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Annual Statement for the year 2021 of the EVERG REEN NATIONAL IN DEMN |TY COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2

Percentage
of Column 1

Line

13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6

Percentage
of Column 5

Line

13

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEINMENLS......coiiriieiiiiiririiiieieisiri st
1.02 All Other GOVErNMENTS.........ccuiururiririireieieirseeee s
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.........
1.04 U.S. Political Subdivisions of States, Territories and

Possessions, GUaranteed............ccoreerurrnnircennsneeeesnes
1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., Non-GUaranteed............coevviveeeeeeeee e
1.06 Industrial and MiSCEllaNEOUS............crurureririirririerccieeeeseenes
1.07 Hybrid SECUMHES.......c.vucviieiiecirieiriece e
1.08 Parent, Subsidiaries and Affiliates.............c.ccovveveieiecieeienins
1.09 SVO Identified FUNDS.........couriiiiirierrecceerece e
1.10 Unaffiliated Bank LOANS..........cccorirvireirirnieesr e
1.11 Total Long-Term Bonds..........ccovveiirnnnniieeeseee e

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated).............coruvrivnivnivninnnnns
2.02 Parent, Subsidiaries and Affiliates............ccooevvvveevieirierieeee,
2.03 Total Preferred StOCK..........cocveiririierireireiresesreeeeneneneene

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded................c.....
3.04 Parent, Subsidiaries and Affiliates Other.............cccccovevivininennes
3.05 Mutual FUNGS........ccoooiiviiiiiiiicce s
3.06 Unit Investment Trusts............cccovviviiiiiiiiicccces
3.07 Closed-End FUNdS..........ccocviiniiniiniinicncncscces
3.08 Total CommOn StOCKS.........ccoeuriciriiriiriircrcs e

Mortgage Loans Schedule B):

4.01 Farm MOMGagES. ......cuvvrviiueieieiriritreieisirisieseie s
4.02 Residential MOMGages. .........cuueururiririiieieirinnieeieisseseeee s
4.03 Commercial MOMGages. ........cvvuvereuririniircieieinirineeieieisseseneieieias
4.04 Mezzanine Real Estate Loans..........ccccoveiriennniniccsesccene
4.05 Total Valuation AllOWaNCE. .........couieevrurireniircieinirseeeee e
4.06 Total Mortgage Loans..........cccerriiurieirinincceeeeeeee e
Real Estate (Schedule A):

5.01 Properties Occupied by Company.........ccccvveeeeennerereensinenenns
5.02 Properties Held for Production of Income............c.cooevvninininnene.
5.03 Properties Held for Sale............coceveninicncnenecnee
5.04 Total Real EState.........cccocvurururiririiicierrnecees s
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......ccccoveerrerrieeeesseeeeeseeens
6.02 Cash Equivalents (Schedule E, Part 2).........ccccoovveiicenrinnnn.
6.03 Short-Term Investments (Schedule DA)...........cccccvvcrivniinnnne
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........
CONrACE LOANS. .....vvviicrcie ettt
Derivatives (Schedule DB)...........ccocovriiirensnnissessssses s
Other Invested Assets (Schedule BA)...........ccovvicninnncncens

Receivables for SECUMEIES. ........cvovevevivevereeriiieeece e

. Securities Lending (Schedule DL, Part 1).........cccoveievnieneiennnnen.

Other Invested Assets (Page 2, Line 11)....c.cccvivienieninienicnnnas

Total INVeSted ASSEES.......ccvivieeeeiiiiccsce e

............... 656,965

............ 7,141,394
.......... 11,342,898
............ 3,903,236

.49
...0.0
...0.0

...0.9

............... 656,965

............ 7,141,394
.......... 11,342,898
............ 3,903,236

............... 656,965

............ 7,141,394
.......... 11,342,898
............ 3,903,236

.49
...0.0
...0.0

...0.9

............... 0.0
............... 0.0
............... 0.4
............... 0.0
............... 0.0

............... 0.0
............... 0.0
............... 0.4
............... 0.0
............... 0.0

............... 0.4

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

............... 0.4

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

............ 3,164,209
.......... 13,067,448

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

............ 3,164,209
.......... 13,067,448

............ 3,164,209
.......... 13,067,448

............... 0.0
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Annual Statement for the year 2021 of the EVERGREEN NATIONAL INDEMN'TY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDEr 31 OF PrIOT YEAI...........cu ittt bbb bbb bbbt bbbt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccerriiuiieiiririeeieir s

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ceiniiiiirrrnerre e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13,

3.2 Totals, Part 3, COIUMN 1. bbb 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.iuiuiiiieeieieir ettt bbb s bbbt R bbb s bbbt b b s s
5. Deduct amounts received on disposals, Part 3, Column 15............cccceurene, NNE ....................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 TOtalS, Part 1, COIUMN 15, .. .ottt ettt ettt ettt sttt e ettt s st ese st esesteseseesesaeteseeteesstesssteseetenestens

6.2 Totals, Part 3, COUMN 13.. ...ttt bttt s e s st bbb es s st sebebesin 0
7. Deduct current year's other-than-temporary impairment recognized:

T A Totals, Part 1, COIUMN 12. .. .ottt ettt ettt st st et ettt e st e se st esestesestetesaeteseete st stesesteseetenestens

7.2 Totals, Part 3, COIUMN 10.........cociiviiiieiitieiieectee ettt ettt ettt b s es st bebes e s s s s b berin 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ...ttt ettt et s ettt et s se s et sebeberin

8.2 Totals, Part 3, COIUMN ...ttt ettt sttt ettt bbb s s sttt bbb s e e e naee 0
9. Book/adjusted carrying value at end of current period (LiNeS 1+243+4-5+68-T-8).........ccouriuriiiriiiriiirieis s 0
10.  Deduct total NONAdMItIEd @MOUNS. ..o bbb bbb
11.  Statement value at end of current period (Ling 9 MINUS LINE 10)........ccu ittt 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAI..........coociuiiriiiiiiceiric st 498,522
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cccriiiieininineeee e

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

3.1 Totals, Part 1, COIUMN 12, .. .ottt ettt ettt e et et ee et e et etestesesaesesaeteseete et eteseeteneeteneseens

3.2 Totals, Part 3, COIUMN 11 ..ottt ettt ettt et ettt ettt e et ese st e sestesesaesesteseeeete et etessateneeteneseens 0
4. ACCTUAD OF BISCOUNL......e ettt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......coovirieiiiiececicetctcee sttt bbbttt se e se sttt b s eae e ettt bt r s e e naee

5.2 Totals, Part 3, COIUMN 8.......c.coiuiiiiecicectetctcee ettt ettt ettt bbb s s e sttt bt sene e e naee 0
6. Total gain (10ss) on disposals, Part 3, COIUMN 18...........cciieuiriiieeieesst et s bbbt b bbbt b s
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........ciiiiiieiiicceie sttt bbbttt b bt nna
8. Deduct amortization of premium and mortgage interest points and COMMIMENL fEES...........cruuiuririiriiiinii e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COlUMN 13,

9.2 Totals, Part 3, COIUMN 13.......ouiiiiniieiiieieee bbb 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. 166,174

10.2 Totals, Part 3, COIUMN 10..........coiiiiiiiiicicc bbb 166,174
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccccorrirururirnniiirrcceree 332,348
12, Total ValUGHON GIIOWANCE.........cooiiiiiiiiiii bbb bbb bbb
13, SUDLOAL (LINE 11 PIUS LINE 12)....uvuieiriiriisiiii ittt bbb 332,348
14.  Deduct total NONAAMItIEd @MOUNLS..........c.iuiiiiiiieiiieii bbb bbb bbb bbb bbb bbb bbb bbb bbb
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.cu ittt 332,348
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Annual Statement for the year 2021 of the EVERGREEN NATIONAL INDEMN'TY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEr 31 OF PriOr YEAI...........cu ittt bbb 4,667,564
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cceurriiiiriiieie s 333,508
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ccciiiiiirrrneerr e 176,473 509,981
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16. ..ot
3.2 Totals, Part 3, COIUMN 12........oiiiiiii bbb 0
4. ACCTUAL OF GISCOUNT. ...ttt ettt ettt s bbbt s b b e e e s bbb £ 28 E e b e £ e 28 E e b b e £ 228 b e b b £ e e R b e b b S e e R b e bt £ e R bbbt s et et b n et ees
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13... ...ttt ettt ettt sttt e st e et e e et e e st ese et enestesssteseseetsenete e ntenes 781,593
5.2 Totals, Part 3, COIUMN O.......oouiiirieieiectce ettt ettt ettt st e ettt et et et e st e ae st essstetesaebeseebe s ete s etennstensstens (2,637) 778,956
6. Total gain (Ioss) on disposals, Part 3, COIUMN 19...........ciiiiiiieeie bbb 2,188
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiriiieeies ettt ettt b s nb et 430,634
8. Deduct amortization of premium and AEPrECIAION. ............ ittt
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 7ottt et sttt bt r e ettt b b s st ss s bt setenn e
9.2 Totals, Part 3, COIUMN 4. ...ttt ettt sttt et a s ettt es s s et s bt sesernan e 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15..........ouiiiiririeeee e 290,000
10.2 Totals, Part 3, COIUMN 1. ... s 290,000
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ceuimiiiiiiiiiniiiticiir bbb 5,238,056
12. Deduct total NoNadMItled @MOUNES............oiiiiiiiiiiii bbb bbb 154,000
13.  Statement value at end of current period (LN 11 MINUS LINE 12).......cucuiiiiiieiiieiieiieeeee bbb 5,084,056
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAT............cuiiiiuiiiiiiiiiciei bbb 43,979,319
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7...........c ettt a e s e e b b s et e bt eeeb e s et 17,887,515
3. ACCIUAN Of QISCOUNL........vivieiiit ettt ettt ettt et ettt sese e e bbb e b et e s e ae e s s e b e b e b e s e s e s e bbbt et e s s e st bbb et et s ese e et bt et et eseae s e bt b et et esenens 79,420
4. Unrealized valuation increase (decrease):
A1 Pat 1, COIUMN 12ttt ettt bt e sttt s st et s bbb s e sttt tetin 90,499
4.2 Part 2, SECON 1, COIUMN 15......c.oiiiiiiicictcceet ettt bbbttt bbb bbb ber s s s e 331,926
L T = T A Y=ol 110 T2 7o) (171 0T 1 TR 3,452,967
L LS 7] 1742 T TSP 552,908 4,428,299
5. Total gain (Ioss) on disposals, Part 4, COIUMN 19..........ciiiiiiiiier et 133,599
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cceeriiirr sttt 12,620,253
7. Deduct @amMOrtiZation Of PrEMIUM..........cceueiiiiiireieteistitsereee st eae s e sesese bbb e esebe st ssse e s se s s e e ses s s e e s s e e e s b e bRt bR bbbttt s st 102,272
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COUMN 15, ..
8.2 Part2, Section 1, COIUMN 19......c.oiiiiiiiii s
8.3 Part 2, Section 2, COIUMN 16........c.iiiiiiiiiii s
8.4 Part 4, COIUMN T5.. ... 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COIUMN T4 s
9.2 Part2, SEction 1, COIUMN 17
9.3 Part 2, Section 2, COIUMN 14 ...
9.4 Part 4, COIUMN T3, 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LN 2...........cceuiriiiiiinnicceenceee s
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9410)........c.cururuiiriiririeieeiicieiee et enre e 53,785,628
12. Deduct total NONAAMItIEd @MOUNLS............iuiiiiiiiiiieii i bbb
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ceuruiuiiriiieieirirrteieieiss ettt eb e 53,785,628
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Annual Statement for the year 2021 of the EVERG REEN NATIONAL IN DEMN |TY 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..........couvrvrves [eevrvecneninns 3,721,315 [, 3,755,816 |[...ccovvriririrnnnne 3,691,196 [..oovvvvircrinnne 3,730,648
Governments (Including all obligations 2. €anada.......coceeeernenieennes [ e [ |
guaranteed by governments) 3. Other Countries...
4. Totals.............. 3,730,648
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.....coeeeneiieennenee [ Lo L
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS......c.coovvvveveeereeeeeeriees | e 656,965 | ...ocoovveviiriie 656,571 | ovvevererieree 679,598 | ..oovoveriirie 631,561
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.....ccoveveeeveeceeeeeeens [ 7141394 .o 7,513,004 |..coovvevierienne 7,395,525 |..cooveevieriennn 7,905,000
Industrial and Miscellaneous, 8. United States........cccoveveeveee | eveeeeeeiin 16,089,967 |...cceovvvvinnne 16,290,240 |....coovvvrennne 16,128,862 |....ccceovvvrennnn 13,583,724
SVO Identified Funds, Unaffiliated Bank Loans 9. CaANAMA.......coceveeiiieieieeees | s | s | et | e
and Hybrid Securities (Unaffiliated) 10. Other Countries..........c.cccees |eeveevevvvrerenannnn. 1,901,887 |...ccocovvverrnene 1,894,819 [....ccccovvvivis 191746 | ..o, 1,900,000
11, Totals....covevieiniiicceccens |, 17,991,854 |..oovvii 18,185,059 |.....ccceovrvinnn 18,040,608 |.......cccocvvenen 15,483,724
Parent, Subsidiaries and Affiliates 12, Totals.....coovceeveeiieeiieiniees [ [ [ [,
13. Total Bonds........ccocoruvves | evviiiiiins 29,511,528 |.....cccccovvnen 30,110,450 |......cccccevneee. 29,806,926 |.................... 27,750,933
PREFERRED STOCKS 14. United States..........cocovvvecvrs | oveveeeiennenens 8,642,794 ..o, 8,653,930 [...covvreririrrene 8,231,949
Industrial and Miscellaneous (Unaffiliated) 15, CaNATA. ....cvveeeiricirciries | e [ e | e
16. Other Countries.......cocovvves | ovrivrvieiininnines 177,120 | oo, 177,120 | oo, 156,000
17, Totals....ovsirninneiies |, 8,819,914 [, 8,831,050 [...ccccvirirrirnnnn. 8,387,949
Parent, Subsidiaries and Affiliates 18, TOtalS. .o | e |
19. Total Preferred Stocks........ | ...ccccccoovvinnnnn. 8,819,914 [, 8,831,050 [...cccccvvrrirrirnnnn. 8,387,949
COMMON STOCKS 20. United States........ccocovveveres fervevivivincs 13,357,610 [..ccoovvirrricnnee 13,357,610 |[..covvvrvrirrcrnnne 7,680,670
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ... | e s | s
22. Other Countries........c.cccoerree [eviviiiinininnns 2,096,575 [...ccovrirririnnnnn. 2,096,575 |...ccovrirririnnnnn. 1,087,018
23. Totals....covviirircnininis [, 15,454,185 |.....ccovvvvnnee. 15,454,185 |.....cocovririnnnnn. 8,767,687
Parent, Subsidiaries and Affiliates 24, Totals.......cooevininicinioes [ [ [
25. Total Common Stocks........ | .c..ccceevenenene. 15,454,185 | ...coveveverennne. 15,454,185 |[..oooviviin 8,767,687
26. Total Stocks.......ooeeeeerceree [, 24,274,099 |..covvvvrnn. 24,285,235 | ..o 17,155,636
27. Total Bonds and Stocks..... | ..o 53,785,628 |....coevvevennnnn 54,395,685 |....coveeveennnn 46,962,562
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Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY COMPANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 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
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
......................... 645 | ...............3,720,671 Jo— 24 ek -} 12.6 2,911,371 10.6 23,721,315 |
.......... 0 0.0
.......... 0 0.0
.......... 0 0.0
.......... 0 0.0
1.8 NAIC Boooooe et ssss s ssens | asssssssssssssesssessssssssnss | ssosssssssssssssssssssssssssssss | sesssssssssssssssssssssssnsssans | svssssssassssassssssssssssansss | ossssssssassssassssssssssseas 0 0.0
1.7 Totals.... (L 3,720,671 0 (O] [P (] I, 0.0 O [ 3,721,315 12.6 2,911,371
All Other Governments
0 0.0
0 0.0
0 0.0
0 0.0
0 0.0
0 0.0
2.7 Totals.... 0 0 0 0 0 0.0 0
. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 NAIC1... 0 0.0
3.2 NAIC2... 0 0.0
3.3 NAIC3... 0 0.0
3.4 NAICA4... 0 0.0
3.5 NAICS... 0 0.0
3.6 NAICS... . 0 0.0
3.7 TOAIS et 0 0 0 0 0 0.0 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
A1 NAIC 1ot | eessenssensreneas 156,653 | .ovvvvrrerirns 371,535 | oo [ cnrinsissinnsnniesisnsinnes | sesnnsssssnsessssssnsenses | esnerses XXKurisriinrenes | eevienieninins 528,188 1.8
42 NAIC2... 49,920 49,920 0.2
4.3 NAIC3... 0 0.0
44 NAICA... 0 0.0
45 NAICS... 0 0.0
4.6 NAICG... . 78,858 0.3 139,355
AT TOMAIS .ttt ens | snssnssensseneas 206,572 | oo 371,535 0 0 78,858 |.......... .0, 0 T [P 656,965 2.2 139,355
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............... 1,584,099 | ..............1,976,675 | .................290,784 131 5,050,747 184 ..3,851,558
.................. 553,701 | ..................428,600 496,228 50 1,482,171
.................. 498,798 1.7 484,455
.......... 0.0
..... 348,228 376,978 25 710,153 | ...
227,304 360,000 2.0 236,000
TOAIS ...ttt sttt ennes | srenssenssenean 2,082,898 | .............. 2,530,375 | covrernnn 1,067,611 723,532 736,978 24.2 7,963,526
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Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY 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 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
or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... ...907,198 ....3,712,830 ..1,010,818 431,918 641,808 22.7 5,873,728 214 3,132,712
6.2 NAIC 2... ....800,722 ....1,287,490 524,207 132,291 [ oo 9.3 3,369,273 12.3 ..2,058,630
6.3 NAIC3... ....310,218 395,058 2.4 737,127
B4 NAIC 4. | eees ...9,148 ...1,162,536 ....16,655 4.0 491,834 | ...
6.5 NAICS... 0.0 316,945
B.8 INAIC B.....ooeeveciiieiie sttt ssens | stsessessessssssesssesssnssanss | aessessssssssssssssssssnsssnsses | stssssasssmssnssanssessnssanss | asssesssessnssonssessnssansses | stemssesssnssanssonssessanssanes 0.0
8.7 TORAIS. .o.euoeerererer st | esessssesaaes 2,027,287 | oo 6,557,914 | .o 1,551,679 564,210 38.4 10,788,905
7. Hybrid Securities
7.1 NAIC1... 0 0.0
7.2 NAIC 2ottt ssnssens | stesssnssnsenes 250,198 | .oovvvrrieinne 500,875 | covverereririnns 502,779 | coveverrerennnrnninnins | cerernnernnennnn 937,844 | it b XXX s [ i 2,191,697 74 2,091,782
7.3 NAIC 3. | nesssssssnenas 498,872 | ..oovvvvennen. 1,212,867 | covoreereeeeeenreennneninees | eveesnnesssnsssssssesssnnssns | sesessessssssesessssssnessnee | sneeenese KKK ureessneesnnnes | vveesneeesnns 1,711,539 5.8 2,049,329
7.4 NAICA4.. 0 0.0
0 0.0
0 0.0
.................. 749,070 | ... 1,713,542 | .................502,779 0 ceerernenennn 3,903,236 13.2 4,141,110
8.
0 0.0
0 0.0
0 0.0
0 0.0
0 0.0
0 0.0
0 0 0 0 0 0.0 0
9.
.......................................................................................... 1,397,044 | ..............1,397,044 4.7 760,493 | .28 | 1,397,044 |
............................................. ...1,348,676 | ..............1,348,676 4.6 738,435 | oo 2.7 L A,348,676 |
0 0.0
0 0.0
0 0.0
0 0.0 .
9.7 TOAIS ...ttt ensnssensses | sesssnsaas 0,0 R [ 0,0 S [ 0.0 ST [ 0.0, ST .0 I [ 2,745,720 | .....co..c..... 2,745,720 9.3 1,498,928 | ...covoviririeris 55 | i 2,745,720 | oo 0
10. Unaffiliated Bank Loans
10T NAIC oottt ssessens | stsesssssessessssssesssessnss | sessssssessnssssssesssesssnsss | stssssasssessmssasssssssnssanss | sessesssssssmssonssasssnssansses | stemssossssssnssosssnssnnssnes 0 0.0
102 NAIC 2.ttt esssssens | stsesssssesssessssssesssessnss | sessssssesssnssssssesssesssnsss | stesssasssesssmssasssessnssanss | sessesssssssmssonssasssnssansses | stemssosssmssnssosssnssnnssnes 0 0.0
103 NAIC 3ottt ssessens | stsessessessessssssesssessnss | sesssssesssssssssessesssnsss | stsessasssessanssasssessnstanss | sessesssesssssanssansnstansies | sresssesssestenssenssassnssanes 0 0.0
104 NAIC 4ot bsens | sosesssssessessssssessessnss | sessssssesssssssssessesssnsss | stsessasssessnssasssessnstanss | sessesssessmssasssassnssansies | sterssesssnssonssenssassnssanes 0 0.0
105 NAIC 5ottt essessns | stsesssssesssessssssesssessnss | sessssssessnssssssesssnsssnssns | stesssssssessmssasssessnssanss | sessesssssssmssonssasssnssanssns | stemssesssmssnssesssasssnssnes 0 0.0
10.6 NAICS... 0 0.0
10,7 TOAIS. c.voverireesii st enes 0 0 0 (0] [P 0 0 0.0 0




Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY 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

L0IS

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

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)
. Total Bonds Current Year
11.1 NAIC 1 2,648,595 | .....ccocenne 9,781,710 | .ovveeeenne 1,301,601 431,918 641,808 | ..............1,397,044 | ............ 16,202,678 54.9 XXX oo [ ceneees ) 0.0, S S 12,630,817
11.2 NAIC 2... 1,100,840 2,342,066 | .coooevrennes 1,455,585 628,519 937,844 ...7,813,530 26.5 )., CORITN DO XXX . ..6,698,851
11.3 NAIC3... 1,307,888 ....1,607,725 0 (01 N 0 ..2,915,613 9.9 )., CONS DO XXX . ..2,416,815
11.4 NAIC4... OO I ) 9,148 | .covvre 1,162,536 | .oovvvrereirnnnne 16,655 | vvoererirrierienirnenn (01 O 0 ...1,188,339 4.0 )., CORINN DO XXX .
11.5 NAICS... 0 (1 IO 348,228 0 376,978 (c) ..725,206 25 XXX XXX ...99,764
11.6 NAICS... 0 0 0 227,304 438,858 (c) ..666,163 2.3 XXX . XXX .438,858
11.7 Totals.... 5,066,471 | ............. 14,894,038 | ............... 3,122,069 .1,287,742 .2,395,489 (b)......... 100.0 XXX rernreenn XXX ..6,856,093
11.8 Line 11.7.858 % 0f COL 7. 17.2 50.5 106 | oo 44 | e 8.1 9.3 100.0 )., ). S IO XXX
. Total Bonds Prior Year
12,1 NAIC ettt ss s | sressesssesensd 4,752,778 784,327 865,707 | coooovirriinnns 760,493 | ..oveee XXX [ e XK s | v 14,596,338 | ..oovvreriririis 532 | oo 11,833,425 | ...ovvne 2,762,914
12.2 NAIC2... .1,056,348 369,460 1,210,803 738,435 | e XXX [ e e XK s | s 7,681,659 280 |. ..5,315,692 ..2,365,967
12.3 NAIC3... 2,385 82,628 1,865,296 3,270,911 119 |. ..2,221,748 ..1,049,163
124 NAICA4... 10,341 | e BB1,679 | e 19,814 || e 491,834 1.8 64,334 .427,500
125 NAICS... ..66,507 262,073 R () 1,027,098 ..610,392
12.6 NAICS... 375,355 (c) 375,355
127 TOAIS..veiiecie ittt essessenses | sreessenssssens 5,888,361 4,579,234 () 27,443,195
12.8 Line 12.7858 % 0f COL 9. 215 412 10.7 100.0
. Total Publicly Traded Bonds
131 NAIC oo ssesssssssessenssssssssns | sovnsssnssenssn2y084,605 | voviririrnnnn 7,499,218 | oo 758,762 | e 341175 | e 11,833,425 | oo 431 | s 12,630,817
13.2 NAIC2... 496,228 5,315,692 194 |. ..6,698,851
13.3 NAIC3... 2,221,748 ..2,416,815
13.4 NAICA4... 30,404 16,655 56,207 64,334
135 NAIC 5ottt ssns | stssssesssesssessessessessnss | sessessssssssssssssnsssnssansans | sesssssssessanses 348,228 ..625,441 610,392
13.6 NAICS... ..227,304 0
137 TOIS. et sssenses | sreessenssnseas 4,553,683 | ..oovrennne 11,449,831 | oo 1,626,424 | ..........1,064,707 | ............. 1,215,071 | .............2, 745,720 | ............. 22,655,436 20,045,591
13.8 Line 13.7 as a % of Col. 7..... 20.1 50.5 7.2 100.0 XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........c............. 15.4 38.8 55 76.8 XXX
. Total Privately Placed Bonds
141 NAIC et sensens | sssssesssessnssens 13,990 | cooovvrenene 2,282,492 | oo 542,839 | 90,743 | e B41,796 | e | s 3,571,861 121 2,762,914
14.2 NAIC 2... 29,582 ...1,114,680 3.8 2,365,967
14.3 NAIC 3.ooiesrnierienesesiesssssnsssssssssssessesssnsesssesssesens | sonesssnnsenssesnBI8, T8 | iitiiiiiieiseiesisireies [ crveirssssssisssssssssinssnnes | sessessssssssssessssssnssensses | sorssessssssosssesssassnssenes 1.7 1,049,163
144 NAIC 4ot | stessessessessssssnsessnns | sesssessnssans TAB2,132 [ conreiieiinees | eevrneessississesssssiensnes | s ssissienes 3.8 427,500
145 NAIC 5. | soesssssssesssssssssssnnssss | sesssssssssssesssassssssssnns | sssesssssssssssssansssansssnnsss | sessssesssssssensssenssanssens | sosees 99,764 0.3 416,706
14.6 NAICS... 438,858 15 375,355
14.7 Totals.... 512,788 | ..ovveeen 3444207 | ..o 1,495,645 223,035 1,180,418 232 7,397,605
14.8 Line 14.7asa % of Col. 7......ccccovverrrnne. 7.5 50.2 218 | e 33 | s 17.2 ) 9.0, XXX
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......c.ccccormvenvc. 17 11.7 BA | s 0.8 | oo 4.0 )., XXX

(@) Includes $.....6,856,093 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.....748,459 current year of bonds with Z designations and $.....1,242,031 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.

(c) Includes $.....575,954 current year of bonds with 5GI designations, $.....610,392 prior year of bonds with 5G| designations and $.....666,163 current year, $.....375,355 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 0; NAIC2S.......... 0; NAIC3S... 0; NAIC4S.... 0; NAIC5S........ 0; NAIC6S........ 0.
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SCHEDULE D - PART 1A - SECTION 2

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

80IS

2 3 4 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBIIGAHONS........evevercerrereeieiieeeseeiseesseeseeeseesssessesssesssessees | sesseesssessssesssesssssssees | cesneessnneees 3,720,671 ) I 3,720,671 12.6 2,909,739 10.6 3,720,671 | oo
1.02 Residential Mortgage-Backed Securities.. 645 645 0.0 1,632 0.0
1.03 Commercial Mortgage-Backed Securities 0 0.0 0.0
1.04 Other Loan-Backed and Structured Securities 0 0.0 0.0
645 | .o 3,720,671 ) 3,721,315 12.6 2,911,371 10.6
. All Other Governments
2.01 Issuer OblGatioNS...........ccc.everrverernriniieriresisieriee e 0 0.0 0.0
2.02 Residential Mortgage-Backed Securities............cocmrrnrnernrenrnernnens 0 0.0 0.0
2.03 Commercial Mortgage-Backed Securities 0 0.0 0.0
2.04 Other Loan-Backed and Structured Securities. 0 0.0 0.0
2.05 0 0 0 0.0 0 0.0
. U.S. States, Territories and Possessions, Guaranteed
3.01 IsSuer Obligations..........oceveererrrrerrernereeseereeeeeeeeeeeeeeeeeenees 0 0.0 0.0
3.02 Residential Mortgage-Backed Securities..........c.cowvvrerrrrniernenrensernernens 0 0.0 0.0
3.03 Commercial Mortgage-Backed Securities 0 0.0 0.0
3.04 Other Loan-Backed and Structured Securities. 0 0.0 0.0
3.05 TOtAIS . .ouveureeereserrssrereres e 0 0 0 0.0 0 0.0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations 206,572 371,535 22 139,355 0.5
4.02 Residential Mortgage-Backed Securities.. 0.0 0.0
4.03 Commercial Mortgage-Backed Securities 0.0 0.0
4.04 Other Loan-Backed and Structured Securities 0.0 0.0 | oo
4,05 TOIS..cceoereureersrerserssssensresssesssessssessnss st seenssnnnns | snessssesssenns 206,572 | coovevrininnns 371,535 B 656,965 2.2 139,355 0.5 578,107
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 1SSUET OblIGAtIONS........veeeirurererererieeieriieriseesseessesisess s | eesssseneons 2,038,187 | ..ccvvrenn 2,458,244 7,024,552 23.8 7,391,319 26.9 5,637,390
5.02 Residential Mortgage-Backed Securities..........c.cowrvrernrrnrernenrenrernernens 44,710 72,132 ..116,842 0.4 274,232 1.0 116,842
5.03 Commercial Mortgage-Backed Securities 0 0.0
5.04 Other Loan-Backed and Structured Securities. .. . 0 0.0 297,974 .
5.05 TOMAIS....veueeererceisreisressersssees e sensnees | ersenssenenan 2,082,898 SR [ 7,141,394 24.2 7,963,526 29.0 5,754,232
. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUEK OblIGAtIONS........cveucerreerreenrererieerseesene e ....1,601,167 ....5,659,902 19.2 3,631,526 13.2 4,277,770 .1,382,132
6.02 Residential Mortgage-Backed SECUMHES............cweurrrererneremeereeenneiinees | rverererinnenns 101,604 127,245 ....1,615,776 5.5 2,077,914 7.6 455,560 .1,160,216
6.03 Commercial Mortgage-Backed Securities. 0 0.0 0.0 | oo
6.04 Other Loan-Backed and Structured Securities. O P 324516 | .o 2,009,058 | .....cooevnnee 1,424,434 | ... R 4,067,220 13.8 5,079,466 18.5 1,219,495
B.05 TOHAIS....veuurerereseriseersresserss st | erensssnenns 2,027,287 | .o 6,557,914 | ... 1,551,679 | oo 564,210 | cooovrrneenns 641,808 | .......... 0.0, S [ 11,342,898 38.4 10,788,905 39.3 5,952,825
. Hybrid Securities
7.01 1SSUET OblIGAtIONS......o.vevvvrererrereereiserie et sesieennns | eeseseneseenns 749,070 | .ovvererenne 1,713,542 | oo 502,779 | coveoeveveerererneriisennns | e 937,844 | .......... D 0,9 R I 3,903,236 13.2 4,141,110 15.1 3,903,236 | ...ovvrrercrierieeiis
7.02 Residential Mortgage-Backed Securities 0 0.0
7.03 Commercial Mortgage-Backed Securities. 0 0.0
7.04 s 0 0.0
7105 TOMAIS..o.veueereneeeseer et | erenssenesnens 749,070 | oo 1,713,542 502,779 0 | oo 937,844 | .......... 0,9, SN [ 3,903,236 13.2 4,141,110
. Parent, Subsidiaries and Affiliates
8.01 Issuer OblGatioNS...........cc.everrverirnrirrierieeisieree e 0 0.0
8.02 Residential Mortgage-Backed Securities 0 0.0
8.03 Commercial Mortgage-Backed Securities. 0 0.0
8.04 Other Loan-Backed and Structured Securities..... 0 0.0
8.05 Affiliated Bank Loans - Issued 0 0.0
8.06 Affiliated Bank Loans - Acquired 0 0.0
807 TOtAIS....veureecereeisreieriiseri s 0 0 0 0 0.0 0
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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
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2 3 4 6 9 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Total from Column Total Total
Distribution by Type Through 5 Years | Through 10 Years | Through 20 Years Date Current Year 7 Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO.........ccccoecveinrinrcrnienes | eevrereee XK | v D00 T [ D0, S [P XXX 2,745,720 1,498,928 2,745,720 | oo,

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued 0

10.02 Unaffiliated Bank Loans - Acquired... 0

10.03 Totals 0 0 0 0
1. Total Bonds Current Year

11.01 IsSUEr ODlIGAtioNS...........ovrrverireririireierniseiesseieesienssssssssssenssnnes | eevennnnennndy 594,997 | 000 12,322,727 | e 1,570,390 | ..oovevereee 723,532 XXX .

11.02 Residential Mortgage-Backed Securities.. 127,245 254,998 XXX .1,160,216

11.03 Commercial Mortgage-Backed Securities 0 0 XXX

11.04 Other Loan-Backed and Structured Securities............ccccooeeiverereeevcccens | cevvecereeeennnn 324,516 | e 2,009,058 L A424434 309,211 XXX

11.05 SVO Identified FUNGS..........coverrerinririnninrninissinsienssenissssiensnnens | verreees XK orineieniins [ vevenninns XXX oo D.0.9, G XXX XXX

11.06 Affiliated Bank Loans 0 0 0 XXX

11.07 Unaffiliated Bank LOANS.........ccovrierrerirircncneneneseeieeeceeee e 0 0 0 XXX

11.08 TOtAIS ..o ssesiesssessssessessesssssessnnnss | sessensensnnsd, 008,471 | i 14,894,038 3,122,069 1,287,742 ..2,745,720 29,511,528 XXX

11.09 Line 11.08 as a % of Col. 7 50.5 10.6 44 |8 | s 9.3 100.0 | .ovvereeee XXX | i PO S
12. Total Bonds Prior Year

12.01 IsSuer OblIGationS...........cccvvverirnrinrinnierissiseierissssesessesssssssssssssssssnses | svverennssnnidy858,697 | i 7,576,528 | ... 1,569,126 | ...covovvrernnes 237,182 XXX... 18,213,049 | ..o 864 | e 16,163,121

12.02 Residential Mortgage-Backed Securities.. 290,010 647,692 XXX 2,353,778 853,907

12.03 Commercial Mortgage-Backed Securities. 0 | o020 [

12.04 Other Loan-Backed and Structured Securities. 5,377,440 1,529,635

12.05 SVO Identified Funds 1,498,928 1,498,928 | ....oovveereeierierinne

12.06 Affiliated Bank Loans 0

12.07 Unaffiliated Bank Loans 0

12,08 TOtAIS.....oocvvrierieiresisiieesssis s ssssssssssnssessssessesssenss | svssessensssss0,888,301 [ wuvevveiens 11,301,384 2,938,874 1,236,415 27,443,195

12.09 Line 12.08 as a % of Col. 9 412 10.7 4.5 100.0
13. Total Publicly Traded Bonds

13.01 ISSUEr ODIIGAtiONS.........cvoverrerireririieiersreienssieesiensssssssssssesssnnes | eenenennnnnd,096,199 | ... 10,940,594 | .............. 1,141,790 | oo 723532 | ..............1,215,058 | .......... 16,163,121

13.02 Residential Mortgage-Backed Securities.. 81,873 853,907

13.03 Commercial Mortgage-Backed Securities 0

13.04 Other Loan-Backed and Structured Securities............cccooeveerrceevecincens | cevveveenennn319,600 | oo 187,923 402,760 1,529,635

13.05 SVO Identified FUNGS.........covrienrinririrninnnisisrinrennssrsnsnienennens | verreees XKoo [ e D.0.9 GO XXX 1,498,928

13.06 Affiliated Bank Loans.... . 0

13.07 Unaffiliated Bank LOBNS...........evurirrririiniiriniisiinsisssisisesissssessesissssens | eesssesesssessesssssssessenssns | sressssssssssssssssssnssasssans | esssessssssosssasssnssanssanss | asssesssnssonssosssnssnssanses XXX... 0 0

13.08 TOtAIS ..o ssessssssssesssnssessesssssesssnnss | sessessenssnnidy 53,683 | i 11,449,831 | coovvvnne 1,626,424 | ............1,064,707 | ............1,215,071 | .............. 2,745,720 22,655,436 20,045,591

13.09 Line 13.08 as a % of Col. 7 50.5 7.2 2124 100.0 XXX

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11........ccocrrrrrrsrernrenns 38.8 LT IR s I (SOOI [FSUORN 9.3 76.8 XXX
14. Total Privately Placed Bonds

14.01 Issuer Obligations 1,382,132 | oo 428,600 2,049,928 ..2,848,152

14.02 Residential Mortgage-Backed Securities.. 240,939 45,372 1,499,872 1,160,216

14.03 Commercial Mortgage-Backed Securities 0

14.04 Other Loan-Backed and Structured Securities............cccooeveeveveveeceees | cevveeeveeereneeennh, 916 | i 1,821,135 | oo 1,021,674 3,847,805

14.05 SVO Identified FUNGS.........ccocorinrinrininninrnisissnnesssssssesesinnens | verreees XXX o | vevineinns D..%, GO XXX 0 0

14.06 Affiliated Bank Loans 0 0

14.07 0 0

14,08 TOAIS......cvvreeririrrieisieeeesese s sessessssssssesssssnnens | snsesinnssnnsend 12,788 | vvirerirnes 3,444,207 | .............. 1,495,645 6,856,093 7,397,605

14.09 Line 14.08 as a % of Col. 7 50.2 218 100.0 XXX

14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11.........ccccevvveverernnae. 11.7 5.1 23.2 XXX
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

. Unrealized valuation increase (decrease)

. Book/adjusted carrying value, DECEMDEN 31 Of PHOT YBAT..........c.ovurierireieeieiie ettt sessss s sssssssas | ssssessssssassssssssssasssess e st s ssessnss s st st ssenssensns 0
. Cost of short-term investments acquired..........cccoovrrrrrrnrnrninieseseeeenne 50,810
. Accrual of discount

