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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

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

1.01 U.S. governments

1.02 All other governments

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

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

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

1.06 Industrial and miscellaneous

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

1.11 Unaffiliated certificates of deposit

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

2.01 Industrial and miscellaneous (Unaffiliated)

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

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by company

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

Cash, cash equivalents and short-term investments:

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

6.04 Total cash, cash equivalents and short-term investments

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

Other invested assets (Page 2, Line 11)

Total invested assets

......... 6,356,839
........ 33,081,809

......... 6,356,839
........ 33,081,809

......... 6,356,839
........ 33,081,809

123,188,557

100.000

123,188,557

123,188,557

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 72,154,296
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ............ccuiuiiiiieiieteeeeteee et st ettt st eae et e te et et et et e e et e se et eaesseseseese st ese s esessebens et ess st esesseseesebesesensesensabens esenneseneeseneas 37,736,357
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 216,196

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiueiiieieeceeteeeeeeeeceete et eeees e et teteeesssaeaetesesessssesesesesenssesaesesasenssessesesesensssssesesesassnsssesasasansssnsesesasnns febesessasscsstesananas 12,5%
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 26,355,651
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 13,885

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 83,749,907
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 83,749,907
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .... 83,749,909 83,137,042 83,649,036 83,800,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 83,749,909 83,137,042 83,649,036 83,800,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals
Industrial and Miscellaneous, SVO 8. United States .....oooooeeeeeeeecieeeeceeee e [ [ e
Identified Funds, Unaffiliated Bank LS TR 07 g F- o = Tt ) SO H TP RN
Loans, Unaffiliated Certificates of 10.  Other Countries
Deposit and Hybrid Securities -
(unaffiliated) 11.  Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 83,749,909 83,137,042 83,649,036 83,800,000
PREFERRED STOCKS 14.  United States .......cooovvvieiiieerieeeee e e
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ...
Industrial and Miscellaneous 21. Canada
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 83,749,909 83,137,042 83,649,036

Sl04
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Ma

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company
SCHEDULE D - PART 1A - SECTION 1

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

8
Col. 7 as a % of
Line 12.7

jor Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

2. All Other Governments

2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC 4
2.5NAIC 5
2.6 NAIC 6
2.7 Totals

3. U.S. States, Territories and Possessions etc.,

Guaranteed
3.1 NAIC 1
3.2 NAIC 2
3.3 NAIC 3
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

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

5.1 NAIC 1
5.2 NAIC 2

5.3NAIC 3.
54 NAIC 4 .
5.5NAICS.

5.6 NAIC 6
5.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

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

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

8
Col. 7 as a % of
Line 12.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3NAIC 3 ..
6.4 NAIC 4
6.5 NAIC 5
6.6 NAIC 6
6.7 Totals

7. Hybrid Securities
7.1NAIC1 ..
7.2NAIC 2 ..
7.3NAIC 3
7.4 NAIC 4
7.5NAIC 5
7.6 NAIC 6
7.7 Totals

8. Parent, Subsidiaries and Affiliates
8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3
8.4 NAIC 4
8.5 NAIC 5
8.6 NAIC 6
8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2
9.3 NAIC 3
9.4 NAIC 4
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC 3
10.4 NAIC 4
10.5 NAIC 5
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2 NAIC 2
11.3 NAIC 3
11.4 NAIC 4
11.5 NAIC 5
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1
NAIC Designation 1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

8 9
Col. 7 as a % of | Total from Col. 7

Total Current Year

12
Total Privately
Placed (a)

12.1 NAIC 1
12.2 NAIC 2
12.3NAIC 3
12.4 NAIC 4
125 NAIC 5
12.6 NAIC 6
12.7 Totals .
12.8 Line 12

12. Total Bonds Current Year

..................................................... RN
.7 as a % of Col. 7 53.1

............. 50,512,233

............. 50,512,233
46.9

13. Total Bonds Prior
13.1 NAIC 1
13.2 NAIC 2

13.7 Totals .
13.8 Line 13

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS5 ...
13.6 NAIC 6 ...
................................................................... 24,543,883
.7 as a % of Col. 9 34.0

Year

............. 47,610,414
66.0

14.1 NAIC 1

14. Total Publicly Traded Bonds

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

50,512,233

14.6 NAIC 6
14.7 TOtalS .o
14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 53.1
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 53.1

