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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccooviiiniinnieniened

2.02 Parent, subsidiaries and affiliates ..............cccocooviiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccoovvvriiininnn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............cccceoenienine
3.04 Parent, subsidiaries and affiliates Other .............cccccviviiiiiiiiiin
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cocoeviiiiiiiiiiiicieeeeeeeeeeeeee

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2) .........ccccoovvinininininiiniicnciens
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA) .........coccooiiiiiiiiiiiicie e
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

....................... 0 eeeeeeen 02000 oo O e
......... 1,996,226 |............. 3.914 ... 1,996,226 |.........cccocevunnee
......... 2,055,839 |.............4.030 |......... 2,055,839 |........cccenrennne
....................... 0 e 02000 oo O
....................... 0 eeeeeen 02000 oo O e
....................... 0 fieeenn 02000 oo O
........ 49,854,754 |..........97.741 | ... 49,854,754 | ........c.cooeeeee
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fiieeen 02000 oo O
....................... 0 e 02000 oo O e
....................... 0 eeeeeeen 02000 oo O e
....................... 0 e 02000 oo O
....................... 0 eeeeeen 02000 oo O e
....................... 0 e 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fiieeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fiieeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e

......... 1,996,226
......... 2,055,839

....................... 0].........0.000
........ 49,854,754 |........... 97.741
....................... 0]...........0.000
....................... 0]...........0.000
....................... 0]..........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0].........0.000
....................... 0]...........0.000
....................... 0].........0.000
....................... 0]...........0.000
....................... 0]...........0.000
....................... 0]...........0.000

Total invested assets

51,007,091

100.000

51,007,091

51,007,091

100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEA ..........iiiitiiiitiii ittt bbbt bbb b bbb b E £ E £ E e E £ E £ E e E bt AR e e bt bt b e ebeas Seemse e e e s ene e e e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uii ittt bbbt bbbt b e aR e e aeeaesbesresaesteeresaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...ttt e e e e e et e eaeeaae oeabeeabeeabe et e et e st e s aeesReeas eeesseesseaseenaeenseeaeeaeenaean
Capitalized deferred interest and other:

B ] = S =T i TR o 10 o e R PP PRRTPS

3.2 TOtals, Part 3, COIUMN 12 ...t bbb bt bbb b se e b e e b e e b e e e b e e e h e e e b b e s b e b e saebe 048 SRS AR oA L e R e R LA b oA e e b e b e e b e b et ebesebeses st
P aXeTe (U= o e TotoTU o | OO RP
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ..o A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ .....\GEE ...

Deduct amounts received 0N diSPOSalS, Part 3, G mN 16 . e et eee et teesateeasntatasseanstaansssaanssaaansseessteessseesateeessteeaseeesateeeasseeaaseeesase Saeeeenneeeanaeeenaseeeaeeeeaneeean
Deduct amortization of premium @Nd AEPIECIALION ...........oi.iiiiiiieie ettt et e et e e st e e st e es e e aseeaa e e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeaseemseeneeantes Sheeerseesteesteesseaaneaseenaeenes
Total foreign exchange change in book/adjusted carrying value:

LS B o] = S =T i TR o1 10 o e A PP PPRTRPNS

9.2 TOtalS, Part 3, COIUMN T4 ...t b e bbbt b b e b b e se e b e e b e e b e e b e e e b e s e b bt s b e b e saebe 2284 E SRS A RS AL e R oA e e b e b e e b e b e e b e b e ass esbesebese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b bbb e b b e b b e b b e e b et b e e e b e R e SR e R e e s e bbb e bbbt b e

O e = 3 o Ty A o] [0 T W B O OSSR
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......ccuiiiiiiiiiiiteiie ittt bbbt b bbbt abe s Seeeeeeseees e e e e e e eeeneeas
[D2=e [0 8 o) =T Mo o E=Te (4 a 11 C=To 1= a0 o0 L OO PR

