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SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount

5

Total
(Col.3+4)
Amount

Perce

ntage

of Column 5
Line 13

10.
1.
12.
13.

Long-Term Bonds (Schedule D Part 1):

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

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

Gross
Investment Holdings
1 2
Percentage
of Column 1
Amount Line 13
..... 26,603,279 .......... 50.542
AAAAA 26,603,279 .......... 50.542
AAAAA 25,930,516 .......... 49.264
......... 102,020 ............0.194
AAAAA 26,032,536 | .......... 49.458
..... 52,635,815|......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2021 oF THE Summa Insurance Company, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

7.1 TOTALS, Part 1, Column 12 ...

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

8.1  TOTALS, Part 1, Column 11 ...

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

5.1 TOTALS,Part1,Column9 ...

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

interest

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

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

10.1 TOTALS, Part 1, Column 11 ...

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

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

Other Long-Term Invested Assets

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

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

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

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

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

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

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

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

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

10.1 TOTALS, Part 1, Column 15 ...

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 26,207,205
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... 3,963,084
3. Accrual of Discount ... 11,091
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

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

4.3  Part2, Section 2, Column 13 ...

4.4 Partd, Column 11 o
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................. 227
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 3,550,227
7. Deduct amortization of premium ... 28,101
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

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

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

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

10 26,603,279
12. Deduct total nonadmitted amounts ... |
13.  Statement value at end of current period (Line 11 minusLine12) ... | L 26,603,279

S103
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SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 26,603,279 |......... 26,796,930 ......... 26,634,408 |......... 26,550,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4, TOTALS ... | 26,603,279 |......... 26,796,930 |......... 26,634,408 |......... 26,550,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ..o e e e
Industrial and Miscellaneous, 8. United States ............... |
SVO Identified Funds, Unaffiliated Bank Loans and 9. Canada ... e e
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. TOTALS ... i [ L L
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 26,603,279 |......... 26,796,930 ......... 26,634,408 |......... 26,550,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..o i L
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......coooveviiioiins | [
26.  TOTALStocks ...............o. oo [ [
27.  TOTAL Bonds and Stocks ... |......... 26,603,279]......... 26,796,930 ......... 26,634,408
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GoIs

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 3,051,872 (........ 19,485,480 (.......... 4167947 | ... XXX oo 26,705299|............. 100.00(........ 26,292,914 | ............. 100.00(........ 26,705299|.....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 3,051,872 |........ 19,485,480 (.......... 4167947 | ... XXX oo 26,705299|............. 100.00(........ 26,292,914 |............. 100.00(........ 26,705299|.....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT o e e XXX oo e e
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... XXX oo
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. e e e XXX oo | [ e e
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... XXX oo
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... e e e XXX oo | [ e e
52 NAIC2 ... e e XXX oo e e
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... XXX ...
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90IS

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... e e e e XXX oo [ e e e
62 NAIC2 ... e e e [ XXX o [ e e e e
8.3 NAIC3 ... L e e [ XXX o [ e e e e
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ............ocoooooviiiiiiiiiini v oo Lo L [ XXX oo [ i e L e L
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX oo [ e e
82 NAIC2 ... e e e X o e e e
83 NAIC3 ... L e e X o e e e
84 NAICA ... e e X [ e e e e
85 NAICS ... e e X [ e e e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10.  Unaffiliated Bank Loans
101 NAICT o [ e e e XXX oo [ e e e
102 NAIC2 .o e L e e XXX oo [ e e L e
103 NAIC3 .o [ e e e XXX oo [ e e e
104 NAICA ... e e e e XXX oo [ e e e
105 NAICS .o e L e e XXX oo [ e e L e
106 NAICG ... L L e e XXX oo [ i e L e L
10.7 TOTALS ... XXX ...
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L0IS

