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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 1,383,063,316 [....coovevirccieriircnen [V 1,383,063,316 |........... 1,387,542,464
2. Stocks:
2.1 Preferred STOCKS .....c.coviiviiiiciciceceieieceeeee ettt ettt ses s [ereeesen et (O T (O T [0 0
2.2 COMMON SOCKS .....eeeeirriiceseetetse et ne e neneen [oeossenineenanns 375,301,444 | [V 375,301,444 |.............. 370,629,303
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash($ .recrnnen 1,355,633 ), cash equivalents
[T 73,146,080 ) and short-term
investments ($ oo 0 ) s [er e 74,501,713 oo 0 e 74,501,713
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e 0
7. Derivatives ............... .0 . .0 .
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 660,438,257 660,438,257
9. ReCEIVaADIES fOr SECUMEIES ......vvuiieiiecieicieiiecie s [eonieeniee s 293,274 oo, (1 293,274
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,493,598,004 |...ccooveerereeree (O] 2,493,598,004 |............ 2,430,580,904
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 12,166,644 |......ccvvvviiiirine [V 12,166,644 |................. 12,912,833
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 125,788,274 |......ccccvvveneee 9,387,446 |.............. 116,400,828 |................ 100,748,710
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ................... 1,295,244
earned but unbilled Premiums) ..........cccceeveiiiiviieieieiceeee e [oeeeeeeeeeens 434,595,836 |.......ccceeeurenene 129,526 |......ccoeee. 434,466,310 |................ 357,393,378
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset .. 0. ..
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvvevevevereeeeceeieieieeeeees Jreveseeeeeeeene s (O T (O T [V 0
20. Electronic data processing equipment and SOftWare .............cccoeovrueuevereieniens [rrerinceenanne 92,097,100 |.ccvovervnenee 92,097,100 |o.voveeeerereieiieicieren [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ...............ccccoeevevevivreees foeveveeiieennne 157,502,119 [ooivieciiecccee (V1 157,502,119 |..ccveeeeeene 94,929,473
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 334,537,143 |cocveereie (VS 334,537,143 |.covne. 326,435,252
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 3,653,764,583 |................ 101,614,072 |............ 3,552,150,511 |............ 3,331,213,510
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 3,653,764,583 101,614,072 3,552,150,511 3,331,213,510
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
25071, COLT GV ettt es s |eesesneeeseneaes 334,537,143 | [V S 334,537,143 | 326,435,252
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 334,537,143 0 334,537,143 326,435,252




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .....cccceeee. 347,391,825 ) . e 1,005,223,415 |....cccvenvee 890,300,865
2. Reinsurance payable on paid losses and [0ss adjustMeNnt EXPENSES ........cccuiiiiiiiiiiiieieeee e [ (O R 0
3. LOSS AQJUSIMENE EXPENSES .......voveveveieiieetetiisesesetests s sttt ssssesese s s s seseses s s e seses et s s ssseses et s s ssses et s ssssesesesssssnsnsesesssssnansnso|ossesesececeenns 218,651,577 |eeeeenne 216,282,230
4. Commissions payable, contingent commissions and other Similar ChArges .............coeueucuriiieieieieeeec e e 62,345,874 |......cccovvne. 77,225,706
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiiiiieiiereiiiiieeeie ettt sse b nse s b ssnssse s s |ocecees e eeneen 56,271,996 |.....covvnvcee. 68,535,317
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 7,027,070 | 15,038,975
7.1 Current federal and foreign income taxes (including $ .....ccovoerveieiecenn 0 on realized capital gains (10SS€S)) ......c.covces |rerrerrecinnnas 14,912,043 |...oocvne 14,829,412
7.2 Net deferred taX HADIILY ............cceuiiieiiecicictetetce ettt ettt ettt et ssse e e e s e s sebesesesess et es s sesesesessssesssasesesesessssssasssssesesesesssns|reseesebebebeeet et eeberenis (U 0
8. Borrowed money$ ..o 87,000,000 and interest thereon $ ...cocooveveveveveveerveenanen. [OOSR USSP 87,000,000 |................. 85,025,406
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ................ 492,752,049 and
including warranty reserves of $ ...t 0 and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) ........cccoevevececceeeenes feciinicens 817,601,610 |............... 713,529,928
10, AQVANCE PIrEMIUIM ....ouoivieietieieteeeeteeee s ettt eaetetes et et et e s et ess et es s et es et ess s es e s eseaseseasesess et es s et es et eseases e s et essesesseses st ese s eseasesessesensesessesens [ersesensebene et e aenbessrenennenn (01 0
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt e e ot et ot ettt s s b et ettt b et et et e b et eae e nsns et en et (O 0
11,2 POICYNOIAETS ...ttt ettt ettt ettt et et et e b et e s e ae s et s s e s et et et esssssses s es e s et et esesess s ssesesesesesesnss s st asesesesesesnnsssssass|reseesebebebein ettt s rebeeis (U 17,633
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 39,864,235 |......ccuenee. 43,401,452
13.  Funds held by company under reiNSUranCe trEALIES ..........cceiiiiiiiiiiiiiii ittt ettt sb e bbbt ebe s e sneeseee s s b e nb et e et s nne s (U 0
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS ..........ccciiiiiiiiiiii e 0 oo 0
15.  Remittances and itemMS NOL AIOCALED ................cvoveuiuiuiuiieiecee ettt ettt s e et ee ettt ssse st s s s esesesesesese s esssesesesesesessas s ssenas [eoet st re st bbbttt es (U 0
16.  Provision for reinsurance (including $ .......cocooeiiiiiinenns 0 GEMIEAY ...vovveeeceeece e [t (0 R 0
17.  Net adjustments in assets and liabilities due to foreign exchange rates ...............cccoiiiiiiiiiiiiii o (O 0
R T B =i oW 53 ¢ g Lo 1 T OSSRV RRPRUPROPPTUPRTUITY RUTUST
19. Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES ...t h e R R R R R R R R R e eee e
21, PAYabI@ fOr SECUMMIES ......iviitiitiitiiti ittt bbb bbb bbbt bbb bRt bbbt bbbt bbbt bttt b nne e
22.  Payable fOr SECUIIES IENAING .....cuiiiiiiiiii ettt bbb e e bt e bt et e e ae e sae e she e sh e e sbe e be e bt enbeanteeanesnnesneesneas
23. Liability for amounts held under UniNSUrEd PIANS ..........ccuiiiiiiiiiiie e e |pre e
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne 0 e et (O A 0
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena 7,545 7,545
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 2,308,905, 365 2,124,194,469
27, Prot@CtEA CEIl ADIITHES .......eveeeecueieteeeie ettt c et et eee e e eseseeeeee e eseaeeeeee e eaesesee a2 e eseseses e e e e aeseseses s e sesesesess s snsesesesnseetesrenttenbebes et eesbenena (U 0
28.  Total lIabilities (LINES 26 BNGA 27) .....cvivveiviveriiiieeeeteteietseesese sttt ssese st ssssss s bbb ss s seseseses s sns et ebes st snseseseses s snsesesesas s snsssesesassse|ecseseereacs 2,308,905,365 |............ 2,124,194,469
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......co.iiiiiiiiiiieii ettt b e b e bt ettt e e tesaeesseesaeesbeesbeenadersaneeaneesneeabe e abeeebeereeas (U 0
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 8,220,000 |.......c............ 8,220,000
31, Preferred CAPItAI STOCK ..........c.ciiiiiieieeeecececce ettt ettt et s s s s s ettt e s et e s e ae s s st eses et esessasss s st es et esessas s st sesesesessas s s st sttt ettt (U 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........cooiiiiiii e e (01 0
33, SUIPIUS NOLES ...ttt ettt et a ettt e s e s e s e s s sttt es e s e s e seae s s e s s e s et es e s e s s s s st et et esesessas s st seseseseasas s s st esesesesne et ne sttt (U 0
34.  Gross paid in and CONHDULEA SUPIUS .........c.ceuiiiieeeeeeeeeececeeeeete et et e e e ee et ee s s s s seseseseaeasassssesesessanassssssesesessasanssnssao|eseseseseneeea 67,267,015 |.coceevnnee 67,267,015
35.  UN@SSIGNEd fUNAS (SUMPIUS) ........cviviviiieieiieietetetctcee ettt ettt e e et sttt ese e es et et et ebesesese s esss et esesesesssessesasesasesesessss s s ssasesesesesnsneeseererenis 1,167,758,131 |............ 1,131,532,026
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included inLine 30 $  ..ococvvveciniciniiciniciiae 0 ) s e 0 [ 0
36.2 e 0 shares preferred (value included in Line 31 $  .ccvvvevcceceerinncciennne 0 ) e 0 0
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 1,243,245,146 1,207,019,041
38. Totals (Page 2, Line 28, Col. 3) 3,552,150,511 3,331,213,510
DETAILS OF WRITE-INS
2501. Reserve for outstanding checks and drafts charged off ... [ e 7,585 | 7,545
b0 T T PTY OO TP PP P PR PO RSP PPUP PP OPRPOPRPPI
22501 Y PP PO KPR
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,545 7,545
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN

2902.

2003, ittt ettt e E e E £ R R £ R R £ e b et e oS E e £ R e £ SR oA £ R R £ e b £ e e b e e SR e SR E R e £ R e £ ARk e ee b e e E et E e e bR e b a e b bt na ettt e et

2998. Summary of remaining write-ins for Line 29 from overflow Page ............ccooeiiiiiiiiiiieeeceeee e [ O
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
3202, ettt h b E bt e b e h e E e E £ E e £ R ee £ e R ek £ ek £ e R e A4 ek e e R e £ R R e R eR £ R e £ AR b £ AR e b e eeeE e ee e R e e R e e e R e et R e Rt e b et e eb ekt naebeeeebees et et e e it na et sttt ettt ettt et enen [ebere ettt
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  .ocoeoee 520,291,388 ) ..o 484,395,042 |............... 464,807,874 |............... 951,812,085
1.2 Assumed (written §  ................ 879,189,210 ) oo 774,830,738 |............... 621,526,148 |............ 1,311,225,580
1.3 Ceded (written $§ oo 522,196,013 ) oo ..486,012,876 |.. ..467,098,754 |... 956,088,806
1.4 Net (written $  ...cocvee 877,284,585 ) ... 773,212,904 619,235,268 |............ 1,306,948,859
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 498,956,572 ):
2.1 DIFECE ..ttt e 247,711,370 |...coonvee. 269,955,180 |...cocvvnenene 515,023,650
2.2 Assumed ..853,739,000
2.3 CAEA ...ttt e 289,400,231 | 0202,030,097 | 519,110,021
24 Net ..o v 849,652,629
3. Loss adjustment eXPEenSES INCUMED ............ccoueueueueueeriririeieieeeeeeesesie e sssesesesesesssessssssesesesnnes [oereeneeeenenene. 02,034,020 [ 97,926,672 |.....c..c 123,283,145
4. Other underwriting XPENSES INCUITEA .............ccoueuereueueiiirieieieeeeeeesesisseseseee s seseseseneesessssssenes oesesenneneen. 202,009, 713 ... 231,479,304 ... 461,801,586
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee |
6. Total underwriting deductions (LINes 2 through 5) .......ccccceeveiriririeieeiininirisisieeeeese s eeee e e, 808,646,061 [0 719,309,221 ... 1,434,737,360
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e (35,433,157)|-cecvcvenene (100,073,953)|.............. (127,788,501)
INVESTMENT INCOME
9. Netinvestment iNCOME BAIMEM ...ttt s 35,397,735 [ 34,769,969 |....ccvovnvne. 79,964,653
10. Net realized capital gains (losses) less capital gains tax of $ .........ccccccc... 3,232,203 ... 11,911,576 19,964,555 32,096,061
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 47,309,311 oo 54,734,524 |............... 112,060,714
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ 1,190,561 amount charged off $  ....ccccoveeenee 3,994,872 ) oo e (2,804,311) | ceceeee (1,324,874)|......cceeeen. (2,384,600)
13.  Finance and service charges not included in PremMiUMS ...........c.cceueuiuiiiieererereiiisseeee st 129,164 ..o 709,519 [ 285,439
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 10,784,654 18,276,495 31,225,225
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 8,109,507 17,661,140 29,126,064
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........coceuiiiiieecceeee et es et es s e 19,985,661 |....cccecne. (27,678,289)|.....ccccevnvee 13,398,277
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 679,212 1,010,617 1,750,536
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LiNE 17) .....ocurveueiiieeeieieieiceieiese e e 19,306,449 |............... (28,688,906)|................. 11,647,741
19.  Federal and foreign inCOME taxes iNCUITEA .............oueueueuiuiiiiieieieieieee et eas (6,525,000) (14,865,920) (4,184,799)
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 25,831,449 (13,822,986) 15,832,540
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 1,207,019,041 1,251,376,610 1,251,376,610
22, Netincome (from LiNE 20) .......cuiiiiiiiitiiiiii ittt bbb bbb b bbb nre e
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccooiiiiiiiiiiiii e
24. Change in net unrealized capital gains (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (I0SS) .........cccuiriririniiiiii e
26. Change in net deferred income tax ...........ccoovvniinincncicnenn.
27.  Change in NONAdMIttEd @SSEES .........ciiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
32,1 PAI TN 1ottt eae
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
331 PAI TN <ottt n s |e e e 0
33.2 Transferred to capital (Stock DIVIdEN) .........cccoviiiiiiiiiiiiiici e e 0
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e .0
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiiiii e .0 ..
35. Dividends to stockholders ..................... .0 ..
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieie ettt [ ere e et e ettt 0
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........cuiiiiiiiiiiiiiine s 0
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 36,226,105 (16,990,809) (44,357,569)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 1,243,245,146 1,234,385,801 1,207,019,041
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
T40T.  COLT B8V ettt e o2 s e s e e e 22 e s e s e e ee e nseseeee e s s snaeseees s s anansesesanan
1402. Net other interest income (expense) ..
1403. Net gain (loss) on sale of nonadmitted aSSEts ... e (01 [0 (236,385)
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 10,784,654 18,276,495 31,225,225
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 783,802,344 |...........c.... 667,834,215 |............ 1,367,841,527
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 39,518,559 | 40,828,265 |.........o.c..... 91,484,028
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 8,109,506 17,661,138 29,126,063
4. TOtal (LINES 110 B) ..ottt 831,430,409 726,323,618 1,488,451,618
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 349,179,774 ..o 389,431,973 |.coovees 797,342,624
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 377,057,826 |....ccvnnve. 311,693,473 |.oeene 567,655,241
8. Dividends paid t0 POICYNOIAETS .......c.ccocvviieeretetieieeeeeeee ettt et et esss s s s seses [ereeeseeneneeeneeeas 696,845 |......ccevenee 1,010,617 e 1,732,903
9. Federal and foreign income taxes paid (recovered) netof $ ... 3,232,203 tax on capital
GAINS (IOSSES) ...ttt b bbb (3,375,428) (7,539,014) 1,029,840
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 723,559,017 694,597,049 1,367,760,608
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 107,871,392 31,726,569 120,691,010
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ... 38,477,311 |.. ... 59,275,679 |.. .. 169,747,634
12.2 Stocks .............. 16,235,283 |.. 76,117,069 |.. 79,900,063
12.3 MOMGAGE I0BNS .........vvvieieiieieee ettt ettt ettt s s s s ss st e sesesesese s s ssesesesesesssnsanesans |reseseeseseseneenenesesaeaenenes (O T [0 0
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 25,920,361 | 23,960,523 |........co...... 76,417,484
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 0 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 80,632,955 |..coooveenns 159,353,271 |..coooen 326,065,181
13. Cost of investments acquired (long-term only):
131 BONGS .ottt [enaetenen s 37,707,105 |...ccovvecnneeee 38,207,191 |.oocoiee 135,401,482
13.2 SEOCKS ...ttt ennas [enennanaeaenenes 6,329,487 |...occviine 3,128,567 |..oocvreenne 10,301,448
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 44,691,292 | 63,017,171 |.ooovrcee 112,323,544
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 20,918 38,731 166,979
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 88,748,802 104,391,660 258,193,453
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (8,115,847) 54,961,611 67,871,728
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWEM FUNDS ...t eiens [neensnsnaesesenns 1,974,594 |........o..... 35,983,402 |................ 16,008,807
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s 0 foeerienns 85,000,000 |....ccovennne 135,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (61,842,721) (35,099,711) (49,479,957)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierieicieeieeeesesi ettt (59,868,127) (84,116,309) (168,471,150)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 39,887,418 |.ceie 2,571,871 [ 20,091,588
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 34,614,295 |......occoe. 14,522,707 |.ooeeieenne 14,522,707
19.2 End of period (Line 18 plus Line 19.1) 74,501,713 17,094,578 34,614,295
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of equity inVESTMENT ... [oerereree e (V1 O 1,825,950 | 1,825,950




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

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

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

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

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

F/S F/S
SSAP # Page Line # 6/30/2024 12/31/2023

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 25,831,449 $ 15,832,540
(2) State Prescribed Practices that are an increase/

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

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 25,831,449 $ 15,832,540
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 1,243,245,146 $ 1,207,019,041
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,243,245,146 $ 1,207,019,041

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

Accounting Policy

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

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

In addition, the Company uses the following accounting policies:

(1) No significant changes

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

(3-5) No significant changes

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value. The retrospective adjustment method is used

to value all securities. If a security has been written down due to an other-than-temporary impairment, the prospective adjustment method is used
subsequent to the loss recognition in accordance with SSAP No.43R.
(7-13)  No significant changes

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

NOTE 2 Accounting Changes and Corrections of Errors

Not applicable

NOTE 3 Business Combinations and Goodwill

Not applicable

NOTE 4 Discontinued Operations

Not applicable

NOTE 5 Investments

A

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

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

Reverse Mortgages
Not applicable

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

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



STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

4) Impaired loan-backed securities for which an other-than-temporary impairment has not been recognized as of June 30, 2024 are summarized below:
a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ (700,443)

2. 12 Months or Longer $  (19,931,393)
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 102,878,194

2. 12 Months or Longer $ 127,302,616

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

b. Issuer credit quality

c. Industry sector considerations

d. General interest rate environment

e. Probability of collecting future cash flows

Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable

Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

Real Estate
Not applicable

Low Income Housing tax Credits (LIHTC)
Not applicable

Restricted Assets
No significant changes

Working Capital Finance Investments
Not applicable

Offsetting and Netting of Assets and Liabilities
Not applicable

5GI Securities
No significant changes

Short Sales
Not applicable

Prepayment Penalty and Acceleration Fees
Not applicable

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

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

NOTE 7 Investment Income

No significant changes

NOTE 8 Derivative Instruments

Not applicable

NOTE 9 Income Taxes

A

The components of the net deferred tax asset/(liability) at the end of current period are as follows:
1.

