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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 1,429,599,613 | [V 1,429,599,613 |............ 1,431,438,084
2. Stocks:
2.1 Preferred STOCKS .....c.cvoiviiicietceceiie ettt ee ettt aesesnans [ereterenee et (O (O (O 0
2.2 COMMON SOCKS ....v.eoeeirriisceceetisene ettt nenen [oeossenineenanas 382,555,847 | (U S 382,555,847 |.....ccevue 409,102,582
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O (O T 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash($ .roerrnen 1,063,975 ), cash equivalents
[ J 3,547,682 ) and short-term
investments (§  .oooevvrnieeei 0 ) e
6. Contractloans (including $ oo
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 2,421,779,622 |...ooveveeeeeeeeren [0 2,421,779,622 |............ 2,444 195,851
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 13,440,037 |oocvivicieirccieinne [V 13,440,037 |...oocvvienne. 14,914,349
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 88,493,897 |......ccovnne 8,353,231 [.oviirine 80,140,666 |................. 86,183,526
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccccevenee 923,103
earned but unbilled Premiums) ..........cccceeveieviiiieereeceeeee e [oeeeeeeeeeens 346,273,554 |..ocooveeieren 92,312 | 346,181,242 ... 321,807,326
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (O O (O [0 0
18.2 Net deferred tax asset .. 0. .. .0
19.  Guaranty funds receivable or 0N dePOSIt ...........cccevveveverereeeiieeieieeieieeees |rereseereeeeene s (O O (O O (1 0
20. Electronic data processing equipment and SOftWAre ..............ooeeveveeeeeerenens forveeciinennnns 77,047,770 |oooveeee TT,047,770 oo [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 85,573,165 |.ovoveiiicceiic (V1 85,573,165 |............... 100,249,337
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25.  Aggregate write-ins for other than invested assets ..........ccccceeveievereecveieieens freeeeeinens 303,694,192 | (U S 303,694,192 |............... 294,974,272
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 3,337,260,580 |.......coecnv.. 85,493,313 |........... 3,251,767,267 |........... 3,262,324 ,661
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt s et et s e s s st s s eseseananans |reseesesetebeet et renenis (L N (L N [V RN 0
28. Total (Lines 26 and 27) 3,337,260,580 85,493,313 3,251,767,267 3,262,324,661
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........c.cocove. feorcucrniniicccnnncenes 0 fererereeee 0 foeereeee (O O 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
25071, COLT B8V ettt |resnsneeaseneaes 303,694,192 ..o [V T 303,694,192 |......cc.c... 294,974,272
20T R T R T NPT TSP TSP TP PO TRPOTPP PPN
2501 ) R RPN RPN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 303,694,192 0 303,694,192 294,974,272




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .....ccoceeeee. 162,402, 113 ) 1ottt 851,789,650 |.....coeneene. 837,990,861
2. Reinsurance payable on paid losses and [0ss adjuStMeENt EXPENSES ........couiiiiiiiiiiiieeeeee e [ b (O A 0
3. LOSS AQJUSIMENE EXPENSES .......voveveieieieieteiisisesesese st st s sssssesese st ssssesese s s s se s e s et et s s s s s eses et s s seseses s ssssesesesssssnansesessssanansese|oseesesiriceanns 207,317,045 |............... 208,695,658
4. Commissions payable, contingent commissions and other SiMilar ChArges ..............c.ceueuercieieieieeeieeeeeeeeeeee e e 51,595,612 |......cccconnn. 69,452,653
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiriiieiieiiiiiieciete ettt b sn s s b ssnsssesess |ocec e eeennees 55,840,888 |.......c..c.... 67,730,463
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccueveviieiiieieiieeteeeeeeee e | 12,581,516 .o 13,933,985
7.1 Current federal and foreign income taxes (including $ -.....coovoeririniicnn 0 on realized capital gains (10SS€S)) ......c.cvce. |rerrerrecinnens 11,178,691 | 11,427,401
7.2 Net deferred taX lIADIlIY ...........ccoeueveieeeeeceeeeteeee et ctete e eeeesctete et eeesssaeteteseseescaesesesesessssesesesesensssesesesesansssesesesesansssesesasasansssnsnsesassnsns[eeteseentestbeb et et st e ebenana (U 3,903,393
8. Borrowed money$ ... 131,000,000 and interest thereon $ ...ocoveeeeerererceecenenenenes 0 e e 131,000,000 |.....o.oe...... 69,016,598
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ......cocoeee 457,227,355 and
including warranty reserves of $ ......cccooeiiiiiinns 0 and accrued accident and health experience rating refunds
including $  «oveeverrncceee 0 for medical loss ratio rebate per the Public Health Service Act) ........c.ccoevevececceeeenes feevinieen 645,278,991 |....oocvvennn 612,303,407
10, AQVANCE PIEIMIUIM ....uvvieieteeeeteeeeteeeet ettt etee s et ee et et et eas et es s et ese et es e s ese st esesses e s et easesess et es et es et essases et et essesessases st essesesessesessesensesessesens [erseseneebene et e anntenereneanean (01 0
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt sttt s et h ettt b et ettt s bt en et e sebetene e nsns et en et (1 A 85,000,000
11,2 POICYNOIAETS ...ttt ettt ettt a et e st e s et et e s e se e s s s et et e b et esessss s e s e s ses et esesess s ss et sesesesesnss s ssasesesesesesssnsssssss|reneesebebebeae et ne e reteeis (O A 0
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucuiuiriririririiieieierereeseseseseteeereee sttt ss s ss s ses e es s s nenenas 22,218,162 |.cecveenee 31,423,746
13.  Funds held by company under reiNSUraNCe trEALIES ..........cc.eiiiiiiiiiiiiiii ittt ettt sb e bt e st e et e b st e sneesneesd|e b e et et e et sreeaae s (O A 0
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS ..........ccciiiiiiiiii e (0 U 0
15.  Remittances and itEMS NOt @IIOCALEM ...........cueuriririeeeeetrirercteeeet s eeeeste e eeeseeeeeesesesesesetesseseaesesesesessesesesesesesaeseseseaesesesannnsesesns [eosssssninenaenisines 121,755 [ 0
16.  Provision for reinsurance (including $ ... 0 GEMIEAY ...vuvveeeceeece e [t 0 oo 0
17.  Net adjustments in assets and liabilities due to foreign exchange rates ..............cccciiiiiiiiiiiii o (O 0
R T B =i o U 53 ¢ g Lo 19 T PSSRSO U RPRUUROPPTUPPTUITY RUTUR
19. Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES ... E R R R R R R R R R e
21, PAYabIe fOr SECUMMIES .....uiviitiitiitiiii ittt bbb bbb b bbb bR bbbt bbbt bbbt bt bbbttt be b nne e
22.  Payable fOr SECUIIES IENAING .....ciuiiiiiiiiiie et h bt ekt e bt e bt e ab e e et e sae e she e sbe e sbe e be e bt enbeanbeennesnnesneesaeas
23. Liability for amounts held under UniNSUrEd PIANS ..........ccoiiiiiiiiiiiiieeeee e e |pre e
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccovvvevicvirnnnnne 0 e e (O R 0
25.  Aggregate Write-ins fOr HADIIHES ................c.ovevoieeeeeeceeeeeeeeeeeeeeeeeeeeeeee et eeetee e eee e eee s ee e eee s ensseen s e e e een s ensseensseensstensreenanennas 69,885 69,886
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 1,988,992,195 2,010,948,051
27, Prot@CtEA CEIl HADIITHES ......c.ovoieecueeeteeeie ettt e e eseteeees e e esesesee s e e eseaeseeee e e seses e e a2 e s esesesee e e e e seseeeees s e snsesesesassesesesesesnseetessentstetbet e s s ne e nbenna (O A 0
28.  Total lIabilities (LINES 26 BN 27) ...c.cvovieiviveriiiieeeeieteieieeeseee sttt ssese s s ss s sesss b st st ssseses st ss e s et ebes s sssnsesebes s s sesesesesassssnsnsesasassseceeseernas 1,988,992,195 |............ 2,010,948,051
29. Aggregate write-ins for SpPecial SUMPIUS TUNAS .......oo.iiiiiiiiiii ittt b bt bt bttt e et saeesseesaeesbeesbeesaersereeaneesbeeabe e b e e ebeereeas (O A 0
30.  COMMON CAPILAI STOCK ......oueiveeceeeeeceeec ettt et e s e e s s s e et et esesesse s s s st eseseananssasasasesessssansnansssnnsesnsnsnananasa|eesseseseseneeeas 8,220,000 |................... 8,220,000
31, Preferred CAPITAl STOCK ..........c.ciiiiiieieeeeceeeceec ettt ettt et s e s s et e s et e s e aes s s st et et et esessasa s s st eseseseasasssasssesesesesessasas s st ne ettt (O A 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e (01 0
33, SUIPIUS NOLES ...ttt ettt s et e s e s e s s s s s s st e s e s e s e s e s e s s e s s e s et e s e s e s s s s s st eseseseseas s s s s et et eseanas s s st esesesesee et ne ettt (O A 0
34.  Gross paid in @nd CONHDULEA SUPIUS .........c.ceiuiiieeeeeeeeeecece et ee et e et e e s s s s seseteseasasasssesesesessasasesnssesesessanansnssna|esesesesenenea 67,267,015 |.coccvnnnne 67,267,015
35, UN@SSIGNEA fUNAS (SUMPIUS) .....v.veveeececeeteieeeeececeete e eeeeecaetetesessscaetesesesessssesesesesensssetesesesensssssesesesansssesesesasansnsssesasasansssntesesassnsnsndfeetessenenes 1,187,288,057 |............ 1,175,889,595
36. Less treasury stock, at cost:
36.1 s 0 shares common (value included inLine 30 $  ...oocvvieeiniciniiciniciias 0 ) e e 0 [ 0
36.2 e 0 shares preferred (value included in Line 31 $  .ocvvvevceciernnncciennne 0 ) e 0 0
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 1,262,775,072 1,251,376,610
38. Totals (Page 2, Line 28, Col. 3) 3,251,767,267 3,262,324,661
DETAILS OF WRITE-INS
2501. Reserve for outstanding checks and drafts charged 0ff ... s [ 69,885 |..ccveiiiiiieiane 69,886
b0 OO TP TY OO TP PSP PRPTU RSP UP PP OUSPOPRPPIIN
2501 Y P PTOT RO PP T TRTI
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ...........ccuciiiiiiiiiiiieeceeee e e (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 69,885 69,886
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN

2902.

2003, ittt h et E e R £ R R £ Rk £ e b e e b e SR £ e R £ R oA £ R R £ R b £ ee ek e e SR e e R e R e £ R eh £ ARk e ee b e e E e e bt bR e b h e b bt a ettt ee et

2998. Summary of remaining write-ins for Line 29 from overflow Page ............ccooeiiiiiiiiiiieeeeeeeeee e [ O
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP RO PP PTPTRTI
3202, ittt h £ bkt et e h £ E e e R £ R e £ R e R £ Rk e ek £ A e R e e e ke ee R e £ R e e £ R eR £ AR R £ AR e £ A E b e eeeh e e h et E e e e R e et e R e Rt eh bt ee ekt eaebene ettt et et e et e na bt ne ettt ettt et et eben [etere ettt
£ 7201 Y PP PTOT RO P T TRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ..o [ (0 U 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ...ccocoee 248,655,944 ) .o 228,619,091 |....coeeenvne 239,877,240 |................ 948,190, 138
1.2 Assumed (written § ... 332,899,523 ) .o e 300,589,691 |.....cccevunvne 262,377,437 |............ 1,126,417,174
1.3 Ceded (written $ e 289,285 485 ) e ..229,874,365 |.. ..242,395,842 |... 958,733,368
1.4 Net (written $  ...cocvee 332,310,002 ) ..o 299,334,417 259,858,835 |............ 1,115,873,944
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 210,326,040 ):
2.1 DIFECE ..ttt e s 112,745,735 | 107,222,359 533,002,012
2.2 Assumed ..740,847,690
2.3 COABM ...ttt nene o ..539,713,461
24 Net ..o ..134,136,241
3. Loss adjustment eXPenSES INCUMED ...........cccevrverereueeeiiieieieieieeeesesseieseseseeesesessssesesesssssesssssesesenes [oenereeeneenns 20, 447,194 | L. 25,108,730 |..........c 104,011,146
4. Other underwriting XPeNSES INCUITEA ...........cccvvievevereueueeiirieieieieieeseeesessseeseseseesesesesssseseseseseesssssnns|oeeeeeeennees 114,849,008 |................ 100,570,692 |................ 403,573,881
5. Aggregate write-ins for underwriting dedUCtionsS ............ccooiiiiiiiiiiiiicceeeee e
6. Total underwriting deductions (LINes 2 through 5) .......cccccecvriviririeieeiininirnseeeeesesssesesieieeeeese e e eeeeneenn 880,012,090 [..oooioi......206,047,338 |............ 1,241,721,268
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MiNUS LiN€ 6 + LiNE 7) ....c.ceeueuiriiiieieieieieeeeesieieieeieee e e (30,677,633)....ccveeeeenne 3,811,497 | (125,847,324)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 16,049,120 |.....ccconve. 20,582,260 |................. 86,973,642
10. Net realized capital gains (losses) less capital gains tax of $ .........cccccc.c. 3,875,138 ... 14,258,944 18,783,904 45,436,785
11. Netinvestment gain (10SS) (LINES 9 + 10) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 30,308,064 |................. 39,366,164 |................ 132,410,427
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ s 651,286 amount charged off $  ...ccccvovvenene 1,356,741 ) oo [ (705,455)|.......cocueenne (362,987 (2,252,207)
13.  Finance and service charges not included in PremMiUMS ............coccueviiiiiirereieiieeeeieie e 373,680 | 477,443 ..o 1,647,029
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 8,720,073 (15,957,849) (36,985,373)
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 8,388,298 (15,843,393) (37,590,551)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNCome taxes (LINES 8 + 11 + 15) .......c.ciiiiiiieieietceceeeeeeee ettt et 8,018,729 |....ccvvene. 27,334,268 |............... (31,027,448)
17.  Dividends t0 POIICYNOIAETS ........c.ovveecececeeeeeecceeee ettt se e se s es s ssaesesesensanasaesenennas 134,837 47,776 1,346,941
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) .......cceviiiueueieiiieeieieiceeie e e 7,883,892 |...coevnne 27,286,492 |................ (32,374,389)
19.  Federal and foreign inCOME taxes iNCUITEM .............ceueueuiuiririiieieieieieeeee et ens (4,123,848) 4,906,951 1,946,348
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 12,007,740 22,379,541 (34,320,737)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 1,251,376,610 1,524,164,617 1,524,164 ,617
22, Netincome (from LINE 20) .......ouiiiiiiiiiiiitisie ettt bbbt bbbt bbb bbb
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e
24. Change in net unrealized capital gains (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccuvvririiininiiiiiee e
26. Change in net deferred income tax ...........ccooevvvninincnicncnennn,
27.  Change in NONAdMIttEd @SSEES ........cciiiiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,1 PAI TN <ttt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
3BT PAI TN ettt |e e 0
33.2 Transferred to capital (Stock DIVIdEN) .........cccviiiiiiiiiiiiie e e 0
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e .0
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiii e .0 ..
35. Dividends to stockholders ..................... .0 ..
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieiet ettt ettt e e e e [ eresae st st e ettt 0
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........ceiiiiiiiiiiiiii s 0
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 11,398,462 (89,340,761) (272,788,007)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 1,262,775,072 1,434,823,856 1,251,376,610
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeveiiiiiiiiiciieceeeeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
T40T.  COLT B8V ettt e s e e e e s e s e s ee e esesesee e s e e s e s ee e s s nanaes et enanan (13,445,208)|................ (34,472,817)
1402. Net gain (loss) on sale of nonadmitted assets ... (2,512,641)|... ... (2,512,641)
1403. Net other interest iNCOME (EXPENSE) ...cuiviiriiiieiiriririicicier ettt sesesee e sesnesesssenenes 102 fennrnineneneneneneneeeens 0 [ 85
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiiiiieicceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 8,720,073 (15,957,849) (36,985,373)
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeiiieiiiiiieiicceceeeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE .........c.cuiieiiieiiciicieee ettt [oressinessnees 306,464,493 |................ 266,178,221 |........... 1,170,617,717
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 19,849,159 |..ccovicnnee 24,962,102 | 99,864,464
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 8,388,296 (15,843,393) (37,590,551)
4. TOtal (LINES 110 B) ..ot 334,701,948 275,296,930 1,232,891,630
5. Benefit and 10SS related PAYMENTS ............c.cueviuiiiiiiieicieteeeeeeee ettt bessssnnns [oevesesesnnnas 173,916,558 |................ 141,118,693 |....cocoo..... 662,032,564
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 174,385,496 |................ 153,268,696 |................ 497,531,289
8. Dividends paid t0 POIICYNOIAETS .........ocvovviiveretieieieeeeie ettt ettt s s s seseseaes [feeeneeesenee e e nees 134,837 oo 47,776 oo 1,346,941
9. Federal and foreign income taxes paid (recovered) netof $ ................ 3,875,138 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 0 0 15,953,508
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 348,436,891 294,435,165 1,176,864,302
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (13,734,943) (19,138,235) 56,027,328
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt ...32,615,518 |.. ... 23,869,470 |.. ... 94,338,344
12.2 Stocks .............. 38,866,188 |.. 43,592,398 |.. ..107,307,778
12.3 MOMGAGE I0BNS ........vvveieiiieieeetetet ettt ettt ettt s s s st sesese e s esssesesesesesssnnanesans |resesestetesenene e ne s saeaenenes (O [0 0
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R (U R 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 15,779,664 |................. 21,292,692 |...ooocvviene. 86,915,586
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 0 2,569 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveucuiiieeeiceceeieieeceeeee et foeseeenenesenas 87,261,370 |.ocoveenn. 88,757,129 |.coooveen. 288,561,708
13. Cost of investments acquired (long-term only):
131 BONAS ..ot [onaeaeeen s 33,491,679 |....ocvennne 68,568,491 |.....cccenvne 118,097,079
13.2 SEOCKS ...ttt [eeennanaeaeaen s 3,128,567 |[.coveericine 2,286,447 |...oocconne. 27,601,101
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 30,455,155 |...ooccune 42,920,957 |.coovoverinene 147,255,445
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 28,129 5,971 502,816
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 67,103,530 113,781,866 293,456,441
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 20,157,840 (25,024 ,737) (4,894,733)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOITOWEM FUNDS ... nnacies | [onsetesnnennaes 61,983,402 |...coccvvieenee. 57,000,000 |....occvrreenee 11,016,598
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 Dividends t0 SLOCKNOIAETS .........c..c.cuuiuiiieiiieiiieeetie ettt siensiens [enessinessnens 85,000,000 |....ocvreenee 65,000,000 |....occvrreenee 65,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 6,682,651 45,604,881 (888, 187)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) .....oeoeierierierciecieeescei it (16,333,947) 37,604,881 (54,871,589)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne (9,911,050 [....ccovecenenne (6,558,091)[.....ccccvmenne (3,738,994)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 14,522,707 |.ooiveienne 18,261,701 oo 18,261,701
19.2 End of period (Line 18 plus Line 19.1) 4,611,657 11,703,610 14,522,707
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of equity investment to equity investment ... o 1,825,950 | 0 | 0




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
The financial statements of Westfield Insurance Company (the Company) are presented on the basis of accounting practices prescribed or permitted by the Ohio
Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices (SAP) prescribed or permitted by the State of Ohio for determining and reporting the
financial condition and results of operations of an insurance company, for determining its solvency under the Ohio Insurance law. The National Association of
Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed or permitted practices
by the State of Ohio.