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbb bbb bbb bbbt bbbt bbbt bt bt e bt b 2msemmeeeene e e e e e e e e e e eeenen

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............c.ccueueieeeeeceeeeteeeeeesctetetesesessseetetesesessssesesesesessssesesesesssssesesesessssssesesassnsssssesasesessnsssssasasans sestsesesesasanas 49,787,600

Cost of bonds and stocks acquired, Part 3, Column 7
JaXeTe (U= o) e TotoTU o | USROS TP
Unrealized valuation increase (decrease):

4.1. Part 1, Column 12

4.2. Part 2, Section 1, Column 15
4.3. Part 2, Section 2, Column 13

4.4, Part 4, COIUMN T oot b bbbt bbbt b b e b et b e b E bR E b e b bt bbb

Total gain (I0Ss) 0N diSPOSAIS, PArt 4, COIUMN 1O ... ..ottt ettt ettt e e st e eaeesheesheeeh £ e beea bt e a bt ea bt ea e e ea e e eR e e oh e e b e e bt e abeem bt embeemeeemeeaheeas oemeeseeseesseense et e eanens 0
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ........c..ooiiiiiiiieieete ettt et e et e e aeeeseesaeeae e beesaeesseesseesseesees sssesseeeaeesaesaesaessaeaaaeas 0
DedUCt aMOTHZAtION OF PIEMIUM ........oeeceeeeeeieecceeee et ccaeaete s e saseetetesesesssassese s s s sssssesess s ssasseses s s ssssseses s s ssssseses s s s ssseses s s sssnsnses s s sssnsnsesasssasansesasas Setatscseeesesassacnes 22,161

Total foreign exchange change in book/adjusted carrying value:

LTS R =Y IR 7o) 13731 e TSP PO TOPPO R TRO 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt et h b bt st b b ettt s bt e b et tatae 2osansnseaetesesennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiueieieiieieieteieee e eeeeees e e eseeee e e e esesesesee e esesesee e e e e s eseseeee e e s e s eseses e e seseseeee s e seaesesesasnas Soisinene et etss s s ine st s s 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbbt e b £t E £ R £ eh b4 £ e b b E £ oL E SR b ee bbbttt b b eenensnsea et es s st et en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1 Pt 1, COIUMN 14 L.ttt bt e b £ R E £ eh b4 £ eE e E b £ oL E SR b £ et E bbbt eeeensnsea et s e st et en 0

9.2. Part 2, SECHON 1, COIUMN 17 ...ttt e e e e e e e e aeseeesee e e s e s eeee e 222 s e s esee a2 22 e e s e e esee e e se s e s ee e e s e seaeseseaesnns Soisnsne et ebas s s ne e s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt et e et e b et h e b e b et a s b b et ettt seh et et et tatae 2osensnseaesesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieiiieieeeeete ettt ettt ettt eae et e st et et et e s e s ese s eses et et e b et esssssses s e s et e s e s e s eseseessses et e b et esesesseses s e s et esesese st es s s et b ek ebee et st neea e b bbb neeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooiiiiiiiiiiiniiiieie st e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......cceeveveereerereeieeeceeteeeseeerecaetesesesesssaetesesesssesesesesesssstesesesananas sestsesesesesanas 49,854,754
(DTt Lot i (o) =TI aTe g F=Te Lo Ty (=T o JR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .......ccuiuiioiicecee oo eectete et es e caete et esesseaetesesesessssesesesesessssesesesesensssesesassssnsssnsesssansnanan chesesesessaenas 49,854,754
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeeevveevreriiersee s oo 45,802,689 |.......ccevnee 39,104,610 |.covvveenene 45,664,927 |.....oocvneene 46,500,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 45,802,689 39,104,610 45,664,927 46,500,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 1,996,226 1,431,300 1,996,000 2,000,000
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeea e 2,055,839 | 1,691,640 | 2,068,660 |................... 2,000,000
Identified Funds, Unaffiliated Bank 9. CANAUA ..o O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10. Other Countries 0 0 0 0
(unaffiliated) 11.  Totals 2,055,839 1,691,640 2,068,660 2,000,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 49,854,754 42,227,550 49,729,587 50,500,000
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ...0
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 49,854,754 42,227,550 49,729,587
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty 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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3
TANAICA ..o

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

45,802,689

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC 3 ..o
4A4NAICA ..o

45NAICS ..

