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Annual Statement for the year 2021 of the HARLEYSVILLE WORCESTER 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. GOVEMMENLS.......cooiiriireicieieeissise s ssssssesses | eeiesinees 13,857,356 | ...ccvvvenee. 254 | .. 13,857,356 | ...ovvvrrerneineineines [ e 13,857,356 | .....covvennee. 254
1.02 All Other GOVEIMMENTS..........cuuiiieeiierierierisreesiesiensesssssessens | coneesseessesessssnsssneens | oeeesseesseenees 0.0 [ [ e | e (1N [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ e [ cevvnenninnnn 0.0 [ [ e | e (1N [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAranteed..........ccvureeeneereereernceneeeenesneiseesssssesssnees | ceeereeneines 2,618,936 | .ovvvreenenns 4.8 | e 2,618,936 [ ...cvovvereerernerneireiieinns | e 2,618,936 | .coovveevrrrna 4.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAraNtBE..........c.evvriicieiieiese e [ ereseiees 14,003,538 | ..ccoovvvrnn. 256 | .coveenennne 14,003,539 | ..o | e 14,003,539 | ..ccovvvrennee 25.6
1.06 Industrial and MiSCEIANEOUS.............vvververrerriereiireireiresissesseiseeiees [ erieiis 18,314,178 | oo 335 | 18,314,178 | oo | e 18,314,178 | ..covvevenne. 335
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS..........cooverieriirireesee e
1.10 Unaffiliated Bank LOANS............coueueerneenieneiineineneieeseiseieese s
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e
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 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees
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.........cocovevvrereenienrinnesiesnsseinssnsenees | woneeseessssessnsssessnssnnenns | coeesessnsennen 0.0 | v v | v (1] I 0.0
4.05 Total Valuation AlIOWANCE. ........c.overemerererrereiseernsesseseesssssssseessesssnens |ersssssssssessssssssessssesss | osssessassseses 0.0 | o | 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..........vverieriimieniiiereineeiseeineissesseesssessessessesseenns | svessessssssssesnenens (U [P 0.0 [ oo (U1 (V1 [ (1N [P 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......cccoceveineineiieinssississsessssiens [ revveenenneis 10,882 | v 0.0 [ 10,882
6.02 Cash Equivalents (Schedule E, Part 2)..........cccceeveveeverveerceiereeens | covererieins 4,887,401 | ..ooeveenee. 8.9 [ 4,887,401
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans (ORI
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .cccoevueecn. 4,898,283 | ....ccoevvce. 9.0 [ 4,898,283
7. CONACE LOBNS. ... ssesssessessensensens [ eessesssesssensnesnesnesnens | oneesnessnennnnd (VO
8. Derivatives (SChedUlg DB).........ccccevuriererreiieisissinsessssessssssssessssesssssens | cosssesssssssssssessssessnnss | sesiessessnssnens (00
9. Other Invested Assets (Schedule BA)..........cccovvervceeeeieeeeeeereeeeens | eveeveeieienns 940,068 | ...ccevvrrneee 1T | i 940,068
10. Receivables for SECUMLIES..........uvrieererirerirnereesssseessissseseenees | seveessessessesesssenies | ceeeesesesennnens 0.0 [,
11. Securities Lending (Schedule DL, Part 1).......cccoceeeverernerieiesnsiieiienienes [ eoneevesissessssissessniens | coevvesssssnen (0
12. Other Invested Assets (Page 2, Line 11)........ccocevvvvvvnnenerveinnnnceviesnnscensins Lo, [ vinnsnnnnnn00 o,
13. Total Invested Assets 54,632,359 54,632,360
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Annual Statement for the year 2021 of the HARLEYSVILLE WORCESTER 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........ouiviieiiicieietcteee ettt et a ettt bbb a b a et s st et b bbb e b s sa et s st st n e
5. Deduct amounts received on disposals, Part 3, Column 15....................] - = ' ..
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).........cueiviiviieieiiesiicieiesssse ettt s s bbbt s bbbt

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 2.ttt bbb bbb bbb sttt bbb an
3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s

4. Accrual of discount

5. Unrealized valuation increase (decrease):

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

5.2 Totals, Part 3, Column 8........c.coovevereeeeceseeeeese s
6. Total gain (loss) on disposals, Part 3, Column 18.........c.ccceovevviverereirnnne
7. Deduct amounts received on disposals, Part 3, Column 15
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 NONAAMILE @MOUNTS.........c.riurerririierirrie ettt sttt s s8££ b st en s
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 HARLEYSVILLE WORCESTER INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI.........cuieererirrirerireieieessetse e se ettt s bbbt ben

Cost of acquired:

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

960,653

2.2 Additional investment made after acquisition (Part 2, Column 9)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12

ACCTUAL O QISCOUNL. ..ottt ettt et s e et et b bbb et s st se st s st en s bbb e bes st s et et s s bees
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13

5.2 Totals, Part 3, Column 9

(13,819)

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17

Total gain (10ss) on disposals, Part 3, COIUMN 19..........ccciieieiciesieeses ettt bbb a bbb s st et es s s b s e s st st antesneas

6,766

9.2 Totals, Part 3, Column 14

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, Column 11

0

1.
12.
13.

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

Deduct total NONAAMItIEA AMOUNTS.........c.vuiiieiiiieie sttt bbbt s bbbt s s nen

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 371 OF PHOT YEA........cieererireirerireeseissesssessessssessssssessessss s sssss st ess s s s sttt st ess s ses st ens s sessensnssnes

Cost of bonds and stocks acquired, Part 3, Column 7

> wDn

Unrealized valuation increase (decrease):

41  Part1, Column 12

ACCIUAL OF QISCOUNL. .....vevsvvericiecie sttt s8££ R8s e n bbbt

940,068

940,068

52,889,997

6,243,668

63,220

4.2 Part?2, Section 1, Column 15...

4.3 Part2, SECton 2, COIUMN 13......oieieierieieiesss sttt

44  Part4, Column 11

0

Total gain (I0ss) on disposals, Part 4, COIUMN 19........c.eiiiiieie ettt sttt b bbbt

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amortization of premium

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COMUMN 5.ttt ittt bbb

(5,273)

10,206,859

312,512

8.2 Part2, SECHON 1, COIUMN 19.. ...ttt bbbt st st enaa

8.3 Part2, SECHON 2, COIUMN 16........ucviriiieicieieste ettt sttt s bbbt

84 Part4, Column 15

Deduct current year's other-than-temporary impairment recognized:
9.1 PArt 1, COlUMN 14 ..ottt

0.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbt bbb b s bbbt nn

0.3 Part 2, SECHON 2, COIUMN 14.......coiiiieeecicie ettt et bbbt bbb a bbbt seens

94 Part4, Column 13

0

10.
1.
12.
13.

