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Annual Statement for the year 2020 ofthe VW@ stfield National Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 4
Percentage ’ Securities Lending T:tal Perc:ntage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENLS.......couiiriiicieieeissieissise e sssssesss | eriesinend 64,538,405 | ..ccoovvrvnnn. 9.8 [ 64,538,405 | ..oovvveieeei (V) [ 64,538,405 | ...ccccovvvnnee. 9.8
1.02 All Other GOVEIMMENTS...........cvuuieriereiseieeiesieeieeieeiesise s [ eeeerinend 42,712,204 | oo 6.5 [ oo 42,712,204 | oo () [ 42,712,204 | ..o 6.5
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cocoeveneee 30,729,412 | oo L A [ 30,729,412 | oo (V1N I 30,729,412 | oo 4.7
1.04 U.S. Political Subdivisions of States, Territories and
P0SSeSSIoNS, GUArANtEE..........ccueeuceeuerereeneereiseieeeseieeseessesseessisenes [ eveseeneens 28,478,651 | oo 4.3 | 28,478,651 | ..ovvererereireineiennad (V1N I 28,478,651 | .oveevrcrrnns 4.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ooeuueureirrieisesseissisessssiessens [ eeiveenns 110,976,262 | ..............16.8 | .......... 110,976,262 | .o (V) - 110,976,262
1.06 Industrial and MiSCEIANEOUS.............ovuervvrirnrirnrieineiseieeiesiieeiiees | e 205,032,510 [ ..o 311 [ 205,032,510 | oo | 205,032,510
1.07 Hybrid Securities .0
1.08 Parent, Subsidiaries and Affiliates..........ccocrevrrernenenenninencneineens | e, 0
1.09 SVO Identified FUNGS..........cooverierieriiriieiiiisescesissiesissieesesss | e 0 [ iiennnd00 [ e 0
1.10 Unaffiliated Bank LOANS...........cocreeenieneiereineineiseeeseneineieesssensiseens | sseeesssssessessnsssessens 0 0.0 | i 0
1.11 Total Long-Term Bonds..........ccoeuviveireiereireiecesisieessieseessssessesens | cvveesenns 482,467,444 | ... 73.2 | ......... 482,467 444
2. Preferred Stocks (Schedule D, Part 2, Section 1):

. Total Invested Assets

2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates
2.03 Total Preferred Stock

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .............
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.

3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other
3.05 Mutual Funds.........cccoveurrrriennenee
3.06 Unit Investment Trusts
3.07 Closed-End Funds
3.08 Total Common Stocks

Mortgage Loans Schedule B):

4.01 Farm Mortgages........coccuverreneenee
4.02 Residential Mortgages
4.03 Commercial Mortgages
4.04 Mezzanine Real Estate Loans
4.05 Total Valuation Allowance
4.06 Total Mortgage Loans

Real Estate (Schedule A):

5.01 Properties Occupied by Company
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale
5.04 Total Real Estate

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)
6.02 Cash Equivalents (Schedule E, Part 2)
6.03 Short-Term Investments (Schedule DA)

6.04 Total Cash, Cash Equivalents, and Short-Term Investments............

Contract Loans..........cccoevvvevverernninennns
Derivatives (Schedule DB)
Other Invested Assets (Schedule BA)

. Receivables for Securities

. Securities Lending (Schedule DL, Part 1)
. Other Invested Assets (Page 2, Line 11)

............................ 0 [ 0.0 | e O 0 | 0.0
............................ 0 [ 0.0 | e O 0 | 0.0
............................ 0 [ 0.0 | e 0 0 | 0.0
............................ 0 [ 0.0 | e O 0 | 0.0
............................ 000 |l O L 0 i 0 e 0.0
............................ 0 [ 0.0 | e 0 0 | 0.0
............................ 0 0.0 | 0 |0 | 0 | 0.0
............................ 0 0.0 | 0 |0 |0 | 0.0
............................ 000 |l O L 0 i 0 e 0.0
............................ 0 0.0 | 0 |0 | 0 | 0.0
................... 10,125 |00 | 10,125 | 0 10,125 | e 0.0
.............. 5,351,345 | ...cccoceeeien08 | 5,351,345 | 0] 5,351,345 | 0.8
............................ 000 )i |0 0 e 0.0
.............. 5,361,470 | ..ccooeveeen08 | 15,361,470 | 0 | 5,361,470 | ..o 0.8
............................ 000 | 0 |0 |0 | 0.0
............................ 0 0.0 | 0 |0 |0 | 0.0
................. 626,880 | ..o 0.1 | 626,880 [ oo 0 | ee...626,880 | i 01
............................ 0 [ o000 0 0 | 0.0
............................ 0 [ 0.0 | il [ e XXX ek XX | e XXX
............................ 000 |l O fiiiiiiinnl 0 0 | e 0.0
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Annual Statement for the year 2020 ofthe VW@ stfield National 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 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas 0

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas 0
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 0

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et 0
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s 0

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt 0

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses 0
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiviiviieieiiesiicieiesssse ettt s s bbbt s bbbt 0

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 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb 0

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s 0
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 0

52 Totals, Part 3, COIUMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais 0
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt 0
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 0

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s 0
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 0

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees 0
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas 0
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt 0
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 4,843,520
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 0 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st 0
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0 0
ACCTUAL O QISCOUNL........oovevicvieese ettt ettt e b bbbt bbb s e s s s bbb e s b bes s b et s b e s st b s b b s bt s b e b s s s ss st e st ettt s b s s s see st entes et 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 (212,082)

5.2 TOtalS, Part 3, COIUMN O.....eoureerieerreeseeeseeeseeeseesseeese s sesss s sess st (681,782) (893,864)
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 (895,148)
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 2,365,470
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 0

Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st 0

9.2 Totals, Part 3, COIUMN 14 ...ttt 0 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5. ess s 62,158

10.2 Totals, Part 3, COIUMN ...t s 0 62,158
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s 626,880
Deduct total NONAAMILEA BMOUNTS. ..ot bbb 0
Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 626,880

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt 620,977,815
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 96,605,157
ACCTUBI OF GISCOUNT. ...t e8RS RS 181,160
Unrealized valuation increase (decrease):
41 Part1, Column 12................ 0
4.2 Part2, Section 1, Column 15... 0
4.3 Part2, Section 2, COIUMN 3.t s 18,987,670
44 Partd, COIUMN TR (10,190,829) 8,796,841
Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 7,506,439
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 75,194,847
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 5,028,490
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt 0

8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb 0

8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb 0

8.4 Part 4, COIUMN 15, .ot s bR 0 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt 0
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR 0
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb 0
9.4 Part4, COUMN 13.......iieririeeii e 1,112,376 1,112,376
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccccrvreirineceriseesisesssssssesessessesssssenes 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-0+10)........cvuuriviirmirieririeseisssi sttt 652,731,699
Deduct total NONAAMItEA BMOUNTS...........ciiiiiii bbb bbb bbb bbb 0
Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st 652,731,699

Slo3



Annual Statement for the year 2020 ofthe VW@ stfield National 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... ....64,538,405 ....73,430,801 ....69,643,881 ....60,903,500
Governments (Including all obligations 2. Canada........ ....14,587,383 ...17,252,156 ....16,620,254 ....13,175,000
guaranteed by governments) 3. Other Countries ....28,124,821 ....32,198,990 ....31,671,386 ....26,500,000
4. Totals.............. ..107,250,609 ..122,881,947 ..117,935,521 ..100,578,500
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 30,729,412 | oo 32,763,632 | oo 32,851,889 | oo 28,852,500
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 28,478,651 | oo, 29,856,178 | ..o 31,750,476 | oo 27,335,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | v 110,976,262 | ...ooovvvvrenns 123,729,028 | ...oovovvreens 116,552,162 | ...ocovvvveenens 106,523,854
Industrial and Miscellaneous, 8. United States..........cccovcuvercees | covvirvirnnies 190,792,402 | .....cccvvvvrennnas 210,711,929 | ..coovvivris 196,729,219 | coovvvvvvinens 176,892,000
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNada.......ccovveeeieieieieeiens | e 0 | e [0 L0 TR 0
and Hybrid Securities (Unaffiliated) 10. Other Countries.......coverieirenns | corveriisisrieiienns 14,240,108 | ...oovvvvrrinns 15,957,952
11, TOtalS. oo | i 205,032,510 | oovooveericiennas 226,669,881
Parent, Subsidiaries and Affiliates 12, Totals. ..o | e 0 [ o 0
13. Total Bonds......ouuusrmsrsssssssans | covviverciiecnana 482,467,444 | ..o 535,900,666
PREFERRED STOCKS 14. United States... .0 .0
Industrial and Miscellaneous (Unaffiliated) 15. Canada........ .0 (]
16. Other Countries .0 .0
17. Totals... .0 .0
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes .0 .0
19. Total Preferred Stocks.. .0 .0
COMMON STOCKS 20. United States............... ..151,484,654 ..151,484,654
Industrial and Miscellaneous (Unaffiliated) 21, CaNada.......cceveveeereeeeereens | s (0 R 0
22. Other Countries.........coucceeninnes | covenirernsiinenenns 18,779,601 | .ovvvivriciiens 18,779,601 | oo 13,105,816
23, TotalS.....coovweerrneresnrrnsrnssnies | e 170,264,255 | ...oooocrvviens 170,264,255 | ..coovcevsrirncrennne 86,988,639
Parent, Subsidiaries and Affiliates 24, Totals.....coverinincinncinci | 0 [ o 0 [ o 0
25, Total Common Stocks......e: | ceovvvrrerieence, 170,264,255 | ..cocovovvviin, 170,264,255 | ..oovvvvrirncreenn. 86,988,639
26. Total StOCKS....uurrmsrmsrssmsnnssnss | coveeiriiiinaniees 170,264,255 | ....ooooovvviens 170,264,255 | ...oovveonvevnciennes 86,988,639
27. Total Bonds and Stocks...... | ...cccccvuvrenncc 652,731,699 | .oooovvvrrerinnns 706,164,921 | ..o 598,286,070
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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

11 NAIC ettt | sensenteeieens 8,107,299 |.............15,353,871 | ............41,200,299 | ......cc.c.......97,887 | .covirrinnec. 2,278,845

1.2

1.3

1.4

1.5

1.6

1.7 TotalS. .o senssnsnssessessnsnssssnsensens | sersnnneeneens8, 107,299 | i 15,353,871 |.............41,200,299 | ..................97,887 |..............2,278,845 | ......... P .0 T R 67,038,201 [ .o 138 [,

2.1

2.2
2.3
24
25
2.6
2.7

........ 42,712,204

0]..

........ 42,712,204

............. 43,339,918

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

........ 30,729,412

............. 25,872,650

....30,729,412

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

Totals

28,478,651

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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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)
. Industrial and Miscellaneous (unaffiliated)
8.1 NAIC Tttt | rentenieninees 1,891,396 |...cocoeene 43,220,251 |..ccovenne. 67,858,146 |............. 11,622,651 | ... 29,424,327 | oo XKX e | e 154,016,771 | 318 | 142,814,467 |...coovveriernns 315 | 154,016,771 | oo 0
............... 9,622,491 |..............2,871,112 revrnneenee 171975 |20 [ 51,015,739 | 0

Totals

90IS

Parent, Subsidiaries and Affiliates
NAIC 1.

Unaffiliated Bank Loans

10,1 NAIC Tt sssssnesessessnssennsss | seenenessesnennensessnnen | srnerreesesnsennen (0 N 0 [ o0 0 e 29,9, GO IOVRROTRON 0 [eovrrererrrnerneneen 0.0 | 0 0.0 | (01 0
10.2 NAIC 2. | snissisnisnissnnensQ) | e LV N (RN | B ISVOORPORPORSORSPORPOROON | I PO XXX | v 0 [0 [0 0.0 | LU 0
10.3 NAIC 3.t sssissesesiesssssensessns | seenesesiesnsnensessnnen | arneireesesnserneen (0 RN 0 [ o0 |0 e ) 0,9, GO EOTPOROTOTRROON 0 [ 00 | 0 0.0 | (01 O 0
104 NAIC 4. ..ot sssiseestesisssennssns | seinenesesnenensessnnens | s (0 N 0 [ o0 |0 e ) 0,9, GO IR 0 [eovrrererrrneneneen 0.0 | 0 0.0 | (01 0
10.5 NAIC 5.t sssissesenississienensns | seenesesiesinenensessnnens) | arneireesesnsennee (0 RN 0 [ o0 0 29,9, GO EOTRORORROON 0 [ 0.0 | 0 0.0 | (01 O 0
10.6 NAIC Bt sssssesessenssenensensns | sresensensnsnsrenssssnnens | srninneenssssenenneens (0 R 0 [ nreinnninnenn0 |0 [ 0,0, SOOI [FVRRORIN 0 o000 {00 [ {01 0
107 TOAIS....oee e | enienesne e 0 ] o 0 ] s 0 [ nreininninnenn0 0 [ 20,9, SOOI [FVURO RN 0 o000 0.0 | {01 0




Annual Statement for the year 2020 of the  VWestfield National Insurance Company

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

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

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 (d)........ 51,647,331 |...ccco.e. 138,563,648 |........... 193,500,095 |............. 18,533,544 | ....ccceo.e. 31,706,883 | ..o (V18 433,951,501 | oo 89.5 | .o XXX e [ e XXX e [ e 433,951,501
11.2 NAIC 2

............. 12,985,503 |..............9,622,491 | ..............2,871,112 | ...........25,536,633 | ...ccceoeovvvevivrerenn0 [ 151,015,739 | el 10, reeerennnn01,015,739
11.3 NAIC3... .0 . . . .0 ]
11.4 NAIC4
11.5 NAIC5
11.6 NAIC 6
11.7 Totals

11.8 Line11.7asa % of Col. 7.........

............. 21,404,656 |.............57,243,516
......................... 44 ] 118

12 Total Bonds Prior Year
12.1 NAIC 1
12.2 NAIC 2
12.3 NAIC 3
12.4 NAICA4...
12.5 NAIC 5
12.6 NAIC ... ssesssssssesssssnsens | snsensssssensesssensersns0 | evvnsnieissniensssesens0 | voveviesiesosesiesssssnnns
12.7 TOtAIS ..ttt sennnes | sreterinseens 19,715,261 |........... 119,925,204 | ........... 258,231,605 |............. 43,051,150 |...ccovnee 11,926,523
12.8 Line 12.7:a52 % 0Of COL 9.vvviviveieicsieeiesieessesiessisssnies | everenisissieneisneas L 265 | i 57.0 | oo 9.5 | e 2.6

........... 253,324,895
............... 4,906,710
.0

L0IS

13. Total Publicly Traded Bonds
13,1 NAIC 1ot | ersaesienans 51,647,331 |........... 138,563,648 |........... 193,500,095 |............. 18,533,544 | ....couuone. 31,706,883 | ....cooevvererierians (1R 433,951,501 | oo 89.5 | .o 442,581,492 | ..oovvvviiinn 97.7 | 433,951,501 |........... ) .0, S
13.2 20 | 12,985,503 |............... 9,622,491 |...ccveveee 2,871,112 | .o 25,536,633 | ..o (0] I 51,015,739 | covevieceinae 10.5 | 9,171,975 | o, 2.0 |, 51,015,739 |........... XXX oo
13.3
134
135
13.6
13.7 TOtAIS ... sessss s ssssessssenes | seneeenennD 1,047,331 | i, 151,549,151 |...........203,122,586 |............. 21,404,656
13.8 Line 13.7asa % of Col. 7..... - ..312 A4
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11...........c..........

