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ANNUAL STATEMENT FOR THE YEAR 2024 oF THE Summa Insurance Company, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount

5

Total
(Col.3+4)
Amount

Perce

ntage

of Column 5
Line 13

10.
1.
12.
13.

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

1.01 U.S.governments ...................ooooiii
1.02 Allothergovernments .............................
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 .....................o
1.08 Parent, subsidiaries and affiliates .................
1.09 SVOidentified funds .............................
1.10  Unaffiliated bank loans ............................
1.11  Unaffiliated certificates of deposit .................
1.12  Total long-termbonds .............................

Preferred stocks (Schedule D, Part 2, Section 1):
2.01  Industrial and miscellaneous (Unaffiliated)
2.02 Parent, subsidiaries and affiliates
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded
(Unaffiliated) .................oo
3.02 Industrial and miscellaneous Other (Unaffiliated)
3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other ..........
3.05 MutualFunds ...
3.06 Unitinvestmenttrusts .............................
3.07 Closed-end funds ..................coooeiiis
3.08 Exchangetradedfunds ............................
3.09 Total commonstocks ....................oo

Mortgage loans (Schedule B):

401 Farmmortgages .............oocooiiiiiiiiin
4.02 Residential mortgages .............................
4.03 Commercial mortgages ............................
4.04 Mezzaninerealestateloans ......................
4,05 Total valuation allowance .........................
4,06 Total mortgageloans ...........................

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,Part1) ........................
6.02 Cash equivalents (Schedule E, Part2) ...........
6.03  Short-term investments (Schedule DA) ...........
6.04 Total Cash, cash equivalents and short-term
investments ...
Contract 10ans .............coooiiiiii

Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities ...........................ooo.
Securities Lending (Schedule DL, Part 1)
Other invested assets (Page 2, Line 11)
Total invested assets

267,783
26,126,852

267,783
26,126,852

Gross
Investment Holdings
1 2
Percentage
of Column 1
Amount Line 13
..... 43,671,852 .......... 62.329
AAAAA 43,671,852 .......... 62.329
..... 26,271,719 .......... 37.495
......... 122,916|............0.175
..... 26,394,635|.......... 37.671
AAAAA 70,066,487 | ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 oF THE Summa Insurance Company, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ..................| =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
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 BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase/(decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/rec| I

interest:

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13. Subtotal (Line 11 plusLine 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2024 oF THE Summa Insurance Company, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

© o N 2

10.

1.
12.
13.

Book/adjusted carrying value, December 31 of prioryear ..........................
Cost of acquired:
2.1

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

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

Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ...
3.2 TOTALS, Part 3, ColumNn 12 ..o
Accrual of diSCOUNt ...

Unrealized valuation increase/(decrease):
5.1 TOTALS, Part 1, Column 13 .. o
52 TOTALS, Part3,Column9......................
TOTAL gain (loss) on disposals, Part 3, Column 19 .
Deduct amounts received on disposals, Part 3, Colu

Deduct amortization of premium and depreciation ...
TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ...
9.2  TOTALS, Part 3, Column 14 ...
Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...
10.2 TOTALS, Part 3, Column 11
Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-10) ..

Deduct total nonadmitted @amounts ...
Statement value at end of current period (Line 11 minus Line 12) ...,

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

el

© N o o

10.

1.
12.
13.

Book/adjusted carrying value, December 31 of prioryear ............................oo
Cost of bonds and stocks acquired, Part 3, Column 7 ...
Accrual of DISCOUNt ...
Unrealized valuation increase/(decrease):

4.1 Part 1, ColUMN 12
4.2 Part2,Section 1, Column 15 ..o
4.3 Part2,Section 2, Column 13 ...
44 Partd, ColUmn T
TOTAL gain (loss) on disposals, Part 4, Column 19 ...
Deduction consideration for bonds and stocks disposed of, Part4, Column7 ..........................
Deduct amortization of premium ...

TOTAL foreign exchange change in book/adjusted carrying value:

8.1 Part1,Column 15 .
8.2 Part2,Section 1, Column 19 . ... .
8.3  Part2,Section 2, Column 16 ... ...
84 Part4,Column 15 .
Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, ColumNn 14 o
9.2 Part2, Section 1, Column 17 ...
9.3 Part2, Section 2, Column 14 ..
9.4 Partd, Column 18

Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Note 5Q, LINe 2 ...
Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+10) ..
Deduct total nonadmitted amounts ...