5. Total gain (I0SS) ON GISPOSAIS.........cruuivurirririiriierisesssisesisesssssses st s s ss st st es st ssenss | 4essesssessasss st aessan s s s s s s s st s s st en st eneae 0 | teerereeiree ettt | Sebsessess s es s Rt eSS E s n S s E s nsest | 4e8ieeEeeRR e R Aee R AR e RS RS e R s SR s R s s s R e st en s st | HeSsesResEee e s e ARt
6. Deduct consideration received on diSPOSalS..........ccrwrerrrrrerrenenirneeieieeeeseeeeeeens 50,000 | ceoveeeeeeeeeeee e Lo 0 T TN
7. Deduct amortization Of PIEMIUM............cvuiiirriirinieriesisis ettt ettt st ss s nnss | ee8sessasssessanssassses s ns e s s s st st n s st enene 810 | s o PO OO
8. Total foreign exchange change in book/adjusted CarMYING VAIUE.............covriuririinieeririiesiesiesies e issssesssessses | svsssssssssssssssssssasssessssssenssasssssesssessssssanssesens L0 O oSO PO T OO ST TP
9. Deduct current year's other-than-temporary impairment FECOGNIZEA. .........c..eurururirieicireireireeee et ssies | freesstens sttt ettt ettt ensensansensensensns L0 O OO OO OO OO OO PO OP PP PTTP
10. Book/adjusted carrying value at end of current period (LINes 14#2+3+4+5-6-T+8-9).........ccoccomrrrriirieiinrinsiieiinsiins | seeessssssssssssssssssssssssssesssssse st sssssssssesssesens 0 | oo s 0 [ coreereerrenneeesieessessssisssssnsssssesssnssenssenss0 | eriesiesee st 0 | e 0
11. Deduct total NONAAMIEd @MOUNTS..........ccuciirieiiciiiiiic e | SeEseEE s Rs bbb 0 ettt | Seh et e e bR RE bR E bR s Rt ents | SeReeEEseEEeeE e RS f R eRf bbb nE b s nbenb | SeEbenE LR bbb s
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......uuriueriuiuiriiriisrinisesssesssssssssessssssssssssssssssnss | sessessssssasssassssssasssassssssanssassssssasssasssnssanssaseas 0 | oo s 0 [ coreseierrersriessecessessesenssssssssenssssssnsenss0 | erissesssiess sttt 0 | oo 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, SI14
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Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Market3 Mutual Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI........cucuiuiiriieeieiririeieie ettt bees | eebtsesebeb st en et bt s bt s bbb n st es 3,923,499 | et | bttt 3,923,499 | ..o s
2. Cost 0f Cash EQUIVAIENES BCAUITEM. .........c.ceviiiiiicteietceee ettt ettt bbb se st s s be bt esese s ssesesebesens [ eresessseseseseses e e e s s b e s et ese s s s sesas 48,889,769 [ ...cveiiiiiieieieiiie et [ e 46,889,769 | ..o
3. ACCTUAL OF GISCOUNL. ...ttt bbbk bbbt sb et n b nies | Hebebae bbb bbb bbbt 0 ettt [ ettt | £hheb e bbb bbb
4. Unrealized valuation INCrEASE (AECTEASE)..........cueurururiririueieietrire sttt sttt sttt bbbt bbbt b st es bbb e st esetebebesasnas | nebetetetateses et et ettt s b e bbbt s bbb bbb (B0) [ cvevererereeeeerrere et [ eretet et (BO) | cvrvrererereeeerire et
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiririiiiiieieiet sttt bbbt b bt | Hebettsts bbbt bbbttt 26 | et | e 26 [ oo
6. Deduct consideration reCeived 0N dISPOSAIS............ccciiriiiiiiiiieteririiit ittt ss bbbt ss st sesebesesesases [ ereseseses et et et e e bbbt renn BT,TA5,817 [ttt [ et BT,T45,817 [ e
7. Deduct amortization Of PIEMIUM............viiiiiiiieiiiii ettt bbb s et s bbb b e s s e et eseseses | esesesesss et et et e s e s e e e bbb e s e s e s e e s s bbb se e e 0 [t | ettt ettt et e s s sesens | ereree ettt ettt ettt en e
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............ccriuiiiiriiiriiieieis e [ e L0 OOl OO OO T PO
9. Deduct current year's other-than-temporary impairment FECOGNIZE. ........c.cuiuiieuruiiriiiiieeieeeee s [ 0 | ettt | ettt bbbttt ettt enes | 4eh ettt ettt
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ceimiiiiiirniiieirieceees [ s 13,067,448 | ..o 0 et 13,067,448 [ ..o 0
11. Deduct total NONAAMITEEA BMOUNES.........c..ciiiiii bbbt |ttt 0 e |t | et
12. Statement value at end of current period (Line 10 MINUS LINE 11)........cvveiiiiiiiieiiiiiiiessei et nseieies [ttt 13,067,448 | ... 0 e 13,067,448 [......ooveieiee 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccocovevrnnnnnn.
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Sch. A -Pt. 1
NONE

Sch. A -Pt. 2
NONE

Sch.A-Pt. 3
NONE

EO01, EO02, EO3
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Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - Insured or Guaranteed
001-0260 [ [ Twinsburg [OH.v | s 01/2912013. 750 332,348 166,174 950,000 | 12/31/2016
2099999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Comm. Mortgages - Insured or Guaranteed 332,348 0 166,174 0 950,000 XXX
2499999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure 332,348 0 166,174 0 950,000 XXX
3399999. Totals 332,348 0 0 166,174 0 950,000 XXX
General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages $

3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $..

..0in

....0 unpaid taxes §...

0 interest due and unpaid.
terest due and unpaid.

...0 interest due and unpaid.

0 interest due and unpaid.
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Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO05, E06
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Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY 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 | Interest and 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.JA.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
000000 00 O | FRONTRANGE PROPERTY FUND IIl, LP.......cccoeuvvues | worrarns USA... | FrontRange Property Fund IlIl, LP.... .. | 05/31/2019 119,054 103,734 | ...ooooveeee 103,734 |.......... (15,319) 5,349 133,013
000000 00 O | FRONTRANGE LRC TRANCHE A, LP USA... | FrontRange LRC Tranche A, LP.. .| 05/31/2019 488,073 508,935 508,935 20,862 37,273
000000 00 0 | CCALIFEFUNDIL......rrrreeveeemmmerrrnseiisssseesssseeiinnes | covvvnens USA... | CCALIFEFUNDII 06/17/2019 449,024 576,059 | ..o 449,024
000000 00 0 | ENIC Fairwood Fund Il, LP..........cccooouvuviiniiiiinsnniicsinns | v USA... | ENIC Fairwood Fund Il, LP. 01/21/2021 27,611 65,807 65,807 38,196 9,513 680,797
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..........cooooevoriiieieciiieisnicsniieni | coveriienens 1,083,760 | ............ 1,254,536 | .......... 1,127,500 | .......... 43,740 0 0 0 0 52,136 813,810 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 O |NFCINSURANCE PARTNERS, LLC......ccccoovvimmmmviirs [ wvrennns USA... | NFC INSURANCE PARTNERS, LLC. .. [ 0910172014 .....ooovvvs | o 900,000 |............ 1,766,323 | ......... 1,766,323 | ......... 459,165
000000 00 0 |NFCHOTEL INVESTORS, LLC.......ocoimmmmmmrerrviiirriinnns | covvvvens USA... | NFC HOTEL INVESTORS, LLC .| 09/05/2014 173,507 272,885 272,885 |....... (14,542) 5,988
000000 00 O |ESOVENTURE FUND Il, LP......ovvvrrrrierssenririsseninns [ v USA... | ESO VENTURE FUND I, LP. 10/08/2014 231,414 350,109 350,109 |.......... (35,366) 302,507 39,959
000000 00 0 |NFC UK Venture, LLC.........cccouvvemmmmvieinrnrrierisensiiiisenns | s USA... | NFC UK Venture, LLC 02/28/2017 200,000 154,000 | ........cc... 154,000
000000 00 0 | ESO Venture FUNd I, LP.......vvvvvmereerrnreeresrenssenneens | e USA... | ESO Venture Fund Ill, LP. 03/31/2017 89,053 369,894 369,894 | ... 152,205 60,503 25,000
000000 00 O | NFC Hotel Monterey, LLC........ccco.omrvemmrerrmnerenririsniiiens | cereenens USA... | NFC Hotel Monterey, LLC. 10/19/2017 239,787 383,923 383923 |........ 120,394
000000 00 O |Resolute Capital Partners Fund IV, LP USA... | Resolute Capital Partners Fund IV, LP.... .1 03/06/2018 350,000 488,421 488,421 55,997 54,210 150,000
000000 00 O | Active Implants Convertible Note..........ccc.covrrrrrmrenninns | crvrerens USA... | Active Implants Convertible Note 01/25/2019] 120,000 120,000 | ...c..ccc.ee 120,000 | oo | e ....120,000
000000 00 O | Active Implants Convertible Promissory Note..........c.... | ceoeveee USA... | Active Implants Convertible Promissory N .. | 08/127/2019] 40,000 40,000 40,000 ..40,000
000000 00 O |Active Implants Convertible Note #2...........c.ccooverrernes | cvvrerene USA... | Active Implants Convertible Note #2 . 1 12/20/2019 90,000 90,000 90,000 ..90,000
000000 00 O |Active Implants Convertible Note #3..........cc.ccoevmrrmrnes | cvrverens USA... | Active Implants Convertible Note #3...........ccccees | coverveireinenns 07/27/2021 40,000 40,000 40,000 | oo e | e 40,000
000000 00 O |Resolute Capital Partners Fund V, LP........cccoocvereninns | corvnrens USA... | Resolute Capital Partners Fund V, LP........ccccce. | coovviinvinninnnns 12/08/2021 35,000 35,000 35,000 465,000
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 2,508,761 |............ 4,110,556 |.......... 4,110,556 | ........ 737,853 | .o 0 .....290,000 0 0 423,207 679,959 XXX
4899999. Subtotal - Unaffiliated 3,592,521 5,365,091 | ......... 5,238,056 |......... 781,593 | oo 0......290,000 0 0 475,343 |.......... 1,493,769 XXX
5099999. Totals 3,592,521 5,365,091 |......... 5,238,056 |......... 781,593 | oo 0 ....290,000 0 0 475,343 | .......... 1,493,769 XXX
Line Number Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A. 1A 0 1B 0 1C i 0 10 R 0 1E e 0 TF 0 16 e 0
1B. 2A 0 2B 0 2C i 0
1C. 3A 0 3B 0 3C 0
1D. 4A 0 4B 0 AC ! 0
1E. 5A 0 5B 0 LSO 0
1F. B 0
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Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY COMPANY
SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition |[Amount of Encumbrances| Ownership

Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

000000 00 O |FRONTRANGE PROPERTY FUND IIl, LP USA......... FrontRange Property Fund III, LP 05/31/2019. 69,418

000000 00 0 |ENIC Fairwood Fund II, LP USA......... ENIC Fairwood Fund II, LP 01/21/2021. 218,508 32,055
1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated. 218,508 101,473 0 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated

000000 00 0 |Resolute Capital Partners Fund IV, LP ........ | Resolute Capital Partners Fund IV, LP 03/06/2018. 75,000

000000 00 0 |Active Implants Convertible Note #3. USA Active Implants Convertible Note #3 07/27/2021. 80,000

000000 00 0 |Resolute Capital Partners Fund V, LP. USA......... | Resolute Capital Partners Fund V, LP 12/08/2021. 35,000
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 115,000 75,000 0 XXX
4899999. Subtotal - Unaffiliated 333,508 176,473 0 XXX
5099999. Totals, 333,508 176,473 0 XXX
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el Satement o theyear 221 of e EVERGREEN NATIONAL INDEMNITY COMPANY
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