Total Privately Placed Bonds

141
14.2
14.3
144
14.5
14.6
14.7
14.8 Line 14.7 asa % of Col. 7..... .
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11......cccorvrrrnnnns

G

Includes §......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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.

Includes §.......... 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§.....2,499,796; NAIC28§............ 0; NAIC3S§........ 0; NAIC4S.......... 0; NAIC5S............ 0; NAIC6S............ 0.

=
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Annual Statement for the year 2020 of the  VWestfield National Insurance Company

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Distribution by Type

Maturity Distribution of
1

1 Year
orLess

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 20
Years

Over 10 Years
Through 20 Years

No Maturity
Date

Total
Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

101

1.02
1.03
1.04
1.05

U.S. Governments

ISSUET OBlIGAtIONS........cveciirieiiieir s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

.............. 4,501,110

..3,606,189 |...

13,422,204

..1,931,667 |..

41,

2,278,845

61,232,368
5,805,833

61,566,499
6

61,232,368
...5,805,833

41,200,299

201

2.02
2.03
2.04
2.05

All Other Governments

ISSUET OblIGAtIoNS.........cvucveieriiririsee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

16,560,448

301

3.02
3.03
3.04
3.05

U.S. States, Territories and Possessions, Guaranteed

ISSUET OblIGAtIONS.........coucveieiciri e
Residential Mortgage-Backed Securities............coievieieniiereirevennnn.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals..

4.01
4.02
4.03
4.04
4.05

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

ISSUET OBlIGAtIONS........cveevireiciieicee e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals......

............ 13,220,633

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue
Non-Guaranteed

ISSUET OBlIGAtIONS. . ... v
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals......

............ 13,079,169

............ 17,109,234
............ 20,336,216

............ 75,746,650
............ 35,229,612

............ 90,615,142
............ 43,991,858

...22,414,240 | ...

..44,299,855 |.

..134,607,000

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS........cvuceieieciieiee s
Residential Mortgage-Backed SecuUrities..........ccovvvvviierenineeneinnenn.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Totals

.............. 1,891,396

............ 77,480,637

.......... 151,986,442

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
ISSUET OBIIGAtioNS.......cveviicieiicieieiiee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals

8.01

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtioNS.......cvevivieeiicieieees e
Residential Mortgage-Backed Securities...........coovvrvierrniininnnenienen.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
Affiliated Bank Loans = ISSUEM...........ccceirreeiriiieiiieeniiesise e
Affiliated Bank Loans - Acquired..




Annual Statement for the year 2020 of the  VWestfield National Insurance 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....
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........ueeevvieriicrriireeeieee e sseesesensees | ereesnseenes 38,706,071
11.02 Residential Mortgage-Backed Securities.. ....12,941,260 | ...
11.03 Commercial Mortgage-Backed Securities.... ]
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

198,425,762 B e XK [ XK [ 443,931,795
4,696,824 |. 41,035,445

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

. ...21,404,656 |....
........................ 4.4

60IS

12 Total Bonds Prior Year
12.01 ISSUET OBlIGAtIONS.........cocvvvericeiericrccei ettt seens | eraeseenans 13,778,645 | .........103,082,283 | .......... 243,215,912 |............ 31,160,248 | ............ 11,213,062 | ovoeee e XXX s | et XX K e e XXX s | v 402,450,150 9 | 401,353,874
12.02 Residential Mortgage-Backed Securities.. ..5,936,616 |... . ..15,015,693 |. ..11,890,902 |.... 713,461 . . 50,399,593 | ... . .50,399,593
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities
12.05 SVO Identified Funds..........cccccvrvrirernnnes XXX
12.06 Affiliated Bank Loans...
12.07 Unaffiliated Bank Loans...

0

12.08 ToalS. .o 715,261

12.09 Line 12.08 as a % of Col. 9

13. Total Publicly Traded Bonds
13.01 ISSUEE OblIGAtioNS. ........cveveiicicieieieieirie et | creseeniens 38,706,071
13.02 Residential Mortgage-Backed Securities.. ....12,941,260 | ...
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities..
13.05 SVO Identified Funds...........cccevrvrrrrninnes
13.06 Affiliated Bank Loans...
13.07

............ 57,239,805 | ......... XXX.ooovciices | v 443,931,795
3,711 ..41,035,445

.......... 401,353,874
50,399,593

.......... 443,931,795
41,035,445 |..

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 LOANS............ccceviiveveiirceisicceeeesses s

14.08 Totals
14.09 Line 14.08 as a % of Col. 7..
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, Si11, SI12, SI13, SI14
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Annual Statement for the year 2020 of the  VWestfield National Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)

1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieiiirireieiiisie sttt sttt ten s | eessessessesesses e s s s s s s st s st es st bensenas 8,023,731 | oo 0 | oo 6,023,731 | oot
2. Cost of cash equivalents acquired ....23,933,649 ....21,433,853

3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ e 0 [ e 0 [
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | e 0 | et 0 | ot
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ oo 0 | oo 0 | oo
6. Deduct consideration reCeIVEd ON QISPOSAIS..........ccccviuereiireriiireteiitee et b bbb a s s st bbb s st b ssebes s sssebasans | bebessesessssssesesssesesssssbebessesesssssaebessnseeas 24,606,035 | ..o s 0 [ oo 24,606,035 | ..o
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 | oo 0 | oot 0 | oo
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 | oo 0 | oo 0 | oo
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | oo 0 | oo 0 | oo

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............cccviiieieiieisicceics ettt eaebnns
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06



03

Annual Statement for the year 2020 of the  VWestfield National Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./AC.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
293792 10 7 |ENTERPRISE PRODS PARTNERS L P COM UNIT... | ......... | ................................. I DE...... |Jeffries & Conc |0. 04/27/2010] ......... (O 457,600 | ..cccccoe... 626,880 | ............ 626,880 | ....... (212,082) | oo [ 62,158 | ..o (O [ I 56,960 | ....oocoovvriinniennnd 0 ... 0.000
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..........c.ccoovciiniiiiiiniiinniis 457,600 ....626,880 .626,880 | ....... (212,082) . . XXX
4899999. SUbtOtal - UNAFFIIAEEA. ... bt 457,600 ...626,880 | ... .626,880 | ...... (212,082) XXX
5099999, TOAIS......vvooveereeeesaeesseeesseeesseeees s SRe iR 457,600 | oo 626,880 | ............ 626,880 | ...... (212,082) XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C s 0 D s 0 1B i 0 TF 0 16 s 0
2A ) 0 2B . 0 20 0
BA 0 3B . 0 3C 0
A ) 0 4B . 0 AC s 0
BA 0 5B . 0 5C 0
B 0
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

CUSIP Identification

Name or Description

Location

3

City

4

5

State Name of Vendor or General Partner

6

Date
Originally
Acquired

Type and
Strategy

Actual Cost at
Time of Acquisition

Additional Investment
Made After Acquisition

IAmount of Encumbrances

Percentage of
Ownership

NONE
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
293792 10 7 IENTERPRISE PRODS PARTNERS L P COM UNIT IDE.. |Varinu< 04/27/2010. | 03/13/2020. 3,942,400 | ....... (681,782) 0 0 0 [ e (681,782) | ovvovvvverirenn0 | s 3,260,618 | ....2,365,470 | ...ccooovirnnneen. [ (895,148) | ......... (895,148) | ............ 62,300

