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STATEMENT AS OF MARCH 31, 2025 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 o |roneneeees 1,540,385,449 |.....ooiviiiii, [V 1,540,385,449 |............ 1,510,814,940
2. Stocks:
2.1 Preferred STOCKS .....c.coviiviiiiciciceceieieceeeee ettt ettt ses s [ereeesen et (O T (O T [0 0
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 406,075,737 |cecvivreieeeeeiireccieinne [V 406,075,737 |.oererennee 404,638,753
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
ENCUMDBIANCES) ...ttt [oetesssis st eana [V N [V N [V N 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cvvveiiecicicieieieceieieies [eerereeeeieree s [V RN [V RN [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
E
investments (§  .ooevvrniieee 0 ) e
6. Contractloans (including $  ..oooovoviiiiiiicccee
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
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 2,585,009,136 |..ccveevevereeeeeirenne (O] 2,585,009,136 |............ 2,621,428,762
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 .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 12,698,435 | [V 12,698,435 | 13,757,266
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 130,605,674 |.......ccocenv. 12,328,949 | 118,276,725 |....ccucvee 122,542,072
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccceueueee 802,278
earned but unbilled Premiums) ..........cccceeveiiiiiiieiereeceeee e [oeeeeeeeeeens 424,359,969 |......ocvevrernne 80,230 |oeeeirene 424,279,739 |.....coee. 454,730,102
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 SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 87,710,011 |.ccereiinne 87,710,011 [oeieeeee [0 OO 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 ..................ccccooeeviveeries forviniiiinnns 243,176,613 [ (V1 243,176,613 |....co.oe.. 62,007,612
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 ...........cccoceveevriirieeeees froreeciiinns 341,844,852 |.....covvvviicren [V S 341,844,852 |............... 346,311,817
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 3,829,571,068 |.............. 100,119,190 |............ 3,729,451,878 |........... 3,657,213,073
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) 3,829,571,068 100,119,190 3,729,451,878 3,657,213,073
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 B8V ettt s s |eesesneesneneaes 341,844,852 | [V O 341,844,852 |................ 346,311,817
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) 341,844,852 0 341,844,852 346,311,817




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .....ccceeeee. 205,279,002 ) .ot 1,093,164,228 |............ 1,032,745,299
2. Reinsurance payable on paid losses and [0ss adjustMeNnt EXPENSES ........cccuiiiiiiiiiiiieieeee e [ (O R 0
3. LOSS AQJUSIMENE EXPENSES .......veveveveieiieeteiiieeietetesetes st s sssssesese s s s s ses et e s s s e seses et s s ssseses et s s seses et s ssssesesesssssnansesesssssnansese|ossesesececeenns 226,176,393 |.oceeenee 226,913,774
4. Commissions payable, contingent commissions and other Similar ChArges .............coeueucuriiieieieieeeec e e 54,151,248 |................ 75,809,545
5. Other expenses (excluding taxes, lICENSES AN FEES) ............oiuiueuiiiiiriiiririeieteteieee et sesesese s e ssens oo 63,090,193 |[...cocveeneee 75,924,766
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 10,482,521 | 12,188,053
7.1 Current federal and foreign income taxes (including $ .....ccovoerveieiecenn 0 on realized capital gains (10SS€S)) .......cvve. |oererrrierirniinns 33,338,538 |..coovuriene 27,532,120
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 58,000,000 and interest thereon $ .c.ceevvevevevcvevevevceinnnns [OOSR USSP 58,000,000 |................. 62,007,612
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ 474,456,365 and
including warranty reserves of $ ...t 0 and accrued accident and health experience rating refunds
including $ .o 0 for medical loss ratio rebate per the Public Health Service Act)
IO o 1V 1 o= T4 =T 431U o TSP OSROPRON
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 0
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 64,078,869 |.......coenc.... 43,518,033
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 CCOUNt Of OtNETS .........cccvoiiiiiiiiieieiiiiee et (35,581) e 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 COMLIfIEA) oo eeeeee e (0 R 0
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccoiiiiiiiiiiiiiii e (0 U 0
18, DIafts OUISTANGING ........coovevvieieieie ettt ettt ettt et e ettt s e s e et s e s et et et e s s sessesss et s et et e s esess s sses et et et esesnasases s esebesesessan s esenas |eoentnerese e bbbttt (U 0
19. Payable to parent, SubSidiaries and affilAIES ............cccoiiririiieieieiecce et e s (/1N 22,917,139
20, DEIAVALIVES ...ttt ettt ettt ettt ettt a sttt e st et et s s e st s es et e s et et s e s e st et s st e b s es e et et et et e s et et e s nas st et et s etebeseseanan et es et sesesesed et re ettt benie (U 0
21, PAYabI@ fOr SECUMMIES ......iiviitiitiitiiti ittt bbb bbb b bt E b bt E e E bbbt b bt e bt e bt e bt et e ebeebesbesbesbenbenns |oreeneete st e ste st e st et ere e 0
22.  Payable fOr SECUIIES IENAING .....ccueiitiiiiiii ittt b e h e e bt et e e bt e a et e ae e eaeeshe e sh e e eb e e abe e ke e beembeanbesnnesnne s forsaneeaneesbeeabeesbeeabeereens 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiee ettt 0
24. Capital notes $  .......... .0 and interest thereon $ ...0
25. Aggregate write-ing for liabilities .................ccccceevieieiereiiiieeerceeee 27,086 20,428
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 2,442,614,366 2,391,445,557
27. Protected cell liabilities ......... w0 o 0
28. Total liabilities (Lines 26 and 27) ............... 2,442 ,614,366 |.. ...2,391,445 557
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......co.iiiiiiiiiiieii ettt b e b e bt ettt e e tesaeesseesaeesbeesbeenadersaneeaneesneeabe e abeeebeereeas 0 fooreeieeeeeeeeeee 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@SSIGNEA fUNAS (SUMPIUS) .....vvveeeieceeeeieeeececeete e eeesacaete e s eeesscaetesesesessssesesesesensssesesesesensssssesesessnsssnsesasassnsssssesesasansssetesesassnsnsndfeetessenenes 1,211,350,497 |............ 1,190,280,501
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 1,286,837,512 1,265,767,516
38. Totals (Page 2, Line 28, Col. 3) 3,729,451,878 3,657,213,073
DETAILS OF WRITE-INS
2501. Reserve for outstanding checks and drafts charged 0ff ... [ 27,086 |...cvovevereririnne 20,428
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) 27,086 20,428
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T T T PTY O T TP P ST PRPTU RSP PPUP PP PURPOPRPPIN
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAE .........coouiiiiiiiiiiiieeie ettt [ere s (U 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow Page ...........cccoiiiiiiiiiiiiciececeeee e [ O [
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF MARCH 31, 2025 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 $§  ...cccoce 246,059,849 ) ... 237,367,876 |.............. 242,424 404 |................ 974,469,379
1.2 Assumed (written §  ............... 428,627,961 ) oo e 404,566,424 |................ 382,029,136 |............ 1,594,118,162
1.3 Ceded (written $§ oo 287,608,757 ) oo ..239,312,803 |.. ..243,329,476 |... 979,199,315
1.4 Net (written $  ...cocvee 427,079,053 ) oo 402,621,497 381,124,064 |............ 1,589,388,226
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 248,067,392 ):
2.1 DIFECE ..ttt e 88,334,802 |...cccvenee 109,701,864 501,795,929
2.2 ASSUIMEA .ottt bttt bttt ettt ..222,483,222 |.. ..902,368,732
2.3 COABM ...ttt o ...89,583,827 |.. ..506,408,321
24 Net ..o ..221,234 197 |.. . ..897,756,340
3. Loss adjustment eXPEeNSES INCUMED ............cveueieueueuiuiiiieieieieieeeesesieee e sssesesesesesesessssssesesesnnes [oeseeneeeenenns O1, 122,496 [ 30,002,544 [ 130,547,848
4. Other underwriting XPENSES INCUITEA ............ccvouevevereueueeiirieieieeeieneeeesesesseseseseesesessssesesesesensssesnssns|oeeeeeeennee 190,493,077 [ 137,631,530 ... 559,403,635
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee |
6. Total underwriting deductions (LINes 2 through 5) .......cccccceirivirriereeiininirsiseeeeeneseseseseieeeeese e e eeeeneenn890, 449,730 |..o........380,316, 154 |............ 1,587,707,823
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ...c.ceviuiiiirieieieieeeeeieie e e 12,171,767 | 807,910 [..ovovrene 1,680,403
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 17,776,813 | 17,997,795 | 93,696,538
10. Net realized capital gains (losses) less capital gains tax of $ .........cccccccuene. 981,856 ......cccocnee. 3,693,648 9,646,558 35,979,918
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 21,470,461 |..ccoveenenee 27,644,353 |............... 129,676,456
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ e 775,999 amount charged off §  ..ocoovveieene 1,500,383 ) oo e (724,384) ... (1,311,194)|....criene (3,128,818)
13.  Finance and service charges not included in PreMIUMS ............ccceueiiiieiuereiiiiiiseieseee e feeece e 92,115 [ 69,640 |....cooevernee. 244,853
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiuiiiiirieieieieceeee s (4,466,965) 11,396,720 22,330,155
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna (5,099,234) 10, 155, 166 19,446,190
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 28,542,994 | 38,607,429 | 150,803,049
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 513,962 292,041 2,105,921
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 28,029,032 |..ccovreenne 38,315,388 |................ 148,697,128
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 4,824,562 2,333,639 5,844,824
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 23,204,470 35,981,749 142,852,304
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 1,265,767,516 1,207,019,041 1,207,019,041
22, Netincome (from LiNE 20) ........ccceriiririririeieieieririiesesesiete et sesse e sesesesesesessssesesesesessssssssssesesesessssnns [eesesenenssenees 23,204,470 |.coerinne 35,981,749
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e e [V 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. (1,619,333) (6,091,776)|.. 4,424 254 |...
25. Change in net unrealized foreign exchange capital gain (I0SS) .........c.covvririniniiniinieninenesesesesese s e (O O 0f..
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. (520,150) ..1,023,644 |...
27.  Change in NONAAMIttEd @SSELS .......cccceriririiieieieieriiiririsieie e sesesessssssssssesesesenes [oereneneenenennnn & AT A2 [ 7,418,704
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:
321 PaAIA TN ettt ettt et eae e
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:
3BT PAIA TN ettt e a ettt
33.2 Transferred to capital (Stock DIVIAEN) .........coiiiiiiiiiiii s
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiiiii e
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........cuiiiiiiiiiiiiiine s 0 0 0
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 21,069,996 48,848,351 58,748,475
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 1,286,837,512 1,255,867,392 1,265,767,516
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
1401. Net gain (loss) on sale of nonadmitted aSSEts ... e (01 (01 (39,927)
1402. Net other interest income (expense) ...(188,772)
1403, COLT B8V ettt e e e s s e e e 22 e s s e s ee e n s e s esee s s e aeseees s s anansenenana
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) (4,466,965) 11,396,720 22,330,155
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 MARCH 31, 2025 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 ..........ccuriiirieiirieiricieeeieie ettt [eosesinesiinens 482,929,105 ... 385,770,760 |............ 1,5671,842,419
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 20,328,526 |.....ccovvuennee 20,319,544 | 100,044,034
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt (5,099,234) 10, 155, 166 19,446,189
4. TOtal (LINES 110 B) ..ottt 498,158,397 416,245,470 1,691,332,642
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 127,447,021 .o 163,692,926 |................ 788,680,153
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 ...............ccccoveveveveveccceeeceienens [oeeeeeeeneens 205,917,708 |......cccec.... 202,863,049 |............... 676,158,408
8. Dividends paid t0 POICYNOIAETS .......c.ccocvviieeretetieieeeeeeee ettt et et esss s s s seses [ereeeseeneneeeneeeas 513,962 |..ooivrrrnee 195,509 [...oooveieeeenee 2,123,554
9. Federal and foreign income taxes paid (recovered) netof $ ..................... 981,856 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 0 2,772,233
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 333,878,691 366,751,484 1,469,734,348
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 164,279,706 49,493,986 221,598,294
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ...29,891,913 |.. ... 17,805,878 |.. ...96,299, 175
12.2 Stocks .............. ..3,088,976 |.. 13,658,973 |.. 31,871,633
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 17,740,357 | 17,256,954 |...cocceeneene 107,416,024
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 3,815,030 76,170 184,267
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 54,536,276 |...ccocovennen. 48,797,975 |.cooeen. 235,771,099
13. Cost of investments acquired (long-term only):
131 BONGS .ottt [enaetenen s 61,188,910 |..occureenee 11,037,247 |............... 226,864,964
13.2 SEOCKS ...ttt ennas [enennanaeaenenes 6,053,214 |...oooiicne 305,000 |...ccvrieennne 47,446,966
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 15,624,655 |.........c..c... 19,658,528 |........ccconeee 89,398,401
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 0 0 3,814,527
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 82,866,779 31,000,775 367,524,858
14. Net increase/(decrease) in contract loans and premium NOLES ...........ccooeiiiereerienienieeie e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (28,330,503) 17,797,200 (131,753,759)
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 ... nnnies | [onsesesnnennaes (4,007,612) ..o (5,025,406) .......ccnc.... (28,017,793)
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 (U 0 foeerienns 70,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (195,744,153) (79,485,401) 45,290,278
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 (199,751,765) (84,510,807) (47,727,515)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (63,802,562)...........c.... (17,219,621) ..o 42,117,020
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 76,731,315 [ 34,614,295 |.....coccoe.. 34,614,295
19.2 End of period (Line 18 plus Line 19.1) 12,928,753 17,394,674 76,731,315
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Tax-free exchange of equity INVESTMENT ..o [ (01 (01 R 2,460,787




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

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

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

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

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

F/S F/S
SSAP # Page Line # 3/31/2025 12/31/2024

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 23,204,470 $ 142,852,304
(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 $ 23,204,470 $ 142,852,304
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 1,286,837,512 $ 1,265,767,516
(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 $ 1,286,837,512 $ 1,265,767,516

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
Not Applicable

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

Asset-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.

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



STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

4) Impaired loan-backed securities for which an other-than-temporary impairment has not been recognized as of March 31, 2025 are summarized below:

a) The aggregate amount of unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

5

-

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

Investments in Tax Credit Structures (tax credit investments)
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

Aggregate Collateral Loans by Qualifying Investment Collateral
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

NOTE9 Income Taxes

No significant changes

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

$ (785,600)
$ (16,908,434)

$ 95,753,122
$ 118,071,619

In concluding that the impairments are not other-than-temporary, the Company has considered the following general categories of information;

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

September 30, 2024 $ 70,000,000

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

Amounts Due to or from Related Parties - No significant changes

Material Management or Service Contracts and Cost-Sharing Arrangements

6.1



STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

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
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 $ 2,610,000 $ 2,610,000 $ -
(d) Excess Stock $ 303,029 $ 303,029 $ -
(e) Aggregate Total (a+b+c+d) $ 5,578,000 $ 5,578,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 239,576,684 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,664,971 $ 2,664,971 $ -
(c) Activity Stock $ 2,790,000 $ 2,790,000 $ -
(d) Excess Stock $ 519,929 $ 519,929 $ -
(e) Aggregate Total (a+b+c+d) $ 5,974,900 $ 5,974,900 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 240,500,604 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) $ 257,057,904 $ 281,488,312 $ 58,000,000
2. Current Year General Account Total Collateral Pledged $ 257,057,904 $ 281,488,312 $ 58,000,000
3. Current Year Protected Cell Account Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Total
Collateral Pledged $ 258,033,140 $ 286,741,387 $ 62,000,000

6.2
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NOTES TO FINANCIAL STATEMENTS

11B(3)at
11B(3)a2
11B(3)a3
11B(3)ad

Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B

3
3
3
3

b. Maximum Amount Pledged During Reporting Period

b1 (Columns 1, 2 and 3 respectively
b2 (Columns 1, 2 and 3 respectively
b3 (Columns 1, 2 and 3 respectively
b4 (Columns 1, 2 and 3 respectively

)
)
)
)

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) $ 257,054,602 $ 284,878,323 $ 68,000,000
2. Current Year General Account Maximum Collateral Pledged $ 257,054,602 $ 284,878,323 $ 68,000,000
3. Current Year Protected Cell Account Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Maximum
Collateral Pledged $ 264,923,121 $ 291,538,171 $ 67,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Protected Cell Reserves
Total 2+3 Account Account Established
1. Current Year
(a) Debt $ 58,000,000 $ 58,000,000 $ - XXX
(b) Funding Agreements $ - $ - $ - $
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ 58,000,000 $ 58,000,000 $ - $
2. Prior Year end
(a) Debt $ 62,000,000 $ 62,000,000 $ - XXX
(b) Funding Agreements $ - $ - $ - $
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ 62,000,000 $ 62,000,000 $ - $
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Protected Cell
Total 2+3 Account Account
1. Debt $ 68,000,000 $ 68,000,000 $ -
2. Funding Agreements $ - $ - $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 68,000,000 $ 68,000,000 $ -

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

1. Debt
2. Funding Agreements
3. Other

Does the company have
prepayment obligations under
the following arrangements
(YES/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

6.3
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NOTES TO FINANCIAL STATEMENTS

NOTE 14 Liabilities, Contingencies and Assessments

A

Contingent Commitments
(1) At March 31, 2025, the Company had unfunded commitments of $247,932,223 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 March 31,
2025, 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 March 31, 2025 and December 31, 2024 were $58.0 million and $62.0 million, and $0 and
$7,612, 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 March 31, 2025

(3) The Company has no guarantee obligations as of March 31,2025

Assessments
No significant changes

Gain Contingencies
Not applicable

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

Product Warranties
Not applicable

Joint and Several Liabilities
Not applicable

All Other Contingencies
Various lawsuits against the Company have arisen in the course of the Company’s business. Contingent liabilities arising from litigation, income taxes, and other
matters are not considered material in relation to the financial position of the Company. There are no contingent liabilities arising from litigation.

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

NOTE 15 Leases

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.

Transfer and Servicing of Financial Assets
Not applicable

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

6.4
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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 - Mutual Funds $ 186,535,539 | $ - 19 - 198 - 19 186,535,539
CS - Industrial and Miscellaneous - Unaffili| $ 206,052,642 | $ - 19 - 19 - 19 206,052,642
CS - Exchange Traded Funds $ 13,487,556 | $ - 19 - 19 - 19 13,487,556
CE - Money Market Mutual Funds $ - 19 12,107,145 | $ - 19 - 19 12,107,145
OIA - Joint Venture, Ptr or LLC, char. of
Com Stks - Unaffiliated $ 4779600 [$ - 19 - 19 - 13 4,779,600
Total assets at fair value/NAV $ 410,855,337 | $ 12,107,145 | $ -19 -1 422,962,482
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% - 13 - 1% - 1% -

(2) At March 31, 2025, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 3.

(3) The Company’s policy for determining when transfers between levels is required is based upon change in the inputs used to determine fair value
measurement. If an input changes, the Company evaluates the new input(s) and makes the determination whether or not a transfer between levels is
appropriate. If an asset or liability is transferred between levels, it is the Company’s policy to record the transfer as of the beginning of the quarter in which the
transfer occurs. The Company held no assets or liabilities categorized as Level 1, 2 or 3 during the reporting period that were transferred into or out of the
level categorization held at January 1, 2025.

4

=

As of March 31, 2025, the Company held money market mutual funds, which were reported at fair value and were classified as Level 2. As of March 31,
2025, 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 March 31, 2025, the Company had no holdings classified as either a derivative asset or liability.
B.  Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - Not required
C. 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 $1,428,477,583 | $ 1,540,385,449 | $ 235,422,594 | $1,193,054,596 | $ 393 | % -1 -
Common stocks $ 406,075,737 |$ 406,075,737 |$ 406,075,737 |$ - 198 -1$ - 198 -
Cash equivalents $ 12,107,145 [$ 12,107,145 | § -|$ 12,107,145 | $ - 19 - 198 -
Other invested assets $ 4,779,600 |$ 4,779,600 |$ 4,779,600 |$ - 13 - 19 - 198 -
Receivables for securitied $ 87,588 | $ 87,588 | $ - 18 87,588 | $ - 198 - 198 -
Borrowed money $ 58,000,000 |$ - 13 - 1$ 58000000 1% -19 - 19 -

D. Not Practicable to Estimate Fair Value
Not applicable

E.  NAV Practical Expedient Investments

Not applicable

NOTE 21 Other ltems
A. Unusual or Infrequent Items
Not applicable

B.  Troubled Debt Restructuring: Debtors
Not applicable

C. Other Disclosures
Not applicable

D. Business Interruption Insurance Recoveries
No significant changes

E. State Transferable and Non-transferable Tax Credits
Not applicable

F.  Subprime Mortgage Related Risk Exposure
No significant changes
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STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 April 15, 2025 for the statutory statements issued as of March 31, 2025. No events or transactions have occurred
that would give rise to a Type | or Type Il subsequent event.

NOTE 23 Reinsurance

No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2024 were $1,259.7 million. In calendar year 2025, $143.3 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 $1,087.9 million. Therefore, there has been a $28.5 million favorable prior-year
development from December 31, 2024 to March 31, 2025. The favorable development is principally from decreases in the estimates of loss and loss adjustment
expenses for the following lines of business: reinsurance - nonproportional assumed property 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 March 31, 2025:

Amount Amount

Receivable Payable
Ohio Farmers Insurance Company (lead entity) $ 95,388,399 $ -
Westfield Insurance Company $ - $ 31,734,849
Westfield National Insurance Company $ - $ 2,894,686
American Select Insurance Company $ - $ 15,087,481
Old Guard Insurance Company $ - $ 8,312,664
Westfield Champion Insurance Company $ - $ 5,155,643
Westfield Select Insurance Company $ - $ 2,799,417
Westfield Premier Insurance Company $ - $ 2,498,674
Westfield Superior Insurance Company $ - $ 5,982,511
Westfield Specialty Insurance Company $ - $ 19,787,293
Westfield Touchstone Insurance Company $ - $ 1,135,181

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 MARCH 31, 2025 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 [
If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

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 [

1 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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16.