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 Changein| Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./ACV. 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/A.CV 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
000000 00 0 | CCALIFEFUNDII USA| CCALIFEFUNDII.......oeeerrrrnes 06/17/2019. | 07/01/2021. 40,774 0 40,774 | .........40,774 0
000000 00 0 | ENIC Fairwood Fund II, LP USA | ENIC Fairwood Fund Il LP... | 01/21/2021. | 12/30/2021. 0 222,952 222,952 0
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated 40,774 0 0 0 0 0 0 263,727 263,727 0 0 0 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 0 |NFCHOTEL INVESTORS, LLC USA| Retum of Capital.................... 09/05/2014. | 06/27/2021. 93,563 0 93,563 93,563
000000 00 0 |ESOVENTURE FUNDII,LP USA| Retum of Capital .| 10/08/2014. | 10/21/2021. 8,065 0 8,065 8,065
000000 00 0 |VALFUND STORAGE |, LLC USA| ValFund Storage Co .. | 01/25/2016. | 08/25/2021. 449 (2,637) (2,637) (2,188) 2,188
000000 00 O |ESO Venture Fund Ill, LP. USA | Retun of Capital................... 03/31/2017. | 10/21/2021. 65,279 0 65,279 65,279
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated ....167,356 (2,637) 0 0 0 (2,637) 0 .166,907 0 2,188
4899999. Subtotal - Unaffiliated 208,130 (2,637) 0 0 0 (2,637) 0 428,446 | ........430,634 0 2,188
5099999. Totals 208,130 (2,637) 0 0 0 (2,637) (I 428,446 | ........ 430,634 0 2,188
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Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
o Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVo Rate Used Valuation Current Year's |  Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 D5 6 | UNITED STATES TREASURY.....coomiiririireriieriineiiiessisesssesssssssssessssssins | cveinee | oo | severnesses TA e | e 235,734 |..103.843 244,031 235,000 235,377 (138) [ oovvercrenerrinens | wreerinensiessinenns | oo 2375 | ... 2.312 05/02/2019. | 08/15/2024.
912828  UN 8 | UNITED STATES TREASURY .....eeerrrvvvveemmmnerrsssssssssmeesssssssssssssseessssnes | seveees 1A. ..101.736 915,624 900,000 899,560 384 | s [ s | e 2.000 | ... 2.044 03/08/2013. | 02/15/2023.
912828 VB 3 | UNITED STATES TREASURY .......osiiriirrerrieeiensiesesnesssessssessssesssnenens | cevene 1A . ...101.660 432,055 425,000 422,487 1,788 | oo | v | e 1.750 | ...... 2.191 06/18/2013. | 05/15/2023.
912828 VS 6 | UNITED STATES TREASURY.....coosiirmriieriierrineeiiessssesssesssssssssessssssnes | aveinee | oo | sevenesses TA s | e 240,694 | ...103.003 257,508 250,000 248,292 1,014 | oo | e | e 2500 |...... 2.934 09/06/2013. | 08/15/2023.
912828 WE 6 | UNITED STATES TREASURY .....ieeerrrvvrviemmmnerrsssssisssmssesssssssssssssseesssenss | seveees ..493,713 | ...103.789 518,945 500,000 498,666 B85 | ovvvvvveiriinennens | i | e 2.750 | ...... 2.898 01/15/2014. | 11/15/2023.
91282C  AZ 4 | UNITED STATES TREASURY .....ecviirriereierimerrisesssessisesssesssssessssessssees | seeeees ..496,484 | ..... 96.988 484,940 500,000 497,099 AT | s | s | e 0.375 |...... 0.525 02/24/2021. | 11/30/2025.
91282C BH 3 | UNITED STATES TREASURY. .....ccovrmrrmrrierrinensiesrinessessisesssessssesssenes | sevvee | oo | ovvennnenes | TA it | v, 284,510 | ... 96.769 275,792 285,000 284,597 87 | e [ e | oo 0.375 |...... 0.410 02/11/2021. | 01/31/2026.
91282C BW 0 | UNITED STATES TREASURY.......coommmrrrrmmriimmnnerrssssisnsssseessssssssssssssenes | svveeee | o | consseeenenne | TA v | v 350,328 |..... 98.027 343,095 350,000 350,286 (2) | covvvrvvveiiinnneees s | e 0.750 | ... 0.731 05/06/2021. | 04/30/2026.
91282C DG 3 | UNITED STATES TREASURY ......ccouirimiuinermmesissenssessssseessesssssesssessssnees | sseeees 284,288 99.359 283,173 285,000 284,306 LK1 O [T O 1125 | ... 1477 11/12/2021. | 10/31/2026.
0199999. U.S. Government - Issuer Obligation: 3,690,570 XXX 3,755,162 3,730,000 3,720,671 0 4,266 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
383748 LQ 4 | GNR 2003-60 MA - CMO/RMBS o Ll 1A i 626 | ..101.063 655 648 645 2 o | | 3500 | ....4.223 10/0212003. | 07/16/2033.
0299999. U.S. Goverment - Residential Mortgage-Backed Securities. 626 XXX 655 648 645 0 2 0 0 XXX XXX XXX XXX
0599999. Total - U.S. Government 3,691,196 XXX 3,755,816 3,730,648 3,721,315 0 4,268 0 0] XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P¢ (Direct and Guaranteed) - Issuer Obli s
151847 DF 4 | CENTER UNI SCH DIST CALIF @ | oo | e | 2B FEuiiiiiis | e 49,806 | .0 99.690 49,845 50,000 49,920 14 | e | s e | e 0.276 03/04/2021. | 08/01/2022.
234830  CK 1 | DALLAS CNTY TEX SCHS......cvvveierreirrnrreisnesesssssssssssssssssssssssssssssssssssens | sseeres ...103.000 78,858 76,561 78,858 (2,297) | covvvvvrenssensnsiiins | consensssssinssssnes | soenssssssssissns | coneed 8.750 04/04/2019. | 02/15/2018.
64966  UJ 3 [ NEW YORK N Yoo ssiesisessssssssesssssssssesssesssesesssssssssenes | oeeeees ...100.289 100,289 100,000 100,327 (3,603) | cvvovververieriiens [ e [ e 4.000 |...... 0.120 01/22/2021. | 08/01/2022.
672325 WP 8 | OAKLAND CALIF UNI SCH DIST ALAMEDA CNTY.....cvouuerrimemmrerrinenninens | cvvee ...102.804 56,542 55,000 56,326 (1,872) | covoreverevrienrins | e | ceveed 5.000 |...... 0.853 02/26/2021. | 08/01/2022.
778550 LY 7 | ROSWELL N MEX INDPT SCH DIST......cvveeumereereemeriseseseenssesessenesenes | cevee . ...107.391 161,087 150,000 161,382 (5,927) | cvvoeevererriernins | eevreeerireerieeeies | ceeend 5.000 |...... 0.200 02/19/2021. | 08/01/2023.
961166  AC 9 |WESTON MASS......coiiiiiiiniiniissiiesiississsesssessesssssssssssessssssssssssssssssssssssssnss | ssonses | ae | ersssssanseas TAFE. . | i, 219,200 |...104.975 209,950 200,000 210,153 (9,047) [ cooovivrnniiniiens | errseiseiseiiseiinnns | e 5.000 |...... 0.105 01/21/2021. | 01/15/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation 679,598 XXX 656,571 631,561 656,965 (2,297) (20,336) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 679,598 XXX 656,571 631,561 656,965 (2,297) (20,336) 0 0] XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
027650 NJ 9 | AMERICAN MUN PWR OHIO INC REV. |1FFE. 27431 |..105.295 26,324 25,000 26,324 (107) [ o [ cvsssssssssssssssoss [ 105,000 [ e 0.272 01/20/2021. | 02/15/2023.
04052B  FX 7 | ARIZONA INDL DEV AUTH REV......oservmmirirerininrereisessiessisessiessisessines | wveees ..2|3BFE.. ..498,750 |...101.043 505,215 500,000 498,798 14,318 26 | oo | s [ 000375 | L 6.396 03/19/2018. | 07/01/2043.
13080S GJ 7 | CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV. 2(6.* 400,000 |..... 90.000 360,000 400,000 360,000 | .ovoovvueee 124,000 02/18/2015. | 01/01/2039.
187145 DB 0 | CLIFTON TEX HIGHER ED FIN CORP ED REV. JRVPRS VR IOV 2 [1AFE | s 568,045 |...110.466 552,330 500,000 520,399 (7,324) | oo e | 002.5.000 | ... 3.361 09/19/2014. | 08/15/2039.
26822L DP 6 |E-470 PUB HWY AUTH COLO REV (@10 O 1.FFE..cccce. 79,630 99.824 79,859 80,000 79,835 205 | oo [ e | e | e 0.310 02/26/2021. | 09/01/2022.
462467 E7 2 |IOWA FIN AUTH SINGLE FAMILY MTG REV......ccccmmerrmnerrererneniserisnenes | cvneee | o | vovveriinnens | TAFE i | oii0.59,925 | 99.892 59,935 60,000 59,952 27 | v | e | e 0.300 |...... 0.353 02/19/2021. | 07/01/2023.
59250Y TR 0 | METROPOLITAN TRANSN AUTHNY REV.... | s ..104.012 104,012 100,000 103,734 (3,835) | oo [ e [ e 5.000 |...... 0.688 ..5,000 |02/04/2021. | 11/15/2022.
60636A PT 4 | MISSOURI ST HEALTH & EDL FACS AUTHEDL F........ovvvverrncrrrerirnens | v ..116.041 464,164 400,000 428,600 (4,257) | covooevierrneniins | e | e 5.000 |...... 3.650 | MJSD. |.............1,667 | ........... 20,000 | 12/18/2017. | 12/01/2037.
60637B  PX 2 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......coecovrrmvrirerrrrenrirennns | v ...106.982 171171 160,000 160,000 [ ..vooureverrirerninnns | wevernirerinennnnenes | e | s | 3.700 |...... 3.700 12/04/2017. | 11/01/2042.
64577B  KH 6 |NEW JERSEY ECONOMIC DEV AUTH REV.......ccoomivvrerrrerrreriisenireseins | e ...108.195 600,482 555,000 553,701 494 | e | s | 4.000 |...... 4.101 08/28/2015. | 06/15/2024.
646136 LU 3 |NEWJERSEY ST TRANSN TR FD AUTH.....cccormmivmriinrirreriinenireniisenins | cvvee ...104.985 52,493 50,000 52,501 (2,449) | covoovierreniins [ e | e 5.500 |...... 0.244 01/21/2021. | 12/15/2022.
649717  UN 3 |INEWYORKNY CITY TR CULTURAL RES REV.......costvurerrrmrrrrerirnieiinens | cvvie ..104.134 104,134 100,000 104,270 (4184) | oo [ e [ e 5.000 |..... 0.322 02/04/2021. | 12/01/2022.
658909 WH 5 | NORTH DAKOTA ST HSG FIN AGY.......ovturrieriinerriesiiessiessisessississees | coveee ...100.927 55,510 55,000 55,672 (557) | ovvrerrnerinerinnins | eevreeireeiseeiesienins | e 1450 | ... 0.227 02/26/2021. | 01/01/2023.
67766W VW 9 | OHIO ST WTR DEV AUTHWTR POLLUTN CTL RE.. ..102.011 102,011 100,000 102,029 (4,613) | covoveverieniins [ e | e 5.000 |...... 0.105 01/20/2021. | 06/01/2022.
708796 8G 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M... ...103.097 134,026 130,000 130,784 (134) | oo | eereeieeissiesienins | oevaen 3.700 |...... 3.573 12/08/2017. | 10/01/2047.
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73358W QL 1 [PORTAUTHNY&NJ 1.EFE.. ...104.359 52,180 50,000 52,199 (2,288) | covvoeerevvieeseeri | ceveiveneeriisnessiieins | 200025000 | oo 0.187 01/21/2021. | 12/01/2022.
744396  CH 3 | PUBLIC FIN AUTH WIS CHARTER SCH REV.......cossemeerrveevvvisennenseeeisins | svveens 2(5B ...101.146 101,146 100,000 99,764 3 | s | seveenssssnsssssennnns | 100een 10000 | 7.020 06/23/2017. | 07/01/2047.
74441X  CS 6 |PUBLIC FIN AUTH WIS MULTIFAMILY HSG REV.........coommmmmerrrrrvreairineees | e .2 |2BFE.. ..101.918 509,590 500,000 496,228 121 [ s | v [ 04000 | s 4.055 06/17/2016. | 12/01/2041.
745181 N5 2 | PUERTO RICO COMWLTH HWY & TRANSN AUTH HW.....ccocevvvemmrreiines | crrrrer .2 |1FFE.. ...100.652 291,891 290,000 290,000 | coovvvvveeerremmneerrnees | cessveenrrneesssinnnees | e | seveessseessnnneeenns | coeeei 980 | i 4.950 11/14/2014. | 07/01/2026.
745190 2B 3 | PUERTO RICO COMWLTH HWY & TRANSN AUTH TR......ooovmmmrrvirrsnrriens | cvveeer 2 [1FFE.... ...100.698 332,303 330,000 330,000 | covveeerrierinnnriiinns e | e | s | 00e9.0000 | 5.000 03/03/2015. | 07/01/2032.
745220 KU 6 | PUERTO RICO COMWLTH INFRASTRUCTURE FING........ccoovvvvvveuurinnees | vrveens ..2|1.GFE. ...100.698 100,698 100,000 99,822 T | s | v [ 008,000 | s 5.125 08/14/2014. | 07/01/2023.
74526Q LS 9 |PUERTORICO ELEC PWR AUTH PWR REV.......commervierreeinsreisenseenns | e .2 |1.FFE. ...101.789 178,131 175,000 175,000 | coooovervveeenriennnnns [ e | cevvvvvissinnnneennns | covvssnneessssiessenes | 000,000 [ e 5.000 09/26/2017. | 07/01/2023.
745277 QR 7 | PUERTO RICO MUN FIN AGY ......ooimmmrrvimmrirssssisssessissssssssssssssssssssssnss | sveeves | oo | coseesesens 2|1 FFE | i 151,425 |...100.698 151,047 150,000 150,000 | .ooouvurrrvveenriennnns [ e | e | cvvvssneessssissnns | 000,000 [ s 5.000 12/10/2014. | 08/01/2030.
745277  SG 9 | PUERTO RICO MUN FIN AGY...ocoomrrrvriveemmmmssersssssessssnssessssssssssnsnesens | eevssee | o | sveeesssseens KT = =S 508,445 |..105.126 525,630 500,000 501,824 (1,081) | covvveeersnreerennns | covvvereersssveninnees [ 0008.250 | woeees 5.007 10/27/2014. | 08/01/2023.
74529)  PX 7 |PUERTO RICO SALES TAX FING CORP SALES TA........conmuervermmmrrrrrsnnnns | v 2(5B 49,700 |...116.006 58,003 50,000 49,487 (106) | covvvvveeerrvvrernns | ovvvvereersvviisninnes [ 208,000 | e 4.830 11/08/2019. | 07/01/2058.
74529) QG 3 | PUERTO RICO SALES TAX FING CORP SALES TA......commurvvemnrrrirnnrnnns [ 100 [ KN = 7 I 237,983 |.... 34.108 375,188 1,100,000 277214 | oo | s 15,147 | e | | covesresnsnnns | cveens 5.697 10/04/2019. | 07/01/2046.
74529) RH 0 | PUERTO RICO SALES TAX FING CORP SALES TA.......cooommuerrrvvmveariinenns | cvveens 2|5BGl 298,592 |...112.930 338,790 300,000 298,740 15 | o | o | e 4.329 | ... 4.353 10/15/2019. | 07/01/2040.
764603 BG 0 | RICHMOND CNTY GA HOSP AUTH REV ANTIC CTF......oonverreeiremreeriinene | eevvenn | e | coverevrnnes L =3 o =S 54,600 |...104.690 52,345 50,000 52,382 (VP E.) ) SOOI IR DO 5.000 |..... 0.229 01/21/2021. | 01/01/2023.
79626P AC 6 | SAN ANTONIO TEX HSG TR FIN CORP MULTIFAM......cooovmmreermmereerrnrens | weveres 2 [1AFE | oo 504,205 | ...105.042 525,210 500,000 501,300 (A44) | covvvvvviiinnnneens v | e 3.500 | ...... 3.400 09/29/2014. | 04/01/2043.
821697 H7 7 | SHELBY CNTY TENN HEALTH EDL & HSG FACS B.. 2(6.* 308,694 |.... 74.526 227,304 305,000 227,304 (78,535) (472) . 11/19/2014. | 09/01/2041.
914023 KD 7 | UNIVERSITY AKRON OHIO GEN RCPTS......covvvvmerrirrsnnrrinsessissesssssnes | sevvens | oo | coververnnes L 1 SO 43,605 |..104.577 41,831 40,000 41,860 (1,745) | covvvvervirvnenrinns | wonsensissessinnns | e 5.000 0.339 01/20/2021. | 01/01/2023.
91754T PS 6 | UTAH ST CHARTER SCH FIN AUTH CHARTER SCH........cccoommmmmmmmvvecnins | vviine | oo | vovvrrnnnns 2|1.CFE i | 143,636 |...105.054 157,581 150,000 144,831 223 | s | v | 3.250 3.524 02/18/2016. | 10/15/2038.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation 7,207,395 XXX 7,390,534 7,905,000 7,024,552 59,783 (20,403) 0 0] XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3137BP D2 2 | FHR 4583 IT - CMO/RMBS.......ooiemrrreecevirmssnnnssssessssssssssssssssssssssssssssssssssses | svseens TA i | e 27,238 | 8.091 19,164 16,649 (2,357) | covvveerrisenneeeesies | coveeeeeessssiessisennnns | oo 2.500 | ... 4.058 05/04/2016. | 05/15/2031.
3137BP D4 8 | FHR 4583 JI - CMO/RMBS.......cooemrrrreeceinmssnnnsseeesssssssssssssssssssssssssssssssssens | svsenns W3 A s [ 32,397 | 7.256 20,441 10,625 (1,661) | cvvovrerrerinnnrinns | cevnnersisesiesens | e 2500 |....15.692 .. N 04/28/2016. | 05/15/2031.
3137FP. NQ 4 |FHR 4926 Ql - CMO/RMBS........ooooimiimnsnsesisimssssssssssssssssssssssssssssssssssssss | sssssee | oo | cosssssenns 1A i [, 128,49 | ...... 9.190 82,866 89,569 (25,400) | vooovvvverisssnrin | i | s 3.500 |...(30.038) | MON... | .ccooeerrre 2,630 | oo 47,631 | 11/26/2019. | 07/25/2048.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 188,130 XXX 122,471 0 116,842 0 (29,418) 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A ent Obligation: 7,395,525 XXX 7,513,004 7,905,000 7,141,394 59,783 |............ (49,822) | .......... 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 O |ANGEL OAK REAL ESTATE INVESTMENT FUND II... .|2.CPL.. ...100.000 714,017 714,017 T14017 | oo | e | cevsseeesssseisinnnns | svnsssnseesssiinnns | 200e0.000 | 5.000 11/16/2021. | 06/30/2028.
00489Q AA 0 | ACRES COMMERCIAL REALTY CORP........ccoommmmmmmmrreessmmmmnsesesssssssssnnes | ssseees 2BPL. ...101.250 202,500 200,000 200,000 | covveveuereerienrenines | evvenrirnenrennnenes | e | e | o0e D790 | 5.750 .| 08/09/2021. | 08/15/2026.
01879N  AA 3 | ALLIANCE RESOURCE OPERATING PARTNERS LP........cccoommmrrrirrmnrrrins | v 4AFE. ...101.602 508,010 500,000 463,784 27,533 8,751 ...10.117 01/23/2020. | 05/01/2025.
05580A C9 3 | BMW Bank Of NOMh AMENICA..............rmmerrreeeeeessseneneeeeeessssssssesseseessssssssneees | v 1FFE i | oo 198,601 | ..., 99.626 198,256 199,000 198,673 72 | oo | e | 200020.300 | o 0.401 08/19/2021. | 08/21/2023.
05580A  ZE 7 | BMW Bank of NOMh AMENCA. ..........crrmmrrrrreeeeemmmsssnnseeeeesssmssssssssssssssssssnss | senseen | oo | sevesssnnnnns 1.FFE 99.802 49,901 50,000 49,964 22 [ covvvessneeeeiven | eeervsveissnseennens | 000000.250 | 0.308 03/30/2021. | 03/27/2023.
06251A 2T 6 |Bank Hapoalim BM, New YOrk Branch...........c..ccoueereererressnmeressnsenressnsenens | seveees LFFE s | v 250,000 | ... 99.742 249,355 250,000 250,000 | covvvvveeeriemncnnnnnes | cessseensssiissinnnnens | e | s | 2000150 | 0.150 02/04/2021. | 02/16/2023.
06428F VQ 7 |Bank of China New YOrk Branch.............couecreermnerrermnnereenmnessesssseseesssessessns | seeeees .|1.DFE.. 100.060 200,119 200,000 200,000 | covvvvveeeriennceniinns | e | e | s | 200004000 | i 0.400 12/21/2021. | 12/30/2022.
066519 QB 8 | BankUnited, National ASSOCIAtION.................crmcerrrveeevemmnnncrirseessinsssneennnnens | cvvviee | o | sevvevienns 2|2AFE......| 100,000 | ... 99.724 99,724 100,000 100,000 [ .eovevrerrrermerrenns [ eernsernirnsennisnes | eonvenrennsessisnnes | sosesresssssssnennes | 0001000 [ 0.100 01/20/2021. | 01/23/2023.
10373Q  BD 1 |BP CAPITAL MARKETS AMERICA INC.....ccccoommvvvmrmvvmmsmvrrsseensssssssssesss | v 1.FFE.. ..100.327 50,164 50,000 50,227 (299) | oovvvsvsssssinns | ssssssssssssssesssns | 00000.864 | 0.241 01/20/2021. | 09/19/2022.
20033A W4 4 | Comenity Capital BanK..............ouerreermerrermmrressinmeseisssessssssessessssesssssasessees | seesees 1DZ.. ...100.874 80,699 80,000 80,000 | ovveeevveeemmcerrreninns | severrvrvinssisnnnneenns | s | s | c0eee2:980 | e 2.550 05/06/2019. | 05/16/2022.
20161D  AA 2 | COMMERCIAL CREDIT GROUP INC......cooceovvrrremrirmserisnsseessseesssssssesnes | vvveee | oo | werenee 1,2 [1.GPL.cccvr | o 250,000 | ... 97.170 242,925 250,000 250,000 | covvvvveeeeirnceniinns | e | e | s | oo 878 | 4.878 05/19/2021. | 05/30/2026.
2187IN  AB 7 | CORECIVIC INC......ooorrreirrrriisnsssesssssssssssssssssssssesssssssssssssssssssssssssssssnss | e 3.CFE. ...104.642 209,284 200,000 200,466 (34) [ oo [ evveneevivseeessisennns | 00008.250 | s 8.184 05/10/2021. | 04/15/2026.
22025Y AP 5 [ CORECIVIC INC.....oooorririmerriisesressessssssesssssssssssssssssssssssssssssssssssnnes | seesees 3BFE.. ...101.908 203,816 200,000 194,592 3,592 | oo | oo | 04625 [ 6.786 01/19/2021. | 05/01/2023.
254709  AJ 7 | DISCOVER FINANCIAL SERVICES.......covvumerreirnereisnessisssessesssssesessnnes | sveeees 2.CFE. ...102.657 35,930 35,000 36,091 (1,147) | covevvrviinnenen | s | 000003850 | e 0.327 01/21/2021. | 11/21/2022.
36966R 5T 9 | GENERAL ELECTRIC CO....coorrverrrrirrereesisessssssesssssssesssssssssessssesssssns. | e 2BFE.. ...104.285 52,143 50,000 52,957 (2,353) | covvveeerresnenereenee | ceeeseeeessssecssssesnnes | 005750 | ol 0.461 02/04/2021. | 02/15/2023.
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38149M G6 4 | Goldman Sachs Bank USA A1EFE | 175,000 | 99.544 174,201 175,000 175,000 | cooovverrveeeeriennnens [ e | cevvvveessinnnnneennns | covvesnneessssieseenes | 00400 [ il 0.400 . 10/28/2021. | 11/03/2023.
571903  AK 9 | MARRIOTT INTERNATIONAL INC.....covoorrmrrirmnerisrssenrisssssisssessssessessens | sseeees 2.CFE. ...101.059 50,530 50,000 50,615 (1,223) | covvveevrrvnsnennnnns | v [ 000:3.250 | el 0.520 02/04/2021. | 09/15/2022.
626717  AM 4 | MURPHY OIL CORP........cccccmmmmmrrrrmririimmmsesssssssssssnssesssssssssssssessssssssssens. | soveees 3.CFE.. ...103.406 310,218 300,000 310,218 (3,751) (2,531) [ covvvvvvereveeesnnnnnns | eevvsnsssssssssssnnnnnnns | 5875 | o 3.832 07/13/2021. | 12/01/2027.
65342V AA 9 |NEXPOINT REAL ESTATE FINANCE INC........cooeevveererreerrenreersnnrenssennens | weveees 2BPL. ...102.765 513,825 500,000 501,258 (122) | covvvvveiiresnneeenns | v | 05750 [ s 5.676 05/24/2021. | 05/01/2026.
69356N  AA 2 | PHH MORTGAGE CORP........cossirrvirerrisissssissssssssssssssssssssssssssssssssssssens | onnes ...103.495 372,582 360,000 367,538 (452) | covvvverrrnrriisnens | ceverissenrissennins | e 1875 [l 7.287 09/14/2021. | 03/15/2026.
795451  AM 5 | Sallie MA@ BanK...........cooeeeerrvveevemmmneerrreeeismssesessssesssssnnssesssssssssssnsssssssssssnes | wvneeee | oo | evvsveeennns | 2.0 FBuvvvvnees [ viiinnnennnnn 100,921 | 99.806 100,804 101,000 100,935 14 | s | e [ 000400 | il 0.440 ... | 08/19/2021. | 08/11/2023.
856285 WW 7 | State Bank of India, New YOk Branch...........ccocvveemverrecissnreeimssrressneneeinsens | wvveeer | oo | vesvererienns | 2.8 FEuvvviiis [ civierriinnnnr 100,000 | ... 99.774 99,774 100,000 100,000 | .ooooveerrveeeernennens [ eerrivnnnneennnneisnn | cevvvvvissinnnneennns | covveenneessssienenns | 004000 | il 0.400 .| 08/19/2021. | 08/30/2023.
85916V CX 1 [ StEliNG BANK......rvoveuurrivriereerserrisisseressssesssssssssssssssessssssssesssssssssssssssssssesses. | svssees ...100.971 50,486 50,000 50,000 | .oorvvveeeernmmmeennns [ s | v | s | 00003:200 | eoees 3.196 12/10/2018. | 04/28/2022.
87356L  AA 8 | TACORA RESOURCES INC........covimmrerrviviemimressssniessssessssssssssnsesessssns | seveees ...100.270 300,810 300,000 300,810 (1,387) (53) | covvereveeerireeneees [ recerrrsnseseessereirens | 00008250 | oo 8.048 10/26/2021. | 05/15/2026.
88428L  AA 0 | THIRD POINT RE USA HOLDINGS INC.......ooevreerrmrrreernereenmereessssensssnens | coveees ...105.004 210,008 200,000 202,757 (T75) | covvvvveivvnnnnennns | v | 72000 | el 6.504 05/21/2019. | 02/13/2025.
89679E  AB 8 | TRIUMPH BANCORP INC........orsmervivrrreirnreissssssesssessesssssssssssssssssssssesees | sessees ...103.316 361,606 350,000 350,000 | coovvvvveevrvemmmcnninnes | censreersssiesssnnnnees | e | s | o878 | i 4.876 11/21/2019. | 11/27/2029.
949495 AR 6 | Wells Fargo National Bank WESL............cuueerrrrvvesimmmmmsmsssssssssssssssssssssssssssss | svseens ...100.134 110,147 110,000 110,000 | .ooouuurrvveeneennnnnns | eennnnmnssnnnsnneess | cevvnnseesnssssnsennns | consssssessssneesssssans | eveeee 1,800 | ivees 1.800 01/21/2020. | 01/31/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX 5,751,832 5,674,017 5,659,902 22,395 3,462 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12062R AE 0 |BHLD 201B1- CMO/RMBS ...100.585 201,170 200,000 190,457 (394) | covvvverrrrrrriisnens | cererersneriiisneniins | 005,087 [ i 5.320 06/30/2020. | 02/25/2055.
12655V AD 6 | CSMC 19NQM1 M1 - CMO/RMBS.........covverereermneeisssenssssesssssssssessassenses | sseeees ..101.312 298,870 295,000 250,072 AB8 | v | e | 1000003.388 [ i 4178 04/20/2020. | 10/25/2059.
25150M  AC 0 | DBALT 2007-RAMP1 A2 - RMBS.......oooeerrvvveerrsssnnnnneeecsissssssnnnssssssssssssssnnnns | svseens | oo | evvsvvenedt | TAFMuiiiiies | 55,977 | s 98.131 61,034 62,196 59,065 2,018 | oo | e | 0000252 [ i 5.022 04/20/2020. | 12/25/2036.
31735R  AA 5 | FAHB 21HB1 A - CMO/RMBS........cosmmrrreerrreismnssessssssssssssssssssssssssssssssssnns | e . 100.009 204,660 204,642 204,842 | covvooerreeresnrreninns | s | sessessssssnnnnes | s | 00000875 | s 1.198 02/17/2021. | 02/25/2031.
45669A  AB 0 | INDA 2007-AR1 1A2 - CMO/RMBS.........commurreumnreermesresssessessssssssssssssssss | vessee | oo | serssenees A1 1D FMooiees | o 137,336 | ..... 93.779 150,634 160,627 132,089 (2,720) | covevrvnerriinsennens | v | 00 3.004 | 5.997 04/20/2020. | 03/25/2037.
67389M  AY 7 | OAKS 2015-1 B5 - CMO/RMBS..........cvvevrerreersserrerssenrissssssesssssssssssssssssnss | svenees | oo | coneerenndh | 2B FEuvvviin [ o 132,300 | o, 98.846 138,384 140,000 132,291 14 | e | e [ 0003785 [ s 4.041 09/01/2020. | 04/25/2046.
69337H BD 2 | PHHAM 2007-2 2A5 - CMO/RMBS...........veevvvrrnnsseeecssssssssnessssessssssssssnnnss | sseeees oo | e 84,491 | L 77.548 91,319 117,758 76,613 (5,318) | cvvevrvvrrvernsenrens | wrvvvenenrersnnsninnns | 000000652 | .o 9.276 05/15/2020. | 05/26/2037.
749241 AA 3 | RALI2007-QHI AT - CMO/RMBS.........covvermerrerrsenrissssssessssessessssesssssssssess | sveeees | oo | coseeresens A1 1D FMoooees | o 183,240 | ..... 96.258 211,234 219,446 187,793 3185 | v [ | w1324 | L 7.641 05/05/2020. | 11/25/2037.
76119C  AE 1 |RMLT 201 BT - RMBS.......oimerreirereirmsressessesssssssessssssssssssssssssssssssssssesssss | e 103.207 103,207 100,000 93,096 B8 | v [ | 03946 | 4.301 07/28/2020. | 01/26/2060.
85209F AE 6 | SHMLT 2020-SH1 B1 - CMO/RMBS.........ccommmmmrrreeeeemsmnneeneeesssssssssnsssneses | s A TTA s 93,750 99.866 99,866 100,000 93,967 B4 | s | e [ 00003827 | 4.265 07/28/2020. | 01/28/2050.
92537U  AD 4 |VERUS 2020-2 M1 - CMO/RMBS.........cosmrvvvvcivismsssssssssesssssssssssssssssssssssssssss | sssssse | oo | cosssssennd A11A i | i, 195,576 |...103.002 206,004 200,000 195,690 121 5.559 05/22/2020. | 04/25/2060.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 1,620,395 XXX 1,766,383 1,799,669 1,615,776 0 (2,523) 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
10949W  AE 2 | BWCAP 212 C1 = CDO...cooovrmrirrrnerisssssisssessssssssssssssssssssssssssssssssssssssesees | ssevees ...100.000 250,000 250,000 250,000 | covvvvvveevvmmameennins | e | s | e | s 3.045 | ...... 3.100 10/20/2021. | 11/15/2030.
19458L  BJ 8 | COELT 2005-B B - ABS.......ccommmrrrrreeeemmmennnseseesssssssssssssssssssssssssessssssssssss | sseeees e | TEFEiiin | i 137,355 | 89.838 136,539 151,984 140,323 4,251 | oo | e [ ! 0.540 | ..... 3.340 01/31/2020. | 03/28/2035.
24460R  AJ 2 | DPATH 201 D = CDO....ovvvvvmmreeneeeessmmssessessssssssssssssssessssssssssssssssssesssssns | snseees Cl s 4|2.CFE... 300,000 99.370 298,110 300,000 300,000 | coovvvvveeemmmmmrenenees | evsnreeesessesssnnnnes | ceveessnnnnensssnees | sessneeesssesssnnnees | e 5122 | ...... 5.230 03/05/2020. | 04/17/2032.
27580X  AG 3 [CIFC 191 D = CDO...oourrirrinrieseessssssessssessessssssssssssssssssesssssssssssssssessesses. | sessees 100.023 250,057 250,000 253,789 (336) [ cvrvvvvrrerrirrieees | cererviresessieneenns | e 4841 | ... 4.710 01/08/2021. | 01/20/2033.
28851Q A 2 |ECLO TR CR = CDO....cviierrriirresisssssssssessssssssssssssssssssssssssssssssssesessess | onies B . .300,000 | ..... 99.136 297,408 300,000 300,000 | covevveurrermerrennis | onvenrernnnnresrnenns | sesresrnesnennnnnes | e | 3124 | ... 3.199 05/28/2021. | 10/15/2029.
38177G  AE 1 | GCTLF 201 C = CDOucuucvvveeorimseeeseeessssssssssssssssssssssssssssssssssssssssssssssssssssnns | ssseees Cl s A1 1FFE | e 505,871 |...100.244 501,220 500,000 505,210 (BB0) [ ..ovveervanerrerrens | ceverresrseriiseennns | cevees 3.781 | ...... 3.480 08/17/2021. | 10/22/2029.
64031Q  BE 0 | NSLT 2004-3 B - ABS.......cssemmrrrrveeermmmsnnenessesssssssssssssssssssssssssssssssssssssssssssnnss | ssseees e | 1.CFE i | i 134,652 | 93.600 133,281 142,394 137,972 AA23 | oo | e | 0474 | ...... 2.753 02/07/2020. | 10/25/2040.
70806T  AJ 4 [PNTPK 1 C1=CDO...oorrierirreiinernissessessessesssssssssssessssssssssssssssssssssessesess | svesees C|.. ...200,750 | ..... 99.999 199,997 200,000 200,639 (1) | o e | e 4124 | ... 4141 07/20/2021. | 10/15/2031.
78443C  BP 8 | SLMA 2004-B Ad - ABS......cocvviirreiieeresiesssssssssssssssssssssssssssssssssssesens | e 244,063 | ... 97.974 244935 250,000 247,503 782 | s | oo | venend 0.633 | ...... 2.088 11/08/2018. | 09/15/2033.
784430  AH 5 | SLMA 2007-A C1 = ABS...ccciivvvieiseessssesssissessssssssssssssssssssssssssssssssssssss | snseees 319,644 | ... 88.558 327,249 369,531 337,490 20,284 | covvvvvvvveciiesennnns | i | e 0.633 3.539 08/27/2018. | 12/16/2041.
78444A  AJ 6 | SLMA 20074 B2B - ABS.........ovooeeeeoreneeiisessssssssssssssesssssssssssssssssssssssens | svvenes 297,750 99.337 298,012 300,000 300,000 | ovvvvveeermmmmmcennins | s | v | e | s 3.609 | ...... 3.609 12/20/2018. | 01/27/2042.
78444Y  AD 7 | SLMA 2008-5 A4 - ABS........oomerveirenreinmnessisiesssssssssssssssssssssssssssssessessssssss | seesses - 100.440 56,376 56,129 56,207 2 (6510) 1 TP PO RPPRRION VOO 1.824 | ... 1.898 03/07/2016. | 07/25/2023.
803169 AU 5 | SRANC 3R CR = CDO......omerreermreermnreisssssssssessessssesssssssessssssssssssssssssessens | sseeees Cl .ot |[1.GFE.cciies | i 401,000 | ... 98.859 395,434 400,000 392,250 1,233 | i | e | e 2564 | ... 3.077 08/14/2018. | 06/24/2030.
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVo Rate Used Valuation Current Year's |  Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
86213C AB 1 |STR2015-1 A2 - ABS. . 1.EFE.. 297,975 |...102.630 297,627 290,000 295,837 (1,620) | covvveeervvrenennns | v [ 170 | s 3.544 | MON... ceeeennnn 12,093 | 09/01/2020. | 04/20/2045.
92557U  BA 4 | VIBRIIIBRR = CDO......covvvummeriessssensesssssssssssssssssssssssssssssssssssssssssssssssssssssees | e . .4 |1FFE.. ...350,000 | ... 99.744 349,105 350,000 350,001 1 2553 | JAJO.. 1,761 4,468 | 04/30/2021. | 10/20/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 4,049,681 XXX 4,035,351 4,110,038 4,067,220 2 34,596 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated)...........cururireriuiriseriesiesis s sss s esssssssssssssssesssssssssns | sessssessens 11,325,240 XXX [ 11,553,567 | ..ccoovenee 11,583,724 | ... 11,342,898 22,396 35,535 0 XXX XXX XXX XXX
Hybrid Securities - Issuer Obligations
04622D AA 9 | ASSURED GUARANTY US HOLDINGS INC......cevvrrvveeeummmmmcrrrreensssenseennns | svveens |12 | 2AFE i | e 234,375 | 73.651 184,128 250,000 236,531 299 [ i | e | e 2583 | ...... 2.833 10/16/2014. | 12/15/2066.
29273V AL 4 |ENERGY TRANSFER LP......oosvivirerriirerrriinesssssssssssssssssssssssssssssssssnns | sossees . ...100.375 501,875 500,000 501,875 44,810 (1,080) | covvveeervvnmrrrines | coveereeresveesiseneees | e 6.750 | ..... 6.459 . 02/25/2020. | 12/29/2049.
29360A  AA 8 |ENSTAR FINANCE LLC.....ooooimerreirenrecrmnsnissssssessssssssssssssssssssssssssssssssons | svssees . ...102.758 205,516 200,000 202,929 (T06) | covvvvvveverrvvnneens | ovssnneesssveesnnnns | ceveed 5750 | ...... 5303 |MS...... | ccoeeerrrr3,833 | o 11,660 | 08/20/2020. | 09/01/2040.
29379V BN 2 |ENTERPRISE PRODUCTS OPERATING LLC.........ccoommmmmrrrrrrvveerssnsernnns | e . ...102.204 511,020 500,000 502,779 (B46) | covvvvvveerrrrrnreens [ osnereessnsiinnnnns | e 5250 | ... 5.135 ....13,125 | 02/24/2021. | 08/16/2077.
316773 CR 9 | FIFTH THIRD BANCORP.........ccoovvvrerrrirrnnrensnssisssessessssssssssssssssssssssnes | ssseres . ...100.360 501,800 500,000 498,872 20,103 19 3353 | ... 3414 ceeeennn 16,792 | 08/12/2014. | 12/29/2049.
38144G  AB 7 | GOLDMAN SACHS GROUP INC........cccoemmmmmrrrrrivvimmmmnesesssssissssssssssssssissnns | svveees . ...104.000 520,000 500,000 507,863 (2,312) | covvvrverririnnnrinns | e | e 4,950 | ... 4402 |FA.coooo| o 9,6% | ... 24,750 | 11/19/2019. | 12/29/2049.
48128B  AD 3 | JPMORGAN CHASE & CO.....rrrrvvviiermeresssesissssseessssssssssssssssesssssessnns | svseees | 25| 2B FEuiiii | e TOA875 | L 99.763 698,341 700,000 701,314 (1,516) | covveevrrrverrrinns | covvereerssseesssneees | o 4625 | ... 4.393 |MN...... | oo 5396 | .ccoovrvnes 32,375 | 02/26/2020. | 12/29/2049.
743315 AU 7 | PROGRESSIVE CORP.......coovvvuvreierieneeeseeseessssssssssessssssssssssssssssssssssses | ssseres . ...102.500 512,500 500,000 500,875 (689) | covvvvvvevrrrvereens | o | e 5.375 5.223 | MS...... 7,913 26,875 | 06/13/2018. | 12/31/2049.
842587  CY 1 | SOUTHERN CO....oooirirmmssriessssssissssssesssssssssssssssssssssssssssssssssssssssssssssssssssssans | snseees . ...100.237 250,593 250,000 250,198 (958) | covvvvveveriisssinens | ovinnssssssssssssissinns | o 5500 | ..... 5.098 | MS...... ....13,750 | 02/15/2019. | 03/15/2057.
4299999. Hybrid Securities - Issuer Obligation 3,919,688 XXX 3,885,772 3,900,000 3,903,236 64,913 (7,269) 0 0] XXX XXX XXX .179,512 XXX XXX
4899999. Total - Hybrid Securities 3,919,688 XXX 3,885,772 3,900,000 3,903,236 64,913 (7,269) 0 0] XXX XXX XXX [ s XXX XXX
464287 44 0 [ISHARES:7-10 TRS BD ETF....coooierriirnrreisnseismesssssssssssssssssssssssessssssssens | sessees . ...121.480 64,627 64,627 N/A..... 510 | 10/28/2020. | .
464287 45 7 |ISHARES:1-3 TRS BD ETF......oeeierrvvvieerieeesssssisssnssessssssssssssseesssssssssssnns | ovenns | | TA s e 786,719 | 85.540 778,585 778,585 (7,829) N/A..... 1,635 |06/08/2021. . .
464288 64 6 |ISHARES:1-51G CORP BD......osmiemrrerceeemmmmnsesssssssssssssssssssssssssssssssssssssss | sseas i | 2A i | . 342,949 | L 53.880 337,612 337,612 (5,337) N/A..... 2,201 | 10/20/2021. | ..oovvverrnnnes
464288 66 1 [ISHARES:3-7 TRS BD ETF....cocoviirerrerneriisseesisnsssssssssssssesssssssssssssssens | svssees . ...128.670 364,265 364,265 (11,779) N/A..... 2,665 | 01/14/2021. | .
46434V 87 8 | ISHARES:BR ULTRA ST BD......oierrrvernreisnnnessssessssssssssssssessssssesssssns | ovnies e [ TA Zei | 190,203 | 50.390 189,567 189,567 (636) N/A..... 357 | 07/09/2021. |. .
92206C 40 9 | VANGUARD ST CORP BD ETF.....ooimmrrrirmrrriiserisssessisssssesssssssssssssenees | onies I I 2A e | s 812,568 | ... 81.260 795,860 795,860 (18,554) NIA. oo | oo | ceveeiinnns 12,061 | 04/28/2021. | ..ovooevvrvrrennee
92206C 87 0 | VANGUARD INT CRP BD ETF.....cocoovuirmrriinmsnesssssssissssssessssssssssssssssssasens | e N P21 TR [ 222,793 |..... 92.760 215,203 215,203 (10,162) N/A..... 4,807 | 11/20/2020. | ......coovvvrreeres
6099999. SVO Identified Funds - Exchanged Traded Funds as Identified by the SVO 2,795,681 XXX 2,745,720 0 2,745,720 (54,297) 0 0 0 XXX XXX XXX [ e 0 [ 24,235 XXX XXX
Totals
7699999. Total - Issuer Obligation 21,152,413 XXX 21,439,871 21,840,578 20,965,326 |.............144,794 (40,280) 0 0] XXX XXX XXX ..713,396 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 1,809,151 XXX 1,889,509 1,800,317 1,733,263 0 (31,940 0 0] XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities 4,049,681 XXX 4,035,351 4,110,038 4,067,220 2 34,596 0 0 XXX XXX XXX XXX XXX
8099999. Total - SVO Identified Funds 2,795,681 XXX 2,745,720 0 2,745,720 (54,297) 0 0 0] XXX XXX XXX ... o XXX XXX
8399999. Grand Total - Bonds 29,806,926 XXX 30,110,450 27,750,933 29,511,528 90,499 (37,623) 0 0] XXX XXX XXX | 237,030 |......... 941,136 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A . 7,766,025 1B . ....593,958 1Cc . D s 837,877 1E 1,230,010 1F ............3,637,723 1G .....1,753,956
1B. 2A .. 2,953,179 2B . 2C .
1C. 3A . 1,209,664 3B .. 3C .
1D. 4A 4B 4C
1E. 5A .. 5B .. 5C ..