The Company has not implemented any prescribed or permitted accounting practices by the State of Ohio that differ from those found in NAIC SAP.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Ohio is shown below:

F/S F/S
SSAP # Page Line # 3/31/2023 12/31/2022

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 12,007,740 $ (34,320,737)
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 12,007,740 $ (34,320,737)
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 1,262,775,072 $ 1,251,376,610
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,262,775,072 $ 1,251,376,610

Use of Estimates in the Preparation of the Financial Statements
No significant changes

Accounting Policy

Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium reserves are established to cover the unexpired
portion of premiums written. Such reserves are computed by pro rata methods for direct business and are based on reports received from ceding companies for
reinsurance.

Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged to operations as incurred.
Expenses incurred are reduced for ceding allowances received or receivable.

In addition, the Company uses the following accounting policies:

1) No significant changes

(2) Bonds not backed by other loans are stated at amortized cost using the scientific interest method per SSAP No.26.

(3-5) No significant changes

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value. The retrospective adjustment method is used
to value all securities. If a security has been written down due to an other-than-temporary impairment, the prospective adjustment method is used
subsequent to the loss recognition in accordance with SSAP No.43R.

(7-13)  No significant changes

Going Concern
Management continuously monitors the Company's financial results and compliance with regulatory requirements and finds no reason to expect the Company to not
continue as a going concern.

NOTE 2 Accounting Changes and Corrections of Errors

Not applicable

NOTE 3 Business Combinations and Goodwill

Not applicable

NOTE 4 Discontinued Operations

Not applicable

NOTE 5 Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans
The Company does not invest in mortgage loans. No mezzanine real estate loans are held.

Debt Restructuring
The Company is not a creditor for any loans that have been restructured.

Reverse Mortgages
Not applicable

Loan-Backed Securities
(1) Prepayment assumptions for single class and multi class mortgage-backed/asset-backed securities were obtained from broker dealer survey values or
internal estimates. The Company used Interactive Data Corp. in determining the market value of its loan-backed securities.

(2-3) No other-than-temporary impairments have been recognized on loan-backed securities.



STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

4) Impaired loan-backed securities for which an other-than-temporary impairment has not been recognized as of March 31, 2023 are summarized below:
a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ (3,258,364)

2. 12 Months or Longer $  (33,196,172)
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 56,778,009

2. 12 Months or Longer $ 173,658,101

(5) In concluding that the impairments are not other-than-temporary, the Company has considered the following general categories of information:
a. Length of time and extent to which the fair value has been less than cost

b. Issuer credit quality

c. Industry sector considerations

d. General interest rate environment

e. Probability of collecting future cash flows

Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable

Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

Real Estate
Not applicable

Low Income Housing tax Credits (LIHTC)
Not applicable

Restricted Assets
No significant changes

Working Capital Finance Investments
Not applicable

Offsetting and Netting of Assets and Liabilities
Not applicable

5GI Securities
No significant changes

Short Sales
Not applicable

Prepayment Penalty and Acceleration Fees
Not applicable

Reporting Entity’s Share of Cash Pool by Asset Type
Not applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

NOTE 7 Investment Income

Not applicable

NOTE 8 Derivative Instruments

Not applicable

NOTE 9 Income Taxes

No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.

B.

The Company is owned and operated by its parent company, Ohio Farmers Insurance Company.

The Company paid common stock dividends to its parent, Ohio Farmers Insurance Company, for the following dates and amounts:

March 31, 2022 $ 65,000,000
January 26, 2023 $ 85,000,000

Transactions with related party who are not reported on Schedule Y
Not applicable

Affiliated balances due to the Company at 3/31/2023 and 12/31/2022 respectively were:

3/31/2023 12/31/2022
Ohio Farmers Insurance Company $ 12,573,165 $ 31,232,739
Westfield Credit Corp.* $ 73,000,000 $ 69,016,598
Affiliated Receivable $ 85,573,165 $ 100,249,337

6.1
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*Westfield Credit Corp. is not part of the intercompany pooling arrangement. The Company and Westfield Credit Corp. have entered into a written, revolving
line of credit to provide borrowing capacity to Westfield Credit Corp. of up to $100,000,000. The interest is settled monthly, but the advance is revolving and
can be paid down or drawn upon with only a 24 hour notice by either party. The interest on the outstanding balance is accrued at an overnight daily basis
index and settled every thirty (30) days.

Every ninety (90) days the affiliated balances are reviewed and settled in either cash or the transfer of securities.

E. Material Management or Service Contracts and Cost-Sharing Arrangements
No significant changes

F.  Guarantees or Undertakings
No significant changes

G. Nature of the Control Relationship
The Company is owned and operated by its parent company, Ohio Farmers Insurance Company.

H.  Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned
Not applicable

l. Investments in SCA that Exceed 10% of Admitted Assets
No significant changes

J. Investments in Impaired SCAs
Not applicable

K. Investment in Foreign Insurance Subsidiary
Not applicable

L. Investment in Downstream Noninsurance Holding Company
Not applicable

M.  All SCA Investments
Not applicable

N. Investmentin Insurance SCAs
Not applicable

O. SCA or SSAP 48 Entity Loss Tracking
Not applicable

NOTE 11 Debt
A. Debt, Including Capital Notes
Not applicable

B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has borrowed funds in the form of
variable interest rate options via a revolving line of credit and has the option to borrow in fixed term rate based advance instruments. It is part of the
Company's strategy to utilize these funds and the capacity thereof for general business purposes.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Protected Cell
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,623,596 $ 2,623,596 $ -
(c) Activity Stock $ 5,895,000 $ 5,895,000 $ -
(d) Excess Stock $ 765,004 $ 765,004 $ -
(e) Aggregate Total (a+b+c+d) $ 9,283,600 $ 9,283,600 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 273,771,334 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,623,596 $ 2,623,596 $ -
(c) Activity Stock $ 3,105,000 $ 3,105,000 $ -
(d) Excess Stock $ 3,029,704 $ 3,029,704 $ -
(e) Aggregate Total (a+b+c+d) $ 8,758,300 $ 8,758,300 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 228,593,408 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year 6 Months to
Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 2,623,596 $ 2,623,596 $ - $ - $ - $ -

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)

(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date

6.2
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NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

A.

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Protected Cell Account Total Collateral
Pledged (Lines 2+3) $ 289,621,688 $ 313,336,280 $ 131,000,000
2. Current Year General Account Total Collateral Pledged $ 289,621,688 $ 313,336,280 $ 131,000,000
3. Current Year Protected Cell Account Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Total
Collateral Pledged $ 242,515,996 $ 270,960,073 $ 69,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Protected Cell Account Maximum
Collateral Pledged (Lines 2+3) $ 289,621,688 $ 313,336,280 $ 131,000,000
2. Current Year General Account Maximum Collateral Pledged $ 289,621,688 $ 313,336,280 $ 131,000,000
3. Current Year Protected Cell Account Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Maximum
Collateral Pledged $ 239,307,415 $ 273,992,188 $ 60,000,000

(4) Borrowing from FHLB

a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
General Protected Cell Reserves
Total 2+3 Account Account Established
1. Current Year
(a) Debt $ 131,000,000 $ $ 131,000,000 XXX
(b) Funding Agreements $ - $ $ -
(c) Other $ - $ $ - XXX
(d) Aggregate Total (a+b+c) $ 131,000,000 $ $ 131,000,000
2. Prior Year end
(a) Debt $ 69,000,000 $ 69,000,000 $ - XXX
(b) Funding Agreements $ - $ $ -
(c) Other $ - $ $ - XXX
(d) Aggregate Total (a+b+c) $ 69,000,000 $ 69,000,000 $ -
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Protected Cell
Total 2+3 Account Account

1. Debt $ 131,000,000 $ - $ 131,000,000
2. Funding Agreements $ - $ - $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 131,000,000 $ - $ 131,000,000

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No

Defined Benefit Plan
Not applicable

Investment Policies and Strategies
Not applicable

Fair Value of Each Class of Plan Assets
Not applicable

Basis Used to Determine Expected Long-Term Rate-of-Return
Not applicable

Defined Contribution Plan
No significant changes

Multiemployer Plans
Not applicable

Consolidated/Holding Company Plans

6.3
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Not applicable

Postemployment Benefits and Compensated Absences
Not applicable

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
Not applicable

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant changes

NOTE 14 Liabilities, Contingencies and Assessments

A

Contingent Commitments
No significant changes

Assessments
No significant changes

Gain Contingencies
Not applicable

Claims related extra contractual obligations and bad faith losses stemming from lawsuits
Not applicable

Product Warranties
Not applicable

Joint and Several Liabilities
Not applicable

All Other Contingencies

Various lawsuits against the Company have arisen in the course of the Company’s business. Contingent liabilities arising from litigation, income taxes, and other

matters are not considered material in relation to the financial position of the Company. There are no contingent liabilities arising from litigation.

There has been no significant change in the collectability of the Company’s accounts receivable for Agents Balances or Uncollected Premiums.

NOTE 15 Leases

NOTE 16

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A.

No significant changes

Credit Risk
Not applicable

Transfers of Receivables Reported as Sales
The Company has not sold or transferred any receivables to any other parties.

Transfer and Servicing of Financial Assets
Not applicable

Wash Sales
Not applicable

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable

Not applicable

NOTE 20 Fair Value Measurements

A.

Fair Value Measurements

For assets that are measured and reported at fair value or net asset value (NAV) in the statement of financial position after initial recognition, the valuation techniques

and the inputs used to develop those measurements are as follows:

Level 1 - Values are unadjusted quoted prices for identical assets and liabilities in active markets accessible at the measurement date.

Level 2 - Inputs include quoted prices for similar assets or liabilities in active markets, quoted prices from those willing to trade in markets that are not active, or
other inputs that are observable or can be corroborated by market data for the term of the instrument. Such inputs include market interest rates and volatilities,

spreads and yield curves.

Level 3 - Certain inputs are unobservable (supported by little or no market activity) and significant to the fair value measurement. Unobservable inputs reflect the

Company'’s best estimate of what hypothetical market participants would use to determine a transaction price for the asset or liability at the reporting date.

The Company has no liabilities that are measured at fair value in the statement of financial position.

(1) Fair Value Measurements at Reporting Date

6.4

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value

CS - Industrial and Miscellaneous -

Unaffiliated $ 183,448,747 | $ - 19 $ $ 183,448,747
CS - Mutual Funds $ 188,208,125 | $ - 19 $ $ 188,208,125
CS - Exchange Traded Funds $ 10,898,975 | $ - 19 $ $ 10,898,975
CE - Money Market Mutual Funds $ - 19 3,547,682 | $ $ $ 3,547,682
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OIA - Joint Venture, Ptr or LLC, char. of
Com Stks - Unaffiliated $

Total assets at fair value/NAV $

4,430,195
390,533,724

4430195 |$ - 13 - 1s - |ls
386,986,042 | $ 3,547,682 |$ - 19 - 138

Net Asset Value
(NAV)

Description for each class
of asset or liability

b. Liabilities at fair value

(Level 1) (Level 2) (Level 3) Total

$ - 19 - 19 - 19 -

Total liabilities at fair value $ -

(2) At March 31, 2023, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 3.

(3) The Company’s policy for determining when transfers between levels is required is based upon change in the inputs used to determine fair value
measurement. If an input changes, the Company evaluates the new input(s) and makes the determination whether or not a transfer between levels is
appropriate. If an asset or liability is transferred between levels, it is the Company’s policy to record the transfer as of the beginning of the quarter in which the
transfer occurs. The Company held no assets or liabilities categorized as Level 1, 2 or 3 during the reporting period that were transferred into or out of the
level categorization held at January 1, 2023.

(4) As of March 31, 2023, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 2 or Level 3.
Historically, fair values in the Level 2 category are provided by independent pricing services. Where independent pricing services provide fair values, the
Company has obtained an understanding of the methods, models and inputs used in pricing and has controls in place to validate that amounts provided
represent current fair values. Estimated fair values of investments categorized as Level 3 generally include inputs for which no readily observable inputs are

available and require management judgment.

=

(5) As of March 31, 2023, the Company had no holdings classified as either a derivative asset or liability.
Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - Not required
Fair Value Level
The method(s) and significant assumptions used to estimate the fair value of financial instruments are as follows:

Investment Securities - Fair values for bonds, including the aggregate write-ins for invested assets are based on the values prescribed by an independent pricing
service or from brokers. For bonds that are not actively traded, estimated fair values are based on values of bonds of comparable yield and credit quality. The fair
values for common stocks are based on quoted market prices, where available, which are provided to the Company by an independent pricing service.

Cash Equivalents - Cash equivalents include money market mutual funds, which are reported at fair value. Cash equivalents are short-term, highly liquid investments
that are both readily convertible to known amounts of cash, and so near their maturity that they present insignificant risk of changes in value due to change in interest
rates.

Receivables for securities and Borrowed money - The carrying amounts reported as admitted assets or liabilities for these financial instruments approximate their fair
values due to the short-term nature of these financial instruments. For long term borrowed funds, fair value is determined by termination value.

Other Invested Assets - The estimated fair value of publicly traded limited partnerships and trusts is based on the values prescribed by an independent pricing service.

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds $1,321,733,439 | $1,429,599,613 |$ 256,759,790 | $1,064,973,108 | $ 541 | $ - 198 -
Common stocks $ 382,555,847 |$ 382,555,847 |$ 382,555,847 |$ - 19 - 198 - 18 -
Cash equivalents $ 3,547,682 | $ 3,547,682 | $ - 198 3,547,682 | $ - 198 - 18 -
Other invested assets $ 4,430,195 | $ 4,430,195 | $ 4,430,195 | $ -1 - 19 - 19 -
Receivables for securitied $ 133,506 | $ 133,506 | $ -1 133,506 | $ -1 - 19 -
Borrowed money $ 131,000,000 |$ 131,000,000 |$ - 1$ 131,000,000 |$ - 19 - 19 -

Not Practicable to Estimate Fair Value
Not applicable

NAV Practical Expedient Investments
Not applicable

NOTE 21 Other Items

A.

Unusual or Infrequent ltems
Not applicable

Troubled Debt Restructuring: Debtors
Not applicable

Other Disclosures
Not applicable

Business Interruption Insurance Recoveries
No significant changes

State Transferable and Non-transferable Tax Credits
No significant changes

Subprime Mortgage Related Risk Exposure
No significant changes

Insurance-Linked Securities (ILS) Contracts
Not applicable

The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control
the Policy

No significant changes

NOTE 22 Events Subsequent
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

Subsequent events have been considered through April 15, 2023 for the statutory statements issued as of March 31, 2023. No events or transactions have occurred
that would give rise to a Type | or Type Il subsequent event.

NOTE 23 Reinsurance
No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
Not applicable

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses
Reserves as of December 31, 2022 were $1046.7 million. In calendar year 2023, $148.7 million has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $871.3 million. Therefore, there has been a $26.7 million favorable prior-year
development from December 31, 2022 to March 31, 2023. The favorable development is principally from decreases in the estimates of loss and loss adjustment
expenses for the following lines of business: auto physical damage and commercial multi-peril. This change is generally the result of ongoing analysis of recent loss
development trends. Original estimates are increased or decreased, as additional information becomes known regarding individual claims. The estimates are not
affected by prior year loss development on retrospectively rated policies, as the Company does not write this type of policy.

NOTE 26 Intercompany Pooling Arrangements
A.-F. No significant changes

G. Affiliated balances due to the Company at 3/31/2023 and 12/31/2022 respectively were:

3/31/2023 12/31/2022
Ohio Farmers Insurance Company* $ 12,573,165 $ 31,232,739
Westfield Credit Corp. $ 73,000,000 $ 69,016,598
Affiliated Receivable $ 85,573,165 $ 100,249,337

*Ohio Farmers Insurance Company is included in the intercompany pooling arrangement

NOTE 27 Structured Settlements
No significant changes

NOTE 28 Health Care Receivables
Not applicable

NOTE 29 Participating Policies
Not applicable

NOTE 30 Premium Deficiency Reserves
No significant changes

NOTE 31 High Deductibles
No significant changes

NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

NOTE 33 Asbestos/Environmental Reserves
No significant changes

NOTE 34 Subscriber Savings Accounts
Not applicable

NOTE 35 Multiple Peril Crop Insurance
Not applicable

NOTE 36 Financial Guaranty Insurance
Not applicable
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt ettt ettt e e et eae e e h e e e h e e eh e e bt e bt e bt e a bt ea bt eabeeaeesheeeheeabeenbeebeenbeenneannennne
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? .....

LT F= (=N o] i =g Lo L RSPV RRR

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

During the first quarter of 2023, Ohio Farmers Insurance Company acquired Lloyd’s of London Syndicate 1200 from Argo Group International
Holdings, Ltd. .....

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cciiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ...........ccceieveiiiiiiiiiciccee

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiiciis

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

Yes[ ] No[X]
Yes [ ] No[ ]
Yes[ ] No[X]
Yes [ X] No[ ]
Yes [ X] No[ ]
Yes[ 1 No[X]
Yes[ 1 No[X]

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N [X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ..... 12/31/2017
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevceceererereeereennns 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). ettt e e h st 05/29/2019
By what department or departments?
ORO ettt bttt bt E e E R R Rk £ e k£ o4k £ ook £ £ R E R oA £ AR R £ R e £ R E £ eeeE £ eE R £t SR e £ R oA £ R e £ R R e e h £t h e e E e e b £ b et b bt e bt ettt et
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ..........c.ooviiiieeeeeeeee et te et ettt e e e e e s e e s e e e st e s e e e e s e s e s s et et eseaea e sas st et eseaeseeneeasnesnseseanananns Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ X] No[ 1 NAT ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period? .... Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccoiiiiiiiiiiiiiieeeeeeeeeee e Yes [ X] No[ ]
If response to 8.1 is yes, please identify the name of the bank holding company.
Ohio Farmers INSUrANCE COMPANY ........iiuiiiiiiiiteeit et et et et e e teeaeees e e aae e st e st easeeaseaaeeaaeeea e e ea e e ea e e s e e st e as e enseea s e eneeem e e em e e eseees e e s e enseenseenseanseenseaneeaneann
Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6

Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Ohio Farmers Insurance COMPANY .........ccoeeoineeurereneneneeieeeeseseneenas Westfield Center, ONio oo . YES....|....NO.....[....NO.....]....NO....
Westfield Bancorp, Inc. ............. Westfield Center, Ohio YES WNO..... NO..... ..NO.....
Westfield Bank, FSB Westfield Center, Ohio NO..... JYES.. NO..... WNO.....
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S, 12,573,165
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ...........ccceuiiiiiriueriieiiiisiieseeisees et se s nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........ccccccoeoeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes[ 1 No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGS ...ttt ettt ettt ettt et et a ettt et et ettt s e ettt e st et a s e ae s sttt a s s e Attt e s s et e s s ean s s e st et et et et ean st et et etetesesnan s S$..
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiieeeee s $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiiccce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccoceoeviiiicicicne Yes[ 1 No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $
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21.

STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
240 Greenwich Street, New York, NY 10286
PO Box 598, Cincinnati, OH 44201

BNY Mellon
Federal Home Loan Bank, Cincinnati

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Krishna Patel
Scott Richter ...
Richard Nash
Christopher Giampietro ...