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2

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

Statement value at end of current period (Line 11 minus Line 12)

S103

Deduct total NONAAMILIEA AMOUNLS..........ccciieiiiicieieieie et bbbt bbb s s s bbb bbbt n st

121,775

48,794,015

48,794,015




Annual Statement for the year 2021 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ....13,857,356 ....14,661,954 ....13,857,154 ....13,222,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ....13,857,356 ....14,661,954 ....13,857,154 ....13,222,000
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. TOtalS. ..o | e 2,618,936 | .o, 2,988,105 | ..o, 2874750 | ......ccvvevnn. 2,500,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | e 14,003,538 | ..coooviveririinns 14,348,634 | ..oooovvvivvrens 14,107,753 | oo, 13,627,367
Industrial and Miscellaneous, 8. United States..........cocovvvvvenes | e 18,264,247 | ...coovvnns 18,733,635 | ..ovvveine 18,364,173 | ..ovoeveieins 18,207,057
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA........cvieieeiceteveiees | et einies | ettt estenns | sreesestese sttt s et bens | cressesies st ns
and Hybrid Securities (Unaffiliated) 10. Other Countries.......ccovvvrierie | covrerieissisneniensseenns 49,938 | .o 49911 | o 49,933 | i 50,000
11, TOtalS. e | v 18,314,185 | .oooovvvricis 18,783,446 | ..oooovvvreven, 18,414,106 | .oooovvvrrviencnens 18,257,057
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ....ccccouvvvenenn: 48,794,015 | oo 50,782,139 | ..vvvrierrrerinnn. 49,253,763
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Annual Statement for the year 2021 of the HARLEYSVILLE WORCESTER INSURANCE 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)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

............... 5,448,383

............... 2,923,775

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

2,644,142

5.1
5.2
53
5.4
55
5.6

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

............... 5,765,334
2,207,273

............. 15,258,056
............... 2,229,023

............. 11,796,266
............... 2,207,273




Annual Statement for the year 2021 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

6.1

Industrial and Miscellaneous (unaffiliated)

............... 6,463,682

............... 6,711,226

............... 1,342,781
............... 1,094,513

............. 14,517,689
............... 3,796,488

............. 14,913,415
............... 3,973,374

............. 11,593,846
............... 3,688,176

............... 2,923,843
108,313

Totals

90IS

Parent, Subsidiaries and Affiliates
NAIC 1.

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
Totals




Annual Statement for the year 2021 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
1121 NAIC Tttt [(C) o 9,795,358 |............. 20,580,694 |........cene. 8,686,650 |......ccoevnn 3,620,689 | ..ooeeriienne 106,855 | ooovecereeeereeneeens (010 O 42,790,246 | ...oovirres 877 | oo XXX e [ e XXX e [ e 39,866,404
11.2 NAIC 2..esreeesrnesessessssesssssssssessssssssssssssesssnssnsss | (Qevreninnneininnienens0 v 4,311,938 |..covvvrnne. 1,094,513 | oo 318,553 | oo 278,757 | v (0] I 6,003,761 | oo 123 | b XXX e XXX [, 5,895,449
11.3 NAIC 3... .0 .0 .0
114 NAIC K. ..cesierseeesssnesessessnssessssssssessssesses | (Q)ecvrierieninsinien | evnsieesinnd0 | o0 | 0 | 0 | 0 | 0 | 0.0 | e XX s [ e XXX | e 0
11.5 NAIC 5..icrnnrnereeenenesessiessesesessssssessesssnesens | (Q)ereeneneineininn | o0 | 0 | 0 | 0 | 0 | ()0 | 0.0 | e XXX s [ e XXX s | e 0
11.6 NAICB..eoccecsreneeeseeeeesssnenssssnsesssssessessssees | (Qennenininsininienn0 |0 [0 {0 | |0 | (€ | viiiiiininiinennd0.0 |t XXX e XXX | v (O 0
117 TOtAIS o eseeensssiseienennnnns | crnnenenenens, 195,358 [ e 24,892,632 | ... 9,781,163 | oo 3,939,242 | .o 385,612 | o0 | (D). 48,794,007 | e 100.0 | e XXX s [ XXX s [ e 45,761,853 |....cccovvenee 3,032,156
11.8 Line 11.7.a52 % Of COL 7.oviiiieeicieneiisse s sssnsississenes | ceevseseisissinnennees 201 | o510 | 200 [ 8.1 |08 | 0.0 | i 100.0 | b XXX [ e XXX e XXX e [ v, 93.8 | i, 6.2
12. Total Bonds Prior Year
12.1 NAIC1 ..4,978,833 |....cco.c. 22,609,575 ...13,614,678 |...............5,060,555 | ..oooieierreni823,958 | oo [ ) 0.9 GO PR XXX ooovvereee [ errenn 46,687,599 | 883 [ 44487917 | .o 2,199,680
12.2 NAIC 2.t enessssinsnns | svennesnensennn [ 20,852 | viincinerinns 3,247,522 2,229,023 | ..o | | e | s ) 0.9 SO I XXX evvveveenee [ erneneennn0,202,397 | il TLT [ 6,202,396 | ..o
12.3 NAIC3
124 NAICA4...
12.5 NAIC5
12.6 NAIC6
12.7 Totals. 5,060,555 | ..oovevererenenid23,958 | a0 e b XXX [ XXX
12.8 Line 12.7.35@ % 0f COl. 9....cvuiviiiiiiiriricinississsensnissisensnsninis | ceenssnsssesenssesnes 10.8 | i 48.9 | s 30.0 [ i 9.6 | o 0.8 | i 0.0 | XXX | aeveenes XXX
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ensesineiees 9,708,346 |............. 19,036,824 |......ccconc.. 7,393,690 |..covvvennn 3,620,690 | .ooveiiiiinee 106,855 | ..eoveerreeereieieiines | ceerveineenns 39,866,405 | ....oooveiieirnins 817 | e 44487 917 | oo 841 | 39,866,405
13.2 1,094,513 | oo 318,553 | i 278,757 | e [ e 5895448 | ..o 12 | 6,202,396 | ..covovrvvreeeen LT [ 5,895,448
» 13.3
6 13.4
~N s
13.6
137 TOtAIS..c..ececrerererceseenesssenseensneneeenee | eeneennnenenn 0, 108,346 | oo 23,240,449 |......covvene. 8,488,203 |.........c..... 3,939,243 | i 385,612
13.8 Line 13.7asa % of Col. 7..... ....50.8 ..18.5 ...8.6 .08
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvcvivieis | cevviririririni 199 | i, 476
14. Total Privately Placed Bonds
141 NAIC Toiiircenercererneenesssieienenisnnesenesssnsnnns | seneenennenienenenn 81013 v, 1,543,870 [ ..ocvereeren 1,292,960 [ ooooniricieiincieireies [ e [ e | e
142 108,313 | ooeeeecrerrieinnines | cereereeeeees e sesiensees | steneeenssessenssnssessestns | sressseesessessentensesentens | sreeeseeessesens
14.3
14.4
145 .
14.6 .0
147 TOAIS....oeerecr s | seerenenerennes 87,013 | .o 1,652,183 |...ocvvvenene 1,292,960 | ..coovvvvrerrrcrienenen0 i | 0 3,032,156 | cooovvvrcrrrreenn0.2 | 2,199,680 | oo 2 | XXX [ 3,032,156
14.8 Line 14.7 as a % of Col. 7..... . 29| . ...545 426 .100.0 |.. . 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvivrninne | cornrrerrernninninnenas 0.2 | s 34 | 2.6 | 0.0 0.0 | 0.0 (V2 [T 0,9, CONNTO VTN 0,0, CONTRTI DUTRITD, 0.0, CORITNTI DRI, 0,0, CONRNTR PO R RN 6.2
(@) Includes $.....3,032,156 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year of bonds with Z designations and §......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2§..... 0; NAIC3S..... 0; NAIC46§...... NAIC5S.......... 0; NAIC6S......... 0.