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

......... 32,453,362
......... 21,173,000
AAAAAAAAAAAAAA 60,965

9,980,000
AAAAAAAAAAAAAA 35,475

S103




ANNUAL STATEMENT FOR THE YEAR 2024 oF THE Summa Insurance Company, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 43,671,852|......... 42,919,891 ......... 43,643,416 ......... 43,785,000
Governments 2. Canada ... | e L
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 43,671,852|......... 42,919,891......... 43,643,416(......... 43,785,000
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 ..o e e e
Industrial and Miscellaneous, 8. United States ............... |
SVO Identified Funds, Unaffiliated Bank Loans, 9. Canada ... e e
Unaffiliated Certificates of Deposit and 10.  OtherCountries ............... | oo | e
Hybrid Securities (unaffiliated) 11, TOTALS ... [
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 43,671,852|......... 42,919,891 ......... 43,643,416|......... 43,785,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries ............... | |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [
19.  TOTAL Preferred Stocks ......|..........coocoooo oo |
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated), 21, Canada ...l e
Mutual Funds, Unit Investment Trusts, Closed- 22. OtherCountries ..............o | oo |
End Funds and Exchange Traded funds 23. TOTALS ... | L
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25, TOTAL Common Stocks ......[..............cooo [ [
26.  TOTALStocks ................|vcoeoin |
27.  TOTAL Bonds and Stocks ... {......... 43,671,852|......... 42,919,891|......... 43,643,416




ANNUAL STATEMENT FOR THE YEAR 2024 oF THE Summa Insurance Company, Inc.

GoIs

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 7,643,634 (........ 34,434,876 |.......... 1,593,342 | ... XXX oo 43,671,852 |............. 100.00(........ 32,453,362 ............. 100.00(........ 43,671,852 |.....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 7,643,634 |........ 34,434,876 |.......... 1,593,342 | ... XXX oo 43,671,852|............. 100.00(........ 32,453,362 ............. 100.00(........ 43671852 |.....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT o e e XXX oo e e
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... XXX oo
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. e e e XXX oo | [ e e
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... XXX oo
U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
51 NAICT ... e e e XXX oo | [ e e
52 NAIC2 ... e e XXX oo e e
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... XXX ...
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90IS

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

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

1 2 3 4 5 6 7 8 9 10 1" 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over No Maturity Total Column7 asa Total From % From Column 8 Total Publicly Total Privately
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years 20 Years Date Current Year % of Line 12.7  |Column 7 Prior Year| Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
6.1 NAICT . e e e e e XXX o | L e e e
62 NAIC2 ... [ e L e e XXX o | L e L e
6.3 NAIC3 ... e e e e e XXX o | L e e e
64 NAICA ... e e e e e XXX o | L e L e
6.5 NAICSH ... [ e e e e XXX o | L e e e
66 NAICE.........oooovviviiii L L L L L | XXX oo i L L L L [
6.7 TOTALS .........coooovviiiiiiiiiiin i o Lo e e XXX oo | b e L e
7. Hybrid Securities
74 NAICT o e e e e e XXX o | L e e e
72 NAIC2 ... [ e e e e XXX o | L e L e
73 NAIC3 . e e e e e XXX o | L e e e
74 NAICA .. e e e e e XXX o | L e e e
75 NAICS ... [ e L e e XXX o | L e L e
76 NAICE ... i o L e e XXX oo | b e L e
77 TOTALS ... i i L L L | XXX oo i L L L L [
8.  Parent, Subsidiaries and Affiliates
81 NAICT .. [ e L e e XXX o | L e L e
82 NAIC2 ... e e e e e XXX o | L e e e
83 NAIC3 ... [ e L e e XXX o | L e L e
84 NAICA ... e e e e e XXX o | L e e e
85 NAICS ... e e e e L | XXX oo e L e e e
86 NAICHE ... e L L X L o e e e L
87 TOTALS ..o L L S O T T T e T
9. SVO Identified Funds
91 NAICT . XXX oo XXX XXX XXN & S e e L
92 NAIC2 ... XXX | XXX | XXX | XXX XXX e e e e e
93 NAIC3 ... XXX oo XXX XXX XXX XXX o | e e e e e [
94 NAICA ... XXX | XXX | XXX | XXX XXX o | e e e e e
95 NAICS ... XXX oo XXX XXX XXX XXX o | L e e e e [
96 NAICE ... XXX | XXX | XXX | XXX | D S O o T T T T FTT T
9.7 TOTALS ... XXX XXX XXX XXX oo XXX oo | e e e e e L
10.  Unaffiliated Bank Loans
1010 NAICT .o L e e e e XXX o | L e e e
102 NAIC2 ..o L e e [ e XXX o | L e L e
10.3 NAICS ..o L e e e e XXX o | L e e e
104 NAICA ... L e e e e XXX o | L e L e
10.5 NAICS ..o L e e e e XXX o | L e e e
106 NAICG ..o i L i L L XXX oo i L L L L [
10.7 TOTALS ... L L L XXX oo | b e L e
11, Unaffiliated Certificates of Deposit
A NAICT o L e e e e XXX o | L e e e
M2 NAIC2 ..o L e e e e XXX o | L e L e
M3 NAICS . L e e e e XXX o | L e e e
M4 NAICA .. L e e e e XXX o | L e L e
115 NAICS .o L e e e e XXX o | L e e e
16 NAICG ... i L L L L XXX oo i L L L L [
117 TOTALS ..o L L XXX ...
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L0IS

