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Annual Statement for the year 2021 of the CRESTBROOK INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.......ovvrvrreieiiesiseieiessssssesesessessssssssessssssessessesens | seveessesens 15,418,889 | ...cccoernee. 227 [ 15,418,888 | ...coevvverererreverienns [ v 15,418,888 | ....ccouune. 22.7
1.02 All Other GOVEIMMENLS..........ccuiveirierieiesiesesesesesessesssssessessssssses | cerssesessssssssssssssessnnss | eesiessesssnsnss 0.0 | ooveeeeeeeeveieneens [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ cooveveeeeveveivciieeinc | cerveiiennennn 0.0 | oo [ | e (0] I 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0sSESSIONS, GUArANLEET...........oecveeieciceieiee e eisseins | e | eevesiesesnnead 0.0 [ | e | e (1] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-GUaranteed.........c.cocveveeveurevereseeseesesseessesessssssessenes | sesessinnns 10,237,706 | ... 15.0 | oo 10,237,706 | ..cooevveererereerverieiens | e 10,237,706 | ..cocvvveene. 15.0
1.06 Industrial and MiSCElANEOUS.............cccuevererreeierereseeieeeseeeieeieeres [ cereerienene 16,917,986 | ............... 249 | .. 16,917,988 | ..o | e 16,917,988 | ............... 249
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNDS........ccoooiiereeieieeececee e
1.10 Unaffiliated Bank LO@NS...........ccccoeveuirereiercieeesee e
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccvevieeeirereieiieeeeieea
2.03 Total Preferred StOCK.........covviveieieriiieeseee e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cc. | coeereneenenrnninininn | e 0.0 | oo v | e (1] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtual FUNGS........cooevcicieicicce et
3.06 Unit INVesStMent TIUSES..........ccveuieiceeicecseee e
3.07 Closed-End FUNS...........ccccvivieiirisicieseece e
3.08 Total CommMON STOCKS.........cccevivireiercreiie e
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 CommErcial MOMGAgES........veverurrerneereirenerneereessseseseessssssssssssssssenes | weessssssessessnsssessessensnne | coresessesensens 0.0 | oo v | e (1] I 0.0
4.04 Mezzanine Real Estate LOans..........ccoceveveveieecvceseeeseeceeeseienes | eeseeeeseeseeeeeseneens | covevesesensenns 0.0 [ | e | s (1] I 0.0
4.05 Total Valuation AllOWANCE............cocveureeeieeeereeeeseeeseteseesessesssesssssnes |ersssresesssssesessessesssenss | coesseseesensenes 0.0 [ e |, (L I 0.0
4.06 Total MOrgage LOaNS.........cceuerrrunrieinrinsiseiessessssessssssessessssssessenss | sevessesssssssesssessenens (V1N (U0 (0] O (U] I (U] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState.......cc.cevvrirrireririiieieieiessssesessssesesssssssssssessnnes | vveessssssssssssessensnnes (V1N (VX0 (0] O (VN IR (U] I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccccouvrveiminrnnnesinsnsisesssssessesssesees | eovsreneeneissnnens YA — (VX0 6,379
6.02 Cash Equivalents (Schedule E, Part 2)...........cccoevveceveeververerveseies [ ceveerinn 25,467,573 | ccvvrerenne. 374 . 25,467,573
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans (ORI
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............[ cc.cc....... 25,473,952 | ccovvvererne. 374 .. 25,473,952
7. COMTACt LOANS.......cvriiereiseieeressiesse s sssssesssssssssesssssssssssessesssens | cvessessessssssessessssssnssens | sesvnsssenenens0000 [ ornieieieissesissns
8. Derivatives (SChedule DB).........ccccouverererrerieinsssiseisessisssssesessssssssessens | coessessssssssessessssssessens | sesvsssnnnennend0000 [ oo,
9. Other Invested Assets (Schedule BA)..........cocovveeevcreecereeeeeeeesesenenes [ eeeerneereeeeenesenienens | eeeeierieennend0.0 | e
10. Receivables for SECUMHES.........cccvverrerererrcieiessreesssisesesesisssssssessenss [ esessessssesssessssiessnsees | vesiesreseenssi020 [
11. Securities Lending (Schedule DL, Part 1).......ccccccoeevererneverierinsserseisenienes [eovevesssessenissiesisnnes | vssvenisnreennsi000 [
12. Other Invested Assets (Page 2, LiNe 11).......ccovveverernniesrnnseiesiessseniens [ersersesissesssssesssesessees | osseessesreerses0a0 [ eooiisisiissssississaneas
13. Total Invested Assets 68,048,533 68,048,534
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Annual Statement for the year 2021 of the CRESTBROOK INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

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

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

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

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

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2021 of the CRESTBROOK INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt
2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

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

5. Unrealized valuation increase (decrease):

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

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

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

© o N o

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA. ...t isessssssesssessssssessee s st ss st sse st s s s st es s s E e s st es sttt
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen

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

> wDn

Unrealized valuation increase (decrease):

A PAMET, COIUMN 12, .t 484,035
4.2 Part2, SECtion 1, COIUMN 5.ttt

4.3 Part2, Section 2, COIUMN 3.t s

44 Partd, COIUMN TR

42,886,017

10,300,747

27,905

484,035

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

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

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 5.ttt
8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb
8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb
8.4 Part 4, COIUMN 15, .ot s bR

(28,600)

10,931,948

266,732

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13

0

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

)

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

13. Statement value at end of current period (LIN 11 MINUS LINE 12).........cccieieiiieieecieie ettt sttt s a bbb s bbb bbbt

Si03

103,160

42,574,584
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Annual Statement for the year 2021 of the C RESTB ROO K I N S U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ....15,418,888 ....16,733,440 ....15,443,969 ....14,250,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias eteteresterissssesssssnessntsnteses | eressssenisssesnssstesessntessesentens | stersessesnsantesetasteseesstenaesaens
4. Totals.............. . ....15,418,888 ....16,733,440 ....15,443,969 ....14,250,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | e 10,237,706 | ..cooovvvericies 10,044,275 | ooovvvvrivniens 10,294,168 | ...ovvivirriciins 9,837,788
Industrial and Miscellaneous, 8. United States..........cocovvvvvenes | e 15,780,600 | ....covvvvcriennnas 16,483,055 | ...ccoovivciinne 16,029,112 | oo 15,610,723
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......ccooevrurieieiiriens | e 579,251 | oo 576,735 | oo 579,915 | oo 500,000
and Hybrid Securities (Unaffiliated) 10. Other Countries.......coveeeieinns | corveriesssneseissenns 558,139 | oo 559,129 | oo 558,133 | oo 558,000
11, TOtalS. e | v 16,917,990 | oo 17,618,919 | oo, 17,167,160 | .oooovvvrevcens 16,668,723
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...

Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...