STATEMENT AS OF MARCH 31, 2025 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: ... T 185,176,613
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
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18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2025 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 ....
P.0. 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. This includes both primary and sub-advisors. 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]
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STATEMENT AS OF MARCH 31, 2025 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 MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

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




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

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 [ [N ISR 395,159 [ 532,523 |.cveiiieen 15,610 [ 4,157 oo 1,389,892 |.............. 1,677,313
2. Alaska ......cccocoeeeeee . AK | Lo oo 4,466 |......oovvaee 3,898 oo [0 [0 5,901 [ 3,823
3. Arizona......ociiit. AZ e Lo oo 5,320,467 |..ccocvene. 5,780,030 |.ccvevenenn 1,586,491 |.............. 2,334,182 |.............. 27,480,675 |............. 24,266,323
4. Arkansas ... . AR s [N ISR 403,178 |.cooeeeee 425,857 oo 184 | 9,000 |.coveveennen 706,833 oo 639,047
5. California .......cccceceeece.. CA | I T 0 Joeeeeeeeeeeeeeeieees O e O e 0 e 127,082 oo 204,486
6. Colorado ....... L. ..6,938,657 |.. 22,002,855 |.. .27,133,087
7. Connecticut .......c.e..e... CT |oeeenn [ ISR 201,128 [ 80,699 [ 0 e O [ 156,449 |.....cocov. 123,288
8. Delaware ............cc.ec.... DE |eeeiis Lo e 1,325,654 |.............. 1,424,037 | 616,952 |.....cccevneee 226,901 |.............. 5,230,996 |...ccocoe.. 5,803,087
9. District of Columbia .....DC |-......... [N ISR 109,148 | 181,921 | 58,540 |ovoveeeiee (V1 347,091 | 313,238
10.  Florida .....ccocovevviiens FL [ Lo frre 44,976,498 |.............. 43,500,890 |.............. 14,359,135 |............. 21,117,431 |......... 159,669,413 |............ 165,519,728
11.  Georgia . ...GA L. 11,042,379 |.. .13,455,587 |.. ..8,238,640 |.. 48,256,253 |.. .34,304,130
12.  Hawaii ... LLHE Lo oo 16,650 .o 16,575 | O [ O e 15,235 | 3,267
13. Idaho..... LD [ Lo oo 91,496 | 101,650 |.o.oovevveeeeen (156) | 46,058 | 241,857 oo 233,733
14, lNOIS ..o | I RO Lo e 9,116,190 |.cooeneeeee 13,204,630 |.............. 2,546,324 |............... 5,579,776 |............. 52,028,095 |............. 53,768,772
15. Indiana ......cccccoeeenne IN e Lo e 7,671,904 |............... 8,898,326 |............... 1,833,772 |............... 2,497,370 |............. 28,921,028 |............. 35,833,578
16. lowa ...... LA L. ..8,219,230 |.. ..6,495,077 |.. . 1,132,437 |.. ..3,038,493 |.. 13,944,364 |.. .14,567,583
17. Kansas .. L KS [ ISR 178,830 .o 247,880 .o 8,676 [...ccvevennee 136,902 |.............. 1,094,750 |.............. 2,178,660
18. Kentucky ... CKY s Lo oo 6,708,902 |............... 7,209,675 |....cooc.... 2,631,493 |....cocoe. 7,721,643 |.............. 30,814,933
19.  Louisiana ........c.ccoceeene LA [ [N ISR 220,613 [ 144,593 ..o [0 (V1 309,358
20. Maine ....ccooeveeiies ME [ooenee. L e 98,716 | 73,646 ..o [0 (01 110,609
21. Maryland ....... ... MD L. ..4,004,169 |.. ..4,626,810 |.. ..2,039,686 |.. ..2,081,890 |.. 10,906,140 |..
22. Massachusetts . W MA | [ ISR 645,686 |.................. 500,257 [ooeoveeereeeeeee 0 [ 0 [ 1,732,542
23. Michigan ....... ML e Lo oo 7,632,130 |............. 10,109,204 |............... 3,324,372 |............... 3,849,301 |.............. 40,254,836 |.............. 41,197,178
24. Minnesota .........cccccune MN [ Lo e 9,777,018 |.ooeeeee 10,174,341 |.............. 2,563,762 |............... 3,593,198 |............. 26,446,420 |.............. 31,634,868
25.  MissisSippi ....ccccceeriene MS | [N ISR 212,460 |...coeveeee 298,073 oo 277,929 | 8,196 |....ccc....... 1,515,622 |..coovveeeee 478,124
26. Missouri .... L. ...58,970 |.. .9,103 |.. .. 1,458,029
27. Montana .... Lo oo 066,166 [ 8,327 [l [0 0
28. Nebraska .. Lo oo 444905 .. .280,638 [ P K T 0
29. Nevada .........ccccooounen. Lo 514,206 [ 246,648 [ [0 0
30. New Hampshire L e 44424 | 06,480 [l O
31. New Jersey ...... L.
32.  New Mexico .. L
33. NewYorK ...cccocveeeeeeee. NY e Lo oo 6,840,846 |............... 4,124,797 | [0 [ 17,803,262 |.............. 7,266,666
34. North Carolina ............NC |[.......... Lo oo 9,664,123 |......c........ 7,397,358 |............... 2,737,790 |............... 8,168,574 |.............. 20,273,088 |.............. 34,894,104
35. North Dakota ..............ND [.......... Lo oo 69,574 | 66,891 [ O [ 0 e 707,276 |..cooeeee. 245,287
36. Ohio ...ccceenee L. .31,035,547 |.. . . ..100,715,283 |.. ..120,932,743
37. Oklahoma ........c.eoee... OK [ [ ISR 426,621 |....cocovee 743,880 |.ovoeeeiiieieie 900 | 3,476 | 913,384 .o 817,405
38. Oregon ........ccceceeeeeeen. OR [ [ ISR 127,236 | 80,707 |oovoveeeeee 2,961 [ 1,146 | 263,316 oo 159,168
39. Pennsylvania ............PA |[........ [ IS 26,777,072 |..............26,692,536 |..............12,860,270 |..............19,487,962 |.............. 60,438,868 |............. 60,825,128
40. Rhodelsland .............Rl  |eoeeee. [ ISR 135,546 |...oovoveeeeereen 25,690 | O e O [ 112,154 | 30,346
41. South Carolina . ..SC L. ..4,904,283 |. 23,610,896 |.. .23,481,567
42. South Dakota ... .SD | [N ISR 137,111 [ 75,788 e O e O [ 371,409 |.coie 321,181
43. Tennessee ... TN o Lo oo 7,984,832 |.............. 10,789,466 |............... 3,875,214 | 3,888,127 |.............. 30,314,541 |............. 33,506, 101
44, TexXas ....ccccevveveviie TX e Lo oo 4,960,495 |.............. 4,351,140 |..ooov 22,533 | 16,955 |..ooeee. 9,351,114 |...ccooe. 6,067,569
45, Utah ...ccoocoeeeeeeeee. UT e [ ISR 357,932 | 135,471 [ [0 [0 R 1,222,179 | 372,602
46. Lo oo 2,525 [ 4,125 |. ISR | B I 4,992 [ 5,837
47. Virginia ....c.oooeveeveeeee . VA e Lo oo 5,089,103 |............... 5,360,191 |..ccocvees 1,354,088 |.............. 1,649,967 |............. 12,394,040 |.............. 10,996,239
48. Washington ............... WA |......... [ ISR 301,360 |oeeeiee 322,134 | 4,000 oo [0 R 1,465,936 |....ccocveee 909,027
49. West Virginia ............. WV | [ IS 10,330,263 |............. 11,055,143 |.............. 5,572,032 |.cocveennn 5,109,340 |.............. 28,733,186 |.............. 32,451,974
50.  Wisconsin ......ccoeeeee. W e Lo oo 5,505,191 |.............. 5,753,786 |............... 1,211,162 |.............. 1,229,559 |.............. 8,878,114 |............... 7,154,800
51. Wyoming L. ... 24,993 |.. .. 76,221 |.. ..128,307 |.. ..107,795
52.  American Samoa ........ AS |.......... Nerrees o [0 0
53. Guam .....cccecevveceee. GU - e Nerrees o [0 [0 [0 [0 [0 0
54. Puerto RicO .............. PR [ Nerrees o [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 Jeereeeeeeeeieeen O ot O e 0 o [0 0
57. Canada 0 e O e O el O 0. ...0
58. Aggregate Other Alien OT |...... DO & S TR 44,000 |..oeeeeeennn (95,000) | O e 0 1,130,061 |ovoveieiiene 296,796
59. Totals XXX 246,059,850 259,829,805 84,140,186 119,260, 192 808,728,027 841,385,402
DETAILS OF WRITE-INS
58001. BW Bermuda ......cccccoovvvvvcrfonnnns D00 I R 44,000 | (95,000) [..cvevereriieieieieinne [0 [ R 1,130,061 [ 296,796
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 44,000 (95,000) 0 0 1,130,061 296,796
(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 - see DSLI) 0 6. N - None of the above - Not allowed to write business in the state... -...... 7
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STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

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

24104
34-0438190
OH

Ohio Farmers Insurance Company *

Westfield Insurance Company *
24112
34-6516838
OH

Westfield Premier Insurance Company *
16450
83-0887963
OH

Westfield National Insurance Company *
24120
34-1022544
OH

Westfield Select Insurance Company * ]

17105
86-3786390
OH

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

Westfield Champion Insurance Company *
16447
32-0569613
OH

Westfield Touchstone Insurance Company *
16448
36-4900986
OH

* 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% —

150 South Road, LLC
46-2569087

Westfield Bancorp, Inc.
77-0633192

1848 Ventures, LLC
35-2614052

.

TakeUp, LLC
99-1229366

Vandra, LLC
99-1247768

LineUp, LLC
85-1178850

Weather Warranty, LLC
85-4335112

Westfield Management Company
34-1788314

WMC Properties, LLC
22-3981501

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%

11

Westfield Marketing LLC
27-1229534

34-1861077

Westfield Services, Inc.

Westfield Securities, LLC
45-4485129

Westfield Specialty, Inc.
86-1704858

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

|

Westfield Bank, FSB
34-1940362

Westfield Mortgage Company, LLC
20-0361702

Westfield Credit Corp.
34-1962005

Westfield Asset Management, LLC
46-4010767

---- Dormant members



STATEMENT AS OF MARCH 31, 2025 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)

I

@p functions as Syndicate 1200\-\

[ Not a recognized entity \

Westfield Specialty Corporate
Member Limited
UK 9370921929

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

Nomina No 550 LLP
UK 3288236057

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

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

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

\\ (Lloyd's of London Entity Only) ]

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

Westfield Specialty
Managing Agency, Ltd.
UK 5439903306

Westfield Specialty Capital,
(No. 617) Ltd.
UK 4241425084

Westfield Specialty (ME) Ltd.

100348129600003

Westfield Specialty Capital,
(No. 616) Ltd.
UK 5776515687

Westfield Specialty
Direct, Ltd.
UK 1861013070

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

Westfield Specialty Asia
Pacific Pte, Ltd.
201331646H

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

Westfield Specialty
Management Services, Ltd.
UK 5229929470

------ Dormant members



STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

cl

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-

Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
...|OFIC & Affiliates PO 24104 ....|34-0438190 .. . A ... |Ohio Farmers Insurance Company . 20,000 L [NA Lo ....No JUUT R
. |OFIC & Affiliates ......eeeeeeeeeemmeennnnnn [eenns 24112 ....| 34-6516838 .. Westfield Insurance Company .. .|Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
L |OFIC & Affiliates ....eeeeeeeveeeveenvnnnnns [eeenn 24120 ....|34-1022544 .. Westfield National Insurance Company Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
|OFIC & Affiliates .....eeeeeeeeeeeeeeeennnnn [eeens 19992 ....[31-6016426 .. American Select Insurance Company Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
L |OFIC & Affiliates ....eeeveevveveveenvnnnnns [oeens 17558 ....[23-0929640 .. 0ld Guard Insurance Company ..... Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
|OFIC & Affiliates .....eeeeeeeeeeeeeneennnnn [eeens 16447 ....[32-0569613 .. Westfield Champion Insurance Company Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
..|OFIC & Affiliates .....eeevrevevevevnennnnns [oeens 16450 .... [83-0887963 .. Westfield Premier Insurance Company . Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
. |OFIC & Affiliates ......eeeeeeeeeeeeeennnnnn [eeens 17105 .... [86-3786390 .. Westfield Select Insurance Company .. Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
L |OFIC & Affiliates ....eeeveevveveveenvnnnnns [oeens 16992 .... [85-3971150 .. Westfield Specialty Insurance Company . Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
|OFIC & Affiliates .....eeeeeeeeeeeeeneennnnn [eeens 16449 ....[83-0871392 .. Westfield Superior Insurance Company ... Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
L |OFIC & Affiliates ....oeeeeeeveveeeennennnns [oeens 16448 .... [36-4900986 .. Westfield Touchstone Insurance Company .|Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
.............. 00000 .... | 46-2569087 .. 150 South Road, LLC .... . |Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
..... 00000 ....|35-2614052 .. 1848 Ventures, LLC .. |Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
..... 00000 ....|85-1178850 .. Linelp, LLC ..... .. | 1848 Ventures, LLC . Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
..... 00000 ....|85-4335112 .. VWieather Warranty, LLC . .| 1848 Ventures, LLC . Ownership.. .100.000 ...|Ohio Farmers Insurance Company ....N0.. 0.
..... 00000 ....|99-1229366 .. TakeUp, LLC 1848 Ventures, LLC .... Ownership .100.000 ...|Ohio Farmers Insurance Company ... N0 e 0
..... 00000 ....|99-1247768 .. Vandra, LLC 1848 Ventures, Ownership .100.000 ...|Ohio Farmers Insurance Company ... o NO] e 0
..... 00000 ....|34-1788314 .. Westfield Management Company . . |Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company ... No.. 0.
..... 00000 ....|22-3981501 .. WMC Properties, LLC Westfield Management Company . | Ownership .100.000 ...|Ohio Farmers Insurance Company ... LN 0
..... 00000 ....|27-1229534 .. Westfield Marketing LLC Ohio Farmers Insurance Company ... . | Ownership .100.000 ...|Ohio Farmers Insurance Company ... o NO] e 0
..... 00000 ....|34-1861077 .. Westfield Services, Inc. . |Westfield Marketing LLC .. | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .. No.. 0.
..... 00000 ....|45-4485129 .. Westfield Securities, LLC .. Ohio Farmers Insurance Company ... . | Ownership .100.000 ...|Ohio Farmers Insurance Company ... LN 0
..... 00000 ....|86-1704858 .. Westfield Specialty, Inc. ........... Ohio Farmers Insurance Company ... . | Ownership .100.000 ...|Ohio Farmers Insurance Company ... LN O
..... 00000 ....|77-0633192 .. Westfield Bancorp, Inc. .. . |Ohio Farmers Insurance Company . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 .... | 34-1940362 .. Westfield Bank, FSB Westfield Bancorp, Inc. ............. Ownership .100.000 ...|Ohio Farmers Insurance Company ... 0.
..... 00000 ....|20-0361702 .. Westfield Mortgage Company, LLC ... Westfield Bank, FSB Ownership .100.000 ...|Ohio Farmers Insurance Company ... 0.
..... 00000 ....|46-4010767 .. Westfield Asset Management, LLC . |Westfield Bancorp, Inc Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 .... | 34-1962005 .. Westfield Credit Corp. .....cccceeeee. Westfield Bancorp, Inc. . Ownership .100.000 ...|Ohio Farmers Insurance Company ... 0.
..... 00000 Westfield Specialty, Ltd. ..coovvrvvevenenenennnin [0 Ohio Farmers Insurance Company ............... |Ownership .100.000 ...|Ohio Farmers Insurance Company 0.
Westfield Specialty Corporate Member Limited
..... 000 I O I | R B Westfield Specialty, Ltd. ...................... | Ownership .100.000 ...|Ohio Farmers Insurance Company 0.
Westfield Specialty Management Services, Ltd.

..... 00000 .10 0.. Westfield Specialty, Ltd. .... .. | Ownership .100.000 ...|Ohio Farmers Insurance Company ... 0.
..... 00000 .10 ... .10 Westfield Specialty Managing Agency, Ltd. ... |.. .. |Westfield Specialty, Ltd. .... .. | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 .10 ... .10 Westfield Speciality (ME) Ltd. . .. |Westfield Specialty Managing Agency, Ltd. |Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 .10 ... .10 Westfield Specialty Asia Pacific Pte, L. .. |Westfield Specialty Managing Agency, Ltd. |Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 ... ... |0 ... .10 Westfield Specialty Direct, Ltd. ............... .. |Westfield Specialty Managing Agency, Ltd. |Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 ....|98-0412132 .. |0 ... .10 Westfield Specialty Capital, (No. 604) Ltd. .. |Westfield Specialty, Ltd. .... . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 ....| “eeeeeinnnnnnn |0 e .10 Nomina No 550 LLP .....cevvvvvvevriiiieieiierinenennns [ e .. |Westfield Specialty, Ltd. . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 ....|98-0704252 .. |0 ... .10 Westfield Specialty Capital, (Alpha) Ltd. .. .. |Westfield Specialty, Ltd. . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 ....|98-1165051 .. |0 ... .10 Westfield Specialty Capital, (Delta) Ltd. ... |.. .. |Westfield Specialty, Ltd. . . | Ounership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 ....|98-1164800 .. |0 ... .10 Westfield Specialty Capital, (Epsilon) Ltd. .. |Westfield Specialty, Ltd. . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
..... 00000 ....|98-1409864 .. |0 ... .10 Westfield Specialty Capital, (Zeta) Ltd. .... .. |Westfield Specialty, Ltd. . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
.10 ... .10 Westfield Specialty Capital, (No. 617) Ltd. .. |Westfield Specialty, Ltd. . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
.10 ... .10 Westfield Specialty Capital, (No. 616) Ltd. .. |Westfield Specialty, Ltd. . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company .0
.10 ... .10 Westfield Specialty Capital, (No. 607) Ltd. .. |Westfield Specialty, Ltd. . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
.10 ... .10 Westfield Specialty Capital, (No. 703) Ltd. .. |Westfield Specialty, Ltd. . . | Ownership.. .100.000 ...|Ohio Farmers Insurance Company 0.
.10 ... .10 Westfield Specialty Capital, (No. 704) Ltd. . [Westfield Specialty, Ltd. . . | Ownership.. .}.100.000 ...|Ohio Farmers Insurance Company 0.
.10 0.. Westfield Specialty Capital, (Chi) Ltd. ..... Westfield Specialty, Ltd. .... . | Ounership .100.000 ...|Ohio Farmers Insurance Company ... .0 .....
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STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE Y

PART 1A - DETAILS 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 .10 ... 0 e, .... |Westfield Specialty Capital, (Gamma) Ltd. ...|..GBR....]...... NIA....... Westfield Specialty, Ltd. ..... Ownership .100.000 ...|Ohio Farmers Insurance Company ......... .. NO...... 0
20000 ...] eeeeeeeeeeeeeeeeeereee e eeeeeeeeeeeeees e 00000 .10 .. 0 s . |Westfield Specialty Capital, (Eta) Ltd. ..... LGBR....)...... NIA....... Westfield Specialty, Ltd. ..... Ownership .100.000 ...|Ohio Farmers Insurance Company ......... . NO...... 0.
Asterisk Explanation
T, No Entity(ies) or Person(s) has control of Ohio Farmers Insurance Company




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company
PART 1 - LOSS EXPERIENCE

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

1. FITE vttt s 3,426,495 | 252,927 [oooooeieiec T e 7.7

2.1 AIEA LINES .o n e eae s 4,095,570 | 1,512,695 | 36.9 [ 71.1

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 MUItPle PEFl ..........coovoveveveveeeeeeeeees et eeeeeee s e 28,465,549 |.........co....... 9,402,253

4. Homeowners multiple peril ........................... .. 11,427,218 |.. ..6,026,346 |.

5.1 Commercial multiple peril (non-liability pOrtion) .............ccccoeeueveieieeeeceeeforrrccenenne 33,155,019 | 9,110,751

5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 24,385,923 | 12,396,396

6. Mortgage guaranty

8. OCAN MAMNE ...t

9.1 INIaNd MArNE ..o

9.2 PetiNSUrANCE .......coceiiiiiiiiiiiieiicit ettt see e e e e O foiiii
10. Financial guaranty ............ccccoiiieniienicniiiiececseeseeseeseene e ] 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 420,877 | 0
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 PIan .............cccccovriririrrieieeeeninesnse o (1 U 0
15,9 OthEr NEAIN ..ottt (O 0.
16. WOrKers' COMPENSALION .........ccoeviueeuieieieieeeeceteeeeteeeeteteeieee ettt 5,478,658 |.....ccooeee. 1,089,631
17.1  Other liability = OCCUITENCE .......c.oveveeeeeeeeceeeieieieteieeee et 29,087,250 |...cccoeeneee 13,596,651
17.2  Other liability - CIAIMS-MATE ........ocveveveiiieicieieiieeee e [ 17,974,359 | 5,570,190
17.3  EXCeSS WOTKers’ COMPENSALION ...........ccueurueieeeiiieierereseeieeseeesesesesesessnessns|rese s sesesenenenes (O 0
18.1  Products liability - OCCUITENCE .......c.eveuiriiiieieieeeieeeseeeieeee e e 645,976 |...cocvvveinnns 286,628
18.2  Products liability - ClaIMS-MAAE ..........coeveveeeeiiiieeeieeeieee e | (O 0

19.1  Private passenger auto no-fault (personal injury protection) .............ccoeeeesfooverirrnneenenn T 727 oo 193,230

19.2  Other private passenger auto liability ...............cccoeveveveeeereceieieeeeceeeeee e 6,025,454 |......coocueene 2,769,354 . .
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeveveeeeeferrnncccnnnne 498,609 |......covvevrine (58,606) [....c.ceeverrercrcine (11.8) ] 51.6
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 28,972,045 |......ccco.c. 18,920,394 ..o 65.3 |oeeeeeeee 58.3
21.1  Private passenger auto physical damage ..............ccceeueueeriririririerereeesese s 7,175,725 | 2,762,194 | 38.5 | 34.9
21.2  Commercial auto physical damage ............c.cceueeeeiererereeeeeeeeee e e 10,842,480 |................... 4,318,840 | 39.8 | 56.2
22. AINCTaft (@11 PENIIS) v.vvivieiiiieiete ettt sttt (O RN (1 R 0.0 oo 0.0
23. 1o 1= 1TSS STSVRS TSRSV NOUTTUURPRPTOROo 173,920 [ 71,390 | 1.0 [ 0.0
24. 17,254,921 | (665,087) ... (3.9) ] (13.2)
26.
27.
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 237,367,875 88,334,804 37.2 45.3