As of End of Current Period 12/31/2023 Change
(M (2 (©)) (4) () (6) (7) (8) 9
(Col. 1+2) (Col.4+5) | (Col.1-4) (Col.2-5) | (Col. 7 +8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
(a) Gross Deferred Tax Assets $ 104,677,559 | $ 29,325,269 | $ 134,002,828 | $ 100,200,013 | $ 29,121,895 | $ 129,321,908 | $ 4,477,546 | $ 203,374 | $ 4,680,920
(b) Statutory Valuation Allowance
Adjustment $ -1 -1 -1s -1s -1s -1s -1s -1s
(c) Adjusted Gross Deferred Tax Assets
(1a-1b) $ 104,677,559 | $ 29,325,269 | $ 134,002,828 | $ 100,200,013 | $ 29,121,895 | $ 129,321,908 | $ 4,477,546 | $ 203,374 | $ 4,680,920
(d) Deferred Tax Assets Nonadmitted $ -1s -1s -1s -1s -1s -1s -1s -1s
(e) Subtotal Net Admitted Deferred
Tax Asset (1c - 1d) $ 104,677,559 | $ 29,325,269 | $ 134,002,828 | $ 100,200,013 | $ 29,121,895 | $ 129,321,908 | $ 4,477,546 | $ 203,374 | $ 4,680,920
(f) Deferred Tax Liabilities $ 66,754,232 | $ 63,769,133 | $ 130,523,365 | $ 58,169,694 | $ 62,939,254 | $ 121,108,948 | $ 8,584,538 | $ 829,879 | § 9,414,417
(g) Net Admitted Deferred Tax Asset/(Net
Deferred Tax Liability)
(le-1f) $ 37923327 |$ (34.443864)|$ 3479463 |$ 42030319 |$ (33817.350)|$ 8212960 |8 (41069918  (626.505)| $ (4.733.497)]
2.
As of End of Current Period 12/31/2023 Change
(1 2 (3) “4) (5) (6) (7) (8) 9)
(Col. 1+2) (Col.4+5) | (Col.1-4) (Col.2-5) | (Col.7+38)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

6.1
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Admission Calculation Components
SSAP No. 101
(a) Federal Income Taxes Paid In Prior
Years Recoverable Through Loss
Carrybacks $
(b) Adjusted Gross Deferred Tax
Assets Expected To Be Realized
(Excluding The Amount Of Deferred
Tax Assets From 2(a) above) After
Application of the Threshold Limitation.
(The Lesser of 2(b)1 and 2(b)2 Below) $
1. Adjusted Gross Deferred Tax
Assets Expected to be Realized
Following the Balance Sheet Date. $
2. Adjusted Gross Deferred Tax
Assets Allowed per Limitation
Threshold.
(c) Adjusted Gross Deferred Tax Assets
(Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) above)
Offset by Gross Deferred Tax Liabilities. $
(d) Deferred Tax Assets Admitted as the result
of application of SSAP No. 101. Total (2(a) +
2(b) + 2(c)) $

46,228,415

46,228,415

58,449,144

104,677,559

-|$ 7409846 | $

$ -|$ 46228415 | $

$ -|$ 46228415 | $

$ 21,915423

$ 29325269

$ 185,964,852

$ 80,364,567 | $

$ 134,002,828 | $

7,409,846 | $

43,588,293 | $

43,588,293 | $

56,611,720 | $

100.200.013 | $

-|8  7.032614

22,089,281

20,121,895

$ 7032614 |$

-|$ 43588293 |$

-|$ 43588293 |$

$ 179,820,912

$ 78,701,001 | $

$ 129321908 | $

-1s 377,232

2,640,122 | $

2,640,122 | $

1,837,424 | $

4477546 | $

(173,858)

203,374

-|$ 2640122

-|8 2640122

$ 377,232

$ 6,143,940

@

1,663,566

==

4,680,920

2024

2023

a. Ratio Percentage Used To Determine Recovery Period And Threshold Limitation Amount.
b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And

Threshold Limitation In 2(b)2 Above.

$1,239,765,683

545.669%

527.641%

$1,198,806,081

As of End of Current Period

12/31/2023

Q)]
Ordinary

(2)
Capital

(3)
Ordinary

(4)
Capital

Ordinary

Capital

Impact of Tax Planning Strategies:
(a) Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by tax
character as a percentage.
1. Adjusted Gross DTAs amount from
Note 9A1(c)
2. Percentage of adjusted gross DTAs by tax
character attributable to the impact of tax
planning strategies
3. Net Admitted Adjusted Gross DTAs amount
from Note 9A1(e)
4. Percentage of net admitted adjusted
gross DTAs by tax character admitted
because of the impact of tax planning
strategies

$ 104,677,559

0.000%

$ 104,677,559

0.000%]

$ 29,325,269

0.000%

$ 29,325,269

0.000%]

$ 100,200,013

0.000%

$ 100,200,013

0.000%]

$ 29,121,895

0.000%

$ 29,121,895

0.000%]

$ 4,477,546

0.000%

$ 4,477,546

0.000%]

$

$

203,374

0.000%

203,374

0.000%|

b. Do the Company's tax-planning strategies include the use of reinsurance?

Deferred Tax Liabilities Not Recognized

Yes []1No [X]

1. The types of temporary differences for which a DTL has not been recognized and the types of events that would cause those temporary differences to become
taxable are: There are no temporary differences for which deferred tax liabilities are not recorded.

2. The cumulative amount of each type of temporary difference is:

Not Applicable

3. The amount of the unrecognized DTL for temporary differences related to investments in foreign subsidiaries and foreign corporate joint ventures that are

essentially permanent in duration, if determination of that liability is practicable, or a statement that determination is not practicable are:

4. The amount of the DTL for temporary differences other than those in item (3) above that is not recognized is: Not Applicable

Current income taxes incurred consist of the following major components:

1.

Current Income Tax

(a) Federal

(b) Foreign

(c) Subtotal (1a+1b)

(d) Federal income tax on net capital gains
(e) Utilization of capital loss carry-forwards
(f) Other

(

g) Federal and foreign income taxes incurred (1c+1d+1e+1f)

Deferred Tax Assets:
(a) Ordinary:

(1) Discounting of unpaid losses
(2) Unearned premium reserve

(3) Policyholder reserves

(4) Investments

(5)
(6)
(7)
®)
)
(10
(11
(12
(13

Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
9) Pension accrual
Receivables - nonadmitted
Net operating loss carry-forward
Tax credit carry-forward
Other

(99) Subtotal (sum of 2a1 through 2a13)
(b) Statutory valuation allowance adjustment

10)
1)
12)
13)

6.2

(1) (2) (3)
As of End of (Col. 1-2)
Current Period 12/31/2023 Change
$ (3,292,797) | $ (1,438,049) | $ (1,854,748)
$ - 18 - 18 -
$ (3,292,797) | $ (1,438,049) | $ (1,854,748)
$ (3,232,203) | $ (8,616,650) | $ 5,384,447
$ - 13 - 18 -
$ - 19 5,869,900 | $ (5,869,900)
$ (6,525,000) | $ (4,184,799) | $ (2,340,201)
$ 12,389,287 |$ 11,952,067 |$ 437,220
$ 32,799,331 |$ 30,613,826 |$ 2,185,505
$ - 13 - 18 -
$ 477,207 | $ 477,207 | $ -
$ - 18 - 13 -
$ -8 - 18 -
$ 46,101,868 |$ 44,375,796 |$ 1,726,072
$ - 18 - 18 -
$ 7,413,219 | $ 7,449,789 | $ (36,570)
$ -8 - 18 -
$ - 13 - 18 -
$ - 18 - 18 -
$ 5,496,647 | $ 5,331,328 | $ 165,319
$ 104,677,559 |$ 100,200,013 |$ 4,477,546
$ - 18 - 18 -

Not Applicable
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(c) Nonadmitted $ - 13 - 13 -
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) $ 104,677,559 |$ 100,200,013 | $ 4,477,546
(e) Capital:
(1) Investments $ 24,350,469 |$ 24543644 |$ (193,175)
(2) Net capital loss carry-forward $ - 13 - 13 -
(3) Real estate $ - 13 - 13 -
(4) Other $ 4,974,800 | $ 4,578,251 | $ 396,549
(99) Subtotal (2e1+2e2+2e3+2e4) $ 29325269 |$ 29,121,895 |$ 203,374
(f) Statutory valuation allowance adjustment $ - 13 - 13 -
(g9) Nonadmitted $ - 13 - 13 -
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) $ 29325269 |$ 29,121,895 | $ 203,374
(i) Admitted deferred tax assets (2d + 2h) $ 134,002,828 |$ 129,321,908 |$ 4,680,920
3. Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments $ - 13 28,515 | $ (28,515)
(2) Fixed assets $ 47,991,107 |$ 46,350,360 |$ 1,640,747
(3) Deferred and uncollected premium $ 17,753,664 |$ 10,439,251 | $ 7,314,413
(4) Policyholder reserves $ - 13 - 13 -
(5) Other $ 1009461 |$ 1,351,568 |$ (342,107)
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) $ 66,754,232 |$ 58,169,694 |$ 8,584,538
(b) Capital:
(1) Investments $ 5,622,982 | $ 5,479,519 | $ 143,463
(2) Real estate $ - 19 - 18 -
(3) Other $ 58,146,151 |$ 57,459,735 |$ 686,416
(99) Subtotal (3b1+3b2+3b3) $ 63,769,133 |$ 62939254 |$ 829,879
(c) Deferred tax liabilities (3299 + 3b99) $ 130,523,365 | $ 121,108,948 | $ 9,414,417
4. Net deferred tax assets/liabilities (2i - 3c) $ 3479463 1% 8,212,960 | $ (4,733,497)

D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate Among the more significant book to tax adjustments were the following:

Effective Tax

Amount Rate %
Permanent Differences:
Provision computed at statutory rate $ 4,709,006 21.00%
Change in Non-Admitted Assets $ - 0.00%
Proration of tax exempt investment income $ 191,356 0.90%
Tax exempt income deduction $ (2,777,884) -12.40%
Dividends received deduction $ (252,219) -1.10%
Disallowed travel and entertainment $ 208,308 0.90%
Other permanent differences $ 69,614 0.30%
Temporary Differences:
Total ordinary DTA's $ 3,508,714 15.60%
Total ordinary DTL's $ (8,613,055) -38.40%
Total capital DTA's $ (193,175) -0.90%
Total capital DTL's $ (143,463) -0.60%
Other:
Statutory valuation allowance $ - 0.00%
Accrual adjustment - prior year $ - 0.00%
Other $ - 0.00%
Totals $ (3,292,798) -14.70%
Federal and foreign income taxes incurred $ (6,525,000) -29.10%
Realized capital gains (losses) tax $ 3,232,203 14.40%
Change in net deferred income taxes $ 5,440,979 24.30%
Total statutory income taxes 3 2,148,182 9.58%|

E. Operating Loss Carryforwards and Income Taxes Available for Recoupment

1. The amounts, origination dates and expiration dates of operating loss and tax credit carry forwards available for tax purposes:

Description (Operating Loss or Tax Credit Carry Forward) Amounts Origination Dates| Expiration Dates
AMT Credit Carryforward $ - N/A N/A
R&D Credit Carryforward $ - N/A N/A
Foreign Tax Credit Carryforward $ - N/A N/A
Other Tax Credit Carryforward $ - N/A N/A

2. The following is income tax expense for the current year and each preceding years that is available for recoupment in the event of future net losses:

Year Amounts
6/30/2024 $ -
12/31/2023 $ -
12/31/2022 $ 12,300,250

3.  The Company's aggregate amount of deposits admitted under Section 6603 of the Internal Revenue Service Code.
The Company did not have any protective tax deposits under Section 6603 of the Internal Revenue Service Code.

F.  Consolidated Federal Income Tax Return
1. The Company's federal income tax return is consolidated with the following entities:
Ohio Farmers Insurance Company (parent company)

Westfield National Insurance Company
American Select Insurance Company
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Old Guard Insurance Company
Westfield Champion Insurance Company
Westfield Premier Insurance Company
Westfield Select Insurance Company
Westfield Specialty Insurance Company
Westfield Superior Insurance Company
Westfield Touchstone Insurance Company
Westfield Management Company
Westfield Services, Inc.

Westfield Bancorp, Inc.

Westfield Credit Corp.

Westfield Bank, FSB

Westfield Specialty, Inc.

2. The manner in which the Board of Directors sets forth for allocating the consolidated federal income tax:

Each company in the consolidation has agreed to share any tax or recovery of tax based on their individual taxable income or loss. Each company's current
taxable income or loss will be adjusted by any prior taxable income or loss which can be carried forward to the current year.

G. Federal or Foreign Federal Income Tax Loss Contingencies:

None

H. Repatriation Transition Tax (RTT)
RTT owed under the TCJA
1a Has the entity fully remitted the RTT? Yes
1b  If yes, list the amount of the RTT paid $ -
If no, list the future installments to satisfy the RTT:
Installment 1

Installment 2

Installment 3
Installment 4
Installment 5
Installment 6
Installment 7
Installment 8
Total

[P | A A P AP hH &P &P
'

l. Alternative Minimum Tax (AMT) Credit
Was the AMT Credit recognized as a current year recoverable or Deferred Tax Asset (DTA)? DTA
Amount

“

=

Gross AMT Credit Recognized as:

a. Current year recoverable

b. Deferred tax asset (DTA)

Beginning Balance of AMT Credit Carryforward
Amounts Recovered

Adjustments

Ending Balance of AMT Credit Carryforward (5=2-3-4)
Reduction for Sequestration

Nonadmitted by Reporting Entity

Reporting Entity Ending Balance (8=5-6-7)

(2
3
4
5
6
7
(8

—_ = ==
P B P PO P AP P h P
'

-

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A. The Company is owned and operated by its parent company, Ohio Farmers Insurance Company.

B. The Company paid common stock dividends to its parent, Ohio Farmers Insurance Company, for the following dates and amounts:
January 26, 2023 $ 85,000,000
August 30, 2023 $ 50,000,000

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

D.  Amounts Due to or from Related Parties - No significant changes

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

F.  Guarantees or Undertakings
The Company has given commitments to affiliated companies. The details of these commitments are described in Note 14 A.(1).

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

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

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

J. Investments in Impaired SCAs
Not applicable

K. Investment in Foreign Insurance Subsidiary
Not applicable

L. Investment in Downstream Noninsurance Holding Company
Not applicable

M.  All SCA Investments
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Not applicable

N. Investment in Insurance SCAs
Not applicable

O. SCA or SSAP 48 Entity Loss Tracking
Not applicable

NOTE 11 Debt
A.  Debt, Including Capital Notes

Not applicable

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

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Protected Cell
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,664,971 $ 2,664,971 $ -
(c) Activity Stock $ 3,915,000 $ 3,915,000 $ -
(d) Excess Stock $ 29 $ 29 $ -
(e) Aggregate Total (a+b+c+d) $ 6,580,000 $ 6,580,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 259,346,179 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,609,860 $ 2,609,860 $ -
(c) Activity Stock $ 3,825,000 $ 3,825,000 $ -
(d) Excess Stock $ 40 $ 40 $ -
(e) Aggregate Total (a+b+c+d) $ 6,434,900 $ 6,434,900 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 249,962,006 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year 6 Months to
Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 2,664,971 $ 2,664,971 $ - $ - $ - $ -

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

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

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Protected Cell Account Total Collateral
Pledged (Lines 2+3) $ 278,289,857 $ 306,877,355 $ 87,000,000
2. Current Year General Account Total Collateral Pledged $ 278,289,857 $ 306,877,355 $ 87,000,000
3. Current Year Protected Cell Account Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Total
Collateral Pledged $ 268,561,800 $ 292,490,359 $ 85,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Protected Cell Account Maximum
Collateral Pledged (Lines 2+3) $ 276,951,278 $ 308,771,207 $ 82,000,000
2. Current Year General Account Maximum Collateral Pledged $ 276,951,278 $ 308,771,207 $ 82,000,000
3. Current Year Protected Cell Account Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Maximum
Collateral Pledged $ 251,730,776 $ 295,472,160 $ 80,000,000

(4) Borrowing from FHLB
a. Amount as of Reporting Date
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1 2 3 4
Funding
Agreements
General Protected Cell Reserves
Total 2+3 Account Account Established
1. Current Year
(a) Debt $ 87,000,000 $ 87,000,000 $ - XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ 87,000,000 $ 87,000,000 $ - $ -
2. Prior Year end
(a) Debt $ 85,000,000 $ 85,000,000 $ - XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ 85,000,000 $ 85,000,000 $ - $ -
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Protected Cell
Total 2+3 Account Account

1. Debt $ 87,000,000 $ 87,000,000 $ -
2. Funding Agreements $ - $ - $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 87,000,000 $ 87,000,000 $ -

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)
c. FHLB - Prepayment Obligations
Does the company have

prepayment obligations under
the following arrangements

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

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

A.  Defined Benefit Plan
Not applicable

B. Investment Policies and Strategies
Not applicable

C.  Fair Value of Each Class of Plan Assets
Not applicable

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

E. Defined Contribution Plan
No significant changes

F.  Multiemployer Plans
Not applicable

G. Consolidated/Holding Company Plans
Not applicable

H.  Postemployment Benefits and Compensated Absences
Not applicable

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

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes

NOTE 14 Liabilities, Contingencies and Assessments

A.  Contingent Commitments
(1) At June 30, 2024, the Company had unfunded commitments of $280,728,562 related to its investments in limited partnerships and limited liability companies.

On June 1, 2023, the Company, and its parent Ohio Farmers Insurance Company, substantively agreed and effected to enter into a 48-month revolving line
of credit (RLOC) with Westfield Specialty, Ltd and its subsidiaries, to provide borrowing capacity up to $100.0 million. The purpose of the agreement is to
provide additional liquidity support to the subsidiaries to aid in regulatory compliance with Lloyd’s of London’s liquidity stress test metrics. As of June 30,
2024, there was no outstanding balance. The Company foresees no circumstances which would prevent its ability to evaluate and honor advance requests
from Westfield Specialty, Ltd. and its subsidiaries.

On September 6, 2023, the Company substantively agreed and effected to enter into a 48-month revolving line of credit (RLOC) with Westfield Credit Corp.
to provide borrowing capacity up to $120.0 million. This agreement is a Loan Amendment to the September 10, 2019 effected RLOC agreement which had
subsequently matured. The purpose of the September 6, 2023 Loan Amendment was to increase the borrowing capacity by $20.0 million of the maturing
agreement’s allowable capacity of $100.0 million for another 4-year term maturing in September of 2027 with no other changes to the underlying terms and
conditions. The outstanding balance and accrued interest at June 30, 2024 and December 31, 2023 were $87.0 million and $85.0 million, and $0 and
$25,406, respectively. The Company foresees no circumstances which would prevent its ability to evaluate and honor advance requests from Westfield Credit
Corp.

(2) The Company was not a guarantor of any obligations as of June 30, 2024.
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(3) The Company has no guarantee obligations as of June 30, 2024.

B. Assessments
No significant changes

C. Gain Contingencies
Not applicable

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

E.  Product Warranties
Not applicable

F.  Joint and Several Liabilities
Not applicable

G. All Other Contingencies

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

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

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

NOTE 15 Leases
No significant changes

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
Credit Risk

Not applicable

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
The Company has not sold or transferred any receivables to any other parties.

B.  Transfer and Servicing of Financial Assets
Not applicable

C. Wash Sales
Not applicable

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not applicable

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable

NOTE 20 Fair Value Measurements
A.  Fair Value Measurements

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

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

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

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

spreads and yield curves.

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

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

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

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
CS - Industrial and Miscellaneous -
Publicly Traded $ 180,275,124 | $ - 19 - 198 - 18 180,275,124
CS - Mutual Funds $ 183,372,128 | $ -1$ - 18 - 19 183,372,128
CS - Exchange Traded Funds $ 11,654,193 | $ - 13 - 13 - 13 11,654,193
CE - Money Market Mutual Funds $ - 13 73,146,080 | $ - 13 - 13 73,146,080
OIA - Joint Venture, Ptr or LLC, char. of
Com Stks - Unaffiliated $ 4,957,029 |$ - 19 $ $ 4,957,029
Total assets at fair value/NAV $ 380,258,474 | $ 73,146,080 | $ $ $ 453,404,554
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Total liabilities at fair value $ - 1% - 1% $ $ -

(2) At June 30, 2024, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 3.
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(3) The Company’s policy for determining when transfers between levels is required is based upon change in the inputs used to determine fair value
measurement. If an input changes, the Company evaluates the new input(s) and makes the determination whether or not a transfer between levels is
appropriate. If an asset or liability is transferred between levels, it is the Company’s policy to record the transfer as of the beginning of the quarter in which the
transfer occurs. The Company held no assets or liabilities categorized as Level 1, 2 or 3 during the reporting period that were transferred into or out of the
level categorization held at January 1, 2024.

(4) As of June 30, 2024, the Company held money market mutual funds, which were reported at fair value and were classified as Level 2. As of June 30, 2024,
the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 3. Historically, fair values in the
Level 2 category are provided by independent pricing services. Where independent pricing services provide fair values, the Company has obtained an
understanding of the methods, models and inputs used in pricing and has controls in place to validate that amounts provided represent current fair values.
Estimated fair values of investments categorized as Level 3 generally include inputs for which no readily observable inputs are available and require

management judgment.