Annual Statement for the year 2021 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

1.03
1.04

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

.00 ...

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 " 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 Issuer Obligations ..5,485,198 |... 5,448,383 |. 2,923,775 | ... XXX... ..13,857,356 ..284 |.........13,871,986 ..13,857,356 |.
1.02 Residential Mortgage-Backed SECUMHIES. .........ccvirereriiieiriieiriieeiies [ erreieieiieeisissieisiniees | rrreressssressssssesssnsees | onsereessssssssssssessssssess | onesssessesesssnssssssesens XXX | e 0.0 [ | evrirriieinnne0.0 [

............ 13,857,356

o 13,871,986

.. 13857356

0
.0
.0

0

301

3.02

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

4.01
4.02
4.03
4.04
4.05

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

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

80IS

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..

.............. 2,207,273
............ 11,796,265

.............. 2,229,023
............ 15,258,056

.............. 2,207,273
............ 11,796,266

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..

.............. 1,495,337

...2,999,839 |.

............ 15,282,022

7.01

7.02
7.03
7.04
7.05

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

8.01

8.02
8.03
8.04
8.05
8.06
8.07

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




Annual Statement for the year 2021 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

Distribution by Type

1
1 Year
orLess

Over 1 Year
Through 5 Years

2 3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

No Maturity

6

Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col

.8

Prior Year

1
Total

Publicly Traded

12
Total
Privately Placed

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 = ISSUE...........cceveerirrrriinrnieisseess s
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............coievieenivereieiennnn.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds...
Affiliated Bank Loans...
Unaffiliated Bank Loans...

Line 11.08 @5 @ % Of COL 7......oeviriireice e

.............. 3,076,609
.............. 3,418,689

............ 17,406,752

.............. 6,642,656

..6,166,999 |............ 2,262,272

............ 29,470,411
............ 11,796,266
...1,495,337

.............. 3,939,242
........................ 8.1

.............. 3,032,156
........................ 6.2

60IS

12.
12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
ISSUET OBlIGAtIONS. . ... v
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans...
Totals.....cccorireirireirrinens
Line 12.08 as a % of Col. 9..

................. 868,052

.3,790,927 |...

...6,761,603 |..

14,833,544 |........... 12,281,654
....3,349,077

212,970

.............. 2,955,446

............ 30,938,696
...16,430,674
1,621,048
3

.............. 1,027,061

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
ISSUET OBlIGAtIONS. ... v
Residential Mortgage-Backed SecuUrities..........ccovvenieienninrenniennnns
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........ccccevrvirrrnnnnes

Affiliated Bank Loans...
Unaffiliated Bank Loans...
Totals.....ccorierririeiinen,
Line 13.08 as a % of Col. 7......
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

............ 29,470,412
............ 11,796,265
.............. 1,495,337

............ 29,911,634
............ 15,258,056
.............. 1,521,048

............ 29,470,412
............ 11,796,265
.............. 1,495,337
...2,999,839 |..

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..........c.cocovvvirenieieniceininnn.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans...
Totals.....cccorieiiieinns
Line 14.08 as a % of Col. 7......
Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, Si11, SI12, SI13, Sl14



Annual Statement for the year 2021 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)
1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieiiirireieiiisie sttt sttt ten s | eessessessesesses e s s s s s s st s st es st bensenas 5,308,957 | ouiiieieiieieie ettt naes | nebess ettt ettt bbbt nre | ebsesstes sttt s ettt 5,398,957
2. Cost of cash equivalents acquired ....22,363,005 22,363,005
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 22,874,561 | ....oocviveeieeisicteretiee sttt nes | setetes ettt ettt ettt b s bt sseaebesnseaesesetetes | ebessebesaseietasetetes et b et s e e s b s e tenan 22,874,561
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
2
c—’: 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 NONAAMItEEA @MOUNES..........c.cvevieiiiicieierre et es | ebneEetesen bbbt L0 OO [T OO PO O OO OO PO oSO P ST
12. Statement value at end of current period (LINe 10 MINUS LINE 11).....uvuiviuiiisiciiieseeieiiet sttt tsseesessssesssssssnsessssses | essessesssssssssssssessssessesssassessnsassessssnsesaess 4,887,401 | oo s 0 ] o (O T 4,887,401
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns Qualified Cash Pool
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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

EO01, E02, EO03, E04, EOS5, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

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

NAIC Desig-

nation, NAIC Current

Designation Current Year's| Year's Other-

Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./AC.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
MA P&C Ins. Co. Community & Economic
Development Intiative LLC ... Boston...........ccco.uuue. MA..... The Property and Casualty Initiative LLC........... | ccccoviiicnnieae 08/08/2013............. ...1,076,135 940,068 | ......... (13,819) S s | s 0.830

2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated. ..........cocoorioioinnininiinsec s v 1,076,135 . 940,068 | ......... (13,819)| .... .. XXX
4899999, SUDLOTAI = UNGFFIAIEA. ... vtttk fE£ LR LR EE LR E Lkttt | nnniiia 1,076,135 | .............940,068 | ........... 940,068 | ......... (13,819) | cevvrvcrnrrenen0 i | i |0 i 14974 | 0 XXX
5099999, TOAIS..........veeeeeeiieeceiieceee e e | e 1,076,135 | .............940,068 | ........... 940,068 | ........ (13,819) | wooovvvvcverrcenn0 | a0 | 0 | 0 [ 14974 | 0 XXX
Line Number Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A. 1A s 0 1B 0 1C s 0 D s 0 1E e 0 1F 0 1G s 0
1B. 2A ) 0 2B 0 20 0
1C. BA 0 3B 0 3C 0
1D. AN 0 4B 0 AC s 0
1E. BA e 0 5B 0 BC i 0
1F. B 0
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