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
T NAICT (d)...... 3,051,872|........ 19,485,480 |.......... 4167947 | e e 26,705,299 |............. 100.00]...... XXX XXX oo 26,705,299 (.........cooii
M2 NAIC2 ..o (d)ee [ e L e e L e XXX o] XXX o o [
M3 NAICS (d)ee [ e L e e L e XXX o] XXX o o [
14 NAICA ... (d)ee [ e e e e L XXX XXX o
115 NAICS oo () [ e L e (©) e L XXX XXX o
16 NAICG ..o (d)ei L L L L [ (€ L XXX [ XXX o [ [
M7 TOTALS oo 3,051,872|........ 19,485,480 .......... 467,947 | e [ (b)..... 26,705,299 |............. 100.00]...... XXX o] XXX 26,705,299 (............o
11.8 Line11.7asa%of Column7 ..................ooooo oo, 1143 72.96|.............. 1561 . L L 100.00...... XXX o] XXX o] XXX o[ 100.00] ...
12.  Total Bonds Prior Year
120 NAICT . [ 3,587,850 |........ 192777114 |.......... 3,427,350 | ..o [ [ XXX XXX 26,292,914 (............. 100.00]........ 26,292,914 (...
122 NAIC2 ..o L L e e e e XXX XXX o [ [ e [
123 NAICS .. L e e e e e XXX | XXX o e e e
124 NAIC4 ... L e e e e XXX | XXX o e e e
125 NAICS ..o L L e e e e XXX XXX...... (C) e [ e
126 NAICG ... i L L e L e | XXX | XXX...... (€ L e [
127 TOTALS .o 3,587,850 |........ 19277714 .......... 3,427,350 | ..o e [ XXX | XXX ... (b)..... 26,292,914 | ............. 100.00]........ 26,292,914 (...
12.8 Line12.7asa%of Col.9 ................oooooi |, 1365].............. 7332 1304 e XXX oo XXX o[ 100.00]...... XXX o[ 100.00] ...
13.  Total Publicly Traded Bonds
1310 NAICT . [ 3,051,872|........ 19,485,480 .......... 467,947 | e e 26,705,299 |............. 100.00]........ 26,292,914 (............. 100.00]........ 26,705,299 ...... XXX......
132 NAIC2 ..o L e L e e e e e e e e XXX ...
133 NAICS .. L e L e e e e e e e e XXX ...
134 NAICA ... L e L e e L e e e e e XXX......
135 NAICS ..o L e L L e L e e e e e XXX......
136 NAICG ..o e L e e e e e e e e e XXX ...
13.7 TOTALS ... 3,051,872|........ 19,485,480 |.......... 4167947 | e e 26,705,299 |............. 100.00]........ 26,292,914 (............. 100.00]........ 26,705,299 ...... XXX ...
13.8 Line13.7asa%of Col. 7 .........ooooviii o, 1143 7296, 1561 [ [ 100.00...... XXX o] XXX o] XXX o[ 100.00]...... XXX......
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... |.............. 1143 7296 ... 1561 e L [ 100.00]...... XXX [ XXX o[ XXX o [ 100.00]...... XXX......
14.  Total Privately Placed Bonds
1410 NAICT .. L L e e e e e e e e XXX
142 NAIC2 ... L [ e L e e e e e e XXX [
143 NAIC3 ... L L e L e e L e e e XXX [
144 NAICA ... L L e L e e e e e e XXX [
145 NAICS ... L L e e e e e e e e XXX [
146 NAICG ... i L L i L e L L L L XXX o [
147 TOTALS ..o L e L e e e e e e XXX [
14.8 Line14.7asa%of Col. 7 ........oooviviin o [ e L e e XXX XXX XXX XXX [
14.9 Line 14.7 asa % of Line 11.7,Col. 7, Section 11 ... | ... v Lo Lo Lo e L | XXX [ XXX [ XXX [ XXX o [
0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year of bonds with Z designations, §............... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because
valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, §............... 0 prior year of bonds with 5GI designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and
interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 102,020; NAIC 2 §.............. 0;NAIC 3 §............ 0;NAIC4§.......... 0;NAIC5S............. 0;NAIC6§......... 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No

Maturity

Date

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 11.08

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.01
1.02
1.03
1.04
1.05

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

Other Loan-Backed and Structured Securities

All Other Governments

2.01
2.02
2.03
2.04
2.05

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

Other Loan-Backed and Structured Securities

TOTALS ...