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12.  Total Bonds Current Year
120 NAICT o (d)...... 7,643634|........ 34,434876|.......... 1,593,342 | .o e [ 43,671,852|............. 100.00]...... XXX XXX oo 43,671,852 ...
122 NAIC2 ..o (d)ee [ e L e e L e XXX o] XXX o o [
123 NAICS .o (d)ee [ e L e e L e XXX o] XXX o o [
124 NAICA ... (d)ee [ e e e e L XXX XXX o
125 NAICS .o () [ e L e (©) e L XXX XXX o
126 NAICG ... (d)ei L L L L [ (€ L XXX [ XXX o [ [
127 TOTALS ... 7,643634|........ 34,434876|.......... 1,693,342 | o [ (b)..... 43,671,852 |............. 100.00]...... XXX o] XXX 43,671,852 ...
12.8 Line12.7asa%of Column7 ..................oooo |, 1750 ... 78.85 .. ... 365|. . L L 100.00...... XXX o] XXX o] XXX o[ 100.00] ...
13.  Total Bonds Prior Year
1310 NAICT . [ 9,985,447 |........ 19,652,076 |.......... 2815839 ..o e [ XXX XXX 32,453,362 ............. 100.00]........ 32,453,362 (...
132 NAIC2 ..o L L e e e e XXX XXX o [ [ e [
133 NAICS .. L e e e e e XXX | XXX o e e e
134 NAICA ... L e e e e e XXX | XXX o e e e
135 NAICS ..o L [ e L e e XXX XXX...... (C) e [ e
136 NAICG ... i L L e L e XXX | XXX...... (€ L e [
137 TOTALS ... 9,985,447 |........ 19,652,076 |.......... 2815839 ..o e e XXX | XXX ... (b)..... 32,453,362 ............. 100.00]........ 32,453,362 ..............ooi
13.8 Line13.7asa%of Col.9 ................ooooo |, 3077 .. 60.55|................ 868 . ... L XXX oo XXX o[ 100.00]...... XXX o[ 100.00] ...
14.  Total Publicly Traded Bonds
1410 NAICT .. [ 7,643634|........ 34,434.876|.......... 1,593,342 | o e [ 43,671,852|............. 100.00]........ 32,453,362 ............. 100.00]........ 43,671,852 ...... XXX......
142 NAIC2 ... L e L e e e e e e e e XXX ...
143 NAICS ..o L e L e e e e e e e e XXX ...
144 NAICA ... L e L e e L e e e e e XXX......
145 NAICS ... L e L e e L e e e e e XXX......
146 NAICG ... e L e e e L e e e XXX ...
147 TOTALS ... 7,643634|........ 34,434876|.......... 1,593,342 | oo e [ 43,671,852|............. 100.00]........ 32,453,362 ............. 100.00]........ 43,671,852 ...... XXX ...
148 Line14.7asa%of Col.7 .........ocooviiin i, 1750 78.85 (. ... 385 | L e 100.00...... XXX o] XXX o] XXX o[ 100.00]...... XXX......
14.9 Line 14.7 as a % of Line 12.7, Col. 7, Section 12 ... |.............. 1750 ... 78.85|. . .. 365 . i L L [ 100.00]...... XXX [ XXX o[ XXX o [ 100.00]...... XXX......
15.  Total Privately Placed Bonds
150 NAICT .o L L e L e e e e e e XXX
152 NAIC2 ... L L e L e e L e e e XXX [
153 NAIC ..o L [ e L e e L e L e XXX [
154 NAICA ... L [ e L e e e e e e XXX [
155 NAICS ... L L e L e e e e e e XXX [
156 NAICG ... L L L i L e L L L L XXX o [
15.7 TOTALS ... [ e L e e e e e e XXX [
15.8 Line15.7asa%of Col. 7 ........ooooviiiii o [ e L e e e XXX XXX XXX XXX [
15.9 Line 15.7 asa % of Line 12.7,Col. 7, Section 12 ... | ... i i Lo L e L XXX [ XXX [ XXX [ XXX o [
0 freely tradable under SEC Rule 144 or quallfed for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $............... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes §.............. 0 current year, $............... 0 prior year of bonds with 5GI designations and §............... 0 current year, §.............. 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and
interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 2§............... 0; NAIC 3§............... 0;NAIC4§......... 0;NAIC5S........ 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No

Maturity

Date

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 12.09

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.01
1.02
1.03
1.04
1.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

All Other Governments

2.01
2.02
2.03
2.04
2.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

TOTALS ...

U.S. States, Territories and Possessions, Guaranteed

3.01
3.02
3.03

3.04 Other Loan-Backed and Structured Securities

3.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

TOTALS ...,

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

4.01
4.02
4.03

Issuer Obligations .....................
Residential Mortgage-Backed Securities
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
5.02
5.03
5.04
5.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

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

TOTALS ...

Industrial and Miscellaneous

6.01
6.02
6.03
6.04
6.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

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

TOTALS ...

Hybrid Securities

7.01
7.02
7.03
7.04
7.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

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

TOTALS ...

