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Annual Statement for the year 2021 of the SCOTTSDALE INSU RANCE COM PANY
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.......couiiriiieieieeiseieeissise e sssessesses | esiesinees 32,653,068 |......cccconue 253 | oo 32,653,068 |.....oovvverercrncrrcrinene | ceriienens 32,653,068 |......cccco.ue. 25.3
1.02 All Other GOVEIMMENTS...........cveuiereireiseieeieeisseieeieeiesiseisesseseses | eeeeniees 18,751,048 | ..ccoovvvnnee. 145 [ 18,751,048 | ..ooivrerneineineines [ e 18,751,048 | ..ccovvveneee. 14.5
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..........ccvueeneeneeneernceneeeeseesneiseessssssesssnees | ceeereeneinnes 1,123,307 | oo 0.9 | 1,123,307 [ .o | v 1,123,307 | .o 0.9
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAraNtBE..........c.vvuurerieieieiesieieiieiesissisesssessseens | cevnenincins 7,852,852 | ..cooverirnnnd 6.1 | e 7,852,852 | ..o [ e 7,852,852 | ..o 6.1
1.06 Industrial and MiSCEIANEOUS...........c.vvverierieeiereeireireesesiseeisseiseeiees [ erieiis 75,623,585 | ...coovvienee 58.5 | oo 75,623,587 | oo 27,276 .o 75,650,863 | ......cccence 58.5
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS..........cooverieriirireesee e . .
1.10 Unaffiliated Bank LOANS...........cocrruiurrieineinsineieeiississeisessieessssens [ sseissiens 13,640,520 | ..coovvnnnee. 105 [ 13,640,520 | ..o | 13,640,520 |..ccooovnnnnee. 10.5
1.11 Total Long-Term Bonds.........c.coeuerernriinrirnrirnnienniineiineeisnesssesssssssessenens | ceveveeens 149,644,380 | ............. 115.7 [ 149,644,382 | ....ovvvvrrenee. 27,276 |.......... 149,671,658 | ............. 115.8
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 [
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........coccoererenecns e | o020 i
3.03 Parent, Subsidiaries and Affiliates Publicly Traded. s
3.04 Parent, Subsidiaries and Affiliates Other............ccccccoeeeveeveviveveeen f cevee...63,755,028 | ... 49.3 | o 63,755,027
3.05 MUtUI FUNGS......ooiinriiirienereieieciseieisesseseesessessssssesssesssssnssnens | evesesnsinssnsssssssenennns | sonseneenernennnd020 [ eneinsinineneieisinei
3.06 Unit INVeStMENt TIUSES.......cveeeeecrcieereineireieeeeinesneneeseseseneeneenes | eereenenneneensesnseneenns | conneneeneeneenni020 [ eneineinisiscs
3.07 CloSEd-ENd FUNGS........oovrerieinrireireiecneineieessesseseisessessssesseessnsnnes |eosssssssesssssssssssnssssins | eonsesnsnsenesess0:0 [ ionnisiisiissssnsisnsnes
3.08 Total CommON StOCKS.........cccveviieeierrirereiiereee e essssssesesssnresens | erereennnn03,755,028 | o493 | e 63,755,027
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)......c.cocverrierineineierierienissiensesieniens | evveeens (105,047,489)] ......coon.... (81.2)] wvene (105,047 ,489) | ....oovvvvrvrrrrrrierirens | v (105,047,489)| ......cconnc. (81.2)
6.02 Cash Equivalents (Schedule E, Part 2).........cccovcevernernernernennennes [ overenennne 20,184,399 | ....ccovveneee (EICT [ 20,184,399 | ...cocoovvvrnee. 735,695 | ..o 20,920,094 | .....cccvconnee 16.2
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans 0.0 [ e | e (L I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .cc........ (84,863,090 .............. [(C6) ] — (84,863,090)| ....ccvevverneee 735,695 |........... (84,127,395) | .ocvvvverene (65.1)
7. CONACE LOBNS. ... ssesssessessensensens [ eessesssesssensnesnesnesnens | oneesnessnennnnd 0.0 [ [ e | e (1N [P 0.0
8. Derivatives (SChedUlg DB).........ccccevuriererreiieisissinsessssessssssssessssesssssens | cosssesssssssssssessssessnnss | sesiessessnssnens 0.0 | oo [ | e (U] I 0.0
9. Other Invested Assets (SChedule BA).........coeeceeeiceveenieeeeeeisesseseens | coeveeeeenisiseessesines | evveeseninnnnd 0.0 [ | e | e (0] 0.0
10. Receivables for SECUMLIES..........uvrieererirerirnereesssseessissseseenees | seveessessessesesssenies | ceeeesesesennnens 0.0 [ [ e | e (1N [P 0.0
11. Securities Lending (Schedule DL, Part 1)........c.ccoeeveverersrreieressesersenns [ covevreriennes 762,971 | oo 0.6 | oo 762,971 | oooee XXX e [ e ). 0, G P XXX
12. Other Invested Assets (Page 2, Line 11)........ccoovvvvvvvmnenevveiinnnersvisinnseessins Lo, | s 0.0 | Lo | o, 0 ] 0.0
13. Total Invested Assets
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Annual Statement for the year 2021 of the SCOTTSDALE INSU RANCE COM PANY
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 SCOTTSDALE INSU RANCE COM PANY
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 1,654,595
4.2 Part2, SECtion 1, COIUMN 5.ttt

4.3 Part2, Section 2, COIUMN 3.t s 1,443,855
44 Partd, COIUMN TR 67,414

180,129,269

58,972,814

175,246

3,165,864

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 33,527
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

(134,658)

28,373,331

665,241

33,527

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 (Line 11 minus Line 12).....

Si03

95,928

213,399,418

213,399,418




Annual Statement for the year 2021 of the SCOTTS DALE INSU RANCE 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... ....32,653,068 ....40,631,206 ....30,632,801 ....21,870,287
Governments (Including all obligations 2. Canada........ ....18,751,048 ....18,862,850 ....18,074,580 ....18,991,849
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias ettt naeaaes et naena et naena
4. Totals.............. 51,404,116 59,494,056 48,707,381 46,862,136
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. ... | e 1,123,307 | oo 1,153,576 | oo 1,259,805 | .o 1,115,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. T0talS. .o | e 7,852,852 | oo, 8,635,822 | ..oovvererrns 8,047,978 | .oovveeeerns 8,108,256
Industrial and Miscellaneous, 8. United States..........cocoovvvvvenes | e 79,622,729 | ..oovvvvs 80,108,585 | ....cccvovrieriinns 80,208,041 | ....cceovrrvriinns 75,935,446
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........cocceveeueeeereieiens | e 1477219 | o 1,556,970 | ..ovvveciirnn 1,472,603 | oo 1,440,000
and Hybrid Securities (Unaffiliated) 10. Other COUNMES.....cccerrerrreres | crereeeerersrreaneens 8,164,166 | ...cooorvvrrericiennns 8,283,780 | ..ocvvvrrerrrrerinnns 8,205,131 | .ovoovvvrrerirnerinnns 7,794,183
11, TOalS. e | v 89,264,114 | ..o 89,949,335 | ..o, 89,885,775 | .oovvvravreserennns 85,169,629
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, Totals.....ocoviniiincincininii | o 63,755,028 | ......cccocvinenns 63,755,028 | ......cccooevriinnn. 77,310,762
25. Total Common Stocks......... | coonvrireiiicrieenne 63,755,028 | ...ccoocrrerncriienne 63,755,028 | ...coverrrericrienns 77,310,762
26. Total STOCKS....ucummsrmrsssssssanss | coveeiriiiiscniienns 63,755,028 | ....coovvirririinand 63,755,028 | ....cooovvvreierennns 77,310,762
27. Total Bonds and Stocks...... | ....c.cccoornerreen 213,399,417 | v 222,987,817 | ..ovvvvvvrvcrrenne 225,211,701

Si04




Annual Statement for the year 2021 of the SCOTTSDALE 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)

U.S. Governments

1.1
1.2
1.3
1.4
1.5
1.6

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

............... 1,134,759

4.7 TotalS....coiieiieiiirnsisssnsssnssssnssnsnssssnnsnesnees | eoevecnrnenenes 15,123,807 | evivivinininsisinnieinnnn0 | i

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
53
54
5.8 NAIC Bttt sesees | crensenssssssenssssssnssssnsns | eesessnssssesssssnsnssssnses | sesessssannes 1,076,987 | .eovveeeriennnirirsiinninns | eonnennesnnsnsnnesnessssnnnne | eesersene XK Kurerrnnesnerne | cesmenesnneans 1,076,987

............... 1,089,086 9 | 1,076,987

5.7 TOtAIS.....orvvrsriisriissiesi e | s 186,192 | ..ocvvvne: 2,549,601 |..cccvvvrrenn. 3,426,657 |..............1,690,402 | ...ooovviirriiinriiinnnn0 |, 0,8, SR [ 7,852,852 |...coovvriiisiiiinnnnn82 | 8,135,640 |....ccoovvvvriiinnnn8.9 | 7,852,852




Annual Statement for the year 2021 of the SCOTTSDALE |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)
Industrial and Miscellaneous (unaffiliated)
8.1 NAIC Tttt | restensenianes 3,112,823 | 4,829,367 |....ccnvuene 25,209,115 | ..covvrreenae 2,235,066 |....ccoveeneen 3,181,060 | .......... 9,9 NI DR 38,567,431 | .coovioveieeennn28.8 | 16,012,119 | oo 136 | 28,635,550 |...ccovvrneenee 9,931,881

............... 7,330,924 24,042,881 |..............1,684,384 | ...............3,047,705 ....36,438,870 . 13,097,464 . 27,690,805
520,693 A | 5,582,219 . 617,286

Totals

90IS

Parent, Subsidiaries and Affiliates
NAIC 1.

. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC4
10.5 NAIC5
10.6 NAIC6
10.7 Totals

..13,640,520 | .o 0 [ e 0 [ o 0 [ XXX
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Annual Statement for the year 2021 of the SCOTTSDALE |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)
1. Total Bonds Current Year
11,1 NAIC Teirenereenesesesssesessesenssnssssssesssssessnsssessesns | (Q)erennnid, 753,595 | i 15,056,300 |............. 43,940,242 |............... 3,925,468 |...coccvenne 30,195,113 | oo (01 O 97,870,718 | oo 85.4 | .o XXX e [ e XXX e [ e 87,938,838 |....cccevuuen. 9,931,881
11.2 NAIC 2ucceresneneeensssesesssssesssnnsesesssssssssesens | (@)erreneeennn 332,976 | i 16,964,433 |.....co...... 24,042,881 |...covvnnne 1,684,384 |....cccoeece 3,047,705 | oo (0] I 46,072,379 | oo 30.8 [ e XX s e XK e [ s 37,324,314 ... 8,748,064
11.3 NAIC 3... ..520,693 | .... .0 .0 617,286 617,286
114 NAIC K. .. esssissisessssssnssssesssssnsss | (Q)errernnreinisnienens v 4,007,011 | ooeeereieireen0 [ e 0 | o0 | e o, 007,011 | e 7 [ e XXX e e XK i [ 4,007,011
11.5 NAIC 5.ciinercnncneeeseseneessnssneisensssssssssssesnsseses | (@)eoneinnnneineien0 | 0 | 0 | 0 [ ovreerrererneneeneees0 | 0 | (€)eeeierineinend0 | eeeiirinned0.0 e b XX e e XX e | s 0
11.6 NAICB..vcecrercsrreneeeneessiesensnenssssneessnsenensssens | (@0 |0 [ 1,076,987 | oo (O PSR o ) [FSRRssReor I I () NSRRI M0 (S <y A ISR |y A IRRROND 0., SN FTTRD 0.0 RN PR 1,076,987
117 OIS oottt | eenteeineiees 5,183,164 |.............36,548,437 |............. 69,060,110 |..ocvrvrrenee 5,609,852 |...........33,242,818 | ..oovvvvivvininennnn0 | (D). 149,644,381 | i 100.0 | XXX [ e XXX [ e 130,964,436
11.8 Line 11.7.:a5@ % Of COL 7.oveiieeieiesieisiesssssssessssssnsssnes | oversnssissessssenneas 35 | i | 461 | o 37 | 222 | 0.0 | 01000 | XK e e XXX [ e XX | v 87.5
12. Total Bonds Prior Year
121 NAIC T esssseesssssessessssenssssesens | ceennennenns 16,450,911 | 15,456,075 23,571,776 | .o 2,679,006 | ... 25,458,797 | oo | verereee e XX K [ ) 9.9, GO PR 83,622,565 | ....oovverrrieinne 710 [ 76,067,059 |....cccooenve. 7,555,505
12.2 NAIC 2...iiincrcenineeessssneienssssissssesssessnessenssnns | ceennennenennn 8,096,942 | e 13,626,158 5,115,233 | oo e | v | eoerneenen XK [ e )., GO PO 22,838,333 18,987,620 |....ccovvnnee. 3,850,713
12.3 NAIC3 ...5,496,743 5,582,219 | oo T | 5,582,218 | ..ovveeirereieieieins
124 NAICA4... 4,685,892 .4,685,892 |..
12.5 NAIC 5.ttt sntees | cresseesstesessstessenstenses | setsstessessinssenesnssansee | eesessenssnssesesnssensennns | essenesnssenseenssessesnennns | senseenssesseenesssensenenens | sesssessennssensensesesensens | seersersee XK Kerrrenneennns | vererneree XK Kuvirrrenens | (C)rerrreerernirririininns 0 [ oorrrrrrerereenenen 0.0 [
12.6 NAIC6 1,089,086 1,089,086 9 [ 1,089,086 |...ovoveierereiniiniineinas
12.7 Totals ....34,461,987 2,679,006 117,818,095 | ..oovveieiines 100.0 | .o 106,411,875 |...conve. 11,406,218
12.8 Line 12.7.35@ % 0f COl. 9....cvuiviiiiiiiriricinississsensnissisensnsninis | ceenssnsssesenssesnes 175 | s 29.3 | s 29.3 | s 23 | 218 | 000 [ XXX Lo e XK [ s 100.0 [.ooivrnienes 0., S IS 90.3 | i 9.7
13. Total Publicly Traded Bonds
13,1 NAIC Tt | ensesineiees 2,388,351 | .o 13,722,419 | oo 39,246,483 |.......coc..u. 2,386,471 | .covvveenne 30,195,113 | oo | i 87,938,837 | ..oevvrivirenenn 588 | 76,067,059 | ..coovvvviriiirennad 64.6 |..covvenen. 87,938,837 |........... XXX
13.2 NAIC 2uce et ssensees | eeenseenseeneens 147,018 | ..o 14,582,236 ....18,046,680 102,983,809 | . | 37,324,315 | o249 | 18,987,620 | ...ovovvciriines 16.1 | 37,324,315 | ........... ) 0.9 G
13.3 NAIC 3.eirerrneeeeeenessenenssssssnesenenns | veennnenenenn 96,993 | i 520,693 | ... e | | e | st 617,286 | ..ocovvvivirerennn 04 | 5,582,218 | c.ovvoveiereriina A7 | e 617,286 |........... XXX
134 007,01 | i | e | ereerer et | et ennenees | sereeeenenaees 4,007,011 | o7 [ 4,685,892 | ...coveiiinn 4.0 | 4,007,011 |......c.... ) 0.9 G
135 . . . .
13.6 1,076,987 | ..vieiieiieiisiieinnnniee | oressensessesnsessnsnsennes | oneennesssesnenssesnssnsennes | eosessssnseene 1,076,987 | oo 07 [ 1,089,086 | ..ooovevieniennenn09 i 1,076,987
137 OIS ..o | et 2,631,962 |...ooovveenee 32,832,359 |......c...... 58,370,150 |...ccoruvrrnee 3,951,043 | ... 33,178,922 | o0 | 130,964,436 | .....covvvvreenn87.5 | 106,411,875 | .oovvvvrviinnnnn90.3 [ 130,964,436
13.8 Line 13.7asa % of Col. 7..... . 2.0 ...25.1 .44.6 ..3.0
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........cccocvvvcvieis | overererirerirircrennns 18 | i, 219 | 39.0 | oo 2.6
14. Total Privately Placed Bonds
141 NAIC Toirceteeerneenessisseesisnenesensesssninnns | neneeeeenn 2y 300,244 | iviiiircrins 1,333,881 | .o 4,693,759 |....ocvvenee. 1,538,997
142 ..2,382,197 5,996,200 ...119,812
14.3
14.4
145
14.6
T4.7 TOAIS....eecrecec i | s 2,551,203 |..covrvenee. 3,716,078 | ..coevrenne 10,689,959 |.........co.... 1,658,809 | ..ocvvvvriennnad 63,896 | ..o e 18,679,945 | 125 11,406,218 | DT b XXX i 18,679,945
14.8 Line 14.7 as a % of Col. 7..... . 37 ...19.9 572 .89 . .03 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvvrninne | conrremrernnnninnenas 1T | 25 | TA | s I I R 0.0 |00 | i 125 | XX [ XK e XK e XK [ v 12.5
(@) Includes $.....35,968,074 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 $.....1,076,987 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.