Parent, Subsidiaries and Affiliates 18. Totals......covevveerarnnes

19. Total Preferred Stocks..

COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0

Parent, Subsidiaries and Affiliates 24, TOMAIS....cuovecviiiieieisisieiieises | crtereiisiesesssresssessssssensesins | erissessessesssssssessesssssssesssssnsens | crossessessssassesessntesessssensesaens

25. Total Common StoCKS.....cee. | oovivviviininiinisisieeinens (O P [0 R 0

26. Total StOCKS......cvurerrersrrerrenne | covriiiiiieiiiisisieseissiereians 0 | o [0 0

27. Total Bonds and Stocks...... | ....c..cccoeuunnn: 42,574,584 | ... 44,396,634 | ......ccovvirrirnnc 42,905,297
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Annual Statement for the year 2021 of the CRESTBROOK |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

. U.S. Governments
1.1
1.2
1.3
14
15
1.6

..13,429,023 |.....c.c.ec. 1,989,865

1.7

2.1
2.2
2.3
24
25
2.6

2.7

GoIs

3.1
3.2
3.3
3.4
3.5
3.6

3.7 Totals..

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

Totals

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

5.1
5.2
53
5.4
55
5.6
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Annual Statement for the year 2021 of the CRESTBROOK |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
8.1 NAIC Tttt | rentenieninees 1,658,954 |.....cccoeenu 4,829,885 |.....cocene. 4,738,884 | ..o | e | e 90,9 NI DO 11,227,723 | oo 264 .o 12,572,756 | oo 29.3 | 9,404,593 |....ccovennee. 1,823,131
415,816 | ..o 2,212,559 | ooiiirn.882,843 | 442,838 | XXX [ 3,954,056 |...oocorrrrininnennn 9.3 |, 3,285,615 | .covvvvvrrerreeenen T T |, 2,809,879
............... 1,736,209 ......1,736,209 ceveeeneenenn 1,745,190 cevrerenenenn 1,736,209
7.
Totals
8. Parent, Subsidiaries and Affiliates
NAIC 1.

9.
10. Unaffiliated Bank Loans

10.1 NAIC1

10.2 NAIC 2

10.3 NAIC3

10.4 NAIC4

10.5 NAIC5

10.6 NAIC6

10.7 Totals




Annual Statement for the year 2021 of the CRESTBROOK |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

L0IS

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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §

NAIC 2§

0; NAIC4S§....... ;

NAIC5S......... 0;

NAIC 6 §.

....... 0.

1 3 5 6 7 9 11 12
1 Year Over 5 Years Over 20 No Maturity Total Total from Column Total Total
NAIC Designation or Less Through 10 Years | Through 20 Years Years Date Current Year 7 Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11,1 NAIC Toerereeneeeeeseeeseesssessseiensessssssssssessnsennns | ()eeneenees 2,590,301 13,106,915 | ...ccovrve..582,854 | e 105,035 | oo (01 O 36,884,317 | ooovereirereenn86.6 | e e XXX e XX e [ e 35,061,187 |.covverenen. 1,823,131
11.2 2,212,559 | ..ooen.....882,843 | oo 442,838 | ..o (0] I 3,954,056 | ..oovrvvrnieinnennn 9.3 | XXX e XXX [ 2,809,879 |...ccoovnnee. 1,144,176
11.3 .0 ..1,736,209 ..1,736,209
114 NAIC K. ..cesierseeesssnesessessnssessssssssessssesses | (Q)ecvrierieninsinien | evnsieesinnd0 | o0 | 0 | 0 | 0 | 0 | 0.0 | e XX s [ e XXX | e
11.5 NAIC 5..icrnnrnereeenenesessiessesesessssssessesssnesens | (Q)ereeneneineininn | o0 | 0 | 0 | 0 | 0 | ()0 | 0.0 | e XXX s [ e XXX s | e
11.6 NAIC B..ecccecrereneeesssesesenenesssssseessssssessessssees | (Qennieininsininieeen0 |0 [0 {0 | |0 | (©veveierieiciiiienend0 | 0.0 e XXX v XX [0 | i 0
117 TOtAIS. oo ssseeenessseesenennnns | erneneeneenenn2y 090,301 [ i 22,651,237 | ............. 15,319,474 | .............. 1,465,697 | oo BAT8T3 | o 0 39,607,275 |...ocovvrunen. 2,967,307
11.8 Line 11.7a52 % 0Of COL 7..oovvvvvverinreiesssisissssnsnssninnnes | cornenssnnsnneinnnnnn® ] | o532 | o360 | oo 34 | i 1.3 | e (OO OO [0 X FUSOOIOD ¢ SRS IRPURID ¢ 0. GRS FUUORND .o, CHRRRIRS [PSOURORRORRRORoL < X0 I [T 7.0
12. Total Bonds Prior Year
12,1 NAIC T ssissesssssessssssssessssssssssssessessns | cressenennennsn 0,048,436 | v 11,786,326 | ............ 18,823,211 | o 1,246,104 | 1o 351,136 | e | e ) 0.9 RN DSSINY ¢.9 CHSIRN PUS 37,855,213 I I I 35,785,575 | ..covevirnnee 2,069,637
12.2 NAIC 2...iiiccenneneersinessisensenssnenensssssssensesssssnsens | eneseneenenens 1,008,056 | oo 2,279,559 [ Lt | v | reenesessssssssesessesinses | sessseesessssessnsssesessnses | cessnesees XXX vvevnene | eerernae XK s [ 3,285,615 | coovveveiereiiiinne AV I 3,285,615 | oo
12.3 NAIC 3e.cecreeseeeeeesnessssnennsssssesssssssessennssens | eneennsssssensesssensensenns | eonenennnnenes T TAB 190 | it v | eereereinsennenssnnennennns | veeneeseenseessssssensessnens | seeneenne XK erevnninnens | vevrrreene XXX v e 1,745,190 | ool [ 1,745,190
124
12.5
12.6
12,7 TOIS .ot eessnenseennenns. | ceneeneennen 0,004,492 |0l 15,811,075 ... 18,823,211 | 1,246,104 | 351,136 | 0 el XXX
12.8 Line 12.7.35@ % 0f Col. 9....ovvvirniniinnnissnssnscnssnssnnnns | ensnnnssnersenenes 199 | i 30,9 | s 439 | i 2.9 | 0.8 | i 0.0 | 0.
13. Total Publicly Traded Bonds
13,1 NAIC Tt | ensesineiees 2,477,708 12,004,604 | ................582,854 | .......cc.eeone. 105,035 | ..o | ceevreineenes 35,061,187 35,785,575 | .cvervvrirninenn834 | 35,061,187 |........... XXX
13.2 1,645,851 L BA2.838 | [ 2,809,879 | o066 | 3,285,615 | oo 1T [, 2,809,879 |...cooe. XXX
13.3 NAIC 3oeiccrereesseeessissinesensssssissnsenensenns | cresenessnnsnensenesnens | orneninsnee 1, 180,209 | iiiiiiiiiiinsinenenieiins | vt | sesssieeesessssnesesenss | ressessnssesesssesenesenes | srssnesesenes 1,736,209
134 ...0
135 0
13.6 .0
137 OIS ..o | et 2,477,708 13,650,455 |...............1,050,697 | ....ccovvrnrnnee 547,873 275
13.8 Line 13.7asa % of Col. 7..... . 100.0
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvvvcvicis | orerererireririrerennns 58 | v D14 | 32 | 25 | 1.3 93.0
14. Total Privately Placed Bonds
14.1 1,102,311 [ oo | ereeeeeniesisnineneeenines | e | seeeseeeniens 1,823,131
142 566,707 | ovvverereeeeed 15,000 | ovoieiirieccireinis | e | eeeeeeenes 1,144,176
14.3 .0
14.4 0
145 0
14.6 .0
TA.7 TOAIS....oee s | eeriesineiee 112,594 1,669,018 | ...covvriveernid15,000 | o0 | 0 e 2,967,307 | cocovvererenrneeenn 10 02,089,637 | o8 | XXX | 2,967,307
14.8 Line 14.7 as a % of Col. 7..... . ..56.2 .100.0 |.. . 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvivrninne | cornrrerrernninninnenas 0.3 | s 1.8 | e 39 | i 10 |00 |00 | 7.0 [ XK [ XK [ eernee XK [ erereenee XK [ e 7.0
(@) Includes $.....2,967,307 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year of bonds with Z designations and §......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includess.......... 0 current year of bonds with 5GI designations, $ 0 prior year of bonds with 5GI designations and §.......... 0 current year, $ 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on




80IS

Annual Statement for the year 2021 of the C RESTB ROO K | N S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2

Commercial Mortgage-Backed Securities.....