1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated............cc.cccovcnininces 3,942,400 | ....... (681,782) 0 0 0 (681,782) | coovvvcvvvvcenen | s 3,260,618 | ... 2,365,470 .0 (895,148) (895,148) 62,300
4899999. Subtotal - Unaffiliated 3,942,400 | ....... (681,782) 0 0 0 e (681,782) | ovvovvvrerinenn0 | s 3,260,618 | ....2,365470 | ...ccooovirnnnnen. [ (895,148) | ......... (895,148) | ............ 62,300
5099999. Totals 3,942,400 | ....... (681,782) 0 0 0. (681,782) | ...cvvvverrenl0 | 3,260,618 | ..... 2,365,470 .0 (895,148) (895,148) 62,300
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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 EM 6 |UNITED STATES TREAS BDS........coovviiimviiineiieneiisneiisnesssnnissnsssnnnes [ evvene [ oo | veemveienne | TA i | i 1,291,719 | .. 111.551 | ...cccc....e. 1,115,510 | oo 1,000,000 1,047,205 | ....cooovvvvirccenn | eiiceeecn(27,591) | 0 | 0 7.250 |...... 4.205 03/25/2010. | 08/15/2022.
912810 EQ 7 |UNITED STATES TREAS BDS ...115.992 .1,391,904 1,288,111 | s | e (31,709) | 0 | iiinnl0 6.250 |...... 3.301 09/30/2010. | 08/15/2023.
912810 EQ 7 |UNITED STATES TREAS BDS.. ...115.992 7,597,476 7,030,939 | ..coovvvvivniiienn0 | s (173,078) | a0 | 0 [ 6.250 |...... 3.301 09/30/2010. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS ...128.637 1,318,529 1,110,371 [ o0 | e (14735) | 0 | 0 6.000 |...... 4171 12/28/2010. | 02/15/2026.
912810 EW 4 |UNITED STATES TREAS BDS ...128.637 .7,300,150 6,147,667 | ...ccovvvvvvieenn0 | eiececes(81,579) | a0 | 0 [ 6.000 |...... 4171 12/28/2010. | 02/15/2026.
912810 EX 2 |UNITED STATES TREAS BDS ...135.059 1,428,245 5,858,224 | ...coovvvvrriieenn0 | ieid(54,102) | a0 | 0 [ 6.750 |...... 5.379 04/18/2007. | 08/15/2026.
912810 FB 9 |UNITED STATES TREAS BDS ...137.348 .3,433,700 2,800,441 | oo [ (37,220 | o0 [0 [ 6.125 |...... 4.099 05/14/2010. | 11/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS.. ...137.348 8,927,620 7281147 | e [ i (96,771) | 0 [0 [ 6.125 |...... 4.099 05/14/2010. | 11/15/2027.
912810 FE 3 |UNITED STATES TREAS BDS ...135.762 4,072,860 3,622,139 | .cocvvccvriienn0 | ieid(73,250) | a0 | 0 [ 5.500 |...... 2.495 12/20/2017. | 08/15/2028.
912810  SJ 8 |UNITED STATES TREAS BDS 114441 .2,288,820 2,278,845 | ..o [ i (62) [ 0 [0 [ 2.250 |...... 1.638 12/28/2020. | 08/15/2049.
912828 2R 0 |UNITED STATES TREAS NTS ...110.883 8,870,640 7,954,360 6,286 | ..oovvvvrreend0 | vrciicnnnnd0 | 2.250 |...... 2343 [FA....| 67,989 | ........ 180,000 | 11/09/2017.| 08/15/2027.
912828 4V 9 |UNITED STATES TREAS NTS ...116.160 .7,201,920 6,255,859 (6,518) | covoovvvrerrcnn0 | o0 | 2875 |.... 2743 [FA....| o 67,328 | ........ 178,250 | 12/27/2018. | 08/15/2028.
912828 M5 6 |UNITED STATES TREAS NTS ...109.203 4,368,120 4,055,949 L(10,909) | o0 | 0 [ 2250 |..... 1.947 05/31/2017. | 11/15/2025.
912828 RR 3 |UNITED STATES TREAS NTS ...101.633 | . .2,032,660 | ... 2,001,314 (1,506) | .. . 20 [ 2.000 |...... 1.922 11/13/2015. | 11/15/2021.
0199999. U.S. Government - Issuer Obligations XXX | e 67,348,154 | ............ 55,150,000 58,732,571 [ (602,744) | ....oooovvvienane (V] R 0 XXX XXX XXX | 805,498 | ... 2,534,625 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E  3J 6 | GNMA GTD PASS THRU POOL 004401.... ...115.103 135,992 118,148 123,573 0 (835) | wevveerirerrenn0 [ 0 [ 6.500 |...... 5.595 |MON... | ...cc.ccc....640 | ccccoeenncs 7,680 | 04/15/2009. | 03/20/2039.
36202E 5K 1 | GNMA GTD PASS THRU POOL 004450.... 114431 92,637 | oo 80,954 ....85,496 0 146 | o0 | 0 6.500 |...... 4.519 |MON.. 06/05/2009. | 05/20/2039.
36202E KD 0 | GNMA GTD PASS THRU POOL 003892 ..119.330 146,572 149,972 | o0 [ iiieei(324) | 0 [ iiinl0 | 7.000 |...... 6.554 | MON.. 11/16/2006. | 08/20/2036.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019.... ....61,815 CTTT | i T0,084 | 59,509 2B1,669 | 0 | 94 | 0 | 0 7.000 |...... 4.204 |MON.. 10/16/2007. | 08/20/2037.
36225A Y7 9 |GNMA GTD PASS THRU POOL 780734.... ..113.573 142,450 T46,772 | o0 [ il 776 | 0 [0 6.500 |...... 5.136 | MON. 05/11/2005. | 03/15/2028.
36290U H4 1 |GNMA GTD PASS THRU POOL 617751.... L8476 | 9,936 210,365 | e | e85 [ 0 | 0 7.000 |...... 1.246 |MON.. 10/24/2007. | 10/15/2037.
36294T BE 4 |GNMA GTD PASS THRU POOL 658937.... ...103.232 28467 |0 | e (185) [ 0 | 0 7.000 |...... 6.551 |MON.. 01/18/2007. | 10/15/2036.
36295H R9 3 | GNMA GTD PASS THRU POOL 671112 ...120.576 210,725 | e () 0 | 0 6.500 |...... 0.548 |MON.. 11/19/2007. | 08/15/2037.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591.... ..115.383 283,399 | 0 | 806 | 0 | 0 | 6.500 |...... 3.830 | MON.. 03/25/2009. | 01/15/2039.
36296X FG 4 |GNMA GTD PASS THRU POOL 704067.... ...122.079 85,400 | i | e 146 | 0 | 0 6.500 |...... 5.632 |MON.. 03/11/2009. | 12/15/2038.
38379X  XQ 8 [GNMA 16 101 LN......ccccvneuee ...104.125 5,023,996 | ..o | iiiienn(88,851) | v | 0 | 3.000 |...... 2.283 | MON. 08/17/2016. | 07/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities.........cocooveenee. XXX ,082, ,753, 5,805,834 . . XXX XXX XXX XXX XXX
0599999. Total - U.S. Government XXX ] s 73,430,801 | ............ 60,903,500 64,538,405 0 s (691 (01510 ) I (U 0 XXX XXX XXX XXX XXX
All Other Governments - Issuer Obligations
110709 DL 3 |BRITISH COLUMBIA PROV CDA BD.......coovuemriirriiceiieneiieesisesiseseeens . 127.858 | 8,950,060 7,729,998 0| s (127,960) | ...ovovvvvererenn0 [0 [ 6.500 |...... 4.180 455,000 | 06/16/2011. | 01/15/2026.
748148 PB 3 |QUEBEC PROV CDA DEB L 17.716 .2,354,320 2,116,457 (U IO (42,012) | o0 | a0 [ 7.500 |...... 5.027 150,000 | 08/24/2009. | 07/15/2023.
748148 PD 9 |QUEBEC PROV CDA DEB ...120.266 1,413,126 1,248,903 0 (21,546) | ...cvvvvrrcren0 | 0 [ 7425 |...... 4914 |FA .| 033,022 | e 83,719 |01/29/2009. | 02/09/2024.
748148 QR 7 |QUEBEC PROV CDA GLOBAL DEB..........ccooocmiriirriieiieneiieneiiesenennnes ...151.155 4,534,650 3,492,025 0 (43,863) | .0 | 0 [ 7.500 |...... 5.138 225,000 |03/03/2009. | 09/15/2029.
458182 BV 3 |INTER AMERICAN DEV BANK. ..127.937 0,234,960 8,758,241 0 A(150,052) | .0 [ 0 [ 7.000 |...... 4.621 ..560,000 | 09/04/2009. | 06/15/2025.
45818Q AC 3 |INTER AMERICAN DEV BANK. ...130.524 6,526,200 5,338,425 0 . ) SRS | N ESTOOORPORPORPOON | N VOO 6.290 |...... 5.059 314,500 | 10/20/2009. | 07/16/2027.
459056 LD 7 |INTERNATIONAL BK RECON & DEV. ..114.994 4,024,790 3,693,567 0 ) RO | N EOTOOOPOPPORPOO I IO 7.625 |..... 4.759 , 266,875 | 12/08/2009. | 01/19/2023.
46513E FF 4 |AID ISRAEL GTDNTCL 1A ...113.853 | . 19,108,240 8,211,368 0. . ) X 20 ] 5.500 |...... 4453 (MS.....| e 125,889 | ........ 440,000 | 11/25/2009. | 09/18/2023.
46513E GV 8 |AID ISRAEL GTDNTCL 1A L A15.240 | e 2,304,800 2,123,220 (U IO (39 X (VI OO 0 | 5.500 |...... 3.273 [ID.ccceis | e 8,250 | ....... 110,000 | 08/19/2010. | 12/04/2023.
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0699999. All Other Governments - ISSUET OBlIGAHONS............oiuuuiiiiiiniii s snissniennes | srisssisensd 48,291,640 XXX | en..49,451,146 | ............39,675,000 | .......... 42,712,204 (627,714)| .. XXX XXX XXX [ 802,386 | ..... 2,605,094 XXX XXX
1099999. Total - All Other GOVEINMENES..........cv.evviiissiiesieisssissssessessssssssssssesss st st ss bttt ssss sttt sens s sssssnsssssenssensss | sssesssnns 48,291,640 XXX | 49,451,146 | ............39,675,000 | .......... 42,712,204 (627,714) | .. XXX XXX XXX [ s 802,386 | ..... 2,605,094 XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
130630 WA 2 [CALIFORNIA ST VAR PURP GO... ...108.956 5,274,721 0 (5,829) 0]....3.000 |...... 2.370 s 0 | 10/05/2020. | 11/01/2050.
419792 RX 6 |HAWAII ST GO ...116.538 4,221,866 (1 I (31,346) .0 {.....4.000 |...... 3.030 [MN.....| .........26,667 | ........ 160,000 |06/26/2017. | 05/01/2037.
649791 DM 9 |NEW YORK ST SER A GO ...100.575 . 6,013,763 0 ) w0 ......5.250 |...... 3.300 |FA.......| ........119,000 | ........ 315,000 |07/22/2011. | 02/15/2025.
677522 NF 7 | OHIO ST REF INFRASTUCTURE IMPT GO........cooomrveemriimrriineneinrneinenns [ v . 113.794 .3,752,357 3,523,896 0 ) ....0 |......5.000 |...... 2721 [MS.....| .........54,958 | ....... 164,875 | 11/18/2016. | 09/01/2034.
677522 NH 3 |OHIO ST INFRASTUCTURE IMPT SER B GO.....c.cvvvirierireeririnirierirenes | cevvee ...113.491 4,034,605 3,784,637 0 ) .. ...0 |......5.000 |...... 2.851 |MS......| .e0n.59,250 | ........ 177,750 | 12/12/2016. | 09/01/2036.
882723 4R 7 | TEXAS ST TRAN COMM HIGHWAY SER A GO ...122.682 1,226,820 1,104,079 0 )| - 0]....5.000 |...... 2.851 50,000 |11/14/2016. | 04/01/2033.
882723 6S 3 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.......covvvrerirererniernrrinns | cereene ...129.023 6,451,150 5,738,309 0 ) ...0 |......5.000 |...... 2.600 250,000 | 04/26/2017.| 10/01/2030.
882723 NB 1 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.....cocovuvnrrnnreseessninns | seneene ...115.488 1,154,880 1,068,141 0 . ) .0 |.....5.000 |...... 2.791 |AO...... | o0 12,500 | oo 50,000 | 07/08/2014. | 10/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...........ouoverevieriniisnisieie s XXX . ...32,763,632 30,729,412 0. .(423 787) .0 XXX XXX | XXX [ ........394,042 | ... 1,167,625 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed).............covvverrerrerresinrienersisninnnas XXX | e 32,763,632 30,729,412 0 ... (423,787) 0 XXX XXX | XXX | ......394,042 | ..... 1,167,625 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
199491 5K 3 |COLUMBUS OH SER A GO......cooouiimiirrereiieineisessesesesssssssssissssssssenes. | eeens ..102.384 | ..o 3,071,520 | oo 3,000,000 3,029,254 (1 I (57,209) 0]....5.000 |...... 3.020 |Jdecoies | e 75,000 | ........ 150,000 | 11/30/2011. | 07/01/2025.
199507 2U 7 |COLUMBUS OH CITY SCH DIST TAXABLE REF SER 2014 B GO......ccccoee [ covvers | oo | cevivrrins ...108.889 .1,415,557 ..1,300,000 1,357,937 0 (29,123) ...0 |......5.000 |...... 2.600 | Do | v 5417 | oo 65,000 | 08/10/2015. | 12/01/2022.
235308 RA 3 | DALLAS TXINDPT SCH DIST TAXABLE REF SER C GO......cccovvvvrererneirs | ceree ...101.381 7,238,603 ..7,140,000 7,172,258 0| s (263,406) 0 |......6.450 |...... 2.676 |FA......| oo 173,978 | ........ 460,530 | 08/12/2015. | 02/15/2035.
546585 EC 0 |LOUISVILLE & JEFFERSON CNTY KY TAXABLE BAB SER 2009F GO..... | ....... ...123.931 .2,943,361 ..2,375,000 2,700,975 0 (50,495) .0 [......5.300 |...... 2.752 |MN......| oo 16,084 | ........ 125,875 | 04/25/2016. | 11/15/2026.
681712  PM 1 | OMAHA NE REF OMAHA CONVENTION CTR GO.....ccoovverrvriirerereenenins | seeee LA11.244 2,224,880 | ... ..2,000,000 2,110,072 (U I (46,859) w0 ......5.250 |...... 2.710 |AO..c.. | covverne 26,250 | ........ 105,000 |08/23/2011. | 04/01/2023.
713176 2B 0 |PEORIA IL TAXABLE SER A GO.....coovvvviiieiirieirennsissieessississssessssnsines | avseees 102,625 | i 1,949,875 | ..cooconnee. 1,900,000 1,919,817 (V1 I (19,155) 0...4.500 |... 3430 [ | e 42,750 | .o 85,500 |05/08/2015. | 01/01/2029.
735371 PV 2 | PORT SEATTLE WASH LTD GO BONDS........ccocosterreierimerneeieriseisssinns | aeeee ...125.549 .3,791,580 ..3,020,000 3,383,573 (1 I (54,903) | .. ...0 |......5.000 |...... 2.806 |Jdcies | o 75,500 | ........ 151,000 |03/06/2017. | 01/01/2031.