46 NAICE ...

4.7 Totals

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

5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

1,996,226

1,996,071




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

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

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

............... 2,055,839

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

............... 2,055,839

............... 2,063,351

............... 2,055,839

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

BANAICT (e
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BBNAICE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

12. Total Bonds Current Year
12 NAIC T e
12.2NAIC 2 ... N
123 NAIC 3 e
124 NAIC 4 oo
125NAICS ...
12.6 NAIC6 ...

47,858,528 |.............. 1,996,226

127 TORAIS e L 0 i 0 o 47,858,528 | 1,996,226 [ 0 [ 0((b) ... 49,854,756 |- 100.0 ... XHKemoo o s 49,854,754 | 0
12.8 Line 12.7 as a % of Col. 7

96.0 4.0 0.0 0.0 100.0 XXX XXX XXX 100.0 0.0
13. Total Bonds Prior Year

13.1 NAIC 1
13.2 NAIC 2
13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

............... 1,996,071

coococo

49,787,600 |........ccoccvnvenee. 10 :0 ............. 49,787,600 | 0
100.0 XXX 100.0 0.0

13.7 TOHaS oo 47,791,529 |.............. 1,996,071
13.8 Line 13.7 as a % of Col. 9 0.0 0.0 96.0 4.0

14. Total Publicly Traded Bonds
14.1 NAIC 1
14.2NAIC 2 ...
14.3NAIC 3 ...
14.4 NAIC 4 ...
14.5NAIC5 ...
14.6 NAIC 6

.............. 1,996,226

147 Totals oo 0 0 47858528 | 1,996,226 | oo 0o 049,856 750 [ 0] 49,787,600 | ) —
14.8Line 14.7asa@ % Of COL 7 ..oouveveeeeeeeeee e 0.0 oo [0 1 96.0 |ooveeeeeeeee 4.0 | 0.0 oo, 0.0 oo 100.0 |............ D O S ST N D.0.0 G B DO TN R 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 0.0 0.0 96.0 4.0 0.0 0.0 100.0 XXX XXX XXX 100.0 XXX

15. Total Privately Placed Bonds
151 NAIC T e
15.2NAIC 2 ...
153 NAIC 3 oo
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 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.

(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeueerrerereeunens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .....ccccccevvvinnnne. 0;NAIC2 $ oo 0; NAIC3 $ueeceeine 0; NAIC4 $ e 0; NAICS5 $ oo 0;: NAICB $ooveeeeeeres 0

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments

1.01 Issuer Obligations ...........ccccoeeiieiiininiiiieceeene
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

N

. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 XXX 0 0 0 0
4.05 Totals 0 0 0 0 XXX 0 0.0 0 0.0 0 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Oblgations ..........cccoveererereeeeeeeeninrnseens oo 0

5.02 Residential Mortgage-Backed Securities ...
5.03 Commercial Mortgage-Backed Securities ..........

5.04 Other Loan-Backed and Structured Securities ... 0 . .

5.05 Totals 0 0 0 1,996,226 XXX 1,996,226 4.0 1,996,071 4.0 1,996,226 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccooeiiiiiiiiiiniiiiieies e, [V (U SRR 2,055,839 [ 0 [ 0 [ D.9,9 TN R 2,055,839 [ 41 | 2,063,351 [ooeeeeeiicicine 41 | 2,055,839 [ 0