1F. 6
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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 |4 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 SVo
Number of Par Value | Rateper| Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) |  Impairment BJ/A.C.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.JA.C.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
20603C 20 1 | Concert Group Holdings, INC. SEMES A-........oveiririiniiniiniinsissississsssissins | evenees IO 5,000.000 .100.000 |.................500,000 |..... 100.000 500,000 500,000 0 5BGI 10/18/2021.
035710 84 7 | ANNALY CAPITAL MANAGEMENT INC........cccomimmmmmrrrrmvvriemmmnnseemssssissssnes | coveeens I 20,000.000 ..26.520 | .................530,400 |...... 26.520 530,400 500,000 33,750 30,400 30,400 06/20/2019.
035710 87 0 | ANNALY CAPITAL MANAGEMENT INC......vvvvvermrreermeneiesesesssssssssssnssesns | coveeees I - 20,000.000 ...25.580 ..511,600 |....... 25.580 511,600 370,000 | covvvvverrerrirries | cererreen 34,750 | coovvvvveeireennenns | e 141,600 141,600 03/17/2020.
038923 85 0 |ARBOR REALTY TRUST INC.....ooirrivrmnrrimmmsreisssssessessessssesssssssssssssssenns | svsesses e 12,000.000 302,520 25.210 302,520 300,000 2,520 2,520 10/04/2021.
060505 FQ 2 | BANK OF AMERICA CORP........ccommmmrrrmvveeimmmnsesssseessmssssseesssssssssssssssssssssess | coseeees .. | ..500,000.000 |......1,000.00 | ..coovvveerrree | corvrrrierrrnnnne 506,250 |..... 101.250 506,250 496,824 21,500 (9,905) (9,905) 03/03/2020.
16934Q 50 5 | CHIMERA INVESTMENT CORP......ceevvevmrrermnreessessesssessesssssssssssssssssnss | sernes e 21,000.000 ...25.040 525,840 25.040 525,840 510,933 33,632 | covvvevvveeeeeennnns | o 14,907 14,907 05/18/2021.
174610 AP 0 | CITIZENS FINANCIAL GROUP INC......ooevvvvrmmrrrirmmrriismssssesssesssssssssssssssnns | soneeres .. | ....250,000.000 102625 | oo 256,563 |..... 102.625 256,563 251,406 | oo [ e 15,000 5,156 5,156 05/22/2018.
18469C 30 7 | CLEAR STREET GROUP INC.......ccoomimeerrrreeeummesensssssessssssssssssssessssssssseens | coreenns I 16,000.000 25.00 400,000 25.000 400,000 400,000 0 10/19/2021.
313400 66 5 | FEDERAL HOME LOAN MORTGAGE CORP...........cooommmmmmmmrnreecesemmsssnneeneeees | covevens I 1,500.000 |...........25.00 |..... 2.050 3,075 2.050 3,075 1,590 1,485 04/11/2007.
313400 68 1 | FEDERAL HOME LOAN MORTGAGE CORP..........ccommmmmmmmmrrreeeessmmsssnnnnnneees | coveeens I I 2,000.000 |..........25.00 |..... 2.240 2.240 4,480 2,500 1,980 01/10/2007.
313400 69 9 |FEDERAL HOME LOAN MORTGAGE CORP.... I o 1,000.000 | ...........50.00 |..... 4290 | .o d290 | 4.290 4,290 1,800 2,490 01/10/2007.
313400 85 5 |FEDERAL HOME LOAN MORTGAGE CORP.... [ 1,000.000 |..........50.00 |..... 4170 | e 170 | 4.170 4,170 1,550 2,620 04/19/2006.
313586 75 2 | FEDERAL NATIONAL MORTGAGE ASSOCIATION.......ccoovverrrrerrnnrriirnnns | cereeres B 2,000.000 |..........25.00 |..... 3.850 | oovrrrriserrirnnnd,700 | e 3.850 7,700 4,360 3,340 12/27/2007.
313586 82 8 | FEDERAL NATIONAL MORTGAGE ASSOCIATION o ,000.000 | ..........50.00 |..... 4.300 veeeeenn4.300 4,300 3,300 1,000 12/06/2006.
337158 20 8 | FIRST HORIZON BANK........oosvreermreermrressisssissssssessssssessssssssssssssssssssnses | svsesses B 500.000 874,583 .A437292 | ... 874.583 437,292 360,000 | coovvvvvveerrrrisnnens [ cernirnenns 18,958 | .ovrrrvvirriinnns 77,292 10/19/2017.
369604 BQ 5 | GENERAL ELECTRIC CO....ovevrevrmrvcrmrressesessissssessssssesssssssssssessesssssses | svsesses .. | ....600,000.000 |..... 1,000.00 |...99.500 597,000 99.500 597,000 535,957 22,122 72,881 .. | 12/04/2018.
38741L 30 5 | GRANITE POINT MORTGAGE TRUST INC......cesmmeerrrrveeveemmmneernnessinnsssnnees | ceveeens I 10,000.000 25.00 256,400 25.640 256,400 250,000 | .oovvvveene 1,510 6,400 6,400 . | 11/22/2021.
40417L 20 5 |HC GOVERNMENT REALTY TRUST INC......osmurvvvrrnrriirnnreissessssssssesesssnns | e B 4,000.000 25,00 99,980 | ....... 24.995 99,980 100,000 | .eoouunvrvvverrrirnns | cevveerrinnns 7,000 (20) (20) 08/06/2020.
446150 AL 8 |HUNTINGTON BANCSHARES INC........coimrrrirrerriirenressmsesessssssesssssssesses | wernes .. | ....350,000.000 |..... 1,000.00 |.102.000 | ...covvvrrrernne 357,000 |.... 102.000 357,000 353,500 | covvvvveiriiienniins | cevviiienns 19,950 | oovvveernrivienrins | cerrerviinnns 4,375 4,375 .. | 03/01/2018.
45781T 20 5 |INPOINT COMMERCIAL REAL ESTATE INCOME IN......rrveeevrrirennnenenns | crreenes N 12,000.000 25.00 300,540 25.045 300,540 300,000 5,513 540 540 . | 09/15/2021.
55336V AU 4 | MPLX LP..oootiiiierecisseiissesssisssessessssssssssssssssssssssssssssssssssssssssssssssssssssssnes. | sesses ....400,000.000 | ...... 1,000.00 |.100.750 | .oooovvuvrrennns 403,000 |..... 100.750 403,000 A15,556 | covoovvrrinniiries | e 13,750 | oo | erernn (12,556) (12,556) 06/03/2021.
570535 AW 4 | MARKEL CORP.......covsiriimrretssssessessssssssssssssssssssssssssssssesssssssssssssssssssssnes | sosesses .. | ....150,000.000 |..... 1,000.00 |.109.750 | ..oorrrvvrrennne 164,625 | ..... 109.750 164,625 148,550 9,000 | .eovverrerrirrnnns | crvenrinnns 16,075 16,075 .. | 05/27/2020.
649604 86 5 |NEW YORK MORTGAGE TRUST INC.......oommmrrivmmnrecnmnreessessssssssnesssenns | cvveenes N 12,000.000 25.00 294,720 | ....... 24.560 294,720 300,000 5,156 5,615 (5,280) (5,280) .. | 06/29/2021.
808513 AP 0 | CHARLES SCHWAB CORP.........ccoomurreimmnreirmmrrsismsssssssssssssssssssssssssssssenss | sosesses ....420,000.000 | ...... 1,000.00 | oovvvrvvvrnes | cererrennnnnni 20,756 | .. 100.180 420,756 419,180 | oovurrerrsrerrirn | e 19,425 | .oovvveisneriiinnns ...(7,644) (7,644) . | 11/08/2016.
857477 BA 0 | STATE STREET CORP ....500,000.000 | ......1,000.00 | ....ccoeerrrrer | crrvrrrernnnnnn.515,330 | . 103.066 515,330 502,000 28,125 ..(13,320) (13,320) 09/21/2018.
89832Q AD 1 | TRUIST FINANCIAL CORP ....250,000.000 |...... 1,000.00 ..261,250 | ..... 104.500 261,250 249,688 | .....ovverriiriiries | ceririnnns 12,000 (2,345) (2,345) .. | 07/23/2019.
949746 80 4 [WELLS FARGO & CO...oooooeeeeereseeceeesssnsseessssssssesssssssesssssssessssssssesssissenss | sosses I — 150.000 | ...... 1,000.00 | eooveerccns | v 223,580 |..1,490.530 223,580 203,121 | cooccerressnennnn | cereennne 11,250 [ covveessivnenss | oo (4,106) (4,106) . | 09/22/2020.
G0684D 30 5 | ATHENE HOLDING LTD......oooommmmrrireeeemmssssssssssssssssssssssssssssssssssssssssssssssssnas | sesssens C o 6,000.000 25.00 177,120 | ....... 29.520 177,120 156,000 9,525 2,040 2,040 .| 06/14/2019.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 8,069,780 XXX 8,069,780 7,637,815 6,666 320,865 0 | 331,926 0 0 331,926 0 XXX
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
39808B 20 6 | GREYSTONE SENIOR DEBT OPPORTUNITY FUND P........coomuvvrirevrrrir | o I 16,000.000 25.00 400,000 |....... 25.000 400,000 400,000 0 2BFE........ 12/17/2021.
74915M 30 8 | QURATE RETAIL INC.......cvrivieiimmmisirinsisisssssesssssssissssssssssssssssssssssssssss | coseeees i 3,500.000 |......... 100.00 |.103.220 | ......cccovveeees 350,134 |..... 103.220 361,270 350,134 28,000 0 3.CFE... 02/24/2021.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 750,134 XXX 761,270 750,134 0 28,000 0 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks 8,819,914 XXX 8,831,050 8,387,949 | ............ 6,666 | ... 348,865 | ..o 0 .. 331,926 0 0 331,926 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 {1 TN 0 1C e 0 [0 SR 0 1E s 0 TF i 0 LT 99,980
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1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 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 SVo
g| Number of ParValue | 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.JA.C.V. tive Symbol | Acquired
1B. 2A .........1,217,850 2B 1,561,986 2C ....1,278,630
1C. 3A ..........1,778,188 3B s 437,292 3C 350,134
1D. 4A ...........1,042,000 AB 0 4C ... 525,840
1E. BA o 0 51 S 500,000 LT CR— 0
1F. B 28,015
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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
F Current Year's Designation
or Rate per Unrealized Other-Than- Modifier and