15.1 NAIC 1
15.2 NAIC 2
15.3 NAIC 3
15.4 NAIC 4
15.5 NAIC 5
15.6 NAIC 6
15.7 Totals .

15. Total Privately Placed Bonds

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

(a) Includes $
(b) Includes $
(c) Includes $

prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 23,873,115 ; NAIC2 $

freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
current year of bonds with Z designations and $
currentyear, $ ....ocooooiiiniiine

........................... ; NAIC3 $.cevvviviiveeeees. 5 NAIC4 $ e 3 NAIC 5§ 5 NAIC 6 $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

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

. U.S. Governments
1.01 Issuer Obligations ............ccceeerieiriererieenieeienns . ..57,110,790 |... ,512, .. .. .. 107,623,023 |.
1.02 Residential Mortgage-|
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

72,154,297 |.

.107,623,024 |..

N

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

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities ............
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

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

5.01 Issuer Obligations

5.02 Residential Mortgage-Backed Securities ..

5.03 Commercial Mortgage-Backed Securities ..........

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

5.05 Totals XXX

o

. Industrial and Miscellaneous
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities

6.03 Commercial Mortgage-Backed Securities .......... |oocccooevveiiieiieiiiiis foeeiiiiiiiiccccciiie s e e e DO G R RO ST R TRRUPR RSP OPRRSURROPR RSP OTRPPPRSPRROUR RUPTROTRTRROY
6.04 Other Loan-Backed and Structured Securities ... XXX
6.05 Totals XXX

~

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

7.05 Totals XXX

oo

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

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
6 7 8

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

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

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX

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

.... 107,623,023

60I1S

12.09 Totals oo [ 57,110,790 |..covennen. 50,512,233 [ e [ e e . 107,623,024 |...ocooveiiiiin (1)

12.10 Line 12.09 as a % of Col. 7 53.1 46.9 100.0 XXX XXX XXX 100.0 0.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 24,543,883

13.02 Residential Mortgage-Backed Securities .......... voe e
13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... . .
13.07 Unaffiliated Bank LOGNS ..........cccoiiiriiiiiniiiis fooeieiiiciciciciciii [oocsiesicsieiesesesesene [oeeseesiesesee s seesesene [oeeseeseeseeseeseeseeseeseene [ooeeeeseeseeseeseeseesee e
13.08 Unaffiliated Certificates of Deposi .
13.09 Totals SRR RO 24,543,883 |.............. 47,610,414 oo o [
13.10 Line 13.09 as a % of Col. 9 34.0 66.0

72,154,207 |oooeeiicicicns 100.0 Joooveeennene 72,154,297 |.ooeviiiineie
100.0 XXX 100.0

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccceveereeiiniicniienienens 57,110,790
14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities . |.......c.ccccccociciennne
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 53.1 46.9 100.0 XXX XXX XXX 100.0 XXX

15. Total Privately Placed Bonds

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 of Prior year ...........ccccoevevevens foereemnniiiiicicis e e
2. Cost of cash equivalents ACQUIFEM .............cccceueveveeececeeeeeeeeececeeee e seeeseeaeae e e 33,071,591 | 23,862,897 |.......ccovvnne 9,208,694 |.....coooiiiereeieiine
3. ACCIUAI OF DISCOUNL ...t [resinne s 10,218 [ 10,218 [ e
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSalS ...........cccceiieiiiiiiiiiiiiiiienieneens foreeie i o [ [
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 33,081,809 |.......cceeune. 23,873,115 | 9,208,694 |.....cooeriireereeeene
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 33,081,809 23,873,115 9,208,694