=

(5) As of June 30, 2024, the Company had no holdings classified as either a derivative asset or liability.
Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - Not required
Fair Value Level
The method(s) and significant assumptions used to estimate the fair value of financial instruments are as follows:

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

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

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

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

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

Bonds $1,251,876,284 | $1,383,063,316 |$ 231,384,175 | $1,020,491,677 |$ 432 | $ - 198 -
Common stocks $ 375,301,444 |$ 375,301,444 |$ 375301,444 |$ - 198 - 19 - 198 -
Cash equivalents $ 73,146,080 [$ 73,146,080 | $ - |$ 73,146,080 |$ - 19 - 198 -
Other invested assets $ 4,957,029 | $ 4,957,029 | $ 4,957,029 | $ - 198 - 198 - 198 -
Receivables for securitied $ 293,274 | $ 293,274 | $ - 19 293,274 | $ - 198 - 198 -
Borrowed money $ 87,000,000 [$ 87,000,000 |$ - 1$ 87,000,000 |$ - 19 - 19 -

Not Practicable to Estimate Fair Value
Not applicable

NAYV Practical Expedient Investments
Not applicable

NOTE 21 Other ltems

A

Unusual or Infrequent Items
Not applicable

Troubled Debt Restructuring: Debtors
Not applicable

Other Disclosures
Not applicable

Business Interruption Insurance Recoveries
No significant changes

State Transferable and Non-transferable Tax Credits
No significant changes

Subprime Mortgage Related Risk Exposure
No significant changes

Insurance-Linked Securities (ILS) Contracts
Not applicable

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

No significant changes

NOTE 22 Events Subsequent

Subsequent events have been considered through July 15, 2024 for the statutory statements issued as of June 30, 2024. No events or transactions have occurred that
would give rise to a Type | or Type Il subsequent event.

NOTE 23 Reinsurance

No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses
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Reserves as of December 31, 2023 were $1,106.6 million. In calendar year 2024, $237.2 million has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $837.9 million. Therefore, there has been a $31.5 million favorable prior-year
development from December 31, 2023 to June 30, 2024. The favorable development is principally from decreases in the estimates of loss and loss adjustment
expenses for the following lines of business: commercial auto liability and auto physical damage. This change is generally the result of ongoing analysis of recent loss
development trends. Original estimates are increased or decreased, as additional information becomes known regarding individual claims. The estimates are not
affected by prior year loss development on retrospectively rated policies, as the Company does not write this type of policy.

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

G. Amounts due to/from the lead entity and pool participants as of June 30, 2024:

Amount Amount

Receivable Payable
Ohio Farmers Insurance Company (lead entity) $ 818,054 $ 80,369,153
Westfield Insurance Company $ 70,502,119 $ -
Westfield National Insurance Company $ 6,683,224 $ -
American Select Insurance Company $ 3,168,223 $ -
Old Guard Insurance Company $ - $ 818,054
Westfield Champion Insurance Company $ 5,021 $ -
Westfield Select Insurance Company $ - $ -
Westfield Premier Insurance Company $ 2,913 $ -
Westfield Superior Insurance Company $ 6,469 $ -
Westfield Specialty Insurance Company $ - $ -
Westfield Touchstone Insurance Company $ 1,184 $ -

NOTE 27 Structured Settlements
No significant changes

NOTE 28 Health Care Receivables
Not applicable

NOTE 29 Participating Policies
Not applicable

NOTE 30 Premium Deficiency Reserves
No significant changes

NOTE 31 High Deductibles
Not applicable

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

NOTE 33 Asbestos/Environmental Reserves
No significant changes

NOTE 34 Subscriber Savings Accounts
Not applicable

NOTE 35 Multiple Peril Crop Insurance
Not applicable

NOTE 36 Financial Guaranty Insurance
Not applicable
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [ X
If yes, attach an explanation.

Counterpart is a new MGA established with the purpose of writing and settling claims for Specialty - effective date 4/1/24. .............cc.ccoovvvnin.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicceecces

Yes[ 1 No[X]

I N[ 1 NAI

12/31/2022

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiinnieiciienns

12/31/2022

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

05/31/2024

By what department or departments?
[T T OO T T O T OSO T O T T ETOSOSOSO T OTOTOSOTSOSTO PSSP PSSR U RS POUPPURPRPOPOO
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

If response to 8.1 is yes, please identify the name of the bank holding company.
Ohio Farmers Insurance Company

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fIMMS? ........oiiiiiiiiee e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes [ X] No[ ]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Ohio Farmers Insurance COMPAaNY .........ccoeeoineeurererenenecneeeeseseneenas Westfield Center, ONio .ooiiirniiicirece . YES....|...NO.....[....NO.....]....NO....
Westfield Bancorp, Inc. ............. Westfield Center, Ohio YES WNO..... NO..... WNO.....
Westfield Bank, FSB Westfield Center, Ohio NO..... JYES.. NO..... NO.....
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

GENERAL INTERROGATORIES

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

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

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

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S, 70,502,119
INVESTMENT

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

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

Yes[ 1 No[X]

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

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $ 0

7.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

BNY Mellon
Federal Home Loan Bank, Cincinnati

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

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

Individuals designated by the Chief Investment Officer ......cccooviivnnnee IS

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccoviiriiririieeieiirrrsee e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveeeceieninininseceene Yes[ 1 No[X]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ............c.eeuruiiiiiiirieieieeiee ettt s ettt esesese e e s s eseseseseseessesesesenenene Yes [ X] No[ ]

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

Has the reporting entity self-designated PLGI securities? ............ Yes[ 1 No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ...........cccccooeiiieiene Yes[ 1 No[X]

7.2



STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT .......cuiietetctceeeee ettt vt et sae ettt e e et et et et e asse et e s s ese s et et esess s e s es et eseb et essae s eses et esesesesesesees a2 e s et et et esesess s es e st et et esese st s esesesebebes £t eeee e e R e R b ettt ettt bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........vveieeeceieeece ettt ettt et et eae s sttt e s e s e s e s e s sas st s et et esesessssas st et et eseseses s s s s s et e s esesessas s seseseseseasasas oo ee b b ebee et et a e e e bbbttt et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiueuiiiieeeteseeeseaeeeeeteteseteseasse s sesesesesesessssasssesesesesessasassssesesess Seesesebestatat et st eeeb bbb eeeae et neseee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIIE OF thE FEPOTHING ENELY? .......iviveviiiececteteiee ettt ettt ettt s ettt e s bbb s st b b st e s s bbb s e s bbbt eb bt ese b s s s Yes[ ] No[ ]




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

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




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

10

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo e 2,450,488 |.....cccc..... 1,326,435 |...cooiee 38,412 | 482,206 |............... 1,847,265 |.............. 1,111,811
2. Alaska ......cccocoeeeeee . AK | Lo oo 8,273 | 20,072 | [0 [0 3,132 | 2,787
3. Arizona......ociiit. AZ e [ IS 12,271,951 |............. 11,574,091 26,246,064 |............. 25,257,335
4. Arkansas ... . AR s Lo e 1,072,591 | 1,372,583 | 20,823 oo O [ 543,899 |...ccccevenee 379,752
5. California .......cccceceeece.. CA | I T [0 0 Jeeeereeeeeeeeieeeees O e 0 e 216,503 ..o 91,225
6. Colorado ....... L. .15,406,203 |.. 15,907,413 |.. 28,161,652 |..
7. Connecticut ........ccc..... CT e [ ISR 166,557 |..cocveeeenne 377,963 061 | 120,204 |...oooe 78,123
8. Delaware ............cc.ec.... DE |eeeiis Lo e 2,681,501 | 3,075,241 | 614,853 |[..ccveeeee 916,89% |.............. 5,206,167 |............... 5,507,770
9. District of Columbia .....DC |-......... [N ISR 360,905 |..ooeie 730,094 | [0 (V1 317,371 | 273,144
10.  Florida .....ccocovevviiens FL [ Lo forred 87,484,685 |............ 80,482,240 |.............. 44,829,792 |............ 50,441,940 |............ 160,481,889 |............ 167,556,323
11.  Georgia . ...GA L. .26,798,324 |.. .23,630,930 |.. .10,429,762 |.. 12,755,046 |.. .34,034,642 |.. .37,724,973
12.  Hawaii ... LLHE L e 55,178 | 14,575 | [0 [0 4,104 [ 2,322
13. Idaho..... LD [ [N ISR 163,518 [ 419,833 |.cooieen 51,168 | (V1 201,994 (..o 169,147
14, lNOIS ..o | I RO [ I 21,805,856 |............. 24,284,416 |............. 15,261,040 |.............. 15,702,438 |.............. 49,112,832 |.............. 70,193,320
15. Indiana ......cccccoeeenne IN e Lo forriis 15,074,408 |............. 14,781,210 |.cooenee. 8,964,980 |............. 11,530,530 |..cocvneee 34,163,437 |.............. 33,434,873
16. lowa ...... LA L. 15,302,237 |.. .14,023,409 |.. 10,154,862 |.. 10,139,477 |.. 17,730,739 |.. .19,843, 111
17. Kansas .. L KS [N ISR 598,034 .o 928,308 |.....cevveve. 585,700 |..cooveveeerae 34,396 |.............. 2,042,641 |..cooonvee 852,062
18. Kentucky ... CKY e Lo forriis 15,556,963 |.............. 14,334,334 |............. 12,422 587 |............ 15,664,861 |.............. 26,206,927 |............. 33,906,802
19.  Louisiana ........c.ccoceeene LA [ [N ISR 233,530 |ooecrieirine 212,323 | O [ 0 166,989 |.....ocvcvee 114,470
20. Maine ....ccooeveeiies ME [ooenee. [N ISR 183,929 [ 196,563 ..o O e 0 e 71,318 | 53,249
21. Maryland ....... ... MD L. . 7,272,959 |.. ..6,217,603 |.. . . .13,790,465 |.. 11,056,106
22. Massachusetts . L MA | Lo e 1,033,644 |.............. 1,879,475 | [0 [0 R 8,440,966 |................... 962,464
23. Michigan ....... ML e Lo forriis 19,667,963 |............. 21,240,025 |............... 5,443,881 |.............. 11,523,706 |.............. 41,370,598 |.............. 45,698,953
24. Minnesota .........cccccune MN [ Lo forrin 21,261,878 |............ 22,325,084 |.......coc 9,859,726 |.............. 12,583,440 |............. 29,860,209 |.............. 30,162,523
25.  Mississippi .....c.ccoerenee. MS il [N ISR 619,083 |..ooere 702,788 |.................... 85,921 [.................. 15,266 |.............. 2,610,984 |.....coco..... 331,036
26. Missouri .... L. .. 1,752,460
27. Montana .... L
28. Nebraska .. L
29. Nevada ... L
30. New Hampshire L
31. New Jersey ...... L.
32.  New Mexico .. L
33. New YorK ....cccoeeveeee. NY [ Lo forriis 12,635,963 |.............. 7,480,768 |....coveeee [0 [ 10,164,033 |.............. 2,669,108
34. North Carolina ............NC [.......... [ IS 16,021,340 |.............. 14,483,776 |.............. 24,232,618 |........... 12,702,510 |.............. 21,237,021 |............ 20,089,621
35. North Dakota ..............ND  [.......... [ ISR 119,278 | 204,748 | 83 [ 9,977 oo 256,178 | 263,487
36. Ohio ...ccceenee L. .72,069,970 |.. .78,587,379 |.. .37,143,987 |.. 48,408,205 |.. ..113,529,318 |. .. 143,382,433
37. Oklahoma ........c.eoee... OK [ Lo oo 1,375,694 |..ooveve 888,651 |[.....cccveeee 130,396 |..cocvovevcinee 45,315 | 827,592 |..cocveeee 612,921
38. Oregon ......... Lo oo 161,315 [l 86,495 | 2,654 [ 19,099 | 270,000 |...cccveveeeee. 169,972
39. Pennsylvania Lovooees fereenn.55,182,976 ..o 53,728,642 |.............33,572,928 |............. 28,055,400 |.............. 60,316,344 |............ 76,577,830
40. Rhode Island Lo e 76,740 [ 60,032 | O e O 50,865 |.cceveieeane 29,930
41. South Carolina . ...SC L. . ..9,869,131 |.. . .23,321,196 |.. .23,144 675
42. South Dakota ... ...SD Lo foriin 89,204 245,092 oo O o 27,783 [ 309,455 ..o 295,139
43. Tennessee ... TN e [ I 19,942,651 |............. 22,783,398 |............... 9,039,032 |.............13,548,595 |............ 33,530,761 |.............. 32,367,577
44, TexXas ....ccccevveveviie TX e Lo oo 8,243,291 |..cocoeve. 8,296,013 .o 98,009 | 330,582 |.ccveiene 6,515,019 |.............. 4,016,189
45, Utah ...ccoocoeeeeeeeee. UT e [ ISR 299,411 [ 561,101 [ O e 0 e 340,332 oo 333,319
46. Lo e 3,363 |.. ..10,209 |.. . s 6,753 | 6,644
47. Virginia ....c.oooeveeveeeee . VA e Lo oo 8,594,847 |...ococoe. 8,464,698 |.............. 2,128,479 | 1,976,222 |............ 12,422,450 |.............. 10,368,880
48. Washington ............... WA |......... [ ISR 923,609 |.....ccevveeee 226,154 .o [0 2,289 |..cocoee 1,163,704 |.ooovvee 360,908
49. West Virginia ............. WV | [ IS 21,067,038 |............. 24,341,670 |............ 11,696,349 |............. 12,159,214 |.............. 32,594,700 |.............. 34,580,118
50.  Wisconsin ......ccoeeeee. W e [ IS 10,047,575 |.............. 7,297,291 |.oco 2,737,145 |.............. 2,769,804 |............... 9,460,103 |............... 7,922,496
51. Wyoming L. 107,227 |.. ....55,379 |.. 122,497 |.. ... 92,492
52.  American Samoa ........ AS |.......... Nerrees o 0 oo O e 0 e O e O [ 0
53. Guam ....cccceeeeeeeeee. GU [ Nerrees o [0 [0 [0 [0 [0 0
54. Puerto RicO .............. PR [ I T [0 [0 [0 [0 [0 0
55. U.S.VirginlIslands ...... VI |.......... N oo 0 [ 0 [ 0 [ [0 [0 S, 0
56. Northern Mariana
Islands ........cccoeeueee. MP | Nevroes e [0 0 Joeeereeieeeeeieenn O o O e 0
57. Canada .......cccccceceeeee. CANfoc Ne e [0 0. .0
58. Aggregate Other Alien OT |....... DL0.0 S 1,615,474 |...ococee 1,387,834 919,826
59. Totals XXX 520,291,388 510,699,091 272,630,487 293,834,579 826,024,616
DETAILS OF WRITE-INS
58001. BW Bermuda ......cccccoovvvvvcrfonnnns DL 0.0 G T 1,615,474 |...ococee 1,387,834 | [0 (V1 919,826 | 0
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........cccceeeenfennn XXKover e [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 1,615,474 1,387,834 0 0 919,826 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 50 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.oceveevevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 7




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

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

Ohio Farmers Insurance Company *
24104
34-0438190
OH

Westfield Insurance Company *
24112
34-6516838
OH

Westfield Premier Insurance Company *
16450
83-0887963
OH

Westfield National Insurance Company *

Westfield Select Insurance Company *

150 South Road, LLC
46-2569087

Westfield Bancorp, Inc.
77-0633192

1848 Ventures, LLC

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

American Select Insurance Company *
19992
31-6016426
OH

Westfield Specialty Insurance Company *
16992
85-3971150
OH

Old Guard Insurance Company *
17558
23-0929640
OH

Westfield Superior Insurance Company *
16449
83-0871392
OH

Weather Warranty, LLC
85-4335112

Westfield Management Company
34-1788314

Westfield Champion Insurance Company *
16447
32-0569613
OH

Westfield Touchstone Insurance Company *
16448
36-4900986
OH

WMC Properties, LLC
22-3981501

* These companies are members of the following pooling arrangement

beginning 09/30/2021:

Ohio Farmers Insurance Company
Westfield Insurance Company

Westfield National Insurance Company
American Select Insurance Company

Old Guard Insurance Company

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

Westfield Marketing LLC
27-1229534

34-1861077

Westfield Services, Inc.

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

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

Westfield Securities, LLC
45-4485129

Westfield Specialty, Inc.
86-1704858

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

11

PR |

Westfield Bank, FSB
34-1940362

Westfield Mortgage Company, LLC
20-0361702

Westfield Credit Corp.
34-1962005

Westfield Asset Management, LLC
46-4010767

------ Dormant members



STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

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

Ohio Farmers Insurance Company *

24104
34-0438190
OH

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

/

roup functions as Syndicate 12!

[
|

Westfield Specialty Corporate

Member Limited
UK 9370921929

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

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

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

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

Nomina No 550 LLP
UK 3288236057

\
\

o

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

Westfield Specialty Capital,

- (No. 617) Ltd.

UK 4241425084

Westfield Specialty Capital,

(No. 616) Ltd.

UK 5776515687

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

Westfield Specialty Capital,

(No. 703) Ltd.

UK 3747929787

Westfield Specialty Capital,

(No. 704) Ltd.

UK 9022821754

Westfield Specialty Capital,

(Chi) Ltd.

UK 3194312833

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

Westfield Specialty Capital,

- (Eta) Ltd.

UK 2435700776

I

Not a recognized entity

(Lloyd's of London Entity Only) |

/

Westfield Specialty
Managing Agency, Ltd.
UK 5439903306

Westfield Specialty
Management Services, Ltd.
UK 5229929470

100348129600003

Westfield Specialty (ME) Ltd.

Westfield Specialty Asia

Pacific Pte, Ltd.
201331646H

Westfield Specialty

Direct, Ltd.
UK 1861013070

Dormant members
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0228 ...|OFIC & Affiliates ....cccoeeeevevececiiieaes | eeees 24104 ....|34-0438190 .. Ohio Farmers Insurance Company .................. . .{..0.000 .... ... N0...... [ R
0228 ...|OFIC & Affiliates ....oooeeeeeereiiieennnes |aneee 24112 ....| 34-6516838 .. Westfield Insurance Company ................c.... Ohio Farmers Insurance Company . Ownership.. ..}.100.000 ...|Ohio Farmers Insurance Company .. ... No.
. 0228 ...|OFIC & Affiliates ....cccoeeeeeeeeieciiiices | eees 24120 ....|34-1022544 .. Westfield National Insurance Company .......... . .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0228 ...|OFIC & Affiliates ...oooveeeeeeiieeeennnns | e 19992 ....[31-6016426 .. American Select Insurance Company .............. . .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
. 0228 ...|OFIC & Affiliates ....cccoeeeeveeececiicices | eeees 17558 ....[23-0929640 .. 0ld Guard Insurance Company ..........cccceeeeennn . .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0228 ...|OFIC & Affiliates ...ooooveeeeeriineeeeiins | e 16447 ....[32-0569613 .. Westfield Champion Insurance Company . Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. .. NO...
. 0228 ...|OFIC & Affiliates ....ccooeeeeeeeeceiiicices | eees 16450 .... [83-0887963 .. Westfield Premier Insurance Company .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... N0
0228 ...|OFIC & Affiliates ...oooeveeeeeeeeeneieens | e 17105 .... [86-3786390 .. Westfield Select Insurance Company ............ .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No.
. 0228 ...|OFIC & Affiliates ....cccoeeeeveeececiicices | eeees 16992 .... [85-3971150 .. Westfield Specialty Insurance Company ........ .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0228 ...|OFIC & Affiliates ...ooooveeeeeriineeeeiins | e 16449 ....[83-0871392 .. Westfield Superior Insurance Company .......... . .|Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
. 0228 ...|OFIC & Affiliates ....cccoeeeeeeeeeeciiecaes | eeees 16448 .... [36-4900986 .. Westfield Touchstone Insurance Company . Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. .. NO...
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 .... | 46-2569087 .. 150 South Road, LLC Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|35-2614052 .. 1848 Ventures, LLC .. Ohio Farmers Insurance Company . Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... N0
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|85-1178850 .. Linelp, LLC 1848 Ventures, LLC Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No.
L0000 L] e e 00000 ....|85-4335112 .. VWieather Warranty, LLC 1848 Ventures, LLC . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|34-1788314 .. Westfield Management Company . |Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. .. NO...
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|22-3981501 .. WMC Properties, LLC ..ooceveeeeeeeeeieiieieeieeee, . Westfield Management Company .... . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ..No
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|27-1229534 .. VWestfield Marketing LLC .... Ohio Farmers Insurance Company . Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No.
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|34-1861077 .. Westfield Services, Inc. . |Westfield Marketing LLC ........ .. | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No...
0000 ...| weverreerreneeeeneneeeeeeeeeeeeeeeeenneeeeeeaeeen | e 00000 ....|45-4485129 .. Westfield Securities, LLC . . |Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. ... No...
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|86-1704858 .. Westfield Specialty, Inc. . . |Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. .. NO...
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|77-0633192 .. Westfield Bancorp, Inc. ....oeeveeiiiiiiiiiiiis Ohio Farmers Insurance Company . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 34-1940362 .. Westfield Bank, FSB ......cccoovviuuuniniiiiinnnnnns Westfield Bancorp, Inc. .. Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 .| wevererrneennereneneeeeeeeeeeeeeeeeenneeeeeeaeees | e 00000 ....|20-0361702 .. Westfield Mortgage Company, LLC . |Westfield Bank, FSB ..... . [Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|46-4010767 .. Westfield Asset Management, LLC . |Westfield Bancorp, Inc. .. Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 .... | 34-1962005 .. Westfield Credit Corp. ........ . |Westfield Bancorp, Inc. ..... Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....| werrrrrrnennnns Westfield Specialty, Ltd. ............. U Ohio Farmers Insurance Company . Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
Westfield Specialty Corporate Member Limitex
L0000 .| e [ 00000 ....| weeeerveriinn |0 i 0 i | e | Westfield Specialty, Ltd. ....ccoocvvnrnnnnnn. Ounership .100.000 ... |Ohio Farmers Insurance Company
Westfield Specialty Management Services, Ltd.
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |00 00000 L [ e |0 e [0 e | e [ Westfield Specialty, Ltd. .. . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Managing Agency, Ltd. .. [Westfield Specialty, Ltd. .. .. | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Speciality (ME) Ltd. ... .. |Westfield Specialty Managing Agency, Ltd. |Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Asia Pacific Pte, Ltd. . . |Westfield Specialty Managing Agency, Ltd. |Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Specialty Direct, Ltd. ............... Westfield Specialty Managing Agency, Ltd. |Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (No. 604) Ltd. Westfield Specialty, Ltd. .. .. | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Nomina No 550 LLP .....cevvvvvverririiiriiiieieeeennns . . |Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 ....|98-0704252 .. Westfield Specialty Capital, (Alpha) Ltd. .. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . .. |98-1165051 .. Westfield Specialty Capital, (Delta) Ltd. ... [.. Westfield Specialty, . | Ounership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 .. |98-1164800 .. Westfield Specialty Capital, (Epsilon) Ltd. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . . | 98-1409864 .. Westfield Specialty Capital, (Zeta) Ltd. .... Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (No. 617) Ltd. . |Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Specialty Capital, (No. 616) Ltd. Westfield Specialty, . | Ounership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (No. 607) Ltd. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Specialty Capital, (No. 703) Ltd. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (No. 704) Ltd. Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
. 0000 . Westfield Specialty Capital, (Chi) Ltd. ..... . |Westfield Specialty, . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ..
0000 Westfield Specialty Capital, (Gamma) Ltd. ... Westfield Specialty, . | Ownership.. .100.000 ...[Ohio Farmers Insurance Company ..
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