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 Issuer Obligations .15,418,888 ..36.2 |...........15,019,728 .15,418,888 |.
1.02 Residential Mortgage-Backed Securities... 0.0 [ | evrirriieinnne0.0 [
1.03 Commercial Mortgage-Backed Securities..... .0.0 ...
1.04 Other Loan-Backed and Structured Securities.. s SRR ..
15,418,888 | ..o 36.2 | 15,019,728 | .o 35.0 | 15,418,888 | ..o 0
2.01 0
2.02 .0
2.03 .0
2.04 0
2.05
. U.S. States, Territories and Possessions, Guaranteed
3.01 IsSUEr OblIGAtioNS.........couveieeicririeeiiee e
3.02 Residential Mortgage-Backed Securities...

4.01
4.02
4.03
4.04
4.05

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

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

5.01
5.02
5.03
5.04
5.05

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

601

6.02
6.03
6.04
6.05

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

499,995

............ 17,603,562

7.01

7.02
7.03
7.04
7.05

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

8.01

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued
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Annual Statement for the year 2021 of the C RESTB ROO K | N S U RAN C E COM PANY

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

Distribution by Type

1
1 Year
orLess

2
Over 1

Year

Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

Total fro

9
m Column

7 Prior Year

10
% from Col. 8
Prior Year

1
Total

Publicly Traded

12
Total
Privately Placed

9.
9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO.........ccconiivniniinnin.

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

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

10.
10.01
10.02
10.03

Unaffiliated Bank Loans

Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - Acquired
TOtAIS. ....vcvvecvcice et

1.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

1SSUET OblIGAtIoNS.........cvucveieiirieisere e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds....
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 11.08 as a % of Col. 7

............ 19,
2,

487,174
738,458

315,532 |...

..1,000,000
.0

0

..2,967,307

12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cocoevrvivrrernnnes

Affiliated Bank Loans.....
Unaffiliated Bank Loans.
Totals.....coovveirirreriiis
Line 12.08 as a % of Col. 9

...3561,136

.3

3,787,495
5,035,871

46,104 | ...

...3561,136
........................ 0.8

13.
13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
SVO Identified Funds
Affiliated Bank Loans.
Unaffiliated Bank Loans
Totals
Line 13.08 as a % of Col. 7.......
Line 13.08 as a % of Line 11.08, Col. 7, Section 11.......ccocovnrririnne.

......... 19,
.2,

324,706

240,304 |...

315,532

............ 11,510,768

1,123,009 |.

467,843

442,838
...105,035

............ 32,748,529
4,982,549

............ 3

3,787,494
3,967,693

.32,748,529

4,982,549 |.

14.
14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

ISSUET OBlIGAtIONS. .......vecvirieciieie e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS........ccoveveviicreieiieerseees e
Affiliated Bank Loans
Unaffiliated Bank Loans....

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

770,695
..26.0
..... 1.8

.............. 415,000
..14.0
........ 1.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, SI11, SI12, SI13, SI14
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Annual Statement for the year 2021 of the C RESTB ROO K | N S U RAN C E COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)
1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieiiirireieiiisie sttt sttt ten s | eessessessesesses e s s s s s s st s st es st bensenas BIA08,283 | ....eveirieeieieiseiese ettt ssanaes | nebess ettt ettt bbb b st nre | ebsessteses et b sttt 5,406,283
2. Cost of cash equivalents acquired ...43,431,412 43,431,412
3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCeIVEd ON QISPOSAIS..........ccccviuereiireriiireteiitee et b bbb a s s st bbb s st b ssebes s sssebasans | bebessesessssssesesssesesssssbebessesesssssaebessnseeas 23,370,122 [ ..ottt nes | sretetes ettt ettt b s bbb e st s nsesessnnetetes | ebesaebesasetetas et et et et b et e s st b s e tenan 23,370,122
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

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

11. Deduct total Nonadmitted @MOUNLS............ccciviieieiieisiecte et a bt s s nns
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06, E07, E08, E09