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-B6-6 ..... US TREASURY N/B 2.75 02/15/2024 A 1,507,975 |...99.6563 |.............. 1,494,844 |.............. 1,500,000 [...oeeeennnnn 1,500,115 |oorvvniiiiiiiiin o (G2 DN FOPRPPPUPPPPR A R £ LI R 2.671|FA ...... ....02/06/2018 ...|....02/15/2024 ...
91282C-BV-2 ..... US TREASURY N/B 0.375 04/15/2024 ... A 3,005,166 |...98.6094 |.............. 2,958,281 |.... .3,000,000 |.. ... 3,000,504 e (1,752) | e |22 02375 | 0.316 |AO ...... ....05/04/2021 ...|....04/15/2024 ...
912820-CC-3 ..... US TREASURY N/B 0.25 05/15/2024 .... A R T N R, 5,816,915 |.... .5,925,000 |.. .... 5,023,293 e 4600 i e 0002250 L 0.328 [MN ...... ...06/03/2021 ...|....05/15/2024 ...
91282C-CC-3 ..... US TREASURY N/B 0.25 05/15/2024 .. A ...98.1758 |... .2,075,000 |.. ....2,074,366 e 1,708 e e 10022202250 . 0.333 [MN ...... ....06/03/2021 ...|....05/15/2024 ...
912820-CG-4 ... US TREASURY N/B 0.25 06/15/2024 .. A ...97.7734 |... .1,000,000 |.. 2,088 [ e [00.0.250 o 0.456 (D ....... ....06/30/2021 ...|....06/15/2024 ...
91282C-CL-3 ... US TREASURY N/B 0.375 07/15/2024 ... A ...97.5000 |... 565,500 |.... . 580,000 |.. 580,004 | e (B) e e 22202375 0.375 (W ....... ....07/22/2021 ...|....07/15/2024 ...
912820-CL-3 ..... US TREASURY N/B 0.375 07/15/2024 ... A ...97.5000 |... 409,500 |.... 820,003 e e (@) e e 00002375 0.375 [ ....... ....07/22/2021 ...|....07/15/2024 ...
912820-CX-7 ..... US TREASURY N/B 0.375 09/15/2024 ... A ...96.8242 |.....ooeeenent 3,146,787 |.... 3,246,360 |o.oiieeeiiiieeee e d,997 [ e 0020375 | 0.531 [MS ...... ....09/30/2021 ...|....09/15/2024 ...
91282C-DH-1 US TREASURY N/B 0.75 11/15/2024 . A ...96.4922 |. ..4,730,047 |. . 4,895,967 |.. .0.892 ....12/01/2021 .. 11/15/2024
91282C-DH-1 . US TREASURY N/B 0.75 11/15/2024 . A ...96.4922 |. .. 3,954,250 |. . 4,094,423 |.. .0.853 ....12/01/2021 .. 11/15/2024 ...
91282C-DN-8 . US TREASURY N/B 1 12/15/2024 ... A ...96.4375 |. ..5,304,063 |. .5,502,228 |.. ......0.839 ....12/30/2021 .. 12/15/2024 ...
91282C-EQ-0 ..... US TREASURY N/B 2.75 05/15/2025 .. A .. 963,949 |...97.6016 |... 973,984 |evveeeeeeeniies feeeeeeeen 10,086 e e [0 2,750 . 4.793 [MN ...... ...06/13/2023 ...|....05/15/2025 ...
912820-FE-6 ..... US TREASURY N/B 3.125 08/15/2025 ... A 3,951,107 |...98.0078 |... e 3972,492 e e 16,107 [ s 30125 | 3.598 [FA ...... .. 125,000 |....09/06/2022 ...|....08/15/2025 ...
91282C-FK-2 ..... US TREASURY N/B 3.5 09/15/2025 A .. 294,224 1...98.5352 |...cevuunieeennnn 295,605 [....iieeennnnn. 300,000 |oeieiiiiiieeennnn296,554 [oiiiiiiiiiiees e 1,892 | e 12222282500 |- 4.282 |NS ...... ... 10,500 |....09/28/2022 ...|....09/15/2025 ...
912820-FN-6 ..... US TREASURY N/B 4.25 09/30/2024 .. A ...99.4883 |.................004,883 |.............. 1,000,000 |........eeee. 1,001,379 |oveennnvirinnnnnns foovreeees (1,779) | oo 40250 .ol 4.09 [MS ...... ... 42,500 |....10/04/2022 ...|....09/30/2024 ...
91282C-FP-1 ..... US TREASURY N/B 4.25 10/15/2025 .. A ...99.8203 |... e 4,969,889 [ e 15,837 [ e 42250 | 4.522 | A0 ...... ..212,500 |....11/04/2022 ...|....10/15/2025 ...