741701 4Y 9 |PRINCE GEORGES CNTY MD CONS PUB IMPT SER A GO.....cccovverernnes | crrnee ..122.187 1,344,057 1,157,825 0 ) ..0 [......4.000 |...... 3.209 [Jduvies | v 20,289 | ... 44,000 |06/13/2018. | 07/15/2035.
741701 X5 0 |PRINCE GEORGES CNTY MD CONS PUB IMPT SER A GO.......cccoovvurmeens | cervnne 112,671 2,816,775 2,627,819 0 ) 0 |......4.000 |...... 2.530 |[MS......| coeves 33,333 | .o 100,000 | 10/23/2014. | 09/01/2028.
796269 VA 3 | SAN ANTONIO TX TAXABLE INDEP SCH DIST GO.....ccccvuvenrvenminnirnniines | covrre | oo | cvviniiens ...101.999 | . .3,059,970 , 3,019,121 0. . ) .0 ]......4.006 |...... 2.960 |FA.....| s 45401 | ... 120,180 | 07/07/2015. | 08/15/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. ..o XXX | s 29,856,178 | ...cooeeen. 27,335,000 28,478,651 0 | s (590 848) 0] XXX XXX XXX [ s 514,002 | ... 1,407,085 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS.........ovvrereriiniinnisisisessrissiasenas XXX ] e 29,856,178 | ..ooovnras 27,335,000 28,478,651 0 i (590,848) 0 XXX XXX XXX | e 514,002 | ..... 1,407,085 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
207758 KK 8 |CONNECTICUT ST SPL TAX OBLIG TAXABLE BAB INFRAB REV........... | c...... ...102.552 .3,486,768 ..3,400,000 3,445,224 0 ..(53,061) 4376 | 2.747 [MN....c. | v 24,797 | ... 148,784 | 07/17/2015. | 11/01/2021.
240523 WG 1 |DE KALB CNTY GAWTR & SWR SER A REV.....coevoieririiricriseriserirenens | ceeve ..103.597 | . 5,179,850 | .... ..5,000,000 5,089,670 0 .(116,975) 0 |......5.250 |...... 2.811 |AO..ccc. | v 65,625 | ........ 262,500 |01/30/2012. | 10/01/2027.
30383B CR 8 |FAIRFAX CNTY VA ECONOMIC AUTH TRANSN DIST IMP REV.......ccccoce. | crvvene L18.874 | 1,242,233 | ..o 1,045,000 1,088,145 0 (5,611) 0....4.000 |.... 3.140 [AO...... | vovereene 10,450 04/03/2020. | 04/01/2035.
30383B CS 6 [FAIRFAX CNTY VA ECONOMIC AUTH TRANSN DIST IMP REV. ...113.049 4,471,088 ..3,955,000 4,118,292 0 (21,234) 0 |......4.000 |...... 3.140 |AO...... | ceoverenee 39,550 04/03/2020. | 04/01/2035.
3130A3 5M 2 |FEDERAL HOME LN BKS ..121.032 .6,051,600 ..5,000,000 5,377,400 (U I (38,328) .0 [......3.500 |...... 2.528 |MS......| s 52,014 05/23/2016. | 09/14/2029.
3130A) 4J 5 |FEDERAL HOME LN BKS ...100.326 .3,009,780 ..3,000,000 3,000,000 0 0. w0 [02720 e 2.720 |FA o] oo 28,333 02/10/2020. | 02/26/2035.
31331H 2S5 |FEDERAL FARM CR BKS ...129.891 5,195,640 ..4,000,000 4,404,813 0 [ e (75,911)] .. 0 [......6.890 |...... 4475 |MS......| oo 83,446 04/15/2009. | 09/12/2025.
3133E) WR 6 |FEDERAL FARM CR BKS ...101.996 19,587,624 ..9,400,000 9,400,000 0 0 w0 ....3470 | ... 3470 125,036 08/07/2018. | 08/13/2025.
3133MA WE 5 | FEDERAL HOME LN BKS ...152.796 .7,639,800 ..5,000,000 5,625,543 0 (51,974) 0]..7.125 | ... 5.371 .134,583 06/12/2009. | 02/15/2030.
3133XG  6E 9 | FEDERAL HOME LN BKS . . ..127.707 16,385,350 ..5,000,000 5,262,343 0. ..(41,451)] .. w0 [....B.750 ... 4,648 |JD..ccoo | v 15,174 09/30/2009. | 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP.......ccccovvvrririreirnneineissisesississsiseinns | ceiees ...150.139 .6,005,560 ..4,000,000 4,555,734 (U I (50,459) | .. w0 [...8.750 ... 4779 |MS......| oo 79,500 06/15/2010. | 09/15/2029.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN......ccumirimrmieninieiseriessessssensssissnnnes | crenens ..129.321 | . 1,293,210 | ... ..1,000,000 1,143,505 0 (29,096) X w0 [0 7.020 e 3.527 |JD.cvces | v 1,560 12/16/2013. | 06/23/2025.
31364F KW 0 | FEDERAL NATL MTG ASSN.....ooooiiiiiiiiiiiniissisivcsiesissrissiisssssiinnns | cnviens .. 138.565 | oo S5ATTAT4 | ............. 3,953,000 4,255,738 (U IO (35,525) | ..oovverriinan (VI OO 0]....6.320 |..... 5.004 [JD.ccoe. | oo 7,634 07/16/2009. | 12/20/2027.
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44244C  GT 8 |HOUSTON TX UTIL SYS REFUND SER 2016B REV.........cccoovuvverrerirniins | crvieae ..122.552 .3,676,560 ..3,000,000 3,305,456 ) .0 |.....5.000 |...... 3.090 |MN......| oo 19,167 | ........ 150,000 |05/09/2017. | 11/15/2035.
491552  UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD SERBREV....... | ....... ...108.488 11,084,880 | ... ..1,000,000 1,010,190 ) 2.0 ]....5.244 | ... 3474 | | 026,220 | 52,440 |06/23/2015. | 07/01/2025.
546398 DH 8 |LOUISIANA ST PUB FACS AUTH PJ SER B REV........ceccoviiniiivericciirenin | e ...120.532 1,687,448 | .............. 1,400,000 1,548,256 ) .0 |......5.500 |...... 3.330 |MN......| oo 9,839 | i 77,000 | 09/24/2013. | 05/15/2027.
67765Q CB 0 |OHIO ST WTR DEV AUTH SER A REV ...122.149 500,000 550,951 ) 0]....5.000 |...... 2.950 25,000 |05/02/2017. | 12/01/2035.
880591 CJ 9 | TENNESSEE VALLEY AUTH PWRBD.......ccoovviiiiciiniiiciienissiississiinnns | v ..129.969 | ..............2,599,380 | .............. 2,000,000 2,160,916 )| - 0 {.....8.750 |...... 4.860 135,000 |07/29/2009. | 11/01/2025.
880591 DV 1 |TENNESSEE VALLEY AUTH PWR BD........ccoooomimvimmirnreinseeiesneissneeeens [ v ...136.956 ..2,500,000 2,785,126 )| - .0 |.... 4700 |..... 3.564 | ... | 54,181 | 117,500 |09/19/2018. | 07/15/2033.
88213A GF 6 | TEXAS ST A&M UNIV SYS BRD TAXABLE SER D REV.......ccccoevcvricviivcnns | v ...109.975 ..2,000,000 2,023,545 ) w0 ..2.958 | ... 2.721 |MN...... | oo 7,559 | 59,160 |07/11/2016. | 05/15/2030.
914437 US 5 |UNIV OF MA BLDG AUTH TAXABLE SER 3 REV........ccocovummmiiinniiisiiiinnns [ e ...107.905 . ..2,000,000 2,061,717 ) 2.0 ]....3434 | ... 3.033 53,036 | 01/24/2020. | 11/01/2040.
927793 TQ 2 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN REV ...101.862 11,627,930 ..1,500,000 1,516,922 ) 0]....5250 |... 2.180 78,750 | 02/28/2012. | 05/15/2023.
927793 TR 0 | VIRGINIA COMMONWEALTH TRANSN BRD TRANSN REV........coccoocviiss [ cvvneas ..101.862 | . 2,037,240 | ... ..2,000,000 2,017,163 . . ) .0 ].....5.250 |...... 2.900 105,000 | 10/24/2011. | 05/15/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..................... XXX ] e 86,031,660 | ............ 71,653,000 | ........... 75,746,649 | ...ooovviernn 0 e (766 559) 0 XXX XXX | XXX | .....844,178 | ..... 3,415,530 XXX XXX
U.S. Special Revenue & Special A t Oblig and all Non-Guaranteed Obligations of Ag and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128KC WX 1 |FHLMC 30 YR GOLD PC GRP POOL A50662... ...110.040 262,227 268,896 0 (269)] .. w0 [ 7.500 ... 7.033 | MON.. 08/23/2006. | 07/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G0360 ...116.333 ....65,019 0 (116) ] .. 0....7.000 |...... 6.551 | MON.. 10/29/2008. | 11/01/2037.
3128M8 7E 8 | FHLMC 30 YR GOLD PC GRP POOL G06893... ...109.050 726,618 0 855 0 |......4.000 |...... 0.952 | MON.. 08/21/2014.| 01/01/2042.
3128MJ  2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779... ...106.086 1,620,150 0 175 | .. ...0 {......3.500 |..... 5.196 | MON.. 11/20/2018. | 09/01/2047.
3128MJ S35 | FHLMC 30 YR GOLD PC GRP POOL G08537... ...106.359 1,943,092 0 (1,870) ] .. .0 [......3.000 |...... 4.131 | MON.. 07/22/2013.| 07/01/2043.
3128MJ  SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534... ..106.372 | .............4,150,662 | ............. 3,902,024 3,809,172 0 (4,103)] .. .0 [......3.000 |...... 4.173 | MON.. 07/23/2013. | 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601... ...108.981 721,824 763,278 0 381 0 |......4.000 |...... 0.489 | MON.. 11/10/2014. | 08/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595. ...108.983 485,000 511,360 0 376 | e | ) 0]...4.000 |..... 0.557 | MON. 07/25/2014. | 07/01/2044.
3128MJ  VH 0 |FHLMC 30 YR GOLD PC GRP POOL G08615... 107194 1,263,391 | 1,169,278 1,218,091 0 403 .0 {.....3.500 |...... 0.507 |MON.. 12/19/2014. | 11/01/2044.
3128MJ  VJ 6 | FHLMC 30 YR GOLD PC GRP POOL G08616... ...108.973 404,181 429,39% 0 0 [......4.000 | ...(0.025) | MON... | ..cccoee... 1,347 | oo 16,167 | 11/19/2014.| 11/01/2044.
3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627... ...107.610 635,162 663,157 0 0 |......3.500 |...... 0.495 | MON.. 03/18/2015. | 02/01/2045.
3128MJ  ZB 9 |FHLMC 30 YR GOLD PC GRP POOL G08737... ...105.386 ,538 | i 1,266,336 1,276,348 0 .0 [......3.000 |...... 2425 |MON.. 11/17/2016. | 11/01/2046.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271 L3581 | 8,989 | .o 7,914 8,001 0 [ oo 12 | 0 | i) 0]...6.500 |...... 6.113 |MON.. 01/14/2002. | 12/01/2031.
31292K K3 0 |FHLMC 30 YR GOLD PC GRP POOL C03014... ...108.074 ....38,460 0 .0 [......7.000 |...... 6.554 | MON.. 09/25/2007. | 09/01/2037.
31296W DS 3 | FHLMC 30 YR GOLD PC GRP POOL A20113... ..112.072 5,335 0 .0 |......6.500 |...... 6.047 |MON.. 08/08/2005. | 10/01/2031.
312988 UT 9 |FHLMC 30 YR GOLD PC GRP POOL C55994... 114747 297,387 303,135 0 .0 |......6.500 |...... 6.001 | MON. 08/15/2005. | 01/01/2031.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313... . ...109.401 | .. . 390,609 414,115 0 ...0 |.....4.000 |..... 1.098 | MON.. 10/08/2014. | 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955...........cocoumreririnrinernrinenes | s 110.009 | e 513,138 466,450 491,644 0 [ o8 | 0 [ e 0....4.000 |.... 1.990 [MON 09/22/2014. | 11/01/2043.
3132M6 XG0 | FHLMC 30 YR GOLD PC GRP POOL Q26379..........ccoevvrerrrreinrirsvirnnen | v ...109.653 11,131,563 1,089,113 0 1,263 ...0 |......4.000 |..... 0.636 | MON.. 05/19/2014. | 05/01/2044.
3136AQ Y9 5 [FNMA 16 REMIC SER 05 KB PAC...........cccooomiinriirinriniiieinsiseiissinsiens | v ...106.064 4,018,727 | ... . 3,727,377 0 [......2.500 |...... 2.769 |MON.. 07/18/2016. | 02/25/2046.
3136AS GE 0 |FNMA 16 REMIC SER 24 HY PAC........cccoomiiririniiineeiecnreseesseiieneiins | ceveens . 113.256 | ............6,966,459 | ............ 6,151,073 6,177,090 ....0 {......3.000 |...... 2.757 |MON 10/27/2016. | 05/25/2046.
31371K L7 4 |FNMA PASS THRU POOL 254250............oovveriiniriciierieisniessissisesienins | s ..118.919 ....88,907 0 [....7.500 ... 6.596 | MON.. 10/21/2005. | 03/01/2032.
31371M  PC 5 | FNMA PASS THRU POOL 256119.........ccovvueririrerirerieneeisceeisseiieneieens | v ...123.170 ....68,896 .0 {....7.000 |..... 6.209 |MON.. 02/03/2006. | 02/01/2036.
3137BQ  T6 4 |FHLMC CMO SER 4597 PB PAC ...107.832 3,056,123 0]....3.000 |...... 2.263 |MON.. 91,017 | 07/26/2016. | 12/15/2045.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC... ...102.281 . 3,587,077 .0 |......3.500 |...... 2.651 |MON.. 121,715 | 10/07/2016. | 01/15/2055.
3138Y9 M4 7 |FNMA PASS THRU POOL AXT7578.........ccccocvvviierineas o ...105.686 546,936 563,500 .0 ......3.000 |...... 1.000 [MON... | .c.oc.... 1,367 | .o 16,408 | 01/27/2015. | 01/01/2045.
3139%6R  GS 0 |FHLMC REMIC 3149 MT TWO TIERED NT INV FL........coovviirvrvirirricnirans | ceveens ...120.308 127,056 128,094 .0 ]....7.000 |..... 6.805 [MON... | ..............395 | oo 8,894 | 04/16/2007. | 05/15/2036.
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314020 FW 7 |FNMA PASS THRU POOL 738281 ...118.759 355,304 299,180 304,539 0 (173)] .. .0 |......6.500 |...... 5.961 |MON... | ............ 1,621 | e 19,447 | 02/28/2006. | 02/01/2034.
31405N  3Z 6 |FNMA PASS THRU POOL 794716 ...109.254 55,923 | covovrrriireenns 51,186 ....52,676 0 (212)] .. w0 [......7.000 |...... 6.226 08/23/2005. | 06/01/2031.
31406D 7A 8 | FNMA PASS THRU POOL 807389 12037 | e AT 6 | 42,054 ....42,830 0 (55)] .. ...0 {......6.500 |...... 6.036 10/19/2005. | 08/01/2032.