U.S. States, Territories and Possessions, Guaranteed

3.01
3.02
3.03

3.04 Other Loan-Backed and Structured Securities

3.05

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

TOTALS ...,

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

4.01
4.02
4.03

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

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

4.05

TOTALS ...

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

5.01
5.02
5.03
5.04
5.05

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

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

TOTALS ...

Industrial and Miscellaneous

6.01
6.02
6.03
6.04
6.05

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

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

TOTALS ...

Hybrid Securities

7.01
7.02
7.03
7.04
7.05

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

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

TOTALS ...

Parent, Subsidiaries and Affiliates

8.01
8.02
8.03
8.04
8.05
8.06
8.07

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

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

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

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

Distribution by Type

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No
Maturity
Date

7

Total
Current Year

ype and Subtype of Issues
8

Column 7
asa % of
Line 11.08

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

SVO Identified Funds
9.01

Exchange Traded Funds - as Identified by the SVO

Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ..

10.02 Unaffiliated Bank Loans - Acquired
10.03 TOTALS

Total Bonds Current Year
11.01 Issuer Obligations
11.02
11.03
11.04
11.05
11.06
11.07

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans ...
11.08 TOTALS
11.09 Line 11.08 as a % of Col. 7

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

11.43

3,051,872 ...

72.96

... 19485480 | .. ..

15.61

100.00

. 26,705,299 | ...

100.00

.. 26,705,299 | ..

Total Bonds Prior Year

12.01 Issuer Obligations
12.02
12.03
12.04
12.05
12.06
12.07

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
12.08 TOTALS
12.09 Line 12.08 as a % of Col. 9

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

13.65

73.32

13.04

100.00

100.00

Total Publicly Traded Bonds
13.01 Issuer Obligations
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
TOTALS
Line 13.08 as a % of Col. 7

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

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

. 26,705299 | ...

.. 26,705,299 | ..

Total Privately Placed Bonds
14.01 Issuer Obligations
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

SVO Identified Funds ...
Affiliated Bank Loans
Unaffiliated Bank Loans
TOTALS
Line 14.08 as a % of Col. 7

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

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

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prioryear ... 85,709 |............... 85,700 | ... [
2. Cost of short-term investments acquired ... 16,311 ............... 16,311 e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ..................cococii e L e e
7. Deduct amortization of premium ... e L
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[.............. 102,020 .............. 102,020 [ ..o L
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ... | 102,020 (.............. 102,020 (..o

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .................ccoiiiiiiiiiiiinn., NONE
SI11 Schedule DB Part B Verification ..................ccoeviiiiiiinns, NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE
SI15 Schedule E - Part 2 - Verification ..........................ccoooot NONE

SI11 - SI15
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EO01 Schedule A-Part1Real EstateOwned ............ccoiiiiiiiinrnenenns

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

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

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

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

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

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

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

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

EO01-E09
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 NAIC 8 9 12 13 14 15 16 17 18 19 20 21 22

F Designation, Current

0 NAIC Year's

R Designation Rate Other- Total

E Modifier Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| and SVO Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G Bond  |Administrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Due and During Maturity