912820-Fi-6 ..... US TREASURY N/B 4.5 11/15/2025 ... A . 100.3477 |... ..990,000 |oevvvvnnneeeennnn993,425 [ v (1,928) e e ennn 42500 | 4.333 |WN ...... . 44,550 |....11/30/2022 ...|....11/15/2025 ...
91282C-Fli-6 ..... US TREASURY N/B 4.5 11/15/2025 ... A . 100.3477 |... . .2,010,000 |.. e 2,016,954 [ e (3,915) [ e [enn 40500 . 4.333 |WN ...... . 78,975 |....11/30/2022 ...|....11/15/2025 ...
912820-GA-3 US TREASURY N/B 4 12/15/2025 ... A ...99.4805 |... 497,402 |.... . 500,000 |.. 498,534 i el BT6 | e 0040000 4.198 1272772022 ... 12/15/2025 ..
91282C-GL-9 . US TREASURY N/B 4 02/15/2026 ... A ...99.5313 |. ..248,828 |. ..250,000 .248,317 |.. .4.365 ....02/17/2023 .. 02/15/2026
91282C-HB-0 . US TREASURY N/B 3.625 05/15/2026 A ...98.8203 |. .. 2,964,609 |. .3,000,000 .2,959,200 |.. .4.283 ...06/26/2023 .. 05/15/2026
91282C-H\-6 . US TREASURY N/B 4.5 07/15/2026 ... A . 100.9453 |. ..4,037,813 |. .4,000,000 .3,994,9% |.. .4.610 ....08/02/2023 .. 07/15/2026
91282C-HU-8 . US TREASURY N/B 4.375 08/15/2026 A . 100.6953 |. ..2,013,906 |. .2,000,000 .1,983,474 |.. .4.762 ....08/21/2023 .. 08/15/2026 ...
91282C-HV-6 . US TREASURY N/B 5 08/31/2025 ..... A . 100.9336 |. .. 2,523,340 |. .2,500,000 . 2,494,829 |.. ......5.149 ....09/26/2023 .. 08/31/2025 ...
91282C-HY-0 ..... US TREASURY N/B 4.625 09/15/2026 ... A . 101.3984 |.......oeennns 2,433,563 |.... i 2,387,046 o v 918 e s e 40625 | 4.894 ....00/26/2023 ...|....09/15/2026 ...
91282C-HY-0 ..... US TREASURY N/B 4.625 09/15/2026 ... A . 101.3984 |... e eeeenneneeeeens 100,000 [eenniiiinnnnnnnn 99,460 |ooiiiiiiiiiiiii e 38 e s [ 40625 [ 4.894 ....09/26/2023 ...|....09/15/2026 ...
91282C-JB-8 ..... US TREASURY N/B 5 09/30/2025 A . 101.0273 |... ..7,071,914 |..............7,000,000 |...........ee. 8,972,397 |oeeeeniiiiiinnnns fooriiicnnn 2726 v oo 50125 5.435 ....10/17/2023 ...|....09/30/2025 ...
91282C-K-8 ..... US TREASURY N/B 4.625 11/15/2026 ... A . 101.5938 |...covvnnnnnns 1,015,938 |.............. 1,000,000 |oeeevnnneeeeennnn999,832 [oeeeiiiiiiiiies Joeeemniieeeee (85) [ o |eenn 4625 | 4.678 ....11/27/2023 ...|....11/15/2026 ...
912820-JP-7 ... US TREASURY N/B 4.375 12/15/2026 ... J RO R . . 14,651,279 |. 101.0000 |... ...14,645,000 |.... ...14,650,847 |....oooovviiennnns foviiinnen (430) | v el 4375 ). 4.037 [ ....... oo [....12/28/2023 ... )....12/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 83,649,036 [ XXX 83,137,042 83,800,000 83,749,909 XXX XXX 819,477 XXX XXX
0109999999. Total - U.S. Government Bonds 83,649,036 | XXX 83,137,042 83,800,000 83,749,909 XXX XXX 513,745 819,477 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX XXX XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX XXX XXX XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 83,649,036 [ XXX 83,137,042 83,800,000 83,749,909 72,891 XXX XXX XXX 513,745 819,477 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 83,649,036 [ XXX 83,137,042 83,800,000 83,749,909 72,891 XXX XXX XXX 513,745 819,477 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1D 8 e TE LS s TF S e 168 i,
1B
1C
1D
1E
1F