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 MARCH 31, 2025 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 ....... ..2,562,336 |.. ..2,562,336 |.. ..3,966,634
2.1 ATIEA LINES ..ottt e 3,321,731 [ 3,321,731 [ 3,982,556
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 flOOM ...ttt s (O RN (O R 0
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 30,383,949 | 30,383,949 ..o 30,203,691
4. HOMEOWNEIS MUIIPIE PNl ...ttt n sttt es s s sttt eseennenessnee e s et 8,963,505 |..coooiveiernnne 8,963,505 |...ccovrrenene. 9,167,332
5.1  Commercial multiple peril (non-liability POTtON) ...........cococveveveveieeceiiieieieteeee e e 33,549,222 | 33,549,222 | 39,837,281
5.2 Commercial multiple peril (liability POFHON) ........cceviiriieireieteisiieet et [ 27,099,077 |.oovveenee 27,099,077 oo 30,423,114
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
9.1 INIANA MAMINE ....cvoeieeteciee ettt es et ees st ens et sns ettt s st enns [rrse bbb 6,050,074 |..coooiureenne 6,050,074 |.......ccenvce. 7,152,005
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. EAMNGQUEKE ...t e 378,567 | 378,567 | 468,845
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 5,458,457 |.oooiiiine 5,458,457 |.....ccoeenee 5,864,480
171 Other liability = OCCUITENCE ......cveviuiiieiiiieieieieieiee ettt s e [eeeeeee et 31,870,485 |..ocvverne 31,870,485 |.ooeie 35,359,040
17.2  Other liability = CIAIMS-MAAE ........c.coeveeiiiiieieececeeecee ettt s s o es e e e s enen 17,371,794 | 17,371,794 | 8,946,160
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) ............ccccooveveviueueuereieeeeeeeieieieseeeees e e 399,434 .o 399,434 | 500,287
19.2  Other private passenger auto ADIILY .............ccceeiiieueieieiiieeeie et 5,713,979 |.ooiiine 5,713,979 oo 5,889,436
19.3  Commercial auto no-fault (personal injury ProteCtion) ............cccceveveveveuereeeeeeeieeeeeeeeseeeeeseseesene frereeesesesneneeeeenen 499,363 oo 495,363 | 642,990
19.4  Other commercial QU0 lIADIIILY .........c.cririririiiieicicii s , 33,053,707 35,908,534
211 Private passenger auto phySiCal dAMAJE ...........ccoeevveviviuereueeieiieeeeeeeie et tese s s seaa e snenenens 6,691,100 |.cooorereenne 6,691,100 |.cooorerienne 6,819,394
21.2  Commercial auto physiCal dAMAGE ..........cueuiuiuiiiiiiieciccee e ... 12,576,860 |.. ... 13,591,248
22. AIFCIaft (@1 PETIIS) ..vveeeeeeeceetetcteeeeiee ettt ettt es st sess s s s sesesesssnssesssssesesesesssnssaenerenesenenenenenennenerennens 0 foririeieeee e [0 0
23. FIAEIEY vttt ettt ettt sttt snnne e cenenenennees 188,499 [ 188,499 | 236,689
24. SUFBLY ettt ettt ettt ettt nsessnne s s s nnenneneneseneneneneienneeneees 11,882, 184 i 17,432,184 | 18,081,706
26. BUFGIAry @nd theft .........ccceuiuiiiiiiiicieiciiceeie ettt s s snssse et ncesienenes 203 208 [ereueuetrireresereerees 26,238 | 44,199
27. Boiler and MACHINETY ........c.ccvcvoiiiiieicieeiieeeeieee ettt es s esesesss s sesssensnsnsnssese s snseneenenene 1,920,288 | 1,926,238 |.coovceccnnne 2,039,869
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 246,059,849 246,059,849 259,829,805
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 MARCH 31, 2025 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
2025 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2025 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 2025 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. 252,686 |....ccccoenve 383,797 |ieiienn22,885 [ 4,931 27,816 [ 112,683 [ 1,640 | 235,955 350,277 | 4,457 | (10,160)
2. .. 183,824 |.. ....257,736 |.... . ....165,984 |.... 242,269 |.. ..(10,374)|..
3. 436,510 |.ooeeneee 641,533 | 27,741 [o10,892 038,633 [ 187,462 | 3,146 [ 401,938 592,546 (20,534)
4, 476,678 |.oovcecne 618,126 |...................88,052 |................... 16,627 |................. 104,679 |................. 100,838 |..................12,060 |......coocecc. 382,447 | 495,344 (65,545)
5. ....346 471 |.... 913,188 |.. ... 1,259,659 |.... ....288,300 |.... . ....784,385 |... ..1,087,890 |.. (86,079)/..
6. XXX [ XXX [ XXX 964 | 49,064 XXX v fooeeriineee 46,704 1 184,747 | 231,450 XXX
7. 346,471 913,188 1,259,659 115,793 77,482 193,275 288,300 969,132 1,319,341 (86,079) (28,457)
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 1,265,768 Line 7 Line 7 Line 7
1. 16.6 2. (9.4) 3. (2.3)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (2.2)




STATEMENT AS OF MARCH 31, 2025 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 N/A

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

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

Bar Codes:

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 5 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 5 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 5 8 6 5 0

[ ]

o
—

0 1
0 1
0 1

o
—
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STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gem.......... omme ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 629,155,664 637,522,486
2. Cost of acquired:
2.1 Actual cost at time of acquisition 9,471,242
2.2 Additional investment made after acquisition .... .... 19,927,159
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ...(16,850,814)
6. Total gain (loss) on disposals ... .... 26,501,615
7. Deduct amounts received on disposals . ...107,416,024
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 625,531,609 629,155,664
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 1,915,453,693 |............ 1,758,171,767
2. Cost of bonds and stocks acquired ...67,242,124 ..276,772,717
3. Accrual of discount 1,788,412
4. Unrealized valuation increase/(decrease) (736,522)
5. Total gain (loss) on disposals .. 1,463,686 |... 19,108,420
6. Deduct consideration for bonds and stocks disposed of 32,980,889 ...130,631,595
7. Deduct amortization of premium 9,019,506
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 1,946,461,186 1,915,453,693
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STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

During the Current Quarter for all Bond
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
s and Preferred Stock by NAIC Designation

2
Book/Adjusted
Carrying Value Acquisitions
Beginning During

3 4 5
Book/Adjusted
Dispositions Non-Trading Activity Carrying Value
During During End of

6
Book/Adjusted
Carrying Value

End of

7
Book/Adjusted
Carrying Value

End of

8
Book/Adjusted
Carrying Value
December 31

NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
1o NAIC 1 ()t bbbttt ettt ens e 1,008,734,303 |....occvvvnvne. 22,144,620 |....occovvennnee 78,533,779 |.......... (1,590,357)...ccvnceenne 950,754,787 |.eeeeeeeeenneenerneeenn 0 o0 o 1,008,734,303
R Y [ - SRS KRR 105,632,870 |......cocvvvneiieciciririnnee (RSN (U (118,126)|......cecvvvee 105,514,744 ..o 0 o 0 105,632,870
3L INAIC 3 (8) ettt E et bbbttt ettt ettt e e tebene [er et (U [V [V (1 0 fooeereeeemerreneeeeeen 0 [ 0 e 0
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (VS 0 oo 0 i 0 e 0
5. INAIC 5 (8) coveveeetetiiiei sttt ettt ettt a bt s s et et s b b e s st e s ke s s h bR s et s st sesetenene et s esesenesenens |eesnenenei e 14,457,085 |.......ccceeeee 2,624,319 ..o 1,314,096 | (1)) Po—— 15,767,257 |eeveeereeeceennneeeen 0 0 e 14,457,085
LS TR Y (G - OSSOSO 0 0 0 0 0 0
7. Total ICO 1,128,824,258 24,768,939 79,847,875 (1,708,534) 1,072,036,788 1,128,824,258
ASSET-BACKED SECURITIES (ABS)
NAIC 1 .... 36,419,971 13,577,817 445,524,461
LS TR N[ROSRSR RUEURT USROS | N IO (RSN 0 o 0 i 0 0 o 0 e 0
TO. NAIC 3 ettt b bbbk e £t H bbbttt h bkt ee et ettt b ettt taes [resnaeaen et (U [V [V (1 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N 1 72X PSSRSO PPRUSRSRPTRUTY HOURURRTTRRT [V RSN (RSN (O RSN [V 0 oo 0 i 0 e 0
T2, NAIC 5 etttk £ et H bbbttt bbbttt ettt be bttt [reaeses e et (U [V T [V (1 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
S T 7Y (O PSSP 0 0 0 0 0 0
14.  Total ABS 445,524,461 36,419,971 13,577,817 (17,954) 468,348,661 445,524,461
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21.
22.  Total ICO, ABS & Preferred Stock 1,574,348,719 61,188,910 93,425,692 (1,726,488) 1,540,385,449 1,574,348,719
(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




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cueueuiueeieiieieteeeeceeeeeee et eaeaee st sese s s s s sesesessannas [ereeeeeeessenenend 63,533,779 oo 0

2. Cost of short-term investments acquired

3. ACCTURN OF GISCOUNL ...ttt ettt et esesse et ees e eseseseeee e e s eseseeee e e seseseeee e e s eseeee a2 e aeseseeee e s e aesee e e s s s e s eseseeesnansesesesesssanansens [rsnssacicesesensacacesesnnas 0
4. Unrealized valuation iNCrEASE/(AECIEASE) .......c.ieiuiiuiaiiiee ettt sttt bttt et st e saeesbeesbe e bt e bt eabeaaeeeasesheesseesbeesbeenbeanbesnneensesnnes [eaeeaeasneasesaaesanesaeeaes 0
5. Total gain (loss) on disposals ...

6. Deduct consideration reCeived 0N AISPOSAIS ..............cccurueurieeeeceeteieeeeeesceetetesesesssaetesesesesssaesesesesessssesesssesssssesesassssssssssessssnsnsnes [oessesssssssenend 63,533,779
7. Deduct amortization Of PrEMIUM ........oiii ittt ettt e e st e s heeshe e s bt et e et e e bt eabeeaeesaeesheesaeeabe e beenbeenbeensesnnesnnes |oooesssesseeisesiaesiaesaeeaaeas 0

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............eoouiiiiiiiiie i eee o 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiiieiieeeeece e [ 0

11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11) 0

63,533,779

S103




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

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

S104, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2025 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 11,671,628 |...ccoevneee 31,882,593
2. Cost Of Cash eqUIVAIENTS ACGUITEA ............ccooiiieieeeieececececieie ettt ettt a sttt et eses e s s s s s s e s et esessssssassasesesessssasssesasess [eresensnsasesneas 27,333,686 |....ccennen 152,874,822
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 [V S (524)
6. Deduct consideration received 0N QISPOSAIS ................c.cueuevieiieeeiiiieteteseseee et eee e etesesses s et esssesesesessss s st ssesesesesessnssssssssesesesenns |oeseeseseneaenens 26,898,169 |.....cccceev 173,085,263
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 12,107,145 | 11,671,628
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) 12,107,145 11,671,628

S108




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Cyprium Investors IV LP ... .|Direct .... ....06/16/2014 ... .0 . ...548,353 |... ... 1.537
000000-00-0 . ..|Blue Owl GP Stakes Il LP .. Direct . ..12/29/2014 . 0 1,922,971 1.293
000000-00-0 . ..| AEA Middle Market Debt Fund Il LP ... Direct . ..12/14/2016 . 0 1,734,738 2.763
000000-00-0 ......... Carlyle Distressed Opportunities IV ASP Fund .[Direct .... .|....02/09/2017 ... 0] 1,226,000 |... ...6.280
000000-00-0 ......... PA Direct Credit Opportunities Fund I1 LP .|Direct .... . |---.06/15/2017 ... .0 . ...900,467 |... ... 1.854
000000-00-0 ......... GoldPoint Partners Select Manager Fund I11 LP . .[Direct .... . |....07/13/2017 ... .0 ... (82,372))...
000000-00-0 ......... Yukon Capital Partners 11 LP . .|Direct .... o |--..07/18/2017 ... .0 . 1,772,106 |...
000000-00-0 ......... Bison Capital Partners V LP ... .|Direct .... . |-...09/18/2017 ... .20 ....93,621 |...
000000-00-0 ......... AEA Mezzanine IV LP .|Direct .... . |--..07/31/2018 ... .0 . ... 3,317,156 |...
000000-00-0 ......... North Haven Senior Loan Fund LP .|Direct .... o 12/19/2018 ... .0 .. 2,708,314 |...
000000-00-0 ......... GoldPoint Mezzanine Partners Co-Investment A LP .... .|Direct .... ...03/29/2019 ... .0 .
000000-00-0 . ..|Performance Direct Investments IV LP ......... Direct . 0|
000000-00-0 . ..|BP Natural Gas Opportunity Partners II, LP . Direct . .0 |
000000-00-0 . ..|Carlyle Global Infrastructure Opportunity Fund, LP Direct . . 0 |
000000-00-0 ......... AEA Middle Market Debt Fund IV LP .|Direct .... . |---.09/11/72019 ... .0 .
000000-00-0 ......... Vestigo Ventures Fund II, L.P. .[Direct .... . |....09/17/2020 ... 0]
000000-00-0 ......... GCG Investors V .|Direct .... o |---.10713/2020 ... .0 .
000000-00-0 ......... PA Direct Credit Opportunities Fund 11 LP . .[Direct .... . |....11/02/2020 ... 0]
000000-00-0 ......... Yukon Capital Partners IV LP .|Direct .... o|eee 1172472020 ... .0 . .
000000-00-0 ......... Performance Equity Growth Opportunities Fund LP . .[Direct .... . |....02/16/2021 ... 0] ...672,135 |...
000000-00-0 ......... MPE Partners |11 LP .|Direct .... . |---.06/01/2021 ... .0 . 1,012,228 |...
000000-00-0 GCG Investors V Aggregator, LLC .... .[Direct .... ...09/02/2021 ... 0]
000000-00-0 . ..|Bison Capital Partners VI LP ..... Direct . 02/16/2023 .0 |
000000-00-0 . ..|Sterling Group Credit Fund Il LP Direct . 07/01/2022 0
000000-00-0 . ..|PA Co-Investment Fund V LP ........ Direct . 09/16/2022 0
000000-00-0 . ..|Siguler Guff Small Business Credit Opportunities Fund 111 LP . Direct . 1272172022 ... .. .0
000000-00-0 . ..|Patriot Capital V LP Direct . . 12/1472022 ... .1,000,000 |.. 0
000000-00-0 ......... NB Strategic Capital Partners Il LP .. .|Direct .... . |--..06/30/2023 ... ....857,307 .20
000000-00-0 ......... MPE Partners IV LP .|Direct .... . |--..08/21/2024 ... ....216,720 .0 .
000000-00-0 ......... Park Square Capital Partners V ... .[Direct .... .|....11/06/2023 ... ....830,915 0]
000000-00-0 ......... Brookside Capital Fund V SBIC LP ... .|Direct .... o |--..11/08/2023 ... . 1,000,000 .0 .
000000-00-0 ......... Cyprium SBIC | LP .|Direct .... o |---.10/04/2023 ... ....531,886 .20 . .
000000-00-0 ......... Intrepid Private Equity Fund Il LP ... ..|Direct .... o |--..04/24/2024 ... ....671,190 .0 . ... 3,600,857 |...
000000-00-0 ......... AEA Middle Market Debt Fund V LP ... .. .DE.. ..|Direct .... ...07/31/2024 ... . .0 . ... 4,158,393 |...
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 0 15,624,655 0 101,913,251
6899999. Total - Unaffiliated 0 15,624,655 0 101,913,251
6999999. Total - Affiliated 0 0 0 0
7099999 - Totals 0 15,624,655 0 101,913,251




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE BA - PART 3

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

1'€03

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... NYLCAP Mezzanine Partners 111 LP ... ....|Redeemed Shr .... ...05/26/2010 ...|....01/09/2025 ...|......... 8,880 |[... 0. 0. 0.
000000-00-0 ..... Northstar Mezzanine Partners V LP .... . |Redeemed Shr . .03/24/2025 .. .903,708 .0 0 .0
000000-00-0 ..... GoldPoint Partners Co-Investment V LP . |Redeemed Shr . . .02/21/2025 .. .0 0 .0
000000-00-0 ..... Blue Owl GP Stakes Il LP ....covvvvvivnnnninnnnns ....|Redeemed Shr .... ....12/29/2014 ...|....02/18/2025 ...|. 0 0. 0
000000-00-0 ..... Jumpstart Next Fund LLC ....|Redeemed Shr .... ....02/04/2015 ...|....03/24/2025 ...|. 0. 0. 0.
000000-00-0 ..... NB Private Debt ASP Fund LP . ....|Redeemed Shr .... ....02/25/2015 ...|....01/16/2025 ...|. 0 .0 .. 0
000000-00-0 ..... Argosy Investment Partners V LP .... ....|Redeemed Shr .... ....03/03/2015 ...|....01/17/2025 ...|. 0. 0. 0. .
000000-00-0 ..... Peppertree Capital Fund VI QP LP ... ....|Redeemed Shr .... ....05/05/2016 ...|....02/20/2025 ...|....... 180,273 |... 0 0. o0 o0 0 180,273 |....... 180,273 |...
000000-00-0 ..... Newstone Capital Partners |11 LP ...|Redeemed Shr .... ....11/09/2016 ...|....02/13/2025 ...|.... 1,941,150 |... 0. 0. 0. .... 1,941,150 |.... 1,959,678 |...
000000-00-0 ..... Blue Owl GP Stakes IIl LP . |Redeemed Shr ... ...11/04/2016 ...|....02/25/2025 ...|....... 141,856 |... 0. 0. 0 0 0 141,856 |....... 308,786 |...
Carlyle Distressed Opportunities IV ASP Fund
000000-00-0 ..... ....|Redeemed Shr .... ....02/09/2017 ...]....03/11/2025 ...].... 1,258,780 |... .... 1,258,780 |.... 1,403,402 |...
000000-00-0 ..... PA Direct Credit Opportunities Fund |1 LP .. . | Redeemed Shr ... ...05/15/2017 ...|....01/15/2025 ...|eeeuueini2,528 [ooeeeiiiiii 0 O o0 O [0 0 2,523 |.ceeennnnn 2,523 |...
GoldPoint Partners Select Manager Fund |11
000000-00-0 ..... ...|Redeemed Shr .... ....07/13/2017 ...]....03/25/2025 ...|....... 300,865 |... 0. 0. o0 o0 o0 e 300,865 |....... 761,746 |...
000000-00-0 ..... Yukon Capital Partners I11 LP . ....|Redeemed Shr .... ....07/18/2017 ...|....01/24/2025 ...|..........1,154 |... 0 0. JR VY N | ERRRRN | [ N 1,154 |.......... 2,519 |...
000000-00-0 ..... Bison Capital Partners V LP ... ....|Redeemed Shr .... ....09/18/2017 ...|....01/22/2025 ...|.......527,162 |... 0. 0. o0 o0 o0 e 527,162 |.... 1,367,977 |...
000000-00-0 ..... Patriot Capital IV LP ....|Redeemed Shr .... ....09/29/2017 ...]....08/05/2025 ...|....... 719,230 |... 0 0. 0.
000000-00-0 ..... GoldPoint Partners Co-lInvestment VI LP ...... [ woooveiiiiiiiiiiiiiiiiiiiiiiiens e DE......... Redeemed Shr ...02/26/2018 ...|....02/21/2025 ...|........ 13,581 [ooeeeiiiiinnns 0 [V PR 0
PIMCO Tactical Opportunities Onshore Fund LP
000000-00-0 ..... |+eevemniiiiiirniiniiiiiri e Redeemed Shr ....05/31/2018 ...]....01/30/2025 ...|....... 976,126
000000-00-0 ..... Gryphon Partners V LP ....|Redeemed Shr .... ....08/31/2018 ...|....08/27/2025 ...|....... 322,617 |...
000000-00-0 ..... Brookside Mezzanine Fund IV LP .. . ....|Redeemed Shr .... ....11/06/2018 ...]....01/13/2025 ...|....... 187,500 |...
000000-00-0 ..... North Haven Senior Loan Fund LP ............... Redeemed Shr ...12/19/2018 ...]....02/06/2025 ...|....... 310,973
GoldPoint Mezzanine Partners Co-Investment A
000000-00-0 ..... LP Redeemed Shr ....03/29/2019 ...}....01/28/2025 ...
000000-00-0 ..... GMB Mezzanine Capital IV LP ...|Redeemed Shr .... ....04/09/2019 ...|....02/25/2025 ...|.
000000-00-0 ..... Performance Direct Investments IV LP ... . |Redeemed Shr . ..04/24/2019 . .01/10/2025 ..
000000-00-0 ..... BP Natural Gas Opportunity Partners |1, . |Redeemed Shr . ..06/12/2019 . .02/26/2025 ..
000000-00-0 ..... Newstone Capital Partners IV LP ............... .| Redeemed Shr ... ...12/05/2019 ...]....01/09/2025 ...|[.
Carlyle Global Infrastructure Opportunity
000000-00-0 ..... Fund, LP ..... ....|Redeemed Shr .... ....07/26/2019 ...|....02/19/2025 ...|.
000000-00-0 ..... Cyprium Investors V LP .... . |Redeemed Shr . ..08/15/2019 . .01/30/2025 ..
000000-00-0 ..... AEA Middle Market Debt Fund IV LP .... . |Redeemed Shr ... ...09/11/2019 ...|....01/24/2025 ...|.
Siguler Guff Small Business Credit
000000-00-0 ..... Opportunities Fund 11 LP . ....|Redeemed Shr .... ....12/05/2019 ...|....03/24/2025 ...|. . 0 0. 0
000000-00-0 ..... NB Strategic Capital Partners . ...|Redeemed Shr .... ....12/26/2019 ...|....03/21/2025 ...|....... 153,930 ... 0. 0. 0.
000000-00-0 ..... PA Direct Credit Opportunities Fund 111 LP . ....|Redeemed Shr .... ....11/02/2020 ...|....01/27/2025 ...|....... 664,949 |[... 0 0. 0
000000-00-0 ..... Yukon Capital Partners IV LP .....cccoveennnnnns ....|Redeemed Shr .... ....11/24/2020 ...|....02/21/2025 ...|. 0. 0. 0.
000000-00-0 ..... Park Square Capital Partners IV . ....|Redeemed Shr ... ....02/17/2021 ...|....01/22/2025 ...|. 0 .0 0
000000-00-0 ..... Gryphon Partners VI LP ....|Redeemed Shr .... ....02/16/2022 ...|....03/31/2025 ...|. 0. 0. 0.
000000-00-0 ..... Golub Capital Partners 14 LP ....|Redeemed Shr .... ....04/01/2022 ...|....01/28/2025 ...|....... 342,860 |... 0 0. o0 o0 0 342,860
000000-00-0 ..... Gryphon Junior Capital Fund |1l LP . |Redeemed Shr . ..12/13/2023 . .01/10/2025 .. 2,204 .0 0 .0 IR 2,294 |.
000000-00-0 ..... PA Co-Investment Fund V LP ..........eeevnnne . |Redeemed Shr ... ...09/16/2022 ...|....03/14/2025 ...|.... 2,595,821 |.. .0 0. 0. .. 2,595,821 |...
Siguler Guff Small Business Credi
000000-00-0 ..... Opportunities Fund 111 LP ....|Redeemed Shr .... ....12/21/2022 ...]....03/20/2025 ...|....... 164,629 |... 0 0. 0 VN 164,629
000000-00-0 ..... GCG Investors VI LP ....|Redeemed Shr .... ....06/15/2023 ...|....03/03/2025 ...|....... 329,550 |... 0. 0. 0. 0 s 329,550
000000-00-0 ..... ADG Acquisition LLC .. ....|Redeemed Shr .... ....06/12/2023 ...|....01/31/2025 ...|. 0 0. 0 VN 263,850
000000-00-0 ..... Cyprium SBIC | LP . | Redeemed Shr ... ...10/04/2023 ...|....02/21/2025 ...|. .0 .. .0 .. 0 e O e 0 e 50,474