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... Yes[ ] No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccccoueieueueverrieieerenennns Yes [ ] No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated S5GI SECUNLIES? .............o e e e Yes [ X] No[ ]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUIIES? ...........oi i Yes [ ] No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccccoieiiie. Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcurueuereeeeceeueeeeeeececee e eseeeee e en s nenns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALEr thAN ZEIO? .......e.oeeeeececeeeeee ettt ettt e e ee e et e e e e e e tetetesenssseae st esensns e s et et esensnssaesesesensnsstetasesansnssaesesasannsnaesesasensnsnansasasns Yes[ 1 No[X]
4.2 If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH 10SS PEICENL .......eeieectetctceee ettt ettt et et et et et et e s e ssae et e s s e s et et et essss s e s es et et e b et eseas s eses a2 esesesesesssses a2 e st et et eseeess s es st et et esesess s esesesesebese £t ee et s E e Rk e ettt e bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........o.evvieeececeeeiiie ettt ettt et et eae s s s st et et e s es e s s s sasa s s et et et eses s s s s s s s et eseseseses s s as s s et eseseseasasas s s et et eseasssas oo eh b ebebee et et et e bbbt e et et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiuiuiiiieteteeeseseee ettt eteteseassssseteseseseses s ss s sesesesesessssasssssesesess Seesebetebtetat et st ee st eb bt eeeet e neneee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee et eeeae e te s s s ae e s s s asaese s s s s ssaseesesessssastesesnssnanansana Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..o B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccceueueveeeeececeeteeeeeeecae et eeeeeseae e s es s ssaesesesesensssesesesesenssassesesssensnensena Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiieiiner e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccccoevevuenee... Yes [ X] No [ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIlE OF thE FEPOTHING ENELY? .......cviveviieectcteteiet ettt ettt ettt s s b b s s st b e st b bt b b s s e es bbbt st b et sttt s s Yes[ ] No[ ]




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer

Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

10

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ........ccooevnne AL | [N ISR 348,734 | 313,345 | 345,653 |.cooveieen 420,960 |............... 1,277,021 | 1,318,409
2. Alaska ... D AK e Lo e 14,715 | 2,365 [ [0 [0 1,908 | 1,187
3. Arizona .. DAZ e Lo e 5,933,082 .o 6,111,649 |........... 4,567,229 |..ocovee 2,264,521 |.............. 24,901,702
4. Arkansas .......ccceee. AR | [ IR 648,424 |....cococeee 492,845 | [0 (V1 442,737
5. California .......cccccco.c... N oo O o 0 o 0 e 0 125,470
6. Colorado ....... L. 24,748,927 |..
7. Connecticut .. . Lo oo 25,706 [ 74,600 | O e (6,292) 107,058
8. Delaware .........ccccoouenee. DE [ Lo e 1,642,796 | 1,492,523 |.cooveae 540,298 |......cc.c....... 275,350 |.cvevereaes 5,687,490 |............... 7,043,150
9. District of Columbia .....DC |-......... [N ISR 396,500 |..oeeeinnee 110,358 oo [0 (V1 271,940 .o 165,690
10.  Florida .....ccoeoveviiens FL [ Lo forrnis 38,420,742 |.............. 33,186,617 |...cconvee 20,473,169 |............ 24,908,590 |............ 174,674,249 |........... 165,761,109
11.  Georgia . ...GA L. 12,429,720 |.. 11,065,220 |.. ..6,384,994 |.. 10,644,372 |.. .39,250,215 |.. 41,144 795
12.  Hawaii ... LLHE e Lo e 14,575 | 2,300 [ 0 e [0 960 | 1,086
13. Idaho..... LD [ [N ISR 181,070 [ 89,112 | [0 2,645 [ 184,769 |...cocvne 115,258
14, lNOIS ..o | I RO [ I, 10,644,606 |.............. 11,483,941 |............. 6,727,965 |............. 10,096,056 |.............. 59,175,516 |............. 73,087,999
15. Indiana .......ccccccoeeeene IN e Lo e 8,238,196 |........c...... 8,622,536 |............. 5,018,955 |............. 3,908,533 |.............. 32,013,278 |.............. 31,700,673
16. lowa ...... LA L. ..5,818,459 |.. ..5,391,256 |.. . ..5,380,090 |.. 115,979,101 |.. .16,760,673
17. Kansas .. L KS e [N ISR 340,145 ..o 185,434 ..o 26,662 .o 7,324 | 843,352 |.cooiiinn 711,204
18. Kentucky ... CKY e Lo e 6,884,651 |....cccooec 8,110,083 |............... 7,492,006 |............... 6,950,228 |.............. 39,212,757 |.one... 30,333,829
19.  Louisiana ........c.ccoeevene LA [ [N ISR 118,901 | 118,473 [ 0 e 108,139 [ 158,575 [ 45,217
20. Maine ....ccooeveiies ME [ Lo e 68,633 |...cooirrne 45,660 |.oovoveeeeeeeeeeeeeen 0 | O e 59,986 |.ccooveveennn 50,213
21. Maryland ....... ... MD L. ..2,826,893 |.. ..2,999,217 |.. " ..9,878,640 |.. ..9,861,663
22. Massachusetts . L MA | [N ISR 831,123 | 199,290 | 0 o 0 [ 742,128 | 233,973
23. Michigan ....... LML e Lo forriis 10,872,295 |.............. 11,617,372 | 6,146,050 |.............. 5,680,338 |............. 46,216,549 |.............. 50,320,629
24. Minnesota .........ccoccune MN [ [ I, 10,145,249 |.............. 9,430,488 |............... 5,497,616 |............... 4,596,785 |.............. 30,588,488 |............. 26,322,282
25.  MissisSippi ....cccovvvereene. MS [ [N ISR 388,325 | 498,921 [ 388 [ (B26) | 407,219 .o 276,217
26. Missouri .... ...MO | L. , , ..1,790,519 |.. .. 1,736,760
27. Montana .... W MT e Lo e 6,630 | 3,065 [ (109) | O e 105,985 |...ovve 110,278
28. Nebraska .. .NE | [N ISR 812,119 [ 141,963 |................... 48,278 |................... 68,940 |................... 678,707 |.coveeeeen 454,559
29. Nevada ... NV | [N ISR 198,265 |.oooeieee 7,776 oo 3,509 [ O [ 340,976 |...oooeneen 689,768
30. New Hampshire .......... NH | Lo oo T4 {07,060 | O e O [ 37,958 |oooeeieeen. 8,797
31. New Jersey ...... L. .0 ..236, . 17,178
32. New Mexico .................NM [.......... [ 856,109 |.............. 8,611,938 |............... 8,288,249
33. New YorK ....cccoeeveeee. NY [ Lo e 1,253,917 | 55,565 |ovoveeeieee (V1 (10,410){............... 1,182,744 ..o 64,839
34. North Carolina ............NC [.......... Lo oo 6,907,937 |............... 7,289,764 |............... 2,993,915 | 2,807,139 |.ccoeeee 16,841,455 |............. 14,626,426
35. North Dakota Lo oo 87,948 [l 91,453 | 8,436 ..o 1,093 [ 262,996 |......ccvveeee 327,708
36. Ohio ...ccceeeee L. 24,222,701 |.. .14,830,934 |.. ..148,943,959 |. ..149,444 275
37. Oklahoma . Lo e 43,953 [l T, TH6 [ 288 [ 19,667 [ 579,524 |.......c........ 419,892
38. Oregon......... L 156 | 60,073 | 8,873 [ 31,039 180,197 [ooeoviis 216,442
39. Pennsylvania .............PA |[......... [ ISR 26,485,185 |.............. 26,023,906 |..............15,428,832 |..............11,469 077 |............. 76,816,477 |.............. 67,748,226
40. Rhode lsland ............ Rl |oeeens Lo oo 39,925 | 7,699 [ 0 e O e 28,147 | 13,538
41. South Carolina . ...SC L. .. 4,926,374 |.. 4,942,493 |.. . " .27,223,738 |.. 27,249,501
42. South Dakota ... .SD | [N ISR 170,653 ..o 166,053 ..o 1,044 | 646 | 267,452 |..cocveee 419,992
43. Tennessee ... TN s Lo forriis 11,432,441 |........... 11,856,612 |............... 6,470,967 |............... 7,125,405 |.............. 34,053,830 |.............. 37,360,436
44, TexXas ....ccoceevvveeiec TX e Lo oo 3,840,936 |......c.c...... 2,758,169 |....cocvevree 149,743 |.............. 4,094,038 |............... 4,008,671 |............... 3,597,885
45, Utah ...ccoocoeveeeeeee. UT e [ ISR 493,229 |....ccoevve 121,567 oo [0 3,000 [.ooeennee 342,386 |.cooveeen 227,652
46. Lo e 9,069 | 6,792 [ O e 0 e 6,912 [ 2,988
47. Virginia ....c.oooeveeveeeee . VA Lo oo 4,840,511 |.....c......... 5,182,624 |............. 1,063,701 | 662,266 |.............. 10,131,144 |......... 10,141,267
48. Washington ................ WA |......... [ ISR 161,204 | 146,264 ... [0 (V1 405,670 |...ccvevneeee 125,144
49. West Virginia .............. WV |occcee. [ IS 11,815,131 | 13,585,654 |............... 5,363,271 |...conve. 4,213,609 |.............. 37,459,412 |............ 40,082,638
50.  Wisconsin ......ccoeeeeee. WL e Lo oo 4,294,903 |............... 2,909,813 |.ccveeeee 1,727,161 | 909,287 |.............. 7,056,335 |.............. 4,948,669
51.  Wyoming L. ...40,065 |.. ... 45,097 |.. ... 14,685 |.. ..103,318 |.. ... 90,443
52.  American Samoa ........ AS |.......... Neorees oo [0 0 Joeoreeeeeeeeeieeeees O 0 Joeoreeeeeeeeeeieeeees O 0
53. Guam ......cceeeeeveeeee. GU [ Neorees oo [0 0 Joeoreeeeeeeeeieeeees O [0 [0 0
54. Puerto RicO ............. PR [l I T [0 [0 [0 [0 [0 0
55. U.S.VirginIslands ...... VI |......... Neeees oo 0 [ 0 [ 0 [ (1 [0 0
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccccoeeeeec | D O G R [0 (1 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccocvnviees wenee 50 4. Q - Qualified - Qualified or accredited reinNSUrer...............cc.oceveeuevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........ccccoiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 7




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

Ohio Farmers Insurance Company *
24104
34-0438190
OH

Westfield Insurance Company *
24112
34-6516838
OH

Westfield Premier Insurance Company *
16450
83-0887963
OH

Westfield National Insurance Company *

Westfield Select Insurance Company *

150 South Road, LLC
46-2569087

Westfield Bancorp, Inc.
77-0633192

1848 Ventures, LLC

24120 17105 35-2614052
34-1022544 86-3786390
OH OH
LineUp, LLC
85-1178850

American Select Insurance Company *
19992
31-6016426
OH

Westfield Specialty Insurance Company *
16992
85-3971150
OH

Old Guard Insurance Company *
17558
23-0929640
OH

Westfield Superior Insurance Company *
16449
83-0871392
OH

Weather Warranty, LLC
85-4335112

Westfield Management Company
34-1788314

Westfield Champion Insurance Company *
16447
32-0569613
OH

Westfield Touchstone Insurance Company *
16448
36-4900986
OH

WMC Properties, LLC
22-3981501

* These companies are members of the following pooling arrangement

beginning 09/30/2021:

Ohio Farmers Insurance Company
Westfield Insurance Company

Westfield National Insurance Company
American Select Insurance Company

Old Guard Insurance Company

19.0%
54.0%
13.0%
5.0%
9.0%
0.0%

Westfield Marketing LLC
27-1229534

34-1861077

Westfield Services, Inc.

Westfield Champion Insurance Company
Westfield Premier Insurance Company
Westfield Select Insurance Company
Westfield Specialty Insurance Company
Westfield Superior Insurance Company
Westfield Touchstone Insurance Company
Total

0.0%
0.0%
0.0%
0.0%
0.0%
100%

Westfield Securities, LLC
45-4485129

Westfield Specialty, Inc.
86-1704858

Westfield Specialty, Ltd.
(UK Corporation — Holding Co.)
UK 6932815820
(See Page 2)

11

PR |

Westfield Bank, FSB
34-1940362

Westfield Mortgage Company, LLC
20-0361702

Westfield Credit Corp.
34-1962005

Westfield Asset Management, LLC
46-4010767

------ Dormant members



STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART (cont.)

Ohio Farmers Insurance Company *

24104
34-0438190
OH

Westfield Specialty, Ltd.
(UK Corporation — Holding Co.)
UK 6932815820
(See Page 1)

/

roup functions as Syndicate 12!

[
|

Westfield Specialty Corporate

Member Limited
UK 9370921929

Westfield Specialty Capital,
(Alpha) Ltd.
UK 2602911081
US 98-0704252

Westfield Specialty Capital,
(Delta) Ltd.
UK 3267220606
US 98-1165051

Westfield Specialty Capital,
(Epsilon) Ltd.
UK 9407311572
US 98-1164800

Westfield Specialty Capital,
(Zeta) Ltd.
UK 7945025080
US 98-1409864

Nomina No 550 LLP
UK 3288236057

\
\

o

Westfield Specialty Capital,
(No. 604) Ltd.
(Main Entity)
UK 1719101091
US 98-0412132

Westfield Specialty Capital,

- (No. 617) Ltd.

UK 4241425084

Westfield Specialty Capital,

(No. 616) Ltd.

UK 5776515687

Westfield Specialty Capital,
- (No. 607) Ltd.
UK 1793121703

Westfield Specialty Capital,

(No. 703) Ltd.

UK 3747929787

Westfield Specialty Capital,

(No. 704) Ltd.

UK 9022821754

Westfield Specialty Capital,

(Chi) Ltd.

UK 3194312833

Westfield Specialty Capital,
- (Gamma) Ltd.
UK 3816803638

Westfield Specialty Capital,

- (Eta) Ltd.

UK 2435700776

I

Not a recognized entity

(Lloyd's of London Entity Only) |

/

Westfield Specialty
Managing Agency, Ltd.
UK 5439903306

Westfield Specialty
Management Services, Ltd.
UK 5229929470

100348129600003

Westfield Specialty (ME) Ltd.

Westfield Specialty Asia

Pacific Pte, Ltd.
201331646H

Westfield Specialty

Direct, Ltd.
UK 1861013070

Dormant members
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0228 ...|OFIC & Affiliates ....cccoeeeeeeeeeeiiieices | eeees 24104 ....|34-0438190 .. Ohio Farmers Insurance Company .................. . .[..0.000 .... ....N0...... [ R
0228 ...|OFIC & Affiliates ....cooeeveeeeeiieeeeenns |anee 24112 ....| 34-6516838 .. Westfield Insurance Company ...............c...... Ohio Farmers Insurance Company . Ownership.. ..}.100.000 ...|Ohio Farmers Insurance Company .. ... No
. 0228 ...|OFIC & Affiliates ....ccooeeeeveeeieciieiaes | eeees 24120 ....|34-1022544 .. Westfield National Insurance Company .......... . .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0228 ...|OFIC & Affiliates ....oooeeeeeeeeiieeeenens | e 19992 ....[31-6016426 .. American Select Insurance Company .............. . .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
. 0228 ...|OFIC & Affiliates ....ccooeeeeveeeeeiiiciaes | eeees 17558 ....[23-0929640 .. 0ld Guard Insurance Company ..........cccceeeeenns . .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0228 ...|OFIC & Affiliates ....oooeeeeeeeeiieeeenens | e 16447 ....[32-0569613 .. Westfield Champion Insurance Company . Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. .. NO...
. 0228 ...|OFIC & Affiliates ....ccooeeeeeeeeeeciieeaes | eeees 16450 .... [83-0887963 .. Westfield Premier Insurance Company .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... N0
0228 ...|OFIC & Affiliates ....ooeeeeeeeeeieeeennns | anee 17105 .... [86-3786390 .. Westfield Select Insurance Company ............ .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No
. 0228 ...|OFIC & Affiliates ....cccoeeeeeeeeceiiiciees | eees 16992 .... [85-3971150 .. Westfield Specialty Insurance Company ........ .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0228 ...|OFIC & Affiliates ....oooeeeeeeeeiieeeenens | e 16449 ....[83-0871392 .. Westfield Superior Insurance Company .......... . .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
. 0228 ...|OFIC & Affiliates ....cccoeeeeeeeeeeiiiiiaes | eeees 16448 .... [36-4900986 .. Westfield Touchstone Insurance Company . Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. .. NO...
0000 ...| weveerererenneneneneeneeeeeeeeeeeeeenneeneeeaenes | e 00000 .... | 46-2569087 .. 150 South Road, LLC Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
L0000 L] e e 00000 ....|35-2614052 .. 1848 Ventures, LLC .. Ohio Farmers Insurance Company . Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... N0
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|85-1178850 .. Linelp, LLC 1848 Ventures, LLC Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No
L0000 L] e e 00000 ....|85-4335112 .. VWieather Warranty, LLC 1848 Ventures, LLC . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0000 ...| weverrerrmennenennnnneeeeeeeeeeeeeeenneeeeeennees | e 00000 ....|34-1788314 .. Westfield Management Company . |Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. .. NO...
L0000 L] e e 00000 ....|22-3981501 .. WMC Properties, LLC ..occeeeeeeeeeeieeiieeeeeeeee, . Westfield Management Company .... . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|27-1229534 .. VWestfield Marketing LLC .... Ohio Farmers Insurance Company . Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No
L0000 L] e eeeeeeeeeeeees e 00000 ....|34-1861077 .. Westfield Services, Inc. . |Westfield Marketing LLC ........ .. | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No...
0000 ...| weverrerrmennenennnnneeeeeeeeeeeeeeenneeeeeennees | e 00000 ....|45-4485129 .. Westfield Securities, LLC . . |Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No...
L0000 L] e e 00000 ....|86-1704858 .. Westfield Specialty, Inc. . . |Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. .. NO...
0000 .| wevereermmennenenennnneeeeeeeeeeeeeeenneeeeeanees | e 00000 ....|77-0633192 .. Westfield Bancorp, Inc. .....oooeveeieieiiiiniiis Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
L0000 L] e eeeeeeeeeeeees e 00000 .... | 34-1940362 .. Westfield Bank, FSB ......cccoevvviunnnniiiiiinnnns Westfield Bancorp, Inc. .. Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|20-0361702 .. Westfield Mortgage Company, LLC . |Westfield Bank, FSB ..... . [Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
L0000 L] e e 00000 ....|46-4010767 .. Westfield Asset Management, LLC . |Westfield Bancorp, Inc. .. Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 ...| weveerererenneneneneeneeeeeeeeeeeeeenneeneeeaenes | e 00000 .... | 34-1962005 .. VWestfield Credit Corp. ........ . |Westfield Bancorp, Inc. ..... Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
L0000 L] e e 00000 ....| wererrrrnnnnnns Westfield Specialty, Ltd. ............. U Ohio Farmers Insurance Company . Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
Westfield Specialty Corporate Member Limitex
L0000 .| e [ 00000 ....| weeeerriiiinn [0 s 0 i | e | Westfield Specialty, Ltd. .....cccevinnnnne Ounership .100.000 ... |Ohio Farmers Insurance Company
Westfield Specialty Management Services, Ltd.
L0000 .| ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |0 00000 L[ e |0 e [0 e | e [ Westfield Specialty, Ltd. .. . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Managing Agency, Ltd. .. [Westfield Specialty, Ltd. .. . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Speciality (ME) Ltd. ... .. |Westfield Specialty Managing Agency, Ltd. |Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Asia Pacific Pte, Ltd. . . |Westfield Specialty Managing Agency, Ltd. |Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Specialty Direct, Ltd. ........cc..... Westfield Specialty Managing Agency, Ltd. |Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (No. 604) Ltd. Westfield Specialty, Ltd. .. .. | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Nomina No 550 LLP .....cevvvvvvvriiriiiriiiieereeennns . . |Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 ....|98-0704252 .. Westfield Specialty Capital, (Alpha) Ltd. .. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . .. |98-1165051 .. Westfield Specialty Capital, (Delta) Ltd. ... |.. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 .. |98-1164800 .. Westfield Specialty Capital, (Epsilon) Ltd. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . . | 98-1409864 .. Westfield Specialty Capital, (Zeta) Ltd. .... Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (No. 617) Ltd. . |Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Specialty Capital, (No. 616) Ltd. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (No. 607) Ltd. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Specialty Capital, (No. 703) Ltd. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (No. 704) Ltd. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Specialty Capital, (Chi) Ltd. ..... . |Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (Gamma) Ltd. ... Westfield Specialty, . | Ownership.. .100.000 ...[Ohio Farmers Insurance Company ..
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L0000 L] e eeeeeeeeeeeees e 00000 ....| wererrrrnnnnnns 0 e, 0 e | Westfield Specialty Capital, (Eta) Ltd. ..... LGBR.... ... NIA....... Westfield Specialty, Ltd. ..ccovvviunnnnnnne OWNErSNIP..eeeeeeiiiieiee e .100.000 ...|Ohio Farmers Insurance Company ......... .. NO...... 0
Asterisk Explanation
T o No Entity(ies) or Person(s) has control of Ohio Farmers Insurance Company