1. FITE vttt s 7,923,866 |.....cccvnnnne 5,637,188 ..o 69.9 | 85.9

2.1 AIEA LINES .o n e eae s 8,657,527 |..ooiennn 6,063,970 |....oooeereree 70.0 [ 127.3

2.2 MUIIPIE PEFII CIOP ...vcvievvieecieeeeieee ettt ettt ettt eae s ettt (1 U [0 0.0 [ 0.0

2.3  Federal flood

2.4 Private crop ..

25 Private flood ...

3. Farmowners MUItPIE PEFil ..........c.ceeviveiieecieeceee et e 52,770,933 |........o........ 35,785,735

4. Homeowners multiple peril ........................... ...22,908,298 |.. ... 12,549,664 |..

5.1  Commercial multiple peril (non-liability portion) .............cceeveveeeeerenereree e 74,656,328 |.......ccccoevnee 58,559,215

5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 53,285,473 | 28,438,571

6. Mortgage guaranty

8. OCAN MAMNE ...t

9.1 INIaNd MArNE ..o

9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt (O 0
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt (O RN 0
11.1  Medical professional liability - OCCUITENCE ............c.cueveviuieeeeierireieieieeeeeeee oo (O 0
11.2  Medical professional liability - Claims-Made ............ccoceeveeviriririreeeeereee o (O RN 0
12. EArNQUAKE ...ttt e 888,838 ..o 3,842
13.1  Comprehensive (hospital and medical) individual ............ccccovreriririreeeiene v (O RN 0
13.2  Comprehensive (hospital and medical) Group .........ccccccveveveveveveueeeeeeeeeeenesfreresieeeeeese e (O 0
14. Credit accident @and hEaIN .............cccceiririiiieie oo (O RN 0
15.1  ViSION ONIY oottt oottt (O 0
15.2  DENLAI ONIY ..ottt (O RN 0
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt (O 0
15.4  Medicare SUPPIEMENE .........cccveviveeireeiieeeciete ettt |ebe et (1 U 0
15.5 Medicaid Title XIX ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........ccccoovvniiinnncc il O
15.9  Other health
16. Workers’ COmMPENSAtION ..........ccoeeueeieeieiieriieseesieesie e e ene e sneesseesseesna e sreeneenneen 18,994, 1200 s
17.1  Other liability = OCCUITENCE .......c.oveveeeeeeeeceeeieieieteieeee et 58,146,790 |...ccccooeneee 18,913,351
17.2  Other liability - ClaiMS-MAAE .......ccoovriiieieieieeeeeieeeeeee e e 25,377,523 ..o 12,447,481
17.3  EXCeSS WOTKers’ COMPENSALION ...........ccueurueieeeiiieierereseeieeseeesesesesesessnessns|rese s sesesenenenes (O 0
18.1  Products liability - OCCUITENCE .........c.ovvuruereieiiiieeeieieiiseeie e e 1,699,541 [ (191,532)
18.2  Products liability - ClaIMS-MAAE ..........coeveveeeeiiiieeeieeeieee e | (O 0 . .
19.1  Private passenger auto no-fault (personal injury protection) ...........ccccceeeeferrvneccionnnne 956,625 |......coovveeenne (130,934) [ (13.7) [ 63.7
19.2  Other private passenger auto liability .................ccooveveueeeeieieieieeeceeeee s e 12,664,799 |..cooeeree 7,527,873 | 59.4 | 46.2
19.3  Commercial auto no-fault (personal injury protection) ............cccceeeeeeeeeeeeesfoirrnnccenns 1,130,290 | 639,605 ..o 56.6 |oeeiiiieeieeiee 34.2
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 61,700,095 |......ccconv. 31,344,001 | 50.8 | 54.8
21.1  Private passenger auto physical damage ............c.cceeeeririririnisierereenese s 14,487,212 .o 6,374,555 ..o Q4.0 | 48.1
21.2  Commercial auto physical damage ............c.cceueeeeiererereeeeeeeeee e e 22,476,655 |.....cccoonc. 11,363,619 | 50.6 |oeeeeeeeeee 67.3
22. AINCTaft (@11 PENIIS) v.vvivieiiiieiete ettt sttt (O RN (1 R 0.0 oo 0.0
23. 1o 1= 1TSS STSTST TSRSV NOUTTUURPTPTORO 395,371 |oiie (309,022) ..o (78.2) [ 24.3
24, SUFBLY oot sen s oo O, 034,224 i 858,308 ... 2.5 [ 45.3
26.  Burglary and theft ..........ccocoecueueveeeeecceeeeseeeecee e eeeeeeee e enseeae e nenenssesessfreseseeesnenneenee 12,860 [ (1,161) |- [ L) | (36.0)
27.  Boiler and Machinery ............cccooeiueveriiniieeiiereresiessesesesssssssesesessssssssesessssaferssnenceseenen 3, 402,683 oo 895,308 ..o 26.3 [ 21.0
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ...........ccccovoeveeeeeen s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............cooeeeeeenns s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of bUSINESS ...........cccoeveeiriririririieienns) 0 0 0.0 0.0
35. Totals 484,395,042 247,711,370 51.1 58.1

DETAILS OF WRITE-INS

BA0 T, ettt e e et et e e e et e e aaneeeaneeeeaneeeanneeenneeennneee|oreenare e e s et e atreenere e e s reeeane [ereeeenee e n e e e e e e nneesenneeenn [oreeenee e e e e e e e e e e e ene [ree e e e e e e e e
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. Fire ....... .. 3,936,390 |.. ..7,903,024 |. ..1,761,630
2.1 ATIEA LINES .ttt e 5,588,963 | ..o 9,571,519 | 7,910,402
2.2 MUHIPIE Pl CIOP ...eceieeieiictetctceeee ettt ettt ettt ettt et ettt es s e st et esesesesesesn s s st et esesesessss s s so|erene e sese s e ettt en e ne e (O [0 0
2.3 FEAETAI IO ...t et (O RN 0 [ (19,728)
24 PLIVALE CTOP ..vvouieieieieeeeeeeeee ettt et sttt et e s e s e s s s s s e s et e s e s sass s st s et et esessss s s st esesesessas s s ssesesea|ere e s e bbbt (O [0 0
2.5 PrIVALE fIOOM ....evitiiicitieteisi ettt s (O RN [OOSR 0
3. Farmowners MUIIPIE PEFl ..........ccocviviiiviveieeieieee ettt ettt ettt es st sess s s s e eeneneneneea 32,308,623 |...oeeecenne 62,512,314 | 53,467,047
4, HOMEOWNEIS MUILIPIE PEIl ......c.c.veveieviietiectee ettt ettt ae s se st be s te s be e et sne e enenes 12,477,153 | 21,644,485 |................. 21,718,512
5.1  Commercial multiple peril (non-liability POTtON) ...........cococveveveveieeceiiieieieteeee e e 36,044,726 |......ccenne 75,882,007 |.covereeenne 78,891,151
5.2  Commercial multiple peril (liability POrtION) ..........cuevrreririririririereieeeree sttt snes et 26,602,014 |.......co.o.c.. 57,025,128 |....ccoevevnnne 61,203,254
6. MOMGAGE GUATANTY ...ttt ettt et eses e e s s s s sesesessssasssasseseseses|oeseseesebesen e e nesesaenenenes (O [0 0
8. OCBAN MAIMNE ...ttt ettt ee bbbt ee bbbt e bt te bbbttt b ettt [eoss s ne e (O RN (O RN 0
LTS R 1T Te 1= oY= OSSPSR SUUOURPPOTT 6,855,518 |..coociene 14,007,523 |..cooveecnne 15,050,826
9.2 PEUINSUMANCE ....vvutiiriecetietetist ettt bbbt bbbttt et (O RN (O R 0
10. FiNANCIAl GUAIANLY .......c.viiiictctceieicee ettt ettt se s s es s s e sesesesssn s ssssasesesesesssnesso|eeseseetebeben et s nenenenes (O [0 0
111 Medical professional liability - OCCUITENCE ...........coovririiiiieieiiiiiiieisisis ettt ettt (O RN [0 U 0
11.2  Medical professional liability - CIAIMS-MAAE ..........c.ccoeveiiiiiieeeciceciieceeeeee ettt (O [0 0
12. EAMNGUAKE ...ttt e 521,073 oo 989,918 .o 944,829
13.1  Comprehensive (hospital and medical) INAIVIAUAL ................ceveueuiiiieieiieeieretcsceeee e enas [eeeeees e (O [0 0
13.2  Comprehensive (hospital and medical) group ..
14. Credit accident and health ... s
15.1 Vision only
15.2 Dental only 0. 00
15.3  DiSADIIIY INCOME ...euiuiiiecicietiiie sttt st s bt s et s se s bbb besane s ss e bbbttt (O RN [0 U 0
154 MediCAre SUPPIEIMENL .........cucviuiiiiiieietetetcteeee et ettt et es st e st s s sse st et esesesesessssss s ssesesesesessssanssadoes et eseneeseneseenebeseneneaeas (O [0 0
15.5 MediCaid Tile XIX ...ttt r e ne [ (1 U [0 U 0
15.6  MEAICAIE THle XVIII c...eiieieeeeiiei ettt ettt see e es et es et e e e e s e e e e s eeesneeae s s e esnseseasocseseesnesiceenebsssenereenna (O [0 0
15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e (O RN [0 U 0
15.8  Federal employees health DENEFitS PIAN ...........c.c.cooviveuiuiuiiiieiciccetctctcee ettt oot (O [0 0
15.9  OEI NEAIN ...ttt bbbttt [ees et (O RN (O R 0
16. WOrKErS' COMPENSALION .......c.cviuieieiieeeeeeeecececeie ettt s sttt eseseseas s st sesesesessasnsssena|ereee e seseeaenenes 6,777,980 |......conc...... 12,642,460 |................. 13,309,255
171 Other liability = OCCUITEINCE .........oeveeveiiieieie ettt sens [eebeb s 32,976,539 |......cccoec. 68,335,579 |..coovvvinnne 63,144,695
17.2  Other liability - ClAIMS-MAAE ......c..eiiiiiieee et
17.3 EXCESS WOTKErs’ COMPENSALION ......ecviiiiiiiiiitieiiieiteesteente et eaeeeeseesaeesbeesbeesbeebeanbesnsesseessaesbeesbeensaens
18.1 Products liability = OCCUITENCE .......c..oiuiiiiiieee et
18.2 Products liability - claims-made .
19.1  Private passenger auto no-fault (personal injury ProteCtion) ............ccccoeveveviiereuereieeeeeeeieieiereeeees e e 511,633 [ 1,011,920 | 1,015,153
19.2  Other private passenger auto HADIIIY .............cooooirieioieieieeieie e o 6,382,180 |.ccocvevirnne 12,271,616 |...cooeeneeee 12,763,436
19.3  Commercial auto no-fault (personal iNjury ProteCHION) ............cccceiieievereeeeeececieiete et e 694,432 | 1,337,422 | 1,233,660
19.4  Other commercial QU0 lADIIILY .........cciiriririiieieteteriiirt sttt 31,445,617 | 67,354,151 | 68,180,312
211 Private passenger auto phySiCal dAMAJE ...........ccoeevveviviuereueeieiieeeeeeeie et tese s s seaa e snenenens 7,720,403 |................. 14,539,797 | 14,302,525
21.2  Commercial auto phySiCal dAMAGE ........c.ccviururveiiieieieieieiieee ettt sanaes 11,625,233 |. ...25,216,481 |.. ... 24,214,931
22. AFCTATt (A1 PEIIIS) v.vveeeeeieeeetetcteeee ettt ettt ettt s et et e s ettt es e e s s ssesesesesesessssesssasesesesesessases e eeetereneenere st et (O [0 0
23. FIABITLY .ttt bbbttt 193,747 | 430,436 |..oocceee 468,281
24. S 014=1 TSRS NUVUUROROTN 18,009,387 |..oeeeeennee 36,091,093 .o 38,702,090
26. BUIGIary @nd theft ...........cooiuiuiiiiiiisse ettt ss e 42,374 | 86,573 | 56,712
27. BOIler @Nd MACHINETY ......cuouiiiiiiicieietceceee ettt a et s s s st e s st sesess s s snssesesese | 1,587,725 | 3,627,594 ..o 3,415,905
28. OO .ttt | (O RN (O R 0
29. INEEINALONEL ........c.evveeececeeeeeet ettt ettt s s st eseses s s s s s s e s et eseasss s sseseseseses eteben et e ae st s et ten e (O [0 0
30. WVBITANY 1.ttt ettt b bbbt e e s b ke s e s st s e b bbb e s et s s s s bebesene e sssses o bbbttt ettt (O RN [0 U 0
31. Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0
35. Totals 260,461,582 520,291,387 510,699,089
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2024 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 223,396 |.coeccieenne 359,348 |....oeeeeee55,830 [ 8,644 | 64,475 | 93,721 [ 4,361 | 185,200 283,282 (25,191) (11,592)
2. ..167,300 |.. ....240,659 |.... ....36,533 |.. .. ....139,934 |.... ..203,808 |.. (412D (318)
3. 390,696 |....cocceeenne 600,007 101,008 |................. 151,261 |0 10,695 | 325,134 487,090 (39,312) (11,909)
4, 377,180 | 506,576 101,151 136,148 [ 74,996 | 18,462 [ 257,339 350,796 (66,383)]...ccvverrnne (19,632)
5. ....338,707 |.... 767,876 |.. ... 1,106,583 |.... 186,604 |.. ..237,156 |.. . ....582,473 |.... ..837,886 |.. ....(105,695)/.. ....(31,541)
6. DO & S R DO ¢ S DO & S XXX oo 171,689 | XK i 76,605 | 309,384 385,989 DO & S XXX
7. 338,707 767,876 1,106,583 186,604 222,240 408,844 226,256 105,762 891,857 1,223,875 (105,695) (31,541)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 1,207,019 Line 7 Line 7 Line 7
1. 21.9 2. (13.8) 3. (2.9)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (2.6)




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

Bar Codes:

fresieeaBules SemenecementKentter 9 |II| |I ||I || I|I I| ||I I| ||I |I ||I |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II| I
2 4 1 1 2 2 0 2 4 4 9 0 O
epemeni o St TRecemententer 8 |II| |I ||I || I|I I| ||I I| ||I |I ||I |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II| I
2 4 1 1 2 2 0 2 4 4 5 5 0
e Coverage pemenesemententer#29 |II| |I ||I || I|I I| ||I I| ||I |I ||I |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II| I
2 4 1 1 2 2 0 2 4 8 6 5 0

[ ]

o
—

0 2
0 2
[}

o
—
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........ccccvvvvirinininiiiienine s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease) ...........
Total gain (loss) on disposals
Deduct amounts received on disposals .
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/rec
Deduct current year’s other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+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)

637,522,486

660,438,257

589,027,101

... 17,988,885
... 94,334,659

...(10,655,041)
... 23,244,366
... 16,417,484

637,522,486

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...........coeoieiiiiiiiiiiiieeeeeee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+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)

............ 1,758,171,767
... 44,036,592

54,712,594

1,758,364,760

9,157,994 |...