¢'€03

STATEMENT AS OF MARCH 31, 2025 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 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 14,528,540 0 0 0 0 0 0| 14,528,540 | 17,740,357 0] 3,211,817 3,211,817 785,799
6899999. Total - Unaffiliated 14,528,540 0 0 0 0 0 0 14,528,540 17,740,357 0 3,211,817 3,211,817 785,799
6999999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
7099999 - Totals 14,528,540 0 0 0 0 0 0 14,528,540 17,740,357 0 3,211,817 3,211,817 785,799




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
745290-PX-7 ......... PUERTO RICO PR SALES TAX REV  5.000% 07/01/58 ....ccoeiiiiiiiiiiiiiiiiiieeceeeece e [ 01/15/2025 ..... LTI TP P AP <. 1 ..o B N 999,999 [..uvuuieiiiiiiiiiiiiiiinnes 2,082 |5.8
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 999,999 2,082
010392-FU-7 ......... ALABAMA PHR €O 1.450% 09/15/30 ..uuuenniie e oo 01/17/2025 StoneX Financial INC ....uueeeeiii s [ [eeeeeeeeeeeeeeeeeees 1,070,618 [ 1,900,000 |...
010392-GB-8 . .| ALABAMA PWR CO  5.850% 11/15/33 ... 01/15/2025 . KeyBanc Capital Mkts . 1,000,000

02665li-FU-0 . .| AMERICAN HONDA FINANCE ~ 4.850% 10/23/31 . 01/23/2025 . Wells Fargo .... 2,500,000
103730-BT-6 . ..|BP CAP MKTS AMER IL  2.721% 01/12/32 02/07/2025 . Wells Fargo . 3,300,000
437076-DD-1 . ..|HOME DEPOT INC ~ 4.850% 06/20/31 01/24/2025 . FHN Financial 1,000,000
438516-CZ-7 . .. [HONEYWELL INTL ~ 4.750% 02/01/32 ... 01/23/2025 . JP Morgan ... 4,500,000
44891A-DL-8 . .|HYUNDAI CAPITAL AMERICA 144A  5.000% 01/17/28 01/15/2025 . JP Morgan .... 2,010,000

44891A-DI-6 . .. HYUNDAI CAPITAL AMERICA 144A  5.300% 01/08/30 01/16/2025 Piper Sandler ..

539830-CD-9 ......... |LOCKHEED MARTIN CORP  4.800% 08/15/34 . \.....01/15/2025 ....|StoneX Financial Inc . 3,000,000
61747Y-FS-9 .........[ MORGAN STANLEY  5.042% 07/19/30 .eiveueseuerserisssuesstenssteestensssanesnenesnsssssssensssensanesssnenessenes foeneas 01/22/2025 ... FHN FINBNCTAL 11ttestiteststetestet et e st ete et ese st ese st et ene st en e st eb e e ebeneebenssbeneenenesnenenneneseesessanes foorenessensssaennaensnensnnenens [oesearenenrenenenenres 2,828,581 |ooviieniiaiinanenn, 2,440,000 |...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 22,144,620 23,150,000
06683*-AA-9 ......... BANYAN TECH ALPHA LLC (HELM) 11.000% 08/30/25 .....vvvveeeeeneeneeneenieneeneesiesieseeseeseesneseesnennens |ouenns 03/31/2025 Interest Capitalization ... ... 13,500 |. ... 13,500 |...
83174%-AE-6 . .| SMILE BRANDS INC ~ 0.000% 04/12/26 ...... Interest Capitalization 63,736 |. 63,736 |.

03

00097#-AF-7 . .| ADG ACQUISITION LLC ~ 0.000% 04/11/28 .. Direct ..oovvvveiiiiiiinnnns .. 263,850 |. 263,850 |.

7475546 ....... QUALITY BRAND GROUP LLC  13.000% 03/31/30 ...vuvrereneereeneenesesesneseesseseenseneessnssenssnsassensanse foonees 03/04/2025 ... Interest Capitalization ... ... 7,888 |. .. 7,888 |...

T4755#-AA-6 ......... QUALITY BRAND GROUP LLC 13.000% 03/31/30 ......ceuvuuuiiiiiuunniiiiinnnniiriiininsisrresensnssrnsennenaees |oonnnd 02/20/2025 ..... TaxX Free EXChaNGge ......iiiiiueusiiiiiiuiiiiiiiiiiiessiiiii s e e e ctui s e e s eesais s e s eeebaa s e e e eeanan e e e reannnnsas 1,276,596 |.veiiiiiiinnnniiinns 1,276,596

0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 1,625,570 1,625,570

0489999999. Total - Issuer Credit Obligations (Unaffiliated) 24,768,939 25,775,569 232,291 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 3 24,768,939 25,775,569 232,291 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 24,768,939 25,775,569 232,291 XXX
36179Y-60-2 .........[GNMA GTD PASS THRU POOL MA9879  5.500% 09/20/39 ......eeeemrmuereeemnnnaeeeeenniaeeeeennnneeeeeennnaeeeeen [eeeead 01/07/2025 ..... Wells Fargo 968,790 |. 959,198 |... .
3618N5-CC-1 ......... GNMA GTD PASS THRU POOL MB0066 ~ 5.000% 12/20/39 ......cevvuniiiiiiiiiniiiiiiiiineeeceiiiee e eennnn fennnd 02/28/2025 ..... StoneX Financial Inc . .. 2,537,950 |. .. 2,517,885 |... 1.
38384Y-X6-3 ......... GNMA 2024-180 J  5.500% 10/20/48 .....nnniieeienniseeeeennuaaaeeennunasaeeeennnsaaerennnnnsaesennnnnsaeeennnnnns |oennnd 01/13/2025 ..... FHN FiN@NCial ...ieeeeitieeeeieiie e s e et s e e e eeese e e e eesnsesseseennsseeennnsnsseennnnaaseennnnnnsaeeennnnnss seennnnnnsseennnnnnsseernnnnnaneeee |oernnnnasseennnnnaseees 1,492,178 |oeeeiiiiiiieeeeeees 1,495,445 1.
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 4,998,913 4,972,528

3132CX-AN-4 ......... [FHLMC 15 YR POOL SB1393  5.500% 01/01/40 ......02/01/2025 . JP Morgan . 1,450,450 1,428,795 1.
313206-JH-4 ......... [FHLMC 15 YR POOL SB8364 5.500% 02/01/40 02/01/2025 . Various ... 6,994,432 6,913,793 1.
313206-J0-4 ......... |FHLMC 15 YR POOL SB8371  5.000% 02/01/40 02/05/2025 . JP Morgan . 4,006,875 4,000,000 1.
3133KY-48-5 . .. |FHLMC 20 YR POOL RB5333  5.000% 02/01/45 Piper Sandler 4,930,234 |. 4,981,607 |. 1.
3133KY-4V-8 . .| FHLMC 20 YR POOL RB5336  5.000% 03/01/45 FHN Financial . 10,223,885 |. . 10,255,935 |. 1.
31418F-FC-6 .........[FNMA PASS THRU POOL MA5562  5.000% 12/01/ . JP Morgan ....... o e e 3,815,182 |. 3,907,372 |... 1.
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC) 31,421,058 31,487,502

1889999999. Total - Asset-Backed Securities (Unaffiliated) 36,419,971 36,460,030

1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0
1909999997. Total - Asset-Backed Securities - Part 3 36,419,971 36,460,030 60,917
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX

1909999999. Total - Asset-Backed Securities 36,419,971 36,460,030 60,917
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 61,188,910 62,235,599 293,208
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX

4509999999. Total - Preferred Stocks 0 XXX 0

031162-10-0 ......... AMGEN INC <. e e et e et e e e e e e e e e e e e e e e e e e en e e e e e e nnnn e e eennnnaeeeernnnnaeeeeennnn |enuad 02/07/2025 ..... Cowen & CoMPaNY LLC ...eeeeeeeeeeeieeie e e e e eet e e e e e e e e e e e e e e enne e e e e e ennna e e e e ennnn e e e eennnnaeneeen [eeeeernnnaeeeeennnaaan 1,100.000 |....

09260D-10-7 ......... L0 O RN RN 03/21/2025 ..... T TR RO 6,500.000 |....

291011-10-4 ......... EMERSON ELECTRIC €0 +...eeeeeenieeeeemnie e e e eeeen e e e eeemee e e e e emnea s e e e emnna e e eeemnnnaeeeemnnnnneeeennnnnnns |eennad 03/21/2025 ..... Strategas Research Partners ........ooeeeeoiiiieimiiiii e e e e e e e e e e e e e rne e e e e ennn e e eennnns [eeeeeennna e eennnaaas 6,000.000 |....

437076-10-2 . ..|HOME DEPOT INC ... 03/21/2025 . Strategas Research Partners . .. 3,500.000 |.

898320-10-9 . .| TRUIST FINL CORP 03/21/2025 . Strategas Research Partners . .13,000.000 |.

902973-30-4 ......... LU 5 S PP PPPPPPIN FPTPTN 03/21/2025 ..... Strategas Research Partners .... ...26,000.000 |....
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928260-83-9 ......... VISA INC COM CLASS A . .eeeeeeeee e e e ettt e e e e e e e e e e e e e e e enee e e e e emnnne e e e ennnneeeeennnnneeeeennnnnnes |eennad 01/17/2025 ..... Strategas Research Partners ... 2,000.000 .... 636,982
046353-10-8 ......... ASTRAZENECA PLC PP PPPPN FPTPTN 03/21/2025 ..... Strategas Research Partners ....6,000.000 ... 455,549
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