Annual Statement for the year 2021 of the C RESTB ROO K | N S U RAN C E COM PANY

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

oL3

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 EQ 7 |U S Treasury Bd. SD.. | .. 1A. 6,204,500 |...109.008 5,450,390 5,188,404 v (110,549) | . 118,037 .312,500 | 12/15/2010. | 08/15/2023.
912828 4V 9 |U S Treasury Nt........ SD.. |..|. 1A. 11,985,477 |...109.281 1,989,865 1,366 09/12/2018. | 08/15/2028.
912828 S5 0 |U S Treasury 7/15/2026 TIPS.......coouuremmessmmsssnessssssssessssssssssssssssssssess | sesnane . ...125.482 8,240,620 24,308 12/11/2017. | 07/15/2026.
0199999. U.S. Government - Issuer Obligation: XXX .14,250,000 15,418,889 ...(84,875)] ... XXX XXX
0599999. Total - U.S. Government XXX .14,250,000 ...15,418,889 ..(84,875)] .... XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Ag: ts and Their U.S. Political Subd|V|S|ons - Issuer Obligations
3133EL BN 3 |Federal Farm Credit Bank Nt .5,306,710 |...102.005 ...5,000,000 5,255,157 (30,505) | ...vvvrrrrrrannerns | eerrernsnressenennnnes |0 1.950 | 1.269 [MN...... 04/20/2020. | 11/27/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation SO OO OO OP ST PTTRRRPRRPORS) (PP 5,306,710 XXX 5,000,000 5,255,157 (U (30,505) XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132DW  BC 6 |FHLMC POOI #SD8135.......couvermcveieeerneeisreeieseesseseessesesssssessesesssesssssnsees | eeees [ 1A e | s 1,108,772 |..102.134 | .......c...... 1,087,470 | ..coovvrennee 1,064,748 1,107,811 (9B0) | +.vvrevererrrrenes [ erreeireirneriineiinens [ 2000:2.500 | 1.568 |MON... 03/02/2021. | 03/25/2051.
3138A2  SL 4 [FNMA POOI #AHTA22........ovooeveeeeeeeeeeeeeeeeeeee e | coeeeee . ...109.004 | .......... 98,997 ...90,820 090,597 | s | e | e | e | e d0000 [ 4.027 |MON... 07/07/2011.| 01/25/2041.
3138YK  HF 3 | FNMA POOI #AY5B29........covvuiimrieineiseieeesiessesisesssssessssssssssisssnsaess | eeens - ...105.058 ...516,524 491,656 494,986 | ....overvrireieriens | e 32 | e | e | 200.3.000 | e 2.792 |MON... 05/22/2015. | 06/25/2045.
31393A 2V 8 [FNMA REMIC Ser 2003-38 Cl MP........c.cocoumrvmiminiiriniiierieneseniesinsines | cviens .- ..102.324 | .. 11,692 ..11,426 ....11,406 (14) [ oo [ [00.5.500 | oo 5.239 | MON... 04/01/2003. | 05/25/2023.
3140KD G4 6 | FNMA POOI #BPSB8.........oooomveoreercrieeeisseeiseeessessssessssesssssssssesssnnes | ceies . 2102123 | e 819,512 802,472 834,081 (147) ] covveeeeiseiinns e [ 202,500 | ... 1.282 |MON... 06/18/2020. | 06/25/2050.
3140QD 6N 9 [FNMA P00l #CAB2TE............covveorieicinriiesississsssssesnssenssenes | s e | LA i | v 572,156 | 99.962 ...559,269 559,480 571,923 (60) [ .oovevneverienines [ e [ 02,000 | ... 1.552 |MON... 06/18/2020. | 07/25/2050.
3140X9  BY 6 [ FNMA POOI #FMB28B............ccoureecirerireieineeississeesesssssessessessssesssninns | sesens - .102.123 | .. ...569,950 558,100 581,490 (547) | ovvererernerrenriiens [ eveeirneiseriseiinnns [ 2000:2.500 | 1.448 |MON... 03/02/2021. | 01/25/2051.
314180 XJ 6 | FNMA POOI AMAA280..........oooeeeeeeeeeeerseeereeeeeeeesseeesresesesesesssesesssessssssnenes | oeeens e e | LA i | s 417,941 |.... 96.817 | cooovvverins 410,017 423,499 418,051 T | e e |00 1500 [ i 1.632 | MON... 03/02/2021. | 03/25/2051.
314180 XL 1 | FNMA POOI #MAA282..........ocooeeoereeriseeieeeeseeseveesvee e vsssiesssesssisenes. | eerins - ...522,567 |...102.156 ...512,801 501,978 522,117 (449) | v [ [2002.500 | 1.575 |MON... 03/02/2021. | 03/25/2051.
31419L 3D 3 |FNMA P00l #AEDT95.......coieiiiiiiiiiierississisnissisesssessissssssssssssnsssssssssssssssensanes | avsenes .. ....351,801 |..107.251 | .. ...357,798 333,609 350,087 [ .o | e 17 | [ [0.3.500 Lo 2.156 |MON... 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities s | s 4,987,458 XXX [ s 4,944,030 | ..o 4,837,788 4,982,549 0 (2,017) XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: N [ 10,294,168 XXX | s 10,044,275 | ....cooouvee. 9,837,788 | .......... 10,237,706 | ...cvvvvvniiinninnd 0 ] s (32,522) XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
03040W  AK 1 | American Water Cap Corp St NE........ccourueeveiriniieiierieeiensssenireneeeens. | e . 105357 | oo 263,393 250,000 253,347 (1472) | oo | e | 00003850 | e 3.204 |MS...... 08/26/2014. | 03/01/2024.
036752 AP 8 | ANthem INC ST NL......couiiiiiceieieeeees et ssessnnes | seniene ..102.411 ..179,219 175,000 AT4373 | e [ e AT | e | e | 2002550 | e 2.594 |MS...... 03/08/2021. | 03/15/2031.
036752 AS 2 | Anthem Inc Sr Nt e | s . L1479 111,479 100,000 ....99,641 5 [ | s | 0000 3.600 | e, 3.620 [MS...... 03/08/2021. | 03/15/2051.
037735 CZ 8 | Appalachian Pwr Co SrINESEr AA........ccveiereieeineiseresiesiseessesssssees | seeeee . 2102294 | e 102,294 100,000 299,643 [ s | s 28 | e | e |20 2700 | e 2.744 | AO...... 03/09/2021. | 04/01/2031.
04273W  AC 5 | Arrow Electronics INC ST NE.........cvuiiiiiiiiieneesseenisessesisennns | eveee ol ...100.930 .. 171,582 170,000 169,644 T | e | e | 002,950 | oo 2974 |FA....... 11/16/2021. | 02/15/2032.
045054 AL 7 |Ashtead Capital INC SrSEC Ni........crvvrmreerreerrereisereneeesseeenseessssssnnees | e - ...106.300 | .. ...159,450 150,000 162,469 (2,719) | oo | e | 2004250 | e 1.951 [MN...... 02/18/2021. | 11/01/2029.
06051G  HC 6 |Bank of America Corp St NL........covieimineieiieneeesseesisssssenieinns | cvsenes . 102,071 | s 878,829 861,000 859,993 489 | o | e |00 3.004 | L 3.066 |JD....... 05/23/2018. | 12/20/2023.
10373Q  AZ 3 |BP Cap Mkts AMerica St NE...........oocveuciiiciiiceieeeeceieceeeceseceeienenens | s o ...108.266 1,623,987 | .coovvv 1,500,000 1,516,340 (2,924) | ..o | v | 02 3.588 | . 3.352 |AO...... 12/14/2018. | 04/14/2027.
125523  CM 0 | Cigna Corp St NE........iiiiiiiciieiins s | s .- ..100.544 | .. ...251,359 250,000 249,733 | .o | s 23 | e | e [0 2.375 | 2.388 [MS...... 03/01/2021. | 03/15/2031.
125523 CQ 1 | Cigna COrp ST NE ... oottt | reeens . 05475 | 94,928 ...90,000 ....89,606 T | e [ [0 3.400 | 3424 |MS...... 03/02/2021. | 03/15/2051.
166756 AP 1 | Chevron Corp ST L. | crevens .- ...107.287 ...1,000,000 999,238 [ ..o | e 282 [ | e | 0000 3.900 | e 3.928 [MN...... 01/06/2021. | 11/15/2024.
197677 AG 2 | Columbia/HCA Healthcare COmp Ni.........ccccreverreerrmeerneresnenessnsessseessneees | aveeens - .. 117.756 ...1,700,000 1,736,209 | ..o | vererreereenn(8,982) | v | v | e 1690 [ e 6.985 [JD....... 01/18/1996. | 06/15/2025.
22003B  AM 8 |Corporate Office Prop LP SINL.......coovuurieeriieriieniieseesiseseiesiieenes | s e 1|28 FEci | 248,190 | 99.595 250,000 248,322 | ..o | e 132 | e |00 2,750 [ 2.833 |AO...... 03/04/2021. | 04/15/2031.
233853 AG 5 | Daimler Trucks Finance NA S NL..........cocvureerenrieriereneeseiserisesssessenens | sevvee - ...100.498 502,488 500,000 498,475 | oo | e 10 s | e | 200 2.375 | 2423 |JD....... 12/02/2021. | 12/14/2028.
30040W AL 2 | Eversource ENergy SriNt.........coocoooiriinriimnriinnreeriseseseseissseiseseieseions | ceevens o ...100.571 75,428 ...75,000 w4731 | | 21 | i 2000 2.550 [ 2.594 |MS...... 03/08/2021. | 03/15/2031.
31620M BT 2 |Fidelity Natl Info Serv INC St Nt........coovvveveeriereciesisseessseesssesienissnienns | evveene oo | eeveiiees1 [ 2B FEiviiis | i 149,069 ... 97.989 ...146,984 150,000 149,138 | oo [ everrneernenieen 10 [ v [00.2.250 | 2.320 |MS...... 02/23/2021.| 03/01/2031.
31620M BU 9 | Fidelity Natl Info Serv Inc Sr Nt. ...100.797 ...151,195 150,000 149,120 MS...... 02/23/2021.| 03/01/2041.
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SCHEDULE D - PART 1