CUSIP Identification

Name or Description

Location

3

City

4

5

State Name of Vendor or General Partner

6

Date
Originally
Acquired

Type and
Strategy

Actual Cost at
Time of Acquisition

Additional Investment
Made After Acquisition

IAmount of Encumbrances

Percentage of
Ownership

803

NONE
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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 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
MA P&C Ins. Co. Community & Economic Development
Intiative LLC BOStON.....ovvvvieris MA. | Distribution.............cccccovrrnnns 08/08/2013. | 06/22/2021. | .....covvevevv. 6,766 | - ... - - . - 0 0
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated.... 0 0 0 0 0 0 0 0
4899999. Subtotal - Unaffiliated 0 0 0 0 0 0 0 0
5099999, TOAIS. .......eocvveeerreseeseieeisieess ettt feet LR 0 0 0 0 0 0 0 0
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 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
U.S. Government - Issuer Obligations
912810 QD 3 |U S Treasury Bd. 1A. 2,985,648 |...139.641 2,923,775 (31,671)| ... . 12,622 01/09/2020. | 11/15/2039.
912828 2R 0 |USTreasury Nt.............. 1A. 11,903,133 |...104.961 1,936,358 | ...ocovvierieriiiiiins | i 10,292 | .o [ [20000.2.250 [.....2.867 | FALooo| o 16,997 08/30/2018. | 08/15/2027.
912828 4D 9 |U S Treasury Nt.. 1A. ...102.453 3,493,502 5,073 |.... 04/12/2018. | 03/31/2023.
912828 4N 7 |U S Treasury Nt.. 1A. ...109.023 2,019,626 (2,787)] .... 01/09/2019. | 05/15/2028.
912828 4V 9 |U S Treasury Nt.. 1A. ...109.281 1,492,399 1,025 09/12/2018. | 08/15/2028.
912828 X7 0 |USTreasury Nt.............. ..102.719 1,991,696 3,440 05/10/2017. | 04/30/2024.
0199999. U.S. Government - Issuer Obligations XXX ...13,857,356 ..(14,628) . .370,338 XXX XXX
0599999. Total - U.S. Government XXX .13,222,000 ...13,857,356 .(14,628)] o0 0] XXX | XXX | XXX [ e 82,580 | ........ 370,338 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
681712 PQ 2 |0maha NE GO Ref Omaha Conv Cir AreNa........ouuuerseressessenssnssssesenessens |SD.. | . | ............ | 1.CFE i | o 2,874,750 |..119.524 | ..cccooeene. 2,988,105 | .coovvneenne 2,500,000 2,618,936 (25,208) [ ..vevvererenninns [ e ..5.250 |...... 4.020 |AO...... | coovnns 32,813 | ..o 131,250 | 04/23/2009. | 04/01/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. ... | sorerienes 2,874,750 XXX s 2,988,105 | .o 2,500,000 2,618,936 (25,208) | ..vvovvviirins 0 o 0 XXX XXX XXX | s 32,813 | .. 131,250 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS. ........cuuuirrereeresierssrisssrssssrssenssenssssesseesssssssssssssssess | nesssssssncs 2,874,750 XXX ] s 2,988,105 | ..oocvvneenne 2,500,000 2,618,936 (25,208) | ..veovvrenines (V)] [ 0 XXX XXX XXX | s 32,813 | ... 131,250 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
646136 2B 6 | New Jersey St Trans Fd Rev Fed HWy ReIM..........coocvcinvienniineinncincinnis | eveee [ oo | cevrinninns 2|2AFE. i | s 1,214,807 |..117.180 | .cccovvrunnee 1,288,975 | oo 1,100,000 1,158,165 | .. | e (11,807) | evovverereneenns [ v [200.5.000 | ... 3.701 |JD....... 10/27/2016. | 06/15/2027.
646136 2C 4 | New Jersey St Trans Fd Rev Fed Hwy Reim........ccoovvniniioniiiniinniniiinnis | conene | oo | vvienniead 2|2AFE. i | o 1,096,730 |...116.982 ....1,169,822 1,049,107 (9,944) | ..o | e | 20.5.000 oo 3.791 |JD....... 10/27/2016. | 06/15/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations e snenennnenns | e 2,311,537 XXX . 2,458,797 | ... . 2,207,272 (21,751) XXX XXX XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132CW AU 8 [FHLMC P00l #B0019.........cooeeereuerierieerieeisecsesssessessessssessessssssssssenes. | cvsees 1A. .2,693,584 |...105.753 2,746,406 ...2,597,008 2,689,614 (1,386) | .vooverrereerenins | eevreerreeiserinernns | 00023500 | e 1.513 |MON... 10/24/2019. | 06/25/2034.
3132D5 6D 9 | FHLMC POOI #SBBOBS..........ccovvrveireireiieiieisesisisisesssssissssssssssssssssesssnes | senee 1A. 2,232,141 {...100.456 | .. 2,192,566 | ... ...2,182,606 2,229,813 (1,277) | coovvvrrerenseres [ vvrernssersnineens [0 1500 | 0.835 | MON.. 08/19/2020. | 10/25/2035.
3132DW  BC 6 [FHLMC POOI #SDB135..........ooeevecveerieceeeeeseies e | cveeees 1A e | s 1,108,772 |..102.134 | .............. 1,087,470 | ..coovvrennee 1,064,748 1,107,811 (9B0) | +.vvvevererrrrenes [ erreeereirnerinnriinens [ 2000:2.500 | 1.568 |MON... 03/02/2021. | 03/25/2051.
3139%4W  CK 2 |FHLMC REMIC Ser 2773 Cl CD....ovvuverriirerrieisessiessssieesesssisssessensnns | oeveee 1A. ..103.074 ..104,075 100,972 ....99,096 459 | o | e | 04500 | L 6.354 | MON. 07/18/2006. | 04/15/2024.
3140H5  JW 2 | FNMA POOI #BUBBT6.........oovvrrireereeineinerieniesiseessseesssssssssessesssssesssssanes | eeens LA1AL . ...104.309 | .. 1,509,614 | ..ccoovvrennee 1,447,253 1,403,549 (130) | overeererrrernes [ ererirreineriiniiinens [2003.000 | 3.883 | MON... 03/13/2018. | 01/25/2048.
3140KD G4 6 | FNMA POOI #BP5B18..........ooeverrirciiciierineienienisisesissisessenississeninenins | eveinne | oo [ ervveriens A11A s | s 834,634 |...102.123 | ..ccoovvvernven. 819,512 802,472 834,081 (147) ] v e [ 002,500 | 1.282 |MON... 06/18/2020. | 06/25/2050.
3140QD BN 9 | FNMA POOI #CAB2TB.........courveucrenrirerireeseesssisessesisesesssessssssssssessesssssenns | seeens 1A. ...572,156 |..... 99.962 ...559,269 559,480 571,923 (B0) [ .ooverneererieries e [ 002,000 | ..o 1.552 |MON... 06/18/2020. | 07/25/2050.
3140X9  6Y 6 | FNMA POOI #FMB28B...........coevrrireirrieireiiesieissssieississesssssessenssssessessns | enene e [TAL ....582,037 |[..102.123 | .. ...569,950 558,100 581,490 (547) [ ovveervrrnererinne | eevveriersrneiiennns [ 000002500 [ 1.448 | MON.. 03/02/2021. | 01/25/2051.
31418C  7F 5 |FNMA POOI #MA3593.........oouevecveerieeiecieseessses e siesssssssssssssisssssenssenns. | soeninn | oe | eeverenins A11A s | s 884,508 |...107.081 | ...cccooeuunven. 909,008 848,894 .883,060 (179) | ovverererreereriines [ ererrveiserineiinens [ 24500 | 1.569 |MON... 04/11/2019. | 02/25/2049.
31418D  CA 8 | FNMA POOI #MA3BB4...........cooueireriiirierieisiee e sssiseeessssissisessssnns. | oevse ...106.538 ...469,149 440,357 455,661 (T17) [ v | e [ 04000 [ 1.542 | MON. 07/10/2019. | 05/25/2049.
314180  XJ 6 | FNMA POOI #MA4280...........cerrierecrieriereneerseissrsesseniesssssesssssssnnenes | ovevens | oo | vevvserenee | TA i | e 417,941 | L 96.817 | .. ...410,017 423,499 418,051 T | s v |00 1500 [ i 1.632 |MON... 03/02/2021. | 03/25/2051.
31418D XL 1 |FNMA POOI #MAAL282...........c.oovoeveieeieieieieieieveseeieseeiesiesesesissienenesenes | aeerens 102,156 | s 512,801 501,978 522,117 (GEL) ] R IR proverrat. [ I JRN 1.575 | MON... 03/02/2021. | 03/25/2051.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. ... XXX ..11,889,837 11,527,367 ...11,796,266 XXX XXX [ s 26,511 | .o 303,266 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................ XXX ..14,348,634 .13,627,367 ...14,003,538 XXX XXX | e 3MATT | s 408,266 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
036752 AP 8 | Anthem Inc Sr Nt ..102.411 128,013 125,000 A24552 | oo [ 34 03/08/2021. | 03/15/2031.
036752 AS 2 | Anthem Inc Sr Nt . e[ 2, " LA11.479 55,739 | oo 50,000 ....49,821 3 03/08/2021. | 03/15/2051.
037735 CZ 8 | Appalachian PWr Co SrINESEr AA........cc.coeiieineieeieeseseissssinssenssnns | cenvne | oo | sevensinns T 1.GFE.es | v 49,808 [...102.294 | ..cooovvvirrienns 51,147 | oo, 50,000 89,822 [ | s 14 03/09/2021. | 04/01/2031.
04273W  AC 5 | Arrow EIectronics INC S NL..........c.ocveervieeiiecieeiseiessiesiessssssssisssiessienns | venies | o0 ...119,752 |...100.930 ..121,116 120,000 119,753 1. 11/16/2021. | 02/15/2032.
045054 AL 7 | Ashtead Capital InC St SEC Ni........coooovvviiiiiiiiiciiniciisseieiesiieii | v [0 ...110,125 |...106.300 ...106,300 100,000 108,313 (1,812)] .... 02/18/2021. | 11/01/2029.
124857 AP 8 | CBS Corp Sr Nt ...990,330 |...105.473 1,054,728 | ...covvvvnnee 1,000,000 .996,692 1,013 01/07/2015. | 01/15/2025.
125523 CM 0 | Cigna Corp Sr Nt LATAT97 |.100.544 ...175,951 175,000 174,813 .16 03/01/2021. | 03/15/2031.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 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