6,053,214
5989999997. Total - Common Stocks - Part 3 6,053,214
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 6,053,214
5999999999. Total - Preferred and Common Stocks 6,053,214
6009999999 - Totals 67,242,124 XXX 293,208 XXX
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NEW YORK CITY NY TRANSTL TAXABLE FIN AUTH SER
..649710-A6-7 [E 2 REV  2.650% 02/01/25 .....ovvvvvvvnnnnnnnnns . 02/01/2025 . [Maturity ...oooovvveiiiniiiiiininnns o o 10,000,000 |...... 10,000,000 |........ 9,937,450 |........ 9,999,078 |......evvnnnnns (U P [ F (U P [ F 0 |oueeen 10,000,000 |.....oenvnnnens (1 P [ PO (VI P, 132,500 |. 02/01/2025 . |1.A FE ....
NEW YORK ST DORM AUTH PERS INCOME TAX REV
..64990F-TS-3 |UNREFUND  5.000% 02/15/34 ... .. |. 02/15/2025 . |Maturity o e fos 5,000,000 |........ 5,000,000 |........ 5,412,580 |........5,011,024 |...............0 |....... (11,024) ). 0 e (11,024) i 0 5,000,000 |.. ...125,000 |. 02/15/2034 . [1.B FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 15,000,000 15,000,000 15,350,030 15,010,102 0 (10,102) 0 (10,102) 0 15,000,000 257,500 XXX XXX
..00097#-AF-7 |ADG ACQUISITION LLC ~ 0.000% 04/11/28 ........ . 03/31/2025 . |Direct ..ooovvvvnnnnnns ... 37,500 |... e 37,500 [ L0 .0 .0 0] .. 2,364 |. 04/11/2028 . [5.B GI .
..74755#-AA-6 [QUALITY BRAND GROUP LLC 13.000% 03/31/30 ... |. 02/20/2025 . | Tax Free Exchange 1,276,5% |........ 1,276,596 |........ 1,276,596 |........1,276,5% |.... .0 | .0 .. A PO PP 1,276,59% |.. .. .11,007 |. 03/31/2030 . [5.B GI ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 1,314,096 1,314,096 1,314,096 1,314,096 0 0 0 0 1,314,096 0 0 13,371 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 16,314,096 16,314,096 16,664, 126 16,324,198 (10, 102) 0 (10, 102) 0 16,314,096 0 0 270,871 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 16,314,096 16,314,096 16,664, 126 16,324,198 (10, 102) 0 (10, 102) 0 16,314,096 0 0 270,871 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 16,314,096 16,314,096 16,664, 126 16,324,198 0 (10, 102) 0 (10, 102) 0 16,314,096 0 0 0 270,871 XXX XXX
GNMA GTD PASS THRU POOL MA7447  2.500%
L 3B17-HY=7 [ 07/20/36 ..o . 02/01/2025 . |Paydomn eeevveeneeeeennieeeeeennnn Jorneeeeeenieeees fereeeeens 142,869 |........... 142,869 |........... 146,709 |........... 146,169 [oeeeeennnnns (U (3,300) |+evvenneaeenes (U (3,300) |+evvenneaeenns (U 142,869 |oeveeieeennnn (VI PO [ PO [V AU 455 . 07/20/2036 . [1.A ........
GNMA GTD PASS THRU POOL MA7447  2.500%
L 3B17-HY=7 [ 07/20/36 ..o . 03/01/2025 . |Paydomn .eeevveneeeeenniieeeeennnn forneeeeeeeeneees feeeeeeeens 87,328 [ 87,328 |..cconnnnnn 89,675 |...ccenennnn 89,345 [.....cccennnnnn (U (2,017) feeeeeinnnnns (U (2,017) feeeeeinnnnnn 0 Joeeeeees 87,328 |oeeeeieeeens (VI PO [ PO [V AU 546 |. 07/20/2036 . |1.B FE .
GNMA GTD PASS THRU POOL MA7797  2.000%
L 3B179W-UN-6 [ 01/20/37 e . 02/01/2025 . |Paydomn eeeeveeneeeeenniieeeeeennnn Jeneeeeeeenieeees fereeeeens 414,260 |........... 414,260 |........... 416,267 |.eeennnnne. 415,947 |..oeeennnnnnens (U (1,687) [ceeeeeennnnnn (U (1,687) [ceeeeeennnnnn (U 414,260 |.eoevnnnnnnnnns (VI PO [ PO [V AU 952 . 01/20/2037 . [1.A ........
GNMA GTD PASS THRU POOL MA7797  2.000%
L 3B179-UN-6 [ 01/20/37 e . 03/01/2025 . |Paydomn ecevveeneeeeennneeeeeennnn Jerneeeeeeenieeees fereeeeens 282,134 |eeeennnnns 282,134 |oeeennnens 233,258 |oeeuunnnnns 233,080 [...ccvvvnnnnnnn (U (946) |-eevvvennnnnnns (U (946) |-eevvvennnnns (U 282,134 oot (VI PO [ PO (VI IO 1,161 [. 01/20/2037 . |1.B FE .
GNMA GTD PASS THRU POOL MA7798  2.500%
L 3617M-UX-4 [ 01/20/37 e . 02/01/2025 . |Paydomn eeevveeneeeeennieeeeeennnn Jorneeeeeenieeees fereeeeens 131,277 |........... 181,277 |oeeeeennees 134,641 |........... 134,126 |ooeeennnnnnnnns [V P (2,849) |evveenaenee [V P (2,849) |evvennaanee (U 131,277 e (VI PO [ PO [V AU 440 |. 01/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL MA7798  2.500%
L 3617M-UX=4 [ 01/20/37 e . 03/01/2025 . |Paydomn .eeevveneeeeennieeeeeeennn e eeeeneees feeeeeeeens 62,689 |............ 62,689 |............ 64,296 |.....oeennnn 64,050 |...coovnunnnnns (U (1,360) [-neeeeennnnnn (U (1,360) [-nneeeeennnnnn 0 Joeeeeees 62,689 |eeerenieenns (VI PO [ PO [V AU 392 . 01/20/2037 . [1.B FE .
GNMA GTD PASS THRU POOL MA7910  2.500%
L 3B179-YF-9 [ 08/20/37 e . 02/01/2025 . |Paydomn eceevueneeeeeenieeeeeennnn Jorneeeeeenieeees feeeeeeens 328,043 |........... 328,043 |........... 326,813 |........... 326,905 |...cevvnnnnnnns [V 1,188 [oeeeieiiiiennns (U1 1,188 [ (U 328,043 |....ccevnennnns (VI PO [ PO (VI IO 1,007 |. 03/20/2037 . [1.A ........
GNMA GTD PASS THRU POOL MA7910  2.500%
L 3B179M-YF-9 [ 08/20/37 e . 03/01/2025 . |Paydomn ecevveeneeeeennneeeeeennnn Jerneeeeeeenieeees fereeeeens 127,291 |........... 127,291 |ooeeeeeees 126,814 |..oenneee. 126,850 [ceeeievennnnns 0 Joeeeeees A2 | (V1 PO A2 | (U 127,201 oo (VI PO [ PO [V AU 796 |. 03/20/2037 . |1.B FE .
GNMA GTD PASS THRU POOL MA8948  5.500%
.36179X-5H-5 [06/20/53 ...eeeeeeeeeeie e . 02/01/2025 . |Paydomn eceevueneeeeeenieeeeeennnn Jorneeeeeenieeees feeeeeeens 245,034 |........... 245,034 |........... 244,728 |........... 284,722 | 0 Joeeeeees 312 | (V1 PO 312 s (U 245,034 |......coeennnnt (VI PO [ PO (VI IO 1,689 |. 06/20/2053 . |1.A ........
GNMA GTD PASS THRU POOL MA8948  5.500%
. 36179X-5H-5 [06/20/53 ....eeeeeeeeeeie e . 03/01/2025 . |Paydomn .eeevveneeeeennieeeeeeennn e eeeeneees feeeeeeeens 97,777 oo 97,777 |eveeeee 97,655 |..eeevnnnnnn 97,652 |oeeeeeninnnnns 0 Joeeeeees 125 | (V1 PO 125 | 0 Joeeeeees 97,777 v (VI PO [ PO (VI IO 1,344 |. 06/20/2053 . |1.B FE .
GNMA GTD PASS THRU POOL MA9879  5.500%
..36179Y-60-2 [09/20/39 ...erriieieeeeee e . 03/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 16,913 [ooeeenenees 16,913 |oeeeennnnes 17,083 oo (U1 PP (U (169) [oveeeeeennnnnn (U (169) [oveeeeeennnnns 0 Joeeeeees 16,913 |oeeeeieeennnn (VI PO [ PO [V AU 106 |. 09/20/2039 . [1.B FE .
GNMA GTD PASS THRU POOL MA9017  5.500%
..36179Y-AS-3 [07/20/53 ...eeeeeeeeeeee e . 02/01/2025 . |Paydomn eeevvueneeeeennieeeeeennnn Jorneeeeeenieeees fereeeeens 240,072 |........... 240,072 |........... 289,772 |.eeeenennnn 239,766 |...ccevvnnnnnnn 0 Joeeeeees 306 |eeenneeeennns (V1 PO 306 |eeenieeeennns (U 240,072 |eeerniees (VI PO [ PO (VI IO 1,604 |. 07/20/2053 . |1.A ........
GNMA GTD PASS THRU POOL MA9017  5.500%
..36179Y-AS-3 [07/20/53 ...eeeeeeeeeeee e . 03/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 90,834 |.....enn.n. 90,834 |...cconnnnnn 90,721 |oeeeeinnnns 90,718 |oeeeieieeene 0 Joeeeeees L [T (V1 PO L [T 0 Joeeeeees 90,834 |....ccevnnnnnns (VI PO [ PO (VI IO 1,249 |. 07/20/2053 . |1.B FE .
GNMA GTD PASS THRU POOL MA9241  5.500%
.36179Y-HS-6 [ 10/20/53 ....eeeeeeeeeeeee e . 02/01/2025 . |Paydomn eeevveeneeeeennieeeeeennnn Jorneeeeeenieeees fereeeeens 172,860 |.......... 172,860 |oeeeennnnnn 174,265 |........... 174,239 |ooeeeneies (U (1,379) | eeeeeeeeeee (U (1,379) | eeeeeeeeeee [V 172,860 |...cceevnnnnnns (VI PO [ PO (VI IO 1,125 |. 10/20/2053 . |1.A ........
GNMA GTD PASS THRU POOL MA9241  5.500%
..36179Y-HS-6 [ 10/20/53 ....eeeeeeeeeeee e . 03/01/2025 . |Paydomn .eeevveneeeeennieeeeeeennn foeneeeeeeeeneees feeeeeeeens 58,815 |............ 58,815 |[............ 59,293 |...ceeeenne 59,284 |...ceeivinnnnnn (U (469) |.oevvvennnnns (U (469) |.oeevvennnnnns 0 Joeeeeees 58,815 |oeevreeeeenns (VI PO [ PO [V AU 809 |. 10/20/2053 . |1.B FE .
GNMA GTD PASS THRU POOL 570505  6.500%
..36200R-YA-4 |12/15/31 ... . 02/01/2025 . | Paydown ... . 12/15/2031 . |1.A ........
GNMA GTD PASS THRU POOL 570505
..36200R-YA-4 [ 12/15/31 oereeeeeeee e . 03/01/2025 . | Paydoun . 12/15/2031 . |1.B FE .
GNMA GTD PASS THRU POOL 571266  6.500%
..36200S-TX-8 |10/15/31 ... . 02/01/2025 . | Paydown ... . 10/15/2031 . |1.A ........
GNVA GTD PA
..36200S-TX-8 [10/15/31 ....uiiiiiiiiaeieeiiiiae e e e e e e eeees . 03/01/2025 . |Paydomn oeevvuuuseeerennunaaerennns Jonnneerennnnnnaes feaeeeeeennnnns KL 31 | K1 PP K11 PP (U T 0 Joeeeiareeenes (U T [V PP [U KX T [V PP (U T [ PP 1 |. 10/15/2031 . |1.B FE .
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GNMA GTD PASS THRU POOL 003026  7.000%
..36202D-LF-6 [01/20/31 ..evvviiiiiiiiiiiiiiii e . 02/01/2025 . |Paydomn ...ccvvueniiiiiiiiiiiiiiiins feerineeeiiiiies feeeeeeeiiians i/ F P72 P 255 [ooieiiiiiiiinnns P72 R 0 e ()] R [ R [ PO [ PR 7 R (1 P [ PO [V N 2 |. 01/20/2031 . |1.A ........
GNMA GTD PASS THRU POOL 003026  7.000%
..36202D-LF-6 |01/20/31 ... . 03/01/2025 . | Paydown ... . 01/20/2031 . |1.B FE ....
GNVA GTD PA .
..36202E-CC-1 [01/20/35 ovvvvniiiiiiiiiieeieii e . 02/01/2025 . | Paydoun . 01/20/2035 . |1.A ........
GNMA GTD PASS THRU POOL 003667  6.500%
..36202E-CC-1 [01/20/35 oevvvniiiiiiiiinieeiiii e . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans 880 [ooeiiiiiinnnns 880 |oieveiiiiiiiinns 906 |....cvvvnnnnnnns 893 |vviiiiiiins 0 s (13) fervvvnnnnnnnnns (U P (R P [ PR 880 |.evvuiiinnns (VN P [ PO [V 14 . 01/20/2035 . |1.B FE ....
GNMA GTD PASS THRU POOL 003809  6.500%
..36202E-GS-2 [01/20/36 ..vvvviiiiiiiiiiiiiiii e . 02/01/2025 . |Paydomn ....cvuuniiiiiiiinieiiiiinn ferneeeriniiees [ 1,474 |....oooeeees 1,474 | 1,515 | 1,506 [ovevvvvrvnnnnes 0 s (57 (U P (79 FEP [V P 1,474 | (1 P [ PO [V 12 . 01/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL 003809  6.500%
..36202E-GS-2 [01/20/36 ..vvvviiiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan £ T F£: T R 804 |....covvnnnnns 800 [ouvvunennnnnns 0 s [0 T (U P [0 ) . [ PR F£:E T N (1 P [ PO [V 13 |. 01/20/2036 . |1.B FE ....
GNMA GTD PASS THRU POOL 003880  6.500%
..36202E-JZ-3 [07/20/36 ..vvvniiiiiiiiiiiii . 02/01/2025 . |Paydomn ....evuunriiiiiiiiiieiiiiien feeeeeeiiiees [ 2,390 [eeeiiiinnns 2,390 [oooiiiiinnnns 2,449 |.......oeeees 2,427 oo 0 s (37) [ervvnnnnnnnnnns (U P (K70 PP (U1 O 2,390 [ooeiiiiiinnnns (1 P [ PO [V 17 |. 07/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL 003880  6.500%
..36202E-JZ-3 [07/20/36 ..vvvniiiiiiiiiiiiiii . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,285 [ooiiiinnnnns 1,285 |oeveenenns 1,316 | 1,304 [oveiiiiinnnns 0 s (00 O (U P (20 F [V P 1,285 |oovvviens (1 P [ PO [V 21 |. 07/20/2036 . |1.B FE ....
GNVMA GTD PASS THRU POOL 003892  7.000%
..36202E-KD-0 [08/20/36 ....vvivviinnnniiiiiiiie e . 02/01/2025 . |Paydomn ....cvuuniiiiiiiinieiiiiinn ferneeeriniiees [ 1,160 |oeeeennnnnns 1,160 [oooiieeennnns 1,198 | 1,186 [.eennnnnnnnns 0 s (23 T (U P (25 P [V P 1,160 [oeeieieennnn (1 P [ PO [V 10 |. 08/20/2036 . |1.A ........
GNMA GTD PASS THRU POOL 003892  7.000%
..36202E-KD-0 [08/20/36 ...evvvivvirnnnniiiiiiiie e . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 586 [ooeiiiiiiinnnns 586 |....covvnniinns 605 |..ooevviinnnns 599 ..l 0 s (13) fervnnnnnnnnnnns (U P (R P [ PR 586 |eevvuniiienns (1 P [ PO [V 10 |. 08/20/2036 . |1.B FE ....
GNMA GTD PASS THRU POOL 003978  7.000%
..36202E-M3-0 [ 04/20/37 ovvvvniiiiiiiiiie i . 02/01/2025 . |Paydonn ...ccvvueneiiiiiiiiiiiiiiiinn ferineeeeiiies feeeeeeiiian 686 [.......coevnnnns 686 |.eeviiiiiiins 709 |ooiviiiiinns 704 |oveveviiiinnns 0 s (18) oo (U P (1)) O [ PO 686 |...ovuiennn (1 P [ PO [V N 6 |. 04/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 003978  7.000%
..36202E-M3-0 [ 04/20/37 eevvvniiiiiiiiieeii e . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans k7 FO K2 PO 335 [ 333 | 0 e [£2)) R [ R [E5) ) PO [ PR fc7 3 R (1 P [ PO [V N 6 |. 04/20/2037 .|1.B FE ....
GNMA GTD PASS THRU POOL 004019  7.000%
..36202E-PC-7 [ 08/20/37 evvvniiiiiiniiniiiiiiiie e . 02/01/2025 . |Paydonn ...ccevueniiiiiiiniiiieiiiinn fenineeeeiiiies feeeeeeeinan Jeic K R N 993 [eeiiiiinne 1,029 |oeeennnns 1,018 [ 0 s (531 (U P (55 FE [ PR [eitX N (1 P [ PO [V N 9 |. 08/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004019  7.000%
..36202E-PC-7 [ 08/20/37 evvvniiiiiiniiniiiiiii e . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 469 | 469 |...ooevvnnnnns 486 |...oevvnnnnnnnns L3 I O 0 s (12) forvnnnnninnnns (U P (12) | [ PR L (1 P [ PO [V N 8 |. 08/20/2037 .|1.B FE ....
GNMA GTD PASS THRU POOL 004029  6.500%
.. 36202E-PN-3 [09/20/37 .evvvniiiiiiiiinieeiiii e . 02/01/2025 . |Paydomn ....evuunviiiiiiiiiiiiiiiiinn ferneeeeeiiiees [ 1,377 | 1,377 | 1,410 |oeeennns 1,308 [ovviiiiinenns 0 s (20 (U P (21 F (U1 O 1,377 feveeeiiiiiinnns (1 P [ PO [V N 9 |. 09/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004029  6.500%
.. 36202E-PN-3 [09/20/37 .evveniiiiiiiiiiieeeiiii e . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 1,081 |oeeeenns 1,081 [ooiiiinnnnns 1,107 [ooeieinnnnnns 1,097 [oeveeeiiininns 0 s (16) oo (U P (1) (U1 O 1,081 [ (1 P [ PO [V 18 |. 09/20/2037 . |1.B FE ....
GNMA GTD PASS THRU POOL 004030  7.000%
..36202E-PP-8 [09/20/37 .evvvniiiiiiiiiieee i . 02/01/2025 . |Paydonn ...ccvvueneiiiiiiiiiiiiiiiinn ferineeeeiiies feeeeeeiiian 1700 O [61: R 02T PO (51 0 s (16) oo (U P (1) [ PR {17200 F (1 P [ PO [V N 6 |. 09/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004030  7.000%
..36202E-PP-8 [09/20/37 .evvvniiiiiiiiiiieeiiii e . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan KX N N 338 | Fo STV 345 | 0 e [£:)] R [ R (£ PO [ PR [ (1 P [ PO [V N 6 |. 09/20/2037 .|1.B FE ....
GNMA GTD PASS THRU POOL 004040  6.500%
..36202E-PZ-6 [ 10/20/37 ..vvvviiiiiiiiiieiiii . 02/01/2025 . | Paydoun . 10/20/2037 . |1.A ........
GNMA GTD PASS THRU POOL 004040  6.500%
..36202E-PZ-6 [ 10/20/37 ..evvviiiiiiiiiiiiiii . 03/01/2025 . | Paydoun . 10/20/2037 . |1.B FE ....
GNMA GTD PASS THRU POOL 004087  7.000%
..36202E-RG-6 |02/20/38 ... .. |- 02/01/2025 . | Paydown ... . 02/20/2038 . |1.A ........
GNVA GTD PA .000¢%
..36202E-RG-6 [ 02/20/38 ...euvnniiiiiiiie e . 03/01/2025 . |Paydonn ...ccvvunniveiiiiniiiiiiiiins ferineeeiiiiies feeeeeeiinans 382 | 382 | 405 |oooiiiiiins 397 |eveeeiiiiinnns 0 s (15) feuvvnnnnnnnnns (U P (15) |oeveeneeinne [ PR 382 [t (1 P [ PO [V N 7 |. 02/20/2038 . |1.B FE ....
GNMA GTD PASS THRU POOL 462682  6.500%
..36208V-6T-7 |04/15/28 ... . 02/01/2025 . | Paydown ... 4,708 |.. . 04/15/2028 . |1.A ........
GNVA GTD PA .
..36208V-6T-7 [04/15/28 ...evvvriiiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ....evvunvieiiiiiininiiiinns feriineeeriniieees [ 2,282 oo 2,282 |ooeiiiiinnnns 2,373 [oeiiiinnnnns 2,301 |l 0 s (19) forvvnnnnnnnnnns (U P (19) |evveniiniene (U1 O 2,282 |oeeiiiiiinnns (1 P [ PO [V 37 | 04/15/2028 . |1.B FE ....
GNMA GTD PASS THRU POOL 781980  7.000%
..36241K-FV-5 |12/15/34 ... .. |- 02/01/2025 . | Paydoun ... .. 14,162 |.. . 12/15/2034 . |1.A ........
GNVA GTD PA .000¢%
L 36241K-FV-5 [12/15/34 . iivvvniiiiiiiiiiiiiiii i . 03/01/2025 . |Paydomn ...eevueiiiiiiiiiiiiiiiiins Joviinniiiiiiiininees foreeeiiinnns 5,867 [..cceennnns 5,867 |.ooeennns 6,091 |..nnnnns 5,989 [oceiiinnnn. [ PO [R50 [U (1210) |ooeiiiiinnnns (U 5,867 |oveiiiiinnnnn 0 | (U [ 103 ). 12/15/2034 . |1.B FE ....
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SCHEDULE D - PART 4

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

[ACIE

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
GNMA GTD PASS THRU POOL 617692  6.500%
..36200U-F9-2 | 09/15/37 oovviiiiiiiiiiiiii . 02/01/2025 . |Paydoun ........cooeeiiiiiiiiiinnnins fonnniiiiiiiiiieiins feiiiiiii, T4 o, T4 T67 [oeernnnnnnnnnns L6 PO 0 s (L) T [V ST (L T 0 e T4 el (VN 0 | [V 6 |. 09/15/2037 . |1.A ........

GNMA GTD PASS THRU POOL 617692  6.500%

.. 36200U-F9-2 | 09/15/37 ... . 09/15/2037 . |1.B FE ....

. 03/01/2025 . |Paydown ...

GNMA GTD PA 0004

..36200U-GE-0 | 09/15/37 oeeniiiiiiieiiiiiiie e . 02/0172025 . [Paydown ....coovviiiiiieiiiiiiiiees foeniiineeenniies | 251 | 251 [ 262 [oveeiieiinnns 261 [ 0 forreeeiinns ()] FEPURTRN 0 forreeeiinnns () FEPPRTRIN [V OO 251 [ (U IO 0 foreeeieiinnns [ PO 2 1. 09/15/2037 . [1.A ........
GNMA GTD PASS THRU POOL 617697  7.000%

..36200U-GE-0 | 09/15/37 oeeniiiiiiiiiiiiiiie e . 03/0172025 . [Paydown ....coovviiiiiieiiiiiiieees Joeniiiineeenniies | 127 o 127 | 182 i 182 | 0 forreeeiinns (3] FEPPRTRN 0 forreeiiinns ()] FEPPRTR [V OO 127 |l (U IO 0 foreeeieiinnns [ PP 2 |.09/15/2037 . [1.B FE ....
GNMA GTD PASS THRU POOL 617751  7.000%

.. 36200U-HA-1 | 10/15/37 weveeiiiiiiieeiiiiii e . 02/0172025 . [Paydown ....ccovviiiiiieiiiiiiiiiees Joniiiineeeniiies | 104 [ LV R 109 | 107 feeeeeiiies 0 forreeeiinns () FPPURTRN 0 forreeiiinns ()] FPPURTRN [V OO 104 | (U IO 0 foreeeieiinnns [ PO 1 [ 10/15/2037 . |1.A ........
GNMA GTD PASS THRU POOL 617751  7.000%

.. 36200U-HA-1 | 10/15/37 weveeiiiiiiieeiiiie e . 03/0172025 . [Paydown ....coovviiiiieniiiiiiiiens e i X A X I IO 55 [oeiieeiiiiens 54 [ 0 forreeeiinns ()] FUPTTTRN 0 forreeeiinnns ()] FEPPTRTRN [V X2 ER (U IO 0 foreeeieiinnns [ PO 1 [ 10/15/2037 .|1.B FE ....
GNMA GTD PASS THRU POOL 642134  7.000%

+.36291Y-LP-0 | 08/15/36 ..eeeveueriiiieeiiiiiiiie e . 02/0172025 . [Paydown ....coovviiiiiieiiiiiiiiees foeniiineeenniies | M7 | L2 VA PPN 949 |, 935 |oreeiiiiiinns 0 foreeeans (18) [eeeeeiiiiens 0 foreeians (18) [eeeeeiiiiens [V OO 7 | (U IO 0 foreeeieiinnns [ PO 8 . 08/15/2036 . |1.A ........
GNMA GTD PASS THRU POOL 642134  7.000%

+.36291Y-LP-0 | 08/15/36 ..eeeeeuvriiiieeiiiiiiiie e . 03/0172025 . [Paydown ....coovviiiiiieiiiiiiieees Joeniiiineeenniies | 481 | 481 o LT R 70 I 0 forreeeiinns ()] FEPURTRN 0 forreeiiinns () FEPPRTRIN [V OO 461 | (U IO 0 foreeeieiinnns [ PP 8 |. 08/15/2036 . |1.B FE ....
GNMA GTD PASS THRU POOL 658134  7.000%

.. 362048-EF-0 | 10/15/36 .eeeveniiiiiieiiiiiiiie e . 02/0172025 . [Paydown ....ccovviiiiiieiiiiiiiiiees Joniiiineeeniiies | 366 | T IO 378 [ 373 [oveeiaeinis 0 forreeeiinns (7) fereeeiiiiinns 0 forreeiiinns (7) fereeeaiiiinns [V OO 366 |uvieieennn (U IO 0 foreeeieiinnns [ PO 3 | 10/15/2036 . [1.A ........
GNMA GTD PASS THRU POOL 658134  7.000%

.. 362048-EF-0 | 10/15/36 .eveevniiiiiieiiiiiiiie e . 03/0172025 . [Paydown ...ccoviiviiiiiieiiiiiiiines foeniiineeenniies | LT PO 185 |oveeeieeiiis 191 s 188 |oeeeiiiiinns 0 forreeeiinns (£ FOPPRTRIN 0 forreeeiinnns (£ FUPPRTR [V OO 185 | (U IO 0 foreeeieiinnns [ PO 3 | 10/15/2036 . [1.B FE ....
GNMA GTD PASS THRU POOL 659682  7.000%

.. 36204T-2P-9 | 10/15/36 .eeeeiiiiiiiiieiiiiiiii e . 02/0172025 . [Paydown ....coovviiieiieiiiiiiieees Jeniiiiieeeniiins | 254 | 254 | 263 [oveeiieiinnns 250 | 0 forreeeiinns (53] FEPRTRN 0 forreeeiinnns ()] FEPPRTR [V OO 254 o (U IO 0 foreeeieiinnns [ PO 2 . 10/15/2036 . [1.A ........
GNMA GTD PASS THRU POOL 659682  7.000%

.. 36204T-2P-9 | 10/15/36 .eeeeeniiiiiieeiiiiiie e . 03/0172025 . [Paydown ....coovviiiiiieiiiiiiieees Joeniiiineeenniies | 128 [ 128 | 182 i 131 | 0 forreeeiinns () FPPURTRN 0 forreeiiinns ()] FPPURTRN [V OO 128 | (U IO 0 foreeeieiinnns [ PO 2 | 10/15/2036 . [1.B FE ....
GNMA GTD PASS THRU POOL 659609  7.000%

.. 36204T-YE-9 | 08/15/36 ..eevvuiiiiiieeiiiiiiiie e . 02/0172025 . [Paydown ....ccovviiiiiieiiiiiiiiiees Joniiiineeeniiies | 310 |, 30 [ 320 [oveiiieiiins 316 [ 0 forreeeiinns ()] FPPUTTRIN 0 forreeiiinns ()] FEPRTRIN [V OO 310 i (U IO 0 foreeeieiinnns [ PO 3 |.08/15/2036 . [1.A ........
GNMA GTD PASS THRU POOL 659609  7.000%

.. 36204T-YE-9 | 08/15/36 .oeevvuiriiiieeiiiiiiiie e . 03/0172025 . [Paydown ...ccoviiviiiiiieiiiiiiiines foeniiineeenniies | 156 [oveeeiiiinns 156 [oveeeieeinns 161 |, 159 |, 0 forreeeiinns () FPPURTRN 0 forreeeiinnns ()] FPPURTRN [V OO 156 |oeeiiiieens (U IO 0 foreeeieiinnns [ PO 3 |.08/15/2036 . [1.B FE ....
GNMA GTD PASS THRU POOL 664404  6.500%

.. 36295A-DH-5 | 10/15/37 wevveiiiiiiieeiii e . 02/0172025 . [Paydown ....coouvvieiieiiiiiiiieens foiiiiieeeiiiiees i 1,22 | 1,282 i, 1,286 [ooereeennns 1,265 [oveeeeenns 0 foreeeans (34) | 0 foreeians (34) | 0 foreiiianns 1,232 foeeeeiiins (U IO 0 foreeeieiinnns (U PO 10 | 10/15/2037 . |1.A ........
GNMA GTD PASS THRU POOL 664404  6.500%

.. 36295A-DH-5 | 10/15/37 weveeiiiiiiiieiiii e . 03/0172025 . [Paydown ...ccoviiviiiiiieiiiiiiiines foeniiineeenniies | 651 | 651 [ 680 |..ccoiiiiannn [ 0 foreeeans (18) [eeeeeiiiiens 0 foreeians (18) [eeeeeiiiiens [V OO 651 | (U IO 0 foreeeieiinnns (U PO 11 |. 10/15/2037 . |1.B FE ....
GNMA GTD PASS THRU POOL 671112  6.500%

.. 36205H-RI-3 | 08/15/37 eveveiiiiiiiiiiiiiiie e . 02/0172025 . [Paydown ....coovviiieiieiiiiiiieees Jeniiiiieeeniiins | 77 el 77 | 183 [ 181 | 0 forreeeiinns (£ FOPPRTRIN 0 forreeeiinnns (£ FUPPRTR [V OO 77 |l (U IO 0 foreeeieiinnns [ PO 1| 08/15/2037 . |1.A ........
GNMA GTD PASS THRU POOL 671112  6.500%

.. 36205H-RI-3 | 08/15/37 eveeeiiiiiiieiiiiiiiie e . 03/0172025 . [Paydown ....covvviiiiieniiiiiiiiens e i 89 | 89 | L7 RN 91 | 0 forreeeiinns (2] FOPPOTR 0 forreeeiinnns (2] FEPPTR [V 89 | (U IO 0 foreeeieiinnns [ PO 1| 08/15/2037 .|1.B FE ....
GNMA GTD PASS THRU POOL 677324  6.500%

.. 36295Q-PH-7 | 09/15/38 .eoviiiiiiiieiiie e . 02/0172025 . [Paydown ....coovviiieiiiiiiiiiiiiees foeniiiieeeeniiies foeeiiiiens 180 foreeeiiiinns LU R 135 [ 133 | 0 forreeeiinns () FPPURTRN 0 forreeeiinnns ()] FPPURTRN [V OO 130 | (U IO 0 foreeeieiinnns [ PO 1 [ 09/15/2038 . |1.A ........
GNMA GTD PASS THRU POOL 677324  6.500%

.. 36295Q-PH-7 | 09/15/38 ..o . 03/0172025 . [Paydown ....cooeviiiiieiiiiiiiiiens e i 58 | [ R LU FO 60 | 0 forreeeiinns ()] FUPTTTRN 0 forreeeiinnns ()] FEPPTRTRN [V [ I R (U IO 0 foreeeieiinnns [ PO 1| 09/15/2038 . |1.B FE ....
GNMA GTD PASS THRU POOL 698038  6.500%

..362960-PX-1 101/15/39 ... . 02/01/2025 . |Paydown ... . 01/15/2039 . [1.A ........