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

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

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
91282C-EQ-0 .........|US TREASURY N/B 2.75 05/15/2025 ... ....06/13/2023 ... |Knight Capital Americas LLC ... 963,949 |...oovviniiiiiiiinnns 1,000,000 |.oeevvenniiiiiiniinieiennnes 2,242
91282C-GL-9 .........|US TREASURY N/B 4 02/15/2026 ....02/17/2023 ... |BARCLAYS CAPITAL INC 247,735 250,000
91282C-HB-0 .. .| US TREASURY N/B 3.625 05/15/2026 .. ....06/26/2023 ... | JP MORGAN SECURITIES LLC ...iiiiirenniiiiiiiiiiiiiiiiie s s s e s e rrri e srrnais s s e rnnnn s s sssnnnnns |oennnnseessennnnseeeennnnneeeeees foriinnenerenninneennns 2,949,268 |....oovvniiiiiiiiiinnns 3,000,000
91282C-H\I-6 US TREASURY N/B 4.5 07/15/2026 .. ....08/02/2023 ... |BARCLAYS CAPITAL INC .. 3,993,607 |.. .. 4,000,000 |..
91282C-HU-8 .........|US TREASURY N/B 4.375 08/15/2026 ....08/21/2023 ... |RBC CAPITAL MARKETS LLC .eenniiiiiiiiiiiiiiii e c et ssesni e s s s eanan e e s snnnan s s s eennnn |oonnnneessnnnnnnseesennnnnneeenens foriinnenerenninneeenns 1,981,257
91282C-HV-6 .. .| US TREASURY N/B 5 08/31/2025 ....09/26/2023 ... |CITADEL SECURITIES LLC ...2,494,149
91282C-HY-0 US TREASURY N/B 4.625 09/15/2026 ....00/26/2023 ... |Knight Capital Americas LLC 2,485,555 |.. .
91282C-JB-8 .........|US TREASURY N/B 5 09/30/2025 ....10/17/2023 ... | CITADEL SECURITIES LLC ..erreieeeeeeeneeeeeeeee e e e e eene e e e e e mnn s s e e eennee s e e e eenne e e e eeennnneeeeennnnnneesennn |oennnnseeeeennnnsseeeennnnnneeerens |orvnaseeeeennnnneeeens 6,969,672 |.eeueeeeeennieeeees 7,000,000
912820-JK-8 .. .|US TREASURY N/B 4.625 11/15/2026 ....11/27/2023 ...|TD SECURITIES USA LLC 999,886 |.....viiiiiiiinieens 1,000,000
91282C-JP-7 .........[US TREASURY N/B 4.375 12/15/2026 ....12/28/2023 ... |CITADEL SECURITIES LLC ... ... 14,651,279 ... 14,500,000
0109999999. Subtotal - Bonds - U.S. Governments 37,736,357 37,750,000
2509999997. Total - Bonds - Part 3 37,736,357 37,750,000
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 37,736,357 37,750,000 74,013
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 37,736,357 XXX 74,013