125523 CQ 1 | Cigna Corp St NE.......iiiiiiiciii s | s 05475 | 83,285 | 60,000 ...59,737 5 O 3400 |...... 3.424 03/02/2021. | 03/15/2051.
22003B  AM 8 [Corporate Office Prop LP SrNL.........cccveveveivencrrernrenceenisersernennnnene | wvvene | oo [ vveernens 1| 2.8 FEvviiins | v 173,744 | L 99.595 175,000 173,835 | oo [ e 92 I 2.750 |...... 2.832 03/04/2021. | 04/15/2031.
30040W AL 2 |Eversource Energy Sr Nt 100.571 | 50,285 [ 50,000 89,821 | | e 1A | i |20 2.550 [ 2.594 03/08/2021. | 03/15/2031.
31620M BT 2 |Fidelity Natl Info Serv INC St Nt........coovvvreveeriereeecisseessiessisessesisssenns | evveens oo | eieeiires1 [ 2B FE s | veviiri000n.99,379 | .o 97.989 100,000 299,426 | s | e T | | | 0002250 [ 2.320 02/23/2021. | 03/01/2031.
31620M BU 9 |Fidelity Natl Info Serv Inc Sr Nt ...100.797 100,000 ...99,413 8 | e | 202032100 3.141 02/23/2021.| 03/01/2041.
361448 AU 7 | GATX COMP ST ..ottt 2 127.096 | 50,839 | s 40,000 ....50,605 (268) | ..ververcererrees [ e [ 05,200 | 3476 02/22/2021. | 03/15/2044.
369550 AU 2 | General Dynamics Corp Sr Nt 101120 | 2,022,390 | e 2,000,000 2,003,025 (4,759) | oo | e | 0002250 | e 2.005 11/08/2016. | 11/15/2022.
49271V AM 2 | Keurig Dr Pepper Inc Sr Nt ...104.328 wBOTT8 | s | e | | | 0000 3.350 [ 3.370 03/01/2021. | 03/15/2051.
529043 AE 1 |Lexington Realty Trust SrNt........cccoovviniioiimrneicnrernsererseenessciinns | eviven | oo | evvvnnnen 1 [ 2B FE i [ TAATT | 99.711 e TAB16 | s | 39 | [ | 20027000 | 2.784 03/10/2021. | 09/15/2030.
637417  AQ 9 |National Retail Properties INC St N..........c.vverreeriinerierieeceriesrerienes ...104.015 288,815 | s | e 20 | | |00 3.500 [ 3.610 03/15/2021. | 04/15/2051.
637432  ND 3 |National Rural Utilities COOP S NL.......cccvurieieireriseieiieciseeieeeiseeieees ...104.452 999,794 | .. | veenrrineenenB3 | e [ | 0000 2.850 [ 2.857 01/20/2015. | 01/27/2025.
682680 AW 3 |ONEOK Inc Sr Nt ..109.812 55,498 | s | e (B13) | e | | 04350 [ 2.611 02/19/2021. | 03/15/2029.
68389X CE 3 [Oracle Corp Sr Nt ...100.596 124819 | oo [ e 13 L [ [0 2.875 | 2.893 03/22/2021. | 03/25/2031.
[T] 713448 DN 5 |Pepsico Inc SrNt ...104.507 1,973,742 | oo | e 5107 | e v | 00002375 [ i 2.671 11/09/2016. | 10/06/2026.
m=h 74005P BN 3 |Praxair INC St Nt.....coooovnecieeieeens ...103.942 998,704 | ... | cvrrreieeeeen 397 | e e | 0000 2.650 [ e 2.694 01/29/2015. | 02/05/2025.
_° 842400 GF 4 | Southern CA Edison Co 18t MG Bd.............eeercvveereecrreceeseereesenesicsssnensinns | v | oo | cveeee 4 [ LG FE i | o 71,429 | . 99.963 e T1829 | s | e | e | | e 1.845 [ 1.845 01/13/2015. | 02/01/2022.
=X 848617 AD 0 |Spirit Realty LP Sr Nt 109.953 137,687 | oovvevernerrerrneens [ s (1,340) s e [100.4.000 | ... 2.470 02/22/2021. | 07/15/2029.
84861T  AH 1 [Spirit Realty LP St Nt.......cooooiireireieeiieriecesisssieeiesssesssssssssssssenssenss | avenns |0 | overvenes | 2B FEuvviiee | o 79,491 | 97.757 w9548 | s | e BT | e | 002100 [ 2.198 02/22/2021. | 03/15/2028.
84861T  AJ 7 [Spirit Realty LP St NE........cooioeeeiecrecreeeeceeeeeseeeeressseseseessessseensensens | sveeene | oo | onreenea 1| 2B FE o | ciiniiennnn..99,344 | L 99.311 100,000 099,386 | s | e B2 | s | | 002,700 [ 2.770 02/22/2021. | 02/15/2032.
87305Q CF 6 |TTX Co SrNt .. 105447 | ..........1,054 473 | ... 1,000,000 1,018,440 | ..o [ v (8,821) | i [ | 4150 | 3.208 02/10/2015. | 01/15/2024.
907818 DN 5 | Union Pacific Corp Sr Nt ...102.065 ..1,000,000 999,661 [ ...vvurvrererncerinrinns | cerrneireeeneni288 | e e | 00002750 [ e 2.777 01/21/2016. | 04/15/2023.
92826C AC 6 |VisaInc SrNt ..101.831 1,002,156 | ..o [ v 2,213) | e e | 202,800 | e 2.569 01/19/2016. | 12/14/2022.
82620K BE 2 |Siemens Financieringsmat St NE.......ccocoveierincninsnnnsinnnnsnnsnnssessnsssnnnn | wovnee | Do T LE FE v | ii.49,933 | 99.822 ) ....49,938 v o | 02150 [ 2.165 03/02/2021. | 03/11/2031.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX ] 12,337,099 | e 11,941,429 | ........... 11,963,537 | oo | i )] XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
64829k BV 1 | New Residential Mtg Ln Tr RMBS Ser 2017-......cccouvenrnerinnnnrennnnsnnnnennens [oonene | e | aveveennedd | 1A v | v 868,252 |...105.187 834,926 855,465 (3,724) | oo [ ovirsisnisisninnens [0 4000 | 3.332 04/19/2017. | 03/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 868,252 XXX 834,926 855,465 (3,724) | oo 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20...........ccocuvevermrerneernneenerenmennenens | vevveee [ oo [ ervvererendh | TA i | e 201,956 |...104.435 | ..o 204,770 196,074 197,695 [CC1510) RSSO UUSTPORRRRRTORRIOR DR 3.565 |...... 3.085 12/14/2016. | 12/15/2049.
17291E  AX 9 |Citigroup Comm Mtg Tr CMBS Ser 2016-P8 C.........covvvvvervrrvvrcvirverrnnnnrenins | evvvee | oo [ eovverenn [ TA i | v, 154,495 |...105.093 149,998 151,467 (30 TN SRR PPN 3.512 |...... 3.064 12/06/2016. | 12/10/2049.
36252H AE 1 | GS Mortgage Securities Trust CMBS S€r 20..........c..vuueveererneeieernerisennens | rveens ...104.710 . 986,821 996,978 (A,071) | oo | e | 2003467 | 3.006 03/07/2017. | 03/10/2050.
61691G  AQ 3 | Morgan Stanley BAML Tr CMBS Ser 2016-C32........ccccoiviiinicniiiciiniininins | cvnieas . ..152,234 |..104.937 | .. ...155,105 147,809 149,197 (608) ] .. o] 3514 | 3.056 12/06/2016. | 12/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ... vvverveiiiiniiic e snsnsesneens | vnseenenes 1,525,110 XXX | e 1,550,808 | .............. 1,480,702 1,495,337 [(SREY)) I— (| [ 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
04018E  AA 9 [Ares CLO Ser2021-59A Cl A........ccovimeemirinererieniseesssesssssessessssesssssns | cvenens 400,000 400,000 | oo [ e [ e | e | w1165 | 1.166 03/09/2021. | 04/25/2034.
04018E AC 5 |Ares CLO Ser 2021-59A B1 200,000 200,000 [ ..o | e | e | e | e 1535 [ 1.537 03/09/2021. | 04/25/2034.
05522R DB 1 |Bank of America Credit Card Tr LBASS Ser.........cccccvuumernerrmeermeennnrseeninens | vveen | oo | evereverendh | TAFE i | 002,999,264 [...100.819 | ..............3,024,567 | ......ccoo.ec. 3,000,000 2,999,839 253 | e | e | 1740 | i 1.755 09/06/2019. | 01/15/2025.
15032T BE 5 |Cedar Funding Ltd CLO Ser 2013-1A Cl ARR 100,000 100,000 | oo [ [ e [0 1212 [ 1.213 03/24/2021. | 04/20/2034.
76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A CI ARR... . 200,000 200,000 [ oo | cerreerenienineens | e | e | e 1182 [ 1.184 03/01/2021.| 01/18/2034.
76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR.......cccocoomriiimiiniiniiiciisriiniens | s 100,000 100,000 | oo [ [ | [ 1472 | 1.475 03/01/2021.| 01/18/2034.
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1 2 Codes 6 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
4 5 8 9 13 14 15 17 18 19 20 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Other-Than- | Total Foreign Stated
ei SVO Rate Used Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description n| CHAR | tive Symbol Fair Value Fair Value Carrying Value Accretion Recognized B./A.C.V. Rate of | Paid Accrued During Year Date
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. XXX 3,999,839 XXX XXX | e 4826 | ... 59,378 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cccococviriiiiniiiiniiciisiciaciccnns XXX | ... 18,783,445 | .......... 18,257,057 | .......... 18,314,178 | .o | e (21,982 XXX XXX | 110,570 457,794 XXX
Totals
7699999. Total - Issuer Obligations.. XXX 30,647,101 0 XXX XXX ..919,941 XXX
7799999. Total - Residential Mortgage-Backed Securities XXX | 12,768,072 | ............ 12,362,293 | ... 12,651,731 .0 XXX XXX 336,663 XXX
7899999. Total - Commercial Mortgage-Backed Securities. XXX 1,495,337 .0 XXX XXX | 4,306 | 51,666 XXX
7999999. Total - Other Loan-Backed and Structured Securities XXX . 4,017,303 3,999,839 . .0 XXX XXX [ eeienn4,826 | o 59,378 XXX
8399999. Grand Total - Bonds............ccccoorvvveriiviniiiannnes XXX | 50,782,139 | ...........47,606,424 | .......... 48,794,008 (88,249) | ..o 0 | e 0 XXX XXX | e 257,140 | ... 1,367,648 XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 31704263 1B o0 10 2,918,936 1,002,156 1E 3023474  1F . 2,017,144 2,124,276
1B.
1C.
1. A 0 B 0 A 0
m
' B 0 BB 0BG 0
O 1F.

N
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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

€3

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.........ccuevureeiereririieiseisiriesisessesseee s sesesssenees 03/02/2021........ Morgan Stanley & CO LLC..........cciiiierrceeise e nsnisseres | rereessssesesaesisss st ees s sseensenines | cesieesanes 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 Sr Nt 2.550% 03/15/31 ... s 03/08/2021 Barclays Capital INC........c.cuuiurieriieisrciiee et esrenes | rereesssteess st ennenes | eeresieni e enrenes 124,519 125,000

036752  AS 2 |Anthem Inc SrNt 3.600% 03/15/51.... 03/08/2021.. JP Morgan Securities LLC 49,818 50,000

037735  CZ 8 |Appalachian PWr Co St Nt SEr AA. ...t ses s essssssesneens | cessesnsenssens 03/09/2021 JP Morgan Securities LLC 49,808 50,000

04018E  AA 9 |Ares CLO Ser 2021-59A Cl A 03/09/2021 Natixis 400,000 400,000

04018E  AC 5 |Ares CLO Ser2021-59A B1... 03/09/2021.. Natixis, 200,000 200,000

04273W  AC 5 | Arrow Electronics Inc Sr Nt 11/16/2021 VHOUS. ...ttt 119,752 120,000

045054 AL 7 |Ashtead Capital Inc Sr Sec Nt... 02/18/2021 Jefferies & COmMPaNY INC.........oeveeiririireeee s 110,125 100,000 1,310
125523  CM 0 | Cigna Corp SrNt  2.375% 03/15/31. .| 03/01/2021.. Citigroup 174,797 175,000

125523  CQ 1 |Cigna Corp SrNt 3.400% 03/15/51.... .| 03/02/2021 VAMOUS. ... 59,733 60,000 1
15032T BE 5 | Cedar Funding Ltd CLO Ser 2013-1A CIARR........c.couiiiiirniiriieecsei s 03/24/2021 Jefferies & COMPANY INC.......cvuririiiricc s 100,000 100,000

22003B  AM 8 | Corporate Office Prop LP Sr Nt 03/04/2021.. Various 173,744 175,000

30040W AL 2 |Eversource Energy Sr Nt 03/08/2021 CHIGIOUD...... v 49,807 50,000

31620M BT 2 |Fidelity Natl Info Serv Inc Sr Nt .| 02/23/2021 JP Morgan Securities LLC 99,379 100,000

31620M  BU 9 |Fidelity Natl Info Serv Inc Sr Nt .| 02/23/2021.. JP Morgan Securities LLC 99,395 100,000

361448 AU 7 |GATX Corp SrNt 5.200% 03/15/44 02/22/2021 Morgan Stanley & Co LLC 50,873 40,000 919
49271V AM 2 | Keurig Dr PepPer INC SINL.......c.iuieieeee ettt sss st snsessennens | sesesssnssesnns 03/01/2021 Goldman Sachs & Company 59,774 60,000

529043  AE 1 |Lexington Realty Trust Sr Nt 03/10/2021.. JP Morgan Securities LLC 74,477 75,000 1,091
637417  AQ 9 |National Retail Properties INC St NL...........ooiiiiiririeieeee e eeaes 03/15/2021 VAIHOUS. ....ecvveiitete ettt ettt s st s st b st es st b enaeans 58,795 60,000 7
682680 AW 3 |ONEOK Inc SrNt 4.350% 03/15/29 02/19/2021 Morgan Stanley & Co LLC 56,109 50,000 955
68389X CE 3 |Oracle Corp SrNt 2.875% 03/25/31..... 03/22/2021 Bank of AMEriCa BISD DEAIET............c.iuririeieriineieriericiesiseisese e seesisssssssenine | rereesstesessssssesesie s ssessssessessenes | soressesssesessessenes 124,806 125,000

76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A Cl ARR 03/01/2021........ Goldman SAChS & COMPANY.........uuvirrerieiiieiiieiieri st seniss | etestessssssee st eres s ssi st enssenenes | sbrenssenessssenienes 200,000 200,000

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

84861T  AD 0 | Spirit REAItY LP S NL.....ouuiieiiriicisceiesseriees st | ensesnssenins 02/22/2021 CHIGIOUD. ... 139,028 125,000 542
84861T  AH 1 | Spirit REaltY LP S INL.......o.ieieiiiiceice et | eviernesenene 02/22/2021........ Bank of AMEriCa BISD DEAIET. ..ot essssenine | ersesstesessse b ses st esrees 79,491 80,000

84861T  AJ 7 |Spirit Realty LP Sr Nt 02/22/2021 Bank of AMerica BISD DEAIET..............cc.ccoeuiveireriiiieieeieeseisisie st 99,344 100,000

82620K  BE 2 | Siemens Financieringsmat Sr Nt. 03/02/2021 Morgan Stanley & Co LLC 49,933 50,000

3899999. Total - BoNds - INAUSEIAl GNA MISCEIANEOUS. ..........c.ouiiiieviiiiiieiiiieteie ettt ettt et eeetetsssesetesee | etsesesesassesesessesesesassesesessesesesassesesessesesesassesesessesesesassesesessesesesassesesesassesesessesesesasseses et e sebetetsesesas et etetetasses et e sebetetesesesansetesasnseseses | ehesessssesesassesesessssesesassesesessssesesensnsesens | aesesessses 2,903,507 2,870,000 4,825
8399997. Total - Bonds - Part 3 5,534,824 5,418,325 5,156
8399998. Total - Bonds - Summary Item from Part 5....... 708,844 687,088 652
8399999, TOAl = BONAS. ...ttt EE e E RS E R £ EE R f SRR E R E £ EeeEEeEE R L E e eEEeEE LR eEE R R f oL E R eEE LR R f LR eEE R LR f L E R EE LR L E LR SRR R L E LR E AR LR R e E R fhehbenb e en bbbt | erenieniaes 6,243,668 6,105,413 5,808
9999999. Total - Bonds, Preferred @na COMMON STOCKS...........cocriiiuiiiiiieieieiecteiesiete et ete et et ettt s st essstetesessssesssses  s4etessssetesassssssasssesetesssseses s s ssesessssesessssssesassssee et sssseses e s et et s s s setes e ses et s s seses s s ee et s s s s et es s s ee et s s s s et e s e ses et s s ee e et s s esetes s entesassesetesnans  4assssesessssssesasassesesssssetassssesessssssntasnss | suesemsesesssssesesinsesesssnansanad 6,243,668 XXX 5,808
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