... 13,785,404
17,802,293
...251,473,647
.... 10,670,763

1,758,171,767

SI101
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 1,261,015,189 |........co.ccce. 26,349,270 |.........co.c.... 20,472,600 |....coeeneee. (1,661,073)|............ 1,261,015,189 |........... 1,265,230,786 |..cveveeeeeececernneeeeen 0 [ 1,290,489,407
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 102,966,387 |.....covveeieeiriicriiccnn (RSN (U (114,200)|.......cevnne 102,966,387 |................ 102,852,187 |....ooevecvevrvcccinnnn 0 o 103,079,240
3. NAIC 3 (8) coeeveeeteiiieieisie ettt sttt ettt ettt bt s r ettt s bR R s R et st s s b s eR e s e st et s st senesene et et esenesesens |ee e et [V [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
5. NAIC B () ittt b ettt ne s [re e 14,921,274 | 320,588 |..ocvviciriciens 261,519 [ [V 14,921,274 | 14,980,343 |.ooieerecceeeen 0 e 13,834,084
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0 0 0 0
7. Total Bonds 1,378,902,850 26,669,858 20,734,119 (1,775,273) 1,378,902,850 1,383,063,316 1,407,402,731
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,378,902,850 26,669,858 20,734,119 (1,775,273) 1,378,902,850 1,383,063,316 1,407,402,731
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S103, SI04, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 31,882,593 | 11,991,716
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 105,647,990 |................. 58,608,359
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N QISPOSAIS ................c.cueuevieiieeeiiiieteteseseee et eee e etesesses s et esssesesesessss s st ssesesesesessnssssssssesesesenns |oeseeseseneaenens 64,384,503 |......cccuenee 38,717,482
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 73,146,080 |..oocveennene 31,882,593
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 73,146,080 31,882,593