Showing all Long- Term BONDS Owned December 31 of Current Year
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1 2 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 16 17 18 20 22
NAIC
Designation,
NAIC
Designation Current Year's
Modifier and Unrealized Other-Than- | Total Foreign Stated
SVO Rate Used Valuation Current Year's | Temporary Exchange Contractual
Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid During Year | Acquired Date
341081 FM 4 |Florida Pwr & Lt Co Nt ...106.182 1,061,815 | oo 1,000,000 1,029,225 (7,049) | c.oovericnnis | e | s 3.125 |..... 2.339 | Do | 2,604 | 31,250 |07/21/2016. | 12/01/2025.
361448 AU 7 | GATX COMP ST ...ttt 2127.096 | e 76,258 | s 60,000 ....75,908 (A02) | .vovvercerrrienns [ e [ e 5.200 |...... 3476 [MS.....| w919 | 3,120 | 02/22/2021. | 03/15/2044.
49271V AM 2 | Keurig Dr Pepper Inc Sr Nt 104328 | 93,895 | 90,000 ....89,667 5 | eorreeeeeeeeeneeens [ eeeeeeeieensiensienns [ 003.350 | . 3.370 03/01/2021. | 03/15/2051.
529043 AE 1 |Lexington Realty Trust SrNt.......ccccooeviveseveeriereciesssssiesssesssssssssssnsiens | avveens oo | evisnrieens] [ 2B FEviiiins | v 124,128 | .0 99.711 125,000 124,193 BB | s e | 002,700 [ 2.784 03/10/2021. | 09/15/2030.
58933Y  BE 4 [Merck & Co INC ST NL.....ouiircieiiieiies e ...100.475 425,532 424,660 5 | e [ 002,150 [ 2.173 12/07/2021. | 12/10/2031.
637417  AQ 9 |National Retail Properties INC St N..........ccvvereerinerierieeeseeeeesienes 104015 | 93,613 | 90,000 088,015 [ s | s 34 | s e | 000 3.500 [ i 3.623 03/15/2021. | 04/15/2051.
682680 AW 3 |ONEOK Inc Sr Nt ...109.812 100,000 110,992 (1,226) | oo | e | 0004350 | i 2.611 02/19/2021. | 03/15/2029.
68389X CE 3 [Oracle Corp Sr Nt ...100.596 . 175,000 ATATAT | oo [ e 18 [ e [ [0 2.875 |, 2.893 03/22/2021. | 03/25/2031.
713448  CY 2 |Pepsico Inc Sr Nt ...107.280 .1,072,800 ..1,000,000 1,017,671 (4,662) [ ...oovverrrrrennin | v | 0000 3.500 | e 2.971 01/19/2016. | 07/17/2025.
84861T AD 0 |Spirit Realty LP Sr Nt ...109.953 200,000 220,300 (2,144) | oo | e | 2004000 e 2.470 02/22/2021. | 07/15/2029.
84861T  AH 1 [Spirit Realty LP St NE.......ooooiveeiecrecveeeeceeeeeseeeeresseesesssssessseensensons | sveeene | oo | vereenea 1| 2B FEuiiiei | e 119,237 | 97.757 120,000 119,322 | oo [ e85 s [ [20.2.100 | 2.198 02/22/2021. | 03/15/2028.
84861T  AJ 7 [Spirit Realty LP St NE.......oooiirereieeiiesecississisesssssessesssesssssssensensns | avvenns |0 | cvervenns 1| 2B FEuviioiis | i, 149,016 | ... 99.311 150,000 149,079 B3 | s e | 002,700 [ 2.770 02/22/2021. | 02/15/2032.
92826C AC 6 |VisaInc SrNt 101831 | i 1,018,314 | 1,000,000 1,002,374 (2,438) | cooeverereneeirnins | e | 2002800 | e 2.546 01/21/2016. | 12/14/2022.
11271L  AD 4 |Brookfield Fin Inc Sr Nt ..115.347 500,000 579,251 (664) | ..ververrrieriens [ e [ 04850 | 2.376 ... [ 12/07/2021. | 03/29/2029.
00084D AV 2 |ABN AMRO Bank NV Sub Nt Fix to Float. ...100.261 483,000 483,232 (2) | oo | e | 000 3.324 | 3.318 . | 12/06/2021. | 03/13/2037.
82620K BE 2 [Siemens Financieringsmat Sr NE........coooviiinriiniiiininsiiniiniienes ...74,900 |..... 99.822 | .iooviceireennn T4,866 | i 75,000 ....74,907 7 s [ [0 2,150 | 2.165 03/02/2021. | 03/11/2031.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ettt ettt ettt n ettt et et er et et et st etetetannaeternae ..13,504,572 XXX | i 13913116 | 13,064,532 | ........... 13,293,565 | ....cccvevrnnen 0 | (33,258) XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
64830C  AA 3 | New Residential Mtg Ln Tr RMBS Ser 2019-.......c.cocinrinnrinneenns 4| 1A i | i 749,724 |..103.250 | ..ocoovvrencnnns 747,030 748,224 (L) T [ROTRRRO PR 3.990 |...... 3.875 |[MON... | oo 2,484 | ......... 29,875 |01/09/2019. | 09/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 749,724 PO S I 747,030 748,224 0 [CISLD] (] 0 XXX XXX XXX | e 2484 | .......... 29,875 XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
12532C BA 2 | CFCRE Comm Mort Trust CMBS Ser 2017-C8 C........cocvverernirriennireisinnens TA i | e 1,029,997 |...106.826 | .............. 1,068,263 | .............. 1,000,000 1,016,679 (3,086) | cvvovvrvererrrirceres [ ererermriseirsnierins [ 0003572 [ 3.222 [MON... | see0eern2,977 | e 35,719 | 05/18/2017. | 06/15/2050.
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LC6 Cl ...100.633 242,665 242,905 (545) | everrererrerinns [ e [ 2478 [ 2.038 |MON... | .cccceiernn501 | o 7,488 | 01/24/2013. | 01/10/2046.
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19.... , ...102.540 .630, 614,496 616,613 (1479) | oo | e | 003584 | 3.116 |[MON...| ... 1,835 | 22,011 | 04/29/2014. | 04/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ........uuuurriereriieririsciiissriserisriseessssisssissssssnsssesssnsns | sersssssenes 1,912,864 XXX s 1,942,566 | ..o 1,857,161 1,876,197 0 [G0)] I 0 XXX XXX [ e 5,313 | ovnenad 65,218 XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
04018E  AA 9 [Ares CLO Ser2021-59A Cl A........coorumeeiieerierieseseesessssssessesissesssis 350,000 350,000 [ .oovvrrercereniineins | ceerrenienineesnein | ceerrenseneseesnns | s | e 1.165 |...... 1.166 |JAJO.. 03/09/2021. | 04/25/2034.
04018E AC 5 |Ares CLO Ser 2021-59A B1 150,000 150,000 O I 1.535 |...... 1.537 [JAJO.. 03/09/2021. | 04/25/2034.
15032T BE 5 |Cedar Funding Ltd CLO Ser 2013-1A Cl ARR........ovvvuevmmirmerierieeiisinenis 150,000 150,000 I 1.212 |...... 1.213 [JAJO.. 03/24/2021. | 04/20/2034.
15032T BG 0 |Cedar Funding Ltd CLO Ser 2013-1A CI BRR.......ccocvvrvvriernriiriirierissirinnns 100,000 100,000 [ oo e | e [ | v 1482 ... 1.484 | JAJO.. 03/24/2021. | 04/20/2034.
76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A CI ARR... 150,000 150,000 O I 1.182 |...... 1.184 |JAJO.. 03/01/2021.| 01/18/2034.
76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR... 100,000 100,000 e 1472 |...... 1.475 [JAJO.. | ... 03/01/2021. | 01/18/2034.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. ..1,000,000 1,000,000 0 0 XXX XXX XXX | e 2,550 | ... 7,154 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........cccouriinioniiiciiniiiinisiicsisnins XXX 16,668,723 | .......... 16,917,986 | ...ccovvvviiiininad 0 ] s (39,359) XXX XXX XXX | s 506,147 XXX
Totals
7699999. Total - Issuer Obligations.. XXX | .35,746,801 | ............32,314,532 | .......... 33,967,611 .(148,638) | .. 0 XXX XXX XXX ..881,388 XXX
7799999. Total - Residential Mortgage-Backed Securities XXX 5,730,773 0 (3,008)] .. .0 XXX XXX XXX 136,418 XXX
7899999. Total - Commercial Mortgage-Backed Securities XXX .1,942,566 1,876,197 0 (5,110)] .. .0 XXX XXX XXX [ e 5,313 | 65,218 XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES. .......c. i ,000, XXX . . ,000, 1,000,000 0 0].. . .0 XXX XXX XXX | coeeeenn2,550 [ e 7,154 XXX
8399999,  GrANA TOAl - BONGS........ccvuurereiineiseiseiie st isess st | seisesiand 42,905,297 XXX | s 44,396,634 | ............ 40 756,511 | ..oeoev 42,574,581 | ....oeennc 484,035 | ......... (156,756) | ..vvvevvvncrrnns (V1 I 0 XXX XXX XXX 1,090,178 XXX