I4E

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-ZP-8 .. |US TREASURY N/B 0.125 05/15/2023 ..05/15/2023 . [MATURITY ..oovnnniiis oo e 3,970,000 f...vvvnnnns 3,970,000 |......... 3,956,270 |..........3,968,292 1708 e [ 3,970,000 .... 8,291 (..05/15/2023 .
912828-2Y-9 .. |US TREASURY N/B 0.125 07/15/2023 ... . |..07/17/2023 . [MATURITY ... 4,998,689 |... S1.811 ) . 6,501 [..07/15/2023 .
91282C-AF-8 .. |US TREASURY N/B 0.125 08/156/2023 ... . |..08/15/2023 . [MATURITY ... 1,899,742 |... . ..2,375 (..08/15/2023 .
91282C-AK-7 .. |US TREASURY N/B 0.125 09/15/2023 ... . |--09/15/2023 . [MATURITY ... .. 4,881,907 |[... . 118,003 18,093 |... . 6,250 [..09/15/2023 .
91282C-AP-6 .. |US TREASURY N/B 0.125 10/156/2023 ... . |..10/16/2023 . [MATURITY ... 5,996,671 ... 3,329 3,329 |... . 7,500 ..10/15/2023 .
91282C-BA-8 .. |US TREASURY N/B 0.125 12/15/2023 ..12/15/2023 . P S 1,418 |.... ...1,418 .... 3,500 [..12/15/2023 .
91282C-FK-2 .. | US TREASURY N/B 3.5 09/15/2025 .........ccceeeefeennns .04/26/2023 L|LLC .oovvvviiiiiiiiiiiiiiiii | | 1,685,651 |.......... 1,700,000 ......... 1,667,267 |......... 1,669,753 J 3,308 |.... 58,803 | e, 1,673,056 |.ooooeeeeeeeenns foeeiennns 12,5% |........... 12,594 ... 36,702 |..09/15/2025 .
0109999999 Subtotal - Bonds - U.S. Governments 26,355,651 26,370,000 26,128,915 26,213,636 129,420 129,420 26,343,056 12,5% 12,594 71,209 XXX
2509999997. Total - Bonds - Part 4 26,355,651 26,370,000 26,128,915 26,213,636 129,420 129,420 26,343,056 12,5% 12,594 71,209 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 26,355,651 26,370,000 26,128,915 26,213,636 129,420 129,420 26,343,056 12,5%4 12,594 71,209 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX

6009999999 Totals

26,355,651

26,128,915

26,213,636

129, 420 129,420

26,343, 056

12,594

71,209
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Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
JP Morgan Chase Bank N.A. ......cccoeenes o oNew York, NY oo | e feree e [ [ [ 7,473,816 [..XXX.

Mel lon Bank . Pittsburgh, PA .

.......... (1,366,977) .. XXX.
JP Morgan Chase . Brooklyn, New York 250,000 [..XXX.
0199998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 6,356,839 | XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 6,356,839 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

XXX

6,356,839

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o..s 4,729,681 4, e oo 8,174,241 7. 16,391,333 10.  October......[occcviiiincs 3,536,614
2. February...| ..ol 6,780,507 5. 11,191,503 8. AUQUSL......ooo oo 3,206,409 11.  November...|....cccccomvennne 2,910,132
3. March 10,837,716 6. June 12,289,835 9. September 6,750,971 12.  December 6,356,839

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Bristol West Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

TREASURY BILL 0 01/23/2024 .... T IO 12/28/2023 JUT IO 01/23/2024 .... s 11,961,131 ..
TREASURY BILL 0 02/20/2024 .... [ TP 12/28/2023 I AT 02/20/2024 ... 11,911,983 |..

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 23,873,114

0109999999. Total - U.S. Government Bonds 23,873,114

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Possessions 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 23,873,114

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 23,873,114

09248U-71-8 ....... BLCKRCK L1Q FND T-FND-INST FUND ‘ . ‘ ........... 12/0172023 oo Jeeeeeeeeenee e 5818 [ s e 5,070,613 |..

90262Y-87-7 ....... UBS SELECT TREASURY PREF FUND [ T 12/14/2023 .o e 5.638 [ 4,138,082 |..

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 9,208,695

8609999999 - Total Cash Equivalents

33,081,809

128,695

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

1A 1ALS 23,873,114 1B.. 1C..$ ...

1B L . 2B.. 2C..$

1Cc 3A..8 .. 3B .. 3C..$

1D 4A .8 4B .. 4C .8 ...

1E 5A ...$ 5B .. 5C .8 e
1F 6...%
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DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4
Book/Adjusted

Carrying Value Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado ...

Connecticut

Delaware

© ©® NGO RN

District of Columbia

Florida

Georgia .
Hawaii

lllinois

Indiana ......ccccoveiiiiiiiee
lowa ...
Kansas
Kentucky .......cccoeeiieniiiniiiiiiies
Louisiana .......ccccoeoeveeiieieieeene
Maryland .......
Massachusetts
Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri .
Montana
Nebraska

Nevada

New Hampshire

New Jersey

New Mexico ..

Vermont

Virginia

Washington .........cccooevieniennns
West Virginia

Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Aggregate Alien and Other .

BENEFIT OF ALL POLICYHOLDERS

Benefit of MA Policyholders only
Benefit of all

only

Special Benefit of NM Policyholders and
creditors only

511,764 511,773

Subtotal

8,347,387 8,216,502

2,107,933 2,047,625

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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