ei Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
g Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment BJ/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code | n Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Acquired | tive Symbol

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

02079K 10 7 |ALPHABET CL C ORD 350.000 1,012,757 |..2,893.590 1,012,757 344,165 399,509 399,599 12/21/2018.

025816 10 9 | AMERICAN EXPRESS ORD 3,000.000 ....163.600 490,800 236,662 5,160 128,070 128,070 03/18/2020.

026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD 6,900.000 392,334 451,795 8,832 131,100 131,100 12/12/2016.

03940F 10 3 | ARCHAEA ENERGY CL A ORD 50,000.000 914,000 500,000 414,000 414,000 04/09/2021.

053332 10 2 | AUTOZONE ORD rerveeenn: 415,000 870,002 235,011 378,044 378,044 07/05/2017.

10918L 10 3 | BRIGHAM MINERALS CL A ORD.......crmmeerrrvreeivmmmmmeessssssssssssssesssssesssssssssessssssssssssnssssssss | svseeess | o | seeeens 20,000.000 | ....corrvrreenns 421,800 |....... 21.090 421,800 280,160 25,455 141,640 141,640 03/18/2021.

20030N 10 1 | COMCAST CL A ORD......cerrrveeeimmmmmmensseseassssssesssssssssssssssssssssessssssssesssssesssssnsssesssssesses | svveenns | ave | veveens 12,000.000 | ...................803,960 |....... 50.330 603,960 399,682 11,760 (24,840) (24,840) 03/27/2018.

22052L 10 4 | CORTEVA ORD.......omrriirmrreismneseisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | soossess | ave | soesvesen 2,499.002 | ... 118,153 | ... 47.280 118,153 81,554 1,349 21,391 21,391 01/03/2019.

236272 10 0 | DANIMER SCIENTIFIC CL A ORD......ccccmmmmmmrrrrreeeemmmmmneersssssssssssssssssssssssssssssssssssssssssnns | svvesnes | ave | seveens 10,000.000 8.520 85,200 100,000 (381,320) (381,320) 10/05/2020.

237266 10 1 | DARLING INGREDIENTS ORD.......cooeervvermrriesmmreessmnsssssssessssssssssssssssssssssssssesssssssssssssses | svnsens | one | e 25,000.000 | ..ooorverrrennne 1,732,250 | ....... 69.290 1,732,250 433,672 290,250 290,250 03/16/2020.

26614N 10 2 |DUPONT DE NEMOURS ORD 2,500.000 201,950 |....... 80.780 201,950 195,395 3,000 24,175 24175 01/03/2019.

526057 30 2 | LENNAR CL B ORD......cosssirirrviviesrresssssisssmesesssssssssssssssssssssssssssssssssssssssssssssssssssssssns | s | aoe | s 4,500.000 430,290 370,082 1,125 60,208 60,208 09/20/2021.

530307 30 5 |LIBERTY BROADBAND SRS C ORD.........cosmmrreummmmrrermmmmeesssmssessssessssssssssssssssssssssssssssns | svnsnene | ane | soeseeses 5,050.000 813,555 419,552 13,787 13,787 12/26/2018.

552848 10 3 | MGIC INVESTMENT ORD........cosmmrrrirmrrermensismsesessssssssssssssssssssesssssssssssssssessssssssssssssnss | vnseee | one | vnned 65,000.000 937,300 782,322 18,200 121,550 121,550 04/23/2018.

680223 10 4 | OLD REPUBLIC INTERNATIONAL ORD.........cocuvrrvermmmrresmnessesssessessssesssssessesssssssssssssennes | vnsene | oee | enen 30,000.000 737,400 459,579 101,400 146,100 146,100 09/15/2020.

743315 10 3 | PROGRESSIVE ORD. 14,000.000 410,600 313,164 25,600 15,080 15,080 04/16/2020.

76009N 10 0 | RENT-A-CENTER ORD .8,000.000 384,320 375,761 8,559 8,559 12/23/2021.

85571B 10 5 | STARWOOD PROPERTY REIT......cvviurreeimerreisnnsessmsessesssesssssssssssssssssssssssssssssssssssssns | sovvsees | ave | svevees 35,000.000 . . 850,500 823,637 16,800 67,200 175,000 175,000 08/15/2014.

862121 10 0 | STORE CAPITAL ORD.......ccosmmmmmrrrrrriiiemsmsessssssisssssssssssssssssssssssssssssssssssssssssssssssssnees | oivins | eoe | covvensn 9,000.000 |.... ..309,600 | ....... 34.400 309,600 205,524 3,465 13,185 3,780 3,780 06/30/2017.

89679E 30 0 | TRIUMPH BANCORP ORD..........cimerreirmmmrressamrnessssesesssssssssssessssssssssssssssssssssssssssssssssssssnns | svessens | ave | sevvesnes 9,000.000 | ....covvvvrnnnee 1,071,720 |..... 119.080 1,071,720 211,249 634,770 634,770 12/12/2016.

92343E 10 2 [ VERISIGN ORD......cvvvverreiriermeressssesssssesssssssssssssssesssssssessssssssssssssssessssssssssssssssesssssssssssses. | soseeses [ I 1,000.000 | ...................253,820 |..... 253.820 253,820 156,364 37,420 37,420 03/23/2020.

G0684D 10 7 | ATHENE HOLDING CL A ORD......cmmrreermmmrrersmsnreisssessesssssesessssssssssssssssssssssesssssssssssssssesses | sosesses C o 15,000.000 | ................1,249,950 |....... 83.330 1,249,950 428,561 602,850 602,850 12/20/2018.

G3075P 10 1 |ENSTAR GROUP ORD........ccoommmrrirviiiimmmmiiisssssisssssessssssssssssssesssssssssssssssessssssssssssssnssss | soseeees Clunne 2,500.000 |...................618,975 | ..... 247.590 618,975 509,755 90,144 90,144 08/25/2021. | ovveovvrrrrn

G3198U 10 2 | ESSENT GROUP ORD.......oveeuuuuumcrrrreeiesmsasmesssssssssssssssessssssssssssssnesssssssssssssanssesssssssssnes. | soseeees Clunnn 5,000.000 ..227,650 | ....... 45.530 227,650 148,702 3,500 11,650 11,650 05/19/2020.