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE vttt s 3,853,661 |.....cooveeee 1,937,881 | 50.3 [ 55.4
2.1 AIIEA LINES .ot s s nas e 3,891,610 | 4,080,962 | 104.9 [ 51.0
2.2 MUIIPIE PEFII CrOP ...vcvieevieeciceeeieee ettt ettt se s ettt 0 freeeeeeeeeee [0 0.0 [ 0.0
2.3  Federal flood
2.4 Private crop ..
25 Private flood ...
3. Farmowners MUItPIE PEFl ..........coovovevoveveeeeeeeeees e eeeen e e 22,498,889 |................ 16,025,554
4. Homeowners multiple peril ...................c....... 11,443,692 | 8,991,113 |..
5.1  Commercial multiple peril (non-liability portion) .............ccceeveveveeeerereree e 36,788,877
5.2  Commercial multiple peril (liability portion) ............ccceeveveveveveveeecceeeeeee e 27,886,359
6. Mortgage guaranty
8. OCAN MAMNE ...t
9. INIANd MAFINE ...
10. Financial guaranty
111 Medical professional liability - 0CCUITENCE ... s 0
11.2  Medical professional liability - claims-made ...........cccoccevveniinininiic o, 0
12. EArNQUAKE ... et 424,597
131 Comprehensive (hospital and medical) individual ............ccccoooeiiiiniinicc o, 0
13.2  Comprehensive (hospital and medical) group ..........ccccoevrveriiniinninininin e 0
14. Credit accident and NEAIN ..............c.c.ciiuiiiiieieececec e e 0
15.1 ViSION ONIY oottt ot 0
15.2  DENLAIONIY ...ttt es s sttt 0
15.3  DISADIItY INCOME ... et 0
154  Medicare SUPPIEMENT ......cc.eiiiiiiiiiiiiie e [ 0
15.5 Medicaid Title XIX ......ooiiiiiiiiiiiiii e 0
156 Medicare Title XVIII .......ccooiiiiiii e e 0
15.7  Long-term care 0.
15.8  Federal employees health benefits plan ...........cccceiiiiiiiiiiiinineee e, 0
15.9  Other NEAIN ....vviicici s e (L R 0
16. Workers’ compensation L 7,291,949 [ 3,579,363 |.
17.1  Other liability - OCCUITENCE .......c.ouiiieieieieieieiiieieieieee e | 27,178,138 | 15,830,398
17.2  Other liability - ClaIMS-MAAE .......ccoveeeeiereeeeeeeeee e |re e 5,461,436 |..coooeenne 2,741,541
17.3  EXCess WOrKers’ COMPENSALION ............cceevevieiiveeirieeieeeeieesiesesseseseesessesees o 0 freeeeeeeeeee 0
18.1  Products liability - OCCUITENCE ........c.cveviuieieiiieieieeeeceeee et 1,075,436 | 105,684
18.2  Products liability - ClaiMS-MadE ..........cceeueriiiirieieieieieeeeseeeeee oo (L R 0
19.1  Private passenger auto no-fault (personal injury protection) ..............ccceoev.fererrneccinnnnnne 528,275 | 23,315
19.2  Other private passenger auto liability ..............cccoeeereeeiienisieeeeeeeeeee e 6,580,971 |ooiiine. 4,067,158
19.3  Commercial auto no-fault (personal injury protection) ..............ccceevevevereeeefervnscccinenne 558,588 ..o 403,463
19.4  Other commercial auto lADIIItY .........ccoovrvririeiereriiiriieceeeeeee e e 31,116,658 |...cccceeneeee 15,234,567
21.1  Private passenger auto physical damage ................ccceeuereeeveieeeverereeeeeees e 7,253,187 | 3,252,751
212 Commercial auto physical damage ...........ccccoueveueervereieeeeeeeeeiseeeeeeeenes oo 10,909,384 |....ccovevinnne 6,401,908
22. AIFCIaft (@Il PEFIIS) ..vviveeeeeieeetetetee ettt s e s s es ettt nenenn (O 0 . .
23. FIAEIILY .vvveiceciett et 204,600 ..o (7,331 e (3.6) [ 17.6
24. EST014=1 YT TSTUUTTSTVTRTY NUVIUUOROROTN 15,088,004 |.......cocvnveeee. 1,019,501 | 6.8 |oreere e 4.0
26. Burglary and theft ...
27. Boiler and machinery ..
28. Credit ...
29. INternational .......... ..o
30. Warranty
31. Reinsurance - Nonproportional Assumed Property .............ccoeeveveveveveeuenfresessnnens D, 0, TR R, D&, ¢, TR R, D& ¢, TR RO, XXX
32. Reinsurance - Nonproportional Assumed Liability ...............c.coeveveueeeeeresferesesnnnens XXX e [ XXX [ XXX v [ XXX
33. Reinsurance - Nonproportional Assumed Financial Lines .................c.......fererereeenes D, 0, TR RS, D&, ¢, TR R, D& ¢, TR RO, XXX
34. Aggregate write-ins for other lines of bUSINESS .............cccceveveeveeeericiiiennis) 0 0 0.0 0.0
35. Totals 228,619,091 112,745,736 49.3 44.7
DETAILS OF WRITE-INS
L0 AP SO PSP PTORN TP
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498. Summary of remaining write-ins for Line 34 from overflow page ...............fooeceovonnnnnccciice (O [0 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0

13



STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. ..3,586,079 |.. ..3,586,079 |.. ..3,502,510
2.1 ATIEA LINES ..ot e 3,503,863 |......ccocvenne 3,503,863 |...covevrinnne 3,507,399
2.2 MUHIPIE Pl CIOP ...eeeeeiieetetctceeee ettt ettt ettt st s s s e e st esesesesesess s s st e s esesesessss s s eo|erene e s e s b ettt ene e en e O [0 0
2.3 FEAEIAIFlOOU ..o s (12,398) ] (12,398) v 2,771,861
2.4 PLIVALE CTOP w.vviuiuieieieeteeeeeeeeet st eteae sttt et e s e s e s s s st s e s et e s easass s s s s et et esesess s st s et esesessasasass s sesesea|ere e e e e bbbttt (O [0 0
2.5 PrIVAE fIOOM ....eetiiicitieti sttt s (L R [OOSR 0
3. Farmowners MUIPIE PEFl ..........ccooviviiiviueeieieieee ettt ettt es s s ssss s s s seeneneneneea 26,179,728 |...oooreeene 26,179,728 |.ooeeenne 22,434,475
4. HOMEOWNEIS MUIIPIE PEFIl ..ottt ettt es et s s s sttt eseenn s enseee st e e 9,241,766 |.....ocvveene 9,241,766 |........ooc....... 9,440,384
5.1  Commercial multiple peril (non-liability POrtON) ...........cococviveveveieecciiieeieteeceee e e 37,925,028 |.....occeeenee 37,925,028 |....ocveeenne 41,505,132
5.2 Commercial multiple peril (liability POFHON) ........cceviieiieiieieieisiieicte et [ 31,151,169 | 31,151,169 |...cooene 33,157,361
6. MOMGAGE GUATANTY ...ttt ettt s et esesessas s s s sesesessssasssassseseseses|oeseseeseneren et e s eeneeenes (O [0 0
8. OCBAN MAIMNE ...ttt ettt b et ee bbb ee bbb et bbbttt b bttt bttt [eoss s s et (L RN [OOSR 0
9. INTANA MAFINE ...ttt et ee et et s st s ettt st enns ettt ces 7,519,979 | 7,519,979 | 8,636,373
10. FINANCIAI GUAIANLY .....eveoiiiicieteieiiesss ettt ettt e e bbb s ese e e s s s sesenene s o]t se sttt ettt bebeees (L RN [0 U 0
11.1  Medical professional liability = OCCUITENCE ............ccvoveviviueeeeieieiiee ettt ettt ot (O [0 0
11.2  Medical professional liability - CIAIMS-MEAAE ........ccceiriiiiiiirieieieiiissse st (L R [0 U 0
12. EQMNGQUEKE ...ttt e 441,891 | 441,891 [ 476,341
13.1  Comprehensive (hospital and medical) INAIVIAUA ............c.oveueveueriiiiniiriseeeeee e [t (L R [0 U 0
13.2  Comprehensive (hospital and MEdiCal) GrOUP ............ccueuiieieiriiieieeeteseeieee et teseseses s essss et sesessans [eeees e (O [0 0
14. Credit accident and health ..
15.1 VISION ONY <.ttt ettt e e e s a e sae e s e e e e e s s e en e e eneeeseeeseenseenseenseenneenneannennd
15.2 DENEAL ONIY ...
15.3 Disablity income RUN 00
15.4  MediCare SUPPIEMENL .........c.ccviviiiiieeiieeeciete ettt ettt ee et e et eae st ete s ete et et e s ebe s et esssteassaesssseseesesesesensesedebeneebesesben e st e s sneb e e erenes 0 freeeeeeeeeee 0 [ 0
15.5 L1V L=Ye [Toz= Tl B 1 {510 TP UPTUUTUSTURIT OO (0 [0 0
15.6  MEICAre TIIe XVIII c...ouieieiieriiice ettt bbbttt s s (L R [OOSR 0
15.7  LONGAEITIN CAIE .....oveeteeceeee ettt ettt ettt s s ae et s st e s s esese st e s esesesebessss s s esesesesesesessssasaooes et ee et nenesseeenetenenene e (O [0 0
15.8  Federal employees health DENEFItS PIAN .........ccccovviiiiueieiiiiiiisee ettt [ttt 0 freeeeeeeeeee 0 [ 0
15.9  ONEINEAIN ...ttt ettt ettt ettt ettt et et s e et s st et sesesnans ettt ettt (O [0 0
16. WOIKErS' COMPENSALION .......cvouvvieieeiaieteeieteeeeteeeetet et eseeesessesese et esseseseeseseesesessesessesesesessssesssesseses|ereesbenesaenennas 6,272,417 | 6,272,417 | 7,624,557
17.1  Other lability = OCCUITENCE ........c.cveuiuieieieieieeceeeceeceee ettt ss s s s esesnans [eeeeee e e eees 32,412,951 | 32,412,951 | 31,722,787
17.2  Other liability - CIAIMS-MAGE .........cocveiieieiieieieiiieeiete ettt 7,534,809 |....ccoovvinnne 7,534,809 |....cooovein 812,739
17.3  EXCESS WOTKETS' COMPENSELION .......cueueiiivctctesieieeeeeeteteteseseeee et ee e setesesessssesssesesesesesessssesssesesesesese foesesesenenesesesseneneteseneaeas (O [0 0
18.1  Products liability - OCCUITEINCE .........c.cuevevieiiiieieieieiicieie ettt snsses |t ebes s sienena 851,939 [ 851,939 [ 796,438
18.2  Products liability - CIAIMS-MEAAE ..........ocoovevevereeieeieiiieeteeeeeeee ettt ettt eseseses [eeees e eene s (O [0 0
19.1  Private passenger auto no-fault (personal injury ProteCtion) ..............ccceeirieeiuerersinieiseeeseeisesssssee e 499,420 |...ooovie 499,420 |...ooovvnnns 593,630
19.2  Other private passenger auto ADIlIY ................ocoovoieueueieueiiiieee ettt e 6,044,753 |...ccooineee 6,044,753 |......coovnve 6,610,612
19.3  Commercial auto no-fault (personal iNjury ProteCtION) ..........cccvoveirieieierereeierisieieieeeieeee s |t 723,119 [ 723,119 | 655,316
19.4  Other commercial auto liability .............. 35,137,536 |.. ... 35,137,536 |.. ... 36,878,618
211 Private passenger auto phySiCal dAMAGE ..........ccceoiiriririiieieueiiiire sttt sesens et 6,687,611 |.cooiecne 6,687,611 |...cocvinee 7,077,704
21.2  Commercial auto physiCal dAmMagE ..........ccooiiiiiiieiieee et
22. ATFCTAft (A1 PEIIIS) .ttt
23. [ Te Y11 PRSPPSO
24. STV 1= TRV RV RORURPRPRPRPI
26. BUrglary @nd theft ..ottt naeen
27. Boiler and MACKINETY .........coouiiiiiiiii et
28. CIEAI .ttt ettt a ettt et a s ettt e s e s e e st et et et e s ean s s s s st eseseae s s s s s s ettt O [0 0
29. IVEEINELIONEL ...ttt ettt e (L RN [OOSR 0
30. WITANTY ...ttt et a s es ettt et s se e es st e s e b et esess s esss s etesesesess st esesesesessssss s ssesesesesefes et et st se sttt en (O [0 0
31. Reinsurance - Nonproportional Assumed Property .........cccccvieiiciiiiiniiniicicneeseeseeseeseeee s o, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
32. Reinsurance - Nonproportional Assumed Liability ............ccccooiiiiiiiiiiiiicececeeeeefo, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
33. Reinsurance - Nonproportional Assumed Financial LINeS ..........ccccceeiiieiiiieniiiiieeceeseeeseeesee s D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
34. Aggregate write-ins for other liNEs Of DUSINESS ...........c.cc.oviviveveiiiiieeeiereieeeecte e 0 0 0
35. Totals 248,655,944 248,655,944 247,926,345
DETAILS OF WRITE-INS
3401.
3402.
34083. .. e [ee
3498.  Summary of remaining write-ins for Line 34 from overflow Page ...........cococeeeeerinirininseeeeenes e (L R [0 U 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOT oo oo 148,812 | 218,000 |.oceeeiennee 366,812 |.oooieee24,956 [ 4,669 29,625 [ 125,807 | 2,476 | 206,078 334,361 | 1,951 | (4,777)
2. 117,081 |.. ....193,150 |.... ... 107,473 |.... ..168,463 |.. ....(5,541)[.
3. , 335,081 | 559,962 |...coeeeeerenn 38,756 | 7,757 [ 46,513 . 185,818 [ 8,455 313,551 502,824 (10,318)
4, 2022 oo 134,925 351,800 [.coevirnnee 486,725 | 79,484 | 22,677 o 102,167 94,626 o 14,905 258,823 368,444 (55,305)
5. ....359,806 |.... 686,881 |.. ... 1,046,687 |.... ..572,374 |.... ..871,268 |.. (65,623)/..
6. XXX [ XXX [ XXX , 248 | 153,591 187,839 XXX
7. 359,806 686,881 1,046,687 118,240 84,502 202,742 280,444 52,698 725,965 1,059,107 (65,623) (26,745)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 1,251,377 Line 7 Line 7 Line 7
1. 10.8 2. (9.6) 3. (2.6)
Col. 13, Line 7

As a % of Col. 1
Line 8

4. (2.1)




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... YES
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ..........c.ociiiieiieiie e N/A

Explanations:
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

Bar Codes:

frisieeaBules SemenocsmentRentter 2 |II| |I ||I || I|I I| ||I I| ||I |I ||I |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II| I
2 4 1 1 2 2 0 2 3 4 9 0 O
epemeni o St pecemententer 8 |II| |I ||I || I|I I| ||I I| ||I |I ||I |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II| I
2 4 1 1 2 2 0 2 3 4 5§ 5 O
e Coverage pemeniBesemententer 29 |II| |I ||I || I|I I| ||I I| ||I |I ||I |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II| I
2 4 1 1 2 2 0 2 3 8 6 5 0

(]

o
—

0 1
0 1
0 1

o
—
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition gum..........gum..........omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .............. .. NG N ...
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOlllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccecevevee.... [ NENGRA. - B - - - B - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infiliest NEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECcrucdiliterest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........cccueueueveecceeeeeeeeeeeeeeeeeeeeeeseeaeee e seseeeaeaesesesesasasessesensssaeansnas 589,027,101 491,899, 156
2. Cost of acquired:
2.1 Actual cost at time of acquisition ... 34,424 434
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) 4,548,004
6. Total gain (loss) on disposals ... ... 32,251,647
7. Deduct amounts received on disposals ....86,915,586
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13. Statement value at end of current period (Line 11 minus Line 12) 604,878,999 589,027,101
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAr ...........ccceeeiiririeieieieieeeesesieieieeeee s [eoeeeeens 1,840,540,666
2. Cost of bonds and stocks acquired ... 38,446,196
3. Accrual of discount
4. Unrealized valuation increase (decrease) ....(121,311,088)
5. Total gain (loss) on disposals .... 25,640,428
6. Deduct consideration for bonds and stocks disposed of 201,646,122
7. Deduct amortization of premium ... 12,754 611
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
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) 1,812, 155,460 1,840,540,666

SI101
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

NAIC Designation

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o WD

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a) ...
NAIC 4 (a)
NAIC 5 (a)
NAIC 6 (a)
Total Bonds

BONDS

................................................................................................................................................................ 1,309,891,949
.................................................................................................................................................................... 108,479,140

............ 1,306, 125,981

0

............ 1,309,891,949
................ 108,479,140

0

1,429,599,613

1,431,438,084

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14. Total Preferred Stock

PREFERRED STOCK

15. Total Bonds and Preferred Stock

1,431,438,084

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 §

0; NAIC2 $

0 ; NAIC3 $

2 3 4
Book/Adjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity
Beginning During During During
of Current Quarter Current Quarter Current Quarter Current Quarter
................. 31,453,157 |................. 32,615,518 |................. (2,603,607)
................................. 0 Joovrreeerrreeeieennn 0 o (111,025)
................................. 0 Jooereeeeeeerreneneeeeeen 0 e 0 0
................................. 0 fooverreeeerrreeerereenn 0 il 0
................. 13,066,995 |........e0erern 2,038,522 |0 o0
0 0 0 0
1,431,438,084 33,491,679 32,615,518 (2,714,632)
................................. 0 Jooerreeeemerreneneeeeeen 0 e 0 0
................................. 0 fooverreeeerrreeierenenn 0 il 0
................................. 0 Jooerreeeemerreneneeeeeen 0 e 0 0
................................. 0 fooverreeeerrreeerenenn 0 il 0
................................. 0 Jooerreeeemerreneneeeeeen 0 e 0 0
0 0 0 0
0 0 0 0
1,431,438,084 33,491,679 32,615,518 (2,714,632)
0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAIC6G $...........