S108




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2



STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE BA - PART 2

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

€03

1 2 Location 5 6 7 8 9 10 11 12 13
3 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Citymark Capital US Apartment FUnd I11 LP oovueiiiiiiiiiiiiiiiiiiiiinaes | ieiriiiiinieesieiniesseesnnnnsesseasnnnnees O TS S PP PPPPTTTI FPPPTTTTDTUPPT .05/06/2022 ... |oueunis i [0 e 708,826 [..oieieereiiiieeeniineeeen 0 o 4,455,399 [......ccovnnnnnns 5.943
2199999. Joint Venture Interests - Real Estate - Unaffiliated 708,826 4,455,399 XXX
000000-00-0 ......... Blue Owl GP Stakes |1 LP oeeuuieeeiieiie et ....12/29/2014 ... [V PO 1,930,152 [oeeeeeieninnns 1.293
000000-00-0 ......... NB Private Debt Fund |1 LP ....10/30/2015 ... .0 ...2.1%
000000-00-0 . ..|GoldPoint Mezzanine Partners IV LP ..12/21/2015 . .0
000000-00-0 . ..|Gryphon Partners IV LP .... Direct . ..01/14/2016 . 0 |
000000-00-0 . ..| AEA Middle Market Debt Fund Il LP Direct . ..12/14/2016 . .0
000000-00-0 ......... PA Direct Credit Opportunities Fund Il LP ... .[Direct .... .|....05/15/2017 ... 0]
000000-00-0 ......... GoldPoint Partners Select Manager Fund I11 LP . .[Direct .... .|....07/18/2017 ... a0
000000-00-0 ......... Yukon Capital Partners |11 LP .|Direct .... .|....07/18/2017 ... .0 1,822,748 |...
000000-00-0 ......... Bison Capital Partners V LP .|Direct .... . |-..-09/18/2017 ... .0 . ... 427,453 |...
000000-00-0 ......... Siguler Guff Small Business Credit Opportunities Fund LP . .[Direct .... .|....10/06/2017 ... 0] ... 703,605 |...
000000-00-0 ......... AEA Mezzanine IV LP .|Direct .... .|....07/31/2018 ... .... 936,734 .0 . ... 4,051,039 ...
000000-00-0 ......... Gryphon Partners V LP ... .|Direct .... ....08/31/2018 ... .. 142,401 .0 .. 2,097,964 |...
000000-00-0 ......... Nor th Haven Senior Loan Fund LP .|Direct .... ...12/19/2018 ... .0 . 2,963,300 |...
000000-00-0 . ..|GoldPoint Mezzanine Partners Co-Investment A LP . Direct . 0| 33,303
000000-00-0 . ..|Performance Direct Investments IV LP . Direct . .0 262,344
000000-00-0 . ..|Newstone Capital Partners IV LP . Direct . . 0 | .2,903,944
000000-00-0 ......... Cyprium Investors V LP .|Direct .... .|-...08/15/2019 ... .... 264,824 .0 . 1,383,004 |...
000000-00-0 ......... AEA Middle Market Debt Fund IV LP .. .|Direct .... .|....09/11/2019 ... .... 119,639 .0
000000-00-0 ......... NB Strategic Capital Partners .|Direct .... . |-...12/26/2019 ... ....700,000 .0 .
000000-00-0 ......... GoldPoint Partners Private Debt V LP .|Direct .... . |....07/02/2020 ... .... 180,731 .0
000000-00-0 ......... PA Direct Credit Opportunities Fund 111 LP . .|Direct .... . |-...11/02/2020 ... . 1,959,861 .0 . .
000000-00-0 ......... Park Square Capital Partners IV .|Direct .... L |....02/17/2021 ... ... 1,246,769 .0 ... 2,371,368 |...
000000-00-0 ......... Performance Equity Growth Opportunities Fund LP . .|Direct .... . |-...02/16/2021 ... .. 2,855,126 .0 . ... 8,911,588 |...
000000-00-0 Ridge Ventures V LP .|Direct .... ...06/15/2022 ... .... 212,500 .0 .. 3,350,000 |...
000000-00-0 . ..|Gryphon Partners VI LP .... Direct . 02/16/2022 . 198,553 |.. .0 2,845,669
000000-00-0 . ..|Bison Capital Partners VI LP .. Direct . 02/16/2023 574,513 |.. .0 5,662,472
000000-00-0 . ..|Sterling Group Credit Fund Il LP Direct . 07/01/2022 .. 45,723 |.. .0
000000-00-0 . ..|Patriot Capital VLP .... Direct . ..12/14/2022 ... .700,000 |.. .0
000000-00-0 . ..|GCG Investors VI LP ..... Direct . ..06/15/2023 ... . 3,140,920 |.. .0
000000-00-0 ......... Yukon Capital Partners V LP . .|Direct .... .|....06/13/2024 ... 2,124,687 .0
000000-00-0 ......... Park Square Capital Partners V .|Direct .... .|-...11/06/2023 ... 3,660,313 .0 .
000000-00-0 ......... Midwest Mezzanine Fund VII SBIC LP .|Direct .... .|....03/04/2024 ... .. 1,312,090 .0
000000-00-0 ......... Intrepid Private Equity Fund Il LP ... .|Direct .... . |-...04/24/2024 ... .. 2,391,918 |... ...0 .0 . .
000000-00-0 .........| Intrepid Private Equity SPV-CHB LP ... .|Direct .... ...04/24/2024 ... 587,455 |... .0 .0 .. ... 1,412,546 |...
2599999. Joint Venture Interests - Other - Unaffiliated 2,979,373 21,344,565 0 114,514,508
6099999. Total - Unaffiliated 2,979,373 22,053,391 0 118,969,905
6199999. Total - Affiliated 0 0
6299999 - Totals 2,979,373 22,053,391 0 118,969,905
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... GCG Investors 11 LP ....|Redeemed Shr .... ...12/05/2013 ...|....04/17/2024 ...|....... 223,956 |... 0. 0. JU VI AR | AN 223,956 VN 20 |eenenn.. 42,443
000000-00-0 ..... Midwest Mezzanine Fund V SBIC LP . |Redeemed Shr . .04/10/2024 .. .0 0 .0 .840,778 |.. 0. 0 2,972
000000-00-0 ..... Blue Owl GP Stakes Il LP ....... . |Redeemed Shr . . .04/26/2024 .. .0 0 .0 0. .0 .230,889
000000-00-0 ..... GMB Mezzanine Capital |1l LP .. ....|Redeemed Shr .... ....09/08/2015 ...|....06/15/2024 ...|. 0 0. o0 0 0 00000000 290,328 [0 e 290,328 |....... 290,328 |...ovuennnnnnns 0
000000-00-0 ..... NB Private Debt Fund |1 LP ....|Redeemed Shr .... ....10/30/2015 ...|....06/27/2024 ...|.......290,891 |... 0. 0. ceel0 o000 290,891 e [0 300,204 |0 [ 9,313 |.oeeennnn 9,313 |.......
000000-00-0 ..... GoldPoint Mezzanine Partners IV LP ... ....|Redeemed Shr .... ....12/21/2015 ...|....04/29/2024 ...|....... 479,588 |... 0 .0 .. 0
000000-00-0 ..... Gryphon Partners IV LP ....|Redeemed Shr .... ....01/14/2016 ...|....05/28/2024 ...|....... 730,728 |... 0. 0. 0.
000000-00-0 ..... Newstone Capital Partners |11 LP ....|Redeemed Shr .... ....11/09/2016 ...|....04/30/2024 ...|.......669,731 |... 0 0. 0
000000-00-0 ..... GCG Investors IV LP .. ...|Redeemed Shr .... ....03/14/2017 ...|....04/11/2024 ...|........ 81,818 |... 0. 0. 0.
000000-00-0 ..... MPE Partners Il LP ... . |Redeemed Shr ... ....03/30/2017 ...|....06/26/2024 ...|. 0. 0. 0.
000000-00-0 ..... PA Direct Credit Opportunities Fund |1 LP .. Redeemed Shr ...05/15/2017 ...|....05/15/2024 ... 0 0 0
GoldPoint Partners Select Manager Fund |11
000000-00-0 ..... ....|Redeemed Shr .... ....07/13/2017 ...|....06/27/2024 ...|. 0. 0. 0.
000000-00-0 ..... Yukon Capital Partners I11 LP . . |Redeemed Shr . ..07/18/2017 . .04/03/2024 .. .0 0 .0 0
000000-00-0 ..... Bison Capital Partners V LP ... . |Redeemed Shr . ..09/18/2017 . .05/03/2024 .. .0 0 .0 0 . 7,507 |. )
000000-00-0 ..... Midwest Mezzanine Fund VI SBIC LP . . |Redeemed Shr . 08/06/2018 .05/21/2024 .. .0 0 .0 0 .. 177,830 | .108,917
000000-00-0 ..... AEA Mezzanine IV LP .............. . |Redeemed Shr . ..07/31/2018 .04/04/2024 .. .0 0 .0 0 27,921 | . 166,214
000000-00-0 ..... North Haven Senior Loan Fund LP . ....|Redeemed Shr .... ....12/19/2018 ...|....05/06/2024 ...|. 0 0. 0 JRLU R (163)]...........(163)]....... 254,854
000000-00-0 ..... GMB Mezzanine Capital IV LP ....|Redeemed Shr .... ....04/09/2019 ...|....05/20/2024 ...|. 0. 0. 0. 0 s 160,668
000000-00-0 ..... Performance Direct Investments IV LP ........ .| Redeemed Shr ... ....04/24/2019 ...|....04/26/2024 ...|. L0 L0 L0 0 10,486
000000-00-0 ..... Cyprium Investors V LP ...coovieeeiniiiiieennnes Redeemed Shr ...08/15/2019 ...|....04/29/2024 ... 0 0 0
Siguler Guff Small Business Credit
000000-00-0 ..... Opportunities Fund 11 LP ......ccovveniiieennnnn Redeemed Shr ....12/05/2019 ...|....06/25/2024 ... 0 0 [V IR [V 4,318 | [V 4,318
000000-00-0 ..... NB Strategic Capital Partners ....|Redeemed Shr .... ....12/26/2019 ...|....06/21/2024 ...]. 0 0. 0 ... 1,116,911 |... .
000000-00-0 ..... GoldPoint Partners Private Debt V LP ...|Redeemed Shr .... ....07/02/2020 ...|....05/08/2024 ...|. 0. 0. 0. UV .0
000000-00-0 ..... Elizabeth Park Capital LP ....|Redeemed Shr .... ....03/04/2021 ...|....05/17/2024 ...|. 0 0. v [0 .. 849,264 |0 ] 218,460 el 0 e, (630,804)[...... (630,804)]...
000000-00-0 ..... MPE Partners II1 LP ..... . |Redeemed Shr . ..06/01/2021 . .06/26/2024 .. .0 0 .0 34,827 |. . 34,827
000000-00-0 ..... Gryphon Partners VI LP .... . |Redeemed Shr . ..02/16/2022 . .06/26/2024 .. .0 0 .0 0.
000000-00-0 ..... Sterling Group Credit Fund Il LP . |Redeemed Shr . ..07/01/2022 . .05/09/2024 .. .0 0 .0 0.
000000-00-0 ..... PA Direct Credit Co-Investment Fund V LP ... ....|Redeemed Shr .... ....09/16/2022 ...|....06/03/2024 ...|. 0 0. 0 0
000000-00-0 ..... Park Square Capital Partners V ...|Redeemed Shr .... ....11/06/2023 ...|....04/17/2024 ...|. 0. 0. 0. 0.
000000-00-0 ..... Midwest Mezzanine Fund VII SBIC LP ... . . |Redeemed Shr ... ....03/04/2024 ...|....04/12/2024 ...|. 0. .. 0. 0. 0.
000000-00-0 ..... Intrepid Private Equity Fund II LP ........... Redeemed Shr ...04/24/2024 ...|....04/24/2024 ... [ R [ R [ R 0 foeeeeeeennnnn0 eeenn 231,469 [0 e 231,469 [0 o 0
2599999. Joint Venture Interests - Other - Unaffiliated 7,751,134 0 0 0 0 0 7,751,134 0 8,663,407 0 912,273 912,273 1,227,055
6099999. Total - Unaffiliated 7,751,134 0 0 0 0 0 7,751,134 0 8,663,407 0 912,273 912,273 1,227,055
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 7,751,134 0 0 0 0 0 7,751,134 0 8,663,407 0 912,273 912,273 1,227,055
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38384B-BR-1 ......... GNMA 2023-81 LA 5.000% 06/20/52 ......eeeeeeeenneeeeennniaeeeemnnneeeeernnnaeeeeennneeeeennnnnnnees | cevvvnnniinnnes Jonnnd 06/07/2024 ..... Wells Fargo 4,373,538 |. 4,462,7% |...
38384K-DD-0 ......... GNMA 2024-19 €D 5.500% 08/20/48 ........euuuiiiiiiunnniiiiiiunniiiiiininsieriinnnnseeseesnnneeenenns | aeeeeessnnnenes |ouunsd 04/03/2024 ..... Piper Sandler .... 1,979,631 | 1,982,008 |...
0109999999. Subtotal - Bonds - U.S. Governments 6,353,069 6,444,802
313209-R7-1 . ..|FHLMC 20 YR POOL SC0510  6.000% 05/01/44 .05/22/2024 JP Morgan ... 3,964,920 3,917,179
3137HC-GII-6 . ..| FHLMC CMO SER 5399 C SEQ  5.000% 11/25/50 . 04/24/2024 FHN Financial . 1,934,120 1,994,580
3137HC-KG6 ......... FHLMC CMO SER 5400 EV SEQ  5.500% 02/25/35 .......ceeiivvvnniiiiiiiiiieiiiiiineeccviiineeecenninns | eeeeeenniieeens fonnid 04/24/2024 ..... FHN Financial .... 1,976,927 |. 1,988,735 |...
3137HC-P5-5 ......... [FHLMC CMO SER 5413 MV SEQ  6.000% 06/25/33 ....evrueneeeeeennieeeeeenneeeeeeeenneeeeeeenneeeeennnn | cevnniinennnnns [oeeead 05/30/2024 ..... FHN FINGNCTAL . eeeeeee e e e e e e e e e e e e e e e e e e eennn e e e eennnanns eeernnnnaaeeeennnnaeeeennnnaenees Jernnaa e e 5,019,788 |. 4,965,478 |...
3137HC-RE-4 . .. [FHLMC CMO SER 5411 A SEQ  5.500% 01/25/47 ......ccevuuuiiiiiiinnniiiiiiiniiiniiiiiininninrinnnnnninnee | oeeeensnnneeees |oaunsd 05/14/2024 ..... 50 LT Y O P AP PPN 1,976,173 |. 1,985,481 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 14,871,928 14,851,453
023761-AA-7 ......... AMERICAN AIRLINES 2017-1 CL AA PTT  3.650% 08/15/30 ....covvvvvrnniiiiiiiiniiiiiiiiinieciiniinns | eeeeeeniieeens il 05/10/2024 ..... L RO KON 2,155,195 [..ooviiiiiiiiiiiiinnns 2,298,875
11042T-AA-1 ... BRITISH AIRWAYS 2018-1 CL AA PTT 144A  3.800% 03/20/33 ......ceeeemmeieeeeenniieeeeennnieeeeeenn | cevvvvniiinnnns feennid 06/03/2024 ..... JP Morgan ...
11043X-AA-1 ...t BRITISH AIRWAYS 2019-1 CL AA PTT 144A  3.300% 06/15/34 ..oovvvvriiiiiiiiiiiiiiiiiniiniiiiinnnnee | eeeeeeniiieeens |l 06/03/2024 ..... JP Morgan ...
25731V-AA-2 ......... DOMINION ENERGY SOUTH 1ST MTG SER A 2.300% 12/01/31 . 06/03/2024 JP Morgan ...
9034501-AA-2 . ..|US AIRWAYS 2012-1A CL A PTT  5.900% 04/01/26 ...... 05/10/2024 JP Morgan B
00908P-AA-5 . ..| AIR CANADA 2017-1 CL AA PTT 144A  3.300% 07/15/31 .06/03/2024 JP Morgan .. 376,
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,124,272 5,700,451 28,423
81618*-AA-2 . .| SELECT DENTAL MANAGEMENT LLC ~ 4.000% 07/15/24 .. Interest Capitalization .. 78,318 |. 78,318 |. . 78,318
06683*-AA-9 . ..|BANYAN TECH ALPHA LLC (HELM)  2.000% 06/30/25 Interest Capitalization .. 13,290 | 13,290 | . 13,290
83174*-AE-6 . ..| SMILE BRANDS INC ~ 17.483% 04/12/26 .. Interest Capitalization .. 81,154 |. 81,154 |. . 81,154
01408#-AA-0 . ..| ALCRETE PELL CITY LLC  3.000% 03/03/29 Interest Capitalization 22,506 |. . 22,506
81618*-AA-2 ......... SELECT DENTAL MANAGEMENT LLC  10.000% 07/15/24 Direct .. 125,320 |... .. 125,320
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 320,588 320,588
2509999997. Total - Bonds - Part 3 26,669,857 27,317,294 417,016
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 26,669,857 27,317,294 417,016
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks
02079%-30-5 ......... ALPHABET INC CL A eeeeeieeeeeeiie e e e e e e e e e eee e e e e eenn s e e e eennne e e eeennnnaeeeeennnnnneeennnnns | cvnsieneessnnnn Jonnnd 06/25/2024 ..... VAT TOUS e eeete e e e e et e e e e et e e e e e e e e e e e e e e e e e e e e e e e e s e e e e e e nnn e e e e e nnna e e e e ennnnnne [eeeeernnnaeeeeennnnaas 7,000.000 |....
244199-10-5 ......... OO PP PP PP PP PPPRPPPTPP T NN 06/25/2024 ..... Strategas Research Partners ........oieeeiiiiuiiiiiiiiii it eenes | 1,500.000 |....
38141G-10-4 ......... GOLDMAN SACHS GROUP INC ....eeeeeieeeeeeeie e e eeeeee e e e e eeee e e e eeeene e e e eemnne e e eeennnnneeeennnnnnes | cvnnninennnnnnn Jonnnd 04/05/2024 ..... MKM/ROth Partners LLC ....ceeeeeueeeeieineeeeeieee e e e e e et e e e e e e e e e e e eeene e e e e e ennna e e e eennnnneee [eeeeernnnnaeeeeennnnnns 2,600.000 |....
609207-10-5 . ..|MONDELEZ INTL INC CL A . Strategas Research Partners ..9,000.000 |.
902973-30-4 . .| US BANCORP DEL ... Various ... .26,000.000 |.
928260-83-9 . .. [VISA INC COM CLASS A ...iiiieeuuiiiiiuunniiiiiirnnsiririssnnsersrsssnssssrnssnsssserssnnssnssensnnnsneee | ennnneeeeennnns |oon...04/05/2024 ..., MKM/Roth Partners LLC ....iieeeueiiiiiiuunniiiiiisunsiisiiisniisiiessessesiessnnesssrsnnnssssrennnsees [oereernnnnnseesnnnnnnns 3,800.000 |.... 1,049,944 |.
5019999999. Subtotal - Common Stocks - 5,544,788
31337#-10-5 ......... |FEDERAL HOME LN BKS CINCINNATI ....iiiiiuenniiiiiiniiiiiiiiiiiineiciniiseeecssnnnsessessnnnnsseeeennns | ceeesnnnneeenes |o.....06/28/2024 ..... 0T P AP PPPPPTIN 4,797.000 fooiiiiiiinnnniiiiinnnnns 479,700 |uuvuuniiiiinniniiiiiiniiininiiinns foeieniiriiiiin e [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 479,700 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 6,024,488 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 6,024,488 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 6,024,488 XXX 0 XXX
6009999999 - Totals 32,694,345 XXX 417,016 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
GNMA GTD PASS THRU POOL MA7447  2.500%
L3B179W-HY=7 [ 07/20/36 wevveiiviiiiieiiiiiiienceccini s | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 248,013 f........... 248,013 |........... 254,678 |........... 254,060 [......ovnnnnnen 0 fens (6,047) [ouvvvrnnnnnnnns (U . (6,047) [cenevvinnnnns (U R 248,013 |.oooveins (1 P [ PO [V F 2,657 |. 07/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL MA7797  2.000%
L361790-UN-6 [ 01720737 v neeeenn | s . 06/01/2024 . | Paydown ... .. 554,578 554,578 557,264 |...........556,991 .554,578 |.. .. 4,583 |.01/20/2037 . [1.A ........
GNVA GTD PA
L 3617IM-UX-4 [01/20/37 wevveiiiiiiiiiiiiiiiiie e | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 292,903 |....oeennns 202,903 |oeeeennnnnn 300,409 |........... 299,815 [...ccvvennnnnns 0 fens (6,912) |...ceeeeeenn (U . (6,912) |vvveeninnnns (U R 292,903 |.....cevvnnnnns (1 P [ PO [V F 3,115 |. 01/20/2087 . |1.A ........
GNMA GTD PASS THRU POOL MA7910  2.500%
L361790-YF-9 [03/20/37 evvveiiiiiiiiiiiiiciiieceecviieeeeen | s . 06/01/2024 . |Paydonn ....covvnvvvvinnnnn foevennininniiiiinns Jonenns 551,206 |........... 551,206 |........... 549,139 |ovvuennnn. 549,254 |.coiiiiinnnnns (U 1,952 | (U 1,952 | (U 551,206 |..ccevunnnnnnns (VN P [ PO [V F 5,518 |. 03/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL MA8948  5.500%
L 36179X-BH-5 [06/20/53 ...evvvriiiiiiiiiiiiiiieeecriieeen | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 329,826 |........... 329,826 |........... 329,414 |.....en.nt 329,409 [o.oiiiiinnnnns (U P L3 VA PO (U P L3 VA PO (U R 329,826 |.......cevnnnn. (1 P [ PO [V F 7,559 |. 06/20/2053 . [1.A ........
GNMA GTD PASS THRU POOL MA9017  5.500%
L.36179Y-AS-3 [07/20/53 ..evvvniiiiiiiiiiiiiiiieeeceiieeen | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 344,887 |........... 344,887 |........... 344,456 |........... 344,451 [oooiiiiiinnnns (U P 436 | (U P 436 | (U R 344,887 |...oovunnnnnn (1 P [ PO [V F 7,639 |. 07/20/2083 . |1.A ........
GNMA GTD PASS THRU POOL MA9241  5.500%
.36179Y-HS-6 [ 10/20/53 ...evvvriiiiiiiiiiiiiiiieeecviieeen | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 113,999 |o...eeneen. 113,999 |........... 114,925 |........... 114,920 |oooveeennnnnnns 0 s (72D PO (U (921) |oevvvvnnnns (U R 113,999 [..ooovvnnnnnns (1 P [ PO [V F 2,710 |. 10/20/2083 . |1.A ........
GNMA GTD PASS THRU POOL 570505  6.500%
..36200R-YA-4 [12/15/31 .orvveiiiiiiiiiiiieeiiiieiieeen | s . 06/01/2024 . |Paydomn ....cvvvnvvviininnns Joevnninieiiiiinnes foeenieeiinnnns 7/ F P72 P 287 | 284 o 0 e (73] R [ R (3] PP [ PR <7 R (1 P [ PO [V N 6 | 12/15/2031 . |1.A ........
GNMA GTD PASS THRU POOL 571266  6.500%
..362008-TX-8 [ 10/15/31 ..evvvriiiiiiiiiiiiiiiiiinircciiineeeenn | s . 06/01/2024 . |Paydomn ....cvvunvvvririnnnn Jevvnninnniiiiiinns fovienieeiiinnns 86 [oiiiiiiiinnns 86 | 86 |eevniiiiiiins 86 |eiveiinnnns [ PR (VN P [ PR (VN P [ L[ PO (1 P [ PO [V N 2 |. 10/15/2031 . |1.A ........
GNMA GTD PASS THRU POOL 003026  7.000%
..36202D-LF-6 [ 01/20/31 .ovvveiiiiiiiiiiiiiiiiiienincvinieeeenn | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 3% | 396 |.oiiiiiiinns 401 | 398 |.iiiiiiins 0 e (3] R [ R (3] PP [ PR 3% [.oooevinnnnnns (1 P [ PO [V 12 . 0172072031 . |1.A ........
GNMA GTD PASS THRU POOL 003667  6.500%
..36202E-CC-1 [01/20/35 oevvenniiiiiiiiiiiiiiiiieeeecviineeeees | s . 06/01/2024 . |Paydonn ....cevvnvvviirnnnnn Joevvnnnnieiiiinnns foinneneens 7,845 |oeeiiiiins 7,845 | 8,072 |vevennnnnns 7,976 |eveeiinnnns 0 s [ 1D (U (R (U1 O 7,845 [oooiiiiiinnnns (1 P [ PO [V 238 |. 01/20/2035 . |1.A ........
GNMA GTD PASS THRU POOL 003809  6.500%
..36202E-GS-2 [01/20/36 ..evvvviiiiiiniiiiiiiiiieneeeeinieeeenn | s . 06/01/2024 . |Paydonn ....covvvvvvvennnnnn Joevvnninniniiiininns Joiineneens 7441 e 7441 | 7,646 |oooovennnnnn. 7,568 |.ocovvinnnnns 0 s (127) [orvniininnnnnns (U (127) [evneiiiiinnnns [V P 7481 |t (1 P [ PO [V 207 |. 01/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL 003880  6.500%
..36202E-J2-3 [07/20/36 .evvnriiiiiiiiiiiiiiii i eeeeen | s . 06/01/2024 . |Paydoun ....cevvnvvvieinnnnn Jevennnniniiniinns foiineneens 4,387 oo 4,387 |eeirinnnn 4,49 |............ 4,461 | 0 s (74) [ervnninninnnns (U P (74) | [V P 4,387 [ooeiiiininnnns (1 P [ PO [V 120 |. 07/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL 003892  7.000%
..36202E-KD-0 [08/20/36 ...evvvrvviinnnniiiiiiiiieieniiiieneeeinn | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnnieiiiininns foiineneens 3,071 fooriiiinnnnns 3,071 | TR VAT F 3,134 [ooeiiiiiiinnnns 0 s (63) [cevvvrnnnnnnnn (U P [(C) ) PO (U1 O 3,071 | (1 P [ PO [V 87 |. 08/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL 003978  7.000%
..36202E-M3-0 [ 04/20/37 eevvvnniiiiiiiiiiiieiiii s | s . 06/01/2024 . |Paydonn ....cevvvvvviernnnnn Joevvnnnnieiiiinnns foinneneens 8,448 |............ 8,448 |....ooeen. 8,741 | 8,703 |oiviiiiens 0 s (255) |vvveeerennnnns (U (2557 (U1 O 8,448 |....coovnnnnnns (1 P [ PO [V 203 |. 04/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004019  7.000%
..36202E-PC-7 [08/20/37 .evvvniiiiiiiiniiiiiiiieeeecinineeeinn | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,462 [oooieiiennnns 1,462 |oeevennnnnnns 1,515 | 1,508 |oveeeeiiiinnns 0 s (3 (U P (46) |.evvennnnnnns (U1 O 1,462 |oovvvennns (1 P [ PO [V 43 |. 08/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004029  6.500%
.. 36202E-PN-3 [09/20/37 .evveniiiiiiiiiieieiiiineeeceiieeeeen | s . 06/01/2024 . |Paydonn ....covvnvvvvirnnnnn Jevvnnnnieiiiinnns foinneneens 2,76 [ooooveinnnnns 2,176 |oeerennns 2,29 |ooeiiiinnnnns 2,210 |oeviiiiiens 0 s [£5) ) O (U P [ PO (U1 O 2,76 | (1 P [ PO [V 61 |. 09/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004030  7.000%
..36202E-PP-8 [09/20/37 ..evvvniiiiiiiiiiiieiiiiineeeceiieeeen | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 2,520 [oeeeiiiennns 2,520 [ooooiiiinnnns 2,616 |ceeeennnnns 2,582 [oooiiiiiiinnnns 0 s (73] T (U P (62) |vvvennennnnne (U1 O 2,520 [oooeiiiiinnnnns (1 P [ PO [V 80 |. 09/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004040  6.500%
.36202E-PZ-6 [ 10/20/37 .vvvnriiiiiiiiiiiiiiiii e | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 13,106 |[....ccvveens 13,106 [o.oenenneeee 14,285 |...ocovenens 13,941 | 0 s (835) |vvvvvrrnnnnnns (U (£ F (U P 13,106 |ovveeneiennnnn (1 P [ PO [V 352 . 10/20/2037 . [1.A ........
GNMA GTD PASS THRU POOL 004087  7.000%
..36202E-RG-6 [02/20/38 ...evvvriiiiiiiiiieiiiiieeeeniieeen | s . 06/01/2024 . | Paydown . 02/20/2038 . |1.A ........
GNMA GTD PASS THRU POOL 462682  6.500%
..36208V-6T-7 [04/15/28 ..oovvnriiiiiiiiiiiiiiiiiieeecviieeeeen | s . 06/01/2024 . | Paydown ... . 04/15/2028 . |1.A ........
GNVA GTD PA
L36241K-FV=5 [12/15/34 v s . 06/01/2024 . | Paydown . 12/15/2034 . |1.A ........
GNMA GTD PASS THRU POOL 617692  6.500%
..36290U-F9-2 [09/15/37 evvvenriiiiiiiiiiiiiiiiieeecviieeeeen | s . 06/01/2024 . | Paydown ... . 09/15/2037 . |1.A ........
GNVA GTD PA
..36290U-GE-0 [ 09/15/37 evvvvnniiiiiiiiiiiiiiiineeecviieeeees | s . 06/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiiines foeineeeiiinnns KT N o2 T 372 | 367 |ooeiiinninnns 0 s (10) oo (U P [ (0] [ PR [T 0 (1 P [ PO [V 11 . 09/15/2037 . |1.A ........
GNMA GTD PASS THRU POOL 617751  7.000%
.. 36290U-HA-1 [10/15/37 wevvveiiiiiiiiiiiiiiiiincrccenieeeinn | s . 06/01/2024 . | Paydown ... . 10/15/2037 . |1.A ........
GNVA GTD PA
..36291Y-LP-0 [08/15/36 ...vvuiiiiiinnnniiiiiiiiiiiniiiiiiiiiniiiiins | nenees . 06/01/2024 . |Paydown ....ceevviiiiiinnns Joovennnniniiiniinns Joviinninnens 1,28 [oiiinnnns 1,298 [.oinnnnns 1,337 |oeeninnns 1,321 | 0 Joeeeeeennn (20 T [ U (0] T (U 1,208 |ovvvienns 0 | (U [ o 38 |. 08/15/2036 . |1.A ........
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GNMA GTD PASS THRU POOL 658134  7.000%
L. 362048-EF-0 [10/15/36 ..evvvniviiiiiiiiiiiiiiinieccinieeeeen | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiinnes foeiieeeiinnnns £ I 574 I R LS [ 72 FN (U P [ (U P [ [ PR 521 [t (1 P [ PO [V 15 |. 10/15/2036 . |1.A ........
GNMA GTD PASS THRU POOL 659682  7.000%
.. 36204T-2P-9 [10/15/36 .eevvvriiviiiiiiiiiiiiiiinieciiiinneeeenn | s . 06/01/2024 . | Paydown ... . 10/15/2036 . |1.A ........
GNVA GTD PA
..36204T-YE-9 [08/15/36 ..evvvviiviiiniiiiiiiiiiiiiniiininneeienn | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns L7 I L2 I R 455 [oieiiiiiiiinnns LT B O [ O [E5) ) PO [ R [E5) ) PO [ PR M [ (1 P [ PO [V 13 |. 08/15/2036 . |1.A ........
GNMA GTD PASS THRU POOL 664404  6.500%
.. 36295A-DH-5 [ 10/15/37 evvveiiiiiiiiiiiiiiiiiien e | s . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 1,963 [ooiiiiennnns 1,963 |oeeeennns 2,050 |iiiiiinnnns 2,020 |oiiiiiiins (U P (G701 PP (U P (G20 P [V P 1,963 |ovvviiienes (VN P [ PO [V 53 |[. 10/15/2037 . |1.A ........
GNMA GTD PASS THRU POOL 671112  6.500%
.. 36295H-R9-3 [ 08/15/37 .evvvviiiiiiiiiiiiiiiiiinieccinieeeinn | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiinnes foeiieeeiinnnns A VA 27 | 22 27 [ O (551 PO [ R (551 PO [ PR A VA F (1 P [ PO [V N 6 |. 08/15/2037 . |1.A ........
GNMA GTD PASS THRU POOL 677324  6.500%
.. 362950-PH-7 [09/15/38 ..evvvnniiiiiiiiiieiiiiieeeeiieeen | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 188 |ooviiiiiinns 188 [oeeiiiiiinnnns 195 | 194 |, [ O (551 PO [ R (551 PO [ PR 188 |oveeieiiiinnn (1 P [ PO [V N 5 |. 09/15/2038 . |1.A ........
GNMA GTD PASS THRU POOL 698038  6.500%
..362960-PX-1 [01/15/39 .evvvniiiiiiiiiiiiiiiiieccecciieeeees | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 469 | 469 |...ooevvnnnnnns 495 [oiiiiiiiiiinnns L1+ PN (U P () P (U P () F [ PR L (1 P [ PO [V 13 . 01/15/2039 . |1.A ........
GNMA GTD PASS THRU POOL 700761  6.500%
..36296T-ON-6 [ 10/15/38 ..evvvriiviiiiiiiiiiiiiiineeccininneeeeen | s . 06/01/2024 . |Paydomn ....cvvvnvvviininnns Joevnninieiiiiinnes foeenieeiinnnns 201 I O 0 I R 209 | 206 |...coonnnnnnnnn [ O (551 PO [ R (551 PO [ PR {01 N (1 P [ PO [V N 5 |. 10/15/2038 . |1.A ........
GNMA GTD PASS THRU POOL 701591  6.500%
..36296U-NG-1 [01/15/39 .evvvnniiiiiiiiiiiiiiiiiieccccciieeeees | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 842 | 842 | 884 |t 872 | (U P (2 FO (U P (22 FO [ PR 842 [, (1 P [ PO [V 23 [. 01/15/2039 . [1.A ........
GNMA GTD PASS THRU POOL 704055  6.500%
L.36206X-E4-2 [11/15/38 .ovvveiiiiiiiiiiiiiiiiiien e | s . 06/01/2024 . | Paydown (U P (41) . 11/15/2038 . |1.A ........
GNMA GTD PASS THRU POOL 704099  6.500%
..36296X-GG-3 [ 12/15/38 ..evvvvriiiiiiiiiieiiriecrvieeen | s . 06/01/2024 . | Paydown ... .0 . 12/15/2038 . |1.A ........
..38379X-X0-8 |[GNMA 16 101 LN 3.000% 07/20/46 ......ecevveee | uunnnns . 06/01/2024 . | Paydown ... 0. . 07/20/2046 . |1.A ........
..38379X-XR-6 |GNMA 16 101 QM  3.000% 05/20/46 ...........ce. |eennnns . 06/01/2024 . | Paydown ... 0 e (2,550) ... . 05/20/2046 . |1.A ........
..38384K-DD-0 [ GNMA 2024-19 CD  5.500% 08/20/48 .. P . 06/01/2024 . | Paydown ... ... 16, ... 16, ... 16, .0 .. .21 . 08/20/2048 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 2,756,355 2,756,355 2,781,764 2,759,674 0 (20,120) 0 (20,120) , XXX XXX
..46513E-JX-1 [AID ISRAEL  5.500% 04/26/24 ...revevveureeen.. Ic..... [. 04/26/2024 . [Maturity ...ocooevenee.. | T 2,500,000 |........ 2,500,000 |........ 3,033,800 |........ 2,522,257 |.ceeiiiiiannnns (U (22,257) |- eeeennnnnnes (U (22,257) |- eeeennnnnnes (U 2,500,000 |.ieeveuniianens 0 Joeeeniaraeenes (U T [V PP 68,750 |. 04/26/2024 . |1.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 2,500,000 2,500,000 3,033,800 2,522,251 0 (22,257) 0 (22,257) 0 2,500,000 0 0 0 68,750 XXX XXX
TEXAS ST REF TRANSPTN COMVN MOBILITY GO | Redenption 100.0000
..882723-NB-1 [5.000% 10/01/28 ......ccevvvniiiiiinnnniiiiinnnnns | onnnens . 04/01/2024 . | eeeniiiiiiiiiiieeeiiiiiieeees | e 1,000,000 |........ 1,000,000 |........ 1,187,010 |........ 1,005,398 |..eeeeniiinns [ (5,398) |.eevenniiinns [U (5,398) |.eevvnniinnnns [U 1,000,000 f.....ccevnnnnns [ P U [ P, 25,000 |. 10/01/2028 . |1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,000,000 1,000,000 1,187,010 1,005,398 0 (5,398) 0 (5,398) 0 1,000,000 0 0 0 25,000 XXX XXX
HOUSTON TX INDEP SCH DIST REF LTD TAX GO Redenption 100.0000
.. 442403-KA-8 [4.000% 02/15/27 .evveeeeeeeneeeeeeeeniieeeeeenn | s L 05/31/2024 . | .eveeiiiiiiiiinieiiiiinees e e 3,000,000 |........ 3,000,000 |........ 3,261,270 |........ 3,003,819 |...ccvvvnnnnnns (U (3,819) |evveneaenee (U (3,819) |evveeeeenee (U 3,000,000 [eeueeeeennnnn (VI PO [ PO [V PO 95,333 |. 02/15/2027 . [1.A FE .
OMAHA NE REF OMAHA CONVENTION CTR GO  5.250%
L. B81712-PN-9 [04/01/24 . ovveeiieiiiiiei e eecennneeeeee | nenens . 04/01/2024 . |Maturity ....oocoooiiiniiee Jooommninnieeininns Joenens 5,000,000 |........ 5,000,000 |........ 6,301,800 |........ 5,030,334 [.......coennnns (U (30,334) [.eevvvnnnnnnnns (U (30,334) |.eevvvnnnnnnnns (U 5,000,000 [.euiieeennnns 0 Joeeeniaraeenes (U T 0 |oeeennnns 131,250 |. 04/01/2024 . |1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 8,000,000 8,000,000 9,563,070 8,034,153 0 (34,153) 0 (34,153) 0 8,000,000 0 0 0 226,583 XXX XXX
FHLMC 30 YR GOLD PC GRP POOL GO1741  6.500%
L.31283H-5A-9 [10/01/34 ovvveiiiiiiiiiiiiiiiieeeeen | s . 06/01/2024 . |Paydonn ....cevvnvvviernnnnn Joevvnninnieiiiinnns foiineneens 4,316 [oeeernnne 4,316 |oeeeeennnnns 4,488 |...oounnnnnnn 4,424 |.......ooeeeens (U [ [025) ) PO (U [ [025) ) PO (U1 O 4,316 |oooiiinninnnns (1 P [ PO [V 122 |. 10/01/2034 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO1533  6.000%
L 31283H-V2-8 [03/01/33 ovvveiiiiiiiiiieeciiienieeen | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,978 | 1,978 | 2,046 |oeovennnnnns 2,022 [ocoeiiiiinnnnns (U P [ F (U P [ F (U1 O 1,978 [ooeeiiiiiiinnns (1 P [ PO [V 50 |. 03/01/2033 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL C62770  7.000%
L31287N-CF-3 [01/01/32 wevviiiiiiiiiiiiiieieeccenineeeeen | s . 06/01/2024 . |Paydonn ....cevvnvvviirnnnnn Joevvnninieiiiininns foinneneens 6,473 |oeiiiinne 6,473 |t 6,831 |.evennnnnns 6,644 .. (U (VA D (U VA D (U1 O 6,473 |..ooovinnnnnnns (1 P [ PO [V 183 |. 01/01/2032 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL C63291  6.000%
L31287N-UR-9 (01701732 v | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,678 |ooeeeennns 1,678 [ooeiiiinnnnns 1,720 |oeeiennnnne 1,606 |ooveveninninns (U P (15 O (U P (1)) O (U1 O 1,678 [ooeeeeieiinnnn (1 P [ PO [V 42 [.01/01/2032 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL A45750  7.000%
L 3128K6-L7-3 [ 10701731 e | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 10,035 |............ 10,035 |oooeeennnnns 10,543 |ooevennnnnns 10,261 [oeiiiiinnnnns (U (220 ) . (U (226) |.oevvvnnnnnnnne (U P 10,035 |oveeeniiiinnnnn (1 P [ PO [V 302 |. 10/01/2031 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL A58841  7.000%