Parent, Subsidiaries and Affiliates

8.01
8.02
8.03
8.04
8.05
8.06
8.07

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

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

Affiliated Bank Loans - Issued
Affiliated Bank Loans - Acquired ........
TOTALS ...
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Maturity Distribution of All Bonds Owned December 31, at Book/A:

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20 Years

No Maturity
Date

Total
Current Year

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

Column7 as a
% of Line 12.09

9
Total From
Column 7 Prior Year

10
% From Column 8
Prior Year

1"

Total Publicly

Traded

12
Total Privately
Placed

SVO Identified Funds
Exchange Traded Funds Identified by the SVO .............

9.01

Unaffiliated Bank Loans

10.01

10.02 Unaffiliated Bank Loans - Acquired ...

10.03

Unaffiliated Bank Loans - Issued .

TOTALS

Unaffiliated Certificates of Deposit

11.01

TOTALS

Total Bonds Current Year

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09
12.10

Issuer Obligations

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

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
Unaffiliated Certificates of Deposit
TOTALS
Lines 12.09 as a % Col. 7

17.50

7,643,634 |...

78.85

... 34434876 ....

43,671,852 ..

100.00

Total Bonds Prior Year

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Issuer Obligations

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

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
Unaffiliated Certificates of Deposit
TOTALS
Line 13.09 as a % of Col. 9

30.77

60.55

19,652,076

................. 8.68

2,815,934

100.00

100.00

Total Publicly Traded Bonds

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10
14.11

Issuer Obligations

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

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
Unaffiliated Certificates of Deposit
TOTALS
Line 14.09 as a % of Col. 7

Line 14.09 as a % of Line 12.09, Col. 7, Section 12

34,434,876

7,643,634

17.50

..o 17500 .

Total Privately Placed Bonds

15.01
15.02
15.03
15.04
15.05
15.06
15.07
15.08
15.09
15.10
15.11

Issuer Obligations

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

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
Unaffiliated Certificates of Deposit
TOTALS
Line 15.09 as a % of Col. 7

Line 15.09 as a % of Line 12.09, Col. 7, Section 12
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear .............................
2. Cost of short-term investments acquired ...
3. Accrual of diSCOUNt ...
4. Unrealized valuation increase/(decrease) .................coooiiiiiiiiiii
5. TOTAL gain (10sS) on diSPOSAlS .........ooviviiiii
6. Deduct consideration received on disposals ...
7. Deduct amortization of premium ...
8. TOTAL foreign exchange change in book/adjusted carrying value ........................
9. Deduct current year's other-than-temporary impairment recognized .......................
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
1. Deduct total nonadmitted amounts ....................
12. Statement value at end of current period (Line 10 minus Line 11) .........................

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .........................cooo s NONE
SI11 Schedule DB Part B Verification ..........................ccoooont NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14
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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 prioryear .....................ooooo [ 1,551,059 |........... 1,551,059 | ...
2. Costof cash equivalents acquired ... | e e
3. Accrual of discount ... L e e
4. Unrealized valuation increase/(decrease) ..............ooooiiiiiiiiiiiini | | e
5. TOTAL gain (10sS) On diSPoSals .............ccoouiiiiiiiiiiii i [ (1,428,143)|.......... (1,428143) ..o [
6.  Deduct consideration received on disposals ..o e e
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) 122916 |.............. 122916 | .o [
11, Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus 11) .......................... [ 122916 |.............. 122,916 ..o

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

SI15
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EO01 Schedule A-Part1Real EstateOwned ............ccoiiiiiiiinrnenenns

E02 Schedule A - Part 2 Real Estate Acquired ..................cviiinns.

E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinnn.

E04 Schedule B Part 1- Mortgage LoansOwned ....................ccuunn.

E05 Schedule B Part 2 - Mortgage Loans Acquired ..................ccvvunnn.

E06 Schedule B Part 3 - Mortgage Loans Disposed ..........................

E07 Schedule BA Part 1 - Long-Term Invested Assets Owned .................

E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired

E09 Schedule BA Part 3 - Long-Term Invested Assets Disposed

EO01-E09
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value 11 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 NAIC 8 9 12 13 14 15 16 17 18 19 20 21 22

F Designation, Current

0 NAIC Year's

R Designation Rate Other- Total

E Modifier Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| and SVO Obtain Adjusted Valuation Year's Temporary Exchange Amount Received Contractual

CUSIP G Bond  |Administrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Effective | When| Due and During Maturity