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

Schedule DA - Part 1 - Short-Term Investments

NONE

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

S103, SI104, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 11,991,716 oo 18,074,242
2. Cost Of Cash qUIVAIENTS ACGUITET ............ccoiiieieieeeeieeeeecce ettt ettt ettt esese s s s s st esesesssss s s sesesesesesnssannansns [eoenenesasesenneas 2,690,108 |..ocoeeeeenene 66,156,106
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N QISPOSAIS ..............c.c.cueveuiuiiiiiieiieteteteseeee e et e e eteses s s et st s sesesesessss s st ssasesesesessssssssssssasesesenns |oeseesesenenenens 11,134,142 | 72,238,632
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........coceeuruiueiieieiereeeieeeeeeeeeeeseeeseseaeas[eeeeeneeeneeeees 3,547,682 |.....coconc... 11,991,716
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 3,547,682 11,991,716

S108




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... GoldPoint Partners Co-Investment V LP .. .|Direct .... ....06/10/2014 ... .0 .. ... 1.448
000000-00-0 . ..| AEA Mezzanine Fund II1 LP ... Direct . ..06/20/2014 . .0 | 1.619
000000-00-0 . ..|Peppertree International Fund GP LP Direct . ..04/13/2015 . .0 | ..19.602
000000-00-0 ......... NB Private Debt Fund I LP .|Direct .... . [--..10730/2015 ... .0 .22
000000-00-0 ......... GoldPoint Mezzanine Partners IV LP ... .|Direct .... |- 1272172015 ... .0 ... 1.401
000000-00-0 ......... Newstone Capital Partners Il1 LP .[Direct .... .|....11/09/2016 ... .0 ... 1.590
000000-00-0 ......... AEA Middle Market Debt Fund II1 LP .|Direct .... ... 12/14/2016 ... .0 ...2.89
000000-00-0 ......... PA Direct Credit Opportunities Fund Il LP ... .|Direct .... . |--..06/15/2017 ... .0 .. 1778
000000-00-0 ......... GoldPoint Partners Select Manager Fund Il LP . .|Direct .... o |...07/13/2017 ... .0 ...3.523
000000-00-0 ......... Yukon Capital Partners I11 LP .|Direct .... o |.-..07/18/2017 ... .0 ...2.680
000000-00-0 ......... Rembrandt Partners IV, L.P .|Direct .... ....03/02/2018 ... .0 ... 7.558
000000-00-0 . Ridge Ventures IV LP ....... Direct . ..07/21/2018 . .0 | 4.623
000000-00-0 . ..[Midwest Mezzanine Fund VI SBIC LP .. Direct . ..08/06/2018 . .0 | ..10.861
000000-00-0 . ..| AEA Mezzanine IV LP .............. Direct . ..07/31/2018 . .0 | 2.536
000000-00-0 ......... North Haven Senior Loan Fund LP .. .|Direct .... .| 1271972018 ... ,590,089 .0 . ...4.990
000000-00-0 ......... Performance Direct Investments IV LP .|Direct .... ....04/24/2019 ... ,313,612 .0 1,122,853 |...
000000-00-0 ......... BP Natural Gas Opportunity Partners II, .|Direct .... . |....06/12/2019 ... 174,448 .0 4,241,646 |...
000000-00-0 ......... Gryphon Mezzanine Partners |1 LP ... .[Direct .... .|....06/26/2019 ... ,542,495 0] 1,779,730 |...
000000-00-0 ......... Newstone Capital Partners IV LP .... .|Direct .... . |-...12/05/2019 ... .0 ... 4,005,846 |...
000000-00-0 ......... Carlyle Global Infrastructure Opportunity Fund, LP .[Direct .... .|....07/26/2019 ... . 0] ... 1,405,323 |...
000000-00-0 ......... AEA Middle Market Debt Fund IV LP .|Direct .... . |-..09/11/2019 ... ... 177,233 .0 ... 1,220,211 ...
000000-00-0 NB Strategic Capital Partners . .|Direct .... ...12/26/2019 ... ... 362,500 .0 ... 2,961,301 |...
000000-00-0 . ..|GCG Investors V ..........cceeeees Direct . . 1,985,571 |.. .0 | 2,795,286
000000-00-0 . ..|PA Direct Credit Opportunities Fund I11 LP . Direct . .633,050 |.. .0 | 5,135,747
000000-00-0 . ..[Yukon Capital Partners IV LP ......ccccunnnneee Direct . . 2,251,206 |.. .0 | 8,575,035
000000-00-0 . ..|Performance Equity Growth Opportunities Fund LP . Direct . 434,419 |.. .0 | .. 16,396,430
000000-00-0 . ..|MPE Partners [l LP ........oeveeeeee Direct . . . . 341,033 |.. .0 |
000000-00-0 ......... GCG Investors V Aggregator, LLC . .[Direct .... .|....09/02/2021 ... 0]
000000-00-0 ......... Ridge Ventures V LP .|Direct .... . |....06/15/2022 ... .0 ... 4,587,500 |...
000000-00-0 ......... Gridiron Capital Fund V LP .. .|Direct .... . [--..01705/2023 ... ... 2,898,269 ... .0 . 17,101,731 ...
000000-00-0 ......... Bison Capital Partners VI LP .|Direct .... . |....02/16/2023 ... ... 1,501,410 |... .0 ... 8,498,590 |...
000000-00-0 ......... Liberty Strategic Capital LP .|Direct .... . [--..01730/2023 ... .. 8,457,939 |... .0 .. 16,542,061 |...
000000-00-0 ......... GMB Mezzanine Capital V LP .. .|Direct .... . |...08/13/2023 ... 250,000 |... .0 9,750,000 |...
000000-00-0 .........| V2G Holdings, LLC .|Direct .... ...03/15/2023 ... ... 2,000,000 |... ...0 0.
2599999. Joint Venture Interests - Other - Unaffiliated 15,107,618 15,347,537 0 135,302,705
6099999. Total - Unaffiliated 15,107,618 15,347,537 0 135,302,705
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 15,107,618 15,347,537 0 135,302,705