31410K CX 0 |FNMA PASS THRU POOL 889386 L7901 | 34764 | 29,486 ....31,780 0 0].....6.000 |..... 2.582 08/19/2010. | 03/01/2038.
31410K L7 7 [FNMA PASS THRU POOL 889650. LTI | 96,448 | 81,888 ....83,663 0 ...0 |......6.500 |...... 5.910 11/13/2008. | 02/01/2038.
31410P V2 6 |FNMA PASS THRU POOL 893533 ...113.260 130,200 132,744 0 ..0 |......6.500 |..... 5.802 10/17/2008. | 09/01/2036.
31412F  H4 8 | FNMA PASS THRU POOL 923751 2642 | 8,912 | 43,422 ....44,457 0 0 .....7.000 |...... 5.675 06/13/2007. | 04/01/2037.
31412M A2 4 | FNMA PASS THRU POOL 928925 L A18.859 | 19,832 | 16,685 .. 17,281 0 ...0 |.....6.500 |...... 3.458 05/22/2008. | 12/01/2037.
31418A VW 7 [FNMA PASS THRU POOL MA1527...... ...106.164 346,990 348,143 0 . 0]....3.000 |...... 2.825 04/22/2014. | 08/01/2033.
314188 E8 5 |FNMA PASS THRU POOL MA1958...... ...109.335 195,821 206,849 0 .62 | .. ...0 |.....4.000 |..... 0.773 07/17/2014.| 07/01/2044.
31418C  EH 3 |FNMA PASS THRU POOL MA2835...... ...108.285 878,863 923,209 0 (132)] .. .0 .....4.000 |..... 1.770 12/14/2016. | 12/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities XXX ,697,368 | ............ 34,870,854 35,229,613 0 e (100,272) | .. . .0 XXX XXX | XXX [ . 97,775 ] 1,177,435 XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX | 123,729,028 | .......... 106,523,854 | ......... 110,976,262 | .....ccoovooverrinnac 0| . (866,831) | ...ovvoruriinane 0 | 0 XXX XXX 4,592,965 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
023135  BC 9 |AMAZON COM INC........covvvvearrirerrirnas . 113.856 | oo 2,846,400 | ..occoovevenn. 2,500,000 2,431,833 0 8,921 | oo (VI OO 0]...3.150 |..... 3.615 [FA.....| 28,219 | L 78,750 |09/07/2018. | 08/22/2027.
037833 BY 5 |APPLEINC......... 112221 8,977,680 ..8,000,000 8,115,498 .0 ].....3.250 |...... 2.931 260,000 |01/17/2018. | 02/23/2026.
059438  AK 7 |BANC ONE CORP SUBNT............ ...139.806 6,431,076 ..4,600,000 5,544,758 ....0 |......8.000 |...... 4.249 368,000 |07/14/2017. | 04/29/2027.
06051G  HG 7 |BANK OF AMERICA CORP MTN....... ...116.759 .2,335,180 ..2,000,000 2,012,091 .0 {....3.970 |..... 3.872 |[MS...... | .........25,584 | ... 79,400 |03/19/2019. | 03/05/2029.
06051G  JA 8 |BANK OF AMERICA CORP MTN....... ..126.287 | . .3,788,610 | ... ..3,000,000 3,715,054 .0 ].....4.083 |..... 2872 (MS.....| 34,365 | 0 [ 10/07/2020. | 03/20/2051.
06406R  AB 3 |BANK OF NY MELLON CORP 114186 | e 10,276,740 | .............. 9,000,000 9,162,517 0...3.442 | ...... 3.114 309,780 |01/26/2018. | 02/07/2028.
084664 CR 0 |BERKSHIRE HATHAWAY FIN CORP. ...132.840 19,298,800 ..7,000,000 8,544,181 0 ... 4250 |...... 3.050 [JJoos | o 137,181 | i 85,000 | 10/06/2020. | 01/15/2049.
097023 AM 7 |BOEING CO DEB ..122.694 .3,067,350 2,673,380 wn0]....7.250 ... 5.471 181,250 | 04/19/2010. | 06/15/2025.
110122 CR 7 |BRISTOL MYERS SQUIBB CO ...135.231 11,352,310 1,094,320 .0 ].....4250 |..... 3.709 |AO..c.. | oo 1,674 | 21,250 | 07/17/2020. | 10/26/2049.
126650 CX 6 |CVSHEALTH CORP. ...118.996 | . 5,116,828 4,701,965 .0 {.....4.300 |...... 2.816 184,900 |02/11/2020. | 03/25/2028.
126650 DK 3 |CVSHEALTH CORP. L 119.964 | 3,119,064 2,871,112 0]...4.125 | ... 3.370 |AO...... | cccc.....26,813 | oo 53,923 | 05/08/2020. | 04/01/2040.
144141  BP 2 |CAROLINA PWR & LT CO 1ST MTG BD ...105.486 .1,054,860 1,033,217 w0 ].....8625 |...... 3795 [MS......| ... 25,396 | ......... 86,250 |01/17/2014. | 09/15/2021.
166764 BL 3 |CHEVRON CORP................. ...110.947 .3,328,410 3,011,221 202,954 | 2875 [MN......| ... 11,078 | .......... 88,620 | 06/20/2017. | 05/16/2026.
191219 AP 9 |COCA COLA ENTERPRISES INC DEB ...108.595 .3,800,825 3,624,652 ..0 [......8.500 |...... 5.072 297,500 | 06/24/2010. | 02/01/2022.
19416Q BX 7 |COLGATE PALMOLIVE CO SR MTN.....ccocoviriiirriieneiieneiieceiienenes ..127.534 | . .2,550,680 | ... .. 2,363,477 .0 |....7.600 |..... 3.130 152,000 |01/19/2018. | 05/19/2025.
20826F AQ 9 |CONOCOPHILLIPS CO ..120.069 | .o 6,003,450 | ....ccooeenee 5,000,000 5,319,306 0 |...4.950 |... 3.534 247,500 |02/23/2017. | 03/15/2026.
219350 AW 5 |CORNING INC L2777 .3,815,310 ..3,000,000 3,768,203 .0 ].... 4750 |..... 3.094 |MS......| oo 41,958 | L 0 [09/16/2020. | 03/15/2042.
29364D AU 4 |ENTERGY ARKANSAS INC.......cooovirrrimriiiriisesiissssiesesiesesseenees ..112.938 16,776,280 ..6,000,000 6,148,013 .0 [......3.500 |...... 2.965 210,000 |06/07/2017. | 04/01/2026.
29364W AW 8 |ENTERGY LALLC ...112.206 5,610,300 ..5,000,000 5,116,811 .0 ].....3.250 |...... 2.879 162,500 | 05/24/2016. | 04/01/2028.
29364W  AX 6 |ENTERGY LALLC ..113.182 4,527,280 ..4,000,000 3,980,479 0 .....3.050 |...... 3.105 122,000 | 11/09/2016. | 06/01/2031.
30231G AT 9 | EXXON MOBIL CORP ...110.798 .2,769,950 ..2,500,000 2,529,789 w0 ...3.043 | 2793 (MS......| .........25358 | ......... 76,075 |08/08/2017. | 03/01/2026.
30231G AW 2 | EXXON MOBIL CORP ..123.341 .6,167,050 ..5,000,000 5,742,597 0]..414 |... 3.235 205,700 |06/28/2019. | 03/01/2046.
458140 AX 8 |INTEL CORP ..112.872 ..4,000,000 4,026,385 .0 ]....3.150 |..... 3.031 126,000 |05/31/2017.| 05/11/2027.
46625H JC 5 | JPMORGAN CHASE & COMPANY .......ccoorviirrirriereieneenniens ...102.560 850,000 858,179 0 |.....4.350 |...... 2775 [FA..| 13,968 | ... 36,975 | 05/12/2015. | 08/15/2021.
478160 AF 1 |JOHNSON & JOHNSON DEB LA17.984 | 4,129,440 3,500,000 3,716,032 .0 {.....6.730 |..... 4.414 235,550 |09/05/2013. | 11/15/2023.
478160 AJ 3 [JOHNSON & JOHNSON NT. ..145.630 | ............3,139,783 | ............ 2,156,000 2,440,023 .8.950 |...... 5.052 149,842 | 10/02/2009. | 09/01/2029.
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501044 DN 8 |KROGER CO ..121.447 1,214,470 1,199,169 (870) | weovveerverren0 [ eiriiieiiienan0 [ 3.950 |...... 2917 | e | v 18214 | oo 0 .| 01/15/2050.
532457 AM 0 |LILLY ELI & CONT. ..127.515 5,178,384 4,482,500 (84,872) | o0 [0 [ 7125 |...... 4.500 289,346 .| 06/01/2025.
575718 AD 3 |MASS INSTITUTE OF TECH ..111.638 7,675,113 6,850,332 4,017 | o0 | 0 3.308 |...... 3.380 227,425 .| 07/01/2026.
58013M FC 3 | MCDONALDS CORP MTN ...129.934 6,496,700 6,415,017 (1,333) | covverirerienn0 |0 4450 |..... 2.882 S 0 .| 03/01/2047.
58013M FK 5 | MCDONALDS CORP MTN ..117.352 5,867,600 5,733,069 (6,081) [ covoorvvrerrennc0 | e | 3.625 |.... 2.863 |MS......| .ccoe... 80,417 | i 90,625 .| 09/01/2049.
594918 AW 4 |MICROSOFT CORP ...109.217 5,406,242 5,059,631 (35,003) | weocvrerrrerrne0 [0 [ 3.625 |...... 2.838 179,438 .| 12/15/2023.
617446  8G 7 | MORGAN STANLEY MTN ...121.641 .3,041,025 2,803,686 (31,989) | ..oovvverrcrenn0 | i 0 [ 4431 | ... 2.741 110,775 .| 01/23/2030.
638588 AA 7 |NATIONSBANK CORP MTN ...128.153 1,281,530 1,089,425 (20,008) | ..evvvvererree0 [ 0 [ 8.570 |...... 5.947 |MN......| .........10,951 | ......... 85,700 .| 11/15/2024.
665772 BN 8 | NORTHERN STS PWR MN 1ST MTG ..127.531 5,101,240 4,338,170 2(65,666) | ....ocovveeirenn0 [ 0 [ 7125 |..... 5.000 ..285,000 .| 07/01/2025.
68389X AV 7 |ORACLE CORP.........ccccoonuuenes ...126.562 | . 6,328,100 | .... . 5,199,415 L(11,008) | a0 | 0 [ 4.300 |...... 3.917 215,000 .| 07/08/2034.
68389X BM 6 |ORACLE CORP..........ccooonces ...109.894 | ......ccc.... 5,494,700 | .oooovovveenne 5,000,000 4,830,688 27278 | o0 | 0 2650 |...... 3.322 132,500 .| 07/15/2026.
73651E  AB 4 |PORTLAND GENERAL ELEC 144A........ccovviiiiiiiiiniiiriisrieenens ....0.000 0 0 0 0 | covrrerrerreen0 [0 [ 6.750 |..... 0.000 [FA......| o0 | e 16,313 .| 08/01/2023.
881685 BB 6 | TEXACO CAP INC DEB........ccooooiiiiiiriiiereiieceiiseceiiecesissenienenieees ...155.683 .3,113,660 ..2,000,000 2,442,757 (26,914) | ..oovvvverrcren0 | a0 [ 8.000 |...... 5.403 160,000 .| 08/01/2032.
907818  EK 0 | UNION PACIFIC CORP ...111.650 8,373,750 ..7,500,000 8,421,175 L(11,390) | a0 | 0 [ 3.350 |..... 2.675 ..100,500 .| 08/15/2046.
911312 BM 7 |UNITED PARCEL SERVICE INC........ccovvvirrriiririirrrireceieceiieceninns ...114.506 8,015,420 6,831,457 21,315 | 0 | 0 3.050 |...... 3.445 213,500 .| 11/15/2027.
911312  BQ 8 |UNITED PARCEL SERVICE INC... ...136.631 12,732,620 2,173,119 (3514) | o0 | 0 | 4250 |..... 3.745 |[MS..... | ..........25,028 | .......... 85,000 .| 03/15/2049.
911312 BS 4 |UNITED PARCEL SERVICE INC... ..122.381 .2,447,620 2,223,961 2,719) | o0 | 0 3400 |...... 2.821 (MS......| .....c...22,667 | .......... 34,000 .| 09/01/2049.
91159H HM 5 |US BANCORP .. 111.294 .3,338,820 2,999,328 100 | o0 | vererieiennd0 s 3.100 |...... 3.104 |AO...... | ..........16,533 | .......... 93,000 .| 04/27/2026.
931142 BF 9 | WAL MART STORES INC ...152.874 | . 1,628,740 | .... . 1,119,216 (9,662) | ..ooocvvrerrennc0 | i | 7.550 |...... 5.844 [FA.....| 28,522 | L 75,500 .| 02/15/2030.
94974B  FC 9 |WELLS FARGO & CO.......ccoo0..... .. 103.676 | ..ccovvnne. 3,110,280 | ..coernnee 3,000,000 3,024,909 (20,445) [ ..coovvvrirrenn0 | eieiiienn0 | 3.500 |...... 2.781 105,000 .| 03/08/2022.
94974B  GP 9 |WELLS FARGO & CO...........c...... ..112.334 .3,370,020 ..3,000,000 3,079,189 (15,352) | o0 | 0 [ 3.550 |...... 2.949 106,500 .| 09/29/2025.
976826 BN 6 | WISCONSIN POWER & LIGHT ..118.512 .5,925,600 ..5,000,000 5,931,096 ) TP o I EOTOOORPORPORPOON | N VOO 3.650 |...... 2.713 |AO...c.. | ceere. 45,625 | ..o 90,743 .| 04/01/2050.
035242 AP 1 |ANHEUSER BUSCH INBEV........ ..113.273 5,663,650 ..5,000,000 4,920,525 | ...cooovvriinnneenn0 | 13,816 | 0 |0 [ 3.650 |...... 3.998 182,500 .| 02/01/2026.
656531 AC 4 |NORSKHYDRO A S DEB ..117.660 | . 2,353,200 | ... ..2,000,000 2,155,817 (58,967) | ..ovvvvevererree0 [ cvvvrireirernen0 [ 7.750 |...... 4.366 155,000 .| 06/15/2023.
656531  AD 2 [NORSK HYDRO A S DEB........ccoovvemrrrreerneesnseesssnesssssesssessssssssssssssnnsees | seonene | D | conveienns 1 227736 | 4,406,892 | .....ccco..... 3,450,000 4,045,167 (110,984) | ..o | a0 [ 7150 |...... 3.287 246,675 .| 11/15/2025.
98934K  AB 6 |ZENECA WILMINGTON INC GTD DEB.......cccoviviirnrinnirseinnssnnnsnsssnsnseninns | wenners | Cliviiiiniinns L A17.807 | 3,534,210 ......3,000,000 3,118,599 (37,233) | oovvvvrrerenn0 [0 [ 7.000 |...... 5.490 210,000 .| 11/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: OO PO OO O RO RO O POOS PSRRI XXX .226,669,881 | ..........190,342,000 205,032,510 | .coooooccviciccn0 | s (1,243,454) XXX XXX XXX | ... 2,387,377 7,308,805 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........cccoviiniiiniirnriniiiiniiieiinnns XXX ] e 226,669,881 | .......... 190,342,000 205,032,510 | .ooovverinnincrennnd0 | o (1,243,454) [ o0 | i) XXX XXX XXX | .. 2,387,377 | ..... 7,308,805 XXX
Totals
7699999. Total - Issuer Obligations............verrsrerersrisrersrnneanes XXX | s 492,120,651 | .......... 413,007,500 | ......... 441,431,997 | o0 | (4,255,106) [ ..oovvivrerinennc0 | oo XXX XXX XXX | .. 5,747,483 |....18,438,764 XXX
7799999. Total - Residential Mortgage-Backed Securities 0. S 43,780,015 ...40,624,354 | ........... 41,035,447 (188,615) | .. XXX XXX XXX | 114,457 | ..... 1,377,613 XXX
8399999. Grand Total - Bonds..........cccooocovvviinrriinnriiinri XXX | s 535,900,666 ..453,631,854 | ......... 482,467,444 (4,443,721) | .. XXX XXX XXX | 5,861,940 |....19,816,377 XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
15,421,846 16,003,302 1F s 51,893,758 1G ....39,448,876