¢ol3a

Annual Statement for the year 2021 of the C RESTB ROO K | N S U RAN C E COM PANY
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Showing all Long-Term BONDS Owned December 31 of Current Year

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
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 28,931,016 1B e 1C s 350,000 1D ... 3,030,837 1E .. 1,517,238 1F 2,376,333 1G ... 678,894
1B. 2A 1,089,315 B o 2,173,312 20 691,427
1C. 3C .
1D. 4C . .
1E. 5C e 0
1F.
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
3132DW  BC 6 |FHLMC Pool #SD8135  2.500% 03/25/51........couerumrereererimeesesiessesssssessssssessessesssessssssssssnes 03/02/2021........ MOrgan StANIEY & CO LLC........cuueuririiieieeieisiie it sssenssa | sosesssesssseessssssssssessesssesssssssssssssssenes | svsessnenes 1,108,772 1,064,748 148
3140X9  6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51 03/02/2021 JP Morgan SECUities LLC...........c.viuiiiiiiiiiciieriins s 582,037 558,100 78
31418D  XJ 6 | FNMA Pool #MA4280 1.500% 03/25/51 03/02/2021 Nomura Securities Intl LLC 417,941 423,499 35
31418D XL 1 [FNMA Pool #MA4282 2.500% 03/25/51 03/02/2021........ Morgan Stanley & Co LLC........ouiiiiiiiiisii s | deens s enes | enbesnsisnseniineeas 522,567 501,978 70
3199999. Total - Bonds - U.S. SPeCial REVENUE ANT SPECIAl ASSESSMENES. ... . veueiiiuirieieeateseseeseieeaseeeaseasesesseseeses | eesesesssesesassessesasssesessessesaesessesasesesesseesesessessesassesseesesseseeseesesaesesseesessesessessesaesesseesesseseesessesamsessesseseessesessesessessessesessnssessesassesansansess | saessesssossesssssssessessnsansassesnssssessessnsanss | fesessseocs 2,631,317 2,548,325 331
Bonds - Industrial and Miscell

036752 AP 8 |Anthem Inc SNt 2.550% 03/15/37.....courvmmreurrieeieriieiseriesiesieeseesssssessese s 03/08/2021 Barclays CapItal INC..........vuuuevumeerrrereiseiiseesie et s st sssssenns | sesesssessssessnssssess st eses s ssnssentenes | sesseessenssesessenas 174,326 175,000

036752  AS 2 |Anthem Inc SrNt 3.600% 03/15/51.... 03/08/2021.. JP Morgan Securities LLC 99,636 100,000

037735  CZ 8 |Appalachian PWr Co St Nt SEr AA. ...t ses s essssssesneens | cessesnsenssens 03/09/2021 JP Morgan Securities LLC 99,615 100,000

04018E  AA 9 |Ares CLO Ser 2021-59A CI A 03/09/2021 Natixis. 350,000 350,000

04018E  AC 5 |Ares CLO Ser 2021-59A B1... 03/09/2021.. Natixis. 150,000 150,000

04273W  AC 5 | Arrow Electronics Inc Sr Nt 11/16/2021 VOUS. ...o.cvvoveeeve v 169,643 170,000

045054 AL 7 |Ashtead Capital Inc Sr Sec Nt... 02/18/2021 Jefferies & COmMPaNY INC.........oeveeiririireeee s 165,188 150,000 1,966
125523  CM 0 | Cigna Corp SrNt 2.375% 03/15/31. .| 03/01/2021.. Citigroup 249,710 250,000

125523  CQ 1 |Cigna Corp SrNt 3.400% 03/15/51.... . | 03/02/2021 VIHOUS. ...t 89,599 90,000 1
15032T  BE 5 |Cedar Funding Ltd CLO Ser 2013-1A Cl ARR........ccc....... 03/24/2021 Jefferies & Company Inc 150,000 150,000

15032T BG 0 |Cedar Funding Ltd CLO Ser 2013-1A CI BRR 03/24/2021.. Jefferies & Company Inc. 100,000 100,000

166756 AP 1 |Chevron Corp SrNt  3.900% 11/15/24.........cccovvmirneriririsiiiniis 01/06/2021 Tax Free Exchange 998,955 1,000,000 5,525
22003B  AM 8 | Corporate Office Prop LP Sr Nt 03/04/2021 VHOUS .1t 248,190 250,000

233853  AG 5 |Daimler Trucks Finance NA Sr Nt 12/02/2021.. JP Morgan Securities LLC 498,465 500,000

30040W AL 2 |Eversource Energy Sr Nt 03/08/2021 CHIGIOUD. ..o 74,711 75,000

31620M BT 2 |Fidelity Natl Info Serv Inc Sr Nt . | 02/23/2021 JP Morgan Securities LLC 149,069 150,000

31620M  BU 9 |Fidelity Natl Info Serv Inc Sr Nt .| 02/23/2021.. JP Morgan Securities LLC 149,093 150,000

361448 AU 7 |GATX Corp SrNt 5.200% 03/15/44 02/22/2021 Morgan Stanley & Co LLC 76,310 60,000 1,378
49271V AM 2 | Keurig Dr PEPPEr INC SENL......oviiiiiiriicisisceissseiesstsss sttt essssssnsssenss | sesesssssnssns 03/01/2021 Goldman Sachs & Company. 89,662 90,000

529043  AE 1 |Lexington Realty Trust Sr Nt 03/10/2021 JP MOPGAN SECUMHES LLC.......vuuverrirceseeseisesiesiseseseesssssesse bbbt ssssesnes | etesessssssssss st ssssssbessss s nsensssssnns | stsesssssssessnsssnes 124,128 125,000 1,819
58933Y BE 4 |Merck & ColInc SrNt 2.150% 12/10/31 12/07/2021........ Bank of AMErCa BISD DEAIET...........c.cvimrerierieiiiiiieriesieesssiessssesi e esessesessesssienin | seresssesesssessssessssesssesssesessssssssesessenes | sosssssesssesesssesns 424,655 425,532

637417  AQ 9 |National Retail Properties INC St NL..........oouiiiiriirieciecee s 03/15/2021 VAIHOUS. ....ecvveiiteve ettt ettt sttt b st b aeans 87,982 90,000 27
682680 AW 3 |ONEOK Inc SrNt 4.350% 03/15/29 02/19/2021 Morgan StanlEY & CO LLC........iiiiieiieicieiesiessi e ssssssnes | serssssssesessesssss st ssesss s ensensnes | seesessssesensnes 112,218 100,000 1,909
68389X  CE 3 |Oracle Corp SrNt 2.875% 03/25/31..... 03/22/2021........ Bank of AMENCA BISD DEAIET...........cuuurirrirerneieineiiesisesiseesssssassssessessssssssssssssssssssns | sesesssessssesssssssssssssesssesssssssssssssssesss | sessesssssssesssssesns 174,729 175,000

76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A CI ARR 03/01/2021 Goldman Sachs & Company. 150,000 150,000

76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR 03/01/2021 Goldman Sachs & Company. 100,000 100,000

84861T  AD 0 | Spirit REAIY LP S NE.....oouiieiiiiieiecini sttt | soesisesssnens 02/22/2021........ CHIGIOUD. ..ottt ssnntes | coressesbnssen s b s en st entenes | oessensesssssensenes 222,444 200,000 867
84861T  AH 1 | Spirit Realty LP Sr Nt . | 02/22/2021 Bank of America BISD Dealer 119,237 120,000