6.02 Residential Mortgage-Backed Securities ............ |.occoooevieeieieenn. 0

6.03 Commercial Mortgage-Backed Securities .......... |...ccccoovvevieveenn. 0

6.04 Other Loan-Backed and Structured Securities ... 0

6.05 Totals 0
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .......... |.o.ccccoevvevieieenn. 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
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 Affiliated Bank Loans - Acquired
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0

12. Total Bonds Current Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........
12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

............... 47,858,528 |........ee0ere 1,996,226 |0 o0 [ 40,854,754 | 10000 e XXX e XXX [, 49,854,754 |0
9.0 4.0 0.0 0.0 100.0 XXX XXX XXX 100.0 0.0

60I1S

13. Total Bonds Prior Year
13.01 Issuer Obligations
13.02 Residential Mortgage-Backed Securities ..........
13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... . .
13.07 Unaffiliated Bank LO@NSs ..........ccccceeervninnniininns fooeeeneicncncieieeeen 0 o
13.08 Unaffiliated Certificates of Deposi
13.09 Totals voe 0 0 [ 47,791,529 |..oovenene 1,996,071 [veeeeiieieeiees 0 [ [V D.9,0 SN XXX ovvvvreee [ 49,787,600 |.....cevvrvenenene 100.0 Jovoveirnene 49,787,600 |....coceevveeeeeeiieienns 0
13.10 Line 13.09 as a % of Col. 9 0.0 0.0 9.0 4.0 0.0 0.0 XXX XXX 100.0 XXX 100.0 0.0

................ 1,996,071

14. Total Publicly Traded Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities
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 Unaffiliated Certificates of Deposit
14.09 TotalS ..eoveeieieceee e ,858,528 |...cveiiins 1,996,226
14.10 Line 14.09 as @ % of COL. 7 ....oovvvivrvnnninenens foeeeieicieieeee 000 o000 o0 96.0 e 4.0
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 0.0 0.0 9.0 4.0 0.0 0.0 100.0 XXX XXX XXX 100.0 XXX

................ 1,996,226

15. Total Privately Placed Bonds

15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ......ccovvviiiiiiicce
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEar ...........cccvvuevevevias foevrereresececerenes 823,143 .o 0 823,143 v
2. Cost of cash equivalents aCqUIred ..............ccooueueueueureeeieieieieieeeeeeee e freseeereieeeen 1,545,760 |..ovcvevincvceinneee O e 1,545,760 |..cooveveeiiiieieicieinn
3. ACCIUAI OF DISCOUNL ... [roneen s O TP | TS [0 T
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e 0 oo 0 (1 T
5. Total gain (105S) 0N diSPOSAIS .......ccoueiiiiiiiiieieieieeee s |oe e O TP | TS [0
6. Deduct consideration received on diSPOSAIS .............c.ccoveveverereeeeeiiieieieiereaens |reeeeereieneens 1,216,566 |.......oocoverervrnciciennnd 0 o 1,216,566 |.....ocooveveiiiiie
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 oo 0 (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e 1,152,337 | 0 o 1,152,337 |
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 1,152,337 1,152,337