i3

Annual Statement for the year 2020 of the  VWestfield National Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange iYe}
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but | Received | Declared but Increase | (Amortization) [  Impairment B/AC.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA e 0 1= 1C e 0 1D e 0 1E 0 TF e 16 i 0
2A ! 0 2B s 2C 0
BA ! 0 3B s 3C 0
AA 0 4B AC i 0
BA e 0 BB e 5C 0
B 0
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 [ABBVIE INC COM.......ooiiiiriiiriiiriiiereisesesisessesssessssessssssssssssssssssss s | s [ 35,300.000 | ..o 3,782,395 |..... 107.150 | oo 3,782,395 ...343,237 0 166,616 (VN 656,933 | ..o (U I 656,933 01/02/2013. | .o
03027X 10 0 [AMERICAN TOWER CORP REIT......ccocoviiiiiiiriniiiciinienississisesissiseissississsssesines | s [ 14,000.000 | .... ..3,142,440 |..... 224.460 | ... 23,142,440 | ... 3,041,391 16,940 56,580 0 (39,614) 0 (39,614) 03/18/2020.
031162 10 0 [AMGEN INC.....cooioiiiiicicciceiseie s | coviis [ I 8,900.000 | ... ...2,046,288 | ... 229.920 | ... ...2,046,288 1,184,259 0 56,960 0 (99,235) 0 (99,235) 01/15/2016.
037833 10 0 |APPLE INC......coooiiiiiiiciicissisiscei s sssssisnes | coviiens o 92,000.000 12,207,480 |..... 132.690 12,207,480 2,178,761 0 74,290 0 ... 5,453,530 | .... .0 ...5,453,530 08/31/2020.
075887 10 9 |BECTON DICKINSON & CO.......cooivvirriimcriiieiiseeiseeeieesissssissessssssssssesesesnssesenesenness | covees [ 8,500.000 | ....ococvvnenee 2,126,870 |..... 250.220 | ....occovvene 2,126,870 ...724,664 0 25,620 0 (127,132) | ... .0 ...(127,132) 05/22/2020.
166764 10 0 [CHEVRON CORP........cooiiiiiiiimieiiceiiceiicsise s | coeeens IO 77,030.000 1,299,611 0 397,475 (VI [ (2,777,702) | oo (U IO (2,777,702) | ..o 0 |10/10/2001.
191216 10 0 [COCACOLACO B O Y 124,000.000 3,117,683 0 194,340 0] s 234741 | 0 234,741 03/18/2020.
244199 10 5 |DEERE&CO IO IO [ 32,000.000 | ...............8,609,600 |.....269.050 | ...............8,609,600 | ............... 5,181,381 24,320 82,080 0 3,336,845 0 02/28/2020.
291011 10 4 |EMERSON ELECTRIC CO......ooiivriiiriiriiiniiisnsiisseiissesissesiessssssssessssssssssssnssesnenes. | covens [ 52,000.000 1,863,714 0 104,260 0 .0 05/21/2010.
371901 10 9 | GENTEX CORP......oiiiiiieiiriiiceiiese st | cereeins o 104,000.000 1,434,116 0 49,400 0 .0 . 05/15/2014.
437076 10 2 |HOME DEPOT INC.......oooiiiiiiiiriiciisceississsessssssssssssssssssssssssssssssssssssssssssnnes | covens [ I 7,000.000 1,603,147 0 42,000 0 0 ..256,194 02/28/2020.
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD......cvvuourviimreiirrniieerissesiseseisseisesesiesesiees . <ot [ +....102,000.000 3,994,922 0 76,417 0 0 ..693,600 04/05/2017.
464287 46 5 |ISHARES MSCI EAFE IDX FD........ccovvviiniiirricnnisccisneiesninees [ I 62,000.000 2,612,613 0 96,238 0 .0 05/21/2010.
464288 18 2 |ISHARES MSCI AC ASIA EX JAPAN IDX FD.....ccocooovvrverrriinnnes [ O 15,000.000 1,140,347 0 14,212 0 .0 05/08/2018.
46625H 10 0 | JPMORGAN CHASE & COMPANY i I [ 13,000.000 | .... ...1,651,910 | ..... 127.070 1,220,417 0 35,100 0 .0 03/31/2020.
478160 10 4 | JOHNSON & JOHNSON........ooriiiriiiriiieriiiereiieseiiesesiesesssesessesssssesesssesssssessssssssnenes | cevvene [ eon | e 35,685.000 | ... ,105 | ... 157.380 1,328,295 0 134,426 0 .0 03/18/2020.
58933y 10 5 |MERCK & COINC 907,850 16,250 61,000 0 .0 09/17/2010.
713448 10 8 |PEPSICO INC.....cooiiivireiiireiieceiieceieeceiieceiiees 0 8,180 0 0. 0 05/22/2020.
741447 10 8 |PRICE T ROWE GROUP INC......oviiiriiiiiiieiinisisnisisssssssesesssssesssssssissssessssssnsssssensens | onseee O O 58,000.000 | ...............8,780,620 |..... 151.390 1,021,000 0 208,800 0 [ v 1,713,900 .0 03/13/2001.
747525 10 3 |QUALCOMM INC.......ociiiimriiimiiiceiieseiieseiieseiieseisesess e | cereeens IO 83,000.000 | .............12,644,220 |..... 152.340 | .... 4,070,071 0 213,310 0 | e 5,321,130 .0 . 05/27/2016.
75513 10 1 |RAYTHEON TECHNOLOGIES CORP COM........coommmiinriinniinniisnsisssissssssssensieinns [ 16,000.000 | .... 1,144,160 | ..... . 1,144, ...774,560 0 22,800 0. 369,600 0 ..369,600 04/03/2020.
78463X 87 1 | SPDR INDEX SHS FDS S&P INTL SMALL CAP . <. | ....120,700.000 ,273,987 | ...... X 2,801,173 0 74,532 0 0 ..428,485 03/30/2017.
842587 10 7 |SOUTHERN CO............. [ 74,500.000 | ... ...4,576,535 | ...... . ..4,576, 3,143,771 0 189,230 0 .0 169,115) 12/17/2015.
871829 10 7 |SYSCO CORP......cosiieireiiciirceieseise e | cevins [ 36,000.000 | ... ,360 | ...... . 1,010,549 0 64,800 0 .0 04/17/2008.
882508 10 4 |TEXAS INSTRUMENTS INC.....civmiiiiiiiiieiniieiesisissssieissssiessssssssessssssssesssessssssnens | onssee [ 8,919.000 | .... ..1,463,875 |..... ...1,463, 1,128,141 0 33,179 0 ..319,657 | ... .0 10/31/2019.
89832Q 10 9 |TRUIST FINL CORP 122,000.000 | .... 460 | ...... . 4,058,940 0 219,600 (VN [ (1,023,580) | .... .0 12/06/2019.
902973 30 4 |USBANCORP DEL.......coovurrrirrrirerisesniessisssssess s ssssessssnes . w.r | .....180,000.000 5,422,190 75,600 302,400 0. 2,286,000) 0 11/27/2012.
911312 10 6 |UNITED PARCEL SERVICE INC CLB [ 20,500.000 2,117,816 0 82,820 0 | oo 1,052,470 .0 10/31/2016.
922042 77 5 |VANGUARD FTSE ALL WORLD EX U....covviiieriiiiireiiiisiesisisisesssessssssssessssisssesssenns | onneee | e 67,000.000 2,494,249 0 78,048 0 ....308,870 | ... .0 01/21/2010.
92343V 10 4 |VERIZON COMMUNICATIONS...........cooieuireeireeirnesieseeesesesiesessesessesessesessesessesessene | ceeeees I 88,500.000 3,691,579 0 208,361 0 ..(129,467) | .... .0 03/18/2020.
92826C 83 9 |VISAINC COMCLASS A.....oviriirinrinsissssss s | cnnsiee | one | covees 36,000.000 6,146,867 0 33,120 (V1 I 1721413 | s 0 03/18/2020.
97717W 80 2 |WISDOMTREE INTERNATIONAL HIGH DIV FD 0,000.000 ...400,991 0 14,057 0 (46,000) 0 04/05/2017.
988498 10 1 |YUM BRANDS INC [ 52,000.000 2,424,518 0 97,760 (V1 IO 407,160 | ...oooocvvnnnen 0 08/16/2012.
66987V 10 9 [NOVARTIS AG ADR.......ccooiiiriiiriericesiseeisesesiesessesesssesesssesesessssss e | eeeees Di... 60,000.000 4,732,322 0 185,242 0 (15,600) 0 02/27/2019.
767204 10 0 |RIO TINTO PLC ADR......oiiiuiiiiiniiiiiicsiiisiise st sssssssssssans | eneiens Cl . 16,000.000 1,034,891 0 0 0 | e 168,629 | ..oocovvvciinnn. 0. . 09/18/2020.
806857 10 8 | SCHLUMBERGER LTD........coomiiiriiireiiceiinesinsesieseseenessssessessssssesssssssssssssssesnnness. | coveees (O 0.000 0 0 2,225 0 0 0 0 | 02/08/2016.
G29183 10 3 |EATON CORP PLC.......oiiiiiiriiririieieissiiesssisse i | cenevins Cl . 16,000.000 | ...............1,922,240 |.....120.140 | .....cocreers 1,922,240 ...806,773 0 46,720 0 | v 406,720 | oo (U I 406,720 | ..o 0 |01/15/2016. | ...
G5494) 10 3 [LINDE PLC.....cooiiiiieieceiiereiieceeiesesiesesiessssessssesesss s | cenenees Cl . 19,500.000 | .......coceenes 5,138,445 | ..... 263.510 | .oovevrrrne 5,138,445 3,207,750 0 75,114 0] 986,895 | oo (U A 986,895 | .....oovvverrinnns 0 | 10/30/2018. | .....cooovvvrernne
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Annual Statement for the year 2020 of the  VWestfield National Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./AC.V. Exchange Change Date Administra-
CUSIP Identification Description Code gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
G5960L 10 3 [MEDTRONIC PLC......ooiimviiimiiiismiisisssisisssis s sssssssssssssssssssns | oonseees Cl ... 41,400.000 | .....cccoouuu 4,849,596 |..... 117.140 | oo 4,849,596 | ... 3,324,080 24,012 81,396 (] [P 366,921 0 ..366,921 0 ]05/22/2020. | ...ccovvvvrrirnnes
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............cccccciiiiis v | v 170,264,255 XXX [ 170,264,255 | ........... 86,988,639 165,302 3,900,528 0] 18,987,670 | ..o | o 18,987,670 XXX XXX
9799999. Total - Common Stock ...170,264,255 XXX ...170,264,255 ....86,988,639 165,302 3,900,528 (U 18,987,670 | .oovvvveveenn0 [ i 18,987,670 XXX XXX
9899999. Total Common and Preferred Stock................ccouuervivereeiiniiieniiieneees XXX 165,302 3,900,528 0 e 18,987,670 | ..cococvevrcean0 | i 18,987,670 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1B s 0 1C s 0 D s 0 1E 0 TP 0 L LCT
2A 0 2B 0 20 0
3A 0 3B 0 3C 0
AA s 0 4B 0 4C s 0
BB 0 5C 0
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Annual Statement for the year 2020 of the  VWestfield National Insurance Company