1'€03

STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
01877R-10-8 ..... ALLIANCE RESOURCE PARTNERS LP . .|Piper Sandler ....07/14/2022 ...)....01/19/2023 ...|....... 162,560 |.....ccerunnn.. 0. 0 0 [ 0[.. 162,560 |....... 161,911 |... UV A (649)]........... (649)
86765K-10-9 ..... SUNOCO LP ... o] e .| Strategas Research Partners . ...02/09/2021 ...J....02/10/2023 ...]J.......301,700 |....... (80,731)].. .0, (80,731)[.... .. 220,969 |....... 327,188 |... 106,219 |....... 106,219
1999999. Joint Venture Interests - Common Stock - Unaffiliated 464,260 (80,731) 0 (80,731) 0 383,529 489,099 105,570 105,570
000000-00-0 ..... Newstone Capital Partners Il LP .... ....|Redeemed Shr .... ....12/10/2010 ...|....08/23/2023 ...|. 0 o0 0 0 0 () R | F () 70 |
000000-00-0 ..... Midwest Mezzanine Fund V SBIC LP ... . |Redeemed Shr . ..07/05/2013 . .01/24/2023 .. 0 1,062,171 1,062,171
000000-00-0 ..... GoldPoint Partners Co-Investment V LP . |Redeemed Shr . .02/23/2023 .. 0 . 23,867 . 23,866
000000-00-0 ..... Cyprium Investors IV LP ..... . |Redeemed Shr . . .03/16/2023 .. 0 N . 51,909
000000-00-0 ..... AEA Mezzanine Fund I11 LP ... ....|Redeemed Shr .... ....06/20/2014 ...]....01/09/2023 ...|. 0 0 0 0 4,057 4,057 |ouvenieeennnn fooniiiii 0 e
000000-00-0 ..... Peppertree Capital Fund IV QP LP ....|Redeemed Shr .... ....01/29/2015 ...|....02/24/2023 ...|. .0
000000-00-0 ..... Peppertree International Fund QP LP .. ....|Redeemed Shr ... ....04/13/2015 ...|....03/06/2023 ...|. .0
000000-00-0 ..... Pinnacle IV LP ....|Redeemed Shr .... ....05/27/2015 ...|....03/29/2023 ...|. .0
000000-00-0 ..... GMB Mezzanine Capital III LP .. ....|Redeemed Shr .... ....09/08/2015 ...|....02/02/2023 ...|. 0.
000000-00-0 ..... NB Private Debt Fund |1 LP ...|Redeemed Shr .... ....10/30/2015 ...|....03/24/2023 ...|. .0 .
000000-00-0 ..... GoldPoint Mezzanine Partners IV LP ... ....|Redeemed Shr .... ....12/21/2015 ...)....01/27/2023 ...|........ (3, 0 o0 0 0 (3,788)f........ (3,594))...
000000-00-0 ..... Newstone Capital Partners |11 LP ....|Redeemed Shr .... ....11/09/2016 ...|....03/01/2023 ...|.... 1,774,128 .0 ... 1,774,128 |.... 1,788,204 |...
000000-00-0 ..... MPE Partners |l LP . |Redeemed Shr . ..03/30/2017 . .03/31/2023 .. 0 .. 33,861 |. . 37,762
000000-00-0 ..... PA Direct Credit Opportunities Fund |1 LP .. . |Redeemed Shr ... ...05/15/2017 ...|....02/28/2023 ...|. 0 0 0 0 UV 54,017
GoldPoint Partners Select Manager Fund |1
000000-00-0 ..... ....|Redeemed Shr .... ....07/13/2017 ...]....02/03/2023 ...|....... 105,798 [.ooeeeeenneenni0 el el 0 O [0 0 [0 105,798 ). 375,500 [.eeeeeeennnnn0 foeees 269,702
000000-00-0 ..... Yukon Capital Partners 111 LP . . |Redeemed Shr . ..07/18/2017 . .02/09/2023 .. 1,010,776 ..216,0% |.
000000-00-0 ..... Bison Capital Partners V LP ... . | Redeemed Shr ... ...09/18/2017 ...|....01/26/2028 ... |eeeue 14,190 [oeeiiinniiin 0 e o0 O [0 O e 14,190 | 14,190 [0 e
Siguler Guff Small Business Credit
000000-00-0 ..... Opportunities Fund LP ........ccovvueiiiiernnnnnns Redeemed Shr ....10/06/2017 ...|....03/28/2023 ... 0 [V IR 0
000000-00-0 ..... Pinnacle V LP ....|Redeemed Shr .... ....05/24/2018 ...|....03/29/2023 ...|. 0 0. 0
000000-00-0 ..... North Haven Senior Loan Fund LP . ....|Redeemed Shr .... ....12/19/2018 ...|....03/13/2023 ...|. 0. .0 0]
000000-00-0 ..... GMB Mezzanine Capital IV LP ....|Redeemed Shr .... ....04/09/2019 ...|....02/15/2023 ...|. 0 0. o0
000000-00-0 ..... Performance Direct Investments IV LP ... ....|Redeemed Shr .... ....04/24/2019 ...|....03/27/2023 ...|. 0. .0 0]
000000-00-0 ..... BP Natural Gas Opportunity Partners |1, ....|Redeemed Shr ... ....06/12/2019 ...|....02/28/2023 ...|. 0 .0 0
000000-00-0 ..... Gryphon Mezzanine Partners |1 LP .............. . |Redeemed Shr ... ....06/26/2019 ...|....01/31/2023 ...|. 0. N .0 0.
000000-00-0 ..... Newstone Capital Partners IV LP ............... Redeemed Shr ...12/05/2019 ...|....03/23/2023 ... (V1N PPN (V1N PPN (V1N PPN 0
Carlyle Global Infrastructure Opportunity
000000-00-0 ..... Fund, LP ....|Redeemed Shr .... ....07/26/2019 ...]....01/05/2023 ...|.
000000-00-0 ..... Cyprium Investors V LP . . | Redeemed Shr . ..08/15/2019 . .01/31/2023 .. . 999,243 ...... 999,243 |.... 3,374,736
000000-00-0 ..... RCS Fund | LP . |Redeemed Shr ... ...09/20/2019 ...|....02/02/2023 ... ... 277,773 [ooeeeviinnnnnn0 o0 [0 O [0 0 217,773 |....... 217,778 |...
Siguler Guff Small Business Credit
000000-00-0 ..... Opportunities Fund 11 LP .... ....|Redeemed Shr .... ....12/05/2019 ...|....08/23/2023 ...|. 0. ...4,864 |...
000000-00-0 ..... NB Strategic Capital Partners . . | Redeemed Shr . ..12/26/2019 . .03/21/2023 .. 0 144,595
000000-00-0 ..... GoldPoint Partners Private Debt V LP ....|Redeemed Shr .... ....07/02/2020 ...|....02/10/2023 ...|. . 0. ... 1,017,709 |...
000000-00-0 ..... PA Direct Credit Opportunities Fund 111 LP . ...|Redeemed Shr .... ....11/02/2020 ...|....01/09/2023 ...|. ,056,522 |... .0 ... 1,056,522 |.... 1,174,238 |...
000000-00-0 ..... MPE Partners 11 LP ..oovviiiiiniiiiiiiiiinnns . |Redeemed Shr ... ...06/01/2021 ...]....08/31/2023 ...|....... 106,609 |... 0 0 [0 0 106,609 |....... 125,422 |...
Siguler Guff Small Business Credit
000000-00-0 ..... Opportunities Fund 111 LP .....ocevvvnviiviinnns [ evvvvniiiiiiiiiiiinciiiieeeenn i DE......... Redeemed Shr .......ccoeeviiiiiiiiiiiiiiinnnns ...12/21/2022 ...]....03/06/2023 ...].... 2,280,000 [.........een... [ [ O [ [ O [ 0]....2,280,000 |.... 2,280,000 |............... [ [ [ 0
2599999. Joint Venture Interests - Other - Unaffiliated 10,084,496 0 0 0 0 0 0 10,084,496 15,290,565 0 5,206,069 5,206,069 140,434
6099999. Total - Unaffiliated 10,548,756 (80,731) 0 0 0 (80,731) 0 10,468,025 15,779,664 0 5,311,639 5,311,639 146,213
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 10,548,756 (80,731) 0 0 0 (80,731) 0 10,468,025 15,779,664 0 5,311,639 5,311,639 146,213
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
313200-GH-0 ......... FHLMC 30 YR POOL SDB300  5.500% 02/01/53 .....ceeeeeeeiieeeeieniieeeeeenieeeeeenneeeeeeennnneeeeee | cevvvnnniinnens Joennid 02/21/2023 ..... Various ... .... 16,702,717 |. ... 16,731,474 |... .58,793 [1.A ..
31418E-P3-8 ......... FNVA PASS THRU POOL MA4941  5.500% 03/01/53 ..evvvvnniiiiiiiiiiiiiiiiiiiieecciiineeccnviineeeeennn | eeeeeenninenns fonnnd 02/21/2023 ..... Various ... ..10,000,000 |... . 35,139 [1.A ..
31418E-PD-6 ......... FNMA PASS THRU POOL MA4919  5.500% 02/01/53 ..eeeviuiieiiinuuneeeernnnuseeeennnnnseeeennnnnnaeenenns | seeeeennnnnenes Joennns 02/21/2023 ..... Var ious 4,777,940 oovveneiiiiiiiiaaeeeeees 16,789 [1.A oo
0909999999. Subtotal - Bonds - U.S. Special Revenues 31,509,414 110,721 XXX
81618*-AA-2 ......... SELECT DENTAL MANAGEMENT LLC ~ 2.000% 07/15/24 .....cceeeeeiiiieeeiniieeeeeeeieeeeeeeneeeeeennes | cevvviniiinnnns e 03/31/2023 ..... Interest Capitalization
12695%-AD-3 ......... CUA OPCO LLC (UUG)  0.000% 02/01/25 ......cevvuniiiirininiiiiiiiiiieeeceiiineeecvnnineseeennineeees | aeeeeenniinenns fonnid 03/31/2023 ..... Interest Capitalization
45678#-AA-0 ......... INFOSOFT GROUP LLC  1.250% 03/16/25 ...eveeeeeeeeeeeeeeeeeee e e e eeenne e e e eeene e e eeenn e eeeennn | eeeessnnnnins oeeens 03/31/2023 ..... Interest Capitalization
06683*-AA-9 ......... BANYAN TECH ALPHA LLC (HELM)  2.000% 06/30/25 .......ccevvvuniiiiiiiiiiiieiiiiineeeciininneeeennn | eeeeeenniineens fonnid 03/31/2023 ..... Interest Capitalization
105398-AA-5 ......... BRANFORD FILTRATION LLC (FIBRIX) ~ 1.000% 08/02/27 .....ccevruuieeeeemmniineeeeennneeeeeenneneeeeee | cevvviniiinnnns Jeennid 03/31/2023 ..... Interest Capitalization ..
000000-00-0 ......... ALCRETE LLC ~ 3.000% 03/03/29 ...eevvunniiiiiiiiniiiiiiiiis e sceiiis e scnsnis s ernnn e snnnnnsneenns | aeeevennnnenes founid 03/13/2023 ..... Direct
000000-00-0 ......... ALCRETE LLC ~ 3.000% 03/03/29 ...eeruuuieermnnunaeeernnnnsasernnnnnsaseennnnnsaseenrnnnnsssenrnnnnsaseenns | seeerenssnnsses |oennns 03/31/2023 ..... Interest Capitalization
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,038,522 2,038,521 0 XXX
2509999997. Total - Bonds - Part 3 33,491,679 33,547,935 110,721 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 33,491,679 33,547,935 110,721 XXX
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
097023-10-5 ....ceuut [BOEING €O eeerreeeeeeeee e e e et e e e e e e e e e s e e e e e e e e e e e e e e e nnnnn e e e eennnnneeeennnnnns | sneeeeerrnniens [eneed 01/04/2023 ..... Piper Sandler ....
808513-10-5 . ..| SCHIAB CHARLES CORP Piper Sandler .
911363-10-9 . ..| UNITED RENTALS INC . Piper Sandler .
654950-10-3 ......... LINDE PLC ............ . 03/01/2023 ..... Conversion
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
31337#-10-5 .... ..|FEDEHAL HOME_LN BKS CINCINNATI .. . 03/10/2023 ...26,558.000 [o..iiiiiiiinniiiiinns 2,655,800 ).
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,655,800
78463V-10-7 ......... |SPDR GOLD SHARES TRUST ETF ....iiiieuuuniiiiiuuunniisiieunnsiisiiesnissseseissanssssesnnnssseesannnnseenees 01/13/2023 ..... |Piper ESE LT AP PPN 1,200.000 [..oiiiveeniiiiiiiiinnns 210,712 Jueeiiiiiiiinniiiiniiiee o (U P
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 210,712 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 4,954,517 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 4,954,517 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 4,954,517 XXX 0 XXX
6009999999 - Totals 38,446,196 XXX 110,721 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUSIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
GNMA GTD PASS THRU POOL MA7447  2.500%
L 3B179W-HY=7 [ 07/20/36 wovveiiviiiiiieieciiieececcenineeeenn | s . 03/01/2023 . |Paydonn .....eeuevvriiinnnnn fovvnniininiiiiiins foninns 350,515 |....eevenns 350,515 |........... 359,935 |..euuunnnn. 369,529 |.eivviiiiinns 0 fnns (9,014) |...coeeeeen (U . (9,014) |evvvnnnnnnne (U 350,515 [.ooeviivnnnnnns (1 P [ PO [V 1,502 |. 07/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL MA7797  2.000%
L36179W-UN-6 [ 01720737 wovveiiiiiiiiiiivviiieecevvenineeeeenn | s . 03/01/2023 . | Paydown ... ..668,207 .... 668,207 ..671,274 |.... ... (3,068) | . (3,068) [... ... 668,207 |.. ..2,211 . 01/20/2037 . [1.A ........
GNVA GTD PA .500%
L 3617IM-UX-4 [01/20/37 weveeiiiiiiiiiiiiiiiiinrceiiieeeenn | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 290,583 |........... 290,583 |...........298,029 |........... 207,757 |ooevvvinnnnnnns 0 s (WYL (U . (7,474) [eeiiniinnnnns (U 290,583 |......coevnnnns (VN P [ PO [V F 1,285 |. 01/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL MA7910  2.500%
L36179W-YF-9 [ 03/20/37 evvveiiiiiiiiieicciieeeecviineeeeen | s . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fevennininiiiiinns o 491,031 |.......... 491,031 |...........489,190 |........... 489,233 [.oiiiiinnnnns (U 1,798 [ooeiiiiiinnnnns (U 1,798 [ooeeiiiiinnnnns (U R 491,031 | (1 P [ PO [V FO 2,109 |. 03/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 570505  6.500%
..36200R-YA-4 [12/15/31 .ovvveiiiiiiiiiiiieciiieiieeen | s . 03/01/2023 . |Paydomn ....cuuevviiiinnnns Joevnnininiiiiiinnes foreeeeeeeiinns 2 F 22 P 228 | 226 |.ooiiiiiinnnnns 0 e (73] R [ R (3] I [ PR 24 ool (1 P [ PO [V N 2 | 12/15/2031 . |1.A ........
GNMA GTD PASS THRU POOL 571266  6.500%
..362008-TX-8 [ 10/15/31 ..evvvriiiiiiiiiiiiiiiiiineecvinieneeeinn | s . 03/01/2023 . |Paydonn ....cevunveriiiinnnn foevvnniniiiiiiiins Jenieeeiinan YT PO I P I PO [ I P [ PO (1 P [ PO {1 P [ LI . (VN P [ PO [V N 1 [ 1071572031 . [1.A ........
GNMA GTD PASS THRU POOL 003026  7.000%
..36202D-LF-6 [ 01/20/31 .ovvveiiiiiiiiiiiiiiiiiinieccinieeeeen | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 22V I 720 |ooeiiiiiins 730 |ooeiiiininns 73 R 0 e (3] R [ R [ PO [ PR T20 e (VN P [ PO [V N 7 . 01/20/2031 . |1.A ........
GNMA GTD PASS THRU POOL 003667  6.500%
..36202E-CC-1 [01/20/35 ovvvvniiiiiiiiiiiiiiiieeeecvvieeeees | s . 03/01/2023 . |Paydonn .....euuverriiinnnn Jeveniininiiiiiins foneneens 3,980 [ooiiiiene 3,980 |iiiiinnns 4,095 |....ccovnnnns 4,047 |oveiiiins 0 Jeeeeennnn ({707 TR [V P ({70 ) A [V PR 3,980 [...ccovnnnnnnns (1 P [ PO [V 41 1. 01/20/2035 . |1.A ........
GNMA GTD PASS THRU POOL 003809  6.500%
..36202E-GS-2 [01/20/36 ..vvvvniiiiiiniiiiiiiiiiieeeccinieeeien | s . 03/01/2023 . |Paydonn .....eueviviiinnnnn fovvnninnineiiiins o 6,194 [............ 6,194 ..ot 6,365 |ieevennnnnns 6,316 |..ocovnnnnnnnns 0 s (7% (U (123) |+ [V PR 6,194 [...ovninnnns (1 P [ PO [V 49 |[. 01/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL 003880  6.500%
..36202E-JZ-3 [07/20/36 .evvnriiiiiiiiiiiiiiiiie i eeeinn | s . 03/01/2023 . |Paydonn .....euuveviiiinnnn Joevvniininiiiiiins feeneens 6,153 [oeeiiine 6,153 |.ns 6,303 |oieiriinnns 6,264 |.ooovnnnnnnnns 0 s (AR (U [ R D) PO [V PR 6,153 [.ooiiiinnnnnns (VN P [ PO [V 72 |. 07/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL 003892  7.000%
..36202E-KD-0 [08/20/36 ...euvvivviirnnniiiiiiiiinieiiininneeeien | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,857 [ooeiiiinnnnns 1,557 | 1,609 |oeeeniinnne 1,504 | 0 e (37) fervvnnnnnnnnnns (U P (K70 PP [V PR 1,857 | (VN P [ PO [V 18 |. 08/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL 003978  7.000%
..36202E-M3-0 [ 04/20/37 eevvvnriiiiiiiiieiiiii s | s . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 13,916 |..........e. 13,916 |ooovennnnnns 14,399 |............ 14,367 |oeveenrnnnnne 0 s (451) |vevverninnnns (U R (451) |oevvvnnnns (U P 13,916 |oveeniiiinnnnn (1 P [ PO [V 87 |. 04/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004019  7.000%
..36202E-PC-7 [08/20/37 evvuniiiiiiniiiiiiiiiiieeeeeinieeeennn | s . 03/01/2023 . |Paydonn .....euenvvviiinnnnn Jevvniinniieiiiins o 5,987 [eeeiiiinns 5,987 | (107 F 6,144 | 0 s (157) [euvnnnnnnnnnnns (U [QE-70 ) A [V PR 5,987 [ooiiiiiiinnnns (1 P [ PO [V 48 |. 08/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004029  6.500%
.. 36202E-PN-3 [09/20/37 eevveniiiiiiiiiiiiiiiiineeeceiieeeees | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,902 [oooiiiiinnnns 1,902 |oeeennnns 1,948 | 1,936 |ovveeniiiinnns 0 Jeeeeennnn (34) [oovvnnnninnnnns (U P (£ PO [V PR 1,902 |oevevinennes (VN P [ PO [V 20 |. 09/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004030  7.000%
..36202E-PP-8 [09/20/37 ..evvvniiiiiiiiiiiieiiiii s | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 840 foeiiiiiiiinnnns 840 |...ocovvnnnnnnns 872 | 863 |....ovvnnnnnns 0 e () (U P () F [ PR -1V (VN P [ PO [V 10 |. 09/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004040  6.500%
.36202E-PZ-6 [ 10/20/37 .evvvnriiiiiiiiiiiiiiiii i eeeenn | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 11,451 |.......eees 11,451 s 12,455 |...ocoveeens 12,202 |oeveiinine 0 s (V1)) (U (751) [ouneeiiiiinnnns (U P 11,451 | (VN P [ PO [V 122 |. 10/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004087  7.000%
..36202E-RG-6 [02/20/38 ...evvnriiiiiiiiiieiiii s | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,133 [ooeiiiiinnnns 1,133 | 1,201 | 1,181 [ 0 e (48) [cevvvvnnnnnnnnn (U P (2:7]) PO [V PR 1,133 | (VN P [ PO [V 13 |. 02/20/2038 . |1.A ........
GNMA GTD PASS THRU POOL 462682  6.500%
..36208V-6T-7 [04/15/28 ..oevvvriiiiiiiiiiiiiiiiiieceecciineeeeen | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 7,542 oo 7,542 |oooiiiiinnnns 7,843 |ooviiiins 7,642 oo 0 Jeeeeennnn [£515) 1 O (U P (99) |vvvenieiens [V PR 7,582 |oveiiiiinnns (VN P [ PO [V 82 |. 04/15/2028 . |1.A ........
GNMA GTD PASS THRU POOL 330728  7.500%
L. 36224K-LH-0 [03/15/23 .ovvvviiiiiiiiiineciin s | s . 02/01/2023 . |Paydomn ....ouueeiiiiinnnns Jeevnniinieiiiiines feeeneeeeeiinns 409 | 409 |.ooiiiiiinns 382 | 406 |....oovvnnnnnns [ PO T PO [ PO T P [ PR 409 [.oooeieinennnns (VN P [ PO [V N 3 |. 03/15/2023 . |1.A ........
GNMA GTD PASS THRU POOL 781980  7.000%
L 36241K-FV-5 [12/15/34 v | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 26,876 |............ 26,876 |.eeunnnnnn. 27,901 [.ooovenennns 21,574 |oovviiiinns 0 s (698) [..vvvvvnnnnnnns (U (698) [ovverevrnnnnns (U P 26,876 |..covunnnnnns (VN P [ PO [V 309 |. 12/15/2034 . |1.A ........
GNMA GTD PASS THRU POOL 617692  6.500%
..36290U-F9-2 [09/15/37 evvveniiiiiiiiiiiiiiiineeecviieeeeen | s . 03/01/2023 . | Paydown ... . 09/15/2037 . |1.A ........
GNVA GTD PA .000¢%
..36290U-GE-0 [ 09/15/37 eevvvnniiiiiiiiiiiiiiiiieeeecriieeeeen | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns ST feoeeriiiiiinnnns [T/ R [CI0[0 I PN 598 |..iiiiiiins 0 Jeeeeennnn (20 AT (U P (21 P [ PR YA P (VN P [ PO [V N 7 | 09/15/2037 . |1.A ........
GNMA GTD PASS THRU POOL 617751  7.000%
.. 36290U-HA-1 [10/15/37 wevveeiiiiiiiiiiiiiiiiienceccinieeeien | s . 03/01/2023 . | Paydown ... . 10/15/2037 . |1.A ........
GNVA GTD PA .
..36291Y-LP-0 [08/15/36 ..evvvvivviiiniiiiiiiiiiiiieiiininneeiinn | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 171 | 171 [ 1,211 | 1,197 | 0 Jeeeeennnn (23 O (U P () P [V PR L VA OO (VN P [ PO [V 14 . 08/15/2036 . |1.A ........
GNMA GTD PASS THRU POOL 658134  7.000%
L. 36204S-EF-0 [10/15/36 ..evvvviiviiiniiiiiiiiiiinieccininneeeien | s . 03/01/2023 . | Paydown ... . 10/15/2036 . |1.A ........
GNVA GTD PA .000¢%
.. 36294T-2P-9 [10/15/36 .ovvvuiiiiiinnnniiiiiiiiiiiniiiiiiiinnieiins | neeees . 03/01/2023 . |Paydomn ....eoeviiiiiinnns Joovniiniiiiiiininnns foviniieiiinnns 329 Joviiiiiiiiinns 329 |oiiiiiiiiiinnns 340 [t 336 |oiiiennnnnns 0 Joeeeeeeeens (0] U T (0] T [U N Pl [ I A [U T [ 4 |. 10/15/2036 . [1.A ........
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GNMA GTD PASS THRU POOL 659609  7.000%
..36204T-YE-9 [08/15/36 ..evvviiviiniiiiiiiiiiie e CfPaydoun ... e [ 399 | 399 [oiiiiiiiiiinns A2 | 407 | [ R [E5) 1 PO [ R [CS) ) PO [ PR 399 [t (1 P [ PO [V N 5 |. 08/15/2036 . |1.A ........
GNMA GTD PASS THRU POOL 664404  6.500%
.. 36295A-DH-5 | 10/15/37 ... . [Paydown ... . 10/15/2037 . |1.A ........
GNVA GTD PA .
.. 36295H-R9-3 [ 08/15/37 .evvvviiiiiiiiiiiiiii e CfPaydown ... e [ 206 fooeiiiiiiiiinnns 206 |...ccoennnnnnns 23 | 211 s [ O (551 PO [ R (551 PO [ PR 206 |eeieieines (VN P [ PO [V N 2 |. 08/15/2037 . |1.A ........
GNMA GTD PASS THRU POOL 677324  6.500%
.. 362950-PH-7 [09/15/38 ..evvvniiiiiiiiie e fPaydoun ... e [ 2,458 |oceiiiine 2,458 |..ooooeienns 2,545 [oooiiiinnnnns 2,585 [ooeiiiiiiinnnns [ P [£0 ] RO [V P (V40 ) . [V PR 2,458 |.oooiiiininnnns (1 P [ PO [V 14 . 09/15/2038 . |1.A ........
GNMA GTD PASS THRU POOL 698038  6.500%
..362960-PX-1 [01/15/39 ..evvvviiiiiiiiiiiciii e CfPaydoun ... e [ 7,921 | 7,921 | 8,360 |.eevunnnnnns 8,334 [oiiiiiinnnnns (U (3K P (U (413) | [V PR 7,921 [t (1 P [ PO [V 45 [. 01/15/2039 . [1.A ........
GNMA GTD PASS THRU POOL 700761  6.500%
..36206T-ON-6 [ 10/15/38 ..evvvriiiiiiiiiiiiiiiie e CfPaydoun ... e [ 184 | 184 | 191 | 191 | [ R ({7 PO [ R ({7 PO [ PR 184 | (VN P [ PO [V N 2 |. 10/15/2038 . |1.A ........
GNMA GTD PASS THRU POOL 701591  6.500%
..36206U-NG-1 [01/15/39 .evveniiiiiiiiiiiciiii e CfPaydown ... e [ 818 [oiiiiiiiiinnns 818 |oeiiiiiiinns 859 |iiiiiiiinns 848 | [V P (30) forvvvnnnnnnnnns (U P (30) |+evvenniennnns [ PO 818 | (VN P [ PO [V N 9 [ 01/15/2039 . |1.A ........
GNMA GTD PASS THRU POOL 704055  6.500%
L.36206X-E4-2 [11/15/38 .ovveniiiiiiiiiiiiiiii SfPaydown ... e [ 1149 1140 | 1,200 [ 1,189 0 e (B0) [l 0 e (A0) el O e 1149 0 e O [V 12 | 11/15/2038 . |1.A ........
GNMA GTD PASS THRU POOL 704099  6.500%
..36296X-GG-3 | 12/15/38 . [Paydown ... . 12/15/2038 . |1.A ........
..38379X-X0-8 |GNMA 16 101 LN 3.000% 07/20/46 ... . . [Paydown ... . 07/20/2046 . |1.A ........
..38379X-XR-6 [GNMA 16 101 QM 3.000% 05/20/46 .............. . | Paydoun . 05/20/2046 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 2,113,177 2,113,177 2,142,222 2,137,316 0 (24,140) 0 (24,140) 0 2,113,177 0 0 XXX XXX
INTERNATIONAL BK RECON & DEV  7.625%
.. 459056-LD-7 [01/19/23 .ernueiieiiinee e e e e Maturity «ooveooneeiiniiins oo s 21,500,000 |....... 21,500,000 |....... 27,503,200 |....... 21,528,614 |....covvnnnnnes (U (28,614) [.oeeeeennnnns (U (28,614) [.eieeennnnns (U 21,500,000 [.euiieeennnns [V PP (U T [ PO 819,688 |. 01/19/2023 . |[1.A FE ....
0309999999. Subtotal - Bonds - All Other Governments 21,500,000 21,500,000 27,503,200 21,528,614 0 (28,614) 0 (28,614) 0 21,500,000 0 0 0 819,688 XXX XXX
|ALAMO TX CMNTY CLG DIST REF MAINT TAX GO
..011415-PZ-3 [5.500% 02/15/23 .. .eevvvnniiiiiiniiniiiiiiinnns Maturity ooooooviiiiinnns oo s 2,550,000 |........ 2,550,000 |........ 3,144,915 [........ 2,558,936 [.........eeeens [U (8,936) |.eevvunniinnnns [U (8,936) |.eevvunniinnns [ U 2,550,000 |...coennnnnnns J I P [U 0 Joeennnns 70,125 |. 02/15/2023 . |1.A FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,550,000 2,550,000 3,144,915 2,558,936 0 (8,936) 0 (8,936) 0 2,550,000 0 0 0 70,125 XXX XXX
FHLMC 30 YR GOLD PC GRP POOL GO1741  6.500%
L.31283H-5A-9 [ 10/01/34 .oeeieeeee e Paydown ......cooveuieneeenn oo et 3,069 [..coeeeenne 3,069 |eeerinnnns 3,192 [oeiieiiennns 3,156 |eeeeiiiinns 0 Joeeeeees (87) [oeeeeeennnnnn (1 PO [E:10 ) R [V PO 3,069 |..covvvnunnnns (VI PO [ PO [V PO 35 [. 10/01/2034 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL G01533
..312834-V2-8 |03/01/33 ... Paydown ... 2,207 e 2,283 [l 2,265 ... .2,207 |.. . 03/01/2033 . |1.A ........
FHLMC 30 YR .
L B1287N-CF-3 [01/01/32 e fPaydoun ... [ e 17 R 4,071 |oeeeenes 4,29 |..coeeennnnnn 4,246 |............... (U [RVE) ) (U [RVE) ) [V PO 4,07 . 01/01/2032 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL C63291  6.000%
..31287N-U0-9 |01/01/32 ... . [Paydown ... ... 1,675 W LT [ 1,704 .1,675 |.. . 01/01/2032 . |1.A ........
FHLMC 30 YR .
L 3128K6-L7-3 [ 10/01/31 e fPaydoun ... [ e 9,319 [ieiieeeee 9,319 [.eeeiinnns 9,791 |oeeeiis 9,630 |eeeriininns (U (<1 (0) ) O (U (<1 (0) ) PO [V PO 9,319 [oeeiiiiins (VI PO [ PO [V PO 109 |. 10/01/2031 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL A48985  7.000%
. 3128K9-61-9 [ 05/01/36 .eeeeeeeeeeeeeeeeeeeee e eeeee e fPaydoun ... [ e 1,333 [oeeieeiiinnns 1,333 [oeeeeeiiennns 1,369 e 1,360 |oveeeneeeeenee 0 Joeeeeees (26) |eeeeneeaeenns 0 Joveeeeees (26) |+eveeneeaennns [V PO 1,333 | (VI PO [ PO [V PO 14 |. 05/01/2036 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL A58841  7.000%
L B128KM-ZE-8 [ 08/01/37 eeeeeeeeeeeee e [ Paydoun .. e [ 505 |oeeeeniieieenns 505 |oeieeeeeieens L7 74 I OO 0 Joeeeeees (R 1)) A (1 PO [R5 ) A (1 PO [V (VI PO [ PO [V PO 6 |. 03/01/2037 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G02422  6.000%
. 3128M4-AX=1 [ 12/01/36 eeeeeeeeeeie e fPaydoun ... [ e 1,502 [ooeeeeenennns 1,502 |oeeeeiees 1,600 [..cceeennnnns 1,578 | 0 Joeeeeees (72) |eeeeeeeeeeenee (1 PO (72) |eeeeeeeeenee [V PO 1,502 |eeeeieeeees (VI PO [ PO [V PO 15 |. 12/01/2036 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G03403  6.500%
L 3128M5-DG-2 [ 10/01/37 e fPaydoun ... [ e 1,426 |..coceennnnns 1,426 |oeeeeennnnnes 1,547 oo 1,536 |oeeeeieeeenes (U (110) forneeeeeennnnns (U QR [0} [V PO 1,426 |oeeevnnees (VI PO [ PO [V PO 16 |. 10/01/2037 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO3600  7.000%
L B128M5-KM=1 [ 11701737 e fPaydoun ... [ e 1,798 foeeieeeinnnns 1,798 | 1,847 oo 1,840 |oeeeeeiieenee 0 Joeeeeees (47) e 0 Joveeeeees (47) e [V PO 1,798 | (VI PO [ PO [V PO 21 . 11/01/2037 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G05520  6.500%
L 3128M7-PD-2 [ 01/01/39 e fPaydoun ... [ e 5,82 [iieieeenne [ 72 [l 6,204 |oeeriiinns (U (383) |+eeeeeennnns (U (383) |+eeveeennns [V PO 5,822 [veeeiiinns (VI PO [ PO [V PO 47 1. 01/01/2039 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO5580  6.500%
.. 3128M7-09-0 [04/01/39 orvniniiiiiiniae e e e e [ Paydown L...ooiiiiiiiiies feeeiieeees o 1,968 |oooeenenees 1,968 |oovveenienes 2,109 |t 2,079 |ieeeriniees (U (12) |oeieeinennns (U N (12) |eeeieiinnnns (U N 1,968 |ooeeeeennnns [V PP (U T [ PP 24 |. 04/01/2039 . [1.A ........
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FHLMC 30 YR GOLD PC GRP POOL GO7266  4.000%
L3128MI-MP-4 [ 12/01/42 v | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 22,184 |oeeeennnnnn 22,184 |.....ooeeens 23,581 [.ooiiiiennns 23,408 |......evnnnnnnn [V R (1,224) |l (U A (1,228) |eevennnne (U P 22,184 [.oooiiinnnnnnns (1 P [ PO [V 119 |. 12/01/2042 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08779  3.500%
L312BM-2-1 [09/01/47 v | s . 03/01/2023 . | Paydown ... . 09/01/2047 . |1.A ........
FHLMC 30 YR .
L 3128M-28-8 [ 10/01/47 v | s . 03/01/2023 . | Paydoun . 10/01/2047 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08791  3.000%
L3128MI-22-2 [ 12/01/47 v | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jevvniinniiiiiiiinees foeeeeeeens 38,552 |oeeeennn 38,552 [ieeieenne 38,203 [ 38,308 |.......eunnnnne [ P 284 | [V P 2284 | (U P 38,552 [..ooiiiinnnnnns (1 P [ PO [V 202 |. 12/01/2047 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08804  3.500%
L 3128MI-3N-8 (03701748 ovveeiiiiiiiiieciieeneeeen | s . 03/01/2023 . |Paydomn ...cevuunviiiiinnnns Joevnninieiiiiines foeeneeeens 22,355 |...oooeeenns 2 22,289 |oceeieenne 22,290 foooiiiiiinnnnns [ PR (S A [ PO 65 | (U P 22,355 |oceiiiiiiinnnn (1 P [ PO [V 127 |. 03/01/2048 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08823  3.500%
L3128MI-4H-0 [07/01/48 weeniiiiiiieeeieeciii | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 10,846 |............ 10,846 |............ 10,840 |............ 10,839 |ovveeniiiens [ PO (1 P [ PO (1 P (U P 10,846 |ooeeniiiinnnnn (VN P [ PO [V 59 |[. 07/01/2048 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08011  6.000%
L 3128MJ-AM=2 [ 09701734 v | s . 03/01/2023 . |Paydomn .....euuvvviiiinnnn Jevvnniiiniiiiiins o 2,988 [.ceeiiiene 2,988 |.iiennns 3,086 |.ccvvnnnnnnn 3,059 [ooiiiiiinnnnns 0 e WA D] (U P (A D) [V PR 2,988 [..coovnnnnnnns (VN P [ PO [V 24 [.09/01/2034 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08537  3.000%
L 3128MJ-83-5 [07/01/43 wovveiiiiiiiiieiieeeen | s . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 52,877 |oeeereenns 52,877 |.oovvvvennns 51,831 [ooiiininnns 51,733 | (U 1,144 | (U 1,144 | (U P 52,877 |oveerneinees (1 P [ PO [V 263 |. 07/01/2043 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08538  3.500%
L 3128MJ-84-3 [07/01/43 wevveeiiiiiiiiiiieeeeen | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 32,606 |............ 32,606 |............ 32,269 | 32,316 |oovieiiinnnnns [ P 289 | (U PO 289 | (U P 32,606 |...ovuuninnns (1 P [ PO [V 190 |. 07/01/2043 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08534  3.000%
L3128MJ-SY=7 [06/01/43 wovveiiiiiiieieiieeeen | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 24,119 | 24,119 |..oenees 23,509 [..ooeeenne 23,602 |..ociiiiinnnnns [ P 518 o (U P 518 | (U P 24,119 [t (VN P [ PO [V 115 |. 06/01/2043 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08601 ~ 4.000%
L 3128MJ-UB-2 [08/01/44 v | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 31,509 |o.eeeennnnns 31,509 |[..oocevenens 33,489 [......cc.e. 33,262 [.coeiiiinnnnns 0 s (1,754) |oeeeeeeees (U . (1,754) |veeene (U P 31,509 [..oceevvnnnnnns (VN P [ PO [V 197 |. 08/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08587  4.500%
L3128M-UN-0 [05/01744 v | s . 03/01/2023 . |Paydonn .....euuveriiinnnnn Jevenninniniiiiinns o 4,054 [o.oeeienne 4,054 |.......oeeens 4,389 |[....ccennnnns 4,355 [oooiiiiiinnnnns 0 s (301) [orvnnnnnnnnnne (U R [R<I02 ) PR [V PR 4,054 [.ooooiinnnnnnns (1 P [ PO [V 27 |. 05/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08592  4.000%
L3128MI-US-7 [06/01/44 v | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 29,767 |oeeeennn 29,767 |...ccevnnnns 31,497 [..ooovnennns 31,303 |ooiiiiiinns 0 fnns (1,537) |eeeeeeeees (U . (1,537) |eevenniiienns (U P 29,767 |oeevrnneens (1 P [ PO [V 184 |. 06/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08595  4.000%
L3128M-WV-0 [07/01/44 v | s . 03/01/2023 . |Paydonn .....euunvviiiiinnnn Joevvniiiniiiiiiins e 8,288 |[....covnnnns 8,288 |..cooeennn 8,763 |eevennnnnns 8,715 | 0 s (827) |evvvvvvinnnnns (U (770 . [V PR 8,288 |uiiiiiinnnn (VN P [ PO [V 55 [. 07/01/2044 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08637  4.000%
L312BMI-VT-2 (04701745 v | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 14,287 |.ooooennnens 14,287 |oeeennnnnns 16,278 |oevennnnnns 15,178 [ooeeiiiiinnnnns [V USRI (891) [cuvvnrnnnnnnnns (U [R:151 D PR (U P 14,287 | (VN P [ PO [V 90 |. 04/01/2045 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08609  3.500%
L 3128MJ-VB-3 [ 10/01/44 oveeeiiiiiiiiieeenn | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 13,051 [ooooceeenens 13,061 |oevennnnnns 13,623 |ovvvennnnnns 13,556 |ovvveeniiiinns 0 s (505) |+vvvverrrnnnnns (U (505) |.evvvvvnnnnnns (U P 13,051 o (VN P [ PO [V 69 |. 10/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08610  4.000%
L3128M-VC-1 [ 10701744 e | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 13,058 |[.ooeeevennns 13,068 |oevvennnnnns 13,892 |ovvennnnnns 13,796 |ovvveeninnnnns [V USRI (738) [cevvvnnnnnnnnns (U (788) [oenerevennnnns (U P 13,058 |oveeniiiiiinnnn (VN P [ PO [V 82 |. 10/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08627  3.500%
L3128M-VV-9 [02/01745 v | s . 03/01/2023 . |Paydonn .....euuveviiiinnnn Joevvniininiiiiiins feeneens 6,285 [oeiiiinne 6,285 |eiinns 6,570 |overennnnnns 6,539 [....ocevnnnnnns 0 s (254) |ovvvveniinnnnns (U (254) |oovvviinns [V PR (S (VN P [ PO [V 36 |. 02/01/2045 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8660  4.000%
L 3128MJ-WI-6 [ 08/01/45 .vveeiiiiiiiiiiiiiiiiieceecceieeeeen | s . 03/01/2023 . |Paydonn .....euevviviiinnnns Jovvninnniiiiiiinees foeeneeeens 13,982 [ooeiieenne 13,982 |oveeennnnns 14,793 | 14,710 [oooeiiiiinnnnns [V USRI (728) [cuvvennnnnnnnns (U [27::) ) A (U P 13,982 |ovvevininns (VN P [ PO [V 76 |. 08/01/2045 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08681  3.500%
LS12BMI-XK-1 [ 12701745 v s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 26,055 |....oennnn. 26,055 |....coennnns 26,755 |.ooviveennns 26,688 |..eevuiiiinnns 0 s (XX P (U (633) |.oevvvvnnnnnns (U P 26,095 |....ccovnnnnnns (VN P [ PO [V 145 |. 12/01/2045 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08687  3.500%
L 3128M-XR-6 [01/01/46 e | s . 03/01/2023 . | Paydown ... . 01/01/2046 . |1.A ........
FHLMC 30 YR .
L12BM-YT-9 [ 11701746 e | s . 03/01/2023 . | Paydoun . 11/01/2046 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08705  3.000%
. 3128MJ-YB-0 [05/01/46 .vvvvriiiiiiiiiiiiiiiiineeceinieeeeen | s . 03/01/2023 . | Paydown ... . 05/01/2046 . |1.A ........
FHLMC 30 YR .
LS128MI-ZF-0 [ 01/01/47 e | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 121,601 |.......... 121,601 |oeeeennnnns 121,014 |..oeeeeees 121,038 [oiiiiinnnnns [ P 563 |..oeiviiinnns (U P 563 |..oeeviiinnns (U 121,601 [ooooeeeennnnnns (VN P [ PO [V 610 |. 01/01/2047 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL C91748  3.500%
L 3128P7-8H-2 [02/01/34 ovvveiiiiiiiieiiiieeen | s . 03/01/2023 . | Paydown ... ... 80,207 ...80,207 ...82,946 |............82,202 |.... ..80,208 |.. . 02/01/2034 . |1.A ........
FHLMC 30 YR .
L 31292H-MU-5 [12/01/31 Lovviiiiiiiiniiiciieeeen | e . 03/01/2023 . |Paydomn ....eoeviiiiiinnns Joovniiniiiiiiininnns foviniieiiinnns 219 i A 222 |ooeiiiiiiiinnnns 21 | 0 Joeeeeeeeens (3] A U T 2] T [U N AT [ I A [U T [ 2 [. 12/01/2031 . [1.A ........