GNMA GTD PA 5004

.. 36296Q-PX-1 | 01/15/39 oo . 03/01/2025 . |Paydown . 01/15/2039 . |1.B FE ....
GNMA GTD PASS THRU POOL 700761  6.500%

..36296T-0N-6 | 10/15/38 ... . 02/01/2025 . |Paydown ... . 10/15/2038 . [1.A ........

GNMA GTD PA 5004

.. 36296T-0N-6 | 10/15/38 .ooeeeeeiiiiiieiiiiiiie e . 03/01/2025 . |Paydown . 10/15/2038 . |1.B FE ....
GNMA GTD PASS THRU POOL 701591  6.500%

..36296U-NG-1 1 01/15/39 ... . 02/01/2025 . |Paydown ... . 01/15/2039 . [1.A ........

GNMA GTD PA 5004
.. 36296U-NG-1 ] 01/15/39 oo . 03/01/2025 . [Paydown ....oovvovveerieiiiiiiiiies Jovviiiiiiiiiiiiies Joeiiiiiiie 258 |oiiiiiiiinns 258 |oiiiiiiiiinns 20 B P, 267 fooiiiiinnns 0 foreeeinnns ()1 FPPURTRRIOOON 0 foreeeinnns [(2)1 PPN (O 258 [ [V PPN [V (O PPN 4 |. 01/15/2039 . [1.B FE ....
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SCHEDULE D - PART 4

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

€603

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
GNMA GTD PASS THRU POOL 704055  6.500%
..36206X-E4-2 [11/15/38 .oevvviiiiiiiiiiiiiii . 02/01/2025 . |Paydomn ...covvuniiiiiiniiniiiiiinn fenieeeeriiies feeeeeeens 18,602 |............ 18,602 |............ 19,427 |oeeeennns 19,146 |oooveennnnnns 0 s (544) |vvvveiiinnns (U (544) |.ovvvvinnns (U P 18,602 |.vueviiiinnnnn (1 P [ PO [V 103 |. 11/15/2038 . |1.A ........
GNMA GTD PASS THRU POOL 704055  6.500%
..36296X-E4-2 | 11/15/38 ... . 03/01/2025 . | Paydown ... . 11/15/2038 . |1.B FE ....
GNVA GTD PA .
..36296X-GG-3 [ 12/15/38 .evvvniiiiiiiiiiee e . 02/01/2025 . |Paydonn ...ccvvunniiiiiiiiiiiiniiiins feerineeniiiies feeeeeeiiian 200 e 200 [ 304 | 302 | 0 s (12) forvnnnnninnnns (U P (12) | [ PR 200 [oooiiiiiiinnnns (1 P [ PO [V N 2 |. 12/15/2038 . |1.A ........
GNMA GTD PASS THRU POOL 704099  6.500%
..36296X-GG-3 [ 12/15/38 .evvvniiiiiiiiiiee e . 03/01/2025 . | Paydoun 0 . 12/15/2038 .
..38379X-X0-8 |GNMA 16 101 LN  3.000% 07/20/46 ... . |- 02/01/2025 . | Paydown ... 0. . 07/20/2046 .
..38379X-X0-8 |GNMA 16 101 LN  3.000% 07/20/46 . 03/01/2025 . | Paydoun . 0 . 07/20/2046 .
..38379X-XR-6 |GNMA 16 101 QM  3.000% 05/20/46 . 02/01/2025 . | Paydoun . 0 . 05/20/2046 .
..38379X-XR-6 |GNMA 16 101 QM  3.000% 05/20/46 ... . |- 03/01/2025 . | Paydown ... .0 . 05/20/2046 .
..38384B-BR-1 [GNMA 2023-81 LA 5.000% 06/20/52 . |- 02/01/2025 . | Paydown ... 0. . 06/20/2052 .
..38384B-BR-1 |GNMA 2023-81 LA 5.000% 06/20/52 .. . 03/01/2025 . | Paydoun . 0 . 06/20/2052 .
..38384E-YL-3 |GNMA 2023-131 KV 6.000% 07/20/34 . . 03/01/2025 . | Paydoun . 0 . 07/20/2034 .
..38384F-AQ-5 |GNMA 2023-167 MV~ 6.000% 10/20/34 . . 03/01/2025 . | Paydoun . A N 0 . 10/20/2034 .
..38384K-DD-0 |GNMA 2024-19 CD  5.500% 08/20/48 .. . 02/01/2025 . | Paydoun . N .. 106,412 ..106,412 ..106,279 |. ..106,155 |. 0 . 08/20/2048 .
..38384K-DD-0 |GNMA 2024-19 CD  5.500% 08/20/48 .. . 03/01/2025 . | Paydoun . . 34,446 34,446 34,403 |. 34,363 |. 0 . 08/20/2048 .
..38384U-GX-1 [GNMA 2024-108 PC  4.500% 06/20/53 . . 02/01/2025 . | Paydoun . N 45,155 45,155 44,980 |. 44,981 |. 0 . 06/20/2053 .
..38384U-GX-1 [GNMA 2024-108 PC  4.500% 06/20/53 . . 03/01/2025 . | Paydoun . . 26,173 s 26,072 |. 26,072 |. 0 . 06/20/2053 .
..38384U-QM-4 [GNMA 2024-132 DB 5.000% 09/20/52 . . 02/01/2025 . | Paydoun . A 50,110 s 50,306 |. 50,271 |. 0 . 09/20/2052 .
..38384U-QM-4 [GNMA 2024-132 DB 5.000% 09/20/52 . . 03/01/2025 . | Paydoun . . 17,726 s 17,7% |. 17,783 |. 0 . 09/20/2052 .
..38384U-UF-4 [GNMA 2024-127 VE  5.500% 05/20/35 . . 02/01/2025 . | Paydoun . N 72,760 s 74,69 |. 74,565 |. 0 . 05/20/2035 .
..38384U-UF-4 [GNMA 2024-127 VE  5.500% 05/20/35 . . 03/01/2025 . | Paydoun . . 36,653 s 37,628 |. 37,562 |. 0 . 05/20/2035 .
..38384V-MN-4 |GNMA 2024-125 H  4.500% 10/20/51 .. . 02/01/2025 . | Paydoun . N s 85,534 |. 85,627 |. 0 . 10/20/2051 .
..38384V-MN-4 |GNMA 2024-125 H  4.500% 10/20/51 .. . 03/01/2025 . | Paydoun . . s s 50,100 |. 50,155 |. 0 . 10/20/2051 .
..383841-4H-5 | GNMA 2024-171 MB  4.000% 02/20/51 . . 02/01/2025 . | Paydoun . N .8, .8, .8,219 | .8,228 | 0 . 02/20/2051 .
..383841-4H-5 | GNMA 2024-171 MB  4.000% 02/20/51 . . 03/01/2025 . | Paydoun . . .3, .3, .3,778 | .3,782 | 0 . 02/20/2051 .
..38384X-0E-6 |GNMA 2024-171 MB  5.000% 04/20/51 ... . |- 02/01/2025 . [Paydown ... ...26,389 |............26,395 |.... 0. . 04/20/2051 .
..38384X-0E-6 |GNMA 2024-171 MB  5.000% 04/20/51 . . |- 03/01/2025 . [Paydown ... 14,799 .. .0 . 04/20/2051 .
..38384Y-MS-7 | GNMA 2024-160 AJ  4.500% 01/20/52 . . 02/01/2025 . | Paydoun . 26,788 | 0 . 01/20/2052 .
..38384Y-MS-7 | GNMA 2024-160 AJ  4.500% 01/20/52 . . 03/01/2025 . | Paydoun . 11,040 |. 0 . 01/20/2052 .
..38384Y-PY-1 | GNMA 2024-160 GA  5.000% 06/20/53 . . |- 02/01/2025 . [Paydown ... ...25,891 [.... 0. . 06/20/2053 .
..38384Y-PY-1 [GNMA 2024-160 GA  5.000% 06/20/53 ... . |- 03/01/2025 . [Paydown ... ... 14,783 |.... .0 . 06/20/2053 .
..38384Y-X6-3 [GNMA 2024-180 J  5.500% 10/20/48 . 03/01/2025 . | Paydoun . .. 9,242 ... .0 .. . 10/20/2048 .
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 3,623,017 3,623,017 3,639,679 3,608,373 0 (11,677) 0 (11,677) 0 3,623,017 0 0 0 23,119 XXX XXX
FHLMC 30 YR GOLD PC GRP POOL GO1741  6.500%
L.31283H-5A-9 [ 10/01/34 .eeeeeeeee e . 02/01/2025 . |Paydomn .cevveuneeeeennnieeeeeennnn foeeeeeeenieeeee fereeeeeennas 1,913 [ooeeeiinins 1,918 |oeeiis 1,989 | 1,964 |oeeeeeeeeees 0 Joeeeeees (51) |eeeeeneeeeenne (V1 PO (51) |eeenneeeeens [V IO 1,913 | (VI PO [ PO [V PO 16 |. 10/01/2034 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO1741  6.500%
L.31283H-5A-9 [ 10/01/34 .eeeeeeeee e . 03/01/2025 . |Paydomn .eeevveneeeeennieeeeeennn Joeneeeeeeenieees feeeeeeeeeenaas 975 |eveeeiereeeens 975 |oereeeiinnnns 1,014 | 1,001 [oooeieiennnnnns 0 Joeeeeees (26) |eveeneeaennes (V1 PO (26) |eveeneeaaenns (1 PO ST (VI PO [ PO [V PO 16 |. 10/01/2034 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL G01533  6.000%
L. 31283H-V2-8 [ 03/01/33 e . 02/01/2025 . |Paydomn .cevveuneeeeennnieeeeeennnn foeeeeeeenieeeee fereeeeeennas 1,347 foeeiiieiinins 1,347 |eeeeies 1,398 | 1,372 | 0 Joeeeeees (26) |eveeneeaennes (V1 PO (26) |eveeneeaaenns [V IO 1,347 | (VI PO [ PO [V PO 10 |. 03/01/2033 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO1533  6.000%
. 31283H-V2-8 [ 08/01/33 eeeeeeeeee e . 03/01/2025 . |Paydomn .eeevveneeeeennieeeeeennn Joeneeeeeeenieees feeeeeeeeeenaas (<157 I O [S15 I 674 |.ooeeeeees 664 |...covvnnnnnnns 0 Joeeeeees (12) e (V1 PO (12) e (1 PO (515 N OO (VI PO [ PO [V PO 10 |. 03/01/2033 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL C62770  7.000%
L B1287N-CF-3 [01/01/32 e . 02/01/2025 . |Paydomn oeevveeeeeeeenniieeeeeennnn foreeeeeeeenneeeeee fereeeeeenaas 2,483 |oeeeeeenne P 2,620 |oeeeeennns 2,593 [oooiiiiiiiinnns (U QR [0} (U QR [0} [V IO 2,483 |ooeeiiinnnnns (VI PO [ PO [V PO 22 |.01/01/2032 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL C62770  7.000%
L B1287N-CF-3 [01/01/32 e . 03/01/2025 . |Paydomn oeevveueeeeeenniieeeeeennnn forneeeeeeenieeeeee fereeeeeenans 1,254 [oooeeennees 1,254 [oooeeeennnnns 1,828 |ooeeeiiiinnns 1,309 |oeeeiiiieeenes (V1 PO (55) |+evemneeeeens 0 Joeeeeees (55) |+evemneeeeens [V IO 1,254 oo (VI PO [ PO [V PO 22 |.01/01/2032 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL C63291  6.000%
L 31287N-UQ-9 [01/01/32 e . 02/01/2025 . |Paydomn oeevveuneeeeenniieeeeeennnn forneeeeeeenieeeeee fereeeeeennns 1,100 |oeeeeennnnnns 1,100 [ooeeeeennnnns 1,127 o 1,10 fooeeieieiienens (V1 PO (R[] A (V1 P (1)) A [V PO 1,100 [oeeeieeennnn (VI PO [ PO [V PO 8 |.01/01/2032 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL C63291  6.000%
L 31287N-UQ-9 [01/01/32 1evniiiiiiiiie e e e . 03/01/2025 . |Paydomn .eeevvuueeerennnuanaeeenns Jornnnneeeennnnnnes foanneeeenennns 554 |oieiiiiiiiienes 554 |.oiiiiiiiiinnns 568 |...ccveeniianens 559 [oiiiiiiiinnnns [U T ()] T 0 Joeeeeeennns ()] T [U P [T [V PP (U I [ I PP 8 |. 01/01/2032 . |1.B FE ....
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1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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
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FHLMC 30 YR GOLD PC GRP POOL A45750  7.000%
L 3128K6-L7-3 | 10/01/31 wovvviiiiiiiiiiiiiiiii . 02/01/2025 . |Paydoun ........oooeeeiiiiiiiiinnnins fenniiniiiiiiniiiens feiiiiin, 5,537 |oeeiirinnnns 5,537 [oooiinnnnnns 5817 |.eeeeees 5,656 ...t 0 s (120) [ouvvnnnnnnnnnns 0 s (120) [ouvvnnnnnnnnnne 0 e 5,537 |oeeeiiiiiiinnn (VN 0 | [V 49 1. 1070172031 . [1.A ........

FHLMC 30 YR GOLD PC GRP POOL A45750  7.000%

..3128K6-L7-3 | 10/01/31 ... .2,7% |.. . 10/01/2031 . |1.B FE ....

. 03/01/2025 . |Paydown ...

FHLMC 30 YR .

..3128KM-ZE-8 | 03/01/37 eveveiiiiiiieeieiiiiiie e . 02/0172025 . [Paydown ....coovviiiiiieiiiiiiiiees foeniiineeenniies | 278 | 276 foeeeieiiiiens 285 [oeiiieiiis L7 0 forreeeiinns ()] FUPUTTRIN 0 forreeeiinnns ()] FEPRTRIN [V OO 2L R (U IO 0 foreeeieiinnns [ PO 2 1.03/01/2037 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL A58841  7.000%

..3128KM-ZE-8 | 03/01/37 weveeeiiiiiieeieiiiiiie e . 03/0172025 . [Paydown ....coovviiiiiieiiiiiiieees Joeniiiineeenniies | 139 | 139 | 144 s 142 | 0 forreeeiinns () FPPURTRN 0 forreeiiinns ()] FPPURTRN [V OO 139 [ (U IO 0 foreeeieiinnns [ PP 2 1.03/01/2037 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL G02422  6.000%

L 3128MA-AX=1 | 12/01/36 weveeiiiiiiee i . 02/0172025 . [Paydown ....coouvviiieeiiiiiiiieens foiiieieeeiiiiees i 1,025 |.eeeeennn. 1,025 [ 1,092 fooieeennns 1,074 foeeeeeennis 0 foreeeans (49) | 0 forreeianns [E2) ) PP 0 foreiiianns 1,025 [oeeeeiiins (U IO 0 foreeeieiinnns [ PO 9 | 12/01/2036 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL G02422  6.000%

L 3128MA-AX=1 | 12/01/36 weveeeiiiiiiee i . 03/0172025 . [Paydown ...ccoviiviiiiiieiiiiiiiines foeniiineeenniies | 31 s B e 459 | 452 e 0 foreeeans (2D PR 0 foreeians (2D P [V OO 431 [ (U IO 0 foreeeieiinnns [ PO 6 . 12/01/2036 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO03403  6.500%

L 3128M5-DG-2 | 10/01/37 v . 02/0172025 . [Paydown ....coouviiiiieiiiiiiiieens foiiiieeeiiiiees i 3,165 [.....coees 3,165 | 3,434 | 3,347 e 0 foeeeenns (182) | 0 s [QL:7 PP 0 foreiiianns 3,165 | (U IO 0 foreeeieiinnns (U PO 31 |. 10/01/2037 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO03403  6.500%

L 3128M5-DG-2 | 10/01/37 v . 03/0172025 . [Paydown ....coovviiiiiieiiiiiiieees Joeniiiineeenniies | 47 o 497 o 539 |, 526 [oveeiiiiinnns 0 foreeeans [V22) P 0 forreeianns [V22) [V OO 497 e (U IO 0 foreeeieiinnns [ PP 8 . 10/01/2037 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO3600  7.000%

L 3128MEKM-1 | 11701737 v . 02/0172025 . [Paydown ....ccovviiiiiieiiiiiiiiiees Joniiiineeeniiies | F 72 RO 7 TR 337 foveeeaeiiis X IOPOUPRRN 0 forreeeiinns (7) fereeeiiiiinns 0 forreeiiinns (7) fereeeaiiiinns [V OO [ (U IO 0 foreeeieiinnns [ PO 3 | 11/01/2037 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO3600  7.000%

L 3128MEKM=1 | 11701737 o . 03/0172025 . [Paydown ...ccoviiviiiiiieiiiiiiiines foeniiineeenniies | 149 | 149 | 154 | 183 | 0 forreeeiinns () FPPURTRN 0 forreeeiinnns ()] FPPURTRN [V OO 149 [ (U IO 0 foreeeieiinnns [ PO 3 | 11/01/2037 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL G05520  6.500%

L 3128M7-PD-2 | 01701739 oo . 02/0172025 . [Paydown ....coouvvieiieiiiiiiiieens foiiiiieeeiiiiees i 1,418 | 1,48 [ 1,533 | L LV R 0 foreeeans (82) | 0 foreeians (82) | 0 foreiiianns 1,418 [ (U IO 0 foreeeieiinnns (U PO 12 1. 01/01/2039 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G05520  6.500%

L 3128M7-PD-2 | 01701739 oo . 03/0172025 . [Paydown ....coovviiiiiieiiiiiiieees Joeniiiineeenniies | 729 |oiiiieiinnns 729 foeeiiiiiinns 789 [oveiiieiinins (L R 0 foreeeans (7)) P 0 forreeianns (42) | [V OO 729 foeeeiiiinnns (U IO 0 foreeeieiinnns (U PO 12 1. 01/01/2039 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO05580  6.500%

L. 3128M7-09-0 | 04/01/39 i . 02/0172025 . [Paydown ....ccovviiiiiieiiiiiiiiiees Joniiiineeeniiies | L10X ) AP 803 foviiiiiiiiinn 860 |..ocviiiiaannnn 845 [oveiieiiinis 0 foreeeans (X)) P 0 forreeianns (X)) P [V OO 803 |.viiiians (U IO 0 foreeeieiinnns [ PO 7 |- 04/01/2039 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO05580  6.500%

L. 3128M7-09-0 | 04/01/39 o . 03/0172025 . [Paydown ...ccoviiviiiiiieiiiiiiiines foeniiineeenniies | 388 | F:1C T IO L T 409 [oveeieeennns 0 foreeeans (2D PR 0 foreeians (2D P [V OO 388 | (U IO 0 foreeeieiinnns [ PO 6 . 04/01/2039 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO7266  4.000%

L 3128MO-MP-4 | 12/01/42 oo . 02/0172025 . [Paydown ....coovunviiiiiiiiiiiiiieens Joeniiiieeeeeiiies | 23,380 |oeeiiiennn 23,380 [ovveerennnn 24,852 foeeeennnne 24,522 oeeiiiiinnns 0 foueeees (1,142) | 0 fnns (1,142) | 0 foreeianns 23,380 [oovvieiienns (U IO 0 foreeeieiinnns (U PO 9 | 12/01/2042 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO7266  4.000%

L 3128MO-MP-4 | 12/01/42 i . 03/0172025 . [Paydown ....coouviiiieeiiiiiiiiinns foiiiieeeeiiiiens i 9,718 |oviienn 9,718 | 10,329 |.oceieens 10,192 | 0 foeeeenns (478) fovveraaaanns 0 s (478) fevveraaiannns 0 foreiiianns 9,718 [oeeeeeiiis (U IO 0 foreeeieiinnns (U PO 97 |. 12/01/2042 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8779  3.500%

312821 | 00/01/47 o . 02/0172025 . [Paydown ....coovunviiiiiiiiiiiiiieens Joeniiiieeeeeiiies | 69,769 |............ 69,769 |............ 70,178 |.oocennnne 70,106 [ooeeeenninnns 0 foeeeenns (337) ferveraanannns 0 s (337) ferveraanannns 0 foreeianns 69,769 |.....ccvveeinn (U IO 0 foreeeieiinnns [V FOPO 307 |. 09/01/2047 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8779  3.500%

312821 | 00/01/47 o . 03/0172025 . [Paydown ...ocooviviiiiiiiiiiiiieens Joeniiieeeeniiies e 19,596 ... 19,596 |....ceeeen 19,711 [ 19,691 | 0 foreeeans (£ O 0 foreeians (£ FO 0 foreeianns 19,596 |.vveeeenns (U IO 0 foreeeieiinnns [V FOPO 171 |. 09/01/2047 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8784  3.500%

L 3128MJ-25-8 | 10/01/47 ovveeeiiiiiie . 02/01/2025 . |Paydown . 10/01/2047 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8784  3.500%

L 3128MJ-25-8 | 10/01/47 oo . 03/01/2025 . |Paydown . 10/01/2047 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8791  3.000%

.. 3128MWJ-2Z-2 | 12/01/47 ... . 02/01/2025 . |Paydown ... . 12/01/2047 . |1.A ...l
FHLMC 30 YR .

L28W-2Z-2 | 12/01/47 v . 03/01/2025 . |Paydown . 12/01/2047 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8804  3.500%

.. 3128MJ-3N-8 103/01/48 ... . 02/01/2025 . |Paydown ... . 03/01/2048 . [1.A ........
FHLMC 30 YR .

.. 3128MJ-3N-8 | 03/01/48 oo . 03/01/2025 . |Paydown . 03/01/2048 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL G08823  3.500%

..3128l0J-45-0 | 07/01/48 ... . 02/01/2025 . |Paydown ... . 07/01/2048 . |1.A ........

FHLMC 30 YR .
.. 3128WJ-4H-0 | 07/01/48 .oovveeiiiiiiiieiiiiiiiiieeiieee . 03/01/2025 . [Paydown

. 07/01/2048 . [1.B FE ....
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FHLMC 30 YR GOLD PC GRP POOL G08011  6.000%
L 3128MI-AN-2 109701734 oo . 02/01/2025 . |Paydoun ........oooeeeiiiiiiiiinnnins fenniiniiiiiiniiiens feiiiiin, 1,076 |............. 1,076 [oeeeennnnne 1,112 [ 1,098 [oevveveinnnns 0 s (22) [euvvnnnnnnnnnne [V ST (22) [ouvniininnnnns 0 e 1,076 [ovveennnnnnnns (VN 0 | [V 8 |.09/01/2034 . |1.A ........