84861T  AJ 7 |Spirit Realty LP Sr Nt .| 02/22/2021 Bank of America BISD Dealer. 149,016 150,000

11271L  AD 4 |Brookfield Fin Inc Sr Nt 12/07/2021........ CHIGIOUD. .1 veeteese etk eb et | eees e bbbttt | steesi e 579,915 500,000 4,715
00084D AV 2 | ABN AMRO Bank NV Sub Nt Fix to Float 12/06/2021 VAIHOUS. .. ..ottt ettt ettt sttt et s st et s st b s st et s saet et s sstesssaesssnsssesansnsess | evessssessssssetasssssesssnsetesansnsesesnsetasanns | seetesesissstesanneees 483,234 483,000

82620K  BE 2 | Siemens Financieringsmat Sr Nt. 03/02/2021 Morgan Stanley & Co LLC 74,900 75,000

3899999. Total - Bonds - INAUSEHIAl GNA MISCEIIANEOUS................oevivveieieiiicicteteceeeeeeetete ettt eetevesae et seeaesessiesases  etseaesesassssseesssssesassesees s aeseses s sessssassesasessessssessssaseseens s assesas e ses et s s ssesas e s esesasasassas e s et et et essstasseses et et asastasnsesesesnassnsansssesasnassnsns | auetesissssesasssssessssnsssasansssessssssssanensesess | eveesesisees 6,884,630 6,753,532 18,207
8399997. Total - Bonds - Part 3. 9,515,947 9,301,857 18,538
8399998. Total - Bonds - Summary Item from Part 5....... 784,800 762,088 726
Fe TS o 210 To OO OO OO PO T PO PO PO PP PPPTPPPP PP PPTO IFCTPOT PO PO PPPPPPPPPPROON 10,300,747 | coovvivinnrienssnissnisninns 10,063,945 | ..o s 19,264
9999999. Total - Bonds, Preferred @nd COMMON STOCKS...........ccciiiiiiiieieteietcecte ettt ettt eae et s st et es s aetebesessseesies satsessssssetesassssseassssesetesseseses s s ssesesassesessssesetasssseses s seseses s s ee et s s ssetes e s ee et s ssesesasseeetes s setes s s ee et s s s eees s see et et s eeseees et ete b sess et asesetetans  4ebessssssessssssesessssssesssnsetasansstesssnsntasas | semmsesesssesessessasnsesesanans 10,300,747 XXX e 19,264
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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
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Special R and Special A it
19679H CW 0 | Colorado Wir ResPwrDevAuth Rev Ref Revol....... - | 09/01/2021. | MAHUTItY....oovvvevreesessssinnees | 1,000,000 | ....... 1,000,000 | ....... 1,170,350 | wovvove. 1,009,373 | oooveveveveveveviis | e [(CTRT4) ) I P— (T TA) SRS IS 1,000,000 0 55,000 | 09/01/2021.
31377R  BH 2 |FNMA DUS Pool #384440 6.600% 10/25/26....... - [ 1110172021, | Paydown........covvvevnnvissnensisssssniissns | L 490,478 | o 420478 | 465,679 432,238 | oo | e (11,760) | .ovvvvrrrrirnne ...(11,760) 0 23,961 |10/25/2026.
3138A2 SL 4 |FNMA Pool #AH1422  4.000% 01/25/41.............. .. [ 12/01/2021. | Paydown... ...39,165 39,164 9 0 01/25/2041.
3138YK HF 3 |FNMA Pool #AY5629 3.000% 06/25/45 . 12/01/2021. | Paydown... 324,777 324572 | oo | oo (X 1:7) ) D— 0 06/25/2045.
31393A 2V 8 |FNMA REMIC Ser 2003-38 CI MP o | 1210172021, | PaydOWN......cocoeeevvveescsseseeeveviiiiiiieeens | | 45660 | 15660 | 16,012 15,651 9 0 05/25/2023.
3140KD G4 6 |FNMA Pool #BP5618 2.500% 06/25/50.............. . [12/01/2021. | PaydOWN. ..o 339,104 | .........339,104 | .......... 352,694 352,523 ...(13,419) 0 06/25/2050.
3140QD 6N 9 |FNMA Pool #CA6276 2.000% 07/25/50.... .| 12/01/2021. | Paydown... 143,783 | ......... 143,783 | ........ 147,041 146,997 [ oo | ereeeeeens(3213) oo | e (3,213) 0 07/25/2050.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.............. |.. | 12/01/2021. | Paydown... 304,799 303,298 14,262) |. 0 11/25/2040.
3199999 Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS. ... wwsvsississsssnsinssssssssssssssssssssssssssssssssssssnss | 9 560731 | ......2,569,731 | o 2,820,517 | e, 2,623,816 | oo 0 o(54,084) | v | 2,569,731 | v (U — (| — 0 XXX
Bonds - Industrial and Miscellaneous
00183H AE 1 |Avenue of Americas CMBS Ser 2015-1177 Cl....... .. [ 10/01/2021. | PaydOWN.........covvvvvvsrviisensssiissssiniisans | 1,000,000 | ....... 1,000,000 | ....... 1,015,411 | oo, 1,001,459 | .ovvvoorerrrrronnn, 12/13/2029.
17305  GK 5 | Citibank Cr Card Issuance Tr LBASS Ser 2........... .. [ 01/20/2021. | Paydown... 500,000 500,000 | .......... 499,931 499,995 01/20/2023.
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LC6 Cl..... |.. | 12/01/2021. | Paydown... ...358,380 ..358,380 369,123 359,539 01/10/2046.
46641W AW 7 |JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19... | .. | 12/01/2021. | Paydown 318,489 318,489 328041 320,353 04/15/2047.
594918 BP 8 |Microsoft Corp Sr Nt 1.550% 08/08/21................ .| 07/08/2021. [ Call - 100.0000........cemmememvmrevveersssssmnene | 2,000,000 | ...... 2,000,000 | ...... 1,997,900 | vovvooo. 1,999,738 08/08/2021.
64830C AA 3 |New Residential Mtg Ln Tr RMBS Ser 2019-......... | 1210172021, [ PAYAOWN.....oovvvvvevvvvvivisssssssssssssisssssssns [ 318,032 | oooenee 318,032 | ......... 319,180 318,963 09/25/2057.
655044 AH 8 |Noble Energy Inc SrNt.... .| 01/06/2021. | Tax Free Exchange.................uwwwwwwv | 000 998,955 | ...... 1,000,000 | .......... 997,566 998,952 11/15/2024.
84756N AB 5 | Spectra Energy Partners Sr Nt. || 03/15/2021.| Call - 100.0000...... 1,000,000 | .......1,000,000 | .......1,085,540 (2,679)]. 1,003,376 N (3,376) | .o (3,376) | .......11,500 | 06/15/2021.
92343V BR 4 |Verizon Communications Inc Sr Nt..........c.cccvcuunee. .. 105/28/2021. | Call  110.3160.......covvvermvevsemsiriiissnns | 1,103,160 | ...... 1,000,000 | ....... 1,080,230 | 00000 1,025,789 | oo | evrrcerii(3,668) | oo | oo (3,668) N 1,022,121 . 22,121) 22121 ..... 139,353 | 09/15/2023.
3899999, Total - Bonds - Industrial and Miscellaneous...........c.....uee.. 7,597,016 | ..o 7,494,901 | ...... 7,692,922 | i 7,530,844 | i | eee(10,002) | oo [ eirrirncns(10,002) | v | e 7,520,840 | o0 | (26,984) | ........ (26,984)| ....235,773 | XXX
8399997. TOMal = BONGS = Pt 4.....ooooviviiiiiiis s s i s | 10,166,747 | ..... 10,064,632 | ..... 10,513,439 | ........10,154,660 | .......cc......0 | ........(64,086) | vovoveei O [ oo (64,086) | o0 | v 10,090,571 | ..o [ o (26,984) | ........ (26,984) | ...... 330,276 XXX
8399998. Total - Bonds - Summary ltem from Part 5 765,201 | ..coovee. 762,088 | ......... 784,800 | ..oovcrvveennnrreiinnees | evvvennnnneiersnnns | eoreene(17,985) [ ovvevrviinnscnns [evriennnns(17,985) | covvvivnnnnniiions | covvvvieinnnae 766,816 | ..oovvveeriennes [ v (1,616) | ..coveee.. (1,616) ] ....... 11,846 XXX
8399999. el I 10,931,948 | ..... 10,826,720 | ..... 11,298,239 | ..o 10,154,660 | ....oovvvvreres 0 | cooeeees(82,071) | o0 [ (82,071) [0 | e, 10,857,387 0 | (28,600) | ........ (28,600) | ....342,122 | XXX
9999999. Total - Bonds, Preferred and CommON SLOCKS.............coovervvviiiriiiiiiinicins vt | 10,931,948 XXX | 11,208,239 | oo 10,154,660 | oo 082070 O (8207 O o 10,857,387 | ..occormnrreend 0. (28,600)| ........ (28,600)| ..... 342,122 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
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A it
3132DW 6 | FHLMC Pool #SD8135 2.500% 03/25/51| .. | 03/02/2021 | Morgan Stanley & Co LLC..........cccccccuuuuee 12/01/2021 | PaYAOWN. ... | ceveeeeiens 205,427 213,920 205,427 205427 | .o | e (8,494)
3140X9 6 | FNMA Pool #FM6286  2.500% 01/25/51 03/02/2021 | JP Morgan Securities LLC...............c........ 12/01/2021 | PaydOWN. ... | ceveenenens 115,039 | oo 119,973 | oo 115,039 | oo 115,039 | oo | e (4,934)
31418D 6 | FNMA Pool #MA4280 1.500% 03/25/51 | .. | 03/02/2021 | Nomura Securities Intl LLC 12/01/2021 | Paydown ...25,370 25,037 25,370 25,370 333
31418D 1 | FNMA Pool #MA4282  2.500% 03/25/51 | .. | 03/02/2021 | Morgan Stanley & Co LLC 12/01/2021 | Paydown ..96,252 | ........... 100,200 96,252 96,252 | ..o | e (3,948)
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS ...t ssas bbbkttt | erbenisind 442,088 | .......... 459,130 | ..o 442,088 | ........... 442,088 | .........coo...d 0] (17,043)
Bonds - Industrial and Miscellaneous
49271V AN 0 |Keurig Dr Pepper SrNt......c..coovvveneriinenns .. | 03/01/2021 | JP Morgan Securities LLC............cc.ccoee.... 11/16/2021 | JP Morgan Securities LLC..........ccccccveeens | covrereeens 170,000 | ..ooovveenae 169,471 | ..occeeeen. 167,122 | ocvenece. 169,503 32
00973R 3 |Aker BP ASANt 3.000% 01/15/25......... D| 03/24/2021 | Barclays Capital Inc.... 11/16/2021 | Morgan Stanley & Co LLC.. ...75,000 77,861 78,014 77,380 (481)
00973R AG 8 |Aker BP ASA SrNt 2.875% 01/15/26.... | D| 02/18/2021 | Barclays Capital Inc.... 11/16/2021 | Barclays Capital Inc. ...75,000 78,338 77,977 77,845 (493)
3899999. Total - Bonds - Industrial and Miscellaneous.............cocorvnrernens .320,000 325,670 323,113 324,728 0 (942) ] ....
8399998. Total - Bonds 762,088 | ...ccooeenae 784,800 | ............ 765,201 | ..ooooveee 766,816 | ..cooooveen: 0| . (17,985) | ...
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........cvviiriiiiies  evteirisestetsessesesessessesssessessssssesssesssssesssessessasssessesssssessesssess st e ssessasssessesssssessesssessansessessanssessessssssessessnssnssasssnssansnssessanss | sessessosenn 784,800 | ............ 765,201 | ............ 766,816 | ..ocoovenvnend (V] (17,985)
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Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of New York Mellon NEW YOrK, NY ..o ssssnsssssnnes | coseeees 6,379 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 6,379 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 6,379 | XXX
0599999. Total Cash XXX XXX 0 0 6,379 | XXX