G75529 11 8 | RICE ACQUISITION ITUNT ...ooouuuuuummirmmeeesssssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | avseesee | ane | soveees 30,000.000 ..315,300 | ....... 10.510 315,300 305,340 9,960 9,960 07/19/2021.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded. 15,454,186 XXX 15,454,185 8,767,687 20,265 285,767 3,452,967 3,452,967 0 XXX XXX
9799999. Total - Common Stock 15,454,186 XXX 15,454,185 8,767,687 20,265 285,767 3,452,967 3,452,967 0 XXX XXX
9899999. Total Common and Preferred Stock 24,274,100 XXX e 24,285,235 17,155,636 26,931 634,632 3,784,893 3,784,893 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA i) 1B i 0 1C e 0 {10 1E s IF i 0 L [CTR
1B. 2A s 2B i 0 2C s 0
1C. BA s = JN 0 3C s 0
1D. AA i) B 0 AC e 0
1E. BA i 1= JN 0 BC e 0
1F. [
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Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY 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
91282C  AZ 4 |UNITED STATES TREASURY 09/20/2021......... FIRST TENNESSEE BANK BOND DIVI 496,484 500,000 448
91282C  BH 3 |UNITED STATES TREASURY 02/11/2021......... FIRST TENNESSEE BANK BOND DIVI 284,510 285,000 35
91282C BW 0 |UNITED STATES TREASURY 05/06/2021......... FIRST TENNESSEE BANK BOND DIVI 1,000,938 | ..ovvorrrererriereienriereiienns 1,000,000 | ..cvoooeenrieeeeienineeeeseeeseseinenes 143
91282C DG 3 |UNITED STATES TREASURY 1112/2021......... FIRST TENNESSEE BANK BOND DIVI 284,288 285,000 133
0599999. Total - Bonds - U.S. Government 2,066,219 2,070,000 759
Bonds - U.S. Political Subdivisions of States
151847 DF 4 | CENTER UNI SCH DIST CALIF 03/04/2021......... Morgan Stanley. 49,806 50,000
64966 UJ 3 INEWYORKNY 01/22/2021......... Morgan Stanley 103,930 100,000 | ovvveeeoeiirieiieseiieeseiiiens 1,944
672325 WP 8 | OAKLAND CALIF UNI SCH DIST ALAMEDA CNTY. 02/26/2021......... Morgan Stanley. 105,815 100,000 | covoorveerieereieneiseieseee e 431
778550 LY 7 |ROSWELL N MEX INDPT SCH DIST 02/19/2021 .| Morgan Stanley. 167,309 150,000
961166  AC 9 | WESTON MASS 01/21/2021......... Morgan Stanley 219,200 200,000
2499999. Total - Bonds - U.S. Palitical Subdivisions of States. 646,060 600,000 2,375
Bonds - U.S. Special Revenue and Special A t
02765U  NJ 9 | AMERICAN MUN PWR OHIO INC REV 01/20/2021......... Morgan Stanley 27,431 25,000 545
26822L DP 6 |E-470 PUB HWY AUTH COLO REV. 02/26/2021......... Morgan Stanley. 79,630 80,000
462467  E7 2 |IOWA FIN AUTH SINGLE FAMILY MTG REV. 02/19/2021......... Morgan Stanley. 59,925 60,000 3
59259Y TR 0 | METROPOLITAN TRANSN AUTHNY REV. 02/04/2021......... Morgan Stanley. 107,569 100,000 | covoovreeereeeeeeeeeieeeeie i 1,153
646136 LU 3 |NEW JERSEY ST TRANSN TR FD AUTH 01/21/2021......... Morgan Stanley. 54,950 50,000
649717 UN 3 [NEWYORKNY CITY TR CULTURAL RES REV. 02/04/2021......... Morgan Stanley. 108,454 100,000
658909 WH 5 | NORTH DAKOTA ST HSG FIN AGY. 02/26/2021......... Morgan Stanley. 56,228 55,000
67766W VW 9 | OHIO ST WTR DEV AUTH WTR POLLUTN CTL RE 01/20/2021 .| Morgan Stanley. 106,642 100,000
73358W QL 1 |PORTAUTHNY&NJ 01/21/2021......... Morgan Stanley. 54,442 50,000
764603 BG 0 | RICHMOND CNTY GA HOSP AUTH REV ANTIC CTF. 01/21/2021......... Morgan Stanley. 54,600 50,000
914023 KD 7 |UNIVERSITY AKRON OHIO GEN RCPTS 01/20/2021......... Morgan Stanley. 43,605 40,000 117
3199999. Total - Bonds - U.S. Special Revenue and Special A ent 753,475 710,000 4,438
Bonds - Industrial and Miscell
03465F  AA 6 | ANGEL OAK REAL ESTATE INVESTMENT FUND I 12/06/2021......... Unknown, 714,017 1
00489Q AA 0 | ACRES COMMERCIAL REALTY CORP. 08/09/2021......... RAYMOND JAMES & ASSOCIATES 200,000 200,000
05580A  C9 3 | BMW Bank of North America. 08/19/2021......... Unknown 198,601 199,000 5
05580A  ZE 7 | BMW Bank of North America. 03/30/2021......... Unknown 49,943 50,000 2
06251A 2T 6 | Bank Hapoalim BM, New York Branch 02/04/2021......... Morgan Stanley. 250,000 250,000
06428F  VQ 7 | Bank of China New York Branch 12/21/2021......... Unknown 200,000 200,000
066519 QB 8 | BankUnited, National Association 01/20/2021......... Morgan Stanley. 100,000 100,000
10373Q BD 1 |BP CAPITAL MARKETS AMERICA INC 01/20/2021......... Morgan Stanley. 50,526 50,000 39
10949W  AE 2 |BWCAP 212 C1-CDO. 10/20/2021 .| RAYMOND JAMES & ASSOCIATES 250,000 250,000
20161D AA 2 | COMMERCIAL CREDIT GROUP INC 05/19/2021......... Not Available 250,000 250,000
21871IN AB 7 | CORECIVIC INC 05/10/2021......... Stifel Nicolaus & Co. 200,500 200,000 1,283
22025Y AP 5| CORECIVIC INC 01/19/2021......... Stifel Nicolaus & Co. 191,000 200,000 2,056
254709  AJ 7 |DISCOVER FINANCIAL SERVICES 01/21/2021......... Morgan Stanley. 37,238 35,000 240
27580X AG 3 |CIFC191D-CDO 01/08/2021......... RAYMOND JAMES & ASSOCIATES 254,125 250,000 2,875
28851Q¢ AJ 2 |[ECLOTRCR-CDO 05/28/2021......... RAYMOND JAMES & ASSOCIATES 300,000 300,000 1,274
31735R  AA 5 |FAHB 21HB1 A - CMO/RMBS 02/17/2021........ RAYMOND JAMES & ASSOCIATES 250,000 250,000
36966R 5T 9 | GENERAL ELECTRIC CO 02/04/2021......... Morgan Stanley 55,310 50,000 1,382
38149M  G6 4 | Goldman Sachs Bank USA 10/28/2021......... Unknown 175,000 175,000
38177G  AE 1 |GCTLF 201 C - CDO, 08/17/2021......... RAYMOND JAMES & ASSOCIATES 505,871 500,000 1,577
40538N  AA 4 |HLA2015-3D - CDO. 01/19/2021......... Direct. 4,134 4,134
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Annual Statement for the year 2021 ofthe EVERGREEN NATIONAL INDEMNITY 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
571903  AK 9 [ MARRIOTT INTERNATIONAL INC 02/04/2021......... Morgan Stanley 51,838 50,000 645
626717 AM 4 | MURPHY OIL CORP 07/13/2021......... Stifel Nicolaus & Co. 316,500 300,000 2,154
65342V AA 9 | NEXPOINT REAL ESTATE FINANCE INC. 05/24/2021......... RAYMOND JAMES & ASSOCIATES 501,380 500,000 1,150
69356N  AA 2 | PHH MORTGAGE CORP! 09/14/2021......... Stifel Nicolaus & Co. 367,991 360,000 79
70806T AJ 4 |PNTPK1C1-CDO 07/20/2021......... RAYMOND JAMES & ASSOCIATES 200,750 200,000 160
795451  AM 5 | Sallie Mae Bank 08/19/2021......... Unknown 100,921 101,000 13
856285 WW 7 | State Bank of India, New York branch 08/19/2021......... Unknown 100,000 100,000
87356L AA 8 | TACORA RESOURCES INC. 10/26/2021......... Stifel Nicolaus & Co. 302,250 300,000 11,481
92557U  BA 4 |VIBRIIIBRR-CDO 04/30/2021......... RAYMOND JAMES & ASSOCIATES 350,000 350,000 345
3899999. Total - Bonds - Industrial and Miscellaneous 6,527,893 5,774,135 | oo 26,760
Bonds - Hybrid Securities
29379V BN 2 | ENTERPRISE PRODUCTS OPERATING LLC ‘ 02/24/2021......... Stifel Nicolaus & Co. 503,125 500,000 729
4899999. Total - Bonds - Hybrid Securities. 503,125 500,000 729
Bonds - SVO Identified Funds
464287 45 7 |ISHARES:1-3TRS BD ETF 06/08/2021......... Not Provided 470,523
464288 64 6 |ISHARES:1-5IG CORP BD 10/20/2021......... Unknown 342,949
464288 66 1 |ISHARES:3-7 TRS BD ETF. 01/14/2021......... Unknown, 59,950
46434V 87 8 |ISHARES:BR ULTRA ST BD 07/09/2021......... Unknown 190,203
92206C 40 9 | VANGUARD ST CORP BD ETF 04/28/2021......... Not Provided 301,345
8099999. Total - Bonds - SVO Identified Funds. 1,364,970 0 0
8399997. Total - Bonds - Part 3 11,861,743 9,654,135 35,062
8399998. Total - Bonds - Summary Item from Part 5. 348,756 350,000 1,562
8399999. Total - Bonds. 12,210,499 | ..o 10,004,135 36,624
Preferred Stocks - Industrial and Miscell Perpetual Preferred
20603C 20 1 | Concert Group Holdings, Inc. Series A- 10/18/2021......... Unknown 5,000.000 500,000
038923 85 0 |ARBORREALTY TRUST INC 10/04/2021......... RAYMOND JAMES & ASSOCIATES 12,000.000 300,000
16934Q 50 5 | CHIMERA INVESTMENT CORP. 05/18/2021......... HILLTOP SECURITIES INC 21,000.000 510,933
18469C 30 7 | CLEAR STREET GROUP INC. 10/19/2021......... Unknown, 16,000.000 400,000
38741L 30 5 | GRANITE POINT MORTGAGE TRUST INC 11/22/2021......... RAYMOND JAMES & ASSOCIATES 10,000.000 250,000
45781T 20 5 |INPOINT COMMERCIAL REAL ESTATE INCOME IN 09/15/2021......... RAYMOND JAMES & ASSOCIATES 12,000.000 300,000
55336V AU 4 |MPLXLP 06/03/2021......... Stifel Nicolaus & Co. 400,000.000 415,556
649604 86 5 |NEW YORK MORTGAGE TRUST INC 06/29/2021......... RAYMOND JAMES & ASSOCIATES 12,000.000 300,000
74915M 30 8 | QURATE RETAIL INC. 02/24/2021......... HILLTOP SECURITIES INC 3,500.000 350,134
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred 3,326,623 XXX 0
Preferred Stocks - Industrial and Mi Red ble Preferred
39808B 20 6 | GREYSTONE SENIOR DEBT OPPORTUNITY FUND P. ‘ 12/17/2021......... | RAYMOND JAMES & ASSOCIATES 16,000.000 400,000
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred 400,000 XXX 0
8999997. Total - Preferred Stocks - Part 3. 3,726,623 XXX 0
8999999. Total - Preferred Stocks 3,726,623 XXX 0
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
03940F 10 3 | ARCHAEA ENERGY CL A ORD 04/09/2021......... Unknown, 50,000.000 500,000 XXX
10918L 10 3 | BRIGHAM MINERALS CL A ORD 03/18/2021......... Various 20,000.000 280,160 XXX
526057 30 2 |LENNARCL B ORD 09/20/2021......... HILLTOP SECURITIES INC 4,500.000 370,082 XXX
76009N 10 0 |RENT-A-CENTER ORD 12/23/2021......... Various 8,000.000 375,761 XXX
G3075P 10 1 | ENSTAR GROUP ORD. 08/25/2021......... HILLTOP SECURITIES INC 500.000 119,051 XXX
G75529 11 8 |RICE ACQUISITION I UNT 07/19/2021......... CANTOR FITZGERALD & CO. INC 30,000.000 305,340 XXX
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9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,950,393 XXX 0
9799997. Total - Common Stocks - Part 3 1,950,393 XXX 0
9799999. Total - Common Stocks 1,950,393 XXX 0
9899999. Total - Preferred and Common Stocks 5,677,016 XXX 0
17,887,515 XXX 36,624

9999999.