L 3128KM-ZE-8 [ 03/01/37 wevviiiiiiiiiiiiiiiiiinenccinieeeenn | s . 06/01/2024 . |Paydomn .....ouvnvvviinnnnns Joevnninieiiiiinnns foeinieeiiinnns 390 | 390 [iiiiiiiinns 404 | 402 | (U P (12) e (U1 P (12) |eveenneeiens (1 PR 390 [ooiiiiiiinnnns (VN P [ PO [V 11 . 03/01/2037 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G02422  6.000%
L. 3128M4-AX=1 [12/01/36 .evvvniiiiiiiiiiiiiiiiiiiiniiiiiiiisniiiies | eeeees . 06/01/2024 . |Paydown ...ccvvvviiiiinnnns foovvnnniiniiiniinns Joviiininnnns 1,240 [o.ooiiinnnnns 1,240 Jooveennnnns 1,321 | 1,296 |oeeiininns [U (57) |eveennininnns [U (57) |evevnniinnnns (U 1,240 |ovvvnennns 0 o U [ 31 |. 12/01/2036 . |1.A ........
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FHLMC 30 YR GOLD PC GRP POOL G03403  6.500%
L3128M5-DG-2 [ 10/01/37 e | s . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 1,827 | 1,827 |oeeeiinns 1,982 | 1,982 | 0 s [R1V5) 1 (U (10157 1 PO [V P 1,827 [ooeeeiiiiiinnnn (1 P [ PO [V 48 |.10/01/2037 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO3600  7.000%
L 3128M5-KM-1 [ 11701737 e | s . 06/01/2024 . | Paydown ... e 2,24 2,289 ... 2.4 . 11/01/2037 . |1.A ........
FHLMC 30 YR
L3128M7-PD-2 [01/01/39 wevveiiiiiiiieiiiiiiieeenn | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 2,754 |oeeeiininne 2,754 |oooooiiinnnns 2,978 | 2,918 | 0 s (164) [covvnnnnnnnnnns (U (164) [oennrieinnnnns (U1 O 2,754 |t (1 P [ PO [V 76 |. 01/01/2039 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G05580  6.500%
. 3128M7-09-0 [ 04701739 ovvvvnniiiiiiiiiiieiiiieeeiieeen | s . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 1,938 [ooiiiiennnns 1,938 |oeeeennns 2,077 |oveeeinns 2,042 [.oooiiiinnnnns 0 s [V (U (104) [oevnniiiinnnnns [V P 1,938 |ooveviiens (VN P [ PO [V 52 |. 04/01/2039 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO7266  4.000%
L3128MI-MP-4 [ 12/01/42 v | s . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 37,340 |oeeuennnnnn 37,340 |..oceonnnnns 39,691 [......eeeens 39,270 |.ooviviinnnnnns 0 fens (1,930) |-eeeeeeeeens (U . (1,930) |evvenninnnns (U P 37,340 [.oooevvvnnnnnns (1 P [ PO [V 662 |. 12/01/2042 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08779  3.500%
L3128M-2-1 [ 09/01/47 v | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 90,585 |oieeeennnnns 90,555 [....oeeeene 91,085 |........eent 91,015 |.oooiiiinnnnnns 0 s (460) [..vvvvnnnnnnns (U [ICI0) N PO (U P 90,585 [.ooeiiiinnnnnns (1 P [ PO [V F 1,362 |. 09/01/2047 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08784  3.500%
L 3128M-28-8 [ 10701747 v | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 31,765 |............ 31,765 |....coennenn 32,236 [ooeeirenne 32,182 | 0 s 70 (U [0 1 (U P 31,765 |ovvvnes (1 P [ PO [V 470 |. 10/01/2047 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08791  3.000%
L3I28MI-22-2 [ 12/01/47 v | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 35,193 |oeeennnnns 35,193 [ocoeiiine Y 34,975 [ooiiiiiinnnnnn (U P 218 e (U P 218 e (U P 35,193 [.oooiiiinnnnnns (1 P [ PO [V 441 1. 12/01/2047 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08804  3.500%
L 3128M-3N-8 [03/01/48 ovveeiiiiiiiiiiiiieeeeen | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 21,091 [o........... 21,091 [.....oeeeees 21,028 |......oeeens 21,031 | [ PO [CIU I PO [ PO [CIV I PO (U P 21,091 | (1 P [ PO [V 309 |. 03/01/2048 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08823  3.500%
L3128MI-4H-0 [07/01/48 wevviiiiecccicecciii | s . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 9,205 [oeiiiiinne 9,205 [.oiiiiennnns 9,200 |eeereinnnnns 9,200 |iiiiiinnnnns [ PR (I P [ PR (1 P (U1 O 9,205 [ooeiiiiinnnnns (1 P [ PO [V 136 |. 07/01/2048 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08011  6.000%
L 3128MJ-AM=2 [ 09701734 ovvveiiiiieeen | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 2,947 |oeeeiiiinne 2,947 |oooiiiiinnnns 3,043 [.....covennnn 3,016 |oevvrennnnnnns 0 s [ O (U P ({15 P (U1 O 2,947 |oeiiiiiinnnns (1 P [ PO [V 74 1. 09/01/2034 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08537  3.000%
L 3128MJ-83-5 [07/01/43 wovveiiiiiiieeen | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 48,834 |............ 48,834 |............ 47,590 [..ocevvennns 47,828 |..ocovvnnnnnnnn (U 1,006 [ooeiviiinnnnns (U 1,006 [ooeeiviinnnnns (U P 48,834 |.....covvnnnnns (1 P [ PO [V 609 |. 07/01/2043 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08538  3.500%
L 3128MJ-84-3 [07/01/43 wevveiiiiiiiiiiii e | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 39,785 |oeiennn 39,785 |....covnnnns 39,375 [ooeiiiinns 39,444 |.coiiiiinnnnns (U P [ I R (U P 3 | (U P 39,785 [..ooevvinnnnnns (1 P [ PO [V 586 |. 07/01/2043 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08534  3.000%
L312BMI-SY=7 [06/01/43 ovveiiiiiiiieeiiieieeeen | s . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 22,557 |eerenns 22,557 |oeeiiiiinn 21,986 |.....coennns 22,09 |...coovnnnnnnnn (U P 461 | (U P 461 | (U P 22,557 [ooeiiiiiinnnnns (1 P [ PO [V 284 1. 06/01/2043 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08601 ~ 4.000%
L 3128MJ-UB-2 [08/01/44 e | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 35,426 |oeeeunnnnnn 35,426 |............ 37,653 [..ocvvennnns < B 0 fens (1,833) |.eeeeeeeeens (U . (1,833) |evvennieannns (U P 35,426 |....ccvvnnnnnns (1 P [ PO [V 602 |. 08/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08587  4.500%
L3128M-UN-0 [05/01744 v | s . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 10,365 |....coeveens 10,365 |ooeevennnnns 11,220 |oeeennnnnns 11,063 [oooiiiiinnnnns 0 s () PO (U (699) |..ovvvvnnnnnns (U P 10,365 |ovveniiiinnnnn (1 P [ PO [V 195 |. 05/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08592  4.000%
L3128MI-US-7 [06/01/44 v | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 22,384 | 22,384 | 23,685 |............ AT I 0 fens (1,074) foovnnnnnnnnnns (U . (1,074) [oeiiiiinnnnns (U P 22,384 [.ooeiiiinnnnnns (1 P [ PO [V 365 |. 06/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08595  4.000%
L3128U-WV-0 [07/01/44 oveeeiiiiiiieieeenn | s . 06/01/2024 . |Paydoun ....cevvnvvvvernnnnn Joevvnnnniiiiiiiinns foiiieneens 8,910 [.oevvinnnnns 8,910 |.ovvennnns 9,420 |....ccevnnnnn 9,328 [..oooiiiinnnnns 0 s (1)) (U [ 1<) 1 PO (U1 O 8,910 |oveniiiinnnnn (1 P [ PO [V 145 |. 07/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08637  4.000%
L12BMI-VT-2 (04701745 v | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 18,760 |o.eevennnnn. 18,760 [o....enneeee 20,061 |oveeeennnnns 19,885 |ovvveniiiinns 0 fens (1,125) |.eeeeeees (U . (1,128) |oeevenieene (U P 18,760 [...cccvvvnnnnns (1 P [ PO [V 324 . 04/01/2045 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08609  3.500%
L 3128MJ-VB-3 [10/01/44 ovveeiiiiieeen | s . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 13,362 [oeireeenne 13,362 |ovevennnnnns 13,948 |ooveennnnns 13,849 |ovveiiiiinns 0 s (270 (U (270 1 (U P 13,362 |evvvveninens (1 P [ PO [V 195 |. 10/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08610  4.000%
L3128M-VC-1 [ 10701744 e | . 06/01/2024 . | Paydown ... . 1070172044 . |1.A ........
FHLMC 30 YR
L3128M-VV-9 [02/01745 v | s . 06/01/2024 . | Paydown . 02/01/2045 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8660  4.000%
L 3128MJ-W-6 [ 08/01/45 ovveeiiiiiiiiiiiiiiiiieneecviiieeeeen | s . 06/01/2024 . | Paydown ... . 08/01/2045 . |1.A ........
FHLMC 30 YR
LB128MI-XK-1 [ 12701745 o | s . 06/01/2024 . | Paydown . 12/01/2045 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08687  3.500%
L 3128M-XR-6 [01/01/46 e | s . 06/01/2024 . | Paydown ... . 01/01/2046 . |1.A ........
FHLMC 30 YR
L 3128MJ-Y7-9 [ 11701746 wevniiiiiiiiiiiiiiinicciiinccciiiin | e . 06/01/2024 . | Paydoun . 11/01/2046 . |1.A ........
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FHLMC 30 YR GOLD PC GRP POOL G08705  3.000%
. 3128MJ-YB-0 | 05/01/46 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiieieeieeeeeens [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 18,339 |ovvvrennns 18,339 |............ 18,780 [....oeeneee. 18,713 [, 0 s (375) |vevvvvrrnanns 0 s (375) |vevvvvrrnnnns 0 s 18,339 |..oooeeeiinnn (VN 0 | [V 231 |. 05/01/2046 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08741  3.000%
C2BM-ZF-0 | 01/01747 wevvvviiiiiiiiiiiiiiiiiiiiiniiiniiiiiiiiins [ . 06/01/2024 . | Paydoun ... . 01/01/2047 . (1.A ........
FHLMC 30 YR .
< B128P7-5H-2 [02/01/34 oo | e . 06/01/2024 . | Paydoun . 02/01/2034 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL C01271  6.500%
L31202H-MU-5 1 12/01/31 s [ . 06/01/2024 . |Paydown .......ocoeeeeiiiins Joeneniniiiinins e 202 foiiiiinninnnns 202 | 205 |oiveiiiiiieinns 203 |oeeeiiiiiienns 0 e ()] R 0 e (1] R 0 e 202 |oooeiiiiiees (VO 0 | [V 5 | 12/01/2031 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL 09004  3.500%
.. 312028-AD-2 | 07/01/82 oovvvvvviiiiiiiiiiiiiiiiiiiiiiieieiiiieeeees [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 8,443 |oeeiiiinns 8,443 |oeennnnnnnn. 8,654 |............. 8,610 [uvvvuinnnnns 0 s (L7 0 s (L7 0 e 8,443 | (VN 0 | [V 128 (. 07/01/2042 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL C09062  4.000%
..312028-B7-4 |07/01/84 ooovvvviviiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 10,991 [o....eeeeee 10,991 |............ 11,618 [.....eeeee. 11,560 [oovvennnnnnns 0 s (569) |+vvvvvrrrnanns 0 s (569) |+vvvvvrrennnns 0 s 10,991 [ovvviniiinnns (VN 0 | [V 185 [. 07/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL C09069  4.000%
.. 312028-CE-8 | 11/01/44 oovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiicieieiiens [ . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, NAB o, 1,125 |........... 11,834 |............ 1,745 |l 0 s ({700 0 s ({700 0 s L T PO (VN 0 | [V 190 [. 11/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL A30635  6.000%
L 31297K-V4-1 1 07/01/32 v [ . 06/01/2024 . |Paydown ......ooovvviiiiiins |ovniininiinnns e 324 | K723 337 0 . 07/01/2032 . [1.A ........
..3132D06-A9-1 |FHLMC 15 YR POOL SB8132  2.000% 12/01/36 ... |....... . 06/01/2024 . | Paydoun ... 236,557 241,990 |.... 0 . 12/01/2036 . [1.A ........
..313206-CH-1 |FHLMC 15 YR POOL SB8172  4.000% 07/01/37 ... |....... . 06/01/2024 . | Paydoun ... 340,666 345,456 |.... 0 . 07/01/2037 . [1.A ........
..313206-CP-3 |FHLMC 15 YR POOL SB8178  4.000% 09/01/37 ... |....... . 06/01/2024 . | Paydoun ... ... 48,554 ...48.,850 |.... 0 . 09/01/2087 . [1.A ........
..313206-FN-5 |FHLMC 15 YR POOL SB8273  5.500% 12/01/38 ... |....... . 06/01/2024 . | Paydoun ... ..545,203 0 . 12/01/2038 . [1.A ........
..313209-R7-1 |FHLMC 20 YR POOL SC0510  6.000% 05/01/44 ... |....... . 06/01/2024 . | Paydoun ... ...36,468 0 . 05/01/2044 . [1.A ........
..31320W-E3-3 |FHLMC 30 YR POOL SD8254  3.000% 10/01/62 ... 06/01/2024 . |Paydown ..189,624 . 160,765 |. ..161,291 0| . 10/01/2052 . [1.A .
..3132DW-GH-0 |FHLMC 30 YR POOL SD8300  5.500% 02/01/53 ... 06/01/2024 . |Paydown ..360,038 ..359,420 |. ..359,410 |. 0| .360,038 . 02/01/2053 . [1.A .
..3132DW-HG-1 |FHLMC 30 YR POOL SD8331  5.500% 06/01/83 ... |....... . 06/01/2024 . | Paydoun ... ... 78,403 ... 77,864 |............ 77,865 |.... .0 . ..78,403 |.. . 06/01/2063 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL Q04537  3.500%
..31326K-V6-0 | 11/01/41 ... [ . 06/01/2024 . | Paydoun ... ....9,808 ...10,051 ....9,9% |.... .9,808 |.. . 1170172041 . (1.A ........
FHLMC 30 YR .500%
L 3132HN-DM-8 [ 10701742 v [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 13,965 |ovevvvennns 13,965 |............ 14,336 |............ 14,258 |.............. 0 s (2% ) PO 0 s (293) |vvvevnnnennns 0 s 13,965 |.oooeeeeeennnn (VN 0 | [V 236 |. 10/01/2042 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL 025692  4.000%
.. 3132U5-7D-8 |04/01/44 .ooooiiiiiii [ . 06/01/2024 . |Paydown .......ccoeeeiiiiins Joeniiinnniinis e 2,266 |oeeerrrnnnnns 2,266 ..o 2,387 | 2,367 |oeeeeeeeeens 0 s (101) [orvnnnnnnnnnnns 0 s (101) [orvnnnnnnnnnnns 0 e 2,266 |.ooooeeeennnnn (VN 0 | [V 39 |. 04/01/2044 . (1.A ........
FHLMC REMIC SER T 18 A3 SEQ  6.609% 08/15/29
LIBBTL-VE4 [ e | s . 06/01/2024 . |Paydown .......ooooeviiiiins Jooneninnniiiis e 3 [ B | B | B | 0 e (VO 0 | (VO 0 e FC X O (VN 0 | [V 1 ].08/15/2029 . |[1.A ........
FNMA PASS THRU POOL 190391  6.000% 09/01/38
L B13BBHNG | e | e . 06/01/2024 . | Paydoun ... . 09/01/2038 . |1.A ........
..3136BQ-29-3 |FNMA 24 REMIC 2024-12 BA  5.500% 10/25/45 .. |....... . 06/01/2024 . | Paydoun ... . 10/25/2045 . [1.A ........
FAMA PASS THRU POOL 255633  6.500% 01/01/35
LOIBTALASE | [ . 06/01/2024 . | Paydown 0 . 01/01/2035 . [1.A ........
FNMA PASS THRU POOL 255413  6.500% 10/01/34
CBIBTIL-VEE | e [ . 06/01/2024 . | Paydown 0 . 10/01/2034 . [1.A ........
FNMA PASS THRU POOL 256515  6.500% 12/01/36
CBIBTAINSBYT e [ . 06/01/2024 . | Paydown 0 . 12/01/2036 . [1.A ........
FAMA PASS THRU POOL 256554  6.500% 01/01/37
CBIBTAMSEP-8 | e [ . 06/01/2024 . | Paydown 0 . 01/01/2087 . [1.A ........
FNMA PASS THRU POOL 256360  7.000% 08/01/36
CBIBTAINEINSE e [ . 06/01/2024 . | Paydoun ... .0 . . 08/01/2036 . [1.A ........
..3137HC-Gi-6 | FHLMC CMO SER 5399 C SEQ  5.000% 11/25/50 .. |....... . 06/01/2024 . | Paydoun ... .0 . . 11/25/2050 . [1.A ........
..3137HC-KG-6 |FHLMC CMO SER 5400 EV SEQ  5.500% 02/25/35 |....... . 06/01/2024 . | Paydoun ... .0 . . 02/25/2085 . [1.A ........
..3137HC-P5-5 | FHLMC CMO SER 5413 MV SEQ ~ 6.000% 06/25/33 06/01/2024 . |Paydown 0 . 06/25/2033 . [1.A .
..3137HC-RE-4 | FHLMC CMO SER 5411 A SEQ  5.500% 01/25/47 .. . 06/01/2024 . | Paydoun ... .0 .. . 01/25/2047 . [1.A ........
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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FNMA PASS THRU POOL 555285  6.000% 03/01/33
LB1BBOI-2S-7 [ eeeiiee e | s . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 1,795 [ 1,795 |ovevinnnns 1,828 [ovveinnnns 1,810 [ 0 s (15) feuvvnnnnnnnnns [V ST (15) feuvvnnnnnnnnns 0 e 1,79 |, (VN 0 | [V 44 1. 03/01/2033 . [1.A ........
FNMA PASS THRU POOL AJB479  4.000% 12/01/41
CBABBET-ME-3 [ e | s . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e L33 V2 F L1 VI 4,568 |............ 4517 |l 0 s (206) [vvvnennnnnnnns 0 s (206) [.evvvnnnnnnnnns 0 e 4312 | (VN 0 | [V 69 [. 12/01/2041 . |1.A ........
FNMA PASS THRU POOL AK9490  4.000% 04/01/42
..3138EE-RL-5 |... [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 14,750 |.oeennennes 14,750 |............ 15,561 |............ 15,429 [oeennnnnnnne 0 s (2100 0 s (2100 0 s 14,750 [ovvvvvvnninnnns (VN 0 | [V 234 1. 04/01/2042 . |1.A ........
FNMA PASS THRU POOL AT0347  3.500% 05/01/43
LBI3BIM-LE-8 [ e | s . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 1,973 [ 1,973 |........... 12,062 |............ 12,040 ..ol 0 s ({707 TR [V ST ({707 TR 0 s 11,973 [, (VN 0 | [V 173 [. 05/01/2043 . |1.A ........
FNMA PASS THRU POOL AX7578  3.000% 01/01/45
LBA3BYOMA-T [ e | s . 06/01/2024 . |Paydown .......ooooeeiiiiins Joeniiiniiiinis e 6,958 [eeoiiiinns 6,958 |............ 7,166 [ovvvennnnne 7128 |l 0 s (170) [evvvnnnnnnnnnns 0 s (170) [ovvvvnnnnnnnnns 0 e 6,958 |.....ooeeennnn (VN 0 | [V 88 [. 01/01/2045 . |1.A ........
FNMA PASS THRU POOL 651901  6.000% 08/01/32
LB1390P-GU-0 [ eeveniieeeeee e | s . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 2,357 |eeeeriinnnns 2,357 fooerinnnnnns 2,426 [.cunnnnne 2,390 [ooooiiinnnnns 0 s [£5) ) O [V ST [£5) ) T 0 e 2,357 |oeeieiiieeennn (VN 0 | [V 59 |. 08/01/2032 . [1.A ........
FHLMC REMIC 3117 BT TWO TIERED NT INV FL
.. 31396H-UD-9 | 7.000% 02/15/36 .....vvvvvvvvvrvnnrrnnnnnnnnnininins [eeeeenn . 06/15/2024 . |Paydown .......ooooeeiiiiiis Joeninininiii e 2,653 [oeeeiieinnns 2,653 [ociinnnns 2,678 | 2,667 |..oooeeeeenns 0 s (L) T [V ST (L T 0 e 2,653 |.oooeeiiienns (VN 0 | [V 70 . 02/15/2036 . |1.A ........
FHLMC REMIC 3147 DT TWO TIERED NT INV FL
.. 31396N-J9-8 | 7.000% 04/15/36 ....evvvvvvvvvvrnvrnnnninniniiinnins [ eeeeenn . 06/15/2024 . |Paydoun ........oooeeeiiiins Joenenininiin e P2 T O, 26 |l 2 I O 2.7 PO 0 e ()] R 0 e (1] R 0 e P2 A (VN 0 | [V 7 | 04/15/2036 . |1.A ........
FNMA PASS THRU POOL 712161  6.500% 08/01/33
C3MA0IN-FA-4 | e [ . 06/01/2024 . |Paydown .......coooeeeiiiins Joeniiininiinis e 5,646 |eeeviinnns 5,646 |............. 5,822 [coeeunnnnne 5,748 |.ooeeeiiil 0 s (101) [orvnnnnnnnnnnns 0 s (101) [orvnnnnnnnnnnns 0 e 5,646 |....oooeeennnn (VN 0 | [V 163 . 08/01/2033 . |1.A ........
B 0 I e U [P . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 2,544 ... 2,544 i 2,629 [oooennnnnne 2,501 [ 0 s (47) [ervrnnnnnnnnns [V ST (47) [ervrnnnnnnnnns 0 e 2,544 [, (VN 0 | [V 63 [. 02/01/2034 . |1.A ........
B e I [P . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 1,987 |l 1,987 |oeveviinnns 2,04 |l 2,025 [oooonnnnnnnne 0 s (1) T [V ST (1) T 0 e 1,987 [ovveiiiinnnns (VN 0 | [V 55 |. 11/01/2036 . [1.A ........
S3M0AU-UK=4 | e [ . 06/01/2024 . |Paydown .......cooeveeiiiins Joeniiinnniinins e 1,36 [oennnnne 1,36 |oeeveeeenns 1,418 [ 1,407 [oeeveviiennnns 0 s (A, [V ST A el 0 e 1,36 |t (VN 0 | [V 35 |. 06/01/2034 . [1.A ........
B3 1 U [P . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 4,634 |oeeiiiennns 4,634 [oinnnnnn. 4754 [oennnnnnne 4,693 [.ooonnnnnnnns 0 s [£525) ) O [V ST (6525 O 0 e 4,634 ..o (VN 0 | [V 116 |. 08/01/2034 . |1.A ........
2 31406Y-E3-0 | eeveeeeiiiiieieieeeeeeen [ . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 1,082 [oeennnnnne 1,082 |oeeeinnnns 1,102 [ooeeeeens 1,077 [ 0 s (£ ST [V ST (£ ST 0 e 1,082 |, (VN 0 | [V 30 . 09/01/2031 . |1.A ........
SBT40BE-BH-4 | oeeeeeeiieeeeeen [ . 06/01/2024 . | Paydoun ... 1,247 ). . 01/01/2036 . [1.A ........
S31A0G-RK=T | oo [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 2,234 ...l 2,24 oo 2,451 [, 2,39 [, 0 s (160) [cvvvvvnnnnnnnns 0 s (160) [cvvvvennnnnnnns 0 e 2,234 [, (VN 0 | [V 59 |. 10/01/2037 . [1.A ........
B3 1) U [P . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 5242 |............. 5,242 |ouuiinnnnnne 5,750 |ooeeeiieenns 5,603 |l 0 s (361) [cvvvnnnnnnnnnns 0 s (361) [cvvvnnnnnnnnnns 0 e 5,242 [oviiiiiiinnns (VN 0 | [V 142 (. 12/01/2037 . |1.A ........
FNMA PASS THRU POOL 889386  6.000% 03/01/38
..31410K-CX-0 |... [ . 06/01/2024 . |Paydown .......oooeeeiiiiins Joenininiiiinins e 557 foiiiiiiiiiinnns 857 e, 604 |ooeeriiiiinnnns 589 |oiviiiiiiiinns 0 s (7 T [V ST (73 0 e [T A (VN 0 | [V 14 1. 03/01/2038 . |1.A ........
FNMA PASS THRU POOL 889406  6.000% 04/01/38
COTHOK-DK=7 [ eeeeeeeeeeeee e | s . 06/01/2024 . |Paydown .......cooeeeeiiiins foeniiininiiiis | 5,506 [ceevrirennns 5,507 |.oooeeeis 5,883 | 5,762 |.ocoeeeeeenns 0 s (285) |vvveerinnnnns 0 s (255) |vvveerinnnnns 0 e 5,507 |oooeeiiiiienns (VN 0 | [V 163 . 04/01/2038 . |1.A ........
FNMA PASS THRU POOL 889579  6.000% 05/01/38
COTHOK-JY=1 [ e | s . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 5083 ...l 5,933 [oiiinnnnne 6,465 |............. 6,321 |............... 0 s [(2:70 1 A 0 s [(2:70 1 A 0 e 5,083 [oviiiiiiinnns (VN 0 | [V 150 . 05/01/2038 . |1.A ........
FNMA PASS THRU POOL 896382  7.000% 06/01/36
LB1A10S-2P-1 [ e | s . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 3,430 [eeeeiviinnns 3,430 [oeeniinnnne 3,519 [ 3,482 [ooininnnnnnn 0 s (657 T [V ST (6572 AT 0 e 3,430 oo (VN 0 | [V 100 |. 06/01/2036 . |1.A ........
FNMA PASS THRU POOL 896037  7.000% 08/01/36
L3IA0S-PI-T [ e | s . 06/01/2024 . |Paydown .......cooeveeiiiins Joeniiinnniinins e 2,540 |oeeiiiinnns 2,540 [oininnnnns 2,619 |l 2,587 |, 0 s (48) [cvvvvvnnnnnnnn [V ST (48) [cvvvvvnnnnnnnnn 0 e 2,540 | (VN 0 | [V 72 . 08/01/2036 . |1.A ........
FNMA PASS THRU POOL 899671  6.500% 08/01/37
CSTHOW-QY=7 [ e | s . 06/01/2024 . |Paydown .......oooeveeiiiins Joenininiininiis | 180 |l L U 193 [ 189 [ovvviiiiinnns 0 e [£2)) R 0 e [£2)) R 0 o LIV (VO 0 | [V 5 . 08/01/2037 . [1.A ........
FNMA PASS THRU POOL 906563  6.000% 01/01/37
COIAF-FC-8 [ eeeeenn | s . 06/01/2024 . |Paydown ....ooovvveeeeeeeees Joveeieiiieiieeeeiees e 1,693 [.oocennens 1,694 |.oovveeenns 1,748 |oovvveeenens 1,733 | 0 Joeeeeeennn (1) 0 Joeeeeeeennn (1) [ PO 1,694 |.ooeeeeents [ 0l [ 42 1. 01/01/2037 . [1.A ........
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FNMA PASS THRU POOL 923751  7.000% 04/01/37
CBAF-HASS [ e | . 06/01/2024 . |Paydown .......oooeeeiiiiins Joenininiiiinins e L3 I IO L3 I PO 145 [ 144 [, 0 e (3] R 0 e (73] R 0 e 41 [ (VN 0 | [V 4 |.04/01/2037 . [1.A ........
FNA PASS THRU POOL 959403  6.500% 12/01/37
3 O T ORI PO . 06/01/2024 . |Paydomn ....cvveeeeircinns [ oo 1,286 [ 1,287 [ooverrnn. 1,322 |, 1,309 [ (U - [0:]) O (U [0:]) (U 1,287 [ U IR (U (U 35 | 12/01/2037 . [1.A ...
FNMA PASS THRU POOL 995196  6.000% 07/01/38
..31416B-RR-1 | ... [ . 06/01/2024 . |Paydown .......ooooeeeiiiins Jooninininiinins | 71438 [ 7138 | 7,890 |ooeeeeeeens 7,676 [ovvueninnnnne 0 s (538) |vvvevrrrnnnns 0 s (538) |veveerrrnnnns 0 e K P (VN 0 | [V 181 |. 07/01/2038 . |1.A ........
FAMA PASS THRU POOL 995230  6.500% 01/01/39
S31ABB-ST—6 | eeeeeeeeeeeeeeeee [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 3475 |oveeienanns 3,475 o 3,797 |oeeeeeiens 3,700 |ooeeeeeeeenns 0 s (225 PO 0 s (225 O 0 e 3475 oo (VN 0 | [V 93 |. 01/01/2039 . [1.A ........
SBTABB-SU-3 | e [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 2,328 | 2,328 fooeiiinnnnne 2,509 [oooennnnnn 2,457 [ 0 s (K7 P 0 s (K7 A 0 e 2,328 [ (VN 0 | [V 60 [. 01/01/2039 . |1.A ........
B 1 U [P . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 20,628 |............ 20,628 |.....eeenee 28,989 |............ 29,106 |....coeeennnn 0 s L7 P, [V ST L7 P, 0 s 20,628 [..ocoeiiiinnnn (VN 0 | [V 366 |. 07/01/2043 . [1.A ........
COABBEB-5 | [ . 06/01/2024 . |Paydown .......oooeeeiiiiins Joeniiininiins e 1,583 [oeiinnnne 1,683 |oveeienens 1,675 [cvveennnnns 1,658 [oevvviiiiinns 0 s [W:) ) [V ST [W:) ) 0 e 1,583 |ooeeeininins (VO 0 | [V 26 [. 07/01/2044 . |1.A ........
B L 1 1 U [P . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 30,128 |........... 30,123 [oeennnnne 30,820 | 30,542 [ouviiiiinnnnns 0 s (1)) 0 s (1)) 0 s 30,123 [ooeieiiiinnns (VN 0 | [V 392 |. 11/01/2031 . |1.A ........
SBIHBC-PO-9 | [ . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 31,432 |l 31,433 |oeeeinnns 31,501 |t 31,487 |l 0 s (£ A [V ST (£ FE 0 s 31,433 [ (VN 0 | [V 374 |. 10/01/2047 . (1.A ........
B 1 1 P [P . 06/01/2024 . | Paydoun ... . 12/01/2047 . (1.A ........
B 1 1 U [P . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 37,356 |l 37,385 |oeeriinnns 30,648 |............ 39,404 fo...iiiiinnnnns 0 fens (2,050) |.oeeeeeeeennns 0 fnns (2,050) |.oeeeeeeennns 0 s 37,355 [oeiiiiiiinnnn (VN 0 | [V 717 [ 1170172047 . ]1.A ........
L3IHBD-20-5 | e [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 173,801 |.......... 173,801 |........... 174,552 |........... 174,503 |.........ocl 0 s (073 A 0 s (/073 A 0 eeeeenn 173,801 . 06/01/2051 . [1.A ........
B 1 e U [P . 06/01/2024 . | Paydoun ... .. 136,836 136,835 ... 137,070 |.... .136,835 |.. . 04/01/2051 . [1.A ........
B3 o L N [Fs . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 166,999 |[........... 166,99 |.......... 166,008 [.......ovvvvnnnnne (V2 0 s 992 |oeiiiiiiiens [V ST 992 |oviiiiiiiins 0 s 166,999 |............... (VN 0 | [V 2,040 |. 03/01/2039 . [1.A ........
B3 L o U [P . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 122,571 |oeeeneeee 122,571 |......eee 122,724 |l (V2 0 s (X)) PO 0 s (X)) A 0 s 122,571 oot (VN 0 | [V 1,700 |. 03/01/2044 . |1.A ........
CTABE-HC-T | e [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 102,979 |........... 102,979 |.......... 103,606 |........... 103,562 |............n 0 s (61X ) A 0 s (61X ) A 0 s 102,979 |ooooeieenes (VN 0 | [V 1,716 |. 09/01/2037 . |1.A ........
COTABE-P3-8 | e [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 217,144 | 217,144 |........... 216,839 [........... 216,832 [oevvniinnnnnns 0 s 312 | [V ST 312 |, 0 s 217,144 |l (VN 0 | [V 5,045 |. 03/01/2053 . [1.A ........
B L 1 o P [P . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 110,930 [....oeeeee. 110,930 |.......... 110,618 |.......... 110,617 [oeeeennnnnnes 0 s 313 |, [V ST 313 | 0 s 110,930 |.oooeeeeenes (VN 0 | [V 2,600 |. 02/01/2083 . [1.A ........
B L o P [P . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 203,868 |........... 203,868 |........... 202,339 |ooeeeeeenns 202,341 [ 0 |eeeenns 1,526 [oevvvviennnnns 0 eeeeenn 1,526 [oevvviivennnnns 0 e 203,868 |........ceennnn (VN 0 | [V 4,769 |. 06/01/2083 . [1.A ........
B L L P [P . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 188,299 |[........... 188,299 |.......... 186,828 |.......... 186,830 [....evvvrenenns 0 |eeeenns 1,469 [ovvvvveeennnnns 0 eeeeenn 1,469 [oovvvvveennnnns 0 s 188,299 |.......ooeet (VN 0 | [V 4,359 |. 07/01/2053 . [1.A ........
L31A9G-BO-4 | e [ . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 16,646 |............ 16,646 |............ 17,606 |............ 17,382 |l 0 s (736) [cvvvnnnnnnnnnns 0 s (736) [cvvvnnnnnnnnnns 0 s 16,646 [.....evvvnnnnns (VN 0 | [V 281 |. 10/01/2040 . [1.A ........
LOUISIANA ST PUB FACS AUTH PJ SER B REV Redemption 100.0000
..546398-DH-8 |5.500% 05/15/27 ..oovvvveveeeeeeiiiiiiiiiiieeieeeees [ . 05/15/2024 . | .uvveeiiiiiiiiiiiiiiiiiiiiiinn e | 1,505,000 |........ 1,505,000 |........ 1,839,486 |........ 1,678,837 |...oooeeennn. 0 fns 1,151 | 0 fns (1,151 | 0 Joeeennn 1,567,686 |......oeveeeee. 0 f...... (62,686) |....... (62,686) |............ 41,388 |. 05/15/2027 . |1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,136,059 6,136,064 6,471,287 5,655,566 0 (5,548) 0 (5,548) 0 6,198,750 0 (62,686) (62,686) 119,216 XXX XXX
BRITISH AIRNAYS 2018-1 CL AA PTT 144A
.. 11042T-AA-1 |3.800% 03/20/33 ....coooeereiiiiiiiiiieis [ . 06/20/2024 . |Paydoun .......oooeiiiiiiins e e 14,644 |............ 14,644 |............ 13,838 | (VR [V R 805 [ouevriinnnnne [ R 805 [ouevuiinnnnee [V R 14,644 |............... (VO [V [V 139 . 03/20/2033 . |1.D FE .
BRITISH AIRNAYS 2019-1 CL AA PTT 144A
.. 11043X-AA-1 ]83.300% 06/15/34 .....cooeeeeeeennnnnnnnnnneneneneens [ . 06/17/2024 . |Paydown ....oooeeeeeeeeeenns Jooeeieneiiiiieeeeens | 2,856 |eeeeeee.. 2,85 |............ 2,585 [occciinnnnnnes 0 fooeiiiinnnnns [ PP AT [ PP AT [ PP 2,856 |.oooiiieennnns [\ [ PP [ 24 |. 06/15/2034 . [1.D FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 17,500 17,500 16,423 0 0 1,076 0 1,076 0 17,500 0 0 0 163 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..12695#-AD-3 | CUA OPCO LLC (WUG)  13.000% 02/01/25 ........ [....... . 04/25/2024 . |Redeemed Shr ......cooeeees |evereinnnnnnnnnnnns [ 224,019 |l 224,019 |l 224,019 i 224,019 [0 s 0| 0 224,019 [0 e 0 0 ... 7,613 |. 11/01/2025 . [5.B GI ....
..01408#-AA-0 | ADG ACQUISITION LLC  11.500% 03/03/29 ....... |[....... . 06/27/2024 . |Direct ..ooooeeeiiiiiiiiiins Joveeeeeeeeeeeeeeeens e 37,500 ..l 37,500 . 37,500 faiiiinnnnn 37,500 [ 0 0| . 0 37,500 fovviiiiiiiinnn 0 i 0 [ 0 ...2,816 |. 04/11/2028 . [5.B GI ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 261,519 261,519 261,519 261,519 0 0 0 0 0 0 10,429 XXX XXX
2509999997. Total - Bonds - Part 4 20,671,433 20,671,438 23,314,873 20,238,567 0 (86,400) 0 (86,400) 0 20,734,124 0 (62,686) (62,686) 489,444 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 20,671,433 20,671,438 23,314,873 20,238,567 0 (86,400) 0 (86,400) 0 20,734,124 0 (62,686) (62,686) 489,444 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..22160K-10-5 | COSTCO WHOLESALE CORP ... .. |- 04/05/2024 . | MKM/Roth Partners LLC .. ....1,500.000 |...... 1,066,287 ....55,844 |........... 990,120 |...... (934,276) |..coeeeeennnn (V0 | I RO (934,276) |.... ...0 ....56,844 |0 [ 1,010,443 |..... 1,010,443 |............ LV VR N
..580135-10-1 | MCDONALDS CORP ...... |. 04/05/2024 . | MKM/Roth Partners LLC .. ....4,000.000 |...... 1,068,723 ....61,644 |........ 1,186,040 |... (1,124,3%) |............... 0| .. (1,124,39) |.... .0 ....61,644 .... 1,007,079 |.... 1,007,079 |............. 6,680 [..ooos veveveia] weriiiiinins
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 2,135,010 XXX 117,488 2,176, 160 (2,058,672) 0 0 (2,058,672) 0 117,488 0 2,017,522 2,017,522 30,710 XXX XXX
..31337#-10-5 |FEDERAL HOME LN BKS CINCINNATI ......ovvvvvnens | ....... | 05/28/2024 . |Redeemed Shroooeveeeeens | ........ 4,413.000 |......... 441,300 |oevveieiiiiiiiiiiies eveeiiinns 441,300 |........... 254,600 [............... 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Jooeeeeens 441,300 [ooeeiiiinnnnn [ 0 Joeeeeeiieenn [ PP 9,848 |.vvs coiiiinn] eeieiiinnnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 441,300 XXX 441,300 254,600 0 0 0 0 0 441,300 0 0 0 9,848 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,576,310 XXX 558,788 2,430,760 (2,058,672) 0 0 (2,058,672) 0 558,788 0 2,017,522 2,017,522 40,558 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,576,310 XXX 558,788 2,430,760 (2,058,672) 0 0 (2,058,672) 0 558,788 0 2,017,522 2,017,522 40,558 XXX XXX
5999999999. Total - Preferred and Common Stocks 2,576,310 XXX 558,788 2,430,760 (2,058,672) 0 0 (2,058,672) 0 558,788 0 2,017,522 2,017,522 40,558 XXX XXX
6009999999 - Totals 23,247,743 XXX 23,873,661 22,669,327 (2,058,672) (86,400) 0 (2,145,072) 0 21,292,912 0 1,954,836 1,954,836 530,002 XXX XXX




STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

FEDERAL HOME LN BANK ....coovoeiv e e e . 4.800 .o 33,819 | [ 3,113,796 |............ 2,973,113 |........... 1,576,862 |..
WESTFIELD BANK FSB ...oiiiiiiiiiis it e e 1.0.000 [ O (V) (192,651)|............. (151,944)|............. (221,229)|..
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 33,819 0 2,921,145 2,821,170 1,355,633
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 33,819 0 2,921,145 2,821,170 1,355,633
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

2,921,145

2,821,170

1,355,633

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE Westfield Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

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

|MORGAN STANLEY INSTL LIQUIDITY TREAS L.eieeiiiuiuiireeiiiiiiiieiiiiiiiiieeieiiii it et et e e e e

............................. 73,146,080

8209999999

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

73,146,080

73,146,080




2 4 1 1 2 2

5

0 2 4

0

5

0 0 1 0 2

SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE Westfield Insurance Company

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended JUNE 30, 2024

NAIC Group Code

0228

Company Name Westfield Insurance Company

NAIC Company Code

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

1. Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
................. 15,876,533 crneeneen 13,941,342

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&
provided in CIMP PACKAGEA POIICIES. ........eeiuiiitiitiii ettt ettt ettt a et she e bt e she e e bt e bt e a bt e a bt eas e eae e eh e e she e eb e e bt e beeabeembeembeeabesaeesheenbeenbeenbeens $

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

505

l1apility coverage



	JURAT
	ASSETS PAGE
	LIABILITIES, SURPLUS AND OTHER FUNDS
	STATEMENT OF INCOME
	CASH FLOW
	NOTES TO FINANCIAL STATEMENT
	GENERAL INTERROGATORIES - PART 1 - COMMON
	GENERAL INTERROGATORIES - PART 1 - FINANCIAL
	GENERAL INTERROGATORIES - PART 1 - INVESTMENT
	GENERAL INTERROGATORIES - PART 2
	SCHEDULE F - CEDED REINSURANCE
	SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATIONS
	PART 1 - LOSS EXPERIENCE
	PART 2 - DIRECT PREMIUMS WRITTEN
	PART 3 - LOSS RESERVE DEVELOPMENT
	SUPPLEMENTAL INTERROGATORIES
	OVERFLOW PAGE FOR WRITE-INS
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