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

SCHEDULE D - PART 1

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

oL

1 2 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-BL-4 ..... UNITED STATES TREAS NTS ...ovvviiivenieiiiinnniennvennns oo eee [ v | s [ 1.A ... .... 17,060,000 |...81.7620 |............. 14,717,160 |............ 18,000,000 |.... 17,216,854 |...coovveeeennnn0 e 89,160 [ooeeciinnennnn0 el 0 [ 1125 s 1701 FA s o 76,488 | 202,500 |....03/30/2021 ...|....02/15/2031 ...
912820-CV-1 ..... UNITED STATES TREAS NTS .....ieeevvemerrermmnmnnnneernens oo voe [ ennnnes | wvvennenns fonnn 1.A ... .... 28,604,927 |...85.5700 |[............. 24,387,450 |............. 28,500,000 |.... 28,585,835 |.......coceennnn0 [ (14,649) |-evveeneeeennn0 oo 0 | 1125 | 1.070 |FA ...... ....09/14/2021 ...|....08/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 45,664,927 | XXX 39,104,610 46,500,000 45,802,689 74,511 XXX XXX 185,430 523,125 XXX XXX
0109999999. Total - U.S. Government Bonds 45,664,927 [ XXX 39,104,610 46,500,000 45,802,689 74,511 XXX XXX 185,430 523,125 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds of XXX 0 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 0 XXX XXX
3133EM-L5-9 ..... |FEDERAL FARM CR BKS ... | | 1.A FE .. 1,996,000 |...71.5650 |......cccennnn 1,431,300 [oooiieeennnn 2,000,000 |.eevuunianns 1,996,226 54,000 [....06/17/2021 ...|....06/21/2041 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 1,996,000 [ XXX 1,431,300 2,000,000 1,996,226 0 54,000 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,996,000 [ XXX 1,431,300 2,000,000 1,996,226 0 54,000 XXX XXX
69349L-AS-7 ..... |PNC BANK NA iveeiiiiiiiiii e | ...... | ....... | ............ 1.6GFE | 2,068,660 |...84.5820 |.............. 1,691,640 [.......cc. 2,000,000 |..eeeunnnnnnns 2,055,839 |....iiiiiinnnd 0 54,000 [....04/09/2021 ...|....10/22/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,068,660 | XXX 1,691,640 2,000,000 2,055,839 0 (7,512) 0 0 XXX XXX XXX 10,350 54,000 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,068,660 [ XXX 1,691,640 2,000,000 2,055,839 0 (7,512) 0 0] XXX XXX XXX 10,350 54,000 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 49,729,587 [ XXX 42,227,550 50,500,000 49,854,754 0 67,154 0 0 XXX XXX XXX 197,280 631,125 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 49,720,587 [ XXX 42,227,550 50,500,000 49,854,754 0 67,154 0 0 XXX XXX XXX 197,280 631,125 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
TE LS 0 TF .8 e 0 1G.$.........e. 2,055,839

1A 47,798,915 1B ..

1B .0 2B..
1Cc 3B ..
1D 4B ..
1E 5B ..




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE
Schedule D - Part 2 - Section 2 - Common Stocks Owned
NONE
Schedule D - Part 3 - Long-Term Bonds and Stocks Acquired
NONE
Schedule D - Part 4 - Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed Of
NONE
Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of
NONE
Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
NONE
Schedule D - Part 6 - Section 2
NONE
Schedule DA - Part 1 - Short-Term Investments Owned
NONE
Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open
NONE
Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated
NONE
Schedule DB - Part B - Section 1 - Futures Contracts Open
NONE
Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made
NONE
Schedule DB - Part B - Section 2 - Futures Contracts Terminated
NONE
Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open
NONE

E11, E12, E13, E14, E15, E16, E17, E18, E19, E20, E21, E22



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
BANK OF NEW YORK MELLON woo NEW YORK, NY oeeiiiiiiiiieeiieesineesieeens | eeviveesns foreenieeenns 0.000
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0
0199999. Totals - Open Depositories XXX XXX 0 0 0
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 0
0499999. Cash in Company's Office XXX XXX XXX XXX 0

XXX

1. January 4.
2. February.... 5.
3. March 0 6. June

0

7.

9. September

10. October

0 12.

11.  November...
December

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received

During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|loc|lo|lo|o|c|o|o|o|o|o|o|o|o|e

617470-58-2 .......

|MOHGAN STANLEY INSTL LIQUIDITY TREAS ..eiiiiiiutuiitetinttiiitetiiiii ittt e sttt et e ettt et e ettt e e e e e e e

............................... 1,152,337

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

1,152,337

1,152,337

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

Number
1A

coocooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Westfield Specialty Insurance Company

Schedule E - Part 3 - Special Deposits

NONE

E29
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