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired |  Date
U.s. Governments Issuer Obligations
9128282N9 ... [ UNITED STATES TREASURY 1A | 1,500,938 | ..... 1031700 | ....... 1547578 | ....... 1,500,000 05/23/2019| 07/31/2024
9128283J7 ... | UNITED STATES TREASURY 1A ....... 1,023,086 .......1,033125] .. 1,000,000 11/25/2019| 11/30/2024
9128286L9 ... [ UNITED STATES TREASURY 1A .. 1,003,672 .. 1,042813 | .. 1,000,000 05/23/2019| 03/31/2026
9128286R6 ... | UNITED STATES TREASURY 1.A .. 1,038,086 .. 1,032,656 | .. 1,000,000 11/18/2021| 04/30/2024
9128286U9 ... | UNITED STATES TREASURY 1.A .. 1,502,051 .. 1,510,781 .. 1,500,000 05/23/2019 05/15/2022
912828628 ... | UNITED STATES TREASURY 1.A .. 2,001,172 .. 2,043438 ] .. 2,000,000 07/03/2019 06/30/2024
912828J27 ... | UNITED STATES TREASURY 1.A ..1,017,148 ..1,029,844 | .. 1,000,000 11/25/2019| 02/15/2025
912828K74 ... | UNITED STATES TREASURY 1.A .. 1,220,750 .. 1,237,313 .. 1,200,000 01/17/2020| 08/15/2025
912828M56 ... | UNITED STATES TREASURY 1.A .. 1,031,719 .. 1,041,563 | .. 1,000,000 11/25/2019| 11/15/2025
912828P79 ... [ UNITED STATES TREASURY 1A ... 996,328 1011719 L 1,000,000 11/25/2019| 02/28/2023
912828R69 ... [ UNITED STATES TREASURY 1A 1,000,391 .. 1014844 | .. 1,000,000 11/25/2019| 05/31/2023
912828SF8 ... [ UNITED STATES TREASURY 1A .. 450,000 ....450,984 | .. 450,000 02/21/2012| 02/15/2022
912828726 ... [ UNITED STATES TREASURY 1A ..991,172 .. 1,012,031 .. 1,000,000 11/25/2019| 09/30/2023
912828TJ9 ... [ UNITED STATES TREASURY 1A .. 993,906 .. 1,008,438 | .. 1,000,000 08/15/2012| 08/15/2022
912828U57 ... [ UNITED STATES TREASURY 1A .. 998,672 .. 1,026,719 .. 1,000,000 11/27/2017 | 11/30/2023
912828W48 .. | UNITED STATES TREASURY 1A . 1,020,156 .. 1,028,750 | .. 1,000,000 11/25/2019| 02/29/2024
912828Y87 ... | UNITED STATES TREASURY 1.A 1,005,117 ..1,022,344 | .. 1,000,000 11/25/2019| 07/31/2024
912828YX2 ... | UNITED STATES TREASURY 1.A 200,086 .... 204,656 | .. 200,000 01/17/2020| 12/31/2026
912828794 ... | UNITED STATES TREASURY 1.A 1,492,148 .. 1,507,266 | .. 1,500,000 03/17/2021 02/15/2030
91282CAL5 ... | UNITED STATES TREASURY 1.A 1,975,938 .. 1,893,125 .. 2,000,000 10/28/2020| 09/30/2027
91282CAM3 .. | UNITED STATES TREASURY 1.A 1,991,953 ..1,936,250 | .. 2,000,000 10/28/2020| 09/30/2025
91282CAU5 .. | UNITED STATES TREASURY 1.A 247,832 ..237,969 | .. 250,000 11/19/2020| 10/31/2027
91282CBA8 ... UNITED STATES TREASURY 1A 499,238 ..494219 | .. 500,000 12/15/2020| 12/15/2023
91282CBS9 ... UNITED STATES TREASURY 1A 198,453 ..198,250 | .. 200,000 04/01/2021| 03/31/2028
91282CCH2 .. | UNITED STATES TREASURY 1A 151,318 .. 148477 .. 150,000 08/26/2021| 06/30/2028
91282CCJ8 ... | UNITED STATES TREASURY 1A 985,977 ..984,063 | .. 1,000,000 11/18/2021| 06/30/2026
91282CCS8 .. | UNITED STATES TREASURY 1A [ 97,102 |......97.7200 |.......... 97,719 | ......... 100,000 11/18/2021| 08/15/2031
0199999 Subtotal - U.S. Governments - Issuer Obligatons | 26,634,408 ... XXX ... [...... 26,796,930 | ...... 26,550,000 (14,869) CXXX[LXXX.
0599999 Subtotal - U.S. Governments . 26,634,408 ... XXX ... . 26,796,930 | ... ... 26,550,000 .. (14,869) | ... . 97,657 |....... 374938 |. XXX . XXX .
7699999 Subtotals - Issuer Obligations ......26634408 ... XXX ... [......26796,930]...... 26,550,000 . (14,869) | ... 97,657 [....... 374938 |. XXX |.. XXX.
8399999 Grand Total-Bonds 26,634,408 ... XXX ... [...... 26,796,930 26,550,000 (14,869) 97,657 374,938 | . XXX . XXX .