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

€603

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FHLMC 30 YR GOLD PC GRP POOL C09004  3.500%
.. 312028-AD-2 | 07/01/82 oo [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Jooeiiiiiiiins e 11,200 |............ 11,200 |ooeeveeeens 11,480 |............ 1,434 | 0 s [ PO 0 s (235) |vvveerinnnnns [ SRR 11,200 [ovvvvvvnnnnnnns (VO 0 | [V 67 [. 07/01/2042 . |1.A ........

FHLMC 30 YR GOLD PC GRP POOL C09062
.. 312928-87-4 |107/01/44 ...

. 07/01/2044 . |1.A ........

....... . 03/01/2023 . | Paydoun ...

FHLMC 30 YR .

L. 312028-CE-8 | 11/01/44 oo [ e . 03/01/2023 . [Paydown ...oooovuniienienn foreeneiiiiiinn e 6,806 |...coerennn. 6,806 [.......c.... 7,240 . 1170172044 . |1.A ...l
FHLMC 30 YR GOLD PC GRP POOL A30635  6.000%

L 31207K-V4-1 | 07/01/32 oo [ e . 03/01/2023 . [Paydown ...ocooviniieieenn forneneniiiiiinn e 6,514 [............ 6,514 |............ 6,758 . 07/01/2082 . |1.A ........

..313206-A9-1 | FHLMC 15 YR POOL SB8132  2.000% 12/01/36 ... |....... . 03/01/2023 . |Paydoun ... 228,504 233,845 |.... . 12/01/2036 . [1.A ........

..313206-CH-1 | FHLMC 15 YR POOL SB8172  4.000% 07/01/37 ... |....... . 03/01/2023 . |Paydown ... 256,726 260,336 |.... . 07/01/2037 . |1.A ........

..313206-CP-3 |FHLMC 15 YR POOL SB8178  4.000% 09/01/37 ... |....... . 03/01/2023 . |Paydoun ... ... 42,754 ...43,014 |.... . 09/01/2037 . [1.A ........

.. 31320W-E3-3 | FHLMC 30 YR POOL SD8254  3.000% 10/01/52 ... |....... . 03/01/2023 . |Paydown ... ..113,802 |... ...96,482 |.... . 10/01/2082 . |1.A ........

..31320-GH-0 | FHLMC 30 YR POOL SD8300  5.500% 02/01/53 ... |....... . 03/01/2023 . Paydown .....ooeuuveieiiiis foeeie 120,247 120,247 |........... 120,040 . 02/01/2053 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL Q04537  3.500%

LB1826K-VB-0 | 11701741 Lo e . 03/01/2023 . [Paydown ......cceveeeiiiiiis feeeeeeiiiees [l 10,397 10,397 |oenneens 10,656 . 11/01/2041 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL Q11908  3.500%

L S132HN-DM-8 | 10/01/42 oo [ . 03/01/2023 . [Paydown .....cccuuviiiiiiiis foneeeiii [l 3,478 [ 3,478 |l 3,571 . 10/01/2042 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL Q25692 ~ 4.000%

. 313M5-7D-8 |04/01/44 .oeeeniiiiiiees e . 03/01/2023 . Paydown .....oocuvieeiiiiiis feneee fe9,001 [ 9,901 |l 10,430 . 04/01/2044 . |1.A ........
FHLMC REMIC SER 2429 HB SCH  6.500% 12/15/23

CBIBIIN-PT=7 | [ . 03/01/2023 . Paydown .....cccvviiiiiiiis feeeeeeiiis e 11,569 |............ 11,569 |...ceeeees 12,208 |............ 11,600 |....ooceeeees 0 fooeeiennns [C3 D) R 0 [ [C D) R 0 foeeeennns 11,568 |[oooeeennnns [ IR [V R, 0 foeeiiiies 124 |. 12/15/2023 . [1.A ........

FHLMC REMIC SER T 18 A3 SEQ  6.609% 08/15/29

LBMBITLAVE-4 | [ . 03/01/2023 . |Paydoun ... . 08/15/2029 . [1.A ........
LB136BH-NG-4 | eeeeiiiiiee e [ . 03/01/2023 . |Paydown . 09/01/2038 . [1.A ........
LBIBTALASE | [ . 03/01/2023 . |Paydown . 01/01/2035 . [1.A ........
LBIBTAL-VE-B | e [ . 03/01/2023 . |Paydown . 10/01/2034 . |1.A ........
LBIBTANSY-T | [ . 03/01/2023 . |Paydown . 12/01/2036 . [1.A ........
CBMBTINEEP-8 | e [ . 03/01/2023 . |Paydown . 01/01/2037 . |1.A ........
CBIBTAMEIN-E | [ . 03/01/2023 . |Paydown . 08/01/2036 . [1.A ........

LB1B85H-25-7 | eeieiie e [ . 03/01/2023 . |Paydown . 03/01/2083 . [1.A ........

CBIBBET-ME-3 | [ . 03/01/2023 . |Paydown . 12/01/2041 . |1.A ........

CMBBEE-RLE | e [ . 03/01/2023 . |Paydown . 04/01/2042 . |1.A ........

. 05/01/2043 . [1.A ........

CBI3BUM-LE-8 | e [ . 03/01/2023 . |Paydoun ...

SBM3BYOMA-T | [ . 03/01/2023 . Paydown .....cccevveiiiiiiis feeeeeeiis e, 11,504 |............ 11,504 ... 11,041 |l 11,018 | 0 [ (319) fervereeennns 0 [ (319) ferveraeennns 0 [ 11,504 ..ol [ IR 0 foreeieennis (0 PO 57 |.01/01/2045 . [1.A ........

FNMA PASS THRU POOL 651901  6.000% 08/01/32

SB1BY0P-GU-0 | e [ . 03/01/2023 . [Paydown ......cccuiiiiiinns feeeeii e 2,852 oo 2,852 |..eeennnn. 2,936 |reeennnn. 2,028 |, 0 fooeeiennns (1) [eeeeeiiiees 0 foeeeennns (T1) [eeeeeiiaens (V) U 2,852 | 0 foreeeaiiiees 0 foreeieennis (V) O 28 |.08/01/2032 . [1.A ........
FHLMC REMIC 3117 BT TWO TIERED NT INV FL
..31396H-UD-9 |7.000% 02/15/36 ...veveeeeenriieeeeiiiiiieeeeees | e . 03/15/2023 . [Paydown .....oecouveeeeeeien o e 1,787 | 1,787 |oooee..... 11,897 |............ 11,854 |.oonneeee. 0 foreeennn. (67) |eeeeninaens 0 [ (67) |eeeeeninaens 0 [ 1,787 Joeeeeeee. 0 loeeeeine 0 [, 0 foeeeeeiiae 131 |. 02/15/2036 . [1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FHLMC REMIC 3147 DT TWO TIERED NT INV FL
.. 31396N-J9-8 | 7.000% 04/15/36 ....evvvvvvvvvvvnnnnnnnniniinninnins [ eeeeen . 03/15/2023 . |Paydoun ........cooeeeiiiins Joeneiiiiininins e P72: B O, 28 | 230 |eveeeriiininnns 220 |, 0 e (1] R 0 s (1] R 0 v p2i: I (VO 0 | [V 3 . 04/15/2036 . [1.A ........
FNMA PASS THRU POOL 712161  6.500% 08/01/33
B3 U [Fs . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 18,981 [..eeeeenee 18,981 |ovvveeeins 19,571 |........... 19,442 [oeennnnnnnns 0 s (461) [cvvvnnnnnnnnnns 0 s (461) [covvnnnnnnnnnns [ SRR 18,981 [ovvvvvvvinnnns (VO 0 | [V 260 |. 08/01/2033 . [1.A ........
B 0 I e P [P . 03/01/2023 . |Paydown ......ooovveeiiinins |oonnnnininnnns 2,950 [ 2,950 [aniiinnnnnn 3,049 [ 3,013 [0 [ (B3) [0 e (B3) |l 0 [ 2,950 |oeeiiiinnnnns (VO 0 | [V 30 [. 02/01/2034 . |1.A ........
B L e U [P . 03/01/2023 . |Paydown ......ooovviniiiiins |oennniiinnn e 2,569 | 2,669 [ 2,639 [ 2,628 [ O [ (B8) [0 e (B8) |l 0 [ 2,569 |.oooeeiiiinnn (VO 0 | [V 31 [. 11/01/2036 . [1.A ........
L3M0AU-UK=4 | e [ . 03/01/2023 . |Paydown ......ooovveeeiinnns Joevennnnnnnnnnns e 1,200 e 1,201 | 1,312 [ 1,302 [k O e O 0 e (D) el 0 1,201 | (VO 0 | [V 13 |. 06/01/2034 . |1.A ........
B3 L1 U [P . 03/01/2023 . | Paydoun ... . 4,281 . 08/01/2034 . [1.A ........
2 31406Y-E3-0 | eeveeeeiiiiieieieeeeeeen [ . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiis e 5,824 | 5,824 |ooinnnns 6,160 [.......ee.e. 6,115 |l 0 s (291) |vvviviiinnnns 0 s (291) |vvveeeiinnnns 0 e 5,824 ...l (VO 0 | [V 67 . 09/01/2031 . |1.A ........
B L o P [P . 03/01/2023 . |Paydown .......coevveeiiiins foeviiininiiis e 2,406 |oeevrinnnns 2,406 |............. 2471 |l 2,445 [, 0 Jeeeeennnn (1) O 0 s (1) O 0 e 2,406 |...oooeeiennnn (VO 0 | [V 28 . 01/01/2036 . |1.A ........
S31A0G-RK=T | oo [ . 03/01/2023 . | Paydoun ... .3,054 |.. . 1070172037 . [1.A ........
B3 1 I [P . 03/01/2023 . |Paydown .......oooeveeiiiins foeninininiins e 5,517 |oveerininnns 5,517 |l 6,051 |............. 5,937 [oooeiiinnnnnns [V USRI (72D ) 0 s (72D 0 e 5,517 | (VO 0 | [V 63 . 12/01/2037 . |1.A ........
B3 [ 0 P [P . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e 659 [oiiiiiiinns 659 |............... AT PO 701 [oiiiiiiinnns 0 e (3D O 0 s (A1) [orrnnnnninnnnns 0 v 659 |t (VO 0 | [V 7 1. 03/01/2038 . |1.A ........
B3 L [ 1 P [P . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e I2:X I PO 5,283 [oiiinnnnns 5,644 [...ceennnn. 5,570 |.eeeeiieenns 0 s (270 R 0 s (270 0 e 5,283 |.oeeiiiiiinnns (VO 0 | [V 53 |. 04/01/2038 . [1.A ........
B3 1) U [P . 03/01/2023 . |Paydown .......oooeveiiiiins Joeniiiniiieis e 5,631 [oeeviiinnnns 5,631 |l 6,136 |............. 6,039 |............... 0 s (408) [..vvvvvnnnnnnns 0 s (408) [..vvvvvennnnnns 0 e 5,631 |.ooeeeiennns (VO 0 | [V 54 |. 05/01/2038 . [1.A ........
L3H0S-2P-1 | [ . 03/01/2023 . |Paydown ......cooeeeeiiiiins foeniiiiiiiiis e [ L PO 3,474 |l 3,256 [.ccunnnnnn 3,225 [ 0 Jeeeeennnn (51) fervrnnnnnnnnnns 0 s (51) [ervennnnnnnnnns 0 e 3174 |l (VO 0 | [V 37 [. 06/01/2036 . |1.A ........
B 1S U [P . 03/01/2023 . |Paydown .......coeeveniiiins foeeiiiniiiens e 2,026 |oeeeriennns 2,026 |............. 2,090 |..oooeeenns 2,066 |............... 0 e (0D O 0 s (40) [ovvvvvnnnnnnnn 0 e 2,026 |..ooooeieennnn (VO 0 | [V 24 1. 08/01/2036 . [1.A ........
B3 [ ) U [P . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e ST A LI P, 78 |l 77 el 0 Jeeeeennnn A s 0 s (A s 0 v ST A (VO 0 | [V 2 . 08/01/2037 . [1.A ........
B L O U [Fs . 03/01/2023 . |Paydown .......oooeveiiiiins foeviiiiiniiiis e 8,135 [eeeiieinns 8,138 ... 8,394 [..cccnnnn. 8,354 [.cccinnnnnnns 0 s (219) |vvvveiiinenns 0 s (219) |vvvveiiinnnas 0 e 8,135 | (VO 0 | [V 114 (. 01/01/2037 . |1.A ........
B b P [Fs . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e 129 [ 129 [ L7 O L7 IO 0 e ()] R 0 s ()] R 0 v 129 |, (VO 0 | [V 2 . 04/01/2037 . [1.A ........
B B O P [P . 03/01/2023 . | Paydoun ... . 12/01/2037 . [1.A ........
B L 1 U [P . 03/01/2023 . |Paydown .......ccoeveeiiiins Joeeiiininiinens e 8,217 [ooeennnnne 8,217 |l 9,082 |............. 8,889 |............... 0 s ({773 R 0 s (773 R 0 e 8,217 |oeverriiiinns (VO 0 | [V 88 . 07/01/2038 . |1.A ........
B3 [ e I [P . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 2,236 |oeeirinnnnns 2,236 [ooonnnnnnnns 2,443 |oeennnnnn 243 [, 0 s (77) fernnnnninnnnns 0 s (77) fernnnnnnnnnnns 0 e 2,236 |oeeeiiieinnnn (VO 0 | [V 23 |. 01/01/2039 . [1.A ........
FAMA PASS THRU POOL 995231  6.500% 01/01/39
B 1 U [P . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e L7 P L7 5,121 |l 5,049 [oooonnnnnnnn [V USRI (307) [eevvnnnnnnnnnns 0 s (307) [euvvnnnnnnnnnns 0 e 4742 | (VO 0 | [V 59 |. 01/01/2039 . [1.A ........
FNMA PASS THRU POOL MA1489
CSTABA-UP-1 | e [ . 03/01/2023 . |Paydoun .......cooeveiiiiins foeiniiiiiiiens e, 21,743 |l 21,743 foeennnnnnne 27,145 |l 27,234 foiiiinnnnnnns [ TR 1LV 0 s L[V [ TR 21,743 [ooeeieiiiinnnn (VO [V FUSURRRRRR [V 162 (. 07/01/2043 . |1.A ........
C31A8B-EB-5 | [ . 03/01/2023 . |Paydown ....ooeeveeeeeeieees Joeeeieieiiiiieiiiees e AV 2207 Jooeeeeen 2,346 [ 2,332 fooeeiiinnnnns [V PO [RRE)] [V PO [RRE)] [ PO 2,27 oo [ 0l [ 17 1. 07/01/2044 . |1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

.. 125523-10-0

.. 17275R-10-2
..25179M-10-3
..29355A-10-7
..369550-10-8
..446150-10-4
..55303J-10-6
..580135-10-1
..666807-10-2
..674509-10-5
..682189-10-5
..686688-10-2
..713448-10-8

CIGNA CORP ...