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912810 SJ 8 ‘ UNITED STATES TREAS BDS......cccoooviirirerninninas | 12/28/2020 | RBC Capital MArKEES. ... ... vveceereiieiissierisiis i snnsnns | nensenssnesenssnsssssenssenssnsssesensensssssensenssnns | coenerenes 2,278,906 2,000,000 16,630
0599999,  TOtal - BONAS = U.S. GOVEINIMENL...........oucviviveieieiiicteteieicteteteeieteeeteaetetesee e eeteeetesesaeaeaeseseesssesasssaessesesssesass eseeessssesesassssesssssssesesessseessssssesessssssesssaesesassseses s esseses e s eseseseeseses e s e s et s sesetes e s ea et et assssas s s es et et s essasnses et et s sstasesesesesanessasssssesasanans  tavessessssssssesassssesssssssssasnsssssessassaninn | crevereens 2,278,906 2,000,000 16,630
Bonds - U.S. States, Territories and F
130630 WA 2 ‘ CALIFORNIA ST VAR PURP GO....ccotiririiiiiiisisisinsrsnsssesesssessesensssaes | 10/05/2020........ | WIS FAIGO. ..ttt bbbt | dbnbne s bbb | enrnianes 5,280,550 5,000,000 11,667
1799999. Total - BONAS - U.S. StAtES, TEIMIMOMES & POSSESSIONS. .......uvureirsirsiiesersstisesssassesssesessesssme e ess st esseeseesenese oesseesseseesseE et oEE e seeeoEE o888 E SR e 848 E eS8 48 f 8oL Ef£EE £ R EE LR E S8 818 E 4SR0S R0 E eS8 e e bbb Eiebene s sen bt ensenb e entsen et sensenssnses | eniareres 5,280,550 5,000,000 11,667
Bonds - U.S. Special R and Special A
30383B CR 8 | FAIRFAX CNTY VA ECONOMIC AUTH TRANSN DIST IMP REV PREREFUND 04/03/2020. TaX FIEE EXCRANGE........cvoveeeceeeeeeeeteceeee ettt s s ssesnsssnsans | svsissasssssssasssssssassssassesessasesssssssssnsanes 1,093,756 1,045,000 232
30383B  CS 6 | FAIRFAX CNTY VA ECONOMIC AUTH TRANSN DIST IMP REV UNREFUND 04/03/2020. Tax Free Exchange 4,139,526 3,955,000 879
3130AJ) 4 5 |FEDERAL HOME LN BKS.......ooiiieiirieereeee e eneenes 02/10/2020. KeYBaNC CapItal MKES..........couririiiiieeiiiciciese et sens | eriess e ess st nrenes 3,000,000 3,000,000 0
914437 US 5 |UNIV OF MA BLDG AUTH TAXABLE SER 3 REV 01/24/2020........ WIS FAFGO. ..ttt 2,067,400 2,000,000 954
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: .10,300,682 .10,000,000 2,065
Bonds - Industrial and Miscell
06051G  JA 8 |BANK OF AMERICA CORP MTN...... 10/07/2020 KeyBaNC Capital MKES............vuueiiiiieiiceee et sns | ebiess e nes bbb 3,718,680 3,000,000 6,465
084664 CR 0 |BERKSHIRE HATHAWAY FIN CORP 10/06/2020 Hilltop Securities 6,377,100 5,000,000 48,993
110122 CR 7 |BRISTOL MYERS SQUIBB CO........ccoouerieirerniniiersienienieenes 07/17/2020. TaX FTE8 EXCRANGE. ..ot | cesesiebns s 1,095,172 1,000,000 9,563
126650  CX 6 | CVS HEALTH CORP........coiiiiirriiitiesisersiisie ittt | aesesiesinsines 02/11/2020........ KEYBANC CaPItal MKLS..........covviieiecieiieieiciisie ettt ses | eesebssssssessss et esses e bt ssses st s st snses 4,749,378 4,300,000 | .ooveerriereiceeeenee 63,509
126650 DK 3 |CVSHEALTH CORP 05/08/2020. KeyBanc Capital Mkts. 2,877,754 2,600,000 12,031
219350 AW 5 |CORNING INC 09/16/2020........ HIlEOD SECUMHES.......oocvoveeieciierice et ssse e | oebiessesssesses s st baes 3,775,650 3,000,000 1,188
501044 DN 8 | KROGER CO......coooivimiieiririrriieississiise et esesssssssessseesssenes 10/15/2020. StONEX FINANCIAI INC.......vvovieieviii sttt | etesnebeee bbb 1,200,039 1,000,000 | ..oooovoiies 10,314
58013M  FC 3 | MCDONALDS CORP MTN.......ccovvunec. 12/16/2020 RBC Capital Markets........ 6,416,350 5,000,000 66,132
58013M  FK 5 | MCDONALDS CORP MTN.........cccnun. 08/20/2020. RBC Capital MArKELS...........ceeuieeiiiiiieiritiieiie sttt | seresssetss bbb nes 5,739,150 5,000,000 87,101
617446  8G 7 |MORGAN STANLEY MTN 01/13/2020. RBC Capital MArKELS...........ucvuererieiicirceiiiei ettt bsns | ebeesb e st 2,835,675 2,500,000 52,926
907818  EK 0 |UNION PACIFIC CORP. 09/10/2020.. VHOUS. c....vevvevivececsse sttt b s 8,432,565 7,500,000 85,425
911312 BS 4 |UNITED PARCEL SERVICE INC......c.coriiiiiriirriniitiesineiceissisesssissie s sissisessssiessenssesesiessessssins | soesissenessnes 06/18/2020. HIlEOP SECUMHIES. ... vt | ebiesb e st 2,226,680 2,000,000 20,967
976826 BN 6 | WISCONSIN POWER & LIGHT......ccouiiiiiiiiiiiiisnisiiisesisenisssisssnisnneenisnes 07/07/2020.. KeYBaNC Capital MKES.........cuuuieuiiuiiiiriirissrisstiessisnessensenesssissensens st enssnnsnns | soessenssenssssessnnssssssensensensssnssssnsennies | aonniens 5,941,610 5,000,000 46,132
3899999. Total - Bonds - INAUSHIAl ANA MISCEIIANEOUS.............c.coeuevereieieiiiicectet ettt ettt ettt et et s ctetetee etsetetesasssaesesssesesasaseesessssesesassseesesssesesassesesesssesesessesesesessesesessesesesessssetessesetesesseseses et etesesassetessssetetesansetes e setetessnassesansesetessssssesas | eaetessssesesassssesessssnsesasnsesesssnsetassnseress | ereres 55,385,803 | ............... 46,900,000 | .oooocverriecee e 510,746
8399997, TOtAl - BONMAS = Pt 3.tk Loe08 08 h 0808 E 8L EE 80 R E L E L E SRR LR LebenE e E ettt | eniiens st 73,245,941 | .o 63,900,000 541,108
8399999, TOAl = BONAS. ...ttt ettt ses sttt s 88 E 8 f R 8 eEE SRRk E e E R EE oLk 1 EfeEEeLEeEEeEEeEE R E SRR LR R L E e R eEE oL LR LR f L E R L E LR EE LR R EE LR R R E LR E LR R LR R E LR E LR R R R h bR fEienE R et R bttt | feneieneenr st 73,245,941 | oo 63,900,000 541,108
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
03027X 10 0 |AMERICAN TOWER CORP REIT.......coeuiiiieiiniirerieririesisiesissiesessssisessesisesesssssssssesssessssssseens. | nevesesnesnnens 03/18/2020........ CoWen & COMPANY LLC ...t essssssneses | sresisssssessesesseseessessesenes 4,000.000 XXX 0
037833 10 0 |APPLE INC 08/31/2020........ Stock Split .69,000.000 XXX 0
075887 10 9 |BECTON DICKINSON & CO....coovvrriirrerrierneieeiereeiseesississesesieenees 05/22/2020. MKM Partners LLC..........cccocrvvenec. ...2,000.000 XXX 0
191216 10 0 [ COCA COLA Ottt ettt ssanssssens | aesessessensane 03/18/2020........ CoWeN & COMPANY LLC......oviiririiieireiiirise et essesssssnes | oessessssssssssssessasssessessanes 22,000.000 | cooveveerrereinierereeeeeeens 919,719 XXX 0
244199 10 5 |DEERE & CO...cvvuiiiiiierct et ennes | seeninesesines 02/28/2020. Cowen & Company LLC .20,000.000 ...3,193,635 XXX 0
437076 10 2 |HOME DEPOT INC 02/28/2020. Cowen & Company LLC ...7,000.000 ...1,603,147 XXX 0
46625H 10 0 |JPMORGAN CHASE & COMPANY............. 03/31/2020........ VIOUS ...t bbbt | eereee i 13,000.000 | ..voorvecerriererieriererineins 1,220,417 XXX 0
478160 10 4 |JOHNSON & JOHNSON 03/18/2020. Cowen & Company LLC ...8,000.000 1,071,344 XXX 0
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP COM........coiiiirriiirireriernisesiesississesesisssssssesssssssssessensnss | seveernesnnens 04/03/2020. Tax Free Exchange. . .16,000.000 ..774,560 XXX 0
92343V 10 4 | VERIZON COMMUNICATIONS........ 03/18/2020........ COWEN & COMPANY LLC ...t ssssnes | essessessssse e essessnes 17,000.000 XXX 0
92826C 83 9 | VISAINC COM CLASS A......ooiiiiiereeitietseis st snees 03/18/2020. VAMOUS. ...t .36,000.000 XXX 0
767204 10 0 |RIO TINTO PLC ADR (SR 09/18/2020........ MKM Partners LLC..........ccocvvunee. .16,000.000 XXX 0
G5960L 10 3 [MEDTRONIC PLC SR 05/22/2020........ MKM Partners LLC.......cco oot enssensnns | cesenssssssnssnsessenssessessaseses 10,500.000 XXX 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded........c.cocovniiieniiriinns .19,250,444 XXX 0
9799997. Total - Common Stocks - Part 3 .19,250,444 XXX 0
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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
9799998. Total - Common Stocks - Summary Item from Part 5..........ceveiiiiis s XXX 0
9799999. Total - CommON StOCKS......coveirrieirererniiarinas XXX 0
9899999. Total - Preferred and Common Stocks XXX 0
9999999. Total - Bonds, Preferred and Common Stocks XXX | e 541,108
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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
0 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
36202E  3J 6 |GNMA GTD PASS THRU POOL 004401........occcccvrrrrens - | 12/01/2020. | Paydown 25,622 (O I (1 ) | OO | O (2 1) | I— [\ 24,333 | oo (U I— (| I (| 1,018 | 03/20/2039.
36202E 5K 1 |GNMA GTD PASS THRU POOL 004450. .. | 12/01/2020. | Paydown... 28.454 0 26,989 | ..vovoverrccini0 | oo (V] 0 [ 1,009 | 05/20/2039.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892. .. [ 12/01/2020. | Paydown... 16,522 0 16,113 0 0 821 | 08/20/2036.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019. .. | 12/01/2020. | Paydown... 22 863 O | oo 76D oo O oo @B O 22,096 | o0 o) (V] 0 [ 1,034 | 08/20/2037.
36225A Y7 9 |GNMA GTD PASS THRU POOL 780734. .. [ 12/01/2020. | Paydown... 42,322 0 [ ooein(1,028) | o0 o (1,028) | o0 | oo 81,204 | O (VN 0 | 1,446 | 03/15/2028.
36290U H4 1 |GNMA GTD PASS THRU POOL 617751 .. | 12/01/2020. | Paydown ..4,018 0 0 0 219 | 10/15/2037.
36294T BE 4 |GNMA GTD PASS THRU POOL 658937. .. [ 12/01/2020. | Paydown... 798 0 0 0 30 | 10/15/2036.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112. .. | 12/01/2020. | Paydown... 12,145 0 0 0 688 | 08/15/2037.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591. .. | 12/01/2020. | Paydown... 24,962 0 [ ooei(1,028) | o0 o (1,028) | o0 | eei23,935 | o0 [ (VIR (Ul — 1,011 | 01/15/2039.
36296X FG 4 |GNMA GTD PASS THRU POOL 704067. .| .. [ 12/01/2020. | Paydown... . 27,044 0 0 0 881 | 12/15/2038.
383739 2A 6 [GNMAOT 24 PE.......oiiiioiiceieneeceeceeeseieseiieeeiens .. [ 11/01/2020. | Paydown...........cccovvvesrvviirniriinnns . . rrrrri300,053 | o 314,774 308,808 0 | cooireena(8,755) | o0 [ (8,755) 1.300,053 | .oovvieeen0 [ (VI8 IO 0| 17,906 | 05/20/2031.
912810 QA 9 |UNITED STATES TREAS BDS... - | 03/09/2020. | KeyBanc Capital MKES........ooowe | | 5808750 | ... 4,000,000 | ....... 4,552,969 | ........... 4,510,091 (3,842) | oovvvvinnnd0 | i 4,506,249 .1,302,501 |..... 1,302,501 | ....... 79,231 | 02/15/2039.
0599999. Total - Bonds - U.S. GOVEMMENL.......ccoicimivmnsiimnsnnssssmnssnssssnnsssssssnnssenssiniens e || 6,306,090 | ...... 4497340 | ... 5074587 | ... 5,023,649 ..(20,062) .1,302,501 |..... 1,302,501 | ..... 105,294 XXX
Bonds - U.S. Special Revenue and Special Assessment
303838 CN 7 |FAIRFAX CNTY VA ECONOMIC AUTH TRANSN DIST... | .. | 04/03/2020. | Tax Free Exchange............c........ R R 5233282 | ....... 5,000,000 5,306,200 5,242,106 0 04/01/2035.
3128KC WX 1 |FHLMC 30 YR GOLD PC GRP POOL A50662.... .. | 12/01/2020. | Paydown... 9,261 .9,183 0 07/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600 .. | 12/01/2020. | Paydown... 12,969 0 11/01/2037.
3128M8 7E 8 |FHLMC 30 YR GOLD PC GRP POOL G06893.... .. | 12/01/2020. | Paydown... . 367,841 0 01/01/2042.
3128MJ 2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779.... - | 12101/2020. | Paydown.........c..ovvevvvvvvcenscsscsci | 4.402,228 | 1,402,228 | 1,374,184 | ........... 1,374,413 | oo 0 09/01/2047.
3128MJ 83 5 |FHLMC 30 YR GOLD PC GRP POOL G08537.... .. | 12/01/2020. | Paydown... 698,039 | .......... 698,039 | .......... 681,461 682,622 0 07/01/2043.
3128MJ SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534.... - | 12101/2020. | PaydOWN...cccocoovvvvvnvnsssscsci | 1,355,918 | ....... 1,355,918 | ....... 1,322,655 | .ooooo... 1,325,078 | oo 0 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601 .. | 12101/2020. | Paydown...........ovvvvveeecvissmsmennnn | 380,325 | cooo.n. 380,325 | oo 402,822 | coovoe 401,966 | oooovererrrd 0 o 08/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595.... .. | 12101/2020. | Paydown..........ccovvvevecccvevmmvccn | 282,591 | oo 282,591 298,222 297,732 0 o0 [ erin(15,140) 0 0 6,837 |07/01/2044.
3128MJ  VH 0 |FHLMC 30 YR GOLD PC GRP POOL G08615.... [ 1210172020, | PaydOwN........oovevvsvvenssscvcenneee | 785,617 | covveeneee 785,617 | s 819,374 818,143 0 ,526) | covvvevereenn0 | (32,526) | ..ooevrreiereenc0 [ e 785,617 [0 | (VN IO 0 [ 16,527 | 11/01/2044.
3128MJ  VJ 6 |FHLMC 30 YR GOLD PC GRP POOL G08616.... .. | 12/01/2020. | Paydown... 24721 | o 247,211 263,048 262,530 0 ..(15,318) 0 0 5,866 | 11/01/2044.
3128MJ VWV 9 |FHLMC 30 YR GOLD PC GRP POOL G08627.... - | 12/01/2020. | Paydown... 390,763 | ......... 390,763 | ......... 408,469 | .......cco..e. 407,843 | ooovvved 0 reveren(17,081) 0 0 8,250 |02/01/2045.
3128MJ  ZB 9 |FHLMC 30 YR GOLD PC GRP POOL G08737 o [ 12001/2020. | PRYAOWN..osvvvesvvvesvsessssessnes | 609,883 | ..........609,883 | ......... 614,838 614,660 0 [ e TTT) | 0 [ (5 aqq ) p— (I E— 609,883 | .covvvrrrrern0 [ o [\ I 0 [ 11,944 | 11/01/2046.
31292H MU 5 |[FHLMC 30 YR GOLD PC GRP POOL C01271.... .. | 12/01/2020. | Paydown... 2474 ..2,459 0 (23) 0| e 2,436 0 0 82 | 12/01/2031.
31292K K3 0 |FHLMC 30 YR GOLD PC GRP POOL C03014.... .. | 12/01/2020. | Paydown... 1,130 21122 (o R N v.2) ) RO o N OO (29) 09/01/2037.
31296W DS 3 |FHLMC 30 YR GOLD PC GRP POOL A20113.... .. [ 12/01/2020. | Paydown... 2543 ..2,535 0 (72) 10/01/2031.
31298S UT 9 |FHLMC 30 YR GOLD PC GRP POOL C5599%4.... .. | 12/01/2020. | Paydown... e 21147 | 21,895 21,588 0 | v (441) | 0 | (441) 01/01/2031.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313 .. | 12/01/2020. | Paydown... 194,742 | ... 194,742 207,035 206,345 0 ..(11,603) 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955.... .. | 12/01/2020. | Paydown... 193,945 | .......... 193,945 204,824 204,392 0 ...(10,448) 11/01/2043.
3132M6 XG0 |FHLMC 30 YR GOLD PC GRP POOL Q26379 .| 12/01/2020. | Paydown 444163 | .......... 444163 | .......... 469,564 | .............. 468224 | oo 0 | e (28,061) | o0 | e (24,061) | o0 | 444163 | 0 [ oo | e 0. 10,234 | 05/01/2044.
31331L  JL 3 |FEDERAL FARM CR BKS - || 03/16/2020. | KeyBanc Capital Mkts... 4,584,030 | ....... 3,000,000 | ... 3,581,760 | ......cc.. 3,381,865 | oovoovvvcreen0 | eiieeenn(5,365) | o0 | iieenn(5,365) [ o0 | 3,376,500 |...............0 | ..1,207,530 |..... 1,207,530 | ....... 56,813 | 06/06/2031.
3133EK A2 2 |FEDERAL FARM CR BKS........cormmerrvierecrrrinsnreserennnens .. | 08/21/2020. | Redemption ~ 100.0000.........coo | o f 2,000,000 | ...... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 | .... 0 | oo o0 | 0 |0 | s 2,000,000 0 59,000 |08/21/2034.
3133MA° RM 3 |FEDERAL HOME LN BKS. .. | 02/03/2020. | Maturity..... o 2,000,000 | ....... 2,000,000 | ....... 2,518,160 2.005.358 00 iii(5358) | o0 L oi(5.358) | O 12,000,000 | .ovevrcercee0 | v [ 0. 74,500 | 02/03/2020.
31371K L7 4 |FNMA PASS THRU POOL 254250..........c.ccocvuvrinriiniianes .. | 12/01/2020. | Paydown... R AL —— 7,518 7,971 ..7,806 0 [ ooreereen(288) | o0 | e n(288) | o0 | s 7518 |.... 0 319 | 03/01/2032.
31371M PC 5 |FNMA PASS THRU POOL 256119.. . [ 12/01/2020. | Paydown.........oovvvvemmmmvviissnnninnsa [ 7,755 | oo 7,755 8,064 ...8,028 0 | v 274) | 0 | iiecen(274) | 0 | 7,755 | 0 0 0 304 | 02/01/2036.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC.... <[ 12/01/2020. | PydOWN. ..o |, 129,993 | ..o 129,993 | ... 135,335 | .oovvrnne 134,350 | coovvrcrvenn 0 | coeeern(8,356) | o0 [ (4,356) | o0 | i 129,993 | .vvvverrerne (U I (| I (| - 2,499 | 01/15/2055.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I'vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
o} Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578.....ccccccorrrvvrrrrrsrvrrn . [ 12/01/2020. | Paydown 291,465 291,031 (o E— (8,270)| .... 0 5,573 | 01/01/2045.
31396R  GS 0 |FHLMC REMIC 3149 MT TWO TIERED NT INV FL......... .. | 12/15/2020. | Paydown 447 0 @] ... 05/15/2036.
314020 FW 7 |FNMA PASS THRU POOL 738281.. .| 12/01/2020. | Paydown... 57,082 0| (1,036) | ... 02/01/2034.
31405N  3Z 6 |FNMA PASS THRU POOL 794716.. .| 12/01/2020. | Paydown... 11386 0 (366) 06/01/2031.
31406D 7A 8 |FNMA PASS THRU POOL 807389.. .| 12/01/2020. | Paydown... 5775 0 (112)] .... 08/01/2032.
31410K  CX 0 |FNMA PASS THRU POOL 889386.. .| [ 12/01/2020. | Paydown... 11,002 0 (790) ... 03/01/2038.
31410K L7 7 |FNMA PASS THRU POOL 889650...........cc00cccrervvvrrrns .. | 12/01/2020. | Paydown 15,861 0 (353)] .... 02/01/2038.
31410P V2 6 |FNMA PASS THRU POOL 893533.. .| 12/01/2020. | Paydown... 32,080 0 (655)]| .. 09/01/2036.
31412F H4 8 [FNMA PASS THRU POOL 923751.. .| 12/01/2020. | Paydown... 23484 0 (539) 04/01/2037.
31412M A2 4 |FNMA PASS THRU POOL 928925 .| 12/01/2020. | Paydown... 18,945 0 (662)] .... 12/01/2037.
31418A WV 7 |FNMA PASS THRU POOL MA1527.... .| .. 12101/2020. | Paydown... 92,839 0 (285)] .... R 08/01/2033.
314188 E8 5 |FNMA PASS THRU POOL MA1958...........cooovrvrvririrrrra. [ 12101/2020. | Paydown.....cccccccovvvvvvvsvsscsivi | 99,637 | 199,637 | ........ 105,428 | oo 105,217 | covveveeeeee [ (5,580) | covvvvrresesnn0 | oo TE1: 1) ) | IO I 07/01/2044.
31418C EH 3 |FNMA PASS THRU POOL MA2835........cccoccoomrmivrrrrrnes .. | 12/01/2020. | Paydown 364,907 0 (17,578)| .... ..(17,578) 12/01/2046.
64971M 4N 9 |NEW YORK CITY NY TRANSTL TAXABLE FIN AUTH..... | .. | 10/01/2020. | Redemption  100.0000.. 2,750,000 | ... 2,750,000 ....... 3,160,080 | ..........2,798,902 ) 08/01/2030.
662903 MT 7 [N TEXAS ST MUNIWTR DIST REF & IMPT REV............ .| 09/01/2020. | Maturity. 5,800,000 | ... 5,800,000 | ...... 7,391,696 | oo 5,043,008 008) | .. 09/01/2020.
975700 KU 8 |WINSTON SALEM NC WTR SWR SYS TAXABLE BAB... | .. | 06/01/2020. |Redemption ~ 100.0000....ccoo| | 3,000,000 | ...... 3,000,000 | ...... 3,339,360 | .o 3,031,287 287)] ... 3,000,000 06/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 33,889,680 | .....32,072,367 | ....35,966,548 | ........ 33,064,591 443)| ... 2,682,150 |...oovocionn0 | 1,207,530 | ... 1,207,530 | ..1,045,251 XXX
Bonds - Industrial and Miscellaneous
110122 CD 8 [BRISTOL MYERS SQUIBB CO 144A..........covserrrrrrrrecen [ - [071712020. [ Tax Free EXChange.................. ] o 1,095,172 | ... 1,000,000 | ....... 1,096,940 1,095,172 0 0 30,813 | 10/26/2049.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.............ccuevvuurimriviiinisiiisiniiiiinns sy | 1,095172 | ....... 1,000,000 | ....... 1,096,940 1,095,172 |0 | (L] 0. 30,813 XXX
8399997. Total - BONAS = PAIt 4...........cooomiiiiiiii s b | 41,290,942 | ..... 37,569,707 | ..... 42,138,075 8,780,911 .2,510,031 |..... 2,510,031 | ..1,181,358 XXX
8399999. TOAl = BONGS......cooonevivmsiriiss i b bbb s | 41,290,942 | ..... 37,569,707 | ..... 42,138,075 8,780,911 .2,510,031 ... 2,510,031 | ..1,181,358 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
031162 10 0 [AMGENINC | 06/23/2020. | Strategas Research Partners.......| | 6,000.000 | ....... 1,424,541 XXX | 992,880 | ..o 1,446,420 | .....(453,540) | ...ovcoroon U [— 0 | (453,540) | .o (U I 992,880 |..ocvrevn 0]...431,661 | ...... 431,661 | ....... 19200 | XXX
17243V 10 2 | CINEMARK HOLDINGS INC....oovvvvreviniininnnncssssinnes | 02104/2020. | MKM Partners LLC.... B 63,500.000 | ....... 1,972,342 XXX | 1,475,904 | ...oooo... 2,149,475 | ... (673,571) | wevvvevveecirec0 | 0 [ (CLEXI4) ] E— R — 1,475,904 | .o 01...496,438 | ...... 496,438 | ... 0 Xxx
20825C 10 4 |CONOCOPHILLIPS..... | 03/11/2020. | Evercore ISI - 50,300.000 | ....... 1,642,824 XXX | 2,131,365 | oo 3,271,009 | ..(1,139,644) | cooccevcerece0 | o0 | (1,139,644) ..(488,541) | .....(488,541) | .....21,126 | XXX
458140 10 0 |INTEL CORP o | 1113012020, | VaNOUS..ooccovrvvesvcenvnnseens | 47,000.000 | ... 2,530,839 XK | e 969,887 | ....... 2,812,950 | ..(1,843,063) ) 1,560,952 |.....1,560,952 | ....... 42240 | XXX
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD.. - 09/25/2020. | VAIOUS....ovvsvvvrsvsessvsssssssessnn | 85,000.000 | ....... 3,502,869 XXX | 3,516,892 | ......... 3,813,950 | .....(297,088) | voocccrvceien0 | oo | e (297,058) [ oo [ e 3,516,892 | ..ovviinss 0 | o (14,023) | ....... (14,023) | .....19,575 | XXX
464287 46 5 |ISHARES MSCI EAFE IDX FD |- | 12/03/2020. | Various.. e — 49,000.000 | ....... 3,122,324 XXX | 2,867,379 | ... 3,402,560 | .....(535,181) | woovvvrvcererccc0 | orerreecesi0 | eren(535,181) | o0 | o 2,867,379 | o0 | o 254945 | ... 254,945 | ....... 42029 | XXX
464288 18 2 |ISHARES MSCI AC ASIA EX JAPAN IDX FD.....ccc00ooooe - | 12/1412020. | Wells Fargo e — 5,000.000 | ......... 433493 XXX | e 380,116 | ccccoone. 367,500 | ........ 12,616 | oo | 0 [ e 12,616 | o0 | 380,116 [ e | o 53,377 | oo 53,377 | oo 4737 | XXX
67077M 10 8 |NUTRIEN LTD.... .. | 06/29/2020. | Cowen & Company LLC | 48,000.000 | ...... 1,573,212 XXX | 1,629,120 | ..000r.2,299,680 | ......254,821 | ccoooovvrerer0 [ 10.925,381 | ..essrs(670,560) | coooovrvvrrrO | 1,629,120 | o0 | o (55,908) | ....... (55,908) | ....... 64,800 XXX
74144T 10 8 |PRICE TROWE GROUP INC........cccoovrrvvmmmmrrirrnnrriirrann: .. [ 1211612020, | VaFOUS.......cvvoovvrrvernneriissnnnins | 5,500.000 | .......... 715,309 XXX | e, 362,375 | ..ooe00.....670,120 | ... (307,745) coeernnn(307,745) | o0 | 362,375 | 0 | 352,934 | ... 352,934 | ....... 13,050 XXX
747525 10 3 |QUALCOMMINC | 1211412020, | VNOUS...occovsvvsvsvsvscsvsscse | 28,000,000 | oo 3,892,540 XXX e 1,451,520 | oo 2,470,440 | .(1,018,920) | cooccvvcec0 | o0 [ (1 018,920) 2,441,020 |....2,441,020 | ...... 66,760 | XXX
913017 10 9 |RAYTHEON TECHNOLOGIES CORP COM........c.cooconvvns - | 04/03/2020. [ IS DO 649,280 XXX | e 649,280 | ........... 1,092,664 | .....(443,384) SO | (443,384) . 0 0 0| XXX
913017 10 9 [RAYTHEON TECHNOLOGIES CORP COM... | 04103/2020. | Tax Free Exchange.........oewee | 16,000.000 | ......... 774,560 XXX | e, 774560 | .......... 1,303,496 | .....(528,936) | ..covvvcevecc0 | o 0 [ (528,936) | ccccvvvvcerec0 | o TT4,560 | o0 | o ( E—— 0. 11,760 | XXX
949746 10 1 |WELLS FARGO & CO NEW .. | 05/05/2020. | Strategas Research Partners........ | | 98,500.000 | ...... 2,610,998 XXX | s 3,340,389 | .......... 5,299,300 | ..(1,958,912) | ..oovvvvvvrici0 | o 0. (1,958,912) | ccocevvrvrvvv0 [ oo 3,340,389 (729,39 | ... (729,391) | ....... 50,235 XXX
055622 10 4 |BPPLC SPSADR.....cccoomiiiiimnmmiiinrrsiisssssssisissensiiiiennes C | 05/20/2020. | Various.. e 100,900.000 | ....... 2,474,321 XXX | 2,970,223 | v 3,807,966 | ..... (650,748) | ...ovvvvvvrrn0 [ 186,995 | ......... (837,743) | coovvvvceeenn0 | e 2,970,223 ....(495,902) | ...... (495,902) | ....... 74,538 XXX
G29183 10 3 |EATON CORP PLC C | 06/115/2020. | VaIOUS..osvssvvsvssvssevsvssvssess | L 20,000.000 | ....... 1,881,252 XXX | e 1,286,836 | oo 1,894,400 | .....(607,564) | .covovcririrss0 | v 0 | JCOZTCY)) F  J — 1,286,836 | ..occevirnen0 | 594,416 | ....... 594,416 | ....... 11,680 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...............cccccccevvcvecvisioiiinennecscsnssiiinnenvcecensenn | 29,200,704 XX | 24,798,725 | ........ 36,101,930 | (10,190,829) .0 |..1,112,376 |....(11,303,205) 0| 24,798,725 |.............0 | 4,401,979 |...4,401,979 | ...441,730 | XXX
9799997. Total - ComMON SOCKS = PAM 4.......ovvvveerirreririei i v | 29,200,704 XXX | ... 24798725 | ........ 36,101,930 | (10,190,829) | .....coeovvvrevee. 0 ..1,112,376 |...(11,303,205) | ..ccoovrrvvreee. 0| v 24,798,725 | ...cccovvvvrnens 0 |.4,401,979 |....4,401979 | ... 441,730 XXX
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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 8 9 10 Change in Book/Adjusted Carrying Value 20 21
13 14 15