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

1. January. 183,894 | 4. April 230,712 | 7. July. 5,375 | 10. October. 244,890
2. February 5,982 | 5. May. 5478 |8. August. 5,051 | 11. November 54,659
3. March 177,330 | 6. June 5,683 | 9. September. 4,891 |12. December. 6,379

E27




8¢3

Annual Statement for the year 2021 of the C RESTB ROO K | N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Qualified Cash Pools Under SSAP No. 2R
I Nationwide Cash Management Co..........c.cocovvernirrernninnne 12/31/2021......vcvveens 0.030 |... 25,467,573 819
8799999. Total - Qualified Cash Pools Under SSAP No. 2R...........ccoounriiniinriinninisissiccis 25,467,573 | ooovooveereeeeeerreereerd 0
9999999. Total - Cash Equivalents 25,487,573 | covoeeeeeeeeeeeeee e 0

Line Nuber

0

o o o o o o




Annual Statement for the year 2021 of the CRESTBROOK INSURANCE COMPANY
SCHEDULE E - PART 3 - SPECIAL DE

POSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA......
4. ArKaNSas.........ocouvreveinieneiiiieienan MUBIPIE. .. 176,406 | ..cocovvvvrennee. 185,313
5. California... Workers compensation 243,855 ....256,168
6.  Colorado.... LCO |
7. ConNECHCUL........cveveciererircrinns CT [ crierrrine | e
8. Delaware . | Workers compensation 114,145 | 119,909
9. District of Columbia .
10, FIOMAA..c. e FL | s | s
11.  Georgia . | Multiple 94,519 ....103,817
12.  Hawaii
13, 1daho....ececcecceecee WOrkers COMPENSAtION............curuereinrierieieeisireee e nseeeeees 285,362 ...299,771
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts...........ccocveernrenes MA]|..... Bt [ MU ... 155,652 | ..o 163,512
23.  Michigan....
24, Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.... . | Workers compensation 24873 | oo 27,320
28, NEDIraska.........ooeeevevverrverrencndNE [ i e
29, . | Multiple 373,565 ....392,428
30.  New Hampshire.
31 NBW UETSEY .t NU | s | s
32.  New Mexico... . | For protection of state's ph's 313,404 ....344,236
33.  New York
34.  North Carolina... . | For protection of state's ph's 321,681 ....337,924
35.  North Dakota.
36. . | For protection of all ph's 2,572,828 2,726,563
37.  Oklahoma.. .
38.  Oregon... . | Multiple 383,942 ....403,329
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia... . | For protection of state's ph's.... 217,913 ....228,916
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other XXX XXX 0 0 596,959 ....655,688
59.  Total.irrirrirrerins XXX XXX 2,572,828 2,726,563 3,302,276 3,518,331
DETAILS OF WRITE-INS
5801.  Alabama..........ccccooevviereveiecieeniees | e B.... | WOrkers CoMmpenSation.............ceweueeuriimecrmiireriniiseieenescesssiesssissenes 596,959 ....655,688
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 596,959 ....655,688

E29




	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1 FOOTNOTE
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 2 FOOTNOTE
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS