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

.0

NAIC 2§

.0;

NAIC3S§.........

0;

NAIC 4§

0;

NAIC5$

0;

NAIC 6

LI 0.



Annual Statement for the year 2021 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 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 1SSUET OBlGAtIONS. ......vrcveierieririerierieeriese e | creesesentssesesenesnnene |« .5,188,404 |... ..27,014,053 XXX ..32,202,457 215 |...........43,753,147 32,202,457

1.02 Residential Mortgage-Backed Securities... ..331,273 |. 115,199 | ..
1.03 Commercial Mortgage-Backed SECUMEIES. .........cvervrererrireereirieieinees | e R
1.04 Other Loan-Backed and Structured SECUNHIES...........cevirverieeeiieens [ s
331,273

...647,459

R 0 [ 27,014,053

o 44,400,606

o 32653068 | oo 0

XK Lo 32,653,067

2.01
2.02
2.03
2.04
2.05

.18,751,048 ..15,028,527

.18,751,048 |.

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

Commercial Mortgage-Backed Securities.....

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities...
4,03 Commercial Mortgage-Backed Securities.
4,04 Other Loan-Backed and Structured Securities
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities
5.03 Commercial Mortgage-Backed Securities.
5.04 Other Loan-Backed and Structured Securities..
5.05

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities.
6.03 Commercial Mortgage-Backed Securities
6.04 Other Loan-Backed and Structured Securities..
6.05

............ 20,207,260
. 2,872,368 |............1,745,116 |. . XXX... ....6,804,205
......... 12,680,985 | ............49,251,996 |.............3,919,450 |.............6,228,765 | ... XXX..c.oeoeeos | voneen... 75,623,588

............ 16,867,434
3,247,493 . ..3,556,712
............ 56,943,642 |............18,679,946

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities..
8.05 Affiliated Bank Loans - Issued
8.06
8.07




Annual Statement for the year 2021 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........coccovieinrcnrrninrinns | corrnnens .9, S XXX oovvvevens | e, XXX ooovvvevias | e D .0 S I XXX oo | eevereveieeeeeieeeneiies | eveeiereresieressiniand (1) (0 KO SR O

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank LOANS = ISSUEA...........cceuiiriiriiirrinieinssieisinssieinnins | eneinsiessinsienensinnens | ariensinsnmssnssssessssnns | nessssesssssssessssssssenses | sessessssessesssssssessesssses | eeesessessessnsessessssessense | oenseenss XKKurrensrnnre | verersssessesssssssesenns 0 O TR O s
10.02 Unaffiliated Bank Loans - Acquired.. 13,640,520 |.. ..13,640,520 14,426,761 13,640,520 |..

1003 TOMIS. oo o 13,640520 13,640,520 12,426,761 13,640,520

1. Total Bonds Current Year
11.01 1SSUET OblIGAtIONS. .....vvurvvieirririeie et sssesssness | sessessnesnes 1,750,001 |...........19,333,719 | ............46,955,440 |.............4,971,932 | ............33,242,818 | .......... 0.0 S P 106,253,910
11.02 Residential Mortgage-Backed SeCUItiEs...........ccevereveeieiesieesiens [ e, 1,332,071 , , O e XXX e 2,237,898
11.03 Commercial Mortgage-Backed Securities..... . . . . ..20,707,849
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...
11.06 Affiliated Bank Loans...
11.07 Unaffiliated Bank Loans...

............ 95,981,389
.............. 1,227,602
16,867,434 |..
..3,247,493 |..

.0
13,640,520

11.08 TOalS.......coiri | 5,183,164 |............ 36,548,438 |............ 69,060,110 |....cccoevnee 5,609,852
11.09 Line 11.08 @5 @ % 0f COl. 7.....cooviiiiiiiieisisisinecsnscsenssnisninins | cesrieienienisninnenns 35 | o 244 | s 461 | s 3.7 . O] i

60IS

12. Total Bonds Prior Year
12.01 Issuer OblGations..............cceveveveereveceeieieieie e sesesessensens | eerenenn 16,543,579 | ........... 18,509,011 | ............25,056,681 |.............. 1,662,750 |...........25,458,595 | ......... XXX oovevvrens [ ervrree et XXX | oo XXX | e, 87,230,616 | ..cocvvcrrrenee. 010 I 84,355,128
12.02 Residential Mortgage-Backed Securities.. . . . . . . ISR ISR 3,472,594 | ... 9 ... ...1,659,747 | ..
12.03 Commercial Mortgage-Backed Securities..... , . , v XXX . XXX.... .2,833,851
12.04 Other Loan-Backed and Structured Securities.. . . . . XXX.... 9
12.05 SVO Identified FUNAS........cccevrrireeriieriricerieesnceenseeeseeesnssens | svverenen XXX oo | evveeers et XXX s | et XXX s | et XXX e | et XXX e | e | e e XX | oo XXX | e
12.06 Affiliated Bank LOBNS.........cccveiriviiieieieinisieisissiesissies e ssssssesses | srensessessssessessssssesinss | enssenessessssssesnsseniens | enessssssessessssesesnssens | sovessesssssssessessssessessns | sessesessessessnsensessnsenses | oessnress XKuerserenanns | enrerrers XKXevrrienienns [rvereeeed XXX ieiiieis [ e
12.07 Unaffiliated Bank Loans... 14,426,761

12.08 TotalS.......cccovvevrerererines . . . . XXX.... .117,818,093
12.09 Line 12.08 as a % of Col. 9.. 5. ) 3. 3. 6. 0.0 | XXX D0, S

13. Total Publicly Traded Bonds
13.01 ISSUEr OblIGatioNS.........c.cuverereiiirieieiree e
13.02 Residential Mortgage-Backed SECUNtIES...........vvvivrrerierriniiieiriiennes
13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured Securities..
13.05 SVO Identified Funds..........ccocoevrveririieenee
13.06 Affiliated Bank Loans...
13.07 Unaffiliated Bank Loans...

13.08 Totals.......corevrrrrrerrrininns
13.09 Line 13.08 as a % of Col. 7......
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIoNS.........corvieeieicieieicece s
14.02 Residential Mortgage-Backed Securities...........coovvirrrieeninieeniienns
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans...

14.08 Totals.......ccouervrerrrrennnen.
14.09 Line 14.08 as a % of Col. 7......
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11




Annual Statement for the year 2021 of the SCOTTS DALE INSU RANCE COM PANY

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 SCOTTSDALE |NSURANCE 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 O PHIOr YEAI.......c.cuiuiieieireieieisetese ettt s s snts | sebessessssessessesen s bbb es bbbt s st nsenae 04,829,287 | ....vveveeiieieieieiese ettt enre | esses et st ettt bbbt ntensens | ebstesses et es bt b s sttt 94,629,287
2. Cost of cash equivalents acquired 3,547,866,285
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...........cccvcveiriireiiiireieiieie e b e s bbb s bbbt s s b bss st ssssssebasans | bebessesesssissesesssesesssstebessesesessnaetanas 31822,3T1,173 | oottt bes s | sretetes ettt ettt s e s s st s st s nantenes | ebesaebeseseaet st er s ettt s e s e 3,622,311,173
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 NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0 | ettt ettt ettt n s ea et s srerensnnenes | eretssssetesseresessssetesanseres s eaebensesesessesetessnsenessnseteranne | 4bessetesssesesasseteteseaes et et et et e eAe s s At et s et s s st etennaene
12. Statement value at end of current period (Line 10 MINUS LINE 11)......vivieiieiriciiiesesieiietee et ssessseseessbsssesesbssessessssns | eesessessssssssssssssssssssssssssesssssnsessessssassenas 20,184,399 | .o 0 ] o (O O 20,184,399
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns Qualified Cash Pools
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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
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 EQ 7 |U S Treasury Bd..... SD.. |.. 1A. ...109.008 5,450,390 5,188,404 v (110,549) | . 118,037 .312,500 | 12/15/2010. | 08/15/2023.
912810  RL 4 | U S Treasury 02/15/2045 TIPS.........coovniiiiimmiinieesiieeissisesssssssesssesesesens SD. |.|. 1A. ..151.209 | ...........19,279,159 | ............12,750,000 | ........... 14,750,773 864,455 7,852 | oo | ereineeinnennersnnes | 0000.750 [......0.821 |FAoo| oo 42,425 | o, 107,749 | 12/11/2017. | 02/15/2045.
912810  RR 1 |U S Treasury 02/15/2046 TIPS.......cccoouuiimrimeimmismissmsenssessssssssssssssnsssssenens | svseens . 1A. ...159.343 ...12,263,280 (32,556) | ..ovevvererinninns v [0 1.000 | ......0.614 | FA.iii] 000 42,637 | oo 108,288 | 08/19/2016. | 02/15/2046.
0199999. U.S. Government - Issuer Obligation XXX 32,202,457 .(135,253) | .... 528,537 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z ...109.170 144,722 145,399 01/30/2002. | 09/15/2025.
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z ...109.428 280,881 280,132 01/24/2002. | 06/15/2026.
911760 LQ 7 | Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1 112658 | 27,808 | 24,683 ....25,080 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities..........coccooviencenns XXX 450,286 450,611 0 (182)] ... XXX XXX
0599999. Total - U.S. Government e XXX | 40,631,207 | oo 27,870,286 | ........... 32,653,068 | ......... 1,580,162 | ......... (135,435)| ... XXX XXX
All Other Governments - Issuer Obligations
135087 E6 7 |Canada /Govt/ Bd CDN$ SD.. |.|. 12,274,189 |...101.259 2,403,865 ...2,373,981 2,373,729 (120)| .. . . w1500 |......1.500 |JD....... 03/20/2017. | 06/01/2026.
135087 F8 2 |Canada /Govt/ Bd CDN$ SD.. |..|. .3,654,515 |..... 98.714 3,905,745 | ... ...3,956,635 3,735,321 | oo | s 38,988 . . ......1.000 |......2.097 |JD....... 09/21/2017. | 06/01/2027.
135087 H2 3 |Canada /Govt/ Bd CDN$ SD.. | v | TAFE i | i 4,774,715 | .. 104.479 | ..cccoonnven. 4,960,624 | ......ooncn. 4,747,962 4,939,514 (27,153) | .. ..2.000 |.....1.341 | JD....... 09/26/2019. | 06/01/2028.
135087 K3 7 |Canada /Govt/ Bd CDN$ SD.. |..|. .3,709,331 |..... 99.273 3,927,871 | ... . 4,080,211 [ ..o [ e (12,739) . . w1250 |.....0.864 |JD....... 03/25/2020. | 06/01/2030.
135087 L4 4 |Canada /GOt Bd CDNS.......coooveiiiiiiriiiiesiie st sssnssssnesnns | sneeees I .3,661,830 |..... 92.623 3,664,746 | ... 3,622,273 28,188 |.. . . ......0.500 |.....1.517 |JD....... 03/15/2021. | 12/01/2030.
0699999. All Other Governments - ISSUET OBlIGAHONS........c..uriuiiiiiiniiiii i snssssnienes | sressseeens 18,074,580 XXX | s 18,862,851 | oo 18,991,848 | ..ccoovune 18,751,048 | ..o 0 | s 27,164 XXX XXX
1099999.  Total - Al OthEr GOVEINMENES. ... tvusereseresseesseesseesserssesssees st seess s ees sttt | cbsnisenes 18,074,580 XXX [ s 18,862,851 | .oovvvs 18,991,848 | ..ccooonve 18,751,048 | ..o (U I 27,164 XXX XXX
U.S. Political Subdivisions of States, Territories & P i (Direct and Guaranteed) - Issuer Obligations
840071 AS 3 | South San Francisco CA GO Uni Sch Dist S.......coorenienrininiinsissriisiiieninsens | ....... | . | ............ | 1BFE. i | s 1,259,805 [...103.460 | ... 1,153,576 | .cooovvrennns 1,115,000 1,123,307 [ oo | e (11,452) ....5.250 |.....4.160 [MS...... 01/11/2006. | 09/15/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. .1,259,805 XXX ...1,153,576 | ... ...1,115,000 1,123,307 0 ..(11,452)] .... XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions .1,259,805 XXX . ...1,153,576 | ... ...1,115,000 1,123,307 0 ..(11,452)] ... XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligati
167593 WK 4 |Chicago IL O'Hare Int Arpt ReV SrLIEN S........couviveeriereneerseirserinsienienens | e [ 2|1.FFE. .1,108,920 |...121.163 1,211,628 | oo 1,000,000 1,059,845 | ...covvvrerierincenes | e (10,637) [ .veveeererernrnes [ errreirserrseriineinens [ 00.5.250 |......3.920 | JJ....... 12/01/2016. | 01/01/2033.
544445 BW 8 |Los Angeles CA Dep of Arpt Rev Amt SUD L.......ccovevevivvcinineinernniereinnns | coves . 2[1DFE...ccc. | v 62,024 |...117.369 | .. 64,553 | ..o 55,000 ....58,565 (745) | .. ...5.000 |.....3.391 |MN...... 01/06/2017. | 05/15/2032.
59447T  CK 7 |Michigan St Fin Auth ReV Ref........ccovvurimirieriniicrseseseiesiseeenissins | seveee . 2|1 FFE | v 1,139,920 |...113.442 | .....cccoo.ue. 1,134,421 | oo 1,000,000 1,052,162 | ..ooeevrcriererneennes | eevvreinnd (14,390) ......5.000 |......3.350 |MN...... 04/15/2015. | 11/15/2030.
59447T CM 3 |Michigan St Fin Auth ReV Ref.......ccovvvvviviiiiiiescssesesisesnnins | v . 2[1.FFE 1,128,070 |...113.247 ...1,132,468 ...1,000,000 1,047,934 (13187) [ v | veversererieissnens | 002.5.000 | ......3.480 | MN...... 04/15/2015. | 11/15/2032.
745291 SZ 8 |Puerto Rico Pub Fin Corp Rev Unref COmWL.........ccvcvvevererercenerneiineinenes | cvvvene [ [ T .1,162,180 |...124.506 | .. ....1,245,058 | ... ...1,000,000 1,076,987 cerneennn(12,099) e ....5.500 |......3.950 |FA....... - 12/06/2013. | 08/01/2027.
76116E  GR 5 |Resolution FUNING COMP SHPS.......uvvuivrririririeiniiseierissisereesisissnsensnss (@ 0 O I TA i | e 1,062,839 |..... 86.696 | ..cccorvnne. 1,234,547 | ..coovennne. 1,424,000 1,141,669 30,956 | .o | s e | 2,768 [ NJALLLL 05/23/2019. | 01/15/2030.
88059E V9 2 |Tenn Val Auth Cpn Strip Strips 1A... ...375,632 |..... 72.479 ...450,818 622,000 408,700 | oo | s 13,036 revrnrenennssnnnns | e | 00 3.268 | NIALL... 05/23/2019. | 12/15/2034.
914119 V6 6 | University Cincinnati OH Rev Txbl Ref Se.......cccoiviiniiniiiniiniiiciisniisniens | v Jewnn2|1DFE i | .1,230,000 |...104.447 | .. 1,284,702 | ..oocvveanes 1,230,000 1,230,000 coevnnrnniennns | | 0002.983 | 2.983 | Do | s 3,058 | ... 36,691 | 11/21/2019. | 06/01/2034.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. .........cuurreerreressessisissisisrsissesssessenssssesssnssessssesssnees | oersssssnes 7,269,585 XXX [ e 7,758,195 | v 7,331,000 7,075,862 0 (7,066) XXX XXX | s 65,354 | ........ 246,941 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133T3 Q2 7 | FHLMC REMIC Sr 1674-Z.......cooevierireireeiseiseriesiesisssessessssissssssssenens | seevee [ A11A i | e 12,149 |..103.872 | oo 12,198 | oo 11,743 ...11,796 (B1) [ s [ [ 08,750 | 6.055 | MON... 11/02/2001. | 02/15/2024.
3133TC 6P 8 | FHLMC Structured Ser 2008 M...........ccocovivierimriiiiininiiseiiesiesessiiesiinns | s [ AI1A e | 42,782 |..112.046 | ..occovvrrrnnnnns 46,189 | ..o 41,223 LA1TT4 (T7) [ oo [ [200.7.000 | 6.131 |MON... 10/24/2001. | 11/20/2027.
3133TC AU 2 |FHLMC Structured Ser FSPC T-9 AB........c..oveeerreemerierirererneesseinsessesienes | reeens - 1A. 15 99.537 119 120 118 ceevreeeneensines [ e [ 000,564 | L 7.434 |MON... | .. 01/28/2000. | 03/25/2029.
31358N 5B 4 | FNMA REMIC Ser 1992-124 PZ.........coocomiiemeinirieeineesnseisssissesiesiseesessines | reeens .- 1A. 100968 | oo 3,299 | oo 3,268 3,260 (10) [ e e [0 7.000 | 6.324 |MON... | . 08/30/2001. | 07/25/2022.
31358N  RT 1 | FNMA REMIC Ser G 1992-30Z I - 1A. ...100.582 105 104 104 ceevreeeseeensinnes [ [ 72000 [ 6.535 |MON... | .. 03/12/1998. | 06/25/2022.
313587 L8 0 | FNMA REMIC Ser 1993-33 ZB 1A. ...102.400 | ....... 1,017 993 994 4] .. MON... | .. 07/13/2001. | 03/25/2023.
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313590  TL 9 |FNMA REMIC Ser 1998-54C.... 109054 | 5,817 | 5,334 5,334 B IO 6.000 |...... 5.916 |MON... | ... .| 09/18/2028.
31359U  YS 8 | FNMA REMIC Ser 1998-58 CI ZB 108495 | el TAT2 | 10,574 ....10,432 B 6.000 |...... 6.545 [MON... | ... .| 10/25/2028.
31359V BH 5 |FNMA REMIC Ser 1998-73 CIMZ........oovvemmvvrmrrrirnnnrrsenrrnesrissnnissesinnnnens | cveeene | oo | eenvrnennd [ TA s i 27,764 | 99.061 | ..cooveereeernn 26,809 | oo 27,063 wTA34 | e | e 12 | e | 2008.300 [ 6.148 |MON... | ... .| 10/17/2038.
31368H 79 7 | FNMA Pool #190768 ...100.006 14 14 | s | | e [ s | 00:8.500 [ 8.698 |MON... .| 09/25/2023.
31392T WT 0 |FHLMC REMIC Ser 2478 JF 2101016 | 2,034 | 2,014 2,014 | o [ e (8) [ s | e | 202.6.000 o 5.249 |MON... | ... .| 08/15/2022.
31396N  EM 4 | FHLMC REMIC Ser 3140 ClUP.........ccccooiimiirireirererereereceieceienes ...116.120 505,351 502,885 | ....vverereieniiienns | cerervennieneen ] [ e | 2000.8.000 | 6.169 [MON...| ... .| 03/15/2036.
31419B  BF 1 |FNMA Pool #AE0937 ...107.251 169,455 170,831 | [ ? [ v 23,500 L 3.254 |MON... | ... .| 02/25/2041.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES.........ov. i erississnienees XXX 777,256 776,990 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX ..8,108,256 7,852,852 XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
024836 AG 3 | American Campus CMNTYS Sr Nt. 110781 | 86,468 | 60,000 20086,552 | e | verrrreenene(329) [ e | 2003875 [ 2.490 .| 01/30/2031.
03027X  AY 6 |American Tower Corp Sr Nt . ..107.514 125,000 129,036 | .ovoovvveinnricniins | e (56) | o e 023700 | 3.515 .| 10/15/2049.
03523T BV 9 |Anheuser-Busch InBev WIdwdInc S Nt...........cooooveirviieriiiriiieciiien, 2138681 | 104,011 | 75,000 96,964 | .o | e (BAT) [ e | 2005550 | 3.791 .| 01/23/2049.
03524B  AF 3 |Anheuser-Busch Inbev Fin Sr Nt L2134 | e 72,804 | 60,000 LT3154 | | e (200) [ e |0 40625 | 3.229 .| 02/01/2044.
06051G ~ JA 8 | Bank of America Corp Fix to Fit Sr Nt. ...120.615 160,000 191,978 | oo | evrerrireened(353) | o [ 04083 [ 3.025 .| 03/20/2051.
06406F AE 3 |Bank NY Co Inc Sr Nt ...103.986 | .............1,039,858 | ............ 1,000,000 998,091 [ ..o | crrrrieereen388 | e e | 0000 2,450 [ 2.494 .| 08/17/2026.
06849R  AG 7 |Barrick NA Finance LLC Co Gtd Nt ...136.114 130,000 179,089 | ovoovvveerveeniins | evrererreened(913) | e e | 0.8.700 | 3.098 .| 05/30/2041.
092113 AT 6 | Black Hills COrp St Nt.......cc.oevurerrrieriiererecississsiesssssssnssssssssssssssenssss | avviens oo | evvnriren] [ 2A FEviiines | vviierinnnn 102,303 ... 99.464 100,000 102,183 | oo | cvvnreiieend(120) | o e 2002500 | 2.208 .| 06/15/2030.
097023 CJ 2 |Boeing Co SrNt 104698 | ..o 94,229 | 90,000 29167 | | e (B4) [ e | 20223800 3.468 .| 05/01/2034.
097023 CV 5 |Boeing Co Sr Nt ...128.866 175,000 214,290 [ .ovocvernieinnens | ervenneenn(1,084) | o e | 0005705 [ 3.969 .| 05/01/2040.
097023 CW 3 |Boeing Co SrNt ..135.774 125,000 158,180 | oveoecveerveienriins | cvvererireened(489) | o [ v | 1.5.805 | 4.182 .| 05/01/2050.
097023 CY 9 |Boeing Co Sr Nt ...116.801 100,000 TIT790 | v [ e (975) | v [ | 205,180 | 2.687 .| 05/01/2030.
10373Q AV 2 |BP Cap Mkts America Sr Nt. ...105.638 | ............1,056,375 | ............. 1,000,000 981,723 | ..o | e 3270 [ | v | 203017 | 3.415 .| 01/16/2027.
10373Q BG4 |BP Cap Mkts America SrNt..........ccccoovovviiinniiinniienciienniiesciissniisnniisnnis | onnene | oo | ceneennen T [ L FE i | i 114,420 | 98.438 125,000 114,583 | oo | v 163 | s i 222.3.000 | 3.466 .| 02/24/2050.
10373Q  BL 3 |BP Cap Mkts America Sr Nt. ...110.418 230,000 257,158 | ..o | eererreend(1,951) [ e | 20003633 | e 2.029 .| 04/06/2030.
110122 CR 7 |Bristol-Myers Squibb Co Sr Nt. L A24.033 | 93,024 | 75,000 88,828 | e | e (231) | e e | 04250 | 3.229 .1 10/26/2049.
11135F  AS 0 |Broadcom Inc Sr Nt ..112.870 160,000 181,971 | oo | e (878) | i [ 04300 | 2.797 .| 11/15/2032.
12513G BH 1 |CDW LLC Sr Nt ..102.577 160,000 160,000 | oo [ [ e [0 3.276 [ 3.276 .112/01/2028.
126408 HQ 9 [CSX COMP SENE....ouiiiceeeeeeeceeesesces e ...101.794 100,000 103,021 | oo | e (178) | i [ 02400 | 1.984 .| 02/15/2030.
134429  BJ 7 |Campbell SOUp CO St Nt .....cvvvvercviererseserersniserenssisssnsssnsenssssennnenns | ESuis | oo | v 1| 2C FEvviiis | viviernnn.80,945 | L 99.520 | covviiriereen 79,616 | v 80,000 280,896 | oo | e (B9) | e | s [ 0002375 | 2.223 .| 04/24/2030.
14448C  AS 3 |Carrier Global Corp Sr Nt ...106.740 229,491 215,000 215,232 [ v | (1) | s | e | 00003877 [ 3.570 .| 04/05/2050.
172967 MY 4 | Citigroup Inc Sr Nt Fix to Float ...100.699 161,118 160,000 163,466 | ... [ e (163) [ [ [0 2.561 [ 2.302 .| 05/01/2032.
20030N CM 1 |Comcast Corp Sr Nt ...128.267 160,000 208,187 [ .o | rneernernnnnn(892) | v | | 4700 [ 3.030 .| 10/15/2048.
20030N DM 0 | Comcast COMp ST NL........ccvuerrerrrinrrinnrrinnrinnrinnnninnnssssnsssnnssssnssnnnns | eenvs | oo [ evvvennens | TG FE it | iiieen.316,150 ... 97.904 320,000 316,334 | .o | e 184 | e 0001950 [ 2.090 .1 01/15/2031.
21036P BF 4 |Constellation Brands Inc Sr Nt ...102.624 160,000 168,180 | ..vooecveeecvececriins | cvererreeeeed(A87) | i [ |0 2875 | 2.182 .| 05/01/2030.
224044 CN 5 | Cox Communications Inc Sr Nt... 100153 | 80,122 | 80,000 281,450 | | e (89) | e e | 2000 2.600 [ 2.380 .| 06/15/2031.
22822V AL 5 |Crown Castle Intl Corp Sr Nt ...111.686 100,000 114,489 | oo | e (971 | i e | 4300 | 2.031 .| 02/15/2029.
22822V AQ 4 |Crown Castle Intl Corp Sr Nt 13292 | 56,646 | 50,000 wB3512 | | e (B0) | i e 4150 [ 3.743 .| 07/01/2050.
22966R  AE 6 | Cubesmart LP Sr Nt ...113.454 100,000 113,880 | oo | evrerrireenend(925) | o [ 4375 | 2.189 .| 02/15/2029.
25278X AR 0 |Diamondback Energy Inc Sr Nt ...103.242 100,000 103,988 | ... [ e (194) s [ [ 0030125 | 2.624 .| 03/24/2031.
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25470D AR 0 |Discovery CommuniCations S NE............cveerrveemreernreerriinneieseieneiinnes | cevvens ...108.701 100,000 110,745 (844) O 3.950 |...... 2.029 06/30/2021. | 03/20/2028.
25470D AT 6 |Discovery Communications S NE..........oeuererereemrreermneerenieriseeseriessneees | eeens ...123.956 100,000 118,275 (306) B 5.200 |...... 4.038 03/31/2021. | 09/20/2047.
256746  AH 1 |Dollar Tree InC St ... LS. L1731 100,000 113,307 (1,018) [ oo | e | 0004200 | e 1.888 06/30/2021. | 05/15/2028.
260543 DD 2 |Dow Chemical Co Sr Nt LS... ...108.707 130,000 132,846 (36) [ +oovernerrrrrveries e [00.3.600 | ..o 3.478 04/29/2021. | 11/15/2050.
29278N  AQ 6 |Energy Transfer Operating LP St Nt...........coocvuervvimmriiireiiinreiseceiseceiienees | ceevens ...106.380 160,000 173,630 (T48) | covvoovvverrvrenes [ e 003750 | 2.581 06/30/2021. | 05/15/2030.
29364W BH 0 |Entergy Louisiana LLC 1t Lien.........c.cccoceovurverenreimnneinnneineneinecissnernnens | eevvne | oo [ evevnene T L FE i 101,872 | L 99.727 100,000 101,800 (72) | oo [ e | 00:2.350 [ 2.153 06/30/2021. | 06/15/2032.
30231G AW 2 | Exx0n MObil COMP SINL......ouuveiriiiriiireiiereiieseieseiieceieseisssessssieseies | ceevens L A17.265 ... 1,800,015 | 1,535,000 1,787,370 ) [ oo | e | 14| 3.125 06/30/2021. | 03/01/2046.
30231G  BK 7 | EXXON MODIl COMP SINL....cevuirerererncreiereseessneeessessssesessssssssssssssssnsnees | aveeens ...109.862 1,373,270 ..1,250,000 1,408,697 )| e e | 003482 | 1.766 02/10/2021. | 03/19/2030.
313747 BA 4 |Federal Realty Investors Tr Sr Nt ...107.391 1,449,774 ..1,350,000 1,485,320 Y[ e | e [ 20003500 | ... 2.155 06/30/2021. | 06/01/2030.
35137L  AK 1 [ FOX COMP SI L. [ v ...136.472 ...136,472 100,000 127,591 )| oo [ | 05576 | 3.899 03/31/2021. | 01/25/2049.
361448 AZ 6 | GATX Corp SrNt ...108.211 1,352,633 | ..o 1,250,000 1,294,027 V[ e | e | 0000 3.850 | e 3.084 11/21/2019. | 03/30/2027.
361448  BH 5 | GATX COMP S NL....oouiieiiecieeiiesecississiesssssenssessssssssssssessssssssenssssssenss | avveens oo | eveensirenc] [ 2B FEwviiions | vvieriennn 499,720 ... 97.816 500,000 499,720 | oo [ | e | e [ 20003100 3.108 02/01/2021. | 06/01/2051.
370334 CL 6 | General Mills Inc Sr Nt ...104.404 190,000 201,333 [ oo | e (B43) | e e | 0000 2.875 [ 2.066 06/30/2021. | 04/15/2030.
37045V AU 4 | General Motors Co Sr Nt ..122.921 500,000 608,093 | ..o | e (13432) [ e | 02.6.800 | 2.612 03/30/2021. | 10/01/2027.
37045X  CY 0 |General Motors Co Sr Nt ...106.747 155,000 164,081 | oo | cervrrireened(885) | o [ 223600 | 2.797 04/20/2021. | 06/21/2030.
37045X  DE 3 |General Motors Finl CO SFNt..........ccovvvirviiiriinriiinciisnicsnnicssniisnsiinnnns | vvneee | oo | cenieeene T [ 20 FEiiiis | 105,285 | 97.275 110,000 105,583 | oo | o298 | s [ 202,350 [ 2.858 04/19/2021.| 01/08/2031.
37045X DH 6 |General Motors Finl €O St NL.........ccueiurrereeieineierieseeesesiseisenseniseens. | ceveees 100.104 100,000 101,653 | ooooecveerireniiins | eerererreend(125) | o [ 02400 | 2.110 06/30/2021. | 04/10/2028.
37045X DL 7 |General Motors Finl CO SFNt..........cccovvuiriiiiniinniinniisnicsnniissniisnniinnnns | veneee | oo | cenveeene T [ 20 FEiiiis | 101,129 | 99.758 100,000 101,078 | oo | eevveneiieneena(B1) | e [ 102700 | 2.568 06/30/2021. | 06/10/2031.
431282 AR 3 [Highwoods Realty Ltd St Nt........c.cooiuiiveririieiiiniineieeeeisesseisssessinens | cevens ..110.837 | ............1,385,463 | ............. 1,250,000 1,401,588 | ..o | eerreeennn(18,250) [ oo | e | 00042000 | e 2.322 , 01/25/2021. | 04/15/2029.
44891A  BL 0 |Hyundai Capital AMErCa St NL. ..o LS. ...125.601 186,000 230,961 | oo | erereenenen(3,631) [ [ [0 6375 [ 2.965 |AO..... | woovrrrenee 2,734 | .......... 10,710 | 05/06/2021. | 04/08/2030.
44891A  BP 1 |Hyundai Capital America St Nt..........cccocoorvvirerinreireneiieneisseniseneissnensenens | cevvns | o [ evvvennns T 2AFE i | ii....226,658 | ... 99.671 225,000 226,479 [ oo | oo (179) e e | 2000 2.375 | 2.250 [AO...... | ccoveorecs 1,128 | o 5,745 | 04/06/2021. | 10/15/2027.
458140  BM 1 [Intel COrP SINE ..o snsenes. | enene ..133.423 125,000 158,346 | ..o [ v (A84) | s i [ 8750 [ 3.278 [MS......| v 1,583 | oo 2,969 | 04/29/2021. | 03/25/2050.
459200 KC 4 |International Bus Machs Corp Sr Nt ...121.656 125,000 144,465 | ..o | evrerrieeend(318) | s [ 04250 | 3.374 03/31/2021. | 05/15/2049.
465685 AQ 8 |ITC Holdings Corp Sr Nt ...102.407 660,000 708,021 [ ..o | eereiiennd(4,520) [ | e | 2000.2.950 | 1.975 06/30/2021. | 05/14/2030.
46647P  CE 4 | JP Morgan Chase & Co Sr Nt Fixed t0 Floa.............cooovveirriemeciieriieciienns | e 2107789 | e B4B73 | 60,000 B3 | | e (8B) [ i e | 2000.3.328 | 2.949 06/30/2021. | 04/22/2052.
49446R AP 4 | Kimco Realty CO ST NL.......iverririrrrirrriressieseisessiessisssissssissssisens | avines 104179 | 1,041,789 | 1,000,000 995,816 | ... | crrerrieeneen 81 | e 0000 2.800 [ 2.895 08/09/2016. | 10/01/2026.
49446R AW 9 | Kimco Realty COM SINL......couveureeireeireeeiseceseesssseessseessseesssesssssssssnns | ceiee ...101.950 160,000 164,908 | ....oovverrrierrinns | cerernireend(257) | e [ e 02700 | 2.301 06/30/2021. | 10/01/2030.
494550 AL 0 |Kinder Morgan Energy - LP SrNE.........coviierniriieiicencssessiseisnssienes | e ...140.184 130,000 185,179 | oo | e 2,309) | oo v [ 1750 [ 2.911 06/30/2021. | 03/15/2032.
494550  BU 9 [Kinder Morgan Energy - LP Sr L. | v ...123.210 515,000 631,269 [ ..o | vrereeeennn(2,886) | oo e | 00005500 [ i 3.960 02/08/2021. | 03/01/2044.
53227J  AC 8 |Life Storage LP SrNL.......cccceverviierrierrneernssnsesinsesinsssssnsssssssnnnsens | avveee | oo | cvvverinen] | 2B FEuvvvii | v 128,877 | 98.431 130,000 128,933 | oo [ everrerinncennDT s [ 002,200 | 2.304 06/30/2021. | 10/15/2030.
546676 AW 7 |Louisville Gas & Elec CO 18t Mg B..........covverurrermrrerrrerneresnsneesseeesseees | cerne 105.824 | ..............1,058,235 | ........... 1,000,000 1,015,434 | e | eereereeed(3849) [ e | 2002.3.300 | 2.863 02/04/2016. | 10/01/2025.
55336V BQ 2 [MPLXLP SrNt.....cooiiirnrenesenisenisnesnesnsisnssissnssssnssssnsisnnnins | connnee | oo | cenvenne T [ 2B FEiii | ii.60,804 ... 99.940 | ...coocce0ee.n.59,964 | il 60,000 280,764 | s | e (B0) | i e | 2000 2.650 [ 2481 06/30/2021. | 08/15/2030.
565849  AE 6 |Marathon Oil COrp Ni........ccocouiiuiiriiireiieceisereiecesseseissesesesessesesseseis [ v ...132.612 175,000 225,907 | ..oovveenereenirienns | eererreened(1,330) [ | v | 00006600 | 4.074 06/30/2021. | 10/01/2037.
61772B AC 7 |Morgan Stanley SrNt FiX t0 Flt.........ccooovmrriiimriieriieniseeeesesisesiiens | s 2105199 | 83,119 | 60,000 83,990 | s | e (T6) | e e | 3217 [ 2.770 06/30/2021. | 04/22/2042.
61945C  AE 3 [MOSAIC CO ST NL.....oovoeieecieiiesiee s | enies ..133.400 | oo 106,720 | oo 80,000 102,845 | ..o | e (825) | e [ e | .5.625 | 3.707 06/30/2021. | 11/15/2043.
620076 BU 2 | Motorola Solutions Inc Sr Nt ...100.362 100,000 102,250 | .ooovvverrvcrienieni [ e (108) [ e [0 2.750 |, 2.474 06/30/2021. | 05/24/2031.
62912X  AF 1 [NGPL PIipeCO LLC SI Nt ..ouvoieircieciieiierieeieeiseesiessesssessssissessenienes | cveens L111.291 465,000 518,748 | ..o | eererreened(1,189) [ | v | e 4875 | 2.459 11/16/2021. | 08/15/2027.
637417 AN 6 |National Retail Properties INC SrNL........c.ccveernivninirernrceescesesiees | v 101.262 | 80,757 | 60,000 B1,281 | e | e (T2) | e | v 000002500 | oo 2.209 06/30/2021. | 04/15/2030.
65473P AL 9 [NiSOUrCe INC S NL........ooouviriecreecereceseceseseseeessneessssssssnisnnesnnns | cveeene | oo | cenveeneen T [ 2B FE i | 123,479 | 93.642 130,000 123,784 | oo | 308 | s [ 01700 | 2.284 06/30/2021. | 02/15/2031.
654740 BS 7 |Nissan Motor Acceptance Comp SrN........coocvevveneirervrncrererncrennseniinnns | evvvene | oo | evvvneen ] | 20 FEviiiis | 161,109 | 98.404 160,000 160,994 | ..o | e (115) | s v [000.2.000 | e 1.842 06/30/2021. | 03/09/2026.
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682680 AV 5 |ONEOK Inc Sr Nt ..121.513 100,000 110,150 (143)] .. O I 5.200 |...... 4.532 03/31/2021. | 07/15/2048.
682680 AY 9 |ONEOK Inc Sr Nt ..103.706 | ............1,296,319 | .............. 1,250,000 1,317,799 (7,446) | .. B 3.400 |...... 2.591 02/03/2021. | 09/01/2029.
682680 BB 8 | ONEOK Inc Sr Nt 2102211 | 1,379,849 | 1,350,000 1,402,713 ) [ e [ 20030100 [ 2.554 06/30/2021. | 03/15/2030.
682680 BC 6 |ONEOK Inc SrNt LIM314 ] 86,788 | 60,000 ....67,458 )| e [ | 04500 | 3.773 06/30/2021. | 03/15/2050.
682680 BE 2 |ONEOK Inc Sr Nt ..126.184 | ............2,668,787 | .............. 2,115,000 2,667,864 )| ceveeerereenienns [ e | 0.6.350 [ 2.952 02/11/2021.| 01/15/2031.
68902V AK 3 |Otis Worldwide Corp SrNt..........ccccoouueve ...101.533 100,000 103,678 )| oo [ e | 02565 | 2.057 06/30/2021. | 02/15/2030.
720198 AE 0 | Piedmont Operating Partnership SrNt............cccoocviiniiieiiciiininnicsiccies ..102.675 100,000 102,015 ) [ e | e |0 3150 | 2.878 06/30/2021. | 08/15/2030.
74251V AS 1 |Principal Financial Group St Nt...........ccocevvemriereerissesssiesrsnssenssssssnsnns | aveens | oo | cverveens | TG FEviiiais | 100,129 | ... 98.985 100,000 100,123 ) | o [ |00 2125 | 2.109 06/30/2021. | 06/15/2030.
74432Q CF 0 |Prudential Financial Inc Sr Nt Ser MTN 14077 | 88,446 | 60,000 ....68,850 ) [ e | e [ 2003700 | 2.936 06/30/2021. | 03/13/2051.
74834L  BC 3 |Quest Diagnostics Inc SrNt......... ...103.367 100,000 104,614 )| e [ 202800 | 2.245 06/30/2021. | 06/30/2031.
75884R  BA 0 |Regency Centers LP Sr Nt 2109112 | 1,363,901 | 1,250,000 1,392,238 )| oo [ e | 03700 | 2.178 02/02/2021. | 06/15/2030.
785592  AX 4 | Sabine Pass Liquefaction 1st Lien Nt.............cc.co....c.. ...113.106 ...180,970 160,000 183,585 )| o [ | 4500 | 2431 06/30/2021. | 05/15/2030.
827048  AX 7 |Silgan Holdings INC SFNL.........covurivrcrirnrinerinriinerneeneeinseisenssssissssssssssnenns | weevene oo | evnerenen [ 2.0 FEuviiiiin | v 1,749,038 ... 97.404 A704,570 | 1,750,000 1,749,213 | v | e 175 [ e | 00014000 | 1.411 02/03/2021. | 04/01/2026.
832696  AS 7 | SMUCKer JM CO ST NL......ooivicrieeiecississiesisesessnsssssssessssessssnssssssnssns | sevvees | oo | eviveriren] [ 2B FEivviiies | eviiiniirnnnnn61,325 1..100.393 | oovvvoerienrrnn80,236 | oo 60,000 2B1,253 | | (TT) i s |20 2.375 | 2.089 06/30/2021. | 03/15/2030.
848617  AH 1 | Spirit Realty LP St NE.....oovoorriirecereiiereeeseisesseeeeiessessssnsssesnesssnsesnnnes | vneees | oo | eeveiveneeT [ 2B FE s | i 59,894 | LL97.757 | i 58,654 | i 60,000 259,903 [ oo | e [ e |20 2,100 | 2.128 06/30/2021. | 03/15/2028.
87264A CB 9 |T-Mobile USA Inc 1st Lien... 160,000 162,234 | oo | e (110) | s i 1002550 | 2.375 06/30/2021. | 02/15/2031.
90783R  AA 2 | Union Pacific RR PTC Ser 2002-1 ...102.554 549,895 550,871 [ .eoveveeerveeninenns | eerereeenn(21,926) [ oo | e | 008,081 | i 2.010 05/30/2013. | 01/17/2023.
91324P  CP 5 |UnitedHealth Group Inc Sr Nt . 108.419 | .............1,084,187 | ............. 1,000,000 1,042,902 | ..o | e 11485) [ i | 20003750 | 2476 07/24/2019. | 07/15/2025.
91324P EE 8 |UnitedHealth Group Inc Sr Nt ..104.771 100,000 105,240 | oo | e (104) | i [ 2.3.050 | 2.694 06/30/2021. | 05/15/2041.
91324P  EF 5 |UnitedHealth Group Inc Sr Nt.................. ...108.612 230,000 228,534 | .o | e 18 | e | e [0 3.250 | 3.284 05/17/2021. | 05/15/2051.
92277G AU 1 |Ventas Realty LP Sr Nt. ..103.973 | ............. 1,949,492 | L 1,875,000 1,997,863 | ...ocoveerreneriienns | eerrereenn(13,319) i e | 20223.000 e 2.084 01/26/2021. | 01/15/2030.
92277G AV 9 |Ventas Realty LP Sr Nt ..116.917 160,000 189,471 | v [ e (1,527) | s e [ 8750 [ 2.375 06/30/2021. | 11/15/2030.
92553P AU 6 |Viacom Inc Sr Nt ...135.559 125,000 160,479 | oo | evrereereened(762) | o [ e | 2.5.850 | 3.898 03/31/2021.| 09/01/2043.
92556H AD 9 |Viacomcbs Inc Sr Nt ...113.082 100,000 15,427 | oo | cvvenriiennnd(664) | s i 104200 | 2470 06/30/2021. | 05/19/2032.
92840V AE 2 |Vistra Operations Co LLC 1stLien.........ccccccouvvurucnees ...107.294 160,000 173,552 | oo | eerernireend(T90) | o [ e 04300 | 3.034 06/30/2021. | 07/15/2029.
92940P  AG 9 |Westrock Company Sr Nt............. ...103.251 100,000 105,084 | ..o [ erverrenreenn(195) [ e [10.3.000 |, 2.478 06/30/2021. | 06/15/2033.
96145D  AF 2 | Westrock Co Sr Nt ...106.726 | ............1,067,263 | ............. 1,000,000 998,669 [ ....vvvverrerriiinnes | errerererrnneni 384 [ | | 0000 3.750 | e 3.795 02/20/2019. | 03/15/2025.
963320 AY 2 |Whirlpool Corp SrNt.......ccco.ce. ...100.477 100,000 101,160 | oo [ oo (85) [ [ [00.2.400 |, 2.259 06/30/2021. | 05/15/2031.
136385 AJ 0 |Canadian Natural Resources St Nt...........c.ccccoceuvucnnes ...132.133 100,000 135,150 | oo | ceveerireened(888) | o [ | 106500 | 3.489 06/30/2021. | 02/15/2037.
136385 AX 9 |Canadian Natural Resources St Nt..........ccccoeviviren. . 107.524 ... 1,075,238 | s 1,000,000 990,031 | .o | v 1816 [ | 00.3.850 | 4.057 03/06/2018. | 06/01/2027.
13648T AA 5 | Canadian Pacific Railway St NL..........cccccoevverveeerrenrsnreciseissresssienssssienns | voenne | Al cveiiiena 1| 2B FE i | i, 159,901 | 98.943 160,000 159,908 | ...oooveeecrienriins | e D | e [ e | 00:2.080 [ 2.058 06/30/2021. | 03/05/2030.
29250N  BE 4 |Enbridge Inc SrNt...........c...... 102.355 | oo 81,413 | 60,000 80,803 | s | e (7) | e e | 003,400 [ 3.328 06/30/2021. | 08/01/2051.
29250N  BF 1 |Enbridge Inc SrNt.................. AFE. | oin.60,253 | 98.545 280,244 | | e (8) [ s | 20002.500 ] 2.459 06/30/2021. | 08/01/2033.
89352H AM 1 | TransCanada Pipelines Ltd SrNE........cocvvviiminerniieeicnessseennees | e A 2[2AFE.. . 117.915 1,084 | e | errrrieeennn(389) | e | e [ 4625 | 2.792 06/30/2021. | 03/01/2034.
00973R  AF 0 |Aker BP ASA Nt ...106.097 1,067,361 [ ..o | eererreneed(5,888) [ o e | 20003750 | 2.915 02/09/2021. | 01/15/2030.
00973R ~ AJ 2 |Aker BP ASA Sr Nt ...108.425 1,357,640 | ..o | o410 | i e | 004000 [ 2.884 02/10/2021.| 01/15/2031.
05578A AN 8 |BPCE SA Sr Pref. ...102.800 2iB2,786 [ oo | e (164) [ e | 202,700 | 2.049 06/30/2021. | 10/01/2029.
067316 AG 4 |Bacardi LTD Sr Nt ...123.559 100,000 119,812 | oo [ e (B81) s i [ 05,150 | 3.511 03/31/2021. | 05/15/2038.
110427 AA 1 | British AIWays PIC EETC......c.cvvvrmrrermnreseeeineeessesssssessneesssessssssssnneens. | aveeens ...104.105 795,183 795,183 | ..o | cerveeeiisnniiennies | e | ovsnesssnesnsneninnne | 0000 3.800 | i 3.818 03/14/2018. | 09/20/2031.
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21684A AB 2 |Rabobank Nederland Sub Ni...........ccccooviiiiiinriniiiciiniicessiscicenenins | e 2139855 | 83,913 | 60,000 ....85,034 (394) ] .. 5750 | 3.110 |JD....... 288 | 1,725 | 06/30/2021. | 12/01/2043.
21684A AD 8 |Rabobank Nederland SUb Ni..........cccooivivierimieeneiieiinneereeseesesieesineees | v ...133.676 125,000 161,260 (723)].. ..5.250 |...... 3444 |FA....... 2,680 | coerernns 3,281 | 03/31/2021. | 08/04/2045.
225401 AF 5 | Credit SUisSe Group SINL........cuviiiriiiireiinieeieeseeseisssisesseesiesissines | sevinne ..107.102 | .............. 1,071,016 | oo 1,000,000 1,000,000 v [ [0 3.869 [ 3.869 01/05/2018. | 01/12/2029.
251566  AA 3 | Deutsche TeleKOm AG ST NL........crierieiviceiirineieriesssesseesssessessensenes | seevene 208712 | 84,027 | 60,000 ....63,896 (42) [ v e [00.3.625 | 3.266 06/30/2021. | 01/21/2050.
456837 AW 3 [ING Groep NV Sr Nt FiX t0 FIOt.........c.ovvurririeieieiieeinciiseseieeiienienens | cviees ...102.060 160,000 165,153 (24B) | v [ [0 2,727 | 2.338 06/30/2021. | 04/01/2032.
456873  AD 0 [Ingersoll-Rand Lux FiNanCe Ni..........ccccrveeeemirmeriereneereniseiseiisesiseenseenn | cveens ...109.274 160,000 179,880 (1,330) [ oo | eevrrerireeisernsins | 000:3.800 | e 1.889 06/30/2021. | 03/21/2029.
62954H  AD 0 |NXP BV/NXP FDG/NXP USA St NE.......cvoorieerrierieieeeieeneiseseiieseiienenens | cevvens ...106.719 160,000 174,137 (T1) | v [ [ 200.3.400 | 2.201 06/30/2021. | 05/01/2030.
654744 AC 5 | NisSan Motor CO St NL........c.ceverceeiieniierieriesieeiesssssiseseesesseesesssnsiens | sevvene ...107.983 375,000 404,470 (3,869) | cvvvverrerrerrrin | e | 4345 | i 2.804 03/30/2021. | 09/17/2027.
822582  AY 8 |Shell International Finance Sr Nt ..125.477 100,000 125,473 (415) | cevereereiieiees | e | 204550 | 2.948 06/30/2021. | 08/12/2043.
902613  AE 8 | UBS Group AG Sr Nt FiX to FIOat.........ccoorvvrvveririnerncrrnrineenennsnersernenes | vevveee [ D[ i [ LG FEiiiins | v 1,377,722 ] 96.895 | ... 1,337,152 | i 1,380,000 1,377,819 | oo | e 96 | oo | e | 200 2.095 | i 2.112 06/30/2021. | 02/11/2032.
92857TW  BJ 8 | Vodafone Group PLC SINL. ...t ssnssssissenssensssessenssnesssnsens | eseens ...108.239 ..1,000,000 1,024,263 (6,958) | cvovverereneirinnins | eernenisnnseisnnens | 4125 [ 3.331 06/11/2019. | 05/30/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations et XXX 43,770,078 | .......... 47,101,235 | oo 0 e (266,471) XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securltles
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202.............cccureeeivnirierererernieinns | rveens ...100.000 335,283 335,283 264 | oo | e | 0. 2466 | 2.305 01/17/2020. | 12/25/2059.
07332B  AA 7 |Bayview Opport Mast Fund Trust RMBS S€r..........ccccmrurnrrrnniinnernerireeinein | s ...100.279 366,281 366,482 (1,088) | ..oovvrrereerceis | cevrrerreeirseiesinns | 00223.000 | occe 2.741 04/28/2017. | 03/28/2057.
92837D  AB 3 |Visio RMBS Ser 2019-2 Cl A2......ccoiuiiiniiiiiiirirssissniessissensesessessssessnnsens | eneees ...100.478 308,811 308,533 (204) | ..o [ [0 2.924 L 2.861 10/25/2019. | 11/25/2054.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities... XXX | 1,012,873 | 1,010,375 1,010,298 0 (1,006) XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
06541A BG4 [Bank CMBS Ser 2021-BN31 Cl Ad........ccoconevinreneennrirnnrnerieniseeseesensnnnes | evvnens | [ vneevnenees | TA v | 1,029,924 | 98.983 | ..ovrererins 989,826 | .....coceoe.. 1,000,000 1,027,368 (2,556) | cvooverrereereris | eevrreereriseiiniiins | 0000 2.036 | e 1.704 01/28/2021. | 02/15/2054.
06541C  BL 9 |Bank CMBS Ser 2021-BN33 Cl AB........ccoovviviririernieiersssseiesseessssssenss | oevee 103143 | 2,062,852 | ...cocvuvnee 2,000,000 2,056,552 (3,446) | .vovvverererirrres v [ 0002556 | 2219 05/07/2021. | 05/15/2064.
06541R BB 8 | BANK CMBS Ser 2019-BN23 Cl A3........ccoovvuerierineriesiseisseeissisensessenens | eeens LA05.717 | 1,902,908 | e 1,800,000 1,966,542 | ..covvvrerierinciins | e (18,718) | .vvveeererereinns [ e [20000:2.920 | 1.650 02/11/2021. | 11/15/2029.
06541U  BW 5 | BANK CMBS Ser 2020-BN30 Cl Ad.........ovviiniiiinrinriieiersesienssesesesenss | oeveee 800,000 821,536 (2,390) | cvovrrererrerinreres [ eererernnisersnneens [0 1.925 | 1.585 12/11/2020. | 12/10/2053.
06542B  BH 9 [Bank CMBS Ser 2021-BN32 Cl AB.........ovvueeereerrenernerieniseessenessesssssnnes | cveens ..2,068,000 2,125,459 (4,503) | oo | e | 200 2.643 | i 2.302 03/16/2021. | 03/15/2031.
08162R  AD 9 |Benchmark Mtg Tr CMBS Ser 2021-B23 Cl AB..........cccovevumrvneriirenrieeninens | s ..2,030,000 2,085,712 (5,058) | cvvoverrerrerrnie | eerirerierinrinnniens | 0002070 | i 1.738 01/29/2021. | 02/15/2054.
08163B  BA 8 |Benchmark Mtg Tr CMBS Ser 2020-B22 CI A5..........coccovvevmerermerrneriererneenns | crrens 600,000 616,192 (1,793) | cooevereeeeernenins | eevverireeisernnnnns | e 1.973 | 1.632 12/18/2020. | 01/15/2054.
12654Y  AA 7 |CPT Mortgage Trust CMBS Ser 2019-CPT Cl.....c.vvvvvervrrveiinineinsiiesnsieiinnes | cvvens ...103.832 700,000 732,936 (B157) | cvvvvrveerrerineeres [ vrerernnisersnnenins 0002865 | 2.210 03/04/2021. | 11/13/2039.
12654Y  AE 9 | CPT Mortgage Trust CMBS Ser 2019-CPT Cl......ccvevreverneeririerieeineninenens | seeee ...103.366 800,000 856,275 (5,881) | covvverrereercnins | eevrrerierirneninninns | 000 2.997 | e 2.024 02/10/2021. | 11/13/2039.
22945E AU 5 | CSAIL Commercial Mtg Tr CMBS Ser 2021-C2.........ccvvvvvevrermrinerrnersesniieens | crnnene ...104.630 ..2,000,000 2,055,545 (4,439) | ..o | e | 2002805 | e 2.449 03/23/2021. | 03/15/2054.
61691Y  AJ 0 |Morgan Stanley Capital | Tr CMBS Ser 202...........cccvvurvrreerneereenisinenneeereenes | ceeene ..103.731 | . . ..2,000,000 2,056,300 (3,584) [ oo | v | 0000 2.728 | . 2.388 04/29/2021. | 04/15/2031.
78449R  AA 3 | SLG Office Trust CMBS Ser 2021-OVA Cl A.......ucvviriveiiieisrinerssrssiisinns | cevee ..102.602 | .o 1,746,289 | .............. 1,702,000 1,750,614 (2,444) | oo v 0002585 | 2.251 06/15/2021. | 07/15/2041.
90269P  AA 9 [UBS-BofA Merrill Lynch Tr CMBS Ser 2012-.......c..ovuuveeereeenernerieeeneens | cveene ...100.277 ....501,384 500,000 500,589 (2,317) | oo | e | 20003663 | e 3.206 12/17/2020. | 06/10/2030.
95003C  AJ 9 | Well Fargo Commerical Mtge CMBS Ser 2021..........cccccoiviiiniiinniiniionniiens | o ..103.383 | . 2,067,664 | .............. 2,000,000 2,056,228 (3,706) | cooovverrerieniis | v | 200 2.626 | oo 2.286 04/22/2021. | 04/15/2054.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ... vuvereiririniieirseieiisie e esensesrensssneens | aeesesenaas 20,772,146 XXX | e 20,529,310 | ............ 20,000,000 20,707,848 (V) (63,990) XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201........ccouveevernerrmreneinnenneeisnnnns | cvevene | oo | vvvvverenee | 3B FEiiiiis | criiiinnn...646,128 | ... 95.536 646,128 617,286 71,044 3.700 |...... 3.700 09/26/2017. | 04/15/2027.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le ...100.340 380,498 380,498 | ... | e | e | e | 005,980 [ 5.981 11/19/2002. | 01/15/2024.
126650 BP 4 | CVS Health Corp LBASS PTC Nt......coveiureeirireeieereinereeiseiseeeseeseseeseeees | cvenne ..113.203 579,143 622,561 (8,055) | cvevereeerrereencines | ceverrereereeneenieenee | 0000.036 | ..o 3.850 05/29/2013. | 12/10/2028.
247361  ZW 1 |Delta Airlines Inc PTC Ser 2020-A.........c.cccccvvricnrivnivnnivennninneensicssienies | sevens oo [ evvveena T [ 2B FE s | eii.691,569 | ... 98.817 691,569 891,569 | ... | e | e | e | 00002500 [ 2.500 03/06/2020. | 12/10/2029.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A Cl A.......ocvueremereeeerierieseneerenins | e LA, 494, ...105.032 471,490 491,199 (1,862) | cvvoververcerenns | eevrreeirerinernsiins | 000:3.930 | i 3.206 08/01/2019. | 10/15/2053.
52465# BP 9 |Legg Mason Mtg Cap Corp LBASS Ser 2003-C..........cccccovvvmmivnrisivnniinnis | covine | oo | ceviinii TI1B i | e 168,515 |...101.989 168,515 168,515 | oo [ [ [ [ 004820 | 4.869 09/05/2003. | 03/01/2023.




S0l

Annual Statement for the year 2021 of the SCOTTS DALE | N S U RAN C E COM PANY

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
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd 1D.. ...100.058 280,000 280,000 [ ..o | cevvrenninnniinnies [ | e |00 3:0000 | i 5.839 10/22/2002. | 01/15/2022.
653240 AA 9 |Newtown CTL Ser 2002 1D.. ...103.096 353,644 353,642 1 08/08/2002. | 05/15/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA ReV BA LS..........vrverrrierrineriieniiienns | s 1B.. ...104.673 321,661 321,661 09/19/2002. | 11/07/2023.
90932J  AA 0 |United Airlines LBASS Ser 2019-2 AA PTT. LFFE ] irinn...935,578 ... 99.184 935,578 935,578 09/03/2019. | 11/01/2033.
92851@ AA 3 |Vivendi SPC Tr CTL 2B.. 2100871 | 30,476 | 30,213 ...30,213 11/25/2002. | 04/15/2022.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20 .|2B. ..113.435 387,008 387,008 . 07/28/2002. | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L........ccoommiuimmeimnniinniireniin | e 1B.. 2130779 | 1,575,625 | 1,204,801 1,230,364 2111)].. 07/30/2002. | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co.. ...107.468 294,110 294,110 . 10/09/2002. | 10/10/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. .6,917,951 XXX . 7,275,724 | oo 6,744,358 | ............. 6,804,204 | .....cccce.nn 71,044 | ..........d (10,027) | oo 0 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............cccoruiiriiisiiiiiiiiisisciss s | s 76,167,289 XXX | s 76,315,878 | ........... 71,524,811 | ........... 75,623,585 | .............. 71,044 | ......... (341,494) | ..covvvenninnnn 0 XXX XXX
Unaffiliated Bank Loans - Acquired
000000 00 0 |Messer Industries Initial Term B-1 L0@N.........cccccoooumvivimriinmeiienniisnniiinnins [ eviene [ oo | ovneiiinns AAFE. . | 4,062,594 |..... 99125 | oo 4,007,011 | oo 4,042,382 4,007,011 3,389 (2,759) [ oo | v | 00002720 | e, 2.652 |MJSD. | ..cccoeee... 916 | e, 109,978 | 04/15/2019. | 03/01/2026.
91136E  AJ 4 |United Rentals North America Term L Ni.........ccooooiiiinniiiiniicninicsnicnsnins | o | e | coviiinnnes 2CFE...... 9,655,892 | ...100.250 ....9,626,444 ...9,602,438 9,633,509 (7,709 | oo v |0 1.851 [ 1.772 | 494 | 180,387 | 02/14/2019. | 10/05/2025.
6499999. Unaffiliated Bank Loans - Acquired 13,718,486 XXX | . ..13,633,455 | ... 13,644,820 | .......... 13,640,520 | ... 3,389 | .o (10,468) | ....oooocvreenane 0 XXX XXX | e 1,410 ] 290,365 XXX XXX
6599999. Total - Unaffiliated Bank LOBNS............cuuuuriieiriesierieierieseniss s | snnsiees 13,718,486 XXX | 13,633,455 | ...occceee. 13,644,820 | .......... 13,640,520 | ....cooccceen. 3,389 | .o (10,468) | ....ovorriennc 0 XXX XXX | 1,410 ] 290,365 XXX XXX
Totals
7699999.  Total - ISSUET OBIIGAtIONS. ........oveiee it | cnniisis 104,246,967 XXX | e 115,410,636 | ............ 98,627,926 | ......... 106,253,909 | ......... 1,580,162 | ......... (393,078) | ...ovveruriinane 0 | oo 33,527 | XXX XXX XXX | 777,882 | ... 2,304,241 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES.............oiruiirieiiriiiisrisssi s | e 2,245,389 XXX | e 2,383,664 | ....c...o..... 2,237,917 2,237,899 0 (1,269) XXX XXX XXX | s 1712 ] 102,433 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities. ..20,772,146 XXX ..20,529,310 .20,000,000 20,707,848 0 ...(63,990)] ... XXX XXX XXX [ s 43,125 | ....... 377,935 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES. .......v.everiieriiriiiiii s .6,917,951 XXX . 1,275,724 | ... ..6,744,358 | ............ 6,804,204 | .............. 71,044 ..(10,027) | .... XXX XXX XXX | e 34,346 | ........ 338,872 XXX XXX
8299999. Total - Unaffiliated Bank LOANS............iuurii i | eneiesees 13,718,486 XXX | s 13,633,455 | ...occccee. 13,644,820 | ........... 13,640,520 | ....coocccceen. 3,389 | .o (10,468) | ....ovoerrienacc 0 | oo 0] XxX XXX XXX [ s 1,410 | ...l 290,365 XXX XXX
8399999,  Grand TOtal = BONGS.........cvuurereriiieririiiiieiseiesiesises sttt | erbnirs 147,900,939 XXX | e 159,232,789 | .......... 141,255,021 | ......... 149,644,380 | ......... 1,654,595 | ........ (478,832) | ovovvvirrinene 0 | s 33,527 XXX XXX XXX | e 864,475 | ..... 3,413,846 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 72,318,547 1B o 6,846,618 1D ... 5,794,618 1E 221,132 1F 8,910,526 16 ... 3,779,277
1B. 451,862 2B .
1C. .0 3B .
1D. 007,011 4B .
€' BA 0 BB e 0
1F. 6 .1,076,987
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Annual Statement for the year 2021 of the SCOTTS DALE | N S U RAN C E COM PANY

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

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange iYe}
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) [  Impairment B/AC.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA e 0 1= 0 1C e 0 1D e 0 1E 0 TF e 16 i 0
1B. 2A ! 0 2B s 2C 0
1C. BA ! 0 3B s 3C 0
1D. AA 0 4B AC i 0
1E. BA e 0 BB e 5C 0
1F. B 0




Annual Statement for the year 2021 of the SCOTTS DALE I N S U RAN C E COM PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

NAIC
Designation,

NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and

or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./AC.V. Exchange Change Date Administra-

CUSIP Identification Description Code [ gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Parent, Subsidiaries and Affiliates Other

35644@ 10 6 |Freedom Specialty IS CO COM........ccvvuuiiiuriiiriiirieciereses s | s .|..--292,000.000 | ............. 24,930,890 | ...... 85.380 24,930,890 25,488,157 | ..o | s [ o | e T13,748 | .o .713,748 011472011, | oo

81052@ 10 5 |Scottsdale SUIPIUS LINES INS CO......uuvverureercriiriieseiiessiiessiisssessesssesessssssssssssssssnnne | cevnves | oee | cvvens 10,000.000 20,162,805 |..2,016.280 20,162,805 18,660,199 ....288,210 ..288,210 03/17/1997.

92555@ 10 4 | Veterinary Pet INS COM.......ruuuurrerrresimrssssrssssesssssesssssssssssssssssssnsssssssssssssssssssssssnes | soseeees .|..6,935,387.000 | ... 18,661,333 | ........ 2691 | .o 18,661,333 33,162,406 ....441,897 .441,897 12/31/2009. ] ...
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other...........cccooiiiiiiiiiiiiiiinis s | o 63,755,028 XXX 63,755,028 77,310,762 {01 RN | I [P 1,443,855 XXX XXX
9899999. Total Common and Preferred Stock................ccocuvervevereerirerrecriacnees 63,755,028 XXX 63,755,028 77,310,762 0 | v 0 [ 1,443,855 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A, TA s 0 1B s 0 1C s D i 1E 0 MF 0 16 s
1B. 2A 0 2B o 0 20
1C. 3A 0 3B 0 3C
1D. AA s 0 4B 0 AC s
1E. BA 0 5B 0 5C

B 0

m
- 1F.
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Annual Statement for the year 2021 of the SCOTTS DALE I N S U RAN C E COM PANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

CUSIP Identification

Description

Foreign

4 5

Date Acquired Name of Vendor

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

Bonds - All Other Government

135087 L4 4 |Canada /Govt/ Bd CDN$  0.500% 12/071/30.....c.umeeureessrmessisnessssnessssnssssssssssesssssssssssssssssssssssssssne 03/15/2021........ RW PrESSPIICH & C0....vuuvriresirisiisseisess s sessssnessensssns s st st ssmssensenses | eosenssensensssssssnsssnsssenssenssessssenssnssnsses | sossssnns 3,661,830 4,030,633 5,853
1099999.  Total - BONAS = All OtNEI GOVEIMIMENL..........c.ouiueieiisitesieseeiseieisieetsetsteseessesssssssssessssessessessssssassessssassessessesss | fetssssssessessesassessesssssssessessesassessesssssssessessesassessessnssssessessesassessessssessessessesassessesassessessessesassessssassessessessssassesssssssessessesassessesssssnsessesse  etassessessssssessessesansessesssssnsensesnsensesses | sressessas 3,661,830 4,030,633 5,853
Bonds - Industrial and Mi:

024836  AG 3 |American Campus CMNTYS St Nt.......ccccoeviiiiriiniicniiiciiersnicssieies 06/30/2021........ BArClays CapItal INC..........cuuriimiirirciieiiee ettt enes | Hbsessseses st 66,881 60,000 982
03027X  AY 6 | American TOWEr COMP SINL.......c.iiiircicre ettt ssessensnnes | evseeesnnsnnes 04/29/2021 JP MOPgan SECUMHES LLC........cceuierireeeirere et eteese et ssse s sssessssssenes | csessesssenssssssesessssessesssssessessessnsessesanes | seessssssessessesnnes 129,093 125,000

03523T BV 9 | Anheuser-Busch InBev WidwdInc Sr Nt 03/31/2021 Goldman SaChs & COMPANY..........cururiirirriiiireririeisesiissse st bnsies | ceresssbns s 97,312 75,000

03524B  AF 3 | Anheuser-Busch Inbev Fin Sr Nt 06/30/2021 Barclays Capital INC..........euueeeuereieircieieres ettt esnens | aesesssesesesseesea et eesee et e s e s s nneen 73,354 60,000

06051G  JA 8 |Bank of America Corp Fix to FIt Sr Nt .| 06/30/2021.. Barclays Capital Inc... 192,331 160,000

06541A BG4 |Bank CMBS Ser 2021-BN31 Cl Ad.........oocoveerreenrierireriecirseenns 01/28/2021 WellS Fargo SECUMHIES LLC..........cvuuiimiereeiriaeiiesieseieessise st sssesssessssssessesssessssesne | sessesssesssessssesssssssssssesssesssesssssssssssns 1,029,924 1,000,000

06541C  BL 9 |Bank CMBS Ser 2021-BN33 Cl A5.........c.covuumrrrrririrneirerinniis 05/07/2021 Bank of AMENCA BISD DEAIET...........cuuuieriereireieasieseiiesiseeiseisssis st sssssssssssstensns | sbsesssesesaessssssess s ssbs s seees 2,059,998 2,000,000

06541R BB 8 | BANK CMBS Ser 2019-BN23 CI A3 .| 02111/2021.. Barclays Capital Inc... 1,096,406 1,000,000

06542B  BH 9 |Bank CMBS Ser 2021-BN32 Cl AB.........ccooveirienienerieeieeireenns 03/16/2021 Morgan Stanley & CO LLC.........c.iiiiiiiiiicisi it | e s 2,129,961 2,068,000

06849R  AG 7 |Barrick NA Finance LLC Co Gtd Nt 06/30/2021 Barclays Capital INC...........euuieiuireiciciieesee sttt sssens | eesebsse et ess st s st en 179,982 130,000

08162R  AD 9 |Benchmark Mtg Tr CMBS Ser 2021-B23 CI A5. 01/29/2021.. CHIGIOUD. oottt 2,090,770 2,030,000

092113 AT 6 |Black Hills Corp Sr Nt 06/30/2021 Barclays Capital INC...........cuuuevimrerririiiiieiiieeiesiseese ettt enes | sbsessseees bbbt 102,303 100,000

097023  CJ 2 |Boeing Co SrNt 3.600% 05/01/34.. 04/12/2021 HSBC SECUMHES USA INC....oovvvveeveeeeciecveesieeiesets s sss s sessessssennss | seiesssesssesssssssss s s ssssseesseenes 91,220 90,000

097023  CV 5 |Boeing Co SrNt 5.705% 05/01/40.. 03/31/2021.. Goldman Sachs & Company. 215,353 175,000

097023 CW 3 |Boeing Co SrNt 5.805% 05/01/50.. 03/31/2021 GOlAMAN SACNS & COMPANY........vvurirrireireiiaeiseisesis s esssees et esssseiane | eeesesebse bbbt bbbt 158,639 125,000

097023  CY 9 |Boeing CoSrNt 5.150% 05/01/30.........ccvreemrrenmrieriririrnrrieniens 06/30/2021 Barclays Capital INC..........cuurviurirririiieiiiiieeies ittt enes | seresssetes bbb 118,765 100,000

10373Q BG4 |BP Cap Mkts America Sr Nt .| 03/31/2021.. Goldman Sachs & Company. 114,420 125,000

10373Q  BL 3 |BP Cap Mkts America Sr Nt . | 06/30/2021 Barclays CaPItal INC........cuuvriuririeieieissieiesis st ss s sssrenss | ebsessssssessesssss sttt nes 258,709 230,000

110122 CR 7 |Bristol-Myers SQUIDD CO ST NL.........iuuuiiiiriiiciiiineiie i essssssssssssensssines | seeesssssssinns 03/31/2021 Bank of AMENCA BISD DEAIET............cuuueierrereireeiaseiseisesiseeiseessssissssse st sssssssssssssessss | sbsesssessssesssssssssssesss s ss s sssenes 89,060 75,000

11135F  AS 0 |Broadcom Inc SrNt 4.300% 11/15/32 06/30/2021.. Barclays Capital Inc... 182,850 160,000

125136 BH 1 [CDWLLC SrNt 3.276% 12/01/28 11/23/2021 JP MOIGAN SECUMHES LLC.......vuuverririreeiseiiseiesises s seesseiss st | eeesss bbb 160,000 160,000

126408 HQ 9 |CSX Corp SrNt 2.400% 02/15/30 06/30/2021 Barclays Capital INC..........c.uuiviuuimririiiiiniieis sttt enes | seresisetes bbbt 103,196 100,000 913
12654Y  AA 7 |CPT Mortgage Trust CMBS Ser 2019-CPT CI 03/04/2021 DEULSCNE BANK CAPILAL........ccvveeraieariieiieeissisie et | Hbsessseees bbb 736,094 700,000 390
12654Y  AE 9 |CPT Mortgage Trust CMBS Ser 2019-CPT Cl 02/10/2021........ DeUtSChE BaNK CaPItal...........cuvuuurieuiiriiiiiiceiiiiiie sttt eniss | seesiesssesessses st nsseennes | cesesinssienienes 862,156 800,000 733
134429  BJ 7 | Campbell SOUP CO SINL.......ouivuierireiseieeissiesiee e 06/30/2021 BarClays CaPItAl INC..........vvuuevrmeereireiseiieeisesseeise sttt enes | 2bsestseees bbb 80,945 80,000 359
14448C  AS 3 |Carrier Global Corp Sr Nt 04/22/2021 VIIOUS. ..1oo vttt | cebie bbbttt | oeniseeis st 215,233 215,000 188
172967 MY 4 | Citigroup INC St Nt FiX t0 FIOL..........cvieieeceieicieie et sennes | seseesenssnnans 06/30/2021........ Barclays Capital INC..........euueuiuiieieiecieceierei ettt sa st sssssssenaans | eesesssesesassessesassessessesnsessessesssessessnsns | soesessessessesaseens 163,629 160,000 660
20030N CM 1 |Comcast Corp SrNt 4.700% 10/15/48... 06/30/2021 Barclays Capital INC..........c.uiuiuiimiiiiiiiiniiie sttt enes | et 208,779 160,000 1,608
20030N DM 0 |Comcast Corp SrNt 1.950% 01/15/31... 06/30/2021 BarClays CaPItal INC..........cuuuevimerereireiseiieesieeisesisise st sttt enes | sbsessseees bbb 316,150 320,000 2,895
21036P  BF 4 |Constellation Brands INC St Nt...........cccocuvieeiiiireiieieicieieieeece e 06/30/2021........ Barclays Capital INC........cevrrireriiiieiieiieise et ssssssssesseses | srseessesssssssessessssssssesesssssessesssssenss | oessessesessanenes 168,637 160,000 779
224044  CN 5 |Cox Communications Inc Sr Nt. 06/30/2021 Barclays Capital INC.........euureieeieieiecieesiresee ettt esnaes | aesebsssssesseesee st es bttt nntes 81,518 80,000 173
22822V AL 5 |Crown Castle Intl Corp Sr Nt 06/30/2021 Barclays Capital INC.............ouuuiiiiiiiiiiniiii s | seebiesis e | e 115,460 100,000 1,636
22822V AQ 4 | Crown Castle INtl COMP SINL. ...ttt es et sssensenns | enseeesansenes 03/31/2021........ Barclays Capital INC.........eureiuriueieiecieieisiresee ittt essens | eesetssesssesseeeeesses ettt ne st ssennten 53,562 50,000 542
22945E AU 5 | CSAIL Commercial Mtg Tr CMBS Ser 2021-C2 03/23/2021 Credit SUISSE SEOUMHES LLC ..o | eteissbs bbb 2,059,984 2,000,000 4,519
22966R  AE 6 | Cubesmart LP SrNt 4.375% 02/15/29 06/30/2021 BarClays CapItal INC..........cuuuevimrerrimeiseieeesiesiseeesees sttt enes | sbsessseees bbb 114,805 100,000 1,665
25278X AR 0 |Diamondback Energy INC SrNL..........coiuuuiiiiiiiiiiiisi e 06/30/2021........ Barclays Capital INC.............ciuuiiiiiiiiiisiiiii s | beebiesi s | e 104,182 100,000 851
25470D AR 0 |Discovery Communications Sr Nt 06/30/2021 Barclays Capital INC..........evurereereieireie ettt esnens | eesesssesesesssesee et ee e et e e s st nneen 111,589 100,000 1,119
25470D AT 6 | Discovery Communications Sr Nt 03/31/2021 Goldman SaChs & COMPANY..........curumiiririiiiirerisitieriei sttt bnsiee | ceresbsbns bbbt 118,581 100,000 217
256746 AH 1 |Dollar Tree Inc Sr Nt 4.200% 05/15/28 06/30/2021........ Barclays Capital INC..........cuuevuurrrririineeieiieiiesises e ss st sssenes | sresssesssessssesssnsssssssens e sssenssssennnes | cessssessssensenes 114,325 100,000 548
260543 DD 2 |Dow Chemical Co SrNt 3.600% 11/15/50 04/29/2021 CHIGIOUP. ..ottt | etes bbb 132,882 130,000 3,211
29278N  AQ 6 |Energy Transfer Operating LP Sr Nt 06/30/2021 Barclays Capital INC...........euureiuiieieiciieeise sttt esnans | eesesssesesess s s neen 174,376 160,000 783

29364W  BH 0 | Entergy Louisiana LLC 1St LIEN........oveiiiiereiiirieniseiereniseiesisssesessssssssssesesssssessesssssse | aeseseernsses 06/30/2021........ Barclays Capital INC........c.evuririririiieiiii i | srbsssessssssss st sienns | eessenieneninnens 101,872 100,000 731
30231G AW 2 | Exxon Mobil Corp Sr Nt 06/30/2021........ VIIOUS. ...ttt | cebe bt | ererneeas 1,793,559 1,535,000 | ..oovernerrrireierienieeeceinens 24,131
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30231G  BK 7 |Exxon Mobil Corp Sr Nt 02/10/2021........ Wells Fargo SECUMHES LLC.........ovuiireiiiiiieiiciieisieiseice st ssssesssssssssensns | coressesssssesssssssessesssssssssessessssssessonses | sessesseses 1,425,088 1,250,000 | 1.ooovorieererieeeeees 17,289
313747  BA 4 |Federal Realty INVESOrs Tr SENL. ..o eeessesennees | creeseensennnees 06/30/2021........ VBHOUS. ...ttt s s s e nsesne s et esas | etsrereseesessetnteenesane et ennensenntennennanns | sreseineans 1,498,542 1,350,000 | ovovvrerereeeireeecereeeee s 7,958
35137L  AK 1 |Fox Corp SrNt 5.576% 01/25/49 03/31/2021 JP Morgan SECUities LLC...........c.viuiiiiiiiiiciieriins s 128,020 100,000 1,084
361448 BH 5 |GATX Corp SrNt 3.100% 06/01/51 02/01/2021 Morgan Stanley & Co LLC 499,720 500,000

370334 CL 6 |General Mills INC St NE.........cooviiiiiciiicc e 06/30/2021........ Barclays Capital INC..........c..iuueiiiiiiiiii et enes | seresiiene s | e 201,976 190,000 1,168
37045V AU 4 | General Motors Co Sr Nt 03/30/2021 JP MOrgan SECUMHES LLC........cceuireieieeei et eneeen 621,525 500,000

37045X  CY 0 |General Motors Co Sr Nt 04/20/2021 VMIOUS. ...t s st n st s et nssssnsaneneas 164,766 155,000 1,788
37045X  DE 3 | General Motors Finl Co Sr Nt 04/19/2021 Deutsche Bank Capital..... 105,285 110,000 740
37045X  DH 6 | General Motors Finl Co Sr Nt 06/30/2021.. Barclays Capital Inc. 101,778 100,000 553
37045X DL 7 |General Motors Finl Co Sr Nt 06/30/2021 Barclays Capital Inc... 101,129 100,000 165
431282 AR 3 |Highwoods Realty Ltd Sr Nt 01/25/2021 Wells Fargo Securities LLC 1,419,838 1,250,000 | ..o 14,875
44891A  BL 0 |Hyundai Capital America Sr Nt .| 05/06/2021.. Various 234,592 186,000 4,718
44891A  BP 1 |Hyundai Capital America Sr Nt . | 04/06/2021 Goldman Sachs & Company. 226,658 225,000 2,969
458140  BM 1 |Intel Corp SrNt  4.750% 03/25/50.........ccvvemeremrrierirerireererinsies 04/29/2021 CHIGIOUD. .ot 158,830 125,000 627
459200 KC 4 |International Bus Machs Corp Sr Nt. 03/31/2021.. Us Bancorp Investments Inc 144,780 125,000 2,066
465685  AQ 8 |ITC Holdings COMP SINL.......ccoiermrieirierierieceseeieeiess et esesessesssensesienes 06/30/2021 VIHOUS. ...t 712,541 660,000 3,907
46647P  CE 4 | JP Morgan Chase & Co Sr Nt Fixed to Floa 06/30/2021 Barclays Capital Inc... 64,489 60,000 388
49446R AW 9 |Kimco Realty Corp Sr Nt 06/30/2021.. Barclays Capital In 165,165 160,000 1,092
494550 AL 0 |Kinder Morgan Energy - LP St NL........cooioiiiieieeieceieieeie ettt ssstnns | evsesssnnsenes 06/30/2021 Barclays Capital Inc... 187,489 130,000 2,995
494550  BU 9 |Kinder Morgan ENErgy = LP SINE.......cviiiiiirniiiinsceiesiseesesissssesss s sssssessessssssessesssssss | nevsssssssenens 02/08/2021 Morgan Stanley & Co LLC 634,156 515,000 12,510
53227J  AC 8 |Life Storage LP SrNt 2.200% 10/15/30 06/30/2021.. Barclays Capital Inc.. 128,877 130,000 612
55336V  BQ 2 |MPLXLP SrNt 2.650% 08/15/30. 06/30/2021 Barclays Capital Inc... 60,804 60,000 605
565849  AE 6 |Marathon Oil Corp Nt  6.600% 10/01/37 06/30/2021 VAHOUS. .....voveoeeveee e s st ess st en s ess s s ensnsen 227,237 175,000 1,723
61691Y  AJ 0 |Morgan Stanley Capital | Tr CMBS Ser 202 04/29/2021.. Morgan Stanley & Co LLC 2,059,885 2,000,000 1,516
61772B  AC 7 |Morgan Stanley Sr Nt Fix to Flt 06/30/2021 Barclays Capital InC........ccoovevverrennee 64,066 60,000 375
61945C  AE 3 |Mosaic Co SrNt  5.625% 11/15/43.........ovvvvevirinrirerinnierirerieenns 06/30/2021 VIHOUS. ... 103,270 80,000 1,337
620076  BU 2 |Motorola Solutions Inc Sr Nt 06/30/2021 Barclays Capital InC........ccovvevrerrinenee 102,358 100,000 290
62912X  AF 1 |NGPL Pipeco LLC SrNt 4.875% 08/15/27 11116/2021........ Barclays Capital INC..........c.uurvumerimririiiiieiiisierisisiie st esinesessenes | seresssesesssss st senienes | eebeeeni st 519,917 465,000 5,856
637417 AN 6 |National Retail Properties INC St NL...........oouoiiiriririeiceee s 06/30/2021 Barclays Capital Inc... 61,352 60,000 321
65473P AL 9 |Nisource Inc SrNt 1.700% 02/15/31 06/30/2021 Barclays Capital INC........c.evrivririiieiiseieieisies i sssrenss | nersessssesessssssss st sessenssssensessnes | seessesssssessensnes 123,479 130,000 841
654740  BS 7 |Nissan Motor AcCeptance COrp SENE.......coiueiiireeeie et ssnssssssseens | creesesnsenssees 06/30/2021........ Barclays Capital INC..........eueuieririeieeieieie ettt ss et entennnes | eessessessesassessessssssessessesessessessssssansens | essesssssssesneanenes 161,109 160,000 1,004
682680 AV 5 |ONEOKInc SrNt 5.200% 07/15/48 03/31/2021 Barclays Capital INC........ccoocorvvrvrrnrinee 110,293 100,000 1,156
682680  AY 9 |ONEOK Inc SrNt 3.400% 09/01/29 02/03/2021 VIHOUS. ... 1,325,245 1,250,000 [ ..oovernernrireinerierieeeeeieens 18,181
682680 BB 8 |ONEOK Inc SrNt 3.100% 03/15/30 06/30/2021........ Barclays Capital INC........c.evrivuririiiiieieiierieessisssss st ssens | sersnssssssessessssssessssssssesssessssansensesssnes | oensessnes 1,407,802 1,350,000 | cooveieeiiieieeeeeeee 16,421
682680 BC 6 |ONEOK Inc SrNt 4.500% 03/15/50 06/30/2021 Barclays Capital INC..........ccouvvrerrnecs 67,531 60,000 803
682680 BE 2 |ONEOK Inc SrNt 6.350% 01/15/31 02/11/2021 VIHOUS. ... bbbt | Hhbi bbb | i 2,716,683 2,115,000 8,587
68902V AK 3 | Otis Worldwide Corp Sr Nt........... 06/30/2021........ BarClays CaPItal INC..........cuuuevuueerseiseiseiiieeiie i sss sttt ssenes | sesesssesssseessnssssess st ses s ssnssntenss | sebsssssesssesesssenas 103,890 100,000 976
720198  AE 0 |Piedmont Operating Partnership Sr Nt 06/30/2021 Barclays Capital Inc... 102,118 100,000 1,199
74251V AS 1 |Principal Financial Group Sr Nt 06/30/2021 Barclays Capital Inc... 100,129 100,000 100
74432Q  CF 0 |Prudential Financial Inc Sr Nt Ser MTN 06/30/2021........ Barclays Capital INC........c.uvuivuciriiieiseiei it enes | eriesb et 68,947 60,000 672
74834L  BC 3 |Quest Diagnostics Inc Sr Nt 06/30/2021 Barclays Capital InC........covvvvrerreecenee 104,837 100,000 16
75884R  BA 0 |Regency Centers LP Sr Nt 02/02/2021 Wells Fargo Securities LLC 1,406,500 1,250,000 6,295
78449R  AA 3 | SLG Office Trust CMBS Ser 2021-OVA CI A 06/15/2021........ Wells Fargo SECUNMHIES LLC..........cvuuervrieieeieireiieriesseeeseessssse st ssssssssessesssssssne | sessssssesssesssesssssssssssssssesssessssssssssenss | seesssssnes 1,753,059 1,702,000 2,811
785592  AX 4 |Sabine Pass Liquefaction 15t LIEn Ni..........c.cccoiriiiiiiiniiniiniicienssiesesississienns | o 06/30/2021 Barclays Capital InC..........c.cccouvvvnnec 184,933 160,000 940
827048  AX 7 |Silgan Holdings INC SrNt.......ccovieiireireeecrceeeseeeees 02/03/2021 Wells Fargo Securities LLC 1,749,038 1,750,000

832696  AS 7 |Smucker JM Co SrNt 2.375% 03/15/30 06/30/2021........ Barclays CapItal INC........c.uevuiveririiiieiicie ettt | ebsesb e s bbb 61,325 60,000 424
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84861T  AH 1 | Spirit Realty LP S NE.......uiieiiciieiie st | seesiienesnens 06/30/2021........ Barclays Capital INC..........c.uuiiiuiimiiiiiiiieiiiei it enes | shresssetas bbb 59,894 60,000 416
87264A  CB 9 | T-Mobile USA Inc 1st Lien 06/30/2021........ Barclays Capital INC..........cuuiurireiiiicieeiecisriee e essensenes | sritssesssesses s nssnsenssenes | eessenieneninnines 162,344 160,000 1,553
91324P  EE 8 |UnitedHealth Group Inc Sr Nt....... 06/30/2021 Barclays Capital INC..........c..iuuiiiiiiiiiiicii st enes | et s 105,344 100,000 364
91324P  EF 5 |UnitedHealth Group Inc Sr Nt....... 05/17/2021 CHIGIOUD.....e et | cesesbeb e 228,517 230,000

92277G AU 1 |Ventas Realty LP SINE......c.iiiiiiieeesee st eseens | soesissesensnes 01/26/2021........ VIHOUS ...ttt bbbt | st bbbttt | crenienes 2,011,182 1,875,000 2,031
92277G AV 9 [ Ventas Realty LP St NL.........c.ooiiceeiscreseees et ses s seessssessesenns | coessesnssnssees 06/30/2021 Barclays Capital INC..........vuueeeeereieireiie ettt esnans | aesetssesesessseee et st e e nnten 190,998 160,000 992
92553P AU 6 |Viacom Inc SrNt 5.850% 09/01/43 03/31/2021 RBC Capital Markets LLC............cuiiiiiiiiciieiissie e siessissis | soiessiesas s ssenes 161,241 125,000 691
92556H  AD 9 |Viacomcbs InC Sr Nt 4.200% 05/19/32........ccvvmimrnriiriiseieeirereieriresesisseesissssesesssesssseseeninns | cesssererennines 06/30/2021 Barclays Capital INC........c..cuuiuriuriieiiee st enes | eriess e es et 116,091 100,000 502
92840V AE 2 | Vistra Operations Co LLC 1st Lien. 06/30/2021.. Barclays Capital In 174,342 160,000 3,192
92940P  AG 9 | Westrock Company St Nt.........ccooveerrreerirreeneneeneens 06/30/2021 Barclays Capital INC.......... ettt essens | eesetsseseseessesea et es e et e s nneen 105,279 100,000 142
95003C  AJ 9 | Well Fargo Commerical Mtge CMBS Ser 2021 04/22/2021 Wells Fargo SECUMHES LLC..........ccouiiiiiiiiiciiisicieis s | ereinsis s 2,059,934 2,000,000 584
963320  AY 2 |Whirlpool Corp SrNt  2.400% 05/15/31 06/30/2021.. Barclays Capital Inc. 101,215 100,000 420
136385  AJ 0 | Canadian Natural ReSOUrCES St NL........ccviiriviiiiieiiceeeee A 06/30/2021 Barclays Capital INC........c..vuivciriiieii sttt | ebiesb e 136,018 100,000 2,474
13648T  AA 5 | Canadian Pacific RAIIWAY St NL..........coiiiiiei s A 06/30/2021 Barclays Capital INC........cevuiuiuiieieieiieeeseei ettt tesnans | sesesseeesssseesesaseessesseees st s nsssnnennennes | setsesenienseraneees 159,901 160,000 1,066
29250N  BE 4 |Enbridge Inc SrNt 3.400% 08/01/51 06/30/2021.. Barclays Capital In 60,809 60,000 23
29250N  BF 1 |Enbridge Inc SrNt 2.500% 08/01/33 06/30/2021 Barclays Capital INC........c..cuuiuriuiiieisiei et | ebiess et 60,253 60,000 17
89352H AM 1 | TransCanada Pipelines Ltd Sr Nt....... 06/30/2021 Barclays Capital INC...........cvruieriueirieiie sttt ensens | eesebsssssess e s et st s bttt ntes 71,473 60,000 933
00973R  AF 0 |Aker BP ASANt 3.750% 01/15/30.. 02/09/2021.. VIHOUS ..o s e es s se s ee s es e s seesssese e se s e e s esseseseeeserereeneene 1,073,249 1,009,000 2,516
00973R  AJ 2 |Aker BP ASA SrNt 4.000% 01/15/31. 02/10/2021 Morgan StanlEy & CO LLC..........cuiiieiiicieisieei s | ebiesb e st 1,367,050 1,250,000 3,750
05578A AN 8 |BPCE SA SrPref 2.700% 10/01/29 06/30/2021 Barclays Capital INC..........cuurviurirririiieiiiiieeies ittt enes | seresssetes bbb 62,950 60,000 410
067316  AG 4 |Bacardi LTD SrNt 5.150% 05/15/38. 03/31/2021.. Credit Suisse Securities LLC 120,493 100,000 2,003
21684A  AB 2 |Rabobank Nederland Sub Nt....... 06/30/2021 Barclays CaPItal INC........cuuvriuririeieieissieiesis st ss s sssrenss | ebsessssssessesssss sttt nes 85,429 60,000 297
21684A  AD 8 |Rabobank Nederland Sub Nt....... 03/31/2021 BNP Paribas SECUMIIES COP........vuurureriiiuieririiiciiieieierissiessesieiesiesse s ssesssessesssssseens | stisesessssssssesssesessseseesessssssessessssssenss | oessesiessessnsens 161,984 125,000 1,112
251566  AA 3 |Deutsche Telekom AG Sr Nt 06/30/2021.. Barclays Capital Inc.. 63,938 60,000 973
456837 AW 3 |ING Groep NV Sr Nt Fix to Float 06/30/2021 Barclays Capital INC........c..cuuiurireiiiiciieiiciciee et | eritesesissb s sienes | esienieneninnens 165,398 160,000 1,103
456873  AD 0 |Ingersoll-Rand Lux Finance Nt 06/30/2021 Barclays Captal INC.......c.uvriuririieieiiseieie sttt nsssrenss | oebsessasssessesssss sttt en 181,210 160,000 1,706
62954H  AD 0 |NXP BV/NXP FDG/NXP USA Sr Nt 06/30/2021 Barclays Capital INC........c..evuiveiurieieicieie et | ebeesb st s bbbt 174,928 160,000 922
654744  AC 5 |Nissan Motor Co Sr Nt 4.345% 09/17/27. DR 03/30/2021........ MiZUNO SECUMHIES USA INC.....vvuvirviriririiiiieiiiiieiss et snisnnes | seesiesssenes s sssess e essssessssennnes | cossessensssessnenes 408,139 375,000 634
822582  AY 8 | Shell International Finance Sr Nt 06/30/2021 Barclays Capital INC.........euureieeieieiecieieieies ettt sttt snens | eesebssesssesseesee st es et st e s se e s s s nntees 125,888 100,000 1,769
902613  AE 8 | UBS Group AG Sr Nt Fix to Float 06/30/2021 VIHOUS. .11tttk ettt | Sebseebsees et ettt 1,377,722 1,380,000 | ..o 1,067
3899999. Total - Bonds - INAUSEHAl BNA MISCEIIANEOUS................ocvevieieiieiiecteteiceeet ettt ettt ettt etet et st etetesee evtetetesasessessssesesesaseesessssesesessssesesessesesassssesesssesesassesesesessesesassesesesssssetasseseses s aesesessesetessaeseses e sesetesassesessssetebasassesessesesetesansetassnse | etssssesassssssesssssesasassssesesnsesesassesesesins | ovetesesssessssesesasnssesasnsesn 53,573,109 [ .ooovevricreeceee 49,475,000 262,505
8399997. Total - Bonds - Part 3, 57,234,939 [ oo 53,505,633 268,358
8399998. Total - Bonds - Summary Item from Part 5..... 1,737,875 1,560,000 | oo 15,258
8399999, TOAl = BONGS. ...t erett ettt etttk et k818184818888 E 8k R 48 £k E8eeEeeE  EieEEeLEeE LR eeE Rt e R R LR R LR oL e R LR R 4R eEE R R R LR A S 4L L1 ek 4L 8L LR 4Lt R L8 LR eE LR E R E Rt E kR bt nt et eesent et eee st E ettt en st entennes | baneientessenss st nes 58,972,814 [ oo 55,065,633 283,616
9999999. Total - Bonds, Preferred @nd COMMON STOCKS...........coccieiiieieiiieicieicecteiei ettt ettt s st et et et ae s st et saesessssssetesassesesessssesebasseseses s s esebesseseses s sesebesseses et s seseses e ses et bssse b s e s es et s s sebesassese s ssssebes e s ese s b s aes et s e bete s ssesesessebebebassssesessssetetass  4ebebsssesessssssesessssesessssssetasassetesesnantasas | bemsesessssssesesssssasssesesasans 58,972,814 XXX 283,616
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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. Government
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z........ . [12/01/2021. | Paydown..........ocvvvvvencvvvsssensiissssiiiisens | 6548 | o 76518 | 78,648 76,993 (:37£:)) [OOSR ('Y () | SOOI 76,518 0 2,831 | 09/15/2025.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ - | 1210172021, | PaYAOWN....cocoovvvvvvvvveennsssssnnrvsvesnsssnnee | 064 | A1 |, 111,056 111,278 333 B [ 111,611 0 3,878 | 06/15/2026.
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1...... .| 12/01/2021. | Paydown... 8658 ..8,395 (149) . 8,246 0 281 | 06/15/2028.
912828 U6 5 |USTreasury Nt 1.750% 11/30/21.........cvcece. o | TUBOI2021. | MAMUIIY ..o | 43,000,000 | ....13,000,000 | ... 12,980,239 | ......... 12,995,599 | .oooeeeeeieiiiiees | covveveren 4401 | oo, 13,000,000 0 |....227,500 | 11/30/2021.
0599999. Total - Bonds - U.S. GOVEIMMENt.....c.ovvsvvrsivesssrnssissssssssssisssssssnss vsessisssssssssssssssssssssssssssssssssssssssssssssssssssness | 43 196,375 | .....13,196,375 | ... 13,178,601 | ......... 13,192,265 | oo 0 [ v 4,110 | i 0 13,196,375 | .ovovvinnenad 0 [ (V] [ 0. 234,490 XXX
Bonds - U.S. Special Revenue and Special Assessment
312905 YJ 5 |FHLMC REMIC Ser 1077-E. . | 04/01/2021. | Paydown... 1,625 ..1,599 5 0 30 | 05/15/2021.
3133T3 Q2 7 |FHLMC REMIC Ser 1674-Z. . [ 12/01/2021. | Paydown... 8,707 ..8,476 (60) 0 296 | 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M . [12/01/2021. | Paydown..........cvvveemsevvisssssnsissssisiiisans | 44504 | o A4504 | 15,053 14,725 (221) 0 529 |11/20/2027.
3133TC AU 2 |FHLMC Structured Ser FSPC T-9 A6.. ... | .| 12/01/2021. | Paydown... 64 65 1 0 3 | 03/25/2029.
31358L VM 5 |FNMA REMIC Ser G92-14Z..........cocovererereniinniin .. [ 10/01/2021. | Paydown ..843 827 2 0 18 | 02/25/2022.
31358N 5B 4 |FNMA REMIC Ser 1992-124 PZ.. - 1210172021, | PaydOWN.....ovvvvvvvvvvvvvvvvvvvevvvevsvevsvsvensnnnnnnne | L 45478 [ ABATE | 15,922 15,487 (11) 0 559 | 07/25/2022.
31358N  RT 1 |FNMA REMIC Ser G 1992-30Z.... . [12/01/2021. | Paydown... .79 765 1 0 24 | 06/25/2022.
313587 L8 0 |FNMA REMIC Ser 1993-33 ZB.... . [ 12/01/2021. | Paydown... 1,459 L1413 8) 0 54 |03/25/2023.
313590 TL 9 |FNMA REMIC Ser 1998-54C . [ 12/01/2021. | Paydown... 1,154 ..1,150 0 37 |09/18/2028.
313590 YS 8 |FNMA REMIC Ser 1998-58 CI ZB.... . [ 12/01/2021. | Paydown... 4,011 ...4,058 58 (VN 129 | 10/25/2028.
31359V BH 5 |FNMA REMIC Ser 1998-73 Cl MZ... . [ 12/01/2021. | Paydow! 2,345 ..2,316 (30) 0 79 | 10/17/2038.
31368H Z9 7 |FNMA Pool #190768 8.500% 09/25/23. . [ 12/01/2021. | Paydown... 68 69 0 3 | 09/25/2023.
31392T WT 0 |FHLMC REMIC Ser 2478 JF . [ 12/01/2021. | Paydown... 6,795 ..6,543 (19) (VN 199 | 08/15/2022.
31396N EM 4 |FHLMC REMIC Ser 3140 CI UP.. . [12/01/2021. | Paydown..........cvvveemecvvvissnenviisnsnsicienns | 70923 | o 70923 | 70,491 70,574 349 0 3,322 | 03/15/2036.
31419B BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.............. .| 1210112021, | PaYdOWN.....ooveevvvveerrsssssseeevnsssiiissssnsns | 4106471 | o AOBATA | 107,469 107,331 (860) (VN 1,681 | 02/25/2041.
646136 YR 6 |New Jersey St Trans Fd Rev LBASS Trans S . [ 1211512021, | Maturity..........coovvveenseeevsisssevvsisssscsceinnen |l 40.000 | 40,000 | 42,244 40,240 (240) 0 | 2,100 | 12/15/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 279,029 275,638 [\ (1,033)] . O oo 1,033 i O o 274,805 | o) 0 0 0 9,063 XXX
Bonds - Industrial and Miscellaneous
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.........cccvvurevnne. .. | 06/15/2021. | Redemption ~ 100.0000.........cccverererenee 737471 | o, 737471 | o 781,720 739,600 (2,129) 0. 26,478 | 06/15/2021.
023770 AA 0 |American Airlines Inc LBASS EETC Ser 201......... .. 10/15/2021. | Redemption  100.0000.. 101,106 | ......... 101,106 | ......... 101,106 | covvveceveee 85476 | ....... 15,630 | covvveeeeereessscs | coveeeeresessinns 0 2,806 | 04/15/2027.
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202.. . [12/01/2021. [ PaydOWN..........oovvevcrienviecviseniisciieans | 499060 | 422,060 | .......... 422,052 421,728 332 (| - 5,120 | 12/25/2059.
07332B  AA 7 |Bayview Opport Mast Fund Trust RMBS Ser......... . [ 1212812021, | Paydown.........ovvvvvvennvvviseeeviissssiniiiens | 00p ABq | 224451 | ... 225,971 225226 (776) (1[N IO 3,445 | 03/28/2057.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .. | 07/15/2021. | Redemption  100.0000.........cooccvmmmmccc | 437546 | 137,516 | ....c..... 137,516 137,516 0 [ 6,196 |01/15/2024.
126650 BP 4 |CVS Health Corp LBASS PTC Nt.....ccovvvvvvviircrnnc ..| 12/10/2021. | Redemption ~ 100.0000.. AT I P [CXXR1)) E— (| 2,177 | 12/10/2028.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A . [ 12/10/2021. | Redemption  100.0000. 12,287 72,287 72,287 0 [ 1,355 | 12/10/2029.
26884T AD 4 |ERAC USA Finance Company Sr N - | 08/16/2021. | Maturity. S B 1,000,000 | ....... 1,000,000 | ....... 1,076,530 | ... 1,007,330 | oo | coeeen(7,330) e [ (7,330) I — 1,000,000 0 |......45,000 | 08/16/2021.
29250R AU 0 |Enbridge Energy Partners LP Sr Nt -1 06/15/2021. | Call  100.0000.....cocccvvverssrcvrerrseve S I 1,100,000 | ....... 1,100,000 | ....... 1,176,065 | ........... 1,107,225 | oo | eveiin(4,639) | e [ e (4,639) N 1,102,586 | ..o | oo (2,586) | ..oovo (2,586) | ....... 34,650 | 09/15/2021.
375558 AU 7 |Gilead Sciences INC SrNt..........cccoovvvvveinerriiiiisnnns ..109/01/2021. [ Call - 100.0000.........eesmservvvvvvensssssssneens [ 1,343,000 | ....... 1,343,000 | ....... 1,488,165 | ........... 1,360,451 | eovvveeeverreccrins | e 12677) | oo | e, (12,677) | ceveveeeeeeeeree | v 1,347,774 | oo e 4,774)| .......... 4,774)] ...... 44,319 | 12/01/2021.
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1A CIA........... . [12/15/2021. | PaydOWN. ..o 129,335 | oo, 129,335 | oo 135,763 135,252 0 3,044 | 10/15/2053.
50026 AA 3 |Kohis Corp CTL Shelby MI . 109/02/2021. | Call ~ 105.0505 257,361 | ..., 244,988 258,822 246,680 (563) [ cvoveerernnerene | eererrnrrernnnn(363) | o | v 286,118 [ o | e (1,130) | vvvvee (1,130) | ....... 25,654 | 12/15/2022.
50026* AA 3 |Kohls Corp CTL Shelby ML.. .| 08/15/2021. | Redemption ~ 100.0000.. 113,520 | .ccoveeeee 113,520 | ... 119,931 114,304 (784) 0 3,254 | 12/15/2022.
52465# BP 9 |Legg Mason Mtg Cap Corp LBASS Ser 2003-C..... .. [12/01/2021. | Redemption  100.0000..........cocommmmmece | 128526 | oo 128,526 | ......... 128,526 128,526 0 3,379 | 03/01/2023.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23.......... .. [12/15/2021. | Redemption ~ 100.0000.........ccoowvvvemea | 900362 | 290,362 290,352 290,360 2 0 [ 9,757 | 05/15/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls........ .. | 12/07/2021. | Redemption ~ 100.0000........covvvvvvccecc | | 452643 | o 452613 | 152,613 152,613 (U [ 5,426 | 11/07/2023.
90932 AA 0 |United Airlines LBASS Ser 2019-2 AAPTT............ .. [11/01/2021. | Redemption  100.0000.........coocevmmmmcce | 40653 | o 49653 | o 49,653 49,653 0 | 1,015 | 11/01/2033.
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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
92837D AB 3 |Visio RMBS Ser2019-2 Cl A2.........cccovvvvmrivnirnns .. [12/01/2021. | PaydOWN. ..o . o 154,591 37 0 2,629 | 11/25/2054.
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22................ .. [ 12/15/2021. | Redemption  100.0000. 86,744 0 | 3,147 | 04/15/2022.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... .. [ 12/01/2021. | Redemption ~ 100.0000.. 54,365 0 | 1,984 | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRAL..... ..| 12/15/2021. | Redemption ~ 100.0000.. 75,888 0 2,999 |05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co...... .. [ 12/10/2021. | Redemption ~ 100.0000.. 211,034 0. 18,147 | 10/10/2024.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31................... .. | 12/10/2021. | Redemption ~ 108.9490.. . o 418,924 | oo | s 37,490 (V] - 41,057 |12/23/2022.
110427 AA 1 |British Airways PIc EETC..........ccccooiniviiiiriiirii C| 12/20/2021. | Redemption ~ 100.0000..............ccevvvereee . . 72,976 | e 72,976 | ... 72,976 72,976 0 [ 1,741 | 09/20/2031.
88167A AD 3 |Teva Pharmaceuticals NE Sr Nt...........c.ccccoovcinneee C|11/12/2021. | Call  98.0000.........coeevvvvervemmrvivermiriens | | 4,900,000 | ....... 5,000,000 | ....... 4,983,300 | ........... 4,950,500 0]... 237,505 |07/21/2023.
3899999. Total - Bonds - Industrial and Miscellaneous. 12,335,588 | ... 12,385,725 | ..... 12,753,350 2,370,868 | .......58,650 | ........(2,153)| wcoecveccc0 | e 56,497 | o0 ] 12,427,366 | ..o 0 | (8,490) .......... (8,490) ] ..... 532,284 XXX
Bonds - Unaffiliated Bank Loans
000000 00 O |Messer Industries Initial Term B-1 Loan................. .| 12/31/2021. | Redemption ~ 100.0000..........cocervrerenee . 685,618 ) 0 [ 9,977 | 03/01/2026.
91136E  AJ 4 |United Rentals North America Term Ln Nt............. .. [ 12/31/2021. | Redemption ~ 100.0000..........c.ccoocrncn. . . 74,438 ) (VN 1,048 | 10/05/2025.
91136E  AJ 4 |United Rentals North America Term Ln Nt .1 03/31/2021. | Redemption ~ 100.0000.. . 24 813 ) 0 | 116 | 10/05/2025.
8299999. Total - Bonds - Unaffiliated Bank Loans. 784,869 | . )| . . . .0 0. XXX
8399997. Total - BONAS - Part 4..........ccooviiiiiiniiiiiniis o | 96504 437 | 26,641,574 | ..... 26,999,829 )] I o I [ 65,280 |.......c.......0 | .........26,683.215 | ...............0 | ....... (8,490)] ..........(8,490) | ..... 786,978 XXX
8399998. Total - Bonds - Summary Hem from Part 5......ccceoovvesivessssvsssinsssiins ot | 1,781,894 | ... 1,560,000 | ....... 1,737,875 ) SR PO (X024 [ [ 1,728,848 .(126,168) | .....(126,168) | ....275464 | XXX
8399999. TOMAl = BONAS.csuvususususnsmsusususssssssssssssssssssss s LR antrtnens | 28,373,331 | ..... 28,201,574 | ..... 28,737,704 | ......... 26,617,934 | ....... 67,414 | ... (11,161) | cocvvveeren0 | .oveev....56,253 o0 [ 28,412,063 |................0 | ....(134,658) | ...... (134,658) | ..1,062,442 XXX
9999999. Total - Bonds, Preferred and Common Stocks : -1 .....28,373,331 XXX | 28,737,704 | ......... 26,617,934 | ....... 67,414 | ... (11,160 | o (O LK) — 0| . 28,412,083 | ............... 0 |...(134,658)| ....(134,658) | ..1,062,442 | XXX

L'y
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SCHEDULE D - PART §

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 5 6 7 8 9 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Current | Other-Than- Foreign | Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Disposal Number of Carrying Value at (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Disposal | Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
205887 CC 4 |ConAgra Foods Inc SrNt........cccooviivnieae . Barclays Capital InC..........cccccouverirnrinninae 11/23/2021 | Goldman Sachs & Company..........cccccoeve. | corvenrieens 160,000 | ...cooouee. 191,042 | .......... 183,990 | ............ 189,402 | oo [ v (1,640) [ ..o [ e (1,640) [ s [ | s (5,411)| ....... (5,411) | ....... 4,419 | ... 1,315
369604 BX 0 |General Electric Co SrNt.......cccooocvvveunnce . Goldman Sachs & Company.................... 12/01/2021 | Call  118.5750..........cvvererercericrianns | cevienenens 450,000 | ........... 497,682 | ...........533,588 | ............ 496,476 | ..o | e (1,20) | ..o [ evvrernrerae(1,208) | s [ | o (46,476) | ..... (46,476) | ....126,806 | ...... 8,181
369604 BY 8 |General Electric Co SrNt.... Goldman Sachs & Company... 12/01/2021 | Call 125,000 | ..o 138,829 ....138,651 (178) | cevevvericnnn | e (178) | s | e | e (13,651) | ..... (13,651) | ...... 47,946 | ...... 2,326
98956P AT 9 |Zimmer Hidgs Inc Sr Nt Barclays Capital Inc. 12/01/2021 | Call 100,000 | ..ccovveeeee 109,803 rervnnn 109,366 (A37) [ oo | e (83T) s | e | e (9,366) | ....... (9,366) | ...... 13,236 | ...... 1,006
00973R  AE 3 |Aker BP ASANt 3.000% 01/15/25. Morgan Stanley & Co LLC.. 11/16/2021 | Morgan Stanley & Co LLC.. 465,000 | ....ovovnnn 486,920 | ...........483,688 | ............ 482,621 | ..o | e (4,299) | oo [ evvreenerne(8,299) | s [ | s 1,068 | ........ 1,068 |...... 1M,741 | ... 930
36164Q NA 2 | GE Capital Intl Funding Sr Nt Barclays Capital Inc. 12/01/2021 | Call .260,000 313,599 312,332 | | s (1,267) | ooovvvvencrians | evevenneeee(1,267) [ oo v | oo (52,332) | ..... (52,332) | ...... 71,316 | ..... 1,500
3899999. Total - Bonds - INUSrial ANA MISCEIBMEOUS..........vvuuriieiriiiiis ottt ees stk | enniisais 1,560,000 1,737,875 | .......1,781,894 | ........ 1,728,848 | ..ooovvcveen0 | s (9,027) ...(126,168) | ...(126,168) | ....275,464 |..... 15,258
8399998. TOHBI = BOMAS. .ttt eEf R E LRttt | ceniinns 1,560,000 | ......... 1,737,875 | .......1,781,894 | ......... 1,728,848 | .o 0 | (9,027) | ... ...(126,168) | ...(126,168) | ....275,464 | ..... 15,258
9999999. Total - Bonds, Preferred and Common Stocks 1,737,875 | ......1,781,894 | ........ 1,728,848 | ..o l0 | (9,027) | ... ...(126,168) | ...(126,168) | ....275,464 | ..... 15,258




913

Annual Statement for the year 2021 of the SCOTTS DALE I N S U RAN C E COM PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such Company
Owned by Insurer on Statement Date
10 11
Total Amount of Goodwill
Description NAIC Company Book/Adjusted Carrying | Included in Book/Adjusted

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code 1D Number NAIC Valuation Method Value Carrying Value Nonadmitted Amount Number of Shares % of Outstanding
C Stocks - U.S. Property and Casualty Insurer

35644@ 10 6 | Freedom SPECialty INSUTANCE CO...........iiiiuiiriiieise sttt bs bbb bbbt | aebsnsiins 22209 75-6013587........... 8bi 24,930,890 | ...ucvviiiriieinenneieiens | e | e 292,000.000 | oo 100.0

81052@ 10 5 | SCOtSAAIE SUMPIUS LINES INS. C0...vvuivvrrereierseiaeiaesissisesisees bbbttt | ansieesies 10672, 86-0835870........... 8bi 20,162,805 | ..ucvveererrirrerneeiserierieniens | eertesssesenssssie s | e 10,000.000 | vvorerrrinerieriererens 100.0

92555@ 10 4 | VEterinary PEEINSUIANCE CO.. ... uuieriieiiesestsiesssesesseessse s ses et 8 s8££kttt | aebbannisns 42285.......ovveiiinn 95-3750113........... 8bi 18,661,333 | vvuiiiriiiesiieiienseissiisnies || areeensnineeas 6,935,387.000 | ..oovvoriieiieiscinninas 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 63,755,028 0 0 XXX XXX
1899999, TOtAl - COMMON SHOCKS. ...tttk bbbt 63,755,028 | ..ooviiriiiniiies 0 0 XXX XXX
1999999. Total - Preferred and Common Stock 63,755,028 | ..o 0 0 XXX XXX
1. Total amount of goodwill nonadmitted...

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Goodwill Included
Name of Company Listed in Section 1 in Amount Shown in Column 8,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding
Common Stocks
DVM Insurance Agency, INC..........ccccevvinvieiniinines Veterinary Pet Insurance Co 1,000.000
VP SEIVICES, INC......cocvcvvieceeeeeeee ettt ettt e et e et et b e st s et et s e seaes s eaetes s seaessssnaetesnsesesessnaesesanaseens Veterinary Pet Insurance Co 1,000.000

0299999, TOtal = COMMON SHOCK. ...tttk E L0 Ee0E oL f b0 EeehE e LfoehEeLE oL b oL L0 L oL foEE Lo L b EEfeEEE L L E L 0L oL E L L0 oEEE LA bbbttt | Lonbinnienes 0 XXX
0399999. Total - Preferred @aNd COMMON SEOCK..........c..cuuivrireiiiiieieiieritisesiees ettt e et ee it benebene | L4seeteebeee s et e ea s et st ee s e e st e s e bbb s LR s Lot e s e e bt E bbb e L 1L et b R e E bbbttt ieninnen | coreriesinren 0 XXX
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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

E17, E18, E19, E20, E21, E22, E23, E24
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Reinvested Collateral Assets Owned December 31 Current Year

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity

CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Residential Mort Backed Securities

362334 BQ 6 | GSAA Home Equity Tr RMBS Ser 2008-3 Cl A........vuiiiiiiiriieririeireris st sessses 3,312 03/25/2036.......

81376G  AC 4 |Securitized AB Receivables LLC RMBS SEr........iiiiiuiiiiiierisiistesnisersssesesss s sesessssssensensses 41,380 09/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNHIES. ........vvriririiiiririisiissiceisscisrissienens 44,692 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)..........orruerereiiiirisisceissei st nennas 44,692 XXX
Totals
6499999.  Total - Residential Mortgage-Backed SECUMtIES..........ovrvrereerieieiiiei e 44,692 XXX
7099999.  Subtotal - Bonds 44,692 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......ouuiuiuimumiimiiisniuiinssenssssisssissssssenssensesesssasssnsssenssensssesssssssnssssssssnsss | seesssenesnees TA i [ 735,695 | ..o 735,695 |01/03/2022.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPe).......coivrririnniiiniinierernninns 735,695 | .o 735,695 XXX
9999999, TOMAIS. ... ovvuieiiiiiiiiiei e .780,387 | .o 762,971 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....726,356  Book/Adjusted Carrying Value $.....730,989

2. Average balance for the year:  Fair Value $.....471,961  Book/Adjusted Carrying Value $.....451,293

Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

3A. A s 735,695 1B 0 1C e 0
D s 3,312 1E 0
TF s 0 16 0

3B. A bbb 0 2B 0 2C 0

3C. B s 0 3B 0 3C 0

3D. AR bbb 0 4B s 0 AC 0

3E. B Rt 0 5B 0 5C 0

3F. B b 23,964

E25
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(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and n

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1

CUSIP Identification

2

Description

Code

ot reported in aggregate on Line 10 of the Assets page)
3 5

4

NAIC Designation,
NAIC Designation
Modifier and SVO
Administrative Symbol Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1. The activity for the year:  Fair Value $

2. Average balance for the year:  Fair Value §..........

NONE

E26




Annual Statement for the year 2021 of the SCOTTS DALE INSU RANCE COMPANY

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 111,634 | XXX
Chase Bank. COIUMDUS, OH......ooiviicicicee s enans | eraenins (105,159,023) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (105,047,489) | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 (105,047,489) | XXX
0599999. Total Cash XXX | XXX 0 0 (105,047,489) | XXX

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

1. January (75,207,299) | 4. April (76,309,612) | 7. July. (102,871,589) | 10. October. (101,822,921)
2. February. (83,647,009) | 5. May. (76,487,148) | 8. August. (78,150,835) | 11. November. (123,338,417)
3. March (70,931,231) | 6. June (79,941,578) | 9. September, (89,651,228) | 12. December. (105,047,489)

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Qualified Cash Pools Under SSAP No. 2R
[ Nationwide Cash Management Co 12131/2021................ 0.030 20,184,399 152
8799999. Total - Qualified Cash POOIS UNGEN SSAP NO. ZR...........uuiiiiuiieriiiiisieiissss sttt s8££ 041 4 8 41E0LE085 8448810084111 8 1800812000058 1408481818881 20,184,399 152
9999999, Total-Cash EQUIVAIENES L R 20,184,399
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 0 {1 0 1C s 1D s 0
1E 0
1B. 2A 0
1C. 3A 0
1D. 4A 0
1E. 5A 0
1F. 6 0




Annual Statement for the year 2021 of the SCOTTSDALE INSU RANCE 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. ATKansas.........coocoveevenivrvennen AR | i
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia .
10 Florida......cooeveeviniiercnenics FL | cotieiris | ettt
11, GEOMGia. e GA|..
12.  Hawaii HI|..
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]|..... B.... | For protection of state's ph's..........cccooverininencnincrseeenees 752,319 | oo 790,307
23.  Michigan....
24, Minnesota..
25, MiSSISSIPPi....ccoervrvrernriernnneeee MS | i,
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.
30.  New Hampshire.
31 NBW UETSEY .t NU | s | s
32.  New Mexico...
33.  New York
34.  North Carolina...
35.  North Dakota.
36. . | For protection of all ph's 2,892,308 3,780,227
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41, South Carolina... . | For protection of state's ph's.... 337,246 ....354,275
42.  South Dakota
43, Tennessee.......cocovmreirerninnne
44,  Texas
45,
46.
47.  Virginia...
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 17,609,456 ..18,564,946
59.  Total.irrirrirrerins XXX XXX 2,892,308 3,780,227 18,699,021 ..19,709,528
DETAILS OF WRITE-INS
5801, NeW YOrK......ooooeeeueeveerererecireneeenns | e B.... | REINSUFANCE. ..ottt 2,892,308 3,780,227
5802. Canada.........cocovvverrerivrneirerniniens | s B.... | Reinsurance. 14717148 | e 14,784,719
5803, s | s
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).......ccovverernriniirerinnes XXX XXX 0 0 17,609,456 | ......c........ 18,564,946

E29
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