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Rate of | Paid Accrued Year Acquired |  Date
U.s. Governments Issuer Obligations
9128283F5 ... [ UNITED STATES TREASURY 1AL 507,051 |...... 945469 |.........472734|......... 500,000 503,628 11,250 |02/16/2022| 11/15/2027
912828321 ... [ UNITED STATES TREASURY 1AL ..986,250 | .. . 1,000,000 | ......... 999,097 27,500 |08/22/2022| 02/28/2025
9128284V9 ... [ UNITED STATES TREASURY 1AL ..100,406 | .. ..100,000 | ......... 100,243 2,875 |04/26/2022| 08/15/2028
9128286L9 ... | UNITED STATES TREASURY 1AL 1,003,672 1,000,000 | ....... 1,000,710 22,500 |05/23/2019| 03/31/2026
9128286X3 ... | UNITED STATES TREASURY 1AL 960,625 1,000,000 21,250 |08/22/2022| 05/31/2026
912828J27 ... | UNITED STATES TREASURY 1AL 1,017,148 1,000,000 20,000 |11/25/2019| 02/15/2025
912828K74 ... | UNITED STATES TREASURY 1AL 1,220,750 1,200,000 24,000 |01/17/2020| 08/15/2025
912828M56 ... | UNITED STATES TREASURY 1AL 1,031,719 1,000,000 22,500 |11/25/2019| 11/15/2025
912828X88 ... | UNITED STATES TREASURY 1AL 233,794 ..240,000 | .... 5,700 |05/18/2022| 05/15/2027
912828YX2 ... [ UNITED STATES TREASURY 1AL . 200,086 ..200,000 ] .... 5,250 [01/17/2020| 12/31/2026
912828294 ... [ UNITED STATES TREASURY 1AL 1,492,148 1,500,000 22,500 |03/17/2021| 02/15/2030
91282CALS5 ... [ UNITED STATES TREASURY 1AL 1,975,938 2,000,000 7,500 [10/28/2020| 09/30/2027
91282CAM3 .. [ UNITED STATES TREASURY 1AL 1,991,953 2,000,000 5,000 [10/28/2020| 09/30/2025
91282CAU5 .. | UNITED STATES TREASURY 1AL 247,832 ..250,000 ] .... 1,250 |11/19/2020( 10/31/2027
91282CBS9 ... UNITED STATES TREASURY 1AL 198,453 ..200,000 ] .... 2,500 {04/01/2021| 03/31/2028
91282CCH2 .. | UNITED STATES TREASURY 1AL 151,318 ..150,000 .... 2,813 {08/26/2021| 06/30/2028
91282CCJ8 ... | UNITED STATES TREASURY 1AL 985,977 1,000,000 | ... 13,125 11/18/2021 06/30/2026
91282CCS8 .. | UNITED STATES TREASURY 1AL 97,102 ..100,000 | ... 1,250 [11/18/2021| 08/15/2031
91282CEM .. | UNITED STATES TREASURY 1AL 238,941 ..240,000 | .... 6,900 |05/18/2022| 04/30/2029
91282CEQQ .. | UNITED STATES TREASURY 1AL 239,278 ..240,000 | .... 6,600 |05/18/2022| 05/15/2025
91282CEW? .. | UNITED STATES TREASURY 1AL 407,891 ..400,000 | .... 19,500 (07/05/2022| 06/30/2027
91282CFES ...| UNITED STATES TREASURY 1AL 994,609 1,000,000 | ... 31,250 |08/22/2022| 08/15/2025
91282CFH9 .. [ UNITED STATES TREASURY 1AL 1,000,736 1,000,000 31,250 |08/22/2022| 08/31/2027
91282CFM8 .. [ UNITED STATES TREASURY 1AL 4,930,859 5,000,000 103,125 [06/11/2024| 09/30/2027
91282CFP1 .. .| UNITED STATES TREASURY 1AL 197,922 ..200,000 ] .... 8,500 [11/07/2022| 10/15/2025
91282CFT3 ... [ UNITED STATES TREASURY 1AL 984,297 1,000,000 | .... 40,000 |12/04/2023| 10/31/2029
91282CGH8 .. | UNITED STATES TREASURY 1AL 489,922 ..500,000 ] .... 17,500 | 12/18/2023| 01/31/2028
91282CGV7 .. | UNITED STATES TREASURY 1AL 1,251,172 1,250,000 46,875 |04/13/2023| 04/15/2026
91282CHQ7 .. | UNITED STATES TREASURY 1AL 1,252,246 1,250,000 [ ...t 1,252,030 | .vniiiien | e [ | 4125 4076 [ 21578 07/31/2024| 07/31/2028
91282CHUS .. | UNITED STATES TREASURY 1AL 988,672 1,000,000 | ... 43,750 |09/29/2023| 08/15/2026
91282CJA0 ... | UNITED STATES TREASURY 1AL . 242,241 ..240,000 | .... 5,550 |04/02/2024| 09/30/2028
91282CJK8 ... | UNITED STATES TREASURY 1AL 635,059 ..625000 ... 28,906 |12/29/2023| 11/15/2026
91282CIN2 .| UNITED STATES TREASURY 1AL 639,697 ..625000(.... 27,344 |12/29/2023| 11/30/2028
91282CKB6 .. .| UNITED STATES TREASURY 1AL 1,198,547 27,750 |03/14/2024| 02/28/2026
91282CKG5 .. | UNITED STATES TREASURY 1AL 986,289 20,625 |05/21/2024 | 03/31/2029
91282CKR1 .. [ UNITED STATES TREASURY 1AL 4,985,938 112,500 [05/21/2024| 05/15/2027
91282CKV2 ... UNITED STATES TREASURY 1AL 1,005,469 23,125 |07/09/2024 | 06/15/2027
91282CKX8 ... UNITED STATES TREASURY 1AL 999,922 21,250 |07/09/2024 | 06/30/2029
91282CLC3 .. .| UNITED STATES TREASURY 1AL 1,248,779 1248873 Y s [ 4000 L 4022000 L 20924 (Ll 07/31/2024| 07/31/2029
91282CLQ2 .. [ UNITED STATES TREASURY 1AL 994,023 1,000,000 | .........994360 [ ............... [ 837 e ... 3875 4091 [AO L8304 L 10/29/2024 | 10/15/2027
91282CLRO ... UNITED STATES TREASURY 1AL 125,020 L125000 ... 125019 o s [ [ [ 4125 4122(A0 L 883 10/29/2024 | 10/31/2029
91282CLS8 ... | UNITED STATES TREASURY 1AL 999,844 1,000,000 [ ...t 999,857 | i | 13 [ | 4125 L 433 [AO 7085 10/29/2024| 10/31/2026
91282CLX7 ... | UNITED STATES TREASURY 1AL 1,101,160 . 1,100,000 [ ..o 1101140 | o e [ [ | 4125 L 4086 [MN L[ 589 12/09/2024| 11/15/2027
91282CMA6 .. | UNITED STATES TREASURY 1AL 1,102,663 |...... 98.9063 |....... 1,087,969 |....... 1,100,000 | ....... 1,102,635 | ... | [ [ 4425 L 4070 [MN L[ 3,989 L 12/09/2024| 11/30/2029
0019999999 Subtotal U.S. Governments - Issuer Obligations ................oovvviiiiiiiiiiiiiiiinneeinns i 43643416 | ... XXX ... |...... 42919891 |...... 43,785,000 841,063 | . XXX . XXX .
0109999999 Subtotal - U.S. GOVEIMMENLS . .. .. ...\ttt teteeeteteieeetaieeeieieeeieiaeeiaeneee | enans 43,643,416 | ... XXX ... [...... 42,919,891 ...... 43,785,000 | ...... 43,671,852 841,083 [. XXX [.. XXX.
2419999999 Subtotals - Issuer OBIGALONS . .. .. ... ... .\ttt | e 43,643,416 ... XXX ... [...... 42,919,891 ...... 43,785,000 | ...... 43,671,852 841,083 [. XXX [.. XXX .
2509999999 Total BONAS . . ... ... 43,643416 ... XXX ... [...... 42,919,891 ...... 43,785,000 | ...... 43,671,852 841,083 | . XXX . XXX