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

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 Total Interest /
r Unrealized Current | Other-Than- 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
entification escription n ate lame of Purchaser ares of Stocl onsideration ar Value ctual Cost arrying Value ecrease ccretion ecognize +12- JAC.V. isposal Date | on Disposal | on Disposa isposal uring Year ate
CUSIP Identificati Descripti D N f Purch: Sh f Stock | Considerati Par Val Actual C Carrying Val (D ) |/ Accreti R ized| (11+12-13) B./AC.V. Di | D Di | | on Di || Di | | During Y D
Bonds - U.S. Government
38374B LQ 4 |GNR2003-60 MA - CMO/RMBS. .| 12/01/2021. | Paydown 997 997 963 989 1 1 991 6 6 18 | 07/16/2033.
912828 3X 6 |UNITED STATES TREASURY.. . | 02/15/2021. | Maturity @ 100.00..........ccvvvverevrererrercnens 285.000 285 000 284,377 284,974 26 26 285000 0 [ e 3,206 |02/15/2021.
912828 PC 8 |UNITED STATES TREASURY.....cccooomvverrrrveerrrnnnne .. | 06/03/2021. | Maturity @ 100.00..........ccccooevrrrrrrrrrrrrrrsss 0 0 14| 11/15/2020.
912828 Q3 7 |UNITED STATES TREASURY.. | 03/31/2021. | Maturity @ 100.00........occoevvcvvvsesvvvssssii | 325,000 | ......... 325,000 | ......... 314,234 324,114 886 886 325,000 0 2,031 | 03/31/2021.
91282C AZ 4 |UNITED STATES TREASURY.. <. | .. | 09/20/2021. | Adjustment 143 143 0 328 | 11/30/2025.
91282C BW 0 |UNITED STATES TREASURY......occccomiiviinrrrrrans .| 10/13/2021. | FIRST TENNESSEE BANKBOND DIV |~~~ 640,961 650,000 650,609 (52) (52) 650,557 (9,596) (9,596) 2,212 | 04/30/2026.
0599999. Total - BONS - U.S. GOVEMIMENE.....ovevsvssssssssssssssssssssssssssssies oot || 1,251,958 | ... 1,260,997 | ... 1,250,184 610,077 L 1,005 0 1,005 [ J— 1,261,548 0 (9,590) (9,590) | oo 7,810 | XXX
Bonds - U.S. Political Subdivisions of States
234830 CK 1 |DALLAS CNTY TEX SCHS.....coooomuvrrrvvvvermmirneerrnnns .. | 04/01/2021. | Direct 54,906 54,906 58.201 58,201 0 58,201 (3,294) (3,294) | ......... 4,804 | 02/15/2018.
672325 WP 8 | OAKLAND CALIF UNI SCH DIST ALAMEDA .| 08/01/2021. | Morgan Stanley....
Ny e 45,000 | o 45,000 47617 (763) (763) 46,854 | o | o (1,850) | o (1,854) | ... 1,125 | 08/01/2022.
2499999. Total - Bonds - U.S. Political SUbdivisions 0f StateS..............cccvvvvvvrvrvvviins s || 99,906 | ............. 99,906 | ........... 105,817 58,201 0 (763) 0 (763) 0 105,055 0] . (5,149) | oo (5,149)| .oovvvves 5,929 XXX
Bonds - U.S. Special Revenue and Special Assessment
10620N BD 9 [BRASTD 20062 IB2-ABS........ccoorrmeiiiiirirrrrrrrs .| 08/27/2021. | NO BROKER.....covvvvvvssssmvinnrnnssssssssininens 291,000 300,000 297,750 297,974 61 61 298,036 | .oooccviccrrrrens | oo (PAET) ) p— (7,036) | ..ovvoe 3,421 | 06/25/2042.
3137BP D2 2 |FHR 4583 IT - CMO/RMBS. . | 12/01/2021. | Direct 13,781 8.995 0 8.995 (8,995) (8,995) 05/15/2031.
3137BP D4 8 |FHR 4583 JI- CMO/RMBS. .| 12/01/2021. | Direct 11,907 4,208 0 1) O I (4,208) | ........... (4,208) | . .. | 05/15/2031.
3137FP NQ 4 |FHR 4926 QI - CMO/RMBS..........cccooovirinrrvivrennines « | 12001/2021. | DIFECL.......ssssssssssssssssssssssssssssssssssssssssssssss | 139,715 114,769 0 114,769 ..(114,769) | .......(114,769) | . . | 07/25/2048.
60636Y EM 9 |MISSOURIST HSG DEV COMMN .| 05/01/2021. | Call @ 100.00..
MULTIFAMILYHS 420,000 | ......... 420,000 | ... 446,435 420,000 0 420,000 0| 16,625 | 07/01/2042.
60637B  PX 2 |MISSOURI ST HSG DEV COMMN SINGLE .1 12/01/2021. | Call @ 100.00..........ccverererrrercrererrircnens
FAMILY 60,000 60.000 60,000 60,000 0 60,000 0 936 | 11/01/2042.
708796 8G 5 | PENNSYLVANIA HSG FIN AGY SINGLE .1 10/01/2021. | Call @ 100.00..........ccvveecrererrircrirerrircnens
FAMILYM i 145,000 | ........... 145,000 | ........... 146,450 146,023 (1) (1) LR R (CLPAJ — O12) ] 5,365 | 10/01/2047.
74441X CX 5 |PUBLIC FIN AUTH WIS MULTIFAMILY HSG REV] .. | 07/01/2021. | Call @ 105.00..........ccvverererrerrircririnrircnens 262,500 250,000 252,500 252,208 | ..o | s 10,292 | .o | v 10,292 262,500 0. 10,000 |07/01/2041.
745181 N5 2 |PUERTO RICO COMWLTH HWY & TRANSN .1 07/01/2021. | Call @ 100.00..........ccverererrrercrererrircnens
AUTH HW 30,000 30,000 30,263 30,000 0 30,000 0 1,485 | 07/01/2026.
914719  QV 4 |UNIVERSITY N C GREENSBORO REV............ ..| 04/01/2021. | Maturity @ 100.00..........ccocovrrrrrrrrrrssrsrrsss 250,000 250,000 297,460 251,391 | voovvocereeesens | ceeeessns (1,391) (1,391) 250,000 0....6250 | 04/01/2021.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS............. i | 1,458,500 | ........ 1,455,000 | ....... 1,696,260 | ............ 1,585,568 0 8,852 0 8,852 (V) —— 1,594,420 | ... 0 |..(135920)]......(135,920) | ....... 44,082 XXX
Bonds - Industrial and Miscellaneous
00085U AE 1 |ABPCI4B-CDO C| 10/21/2021. | Paydown 300,000 300,000 205 668 290,309 1,384 291,693 8,307 8,307 8,033 | 01/20/2030.
00100V AJ 9 |ACIS 2014-4 D - CDO.....ccoovvvvirrrrirsrreiirsrsiiirnns .. | 06/24/2021. | Paydown 300,000 300,000 294,900 290,422 1,420 201,842 | ..o | e 8,158 | ............ 8,158 6,439 | 05/01/2026.
00102D  AJ 7 |ACIS 145D - CDO.....cerrrvvvveeeirncrrrreciiissssecennnnens ..| 06/29/2021. | Paydown 250,000 250,000 237,813 239,394 1,362 240,757 9,243 9,243 | ........7,381 | 11/02/2026.
02007G  KP 7 |Ally Bank | 07/06/2021. | Maturity @ 100.00...o.covevsvsvssvcssens | 100,000 | ... 100,000 | .......... 100,000 100,000 0 100,000 (U 2,106 | 07/06/2021.
03463V AD 7 |AOMT 2018-2 M1 - CMO/RMBS..........coovvvvvvvirinnnns ..| 08/04/2021. | Paydown 250,000 250,000 235,000 X 1Y I BN (1,520) (1,520) 230,637 | covvvveeeirieenns | s 19,363 | .......... 19,363 7,148 | 07/27/2048.
12738A  AD 3 | CADENCE BANCORRP.......ccomurvmmrrirmirrirerrirniriienns .| 03/11/2021. | Call @ 100.00 230,000 230,000 235,290 230,000 0 230,000 0 03/11/2025.
17312Q  3M 9 | Citibank, N.A .| 03/22/2021. | Maturity @ 100.00.... 50,000 50,000 50,000 50,000 0 50,000 0 03/22/2021.
19458L  BJ 8 [COELT 2005-B B - ABS........conmmmrrvrmmmrrrirsssrisinnes .. [ 12/28/2021. | Paydown 23104 23104 20,880 20,685 (63) (63) 20,622 | covveeeeeercerees | e 2482 | .o 2,482 03/28/2035.
2187IN. AA 9 |CORECIVIC INC .| 05/10/2021. | Stifel Nicolaus & CO......c.ocoeevvvevvvvvvssssssnsn| 171,500 | oo, 200,000 | .coo..... 171,500 172819 | oo | reveeesens 1,143 1,143 173,563 (2,063) (2,063) 10/15/2027.
228450 AA 4 |CRNPTIIID-CDO | 04/16/2021. | Paydown 250,000 250,000 250,000 231,300 | ..o SET(0/CJR NS PRSI B 18,700 250,000 0 12/31/2027.
25150M AC 0 |DBALT 2007-RAMP1 A2 - RMB: . | 12/27/2021. | Paydown 12,775 11,498 1,717 224 224 11,942 833 833 . 12/25/2036.
29278T JR 2 |Enerbank USA Inc - [01/11/2021. | Maturity @ 100.00.......ccccoveeververorns 150,000 | ...........150,000 |......... 150,000 150,000 0 150,000 0 263 | 01/11/2021.
31735R  AA 5 |FAHB 21HB1 A - CMO/RMBS........coomuvvverrerrrirne .. | 06/25/2021. | Paydown 20,656 20.656 0 20,656 (0) (0) 29 | 02/25/2031.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Total Interest /
r Unrealized Current | Other-Than- 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
31735R  AA 5 |FAHB 21HB1 A - CMO/RMBS.......cccoovvurrvveriiurrranns .. | 12/25/2021. | Paydown 24,702 24,702 24,702 0 24,702 0 02/25/2031.
34961 AJ 3 |[FCOIXC-CDO .. [ 10/12/2021. | Paydown 300,000 300,000 298 377 292.040 | oo 1,453 1,453 293,493 6,507 6,507 11/15/2029.
34961) AL 8 |FCOIXD-CDO < | 10/12/2021. | PaydOwn......ooovossssssivesvvnnssssssssisssinnesssss | 350,000 | ........ 350,000 350,000 350,000 0 350,000 0 11/15/2029.
38148P 3D 7 |Goldman Sachs Bank USA.......cccccovvveeeemmmmmnccrrnnens .. | 12113/2021. | Maturity @ 100.00..........cccoovevvrrrrrrrrrrsrrsss 50,000 50,000 50,000 50,000 0 50,000 0 12/13/2021.
38149M FD 0 |Goldman Sachs Bank USA. .| 08/30/2021. | Maturity @ 100.00........ccccovvvsvmvsivcnae | 175,000 | oo 175,000 | ......... 175,000 175,000 0 175,000 0 08/30/2021.
40538L AA 8 |HLA2015-2E - CDO ..| 03/23/2021. | RAYMOND JAMES & ASSOCIATES...... 277450 | 500,000 | ........... 484,580 | ..ooooooe. 316,945 | ....... 179,254 504,766 ...(227,316) | ......(227,316) 07/26/2027.
40538N  AA 4 |HLA2015-3D = CDO....cvvvrrrrrerrreriirsssreesssseiinnns C| 03/10/2021. | RAYMOND JAMES & ASSOCIATES...... ..140,.275 266,430 261,430 150,580 | ....... 104,795 256,021 ...(115,746) | ......(115,746) | .... 10/18/2027.
410493 DZ 0 |HanmiBank .. 04/16/2021. | Maturity @ 100.00.........cccoovvvvvvvvvrmvvvsssssssns | 75,000 | v, 75,000 75,000 75,000 0 75,000 04/16/2021.
43789A AE 4 |HOF 181B1-CMO/RMBS........cccoooommmmmirrrirrrrrrris o | 0211712021, | PaydOWN.....ovvvvvssssssimvvrvnnnsssssssssissssnssssss | 151,037 | oo, 150,000 | vvveens 125,063 125,281 40 40 125,322 06/25/2048.
45669A AB 0 |INDA 2007-AR1 1A2 - CMO/RMBS .. [ 12/01/2021. | Paydown 39,547 37,137 31,752 31,168 (269) (269) 30,899 03/25/2037.
59013J 4P 1 |Merrick Bank Corporation .| 01/11/2021. | Maturity @ 100.00 50,000 50,000 0 50,000 01/11/2021.
61760A M3 0 |Morgan Stanley Private Bank, National As.. «.. | .. | 07/06/2021. | Maturity @ 100.00.... 100,000 100,000 0 100,000 07/06/2021.
61760A U6 4 |Morgan Stanley Private Bank, National As............. .. | 08/23/2021. | Maturity @ 100.00 75,000 75,000 0 75,000 08/23/2021.
64031Q BE 0 [NSLT2004-3B - ABS .| 10/25/2021. | Paydown 19,656 19,495 (28) (28) 19,468 10/25/2040.
64829Y AC 4 |NRZT 2019-NQM1 A3 - CMO/RMBS..........coovevveens .| 01/26/2021. | Paydown 90,907 90,923 0 90,923 01/25/2049.
69337H BD 2 | PHHAM 2007-2 2A5 - CMO/RMBS. .. | 12/25/2021. | Paydown 40,722 39,488 | oo | e, (1,049) (1,049) 38,439 05/26/2037.
749241 AA 3 |RALI2007-QH9 A1 - CMO/RMBS.. o | 1200112021, | PAYAOWN. oo | 44,714 | o 44,309 36,998 37,274 210 210 37,485 11/25/2037.
78444Y AD 7 |SLMA2008-5A4 - ABS........ccccoommirmmrrreriiirieeiens .. | 10/25/2021. | Paydown 8,060 8,060 8,113 8,078 0 (3) (3) 8,075 07/25/2023.
795450 4E 2 | Sallie Mae Bank .| 09127/2021. | Maturity @ 100.00.......ccvcovvoerererenee 50000 50.000 50,000 50,000 0 50,000 00/27/2021.
80349B AR 8 |SARAT 2013-1 BR2 - CDO.........ccconmmmmmrrrrrrrvierrrrnnns .. | 02/26/2021. | Paydown 200,000 200,000 | .......... 186,110 187,641 455 455 188,097 01/22/2030.
84470P AC 3 |SOUTHSIDE BANCSHARES INC.........ccoevvermvrinnee .| 09/30/2021. | Call @ 100.00..........covrrrercrirerrirrrireiiinns 500,000 500,000 520,269 507,630 | cooceererrrreeese | ereereses (7,630) (7,630) 500,000 09/30/2026.
85572P AE 3 | STAR 2018-IMC2B1- CMO/RMBS.... o | 1202812021, | PAYAOWN. v | 100,000 | ......... 100,000 96,375 96,248 (362) (362) 95,887 10/26/2048.
856285 RR 4 | State Bank of India, New York branch. - | 117292021, | Maturity @ 100.00........ccocooccvvvvsvvvsssii | 150,000 | .ovooo. 150,000 | .oovooo. 150,000 150,000 0 150,000 11/29/2021.
857894 YR 4 | Steams Bank National Association. .| 06/07/2021. | Maturity @ 100.00.........ccoouvvvvvvvvvvrriinnnnnnns 50,000 50,000 50,000 50,000 0 50,000 06/07/2021.
86213C AB 1 |STR2015-1A2-ABS. .| 12/20/2021. | Paydown 1,500 1,500 1,541 1,539 (4) (4) 1,534 (34) (34) 34 | 04/20/2045.
89640X BJ 4 |TRNTSIV2LR-CDO .. | .| 05/14/2021. | Paydown 250,000 250,000 250,000 250,000 0 250,000 0 2,612 | 10/20/2031.
909557 JG 6 | United Bankers Bank.............ccccccwvveecessscciiinennnns .| 10/25/2021. | Maturity @ 100.00...........ococvvssesivivvvvnessss | 175,000 | ... 175,000 | oo 175,000 175,000 0 175,000 0 2,925 |10/25/2021.
91823G AA 6 |VCO181A-CDO .. | 08/16/2021. | Paydown 266,683 266,683 266,683 263.295 438 438 263,733 2,951 2,951 2,614 | 07/20/2030.
929328 AE 2 | WSFS FINANCIAL CORP.......ccouuvmmmmmmmmmmmmmmmnnnnnnnns .. 06/15/2021. | Call @ 100.00.........ccoovsssrsrrrrrsrsisssssssssssss 250,000 250,000 252885 250,444 (444) (444) 250,000 0 5,625 | 06/15/2026.
3899999, Total - Bonds - Industrial and MISCEHIANEOUS.......o..ovocerscorcercorsiorsns v || 6,128,570 |....... 6,506,346 |....... 6,369,368 5,986,474 302,749 5972 0| 308,721 0 6,340,553 0 |..(211,983)].....(211,983) | ...136,806 | XXX
Bonds - Hybrid Securities
14040H BH 7 |CAPITAL ONE FINANCIAL CORP.............cccovuewees | .. [ 09/01/2021. | Call @ 100.00.......covvvvvvvvvvvvivvsvssssssssvsssnnnnns | 400,000 | ........ 400,000 | ........... 401,000 | ..oooorrr 398,644 | .. 1,356 1,356 400,000 0 ... 12,127 | 12/29/2049.
59156R BP 2 |METLIFE INC .| 06115/2021. | Call @ 100.00....c.vovvvvrvrvrrrvrss 250,000 250,000 251,563 950,000 0 250,000 0| o 4771 [ 12/29/2049.
92978A  AA 0 | WACHOVIA CAPITAL TRUST lll....rrrrvvieerrnnnn. .| 03/15/2021. | Call @ 100.00....cccoccssvvvvvvvssssssssssiirrrnnns | ...150,000 151,463 150,000 0 150,000 0 2,089 | 12/29/2049.
4899999. Total - Bonds - Hybrid Securities. 804,025 | oo, 798,644 | .. 1,356 0 0 1,356 0 800,000 0 0 0] 18,986 XXX
Bonds - SVO Identified Funds
464287 43 2 |ISHARES:20+ TRS BD ETF......occvovevvrerrircrirenians .| 01/14/2021. | Unknown. 60,769 64,520 63881 640 640 64,520
464287 45 7 |ISHARES:1-3TRSBD ETF .. | 12/01/2021. | Unknown. 290 0
92206C 40 9 |VANGUARD ST CORP BD ETF. .. | 12/29/2021. | Unknown. 1,783 0
92206C 87 0 |VANGUARD INT CRPBD ETF......ccccommirvmirrinnens .. [ 12/29/2021. | Unknown 1,379 0 .
8099999. Total - Bonds - SVO Identified Funds 64,222 0 64,520 63,881 640 0 0 640 0 64,520 0 0 XXX
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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 Total Interest /
r Unrealized Current | Other-Than- 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
8399997. Total - Bonds - Part 4 9,803,156 | .....10,122,249 | .....10,290,174 9,102,844 | ......304,745 15,066 . 010,166,006 | ... 0 | ..(362,940) ......(362,940) | ...213614 | XXX
8399998. Total - Bonds - Summary Item from Part 5 355,000 350,000 (296) (296) 348,460 6,540 6,540 | .....8147 | XXX
8399999. 0 = BOMAS .. s | 10,158,156 |.....10,472,249 | ....10,638.930 | .......... 9,102,844 |.....304,745 | ........ 47T | o 0 [ 319,516 | s 0| 10,514,557 | oo 0 | ...(356,401)]......(356,401) | ...221,760 | XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
025816 BJ 7 | AMERICAN EXPRESS CO.ooooooooooooooe [ 1171512021, Call @ 100.00... oo | 250,000,000 250,000 253 750 250,000 0 250,000 0] 0105 ] xxx
249670 AA 8 | DEPOSITORY TRUST & CLEARING CORP........ .| 06/15/2021. | Call @ 100.00....vcerrrsrrsnes | 250,000,000 250,000 252 188 250,000 0 250,000 0 a5 | XXX
8599999, Total - Preferred Stocks - Industrial and Miscellangous Redegmable Preferred...............n | 500,000 XXX | 505,938 500,000 0 0 0 0 0 500,000 0 0 0. 13,360 XXX
8999997, Total - Prefermed StOCKS - PAM 4.....c.vovvsivsisosissvssssisississsssssssisis sttt | 500,000 XXX e 505,938 500,000 0 0 0 0 0 500,000 0 0 0| 13,360 | XXX
8999999. Total - Preformed SIOCKS.......ccummmsmmmsimssimssssssssssssssssssinns | s | 500,000 XXX | 505,938 500,000 0 0 0 0 0 500,000 0 0 0. 13360 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
16934Q 20 8 | CHIMERA INVESTMENT REIT.. | 06/20/2021. | HILLTOP SECURITIES INC...occoooovvveee | 40,000,000 . XXX | 747,256 [ v 410,000 | ...... 0 - N B 307,256 717,256 (193432)|......(193,432) | ... XXX
236272 10 0 [DANIMER SCIENTIFIC CLAORD......ccccoovmrrrmrens .. | 03/12/2021. | Cantor Fitzgerald - Brenner..........in | 32,000.000 |........1,067,051 XXX | 320,000 | ..o 549,880 |...... (229,880) (229 880) 320,000 LLTAT051 | 747,051 . XXX
620100 10 1 |MOTORS LIQUIDATION COMPANY GUC UNT... .. | 03/29/2021. | NO BROKER 103.000 6 XXX 1 190 (189) (189) 1 25 35 XXX
89679E 30 0 TRlUMPH BANCORP ORD .................................... . 03/15/2021 CANTOR FlTZGERALD & CO INC ......... 21197000 ___________ 178’337 XXX _____________ 51’568 _______________ 106’664 ________ (55,096) {ﬁq nqe) 51'568 126,769 ________ 126,769 ___________________ XXX
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffliated) PUblicly Traded........ocvsvsssssssssssssssssssssssssssssssssssssssss | | 1,962,097 XXX | 1,472,097 | v 1,223,934 |.... 248,163 | .o L 0| o 248,163 | oo 0 | 1,472,097 | v 0 | ....490,000 |..... 490,000 | ...... 19925 | XXX
9799997, Total - Common Stocks - Part 4 1,962,097 XXX ] 472,097 1,223934 ... 248,163 ..248,163 1,472,097 ..490,000 | .......490,000 | ...... 19925 | XXX
9799999, Total - Common Stocks 1,962,097 XXX o1 472,097 | 1,223,934 ..o 248,163 0. 0 | 248,163 | . 0 [ e 1,472,097 | .. ..490,000 | .......490,000 | ...... 19925 | XXX
9899999, Total - Preferred and COMMON SIOCKS.......ovsvvvsivssssosissisissisissisis st || 2,462,097 XXX | 1,978,034 | oo 1,723,934 |..... 248,163 | v L 0| o 248,163 | oo [ 1,972,097 | oo 0 ....490,000 |...... 490,000 | ....... 33285 | XXX
9999999, Total - Bonds, Prefermed and COMMON SIOCKS.......c.vvvvsvsvvsvsiesvsivsinss st || 12,620,253 XXX 12,616,964 | ... 10,826,778 | ....... 552,908 | ......... T | 0| o 567,679 | oo R 12,486,853 | oo 0]...13359 |.. 133,599 | ...255045 | XXX
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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

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
0 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 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 at Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscell
22025Y AQ 3 |CORECIVICINC.....cooovrerierierierierinrins .| 01/19/2021 | Stifel Nicolaus & CO........cccvvvvvereirnrieninns 04/07/2021 | Stifel Nicolaus & CO..........covwereerrenreenrienees | cevrerenenes 100,000 | ............... 98,250 | .ovverenne 105,000 98,464 214 214 6,536
46617N  AG 2 |JFIN 142C-CDO 01/22/2021 | RAYMOND JAMES & ASSOCIATES...... 11/10/2021 | Paydown 200,000 200,000 200,000 | .cvrrrveees 199,997 (3) (3) 3
949746  SP 7 |WELLS FARGO & CO . | 01/20/2021 | Morgan Stanley.. .| 02/11/2021 | Call @ 100.00 50,000 50,506 50,000 50,000 (506) (506)
3899999. Total - Bonds - Industrial and Miscellaneous. 350,000 348,756 355,000 348,460 0 (296) 0 (296) 0 0 6,540
8399998, Total - Bonds. 350,000 348,756 355,000 348,460 0 (296) 0 (296) 0 0 6,540
9999999. Total - Bonds, Preferred and Common Stocks 348,756 355,000 348,460 0 (296) 0 (296) 0 0 6,540
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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 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
HUNTINGTON TRUST. COLUMBUS, OH......ooviiiriiiriiiiniineieisesissiesissessssseessssessssesssiseess | evesnees 363,054 | XXX
HUNTINGTON OPERATING COLUMBUS, OH 557,907 | XXX
INDEPENDENCE BANK, US WARR INDEPENDENCE, OH......ovoiiriiiiniiiiinsiiisisieesineessssenssssessnessnns | cevienee | onsinnsinniis | oevimssessnsssessesssnsesies | soessesssmsesssmssessosssnss | eessessesssnnes 2,091,655 | XXX
PINNACLE NASHVILLE, TN...coooiiveirierissssserisssssiessnessessseessssssessssssessssssssessessnse | oneenes 151,593 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 (V) [ 3,164,209 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 ...3,164,209 | XXX
0599999. Total Cash. XXX | XXX 0 0. ...3,164,209 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 4,651,935 | 4. April 4,953,559 | 7. July. 5,541,419 |10. October. 4,460,269
2. February 3,412,882 |5. May. 3,226,698 | 8. August 2,947,777 | 11. November. 3,096,255
3. March 3,868,836 | 6. June. 3,801,232 | 9. September. 4,594,356 | 12. December. 3,164,209

E27
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e tatement for e vear 2021 o e EVERGREEN NATIONAL INDEMNITY COMPANY
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|

Exempt Money Market Mutual Funds as Identified by the SVO

316175 50 4 |FIDELITY IMM:TRS | 12/31/2021 0.010 ‘ 607,816 0
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO 607,816 0
All Other Money Market Mutual Funds

000000 00 O |Pinnacle Cash Sweep 12/31/2021 21,446

4812A0 36 7 | JPMORGAN:PRIME MM CAP 12/31/2021 0.070 | wovvvvvvvvvvvvvvvvsssssssssssisinns | 12,400,746 547

61747C 82 2 | MORG STAN | LQ:GS PAR 12/21/2021 0.010 37,440
8699999. Total - All Other Money Market Mutual Funds. 12,459,632 0 547
9999999. Total - Cash Equivalents 13,067,448 5 547
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 0 L1 T 1C e D e 0

1E 0

1B. 2A 0
1C. 3A 0
1D. 4A 0
1E. 5A 0
1F. 6 0
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

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.......ccciniiiciin
2. Alaska
3. ANZONA....ii
4. Arkansas. 173,985 169,729
5. California.
6. Colorado..
7. Connecticut.
8. Delaware
9. District of Columbia..........cc...cc.... [0]02 I
10.  Florida.
11, Georgia . 100,082 98,027
12.  Hawaii Hif.ooe
13, Idaho
14, lliinois
15, Indiana.......coooeeveeererrinceiriennes
16.  lowa
17, Kansas......oceeevveveneerineneenns
18.  Kentucky.
19.  Louisiana.
20. Maine
21, Maryland
22.  Massachusetts 99,859 96,769
23.  Michigan 1Y
24, Minnesota
25, Mississippi
26. Missouri
27.  Montana..
28.  Nebraska.
29.  Nevada 249,415 270,488
30.  New Hampshir 501,824 525,630
31, New Jersey.
32.  New Mexico 323,114 315,211
33.  New York. .
34, North Caroling..........coeeeevevreeennes
35.
36. 2,518,685 2,593,860
37.
38.  Oregon 284,306 283,173
39.  Pennsylvani .
40.  Rhode Island.........cccoeeeurerrerernnnncd
41.  South Carolina 272,663 273,565
42.  South Dakota...
43, Tennessee.......iinereiennns
44,  Texas
45, Utah..ies
46.  Vermont..
47, Virginia.... 235,377 244,031
48, Washington..........cccoovevververinns
49, West Virginia
50.  Wisconsin....
51, WYOMING...ooeoeeeerereerereeeeeeneneene
52.  American Samoa.
53.
54.
55.
56.  Northem Mariana Islands.
57.  Canada
58.  Aggregate Alien and Othel XXX 0 0 0 0
59. Total XXX 2,518,685 2,593,860 2,240,625 2,276,623
DETAILS OF WRITE-INS
5801.
5802.
BB03. et | i
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)
(Ling 58 @bOVE).......coveriererriereriernes XXX XXX 0 0 0 0
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