1.

Line
Number
1A
1B
1C
1D
1E
1F

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A
2A
3A
4A
5A

26,603,279

1B
2B
3B
4B
5B
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E11 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E12 Schedule D - Part 2 Sn 2 Common Stocks Owned

E11-E12
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SCHEDULE D - PART 3
Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for

CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
9128286R6 ....| UNITED STATES TREASURY ... [ . 11/18/2021 . | CITIGROUP GLOBAL MARKETS, INC .............ocooooiii | XXX o 1,038,086 |........... 1,000,000 ................ 1,181
912828294 ... | UNITED STATES TREASURY ..o . 03/17/2021 . | MORGAN STANLEY & CO,,INC. ...........ocoovii [ XXX o 1,492,148 (........... 1,500,000 |................ 1,927
91282CBS9 ... | UNITED STATES TREASURY ... [ . 04/01/2021 . | BARCLAYS CAPITALINCFIXEDINC ............ooooiiiii] XXX [ 198,453 (............. 200,000 ....cccivi 34
91282CCH2 ...| UNITED STATES TREASURY ......ooiii i . 08/26/2021 . | WELLS FARGO SECURITIES, LLC ..........ccoviiii [ XXX |, 151,318 ............. 150,000 | .........ooeennn 297
91282CCJ8 ... |UNITED STATES TREASURY ... [ . 11/18/2021 . | CITIGROUP GLOBAL MARKETS, INC .............ocooooii | XXX [ 985977 |........... 1,000,000 ................ 3,376
91282CCS8 ... | UNITED STATES TREASURY ... . 11/18/2021 . |RBC CAPITALMARKETS ................oooo | XXX 97,102 ............. 100,000 (.................. 326
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ......... ..o 3,963,084 |........... 3,950,000 ................ 7,142
Fo R TS STV o (o e = o T o S o 1 G ITTTvvv 3,963,084|........... 3,950,000]................ 7,142
8399998 Summary item from Part 5 fOr BONAS . ... ... ..o L L [
8399999 SUDLOtAl - BONAS .. ... o 3,963,084 |........... 3,950,000 ................ 7,142
9999999 TOMAIS . ... 3,963,084 |....... XXX 7,142

€3
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion) | Recognized |(Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
9128286D7 | UNITED STATES TREASURY ... |03/01/2021| Matured Lo XXX ]...1500000]..... 1,500,000 |..... 1,508,438 | ..... 1,500,777 [ .o | (T e e (T 1,500,000 [ ... | [ 18,750 | 02/28/2021
912828F21 | UNITED STATES TREASURY .. . 109/30/2021| Matured .. o XXX...]...1,000000]..... 1,000,000 |..... 1,005,742 ..... 1,001,149 ..o (LA [ (A9 1,000,000 ... | [ 21,250 | 09/30/2021
912828RR3 | UNITED STATES TREASURY .. 11/15/2021| Matured .. XXX...[...1,000000]..... 1,000,000 |..... 1,002,188 | ..... 1,000,215 | ..o e 1) [ e 1B 1,000,000 [ ... | [ 20,000 | 11/15/2021
912828SF8 | UNITED STATES TREASURY .... ...|... [11/23/2021] CHASE SECURITIESINC |... XXX ... |...... 50,227 | ....... 50,000....... 50,000 ....... 50,000 (..........c.. | oo [ 50,000 (............. | 22T L 22T 1,272 | 02/15/2022
0599999 Subtotal - Bonds - U.S. Governments ............................................................................ ... 3550227 ..... 3,550,000 |..... 3,566,368 | ..... 3552141 | A R 3,550,000 ... | 227 22T 61272|. XXX.
8399997 Subtotal - BONAS - Part 4 .. .. ... ... 3550227 ..... 3,550,000 |..... 3,566,368 | ..... 3552141 | A R 3,550,000 ... | 227 22T 61272|. XXX.
8399998 Summary Item from Part 5for Bonds ................ooiiiiiii e L e e e e e e e e e e . XXX
8399999 SUbOtAl - BOMAS . .. ...\ ... 3550227 ..... 3,550,000 |..... 3,566,368 | ..... 3552141 ... 14N 140 ... | 3,550,000 | ... [ 27| ... 227|...... 61272|. XXX.
9999999 TOAIS .. ...\ ... 3550227 (... XXX ... |..... 3,566,368 | ..... 3552141 ... | 140 140 ... | 3,550,000 | ............. .o 27|.......... 227|...... 61,272|. XXX.

