000 | ...... 1,000,000 | ..o 997,152 999,553 0 447 |. 0 447 o — 1,000,000 | o L E—— [ E— ] P 7,500 | XXX
Bonds - U.S. Special Revenue and Special Assessment
19679H CV 2 | Colorado Wtr ResPwrDevAuth Rev Ref Revol..... o | 0910112020, | MBHUIY...vvsovvesvvsesvssessssnsssssssssns | 4,000,000 | ......1,000,000 | ......1,168,870 | ........ 1,009,726 | e | oo (9,726) | oo | o (9,726) | oo | o 1,000,000 0| 55,000 | 09/01/2020.
31377R  BH 2 |FNMA DUS Pool #384440 6.600% 10/25/26....... .| 12/01/2020. | Paydown 57,039 | oo | oo (X5  P— N 1,997 | 10/25/2026.
3138A2 SL 4 |FNMA Pool #AH1422 4.000% 01/25/41.............. .| 12/01/2020. | Paydown 38,317 94 0 814 | 01/25/2041.
3138YK  HF 3 |FNMA Pool #AY5629 3.000% 06/25/45 .| 12/01/2020. | Paydown... 392815 | oo | PX1)| P— N 7,585 | 06/25/2045.
31393A 2V 8 |FNMA REMIC Ser 2003-38 Cl MP .. | .. | 12/01/2020. | Paydown... 21,663 21,673 (10) . 0 624 | 05/25/2023.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40............. | 1200172020, | PaYdOWN. oo | 174,742 | ........ 174742 183,506 | cooevsserscense | oo (8,764) | oo , . AT4,742 0 | 4,214 | 11/25/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 1,680,222 | .. 1,680,222 | ...... 1,867,814 | e 1,703,076 0 (22,855) | . 0 | (22,855) | o0 | s 1,680,222 | ..o (] P— (L] 0 [ 70234 | XXX
Bonds - Industrial and Miscellaneous
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LC6 Cl..... .. | 12/01/2020. | Paydown... 309,711 309,711 | oo 318,995 311,409 4511 | 01/10/2046.
46641W AW 7 |JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19... | .. | 12/01/2020. | Paydown... ..295,749 295,749 304,620 298 354 5,836 | 04/15/2047.
64830C AA 3 |New Residential Mtg Ln Tr RMBS Ser 2019 . | 12/01/2020. | Paydown 221,525 221,525 299324 299 966 5,123 | 09/25/2057.
941063 AQ 2 |Waste Management Inc Co Gtd Nt.............ccccoo.ee. .. [12/03/2020. | Call  100.0000.........c..cmmsmrvveremsiriissnns | 1,000,000 | ....... 1,000,000 | ....... 1,118,780 | oo 1,018,995 (14.990) | o] 12004005 | L (8.005) | (4.005) | 57,756 | 03/01/2021.
3899999. Total - Bonds - Industrial and MiSCEllaNEOUS........cvvssvssvvsvssvssssvsn vttt | 1,826,985 | ... 1,826,985 | ... 1,964,719 | ......... 1,851,024 -(18301) | o0 | 1,832,722 |0 | (5,737) | e (B73T) | o 73226 | XXX
8399997. Ol - BOMAS - PAIT 4.ttt | 4,507,207 | ......4,507,207 | ......4,829,685 | .......... 4,553,653 (40,709) | o0 | o 8,512,048 |0 | oes(BT3T) | o f5737) | oo 150,960 | XXX
8399998. Total - Bonds - Summary Item from Part 5 ) ..82,994 (2,834)]. 640 XXX
8399999. OB - BOMAS. .ttt b | 858,368 | 8,587,368 | e 4,912,679 | o 4,553,653 (43543) 0 | 8,593,105 [0 | cooes(BT3T) | f5,737) | oo 151,600 | XXX
9999999, Total - Bonds, Preferred and Common Stocks XXX | 4,912,679 | oo 4,553,653 (43,543) [ o0 | 8,593,105 | o0 | rn5,737) | s (5,737) | o 151,600 | XXX
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Annual Statement for the year 2020 of the C RESTB ROO K | N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest

o} Year's Total Foreign and Paid for

r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued

ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest

g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A it
3140KD G4 6 |FNMA Pool #BP5618 2.500% 06/25/50. | .. | 06/18/2020 | Bank of America BISD Dealer.................. 12/01/2020 | Paydown 60,765 58,424 58,424 (2,342) 0 | 506 | e 73
3140QD 6N 9 |FNMA Pool #CA6276 2.000% 07/25/50 | .. | 06/18/2020 | Morgan Stanley & COLLC...........ccccocueenae 12/01/2020 | Paydown 22,229 21,737 21,737 (492) . 0 [ o134 | o 27
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 82,994 80,161 80,161 0 (2,834)] ... 0 0 0 0] ...040 | oo 100
8399998. Total - Bonds 82,994 80,161 80,161 [ (2,834)] ... 0 0 0 0] .40 | oo 100
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........ccoiiiiiiiieiis eveieiieieieiese ettt nans 82,994 80,161 80,161 0 (2,834) 0 0 0 0 .n640 | ... 100




Annual Statement for the year 2020 of the C RESTB ROO K I N S U RAN C E CO M PANY

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

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



Annual Statement for the year 2020 of the C RESTB ROO K I N S U RAN C E 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 6,267 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 6,267 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 6,267 | XXX
0599999. Total Cash XXX XXX 0 0 6,267 | XXX

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

1. January 5,025 | 4. April 58,155 | 7. July. 5,627 |10. October. 198,260
2. February 55,554 | 5. May. 5,498 |8. August. 100,525 |11. November. 194,267
3. March 11,178 | 6. June. 94,834 |9. September. 236,380 | 12. December 6,267

E27
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Annual Statement for the year 2020 of the C RESTB ROO K | N S U RAN C E COM 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

I Nationwide Cash Management Co.............cccooeuvverirnrininne

12/31/2020

0.467 |....

..... 5,406,283 312
8799999. Total - Other Cash Equivalents................ 5,406,283 | ..o 0
8899999. Total - Cash Equivalents 5,406,283 | 1eovvoeeeereeeeeeeee e 0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

o

o o o o o o




Annual Statement for the year 2020 of the CRESTBROOK INSURANCE 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.........ocouvreveinieneiiiieienan MUBIPIE. .. 180,164 | ..coovvrvreirnee. 197,187
5. California... Workers compensation 249,051 ...272,582
6.  Colorado.... LCO |
7. ConNECHCUL........cveveciererircrinns CT [ crierrrine | e
8. Delaware. . | Workers compensation 116,577 | oo 127,591
9. District of Columbia .
10, FIOMAA..c. e FL | s | s
11.  Georgia . | Multiple 94,454 ....110,352
12.  Hawaii
13, 1daho....ececcecceecee WOrkers COMPENSAtION............curuereinrierieieeisireee e nseeeeees 291,442 ....318,979
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 ... 158,969 | ...ovvvvvirnne 173,988
23.  Michigan....
24, Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.... . | Workers compensation 24,856 | ...oooovviriniaan 29,040
28, NEDIraska.........ooeeevevverrverrencndNE [ i e
29, Multiple. 381,525 ...417,572
30.  New Hampshire. For protection of state's ph's 514,780 ....528,008
31 NBW UETSEY .t NU | s | s
32.  New Mexico... . | For protection of state's ph's 317,953 ....326,123
33.  New York
34.  North Carolina... . | For protection of state's ph's 328,535 ....359,576
35.  North Dakota.
36. . | For protection of all ph's 2,616,706 2,900,645
37.  Oklahoma.. .
38.  Oregon... . | Multiple 392,122 ..429,171
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia... . | For protection of state's ph's.... 222,556 ....243,584
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 0 596,550 ....696,961
59.  Total.irrirrirrerins XXX XXX 2,616,706 2,900,645 3,869,534 4,230,714
DETAILS OF WRITE-INS
5801. United States.........cocoevvvrcererncrenns | coees B.... | Workers Compensation 596,550 ....696,961
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 0 596,550 ....696,961

E29
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