1.

Line
Number
1A
1B
1C
1D
1E
1F

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A
2A
3A
4A
5A

AAAAAAAAAAAAA 43,671,852

1B
2B
3B
4B
5B
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E11 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E12 Schedule D - Part 2 Sn 2 Common Stocks Owned

E11-E12
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SCHEDULE D - PART 3
Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for

CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
91282CFM8 ...| UNITED STATES TREASURY ... [ . 06/11/2024 . | CHASE SECURITIESINC ... XXX o 4,930,859 (........... 5,000,000 |.............. 41,137
91282CHQ7 ...|UNITED STATES TREASURY ... L . 07/31/2024 . | CITIGROUP GLOBAL MARKETS, INC .............cooov [, XXX 1,252,246 |........... 1,250,000 (................ 140
91282CJAQ ....|UNITED STATES TREASURY ... [ . 04/02/2024 . | MORGAN STANLEYAND COINC ... | XXX [ 242241 ... 240,000 ... 91
91282CKB6 ... | UNITED STATES TREASURY ..o . 03/14/2024 . | CHASE SECURITIESINC ..........ooooiiii [ XXX o 1,198,547 (........... 1,200,000 |................ 2,262
91282CKG5 ... | UNITED STATES TREASURY ... L . 05/21/2024 . | MORGAN STANLEYAND COINC ... | XXX [ 986,289 |........... 1,000,000 ................ 5,861
91282CKR1 ... | UNITED STATES TREASURY ... [ . 05/21/2024 . | MORGAN STANLEYAND COINC ... | XXX 4985938 (........... 5,000,000|................ 4,280
91282CKV2 ... [UNITED STATES TREASURY ... L . 07/09/2024 . | DEUTSCHE BANK SECURITIES INC. ..o XXX [ 1,005,469 (........... 1,000,000 (................ 3,159
91282CKX8 ... | UNITED STATES TREASURY ... .o L . 07/09/2024 . | MORGAN STANLEYAND COINC ... | XXX [ 999,922 |........... 1,000,000 ................ 1,155
91282CLC3 ... [UNITED STATES TREASURY ..o L . 07/31/2024 . | CHASE SECURITIESINC ........cooooiiiii [ XXX [ 1,248,779 (........... 1,250,000 (................ 136
91282CLQ2 ... | UNITED STATES TREASURY ... [ . 10/29/2024 . | CHASE SECURITIESINC ..o XXX [ 994,023 |........... 1,000,000 ................ 1,597
91282CLRO ... [ UNITED STATES TREASURY ... L . 10/29/2024 . | WELLS FARGO SECURITIES,LLC ...........oooovii [ XXX [, 125,020 ............. 125,000 ......coooeiii
91282CLS8 ... [ UNITED STATES TREASURY ..ot L . 10/29/2024 . | DEUTSCHE BANK SECURITIES INC. ..o XXX o [, 999,844 |........... 1,000,000 |........c.ooiiiin
91282CLX7 ... |UNITED STATES TREASURY ... [ . 12/09/2024 . | WELLS FARGO SECURITIES,LLC ... | XXX 1,101,160 ........... 1,100,000 ................ 3,134
91282CMAG ...| UNITED STATES TREASURY ... L . 12/09/2024 . | DEUTSCHE BANK SECURITIES INC. ... XXX [ 1,102,664 |........... 1,100,000 (................ 1,247
0109999999 SUDLOtAl - BONAS = U.S. GOVBIMMIENES ... ... ettt et ettt e oot oot e e et [ 21,173,000 ......... 21,265,000 |.............. 64,198
2509999997 Subtotal - BONAS - Part 3 ... ... .. . 21,173,000 ......... 21,265,000 .............. 64,198
2509999998 Summary item from Part 5 fOr BONAS ... e L [ [
2509999999 SUBOtAI - BONMS ... ... ..o oo L 21,173000]......... 21,265000]. ... 64,198
6009999999 TOMAIS ... 21,173,000 ....... XXX 64,198