v13

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
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Special R and Special A it
3132CW AU 8 |FHLMC Pool #B0019 3.500% 06/25/34.............. . [ 12/01/2021. | Paydown.........oevvvvvsevvviisssesiissssiniiiens | 2,005,363 | ....... 2,005,363 | ....... 2,079,937 2,077,942 | oo | e (72,579) | coovveeeeeereveres [ oo TE2742) ) O I 2,005,363 06/25/2034.
3132D5 6D 9 |FHLMC Pool #SB8068 1.500% 10/25/35.. . [12/01/2021. | Paydown..........cvvvevvmnmvveeisnenssisssncsciiens || 737689 | 737689 | ... 754,431 UGN 07(: 3 [ R (16,387) | crvvvcccecoeres | voveeeeen: (16,387) 10/25/2035.
31394W CK 2 |FHLMC REMIC Ser 2773 CI CD . [12/01/2021. | Paydown... . ...84,000 92,721 2,194 . 2,194 04/15/2024.
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48 - 1200172021, | PaYAOWN...cocevveensssssmnvnneenens | 1,092,047 | ... 1,092,047 | 1,058,049 | .......... 1,059,168 | ..cooovcciririres | v 32,880 | ccoocooveceieiiie | oo 32,880 01/25/2048.
3140KD G4 6 |FNMA Pool #BP5618 2.500% 06/25/50.... .. | .| 12/01/2021. | Paydown... 339,104 | .......... 339,104 352,694 352,523 | oo | s (13,419) ...(13,419) 06/25/2050.
3140QD 6N 9 |FNMA Pool #CA6276 2.000% 07/25/50.............. .. | 12/01/2021. | Paydown 143783 | ......... 143783 | ......... 147,041 146,997 | covvvvveveeeeeveens | s (3,213) 07/25/2050.
31418C  7F 5 | FNMA Pool #MA3593  4.500% 02/25/49..............| .. | 12/01/2021. | Paydown... 1,008,022 | ....... 1,008,022 | ....... 1,050,312 | vovcvee 1,048,805 | .ovvvvervrrsrens | e (40,783) 02/25/2049.
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49... ... | .| 12/01/2021. | Paydown... . 556,852 556,191 18,819)|. . 05/25/2049.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ ..cooievvviissiriiinnsssisssissssissssssssssssssssssssssnnnns | 5058995 | . 5058295 | ... 6,083,316 | ........... 6,088,423 | coovvvvrveernnn. 0. (130,126)| o000 | 0rrn(130,126) | o0 | 5,958,205 | R XXX
Bonds - Industrial and Miscellaneous
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20.......... - [ 1210172021, | PaydOWn.........oovvvivsevivsssnssissssssiiiisans | 3,926 | oo 3,926 4,044 ..3,975 (49) . 1)) OO 3,926 12/15/2049.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C...... .. | 12/01/2021. | Paydown... 2 2 2 12/10/2049.
17305E  GK 5 |Citibank Cr Card Issuance Tr LBASS Ser 2........... .. | 01/20/2021. | Paydown... 1,000,000 | .......1,000,000 | . 1999,862 999,990 . 01/20/2023.
31428X BC 9 |Fedex Corp SrNt 3.200% 02/01/25.................... .. | 05/20/2021. | Call  109.7420........cooovmemmvrcevmscncieeenc | L 4371775 | 1250000 | ..., 1,255,467 | oo 1,252,837 | oo | eeverereieen(218) | oo | evrereeeeneed216) | v | 1,252,229 | o, 02/01/2025.
36252H AE 1 |GS Mortgage Securities Trust CMBS Ser 20.......... - [ 1210172021, | Paydown...........coovvvvvvvnscsssscvvvvnnensssssns | L 43479 | e 13,479 | 13,575 13,369 03/10/2050.
61691G AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32..... .. | 12/01/2021. | Paydown... 2,257 ..2,221 12/15/2049.
64829K BV 1 |New Residential Mtg Ln Tr RMBS Ser 2017-. . [ 12/01/2021. | Paydown... o] 304,579 | .. 304,579 | ... 316,736 313,430 03/25/2057.
69362B AY 8 |PSEG PowerLLC SrNt 4.150% 09/15/21........... .. | 06/15/2021. | Call ~ 100.0000.. ..720,000 720,000 | . 771,041 725,852 09/15/2021.
842400 GF 4 |Southern CA Edison Co 1st Mtg Bd....................... .. | 08/01/2021. | PaydOWN.........comvvvvvesnnevissssssisssssisiisss | 142,857 142,857 | oo, 142,857 | oo, 142,857 . ...142,857 02/01/2022.
3899999. Total - Bonds - Industrial and Miscellaneous...................... 3,558,509 | ...... 3436734 | ...... 3,505,841 | ........ 3454133 | 0 | e (13,084) .... (13,084) | o0 | e 3,441,049 XXX
8399997. Total - BONAS = PAt 4.t et | 9,516,804 | ....... 9,395,029 | ....... 9,589,157 | ..ooovee 9,542,556 | vovvvcvciiiin0 | s (143,210)] .... (143,210) | 0 | o 9,399,344 XXX
8399998. Total - Bonds - Summary Item from Part 5 690,055 | ......... 687,088 | ......... 708,844 ) I UA:K0)) [ 691,015 XXX
8399999. TOtAl = BONGS....cevvvvevensirersreneess s o 10,206,859 | ..... 10,082,117 | ..... 10,298,001 | ........... 9,542,556 | ................. 0 ... (161,040){ ......0eee...0 | .........(161,040) I 10,090,359 |...ccccoocee0 | o000is(5,273) [ ooceeeenn(5,273) | ..o 299,500 XXX
9999999. Total - Bonds, Preferred and CommON SLOCKS.............coovervvviiiriiiiiiinicins vt | 10,206,859 XXX | 10,298,001 | coooo.... 9,542,556 | wvvvvvvverre 0. (161,040) | ............... 0l (161,040) | oo 0| 10,090,359 | ...cccovveric0 | errrii(5,273) | oeeennn(5,273) | ... 299,500 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.........ccc.ouuvvunnae 12/01/2021 | PaYAOWN. ... | ceveeeeiens 205,427 213,920 205,427 205427 | .o | e (8,494) 0
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) 0
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 0
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 | ..ooovvioiiiianns | v (3,948) 0
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) 0 0
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 120,000 | ..coovveenae 119,627 | oo 117,968 | ..ocovveenee 119,650 23 | s |23 s i | (1,681) [ ...cc (1,681) | ....ecc 1,823 |
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) | vevereerrriennn | e (@81) | e | e | e 635 | ...ccco.... 635 | ....... 1,894 | ... 444
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. ...50,000 52,226 51,985 51,897 (329) 88 88 | ... 1,210 | o 148
3899999. Total - Bonds - Industrial and Miscellangous..............c..c.ccc.co..... .245,000 249,714 247,967 248,927 0 (787) | oo | i (787) | e | 0 [ (958) | ......... (958)] ....... 4,927 | ........ 592
8399998. Total - Bonds 687,088 | ...ccoooenue 708,844 | ............ 690,055 691,015 0| . (17,830) | .ovveveeens0 [ (17,830) | o0 | o0 | s (958) | ..o (958)]...... 10,482 | ......... 652
9999999. Total - Bonds, Preferred and COMMON SHOCKS..............oiiiiiiiis it | coiiniii 708,844 690,055 691,015 0. (17,830) | ocvcveeen0 | (17,830) | o0 | 0 | (958) | .......... (958)]...... 10,482 | ......... 652
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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 10,882 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 10,882 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 10,882 | XXX
0599999. Total Cash XXX XXX 0 0 10,882 | XXX

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

1. January. 24,793 | 4. April 30,684 | 7. July 24,282 |10. October. 10,291
2. February 10,964 | 5. May. 10,372 | 8. August. 10,096 | 11. November. 10,357
3. March 76,653 | 6. June 10,227 | 9. September. 53,791 [12. December. 10,882
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

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...........ccoowvvvvvevvvvrinnne. 1203112021 | nnninrnnnnen0.030 | i | 4,887,401 150
8799999. Total - Qualified Cash POOIS UNAEr SSAP NO. 2R.............oiiiieie s b 2 0s S eEL LR oL s L0 00 | SE048 8L | B.887,801 | oo 0 | e 150
9999999, Total-CashEquivalents s | 4,887,401 | 1o [ 150
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 0 {1 0 1D s 0
1E 0
1B. 2A 0
1C. 3A 0
1D. 4A 0
1E. 5A 0
1F. 6 0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA...... .
4. Arkansas..........cccoeeeeviieieenen AR [ L Bioo [ MUIIPIE. ... 149,240 | ..coovvevvrennee. 163,922
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT [ crierrrine | e
8.  Delaware, . | Multiple 109,443 | oo 120,209
9. District of Columbia . .
10, Florida....cooevvieeicceiceens FL{..... B.... | License requiremMent-V...........coueueuiuniininieininieessinee e ssesenees 208,936 ....229,491
PR 7T o OO GA ... B.... | Multiple. 99,493 ....109,281
12, Hawaii HE s
13.  Idaho........ ID [ oot | et
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 ... 157,136 | cooveveeveieines 179,286
23.  Michigan.... For protection of state's ph's 298,480 ....327,844
24, Minnesota........ccocoveernveeenene MN | L,
25, MISSISSIPPI...vvervrerrerererereriernsee IS [ it [
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.
30.  New Hampshire.
31, New Jersey......coovvivniicnniinas
32.  New Mexico...
33.  New York
34.  North Carolina... . | License requirement-hv. 318,378 ....349,700
35.  North Dakota.
36. . | For protection of state's ph's 3,001,510 | covreerrne 3,144,610
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia... . | License requirement-hv. 223,860 ....245,883
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 0
59.  Total.irrirrirrerins XXX XXX 0 4,566,476 | ......ccocovnnr 4,870,226
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0

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 1 FOOTNOTE
	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