vi3
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E15 Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp .....................

E16 Schedule D-Part 6 SN ......cciv ittt it ittt i et nenes

E16 Schedule D-Part 6 SN 2 .......ccviiiiiii ittt ittt n e it enas

E15-E16
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L3

SCHEDULE DA - PART 1

MENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVEST
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Governments - Issuer Obligations
Federated Government Obligations ........................[...... 12/31/2021 | Huntington Bank ....................... 01/01/2022| ...... 102,020 oo e | 102,020 ...... 102,020 .o ... 0030]...... 0.030|.. MON . |............ 81| .o
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations ........... .. ..o 102,020 ... 102,020 ...... 102,020 | ... XXX XXX XXX 81|
0599999 Subtotal - Bonds - U.S. GOVEMMENLS .. ... . .ut et [ 102,020 .o [ e [ 102,020 ...... 102,020 | ... [ XXX XXX XXX 81| ..
6599999 Subtotal - Bonds - Unaffiliated Bank Loans ... e oo e e e XXX XXX XXX
7699999 Subtotal - Bonds - Issuer Obligations .............. ... oo 102,020 ..o e 102,020 ...... 102,020 (... XXX XXX XXX 81|,
8399999 TOtAl BONAS . .. ...\ [ 102,020 .o [ e [ 102,020 ...... 102,020 | ... [ XXX XXX XXX 81| ..
8699999 Total - Parent, Subsidiaries and Affiliates ................. e e e XXX oo XXX XXX XXX
9199999 Total ShOrt-TErM INVESIMENES ... .. ...\ [ 102,020 .o [ e XXX .o 102,020 | ... [ XXX XXX XXX 1 T
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A 102,020 1B D 1E 1F 16
1B 2A 2B
1C 3A 3B
1D 4A 4B
1E BA 5B
1F 6
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

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

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

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

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

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

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

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

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

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

E18 - E26
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank ................................... Akron, Ohio ... .. 25,930,516 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIONIES ......... ... ..o XXX X XX
0199999 Totals - Open DEPOSILONIES ... .. ...t XXX 25,930,516 |X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS .......... ... XXX X XX]
0299999 Totals - Suspended DEPOSItOMES ............ ..ot XXX X X X
0399999 Total Cash ON DEPOSIt ......... ... XXX 25,930,516 |X X X|
0499999 Cash in Company's Office ............ ... XXX XXX. XXX oo X XX]
0599999 Total CaSh ... .. XXX [ .. 25,930,516 X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 14,883,463 [4. April .............. | 18,492,756 7. July ............... | 22,536,097 | 10. October ..........[.......... 24,442,348

2.February ..........|.......... 17,707,557 (5. May ............... .o 19,939,738 8. August ............|[.......... 24,220,046 | 11. November .......|.......... 24,779,647

3.March .............[.......... 19,795,373 (6. June ..............|.......... 20,279,461 9. September ........|.......... 20,609,767 | 12. December .......|.......... 25,930,516

E27
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E28 Schedule E-Part2-CashEquivalents .................cccoviiiinennn.

E29 Schedule E - Part 3 Special Deposits ..............ciiiiiiiiiiinnn.

E28 - E29
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