CISCO SYSTEMS INC ...
DEVON ENERGY CORP ...
ENPHASE ENERGY INC
GENERAL DYNAMICS CORP
HUNTINGTON BANCSHARES INC .
MGP INGREDIENTS INC ...
MCDONALDS CORP ...
NORTHROP GRUMMAN CORP .
OCCIDENTAL PETE CORP ..
ON SEMICONDUCTOR CORP ...
ORMAT TECHNOLOGIES INC ..
PEPSICO_INC

. 01/20/2023 .

. 02/17/2023 .
. 01/20/2023 .
. 01/19/2023 .
01/20/2023 .
01/19/2023 .

01/19/2023

. |Piper
02/22/2023 .
01/19/2023 .
. 01/23/2023 .
. 01/20/2023 .
. 01/20/2023 .
. 02/22/2023 .

Piper Sandler ....
ISI Equity Research
Sales
Piper
Piper
Piper
Piper

Sandler ...
Sandler ...

Sandler .
Sandler .
Sandler .
Various ...
Piper Sandler .
Piper Sandler ....
Piper Sandler ....
Piper Sandler ....
VKM Par tners LL(

....... 39,000.000 |..
........ 2,500.000 |..

.1,925.000

12,000.000
.3,000.000
.7,500.000

... 600.000 |[..

. 1,978,101
.. 161,808
.. 139,149
.. 454,845
.. 168,116
.. 302,293
2,015,583

E .1,100.000 .. 498,231
........ 3,600.000 |[......... 230,596
........ 3,100.000 ..
........ 2,000.000 |..

....... 11,500.000

..163,522 |....

634,340 |....
153,775 |....

544,295

172,960 |....

..183,775
..158,976

..226,764

.1,857,960 |...

..477,612 |
..169,200 |.
..319,140 |.
1,976,475 |...
. 600,171 |.

.0
. (8,036)
(1,739,526)
... (74,285)

.. (1,533,295)

(25,418)

(68,931) |..

coocoocooocooooo

coocooo oo oo

.0
eeenn (8,036)
.. (1,739,526)
(74,285)

.. (68,931) ...

.. (1,533,296)

coocoocoocoocoooooo

.452,194
.169,200
.311,104
.236,949
.525,886

.157,833 |..

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FAMA PASS THRU POOL MA2813  3.000% 11/01/31
L31AI8C-DT-8 [ eeeeeeeeeieiie e | s . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 23,041 ... 23,041 foeenenne 23,574 |oeeennnnnn 28,412 [, [V USRI [E70 0 R 0 s [E7R 0 R [ SRR 23,041 [oooiiiiinns (VO 0 | [V 112 [. 11/01/2031 . |1.A ........
FNMA PASS THRU POOL MA3147  3.000% 10/01/47
L31ABC-PI-9 [ | . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, R,572 |l 8,572 |eeereeaan 32,643 [oevvnnnnne 32,634 [oiiiiininnnns 0 Jeeeeennnn (73] T 0 s (73] T [ SRR 32,572 [eeeiiiiiinns (VO 0 | [V 182 (. 10/01/2047 . |1.A ........
FNMA PASS THRU POOL MA3209  3.000% 12/01/47
..31418C-R7-1 | ... [ . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 61,437 [ooennnnnne 61,437 |[oeennnnne 61,345 |............ 61,343 |l 0 e (X O 0 s (X O [ SRR 61,437 |.oooeeeiiiis (VO 0 | [V 257 | 12/01/2047 . (1.A ........
FNMA PASS THRU POOL MA3184 11/01/47
LBTABC-RE-6 [ oevvveneeeiiiiee s | s . 03/01/2023 . |Paydoun .......coeeveiiiiins Joeeiniiiiiins e, 34,348 |............ 34,348 |.eeiieenns 36,457 | 36,305 |...ooeeeiennns 0 fnns (1,957) |eeeeeeeees 0 s (1,957) |eeeeeeeees [ SRR 34,348 [.oooeiiiinns (VO 0 | [V 266 |. 11/01/2047 . [1.A ........
FNMA PASS THRU POOL MA4370  2.000% 06/01/51
L31A8D-20-5 [ e | . 03/01/2023 . |Paydoun .......cooevviiiiins |oeniiiiiniines e, 122,330 |........... 122,330 [oeeennnee 122,859 |........... 122,837 |l 0 s [0 0 s (507) [euvvvnnnnnnnnns 0 s 122,330 [oooeeeiiiinnn (VO 0 | [V 470 |. 06/01/2061 . [1.A ........
FNMA PASS THRU POOL MA4319  2.000% 04/01/51
LIABD-YR-T [ e | s . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 86,865 [............ 86,865 |............ 87,014 |.eeeeeens 87,006 |..eevvvrrnnnnns 0 s (141) [ 0 s [0 S [ SRR 86,865 |............... (VO 0 | [V 206 |. 04/01/2061 . [1.A ........
FNMA PASS THRU POOL MA4726  4.000% 09/01/37
CIBE-HC-T [ e | . 03/01/2023 . |Paydoun .......oooeveiiiiins |oeeeiiiiinins e 116,735 [........... 116,735 |........... 17,447 ... 17,432 |l 0 s ({70 0 s ({70 0 s 116,735 |..oooeeeeiis (VO 0 | [V 760 |[. 09/01/2037 . |1.A ........
FNMA PASS THRU POOL MA4941  5.500% 03/01/53
COTBE-P3-8 [ e | . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 43,086 [o..evvennn. 43,086 |[...oeunnnen 43,026 |..ooooeiiieens (VO 0 e 61 |l 0 e 61 |l [ SRR 43,086 |.ooooeeeennnns (VO 0 | [V 197 . 03/01/2053 . |1.A ........
FNMA PASS THRU POOL MA4919  5.500% 02/01/53
COTBE-PD-6 [ eeviiiieeie e | s . 03/01/2023 . |Paydomn ...ccvuunviriiinnnns Joevnnininiiiiiines foeineeeens 42,995 |........... 42,995 |oeeiiiennns R.874 | (VO 0 Jeeeeennnn 121 | 0 s 121 | [ SRR 42,995 [o.viviiiiinnnns (VO 0 | [V 197 . 02/01/2053 . |1.A ........
FNMA PASS THRU POOL AE5463  4.000% 10/01/40
L 31419G-BI4 | vt | e . 03/01/2023 . | Paydoun ... . .. .. e . . .0 | . 0. ...85 |. 10/01/2040 . [1.A ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,452,311 2,452,341 2,473,352 2,262,098 0 (15,695) (15,695) 0 2,452,342 0 0 14,049 XXX XXX
..026609-AC-1 |AMEHICAN HOME PRODUCTS  7.250% 03/01/23 .... | ....... | 03/01/2023 . |Maturily J G PP PP PPPPRN [STPTON 4,000,000 |........ 4,000,000 |........ 5,164,080 |........4,023,893 |...............0 |....... (23,893) |. .. (23,893)]... L0 4,000,000 |.. . 0. ...145,000 ). 03/01/2023 . [1.E FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 4,000,000 4,000,000 5,164,080 4,023,893 0 (23,893) (23,893) 0 4,000,000 0 0 0 145,000 XXX XXX
2509999997. Total - Bonds - Part 4 32,615,518 32,615,518 40,427,769 32,510,857 0 (101,278) (101,278) 0 32,615,519 0 0 0 1,058,029 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 32,615,518 32,615,518 40,427,769 32,510,857 0 (101,278) 0 (101,278) 0 32,615,519 0 0 0 1,058,029 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0
..031162-10-0 JAMGEN INC ...cooeeereinee [ . 02/17/2023 . | Various R 9,800.000 |.. ..1,464,145 |........ 2,573,872 |... (1,109,727) |.. .0 .. (1,109,727) |... 0 eeennnn. 1,464,145 ..
..053332-10-2 | AUTOZONE INC ...eovvvvvviiiiiiiiiiiiiiiiececieceeeeens [ oo . 01/23/2023 . |Piper Sandler ............ |oeeeeeeees 200.000 |.. 439,962 |.... .0 0 ...439,962 |..
..097023-10-5 |BOEING CO ooovveeeeeeeeeieieeieeeeeeeeeeeeeeeeeeeees [ . 01/19/2023 . |Piper Sandler .... ... 400.000 |.. ...81,172 |.... .0 0 ..81,172 |..
.0 .0 .
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STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Strategas Research
..742718-10-9 |PROCTER & GAMBLE CO ... JU . 02/10/2023 . |Partners ........cccevveenn |eeees 10,000.000 |.. .1,615,600 |... (1,210,111) |.. .0 .0 .. (1,210, 119) .. 0 ...1,086,545 |..... 1,066,545 9,133 |...
..74762E-10-2 | QUANTA SERVICES INC ... PR PN . 01/20/2023 . |Piper Sandler .... [ 2,200.000 |.. 2.313,500 |eeiiiiiiiinns 0. .0 0 Y R [ I PO V'3 (1}
..75513E-10-1 |RAYTHEON TECHNOLOGIES CORP COM . B [P . 02/17/2023 . | Morgan Stanley ... PR R 23,000.000 |.. .2,321,160 |... (1,074,531) |.. .0 ...0 0 e 1,246,629 [oniiiiininnnnnl 0 [, 1,079,650 |..... 1,079,650
..808513-10-5 | SCHWAB CHARLES CORP .......ccoeeeviiiiiiiiiiiieeeens [ oo . 01/19/2023 . |Piper Sandler ............ |.ooees 3,200.000 |.. ..183,172 |........ (7,368) |.. .0 .0 0 ... 258,848 [oiiiiiiinnnnnl 0 e, (15,948) |....... (15,948)
ISI Equity Research
842587107 [ SOUTHERN €O .oveeeieceeceieeeieeeeeeees | e L 02/17/2023 . [Sales wevvervriecirininns [ 38,000.000 [.. 12,713,580 |... (1,566,538) |.. .0 ...1,375,678 |.....1,375,678
..858119-10-0 [ STEEL DYNAMICS INC -.vevvvevreircenncieneirins | evnee . 01/23/2023 . |Piper Sandler .......ccco. |oeeene 3,200,000 .. ..312,640
ISI Equity Research
..902973-30-4 | US BANCORP DEL ......ccceeeeiiiiiiiiiiiiiiiiiinn [eeeens . 02/17/2023 . |Sales ..cccoeeeeeeieieiieens |oeeees 30,000.000 .1,308,300 .0 .0 . 0
..911363-10-9 | UNITED RENTALS INC ...evvvvvvvriennnnnnnnennninnnnns [ eeeeenn . 01/19/2023 . |Piper Sandler .... P R 250.000 |.. .0 .0 . 0
..92343V-10-4 | VERIZON COMMUNICATIONS U pUoTro . 02/22/2023 . |MKM Partners LLC ........ |....... 26,500.000 |.. .0 .0 . 0
..92532F-10-0 | VERTEX PHARMACEUTICALS INC ... I . 01/23/2023 . |Piper Sandler ............ |oooeos 1,275.000 |.. .0 .0 . .0 .
Strategas Research
..081560-10-8 | WORLD WRESTLING ENTMT INC CL A ..oevvvvvvvieenns [ eeeennn . 02/10/2023 . |Partners ........ccceeeeenn foeeeeens 6,000.000 |.. 390,125 |...........411,120 |....... (20,995) |.. .0 0 |eeeenn. (20,995) |... 0 .390,125 |..
..98419M-10-0 | XYLEM INC .......... 01/20/2023 . [Piper Sandler . .2,800.000 ..200,591 |. ..309,5% |....... (19,005) .0 0. (19,005) 0| .290,591
..G29183-10-3 | EATON CORP PLC . C..oov |- 02/22/2023 . |MKM Partners LLC ...... 11,700.000 ..610,272 |. .1,836,315 |... (1,226,043) .0 0 |... (1,226,043) 0|
..G5494J-10-3 | LINDE PLC . [C..... . 03/01/2023 . | Conversion ........ [T PP 11,100.000 |.. ..1,825,950 |........3,620,598 |... (1,794,648) |.. .0 . .0 ... (1,794.648) |... .0 .
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 26,239,049 14,587,314 27,907,758 | (13,582,501) 0 0 | (13,582,501) 0 14,587,314 0 11,651,736
..31337#-10-5 |FEDERAL HOME LN BKS CINCINNATI ... o] | 01/17/2023 .|Redeemed Shr .. | ....... 21,305.000 |...... 2,130,500 .o e 2,130,500 |........2,130,500 |.... .0 | .0 .. . P 2,130,500 |.. U
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,130,500 2,130,500 2,130,500 0 0 0 0 0 2,130,500 0
..47103D-72-8 | JANUS HENDERSON SMALL CAP VALUE FUND N ....... [....... . 02/21/2023 . | Redeemed Shr .. B . 128,755.000 |...... 3,000,000 [o.eeerrrrnnnnnnnnnnn fonnnne 2,808,155 |........2,826,180 |....... (18,026) |.. .0 R PO - N1 C3) SR | B R 2,808,155 |.. . 191,845
..779562-20-6 | T ROWE PRICE NEW HORIZONS FUND | CLASS 02/22/2023 . |Redeemed Shr ...58,939.000 . 3,000,000 ..2,501,551 |. 2,743,026 |...... (241,475) .0 0 . (241,475) . 2,501,551 . 498,449 |.
..779570-30-1 | T ROWE PRICE SMALL CAP VALUE | CLASS .... 02/22/2023 . |Redeemed Shr A 58,320.000 . 3,000,000 ..2,613,134 |. .2,787,714 |...... (174,579) .0 0 . (174,579) K .2,613,134 . 386,866 |.
..949915-48-2 | ALLSPRING FUNDS SPECIAL MID CAP VALUE-INST .. |....... . 02/21/2023 . | Redeemed Shr .. U PO 65,020.000 |...... 3,000,000 [oeeevvriniiiiiiiins fonnnnnn 2,916,775 |........ 2,883,615 .0 . .0 ]........ 33,160 |... L0 2,916,775 |.. .......83,225 |....
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 12,000,000 10,839,615 11,240,535 0 0 (400,920) 0 10,839,615 0 1,160,385
..78463V-10-7 |SPDR GOLD SHARES TRUST ETF ......ccevveeeeeiennns | ....... | 01/23/2023 . |Piper Sandler ............ | ........ 1,800.000 |......... 322,589 | e 312,268 |.......... 101,784 [ [V PO (228) |.evveeeennnnns 0 Joeeeeenns 312,268 |...oooeeeennnn 0 f....... 10,321
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 322,589 XXX 312,268 101,784 (228) 0 0 (228) 0 312,268 0 10,321
5989999997. Total - Common Stocks - Part 4 40,692, 138 XXX 27,869,697 41,380,577 | (13,983,649) 0 0 | (13,983,649) 0 27,869,697 0 12,822,442 12,822,442 117,785 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 40,692, 138 XXX 27,869,697 41,380,577 | (13,983,649) 0 0 | (13,983,649) 0 27,869,697 0 12,822,442 12,822,442 117,785 XXX XXX
5999999999. Total - Preferred and Common Stocks 40,692, 138 XXX 27,869,697 41,380,577 | (13,983,649) 0 0 | (13,983,649) 0 27,869,697 0 12,822,442 12,822,442 117,785 XXX XXX
6009999999 - Totals 73,307,656 XXX 68,297,466 73,891,434 | (13,983,649) (101,278) 0 | (14,084,927) 0 60,485,216 0 12,822,442 12,822,442 1,175,814 XXX XXX




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

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 D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO6, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

BANK OF NEW YORK MELLON ........ NEW YORK, NEW YORK .............|... ... 120,000 [ (1 [V O, [V (V1 85,675
FEDERAL HOME LN BANK ............. GINCINNATI, OH oo o 4150 [ 18,777 | [ — 1,204,448 |............ 2,972,058 |............... 960,667
WESTFIELD BANK FSB ........c...... WESTFIELD CENTER, OH ......... |......... 1..0.000 [ O O 0 [ (22,726)]................. 17,633
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 18,777 0 1,204,448 2,949,332 1,063,975
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 18,777 0 1,204,448 2,949 332 1,063,975
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

1,204,448

2,949,332

1,063,975

E13




STATEMENT AS OF MARCH 31, 2023 OF THE Westfield Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

I4E

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

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

31846V-41-9 .......
61747C-68-2 .......
94975H-29-6 .......

MORGAN STANLEY INSTL LIQUIDITY TREAS

. | ALLSPRING TREASURY PLUS MM INST .iiiiisttiitiiiitiiiieetesiiii ittt ettt

FIRST AMER TREAS OBLIG CL V' 1eeeeniiiiiiee ettt

03/31/2023
03/31/2023
03/31/2023

8209999999.

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

8609999999

- Total Cash Equivalents

3,547,682

207,344
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SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2023 OF THE Westfield Insurance Company

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

NAIC Group Code

0228

Company Name Westfield Insurance Company

Year To Date For The Period Ended MARCH 31, 2023

NAIC Company Code

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies

1
Direct Written
Premium

2
Direct Earned
Premium

3
Direct Losses
Incurred

....................... 535,750

........................ 86,143

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POliCY? ..........coiiiiiiiiiiiiiiinese e
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............

2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies

2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&

24112
Yes [ X] No[ ]
Yes [ X] No[ ]

lability coverage

provided in CMP PACKAGEA POIICIES. ........eiiuieiuiitieii ittt ettt ettt a e he e s bt e eb e e e b e e bt e a bt e a bt ea st ea et eh e e eh e e eh e e b e e bt embeeabeemeeembesaeesaeenbeenbeebeens $ o

505
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