F Current Bond

0 Year's Interest /

r Other-Than- Total Foreign Stock Stated

ei Prior Year Temporary | Total Change | Exchange Dividends | Contractual

g| Disposal Number of Book/Adjusted Impairment | inB./A.C.V. | Changein Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock Par Value Actual Cost Carrying Value Recognized | (11+12-13) B./A.C.V. During Year Date
9799998 Total - Common Stocks - Summary Item from Part 5..............coocvviiiiciiiiciiies i XXX | 4,108,772 [ | N | B D Ol o 0 01504429 | ...594.429 | ... 36,211 XXX
9799999, TOtAl - COMMON SHOCKS...v1vrsvvrestnresssssessses s s s s s s s XXX | 28,907,497 | ....... 36,101,930 1,112,376 | ...(11,303,205) .0 | .4,996,408 |....4,996,408 | ..... 477941 | XXX
9899999. Total - Preferred and Common Stocks XXX | e 28,907,497 | o 36,101,930 1,112,376 | ....(11,303,205) 0 | 4,996,408 |.....4,996,408 | ..... 477,941 | XXX
9999999. Total - Bonds, Preferred and Common Stocks.... XXX | 71,045,572 5,286,446 1,112,376 | ....(11,706,814) .0 1,659,209 | XXX




Gi3
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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
Ci Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
09247X 10 1 |BLACKROCK INC COM......ccccoormmrrirnnen. .. | 05/12/2020 [ Wells Fargo...........couvveemrreerreeenereenniens 06/16/2020 | EVErcore ISl..........coocvemmrvemervimnrrineniinnns | v 1,000.000 | ............ 470,212 | oo 541,393 | .....oeec 470,212 | oo (I IO (VI (O 0 0 0 0 ... 71181 | ... 71181 | ... 3,630 | oo 0
14448C 10 4 |CARRIER GLOBAL CORP COM.............. .. | 04/03/2020 | Spin Off. 04/07/2020 | William Blair & CO.........c.oouvveremreverrienns | o 16,000.000 270,720 242,070 270,720 0 (V0 (O 0 0 0 0. (28,650) | ..... (28,650) | ...oovvvennnd 0 [ oo 0
594918 10 4 |MICROSOFT CORP 03/18/2020 | Cowen & Company LLC..........ccccovvuunnce. 06/15/2020 | EVErcore ISl.........ccccvevenvenneirseriververernens | eeneena7,000.000 | covevnccs 990,325 | ......... 1,305,269 990,325 0 0 0 ... 314,944 |..... 314,944 | ...
68902V 10 7 |OTIS WORLDWIDE CORP COM 04/03/2020 | Spin Off. 04/07/2020 | William Blair & CO...........covvvvvarriirriis 378,560 353,820 378,560 0 0 0 .. (24,740)| ..... (24,740) | ..
713448 10 8 |PEPSICOINC 05/22/2020 | MKM Partners LLC 12/16/2020 | Wells Fargo...........c.ccourvemervenerrermmerirnnneins | 200000r.8,000.000 | oo 1,040,378 | ......... 1,159,890 | ......... 1,040,378 0 0 0 ... 119,512 |..... 119,512
742718 10 9 [PROCTER & GAMBLE CO.. ... |.. | 03/18/2020 | Cowen & Company LLC, 09/25/2020 | MKM Partners LLC...........ccccoccvscvciinnicians | +.......8,000.000 | ..o 958,577 | ... 1,100,759 958,577 0 0 0 ... 142,182 | ..... 142,182
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY Traded..........ovvoieiieiiieci ettt ettt ettt ettt stent s snssnsansessnsensenssssnes | senseseas 4,108,772 | ......... 4,703,201 | ......... 4,108,772 0 0 0]... 594,429 |..... 594,429
9799998. TORAl = COMMION SHOCKS.... ...ttt et | coceas 4,108,772 | ......... 4,703,201 | ........ 4,108,772 0 0 0. 594,429 |.... 594,429
9899999. Total - Preferred and COMMON SEOCKS.........uu. i iiiieieiiiis ottt eiees e eees e eees et et E LRkt | coniees 4,108,772 | ......... 4,703,201 | ........ 4,108,772 . .. 0 0 0 ... 594,429 |.... 594,429
9999999. Total - Bonds, Preferred and COMMON SHOCKS..............iiiiiiiiiis it | s 4,108,772 | ......... 4,703,201 | ........ 4,108,772 | oo [ I () 0 0 0 0. 594,429 |.... 594,429
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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
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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
REGIONS BIRMINGHAM, AL.......vvveureiiimrreeenneiiissnsssisssssssssssssessssessssssessessonsenss | oeenee | vneend 0.00 0 0 10,125 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 10,125 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 10,125 | XXX
0599999. Total Cash XXX XXX 0 0 10,125 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 3,125 | 4. April 6,250 | 7. July. 6,250 | 10. October. 9,375
2. February. 6,250 |5. May. 6,250 | 8. August. 9,375 | 11. November. 9,375
3. March 6,250 | 6. June. 6,250 | 9. September. 9,375 | 12. December 10,125

E27
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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
U.S. Government Bonds - Issuer Obligations
LS T TE e ——— 12130/2020................ 0.07 | 0211172021 | 2,499,796 | coovvoeeeeeeeeeee e 5 0
0199999, U.S. GOVEINMENE BONAS = ISSUET ODNIGAIONS.......cvvvvvsssireiissssieissse st 810005 1180844181841 1 8000 14808818181 | 2,499,796 0
0599999, TOtal - U.S. GOVEIMMENT BONMS..........oooirivesieeiiissscriiss st 180008104000 4L | 2,499,796 0
Total Bonds
7699999 SUDLOLAIS - ISSUET ODIGALIONS............cvvvviiiiiisssiissi L1088 8 010000 4408111118111 20000 LELLLE L | 2499796 | ..ooovreeeeeeeern 5 0
8309999, SUDHOAIS = BONMS.........oorvvvessreiisssiss s8££ 81000005 HHEL 8118821818181 0E R8s | 2,499,796 | ..o 5 0
Exempt Money Market Mutual Funds as Identified by the SVO
61747C 58 2 [MORGAN STANLEY INSTL LIQUIDITY TREAS.......... 12/31/2020................ 0.010 | oo | 2,851,549 | covovoooeeveeeeeeeeeeeeeeeee 0 21,893
8599999. Total - Exempt Money Market Mutual Funds @s 1dentified DY the SVO..............uiiiii s 418188 L4181 | 2,851,549 21,893
8899990. Total- Cash Equivalents LR | 5,351,345 21,893
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA e 2,499,796 1= 0 1C e 1D s 0
1E 0
2A 0
3A 0
4A 0
5A 0
6 0




Annual Statement for the year 2020 ofthe VW@ stfield National Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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
1. Alabama.......cocovevvierenierneina AL | o [ et 0 0 0 0
2. Alaska AK ]| .. 0 0 0 0
3. ANZONA...... AZ|. . 0 0 0 0
4. ArKaNSas.........ocouvreveinieneiiiieienan AR |..... B.... [ MUItIPIE PUMPOSES. .....ccvverieiaeiieiiiieissieisis st 0 0 107,343 | oo 115,992
5. California... 0 0 0 0
6.  Colorado.... 0 0 0 0
7. ConNECHCUL........cveveciererircrinns CT [ crierrrine | e 0 0 0 0
8. Delaware.........ccccooouveverivnen . DE | il B.... [ MUItIPIE PUIMPOSES. ......cvverieieeiieiieiieci st 0 0 112,018 | oo 137,348
9. District of Columbia .DC ... B.... | Workers Comp..... 0 0 644,055 ....695,952
10, FlONda. ..o FL |ttt [ oottt 0 0 0 0
11.  Georgia . | Workers Comp..... 0 0 112,018 | oo 137,348
12.  Hawaii o bbb nes 0 0 0 0
13, 1daho....ececcecceecee Df..... B.... | Workers Comp..... 0 0 268,356 ....289,980
14. |llinois. L 0 0 0 0
15.  Indiana IN|.. 0 0 0 0
16. lowa A 0 0 0 0
17.  Kansas KS|.. 0 0 0 0
18, Kentucky.......ccoevveeveereerereieieens KY].. 0 0 0 0
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et 0 0 0 0
20. Maine... ME | .. 0 0 0 0
21. Maryland MD|.. 0 0 0 0
22.  Massachusetts............cocovrvrnnee MA [ i [ e 0 0 0 0
23.  Michigan.... 0 0 0 0
24, Minnesota.. 0 0 0 0
25, MISSISSIPPI...vvervrerrerererereriernsee IS [ it [ 0 0 0 0
26, MiISSOUI. ..o MO | it | s 0 0 0 0
27.  Montana.... . | Workers Comp..... 0 0 27,082 | oo 32,159
28, NEDIraska.........ooeeevevverrverrencndNE [ i e 0 0 0 0
29. o | MUIIPIE PUTPOSES. ..ottt 0 0 324,987 ....385,911
30, NeW Hampshire........coceeeeeneedNH [ oo | et 0 0 0 0
31 NBW UETSEY .t NU | s | s 0 0 0 0
32.  New Mexico... . | MUIIDIE PUIPOSES........oeociieircicieeieis ettt esanneene 0 0 758,302 | ..oooveeieieinne 900,459
330 NEW YOTK..o oo NY | s | e 0 0 0 0
34.  North Carolina... . | MUIIDIE PUIPOSES........oueoeeieirciceeeieis ittt essnneens 0 0 336,053 ...412,044
35.  North Dakota. 0 0 0 0
36. o | MUIIDIE PUIPOSES. .....vveieaverieiieeieiseseeiess st ssnnens 2,240,353 2,746,960 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon... 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island 0 0 0 0
41.  South Carolina... 0 0 0 0
42. South Dakota 0 0 0 0
43, Tennessee.......cocovmreirerninnne TN|.. 0 0 0 0
44,  Texas TX|.. 0 0 0 0
45, 0 0 0 0
46. e ] ettt ettt et eaenean 0 0 0 0
47.  Virginia... . | Workers Comp..... 0 0 268,356 ....289,980
48, WaShinGtoN. ..ot WA | s | ottt 0 0 0 0
49.  West Virginia.. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming.... 0 0 0 0
52.  American Samoa 0 0 0 0
53.  Guam. 0 0 0 0
54.  Puerto Rico 0 0 0 0
55.  US Virgin Islands. 0 0 0 0
56.  Northern Mariana Islands.. 0 0 0 0
57, €anada......cccoovervenineene d CAN | s | s 0 0 0 0
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 2,240,353 2,746,960 2,958,570 3,397,173
DETAILS OF WRITE-INS

BBOT. oot | frereineis | eeee e 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0

E29
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