€3
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SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated

i Number Book/Adjusted | Valuation |Current Year's| Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |((Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
9128282N9 | UNITED STATES TREASURY . 07/31/2024| Maturity @ 100.00 ....... Lo XXX ]...1500000]..... 1,500,000 |..... 1,500,938 | ..... 1,500,112 .o e e e e 1,500,000 [ ... | [ 31,875 | 07/31/2024
9128283J7 .| UNITED STATES TREASURY .. ... |11/30/2024| Maturity @ 100.00 ....... . XXX ... |[...1,000000]..... 1,000,000 |..... 1,023,086 | ..... 1,004,345 ..o e e e 1,000,000 ... | [ 21,250 | 11/30/2024
9128286R6 | UNITED STATES TREASURY .. ... |04/30/2024| Maturity @ 100.00 ....... .. XXX...[...1,000000]..... 1,000,000 |..... 1,038,086 | ..... 1,005,164 | ..o | [ e e 1,000,000 [ ... | [ 11,250 | 04/30/2024
9128286Z8 | UNITED STATES TREASURY .. ... |06/30/2024| Maturity @ 100.00 ....... .o XXX...[...2000000]..... 2,000,000 |..... 2,001,172 ..... 2,000,122 | ..o | [ e e 2,000,000 | ... [ e 35,000 | 06/30/2024
912828W48 | UNITED STATES TREASURY .. ... |02/29/2024| Maturity @ 100.00 ....... o XXX...[...1,000000]..... 1,000,000 |..... 1,020,156 | ..... 1,000,791 [ .o e e e e 1,000,000 ... | [ 10,625 | 02/29/2024
912828XT2 | UNITED STATES TREASURY .. ... |05/31/2024| Maturity @ 100.00 ....... XXX 240,000 ...... 240,000 ...... 236,850 (...... 239348 (... e 852 852 240,000 [ ...coie e [ 2,400 | 05/31/2024
912828Y87 | UNITED STATES TREASURY .. ... |07/31/2024| Maturity @ 100.00 ....... . XXX...[...1,000000]..... 1,000,000 |..... 1,005,117 | ..... 1,000,658 | ... | [ L e 1,000,000 17,500 | 07/31/2024
91282CEG2 | UNITED STATES TREASURY ... |03/31/2024| Maturity @ 100.00 ....... XXX 240,000 ...... 240,000 ...... 238,284 |...... 239770 .o e 280 e 280 [ 240,000 (... e [ 2,700 | 03/31/2024
91282CFG1 | UNITED STATES TREASURY ................. . |08/31/2024| Maturity @ 100.00 ....... o XXX...[...1,000000]..... 1,000,000 ...... 998,695 |...... 999,557 | ... [ A3 A3 1,000,000 ... | [ 32,500 | 08/31/2024
91282CFQ9 | UNITED STATES TREASURY ... 10/31/2024| Maturity @ 100.00 ....... . XXX...[...1,000000]..... 1,000,000 ...... 992,578 |...... 995580 |............. |....... 4420 .............|........ 4420 ........... |..... 1,000,000 | ........coo | [ 43,750 | 10/31/2024
0109999999 Subtotal - Bonds - U.S. GOVEMMENES ...ttt ... 9,980,000]..... 9,980,000 |... 10,054,962 ..... 9985447 |.............|.......5745| . ............|........5745| ... | 9,980,000 | ... [ 208,850 . XXX.
2509999997 Subtotal - BONAS = PArt4 ... ...\ .. 9,980,000 ..... 9,980,000 | ... 10,054,962 ..... 9985447 |.............|.......5745| . ............|........5745 | .......... |..... 9,980,000 | ..o [ e 208,850 . XXX.
2509999998 Summary Item from Part 5 for Bonds ... . XXX
2509999999 SUbtOtal - BONMS ...\ ... .. 9,980,000]..... 9,980,000 |... 10,054,962 ..... 9985447 |.............|....... 5745 ... | 5745 ........... |..... 9,980,000 | ... [ 208,850 . XXX.
6009999999 TOAIS . .. ...\t .. 9,980,000(... XXX... |...10,054962]..... 9985447 | ... |l 5745 . ..o 5745 ... |..... 9,980,000 | ... [ e 208,850 . XXX.
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E15