FHLMC 30 YR GOLD PC GRP POOL GO8011  6.000%

..3128MJ-Al-2 109/01/34 ... . 03/01/2025 . |Paydown ... . 09/01/2034 . |1.B FE ....

FHLMC 30 YR .

L 3128MJ-83-5 | 07/01/43 oo . 02/01/2025 . |Paydown . 07/01/2043 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO08537  3.000%

L 3128MJ-83-5 | 07/01/43 oo . 03/0172025 . [Paydown ...ccoovuiiiiiiiiiiiiiiieens Joeiiiieeeeeniiies e 12,857 foeeeeennn. 12,857 | 12,530 | 12,600 [oveeeeeennnns 0 foreeeans 257 foeeiiaiinis 0 forreeianns 257 foeeiiiiinis 0 foreeianns 12,857 [oeeeeeiiins (U IO 0 foreeeieiinnns (U O 9 |. 07/01/2043 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL G08538  3.500%

L 3128MJ-84-3 | 07/01/43 oo . 02/0172025 . [Paydown ....ccoviviiiiiiiiiiiiinens Joeniiiieeeeeniiies e 24,318 | L I R 24,067 |............ 24,115 |, 0 foreeeans 202 [oveiiaiiinns 0 forreeianns 202 [oeeiiaiiinnns 0 foreeianns 24,318 | (U IO 0 foreeeieiinnns [V FOPO 106 |. 07/01/2043 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08538  3.500%

L 3128MJ-84-3 | 07/01/43 oo . 03/0172025 . [Paydown ...ocooviviiiiiiiiiiiiieens Joeniiieeeeniiies e 12,008 [.o.oeeee 12,008 |.ociiees 11,969 |..oceieeis 11,903 | 0 foreeeans 101 [ 0 foreeians 101 [ 0 foreeianns 12,093 o (U IO 0 foreeeieiinnns [V FOPO 106 |. 07/01/2043 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO08534  3.000%

L 3128MJ-8Y-7 | 08/01/43 oo . 02/0172025 . [Paydown ....coovuiviiiiiiiiiiiiiinens Joeriiieeeeeniiies e 13,075 [oveeeeenn. 13,075 |oooeineens 12,744 ..ol 12,816 [oveeeeennnns 0 foreeeans 259 [oveiiiiiins 0 foreeians 259 [oeeiiiiiins 0 foreeianns 13,075 [oeeeeeeiinns (U IO 0 foreeeieiinnns (U PO 48 | 06/01/2043 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL G08534  3.000%

L 3128MJ-8Y-7 | 08/01/43 oo . 03/0172025 . [Paydown ....covuvvviiiieiiiiiiiieens [ oo 6,196 |...cccoeenn. 6,196 |.....ccoeees 6,039 |...cccinens 6,073 [ceeiiiiiinns 0 foreeeans 123 |, 0 forreeianns 123 |, 0 foreiiianns 6,196 [oooeeennnnnns (U IO 0 foreeeieiinnns (U O 46 |. 06/01/2043 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8601 ~ 4.000%

L 3128MJ-U3-2 | 08/01/44 oo . 02/0172025 . [Paydown ....ccoviviiiiiiiiiiiiinens Joeniiiieeeeeniiies e 21,051 [ 21,051 [o.oeeennn. 22,374 oo 22,104 i 0 foueeees (1,083) | 0 fnns (1,083) | 0 foreeianns 21,051 |oeeeiiiiees (U IO 0 foreeeieiinnns [V FOPO 103 |. 08/01/2044 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8601 ~ 4.000%

L 3128MJ-U3-2 | 08/01/44 oo . 03/0172025 . [Paydown ....coovvviiieeiiiiiiiiiens foiiiiieeeiiiiens i 7,896 |oieeennn 7,896 |oeoiiinnnns 8,392 |..ooeennn. 8,201 [ 0 foeeeenns () SRR 0 s () SR 0 foreiiianns 7,896 [oeeeeeiinnns (U IO 0 foreeeieiinnns (U PO 79 |. 08/01/2044 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO08587  4.500%

L 3128MJ-UN-0 | 05/01/44 i . 02/0172025 . [Paydown ....coovvviiiieiiiiiiiiiens foiiieieeeiiiiens i 6,865 |...cceeenn. 6,865 |....ccunens 7432 | 7,333 | 0 foeeeenns (468) |-vvvveraannnn 0 s (468) |-evvvveraannnn 0 foreiiianns 6,865 [oooeeinnnns (U IO 0 foreeeieiinnns (U PO 47 . 05/01/2044 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8587  4.500%

L 3128MJ-UN-0 | 05/01/44 i . 03/0172025 . [Paydown ....coouvvviiiieiiiiiiiienns foiiiieeeeiiiiees oo 1,00 | 1,00 [ 1,180 e 1,164 [oeeeeeennns 0 foreeeans (T4) | 0 forreeianns (T4) | 0 foreiiianns 1,00 [oeeieeeenns (U IO 0 foreeeieiinnns (U PO 12 |. 05/01/2044 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL G08592  4.000%

L 3128IJ-US-7 | 08/01/44 oo . 02/0172025 . [Paydown ....ccoviviiiiiiiiiiiiinens Joeniiiieeeeeniiies e 11,878 [oeeeeennne 1,873 [ 12,563 |..ocvveens 12,425 | 0 foeeeenns (70 ) S 0 s (70 ) S 0 foreeianns 11,873 [oeeeeeiinis (U IO 0 foreeeieiinnns (U PO 59 [. 06/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO08592 ~ 4.000%

L 3128MJ-US-7 | 08/01/44 oo . 03/0172025 . [Paydown ....coouviiiiieiiiiiiiieens feiiiiieeeiiiiens i TN | TN o 7,531 | 7,448 oo 0 foeeeenns (331) forreraeeanns 0 s (331) forveraeeanns 0 foreiiianns TN [ (U IO 0 foreeeieiinnns (U PO 71 |. 06/01/2044 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO08595  4.000%

L 3128MJ-UV-0 | 07701744 oo . 02/0172025 . [Paydown ....coouvvieiieiiiiiiiieens foiiiiieeeiiiiees i 5,831 [ 5,931 |, 6,271 |ooeeeiiins 6,200 [oocoiiiinnnns 0 foeeeenns (269) fovvvrraaannnns 0 s (269) forvvrrarannns 0 foreiiianns 5,931 | (U IO 0 foreeeieiinnns (U PO 30 | 07/01/2044 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO08595  4.000%

L 3128MJ-UV-0 | 07701744 oo . 03/0172025 . [Paydown ....coouvviiiieiiiiiiiiiens foiiiiieeeiiiiees i 2,797 foeeeeinns 2,797 |eeeeiiiens 2,957 |ciiiiannn 2,924 | 0 foeeeenns (127) | 0 s (127) | 0 foreiiianns 2,797 |eeeeiiiiennn (U IO 0 foreeeieiinnns (U PO 28 | 07/01/2044 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8637  4.000%

L 3128MJ-V7-2 | 04701745 oo . 02/0172025 . [Paydown ....coovunviiiiiiiiiiiiiieens Joeniiiieeeeeiiies | 10,709 |............ 10,709 [.ooeeennns 11,452 |l 11,328 | 0 foeeeenns [CAED PN 0 s [CAED PPN 0 foreeianns 10,709 [ooeeeeennnnes (U IO 0 foreeeieiinnns (U PO 51 | 04/01/2045 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8637  4.000%

L 3128MJ-V7-2 | 04701745 oo . 03/01/2025 . |Paydown . 04/01/2045 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8609  3.500%

L 3128MJ-VB-3 | 10701744 oo . 02/01/2025 . |Paydown . 10/01/2044 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8609  3.500%

L 3128MJ-VB-3 | 10701744 oo . 03/01/2025 . |Paydown . 10/01/2044 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8610  4.000%

..3128MJ-VC-1 1 10/01/44 ... . 02/01/2025 . |Paydown ... . 10/01/2044 . |1.A ........
FHLMC 30 YR .

L 3128M-VC-1 110701744 Lo . 03/01/2025 . |Paydown . 10/01/2044 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8627  3.500%

..3128MJ-W-9 102/01/45 ... . 02/01/2025 . |Paydown ... . 02/01/2045 . [1.A ........
FHLMC 30 YR .

L 3128MJ-W-9 102/01/45 o . 03/01/2025 . |Paydown . 02/01/2045 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8660  4.000%

..3128MJ-1W-6 1 08/01/45 ... . 02/01/2025 . |Paydown ... . 08/01/2045 . [1.A ........

FHLMC 30 YR .
.. 3128MJ-IN-6 ] 08/01/45 ooeeeiiiiiiieiiiiiiie i . 03/01/2025 . [Paydown

. 08/01/2045 . [1.B FE ....
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FHLMC 30 YR GOLD PC GRP POOL G08681  3.500%
L3128M-XK-1 | 12/01745 oo . 02/01/2025 . |Paydoun ........cooeeieiiiiiininiinns fonniniiiiiiiiiiinns feiiiin 12,712 [ 12,7112 ...l 13,054 |............ 12,996 [oiiinnnns 0 s (283) |vevvevrnnnnnns 0 s (2] F 0 s 12,712 foeeiiiiiinnnns (VN 0 | [V 54 |. 12/01/2045 . [1.A ........

FHLMC 30 YR GOLD PC GRP POOL GO8681  3.500%

.. 3128MJ-XK-1 | 12/01/45 ... . 12/01/2045 . |1.B FE ....

. 03/01/2025 . |Paydown ...

FHLMC 30 YR .

L 3128MJ-XR-6 | 01/01/46 .ooveeiiiiiiei . 02/0172025 . [Paydown .....oovvieeeiiniiiiiiieens fovinieeeeeniiiiees oo 8,894 08,804 | 9,324 | 9,249 |, 0 foeeeenns (51 SR 0 foreeeeeens (385) |0 [l 8,894 i, (U IO 0 foreeeieiinnns (U PO 37 |.01/01/2046 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8687  3.500%

L 3128MJ-XR-6 | 01/01/46 .ooveeiiiiiieii . 03/0172025 . [Paydown ....coovvieeiiiniiiiiiieens feinieeeeeiiiiiees o8 7400 | A TA0 i 4,069 i 4,929 |, 0 foeeeenns [QL:) ) N 0 foreeeeeeess (189) |0 [ 4,740 [ (U IO 0 foreeeieiinnns (U O 41 1.01/01/2046 . [1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8733  3.500%

L3128MI-YT-9 | 11701746 o . 02/0172025 . [Paydown ....ccoviviiiiiiiiiiiiinens Joeniiiieeeeeniiies e 19,610 |............ 19,610 [ooeeennns 19,521 | 19,528 |...ccvveeinnn 0 forreeiiinnns 81 | 0 forreeeiiinns 81 | 0 foreeianns 19,610 [oeeeeennnnns (U IO 0 foreeeieiinnns (U PO 85 | 11/01/2046 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8733  3.500%

L3128MI-YT-9 | 11701746 o . 03/0172025 . [Paydown ....coovviiiiieiiiiiiiieens foiiiiieeeiiiiees i 4,425 |l 4,425 ..o 4,405 |............. 4,407 [oeeeiiinns 0 forreeeiinns L R 0 forreeeiinnns LT R 0 foreiiianns 4,425 |, (U IO 0 foreeeieiinnns (U PO 39 [. 11/01/2046 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8705  3.000%

L.3128MJ-YB-0 | 05/01/46 .oeeoneiiiiiieeiiiiiiie e . 02/0172025 . [Paydown ....coovuiviiiiiiiiiiiiiinens Joeriiieeeeeniiies e 11,058 [..oeeeennn. 11,058 [ooooceeee 11,324 |l 1,277 oo 0 foeeeenns (220) forveraaaannnns 0 s (220) forveraaiannnns 0 foreeianns 11,058 [ooeeeeennnnes (U IO 0 foreeeieiinnns (U PO 42 [.05/01/2046 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8705  3.000%

..3128MJ-YB-0 | 05/01/46 .oeeoeniiiiiiaeiiiiiiie e . 03/0172025 . [Paydown ....coouvvviiiieiiiiiiiienns foiiiieeeeiiiiees oo 5,505 foiiiiiiunis 5,505 |...cooeeennn 5,637 |oeeeiiinnnns 5,614 [ 0 foeeeenns (109) |-evvvveiannn 0 s (109) |-evvvveiannns 0 foreiiianns 5,505 |ooeiiiiiiinnn (U IO 0 foreeeieiinnns (U O 41 1. 05/01/2046 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL GO8741  3.000%

L12BMI-ZF-0 | 01701747 o . 02/0172025 . [Paydown ....ccoviviiiiiiiiiiiiinens Joeniiiieeeeeniiies e 74,321 |l 74,321 | 73,962 |.....ce.... 73,993 [oveiiiiiinns 0 foreeeans 328 [ 0 forreeianns 328 [ 0 foreeianns 74,321 | (U IO 0 foreeeieiinnns [V FOPO 271 [. 01/01/2047 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL GO8741  3.000%

L12BMI-ZF-0 | 01/01/47 o . 03/0172025 . [Paydown ....coovviriiiiinniiiiiiees e [ 32,958 [oeeiienn. 32,953 | 32,79 oo 32,807 |ociiiiiannnn 0 foreeeans 146 | 0 foreeians 146 | 0 foreeianns 32,953 [oeeiiiiiiins (U IO 0 foreeeieiinnns [V FOPO 247 |. 01/01/2047 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL C91748  3.500%

L 3128P7-5H-2 | 02/01/34 oo . 02/0172025 . [Paydown ....coovunviiiiiiiiiiiiiieens Joeniiiieeeeeiiies | 33,701 foeeenns 33,701 [oeeeeennn. 34,852 foeieennnns 34,39 [ 0 foeeeenns (X)) R 0 s (X)) R 0 foreeianns 33,701 |oeeeiiieens (U IO 0 foreeeieiinnns [V FOPO 159 |. 02/01/2034 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL C91748  3.500%

L 3128P7-5H-2 | 02/01/34 oo . 03/0172025 . [Paydown ...ccoovuiiiiiiiiiiiiiiieens Joeiiiieeeeeniiies e 19,137 [oveeeeenne 19,137 | 19,791 |l 19,531 | 0 foeeeenns (394) forveriennnns 0 s (394) fovveraeiannns 0 foreeianns 19,137 foeeeeeeiinns (U IO 0 foreeeieiinnns [V FOPO 167 |. 02/01/2034 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL C01271  6.500%

L 31202H-MU-5 | 12/01/31 e . 02/0172025 . [Paydown ....ccovviiiiiieiiiiiiiiiees Joniiiineeeniiies | 128 [ 128 | LU AR 129 |, 0 forreeeiinns ()] FUPTTTRN 0 forreeiiinns ()] FEPPTRTRN [V OO 128 | (U IO 0 foreeeieiinnns [ PO 1 [ 1270172031 .| 1.A ........
FHLMC 30 YR GOLD PC GRP POOL C01271  6.500%

L 31202H-MU-5 | 12/01/31 e . 03/0172025 . [Paydown ....covuviiiiieniiiiiiiiens foriiieeeeniiiens i Mo L3 I SO L3 I O L3 I AP 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO [V L3 I R (U IO 0 foreeeieiinnns [ PO 1| 12/01/2031 . |1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL C09004  3.500%

.. 312028-AD-2 | 07/01/42 oo . 02/0172025 . [Paydown ....coovvviiiieiiiiiiiiiens foiiiieeeiiiiees i 5,89 ..o 5,806 |...ccoiinins 6,043 |..oociinens 6,007 [oevvieeinnns 0 foeeeenns () | 0 s (G AV PR 0 foreiiianns 5,896 |...oooounieenn (U IO 0 foreeeieiinnns (U PO 25 [.07/01/72042 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL C09004  3.500%

.. 312028-AD-2 | 07/01/42 oo . 03/0172025 . [Paydown ....coovviiiiieiiiiiiiieens foiiiiieeeiiiiees i 2,304 oo 2,304 |oiiiennn. 2,362 |.vieiiannnn 2,347 i, 0 foreeeans (X)) PP 0 foreeians (X)) P 0 foreiiianns 2,304 | (U IO 0 foreeeieiinnns (U PO 20 |. 07/01/2042 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL C09062  4.000%

.. 312028-B7-4 | 07/01/44 oo . 02/0172025 . [Paydown ....coovunviiiiiiiiiiiiiieens Joeniiiieeeeeiiies | 15,458 |............ 15,458 |..ccvveens 16,340 |...ceveees 16,156 [oveveeeennnns 0 foeeeenns (70 RPN 0 s (70 RN 0 foreeianns 15,458 |..cvieeenne (U IO 0 foreeeieiinnns (U PO 62 |. 07/01/2044 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL C09062  4.000%

.. 312028-B7-4 | 07/01/44 oo . 03/0172025 . [Paydown ...ocooviviiiiiiiiiiiiieens Joeniiieeeeniiies e (V<72 I 10,321 |oeeineens 10,910 [ 10,786 [ovvvveeennnnns 0 foeeeenns (466) |-vvvverannnn 0 s (466) |-vvvverannnn 0 foreeianns 10,321 foeeeeeiiis (U IO 0 foreeeieiinnns [V FOPO 103 |. 07/01/2044 . 1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL CO9069  4.000%

.. 312028-CE-8 | 11/01/44 oo . 02/0172025 . [Paydown ....covuvviieienniiiiiieens fovniieeeeeniiiies oo 2,330 | 2,330 | 2,479 | 2,449 |0 L (19) | 0 e (119) e 0 2,830 [0 el 0 [ (U PO 12 | 1170172044 . 11.A ........
FHLMC 30 YR GOLD PC GRP POOL CO9069  4.000%

.. 312028-CE-8 | 11/01/44 oo . 03/0172025 . [Paydown ....oovuvveiineniiiiiiieens foviieneenniiies 2,651 02,681 | 2,820 | 2,787 | O L (135) | O e (135) | O [ 2,651 0 el 0 [ (U PO 27 | 11/01/2044 . (1.B FE ....
FHLMC 30 YR GOLD PC GRP POOL A30635  6.000%

..31297K-V4-1 107/01/32 ... . 02/01/2025 . |Paydown ... . 07/01/2082 . |1.A ........
FHLMC 30 YR .

L 31207K-V4-1 | 07/01/32 oo . 03/01/2025 . |Paydown ... .0 . ....0 [ w115 ) . 07/01/2032 .

..3132CX-K4-3 | FHLMC 15 YR POOL SB1215  6.000% 07/01/39 ... |. 02/01/2025 . | Paydown . 0 0 .219,597 . 07/01/2039 .

.. 3132CX-K4-3 | FHLMC 15 YR POOL SB1215  6.000% 07/01/39 ... |. 03/01/2025 . | Paydown . 0 0 89,493 . 07/01/2039 .

..3132CX-RN-4 | FHLMC 15 YR POOL SB1393  5.500% 01/01/40 ... |. 03/01/2025 . | Paydown . R K K 0 0 45,519 . 01/01/2040 .

..313206-A9-1 | FHLMC 15 YR POOL $B8132  2.000% 12/01/36 ... |. 02/01/2025 . |Paydown . E .. 141,045 ..141,045 .. 144,285 |. .. 143,744 | 0 0 .141,045 . 12/01/2036 .

..313206-A9-1 | FHLMC 15 YR POOL $B8132  2.000% 12/01/36 ... |. 03/01/2025 . | Paydown . R 66,426 66,426 67,952 |. 67,697 |. 0 0 66,426 . 12/01/2036 .

..313206-CH-1 | FHLMC 15 YR POOL $B8172  4.000% 07/01/37 ... |. 02/01/2025 . | Paydown . E .. 192,953 ..192,953 ..195,666 |. ..195,348 |. 0 0 .192,963 . 07/01/2037 .

..313206-CH-1 | FHLMC 15 YR POOL SB8172  4.000% 07/01/37 ... |. 03/01/2025 . | Paydown . R .. 109,475 ..109,475 . 111,014 | ..110,834 |. 0 0 .109,475 . 07/01/2037 .

..313206-CP-3 | FHLMC 15 YR POOL SB8178  4.000% 09/01/37 ... |. 02/01/2025 . | Paydown . E 31,673 31,673 31,866 |. 31,840 |. 0 0 31,673 . 09/01/2037 .

..313206-CP-3 | FHLMC 15 YR POOL SB8178  4.000% 09/01/37 ... |. 03/01/2025 . | Paydown . R 11,072 | 0 0 11,900 . 09/01/2037 .