E16

E16

E17

E18

E19

E20

E21

E22

E23

E23

E24

E25

E26

Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp ..................... NONE
Schedule D-Part 6 SN 1 ... e i NONE
Schedule D-Part6SN2.........c.oviiiiiiii i it NONE
Schedule DA - Part 1 Short-Term Investments Owned .................... NONE

Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE

Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees . ... NONE

Schedule DL - Part 1 - Securities Lending Collateral Assets . ............... NONE

Schedule DL - Part 2 - Securities Lending Collateral Assets . ............... NONE
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank ................................. Akron, Ohio ..............o e e ... 25,743,486 X X X]
Bank of America ... Stony Brook, NY ... Lo Lo o L 528,233 X X X|
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depoSItOries ......... .. .. ... XXX X X X]
0199999 Totals - Open DEPOSIONIES .. ... ...\ XXX ...26,271,719 X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX X X X]
0399999 Total Cash ON DEPOSIt ............ ..o XXX ... 26,271,719 X X X]
0499999 Cash in Company's OffiCe ... ..ot XXX XXX XXX X X X]
0599999 Total CaSN ... XXX [ ... 26,271,719 X X X|

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

1 January ........... ... 27,009,835 4. April ............. | 35,079,859 | 7. July ............. | 28,535,646 | 10. October ..........[.......... 31,214,714
2. February ..........|.......... 30,849,713 5. May ............oo oo 31,357,071 (8. August ............[.......... 26,257,775 | 11. November .......[.......... 33,018,303
3.March.............[.......... 32,978,580 6.June ..............|.......... 28,210,518 9. September ........|.......... 27,721,382 12. December .......|.......... 26,271,719
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
All Other Money Market Mutual Funds
608919718 rFederated Government Obligations ... L% 120312024 ). 4.360]..... XXX 122916 ... 60,176
8309999999 Subtotal - All Other Money Market Mutual FUnds ......................... 122916 ... 60,176
8609999999 Total Cash EQUIVAIBNES ... 122916 (... 60,176
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A 1B 1C D 1E 1F 16
1B 2N B 2C
1C A B 3C
1D AN 4B 4C
1E 5A BB 5C
1F B
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

1. Alabama (AL) ................
2. Alaska(AK) .........ooooi
3. Arizona(AZ) ...
4. Arkansas (AR) .................
5. California (CA) .................ooo..
6.  Colorado (CO) ...
7. Connecticut (CT) ....................
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10.  Florida (FL) ..............ooooii
11, Georgia (GA) .........cooooiiii.
12, Hawaii(Hl) ...
13. Idaho(ID) .........ocooviiii
14, Mlinois (IL) ..o,
15.  Indiana (IN) .........................
16. lowa(lA) ..o
17. Kansas (KS) ........................
18.  Kentucky (KY) .......ooooeiiin
19.  Louisiana (LA) ...................
20. Maine (ME) ...........oooooiii
21. Maryland(MD) ......................
22.  Massachusetts (MA) ................
23. Michigan(MI) .....................
24, Minnesota (MN) .....................
25, Mississippi (MS) ....................
26.  Missouri (MO) .................ooo..
27. Montana (MT) ............oooo
28. Nebraska(NE) ......................
29. Nevada(NV) ..............ooo.one.
30.  New Hampshire (NH) ...............
31, Newdersey (NJ) ...............oooe.
32.  NewMexico(NM) ...................
33. NewYork (NY) ........oooooviii,
34.  North Carolina (NC) ................
35.  North Dakota (ND) ..................
36. Ohio(OH) .........ooooviiii,
37.  Oklahoma (OK) .....................
38. Oregon(OR) ...........ccooeviinninn
39.  Pennsylvania (PA) ..................
40. Rhodelsland(RI) ...................
41.  South Carolina (SC) ................
42.  South Dakota (SD) .................
43.  Tennessee (TN) ....................
44, Texas (TX) ..oooooviiiiiiiiiii,
45, Utah (UT) ..o
46.  Vermont (VT) ...,
47.  Virginia (VA) ...
48.  Washington (WA) ...................
49.  West Virginia (WV) .................
50.  Wisconsin (WI) ......................
51. Wyoming (WY) ...
52.  American Samoa (AS) ..............
53. Guam(GU) ..............oool
54, PuertoRico(PR) ....................
55.  U.S.Virginlslands (VI) .............
56.  Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58.  Aggregate Alien and Other (OT) ...
59. TOTAL ...,
DETAILS OF WRITE-INS
5801,
5802. ...
5803, L.
5898. Sum of remaining write-ins for

Line 58 from overflow page ........
5899. Totals (Lines 5801 through 5803

plus 5898) (Line 58 above) .........
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