.. 313206-FN-5 | FHLMC 15 YR POOL SB8273  5.500% 12/01/38 ... |. 02/01/2025 . | Paydoun ... oo foenee.... 208, ..208, beeee.... 208,080 |.... .0 |. .0 |. . 12/01/2038 .
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..313206-FN-5 |FHLMC 15 YR POOL SB8273  5.500% 12/01/38 ... [. 03/01/2025 . |Paydoun ... .. 150,623 150,622 150,410 |...........150,406 |.... .0 . 0 .150,622 |.. ..2,071 |. 12/01/2038 . [1.B FE ....
..313206-JH-4 |FHLMC 15 YR POOL SB8364  5.500% 02/01/40 ... [. 03/01/2025 . | Paydown . .. 193,936 ..193,935 ..196,127 |. 0 0 0| .193,935 1,098 |. 02/01/2040 . (1.B FE ....
..313206-J0-4 |FHLMC 15 YR POOL SB8371  5.000% 02/01/40 ... [. 03/01/2025 . | Paydoun . 40,404 40,404 40,474 |. L0 0 0| 40,404 ...168 |. 02/01/2040 . (1.B FE ....
..313209-R7-1 |FHLMC 20 YR POOL SC0510  6.000% 05/01/44 ... (. 02/01/2025 . |Paydown . 14,447 141,447 . 143,171 | .. 143,137 | 0 0| 41,447 1,151 |. 05/01/2044 . |1.
..313209-R7-1 |FHLMC 20 YR POOL SC0510  6.000% 05/01/44 ... [. 03/01/2025 . | Paydoun . 40,029 40,029 ...40,517 |. 40,507 |. 0 0| 40,029 600 . 05/01/2044 . |1.
..31320W-E3-3 |FHLMC 30 YR POOL SD8254  3.000% 10/01/52 ... . 02/01/2025 . |Paydown . .. 125,840 ..125,840 . 106,688 |. ..107,298 |. 0 0| .125,840 507 |. 10/01/2052 . (1.
..31320W-E3-3 |FHLMC 30 YR POOL SD8254  3.000% 10/01/52 ... . 03/01/2025 . | Paydoun . ... 35,469 |. 35,672 |. 0 0| 314 |. 10/01/2052 . (1.
..3132DW-GH-0 |FHLMC 30 YR POOL SD8300  5.500% 02/01/53 ... [. 02/01/2025 . |Paydoun ... ... 261,178 |.......... 261,168 |[.... .0 . 0 1,831 [. 02/01/2053 . |1.
..3132DW-GH-0 | FHLMC 30 YR POOL SD8300  5.500% 02/01/53 ... [. 03/01/2025 . | Paydoun ... ...88,852 |............88,848 |.... .0 . 0 1,224 |. 02/01/2053 . [1.
..3132DW-HG-1 |FHLMC 30 YR POOL SD8331  5.500% 06/01/53 ... [. 02/01/2025 . |Paydoun . 60,646 |. 60,649 |. 0 0| 398 |. 06/01/2063 . (1.
..3132DW-HG-1 |FHLMC 30 YR POOL SD8331  5.500% 06/01/53 ... [. 03/01/2025 . |Paydoun ... ...24,990 |............ 24,991 .0 . .0 . . 06/01/2053 . (1.
FHLMC 30 YR GOLD PC GRP POOL Q04537  3.500%
L31B2GK-V6-0 | 11701741 v . 02/01/2025 . |Paydoun .......cooeeeieiiiiiiiiiiiins feiiiiiiiiiiiiieiees feeeiiiine 6,381 [.ccennnnene 6,381 |l 6,540 |l 6,518 |l [V R [RE) 1 [V R [RE) N 0 | 6,381 |l (VO [V [V 28 . 11/01/2041 . |1.A ........
FHLMC 30 YR GOLD PC GRP POOL Q04537  3.500%
L31B2GK-V6-0 | 11/01/41 Lo . 03/01/2025 . |Paydoun .......coooeeiiiiiiiiiiniiins feiiiiiiiiiiiiiiiees [ 314 s 314 | 3,219 [ 3,208 |.oooeeeieenns [V ({707 [V R ({707 0 |l 3141 (VO [V [V 27 |. 11/01/2041 .|1.B FE .
FHLMC 30 YR GOLD PC GRP POOL Q11908  3.500%
.. 3132HN-DM-8 | 10/01/42 ... .. |- 02/01/2025 . |Paydown ... ... 1,862 |.... . 10/01/2042 . [1.A ........
FHLMC 30 YR GOLD PC GRP POOL Q11908  3.500%
L B132HN-DM-8 | 10/01/42 i . 03/01/2025 . |Paydoun ......ccooeeeiiiiiiiiiiiiiins feieiiiiiiiiiiiiiees feieiiiiine, [T O, 937 |l 962 |ooeiiiiiiiiines 957 |oveeiiiiiienns [V [20) S [V R [20) S (V1 97 | (VO [V [V 8 |. 10/01/2042 . |1.B FE .
FHLMC 30 YR GOLD PC GRP POOL 025692  4.000%
..313205-7D-8 | 04/01/44 ... . 02/01/2025 . | Paydoun ... . 04/01/2044 . [1.A ........
FHLMC 30 YR
. 3132U5-7D-8 |04/01/44 .ooooiiiiiii . 03/01/2025 . | Paydoun ... . 04/01/2044 . (1.B FE .
..3133KY-4C-0 |FHLMC 20 YR POOL RB5319  5.000% 11/01/44 ... [. 02/01/2025 . |Paydown . . 1170172044 . (1.A ........
..3133KY-4C-0 |FHLMC 20 YR POOL RB5319  5.000% 11/01/44 ... . 03/01/2025 . | Paydoun . . 11/01/2044 . (1.B FE ..
..3133KY-48-5 |FHLMC 20 YR POOL RB5333  5.000% 02/01/45 ... [. 03/01/2025 . |Paydoun ... . 02/01/2045 . (1.B FE .
FHLMC REMIC SER T 18 A3 SEQ  6.609% 08/15/29
LIBBTL-VE4 [ e . 02/01/2025 . |Paydoun ........coooeeiiiiiiiiiiniins fenniniiiiiiiiiiiins feii, 9 | [ [ O [ PO 0 e (VO 0 | (VO 0 e [ O (VN 0 | [V 0 | 08/15/2029 . |1.A ........
FHLMC REMIC SER T 18 A3 SEQ  6.609% 08/15/29
LIBBTL-VE4 [ e . 03/01/2025 . |Paydoun ........ccoeeeiiiiiiiiiiinnns fonniniiiiiiiiiiiins feiii, 4 | L L PO L 0 e (VO 0 | (VO 0 e L (VN 0 | [V 0 |. 08/15/2029 . |1.B FE .
FNMA PASS THRU POOL 190391  6.000% 09/01/38
L13BBH-NG-4 | oeveeeeeeee . 02/01/2025 . |Paydown ........ooeeeeeieininnnnnnnns fonnvninininniiinnns forviinnnnn 1,220 [ 1,220 [ 1311 [ 1281 0 e (B2) |l 0 s (62) [ O [ 1,220 L0 0 | [V 9 . 09/01/2038 . [1.A ........
FNMA PASS THRU POOL 190391  6.000% 09/01/38
..31368H-NG-4 |... . |- 03/01/2025 . |Paydown . . 09/01/2038 .
..3136BQ-29-3 | FNM .500% .. |- 02/01/2025 . [Paydown . . 10/25/2045 .
..3136BQ-29-3 |FNMA 24 REMIC 2024-12 BA  5.500% 10/25/45 .. . 03/01/2025 . | Paydoun . . 10/25/2045 .
..3136BR-UE-5 |FNMA 24 REMIC 2024-21 LD  5.500% 11/25/49 .. [. 02/01/2025 . | Paydoun . . 11/25/2049 .
..3136BR-UE-5 |FNMA 24 REMIC 2024-21 LD  5.500% 11/25/49 .. [. 03/01/2025 . | Paydoun . K . 11/25/2049 .
..3136BR-Y7-6 |FNMA 24 REMIC 2024-20 C  5.500% 05/25/54 ... . 02/01/2025 . |Paydoun . .. 115,479 ..116,564 |. . 05/25/2054 .
..3136BR-Y7-6 |FNMA 24 REMIC 2024-20 C  5.500% 05/25/54 ... . 03/01/2025 . |Paydoun . 61,312 61,888 |. . 05/25/2054 .
..3136BS-2Z-7 |FNMA 24 REMIC 2024-74 TA  4.500% 01/25/52 .. (. 02/01/2025 . | Paydoun . ..135,101 ..132,863 |. . 01/25/2052 .
..3136BS-2Z-7 |FNMA 24 REMIC 2024-74 TA  4.500% 01/25/52 .. [. 03/01/2025 . |Paydoun ... ... 72,936 L T71,728 ... . 01/25/2062 .
..3136BS-GB-5 |FNMA 24 REMIC 2024-25 EB  5.500% 05/25/51 .. [. 02/01/2025 . | Paydoun ... 421, 421,467 419,360 |...........419, 421, . 05/25/2051 .
..3136BS-GB-5 |FNMA 24 REMIC 2024-25 EB  5.500% 05/25/51 .. [. 03/01/2025 . | Paydoun . .. 115,090 ..115,090 114,514 | 114,574 | .115,090 . 056/25/2051 .
..3136BS-HF-5 |FNMA 24 REMIC 2024-42 CP 5.500% 06/25/51 .. [. 02/01/2025 . | Paydoun . 55,363 55,363 55,346 |. 55,297 |. 55,363 . 06/25/2051 .
..3136BS-HF-5 |FNMA 24 REMIC 2024-42 CP 5.500% 06/25/51 .. [. 03/01/2025 . | Paydoun ... ... 29,404 ... 20,404 ...29,3% |............ 29,369 |.... ..29,404 |.. . 06/25/2051 .
..3136BS-MH-5 |FNMA 24 REMIC 2024-41 GP 5.500% 05/25/46 .. [. 02/01/2025 . | Paydoun ... .. 45,804 ...45,804 ...45,804 |............45,804 |.... ..45,804 |.. . 05/25/2046 .
..3136BS-MH-5 |FNMA 24 REMIC 2024-41 GP 5.500% 05/25/46 .. [. 03/01/2025 . | Paydoun . 24,314 24,314 24,314 |. 24,314 |. 24,314 . 056/25/2046 .
..3136BS-PZ-2 |FNMA 24 REMIC 2024-41 GA  5.500% 02/25/48 .. (. 02/01/2025 . | Paydoun . .. 221,951 ..221,951 ..222,109 |. ..221,957 |. .221,951 . 02/25/2048 .
..3136BS-PZ-2 |FNMA 24 REMIC 2024-41 GA  5.500% 02/25/48 .. [. 03/01/2025 . | Paydoun . 79,619 79,619 79,676 |. 79,621 |. 79,619 . 02/25/2048 .
..3136BS-T3-9 |FNMA 24 REMIC 2024-60 K  5.000% 12/25/52 ... . 02/01/2025 . |Paydoun . .. 126,450 ..126,450 ..126,548 |. ..126,504 |. .126,450 . 12/25/2052 .
..3136BS-T3-9 |FNMA 24 REMIC 2024-60 K  5.000% 12/25/52 ... . 03/01/2025 . |Paydown . . 12/25/2052 .
..3136BS-ZM-0 | FNMA 24 REMIC 2024-68 PH  4.500% 04/25/54 .. |. 02/01/2025 . |Paydoun ... . 04/25/2054 .
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..3136BS-ZM-0 | FNMA 24 REMIC 2024-68 PH  4.500% 04/25/54 .. [. 03/01/2025 . | Paydoun ... ... 47,949 ... 47,949 A8 e 47,728 | .0 . . 0 ...539 |. 04/25/2054 . [1.B FE ....
..3136BT-WN-9 | FNMA 24 REMIC 2024-89 NB  5.500% 10/25/50 .. [. 03/01/2025 . | Paydoun . 41,04 41,041 40,986 |. 40,986 |. 0 0| 385 |. 10/25/2050 . (1.B FE ....
..3136BT-1IZ-2 | FNMA 24 REMIC 2024-89 BA  5.500% 04/25/52 .. (. 03/01/2025 . | Paydoun . .. 132,146 ..132,146 ..132,105 |. ..132,101 0 0| 132,146 ,134 |. 04/25/2052 . |1.B FE ....
..3136BT-YF-4 |FNMA 24 REMIC 2024-90 G 5.000% 04/25/51 ... (. 03/01/2025 . | Paydoun . 14,512 |. 0 0| 14,801 120 . 04/25/2051 . |1.B FE ....
..3136BU-CIi-8 | FNMA 24 REMIC 2024-98 A 5.500% 09/25/52 ... . 03/01/2025 . |Paydoun ... ... 197,670 |.... .0 . .0 . .198,632 |.. ,686 |. 09/25/2052 . (1.B FE ....
FAMA PASS THRU POOL 255633  6.500% 01/01/35
LOIBTALAS-5 | . 02/01/2025 . |Paydoun .......cooeeiiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiens feeeiiini 1,319 [ 1,319 | 1,872 o 1,345 [, [V (23 S [V R (23 S [V 1,319 |, (VO [V [V 11 1. 01/01/2035 . |1.A ........
FAMA PASS THRU POOL 255633  6.500% 01/01/35
.. 31371L-48-5 . 03/01/2025 . |Paydoun ......ccooeeeiiiiiiiiiiiiiins feieiiiiiiiiiiiiiees feieiiiiine, 665 |......ceeees 665 |.......o.eet (S I [S7£: 3 [V (K S [V R (K S (V1 665 |...eevvrnnnnnns (VO [V [V 11 |. 01/01/2035 . |1.B FE .
..31371L-VE-6 . 02/01/2025 . |Paydoun .......cooeveiiiiiiniiiniinns foiniiiiiiiiiiiienn fonnn 2,489 i 2,489 [ 2,578 [ 2,557 | [ R ({70 [V ({707 [V 2,489 | (VO [V [V 20 . 10/01/2034 . |1.A ........
..31371L-VE-6 . 03/01/2025 . | Paydoun ... 1,247 .. . 10/01/2034 . (1.B FE .
..31371M-3Y-1 . 02/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiiiins foniiniiiiiiiiiinns fonn 2,474 2,474 [ 2,525 [ 2,501 [V () S [V R () S [V 2474 |l (VO [V [V 16 |. 12/01/2036 . |1.A ........
.. 31371M-3Y-1 . 03/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiiiins feieiiiiiiiiiiiiiens feeiiiiiiie, 654 [oeiiiiiiininnne 654 ...l [T/ 661 [.oeennnnnnnne [V (0] R [V . (0] R (V1 654 |.ooooeiiiis (VO [V [V 11 |. 12/01/2036 . |1.B FE .
FNMA PASS THRU POOL 256554  6.500% 01/01/37
.. 31371M-5P-8 |... . 02/01/2025 . | Paydoun ... . 01/01/2087 . [1.A ........
FNMA PASS THRU POOL 256554
..31371M-5P-8 . 03/01/2025 . |Paydoun ......ccooeeeiiiiiiiiiiiiiins feieiiiiiiiiiiiiiees feieiiiiine, 256 [oeeiiiiiininns 26 | 7 P 259 | [V ()] R [V . ()] R (V1 256 |t (VO [V [V 4 |.01/01/2037 . (1.B FE .
CBIBTAINEIV=E e . 02/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiens feeiiiiiii, 518 |t 518 |l [ 72 R 529 |l [V [ D [V R [ D (V1 518 [oveiiiiinnnns (VO [V [V 5 |.08/01/2036 . [1.A ........
FNMA PASS THRU POOL 256360  7.000% 08/01/36
CBIBTAINEIV=E e . 03/01/2025 . | Paydoun ... . . . 08/01/2036 .
..3137HC-6J-6 |FHLMC CMO SER 5405 AG SEQ  5.500% 04/25/46 |. 02/01/2025 . | Paydoun . 47,045 47,503 |. . 04/25/2046 .
..3137HC-6J-6 | FHLMC CMO SER 5405 AG SEQ  5.500% 04/25/46 |. 03/01/2025 . | Paydoun . 25,581 25,830 |. . 04/25/2046 .
..3137HC-Gi-6 | FHLMC CMO SER 5399 C SEQ  5.000% 11/25/50 .. [. 02/01/2025 . |Paydoun ... ... 36,148 ...35,082 |.... . 11/25/2050 .
..3137HC-GIi-6 | FHLMC CMO SER 5399 C SEQ  5.000% 11/25/50 .. [. 03/01/2025 . | Paydoun ... .. 12,645 ... 12,262 |.... . 11/25/2050 .
..3137HC-KG-6 | FHLMC CMO SER 5400 EV SEQ  5.500% 02/25/35 |. 02/01/2025 . |Paydoun . 23,530 23,390 |. . 02/25/2035 .
..3137HC-KG-6 | FHLMC CMO SER 5400 EV SEQ  5.500% 02/25/35 |. 03/01/2025 . | Paydoun . 11,846 11,775 |. . 02/25/2035 .
..3137HC-NV-0 | FHLMC CMO SER 5413 GA SEQ  6.000% 10/25/48 |. 02/01/2025 . |Paydoun . 88,728 89,421 |. . 10/25/2048 .
..3137HC-NV-0 | FHLMC CMO SER 5413 GA SEQ  6.000% 10/25/48 |. 03/01/2025 . | Paydoun . 31,554 31,800 |. . 10/25/2048 .
.. 3137HC-P5-5 |FHLMC CMO SER 5413 MV SEQ  6.000% 06/25/33 |. 02/01/2025 . | Paydoun . 72,034 72,822 |. . 06/25/2033 .
..3137HC-P5-5 |FHLMC CMO SER 5413 MV SEQ  6.000% 06/25/33 |. 03/01/2025 . | Paydoun . 36,288 36,684 |. . 06/25/2033 .
..3137HC-PV-8 | FHLMC CMO SER 5415 BA SEQ  5.500% 02/25/50 |. 02/01/2025 . | Paydoun . 90,499 90,470 |. . 02/25/2050 .
..3137HC-PV-8 | FHLMC CMO SER 5415 BA SEQ  5.500% 02/25/50 |. 03/01/2025 . | Paydoun . 79,483 79,458 |. . 02/25/2050 .
..3137HC-RE-4 | FHLMC CMO SER 5411 A SEQ  5.500% 01/25/47 .. (. 02/01/2025 . | Paydoun . 33,728 33,569 |. . 01/25/2047 .
..3137HC-RE-4 | FHLMC CMO SER 5411 A SEQ  5.500% 01/25/47 .. . 03/01/2025 . | Paydoun . 14,184 s 14,117 |. s s . 01/25/2047 .
..3137HD-EP-1 |FHLMC CMO SER 5417 E SEQ  5.500% 12/25/50 .. [. 02/01/2025 . | Paydoun . ..290,971 ..290,971 ..290,471 |. ..200,222 |. .290,971 ,810 |. 12/25/2050 .
..3137HD-EP-1 |FHLMC CMO SER 5417 E SEQ  5.500% 12/25/50 .. [. 03/01/2025 . | Paydoun . .. 128,487 ..128,487 ..128,266 |. ..128,156 |. .128,487 ,767 |. 12/25/2050 .
..3137HD-F6-2 |FHLMC CMO SER 5417 H SEQ  5.500% 05/25/50 .. . 02/01/2025 . | Paydoun . .. 295,597 ..205,597 ..206,336 |. ..206,864 |. .206,597 941 |, 05/25/2050 .
..3137HD-F6-2 |FHLMC CMO SER 5417 H SEQ  5.500% 05/25/50 .. . 03/01/2025 . | Paydoun . 93,978 93,978 94,213 |. 94,063 |. 93,978 ,292 (. 05/25/2050 .
..3137HD-GU-8 | FHLMC CMO SER 5423 GV SEQ  5.500% 04/25/35 |. 02/01/2025 . | Paydoun . 92,751 92,751 94,833 |. 94,680 |. 92,751 . 04/25/2035 .
..3137HD-GU-8 | FHLMC CMO SER 5423 GV SEQ  5.500% 04/25/35 |. 03/01/2025 . | Paydoun ... ... 46,695 ...46,695 47,743 ... 47,666 ... ..46,6% |.. . 04/25/2035 .
..3137HD-MK-3 | FHLMC CMO FHR 5428 VI 5.500% 05/25/35 ...... . 02/01/2025 . | Paydoun ... .. 76,583 ... 76,583 ... 78,546 |............77,893 |.... ..76,583 |.. . 05/25/2035 .
..3137HD-MK-3 | FHLMC CMO FHR 5428 VW  5.500% 05/25/35 ...... . 03/01/2025 . | Paydoun . 38,555 38,555 39,543 |. 39,215 |. 38,555 . 05/25/2035 .
..3137HF-3L-7 |FHLMC CMO SER 5439 AE SEQ  5.000% 07/25/50 |. 02/01/2025 . |Paydown . ..170,108 . 170,108 ..169,204 |. ..169,270 |. 170,108 . 07/25/2050 .
..3137HF-3L-7 |FHLMC CMO SER 5439 AE SEQ  5.000% 07/25/50 |. 03/01/2025 . |Paydoun ... ... 48,895 ...48,635 |............48,654 |.... ..48,8% |.. . 07/25/2050 .
..3137HF-JA-4 | FHLMC CMO SER 5449 P 4.000% 06/25/53 ....... . 02/01/2025 . | Paydoun ... .. 53,880 ...52,844 |............53,023 |.... ..53,880 |.. . 06/25/2063 .
..3137HF-JA-4 | FHLMC CMO SER 5449 P 4.000% 06/25/53 . 03/01/2025 . | Paydoun . 29,772 . 06/25/2053 .
..3137HF-JF-3 |FHLMC CMO SER 5449 Q  4.500% 05/25/53 ....... [. 02/01/2025 . |Paydoun ... .. 124,337 . 05/25/2053 .
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..3137HF-JF-3 | FHLMC CMO SER 5449 Q  4.500% 05/25/53 ....... . 03/01/2025 . | Paydoun ... ... 68,694 ...68,694 ... 428 | . 0 . ...773 |. 05/25/2053 . [1.B FE ....
..3137HH-0H-7 |FHLMC CMO SER 5481 HA  5.500% 11/25/51 . 02/01/2025 . | Paydoun . 70,912 70,912 (257) |. 0| 457 | 11/25/2051 . [1.A ........
..3137HH-0H-7 |FHLMC CMO SER 5481 HA  5.500% 11/25/51 ..... . 03/01/2025 . | Paydoun ... ... 32,969 ... 32,969 .0 . 11/25/2051 . (1.B FE ....

FAMA PASS THRU POOL 555285  6.000% 03/01/33

.. 31385W-28-7 . 02/01/2025 . |Paydoun .......cooeeiiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiens feeeiiini 1,245 | 1,245 2SI SN | B R () [V [£:)] R [V 1,245 |ooooeeiiniiis (VO [V [V 9 . 03/01/2033 . [1.A ........
.. 31385W-28-7 . 03/01/2025 . |Paydoun ......coooeeiiiiiiiiiiiiiiins feiiiiiiiiiiiiieiens [, 795 foeieiiiiiiinns 795 | 808 |[.....evvennnnnne 800 [oueeunennnnnee [V [£)] R [V [£)] R (V1 795 |, (VO [V [V 12 |. 03/01/2033 . |1.B FE ....
..3138E1-M5-3 . 02/01/2025 . |Paydoun ......ooooeeiiiiiiiiiiiiiiins feiiiiiiiiiiiiieiees feeeiiiin 4,263 |oeeiiiinnnns 4,263 |oeeeennnnene 4516 |............ 4,452 |.oonnnnnnnnnnn [V R [QEI) ) [V R [QEEI) ) (V1 F 4,263 |oooeeiiiinns (VO [V [V 18 |. 12/01/2041 . |1.A ........
..3138E1-M5-3 . 03/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiiiins feiiiiiiiiiiiiieiins [ 2,651 |oeeeeeeenns 2,651 |l 2,809 |..ooooeeenns 2,769 |.ooooeeieiins [V R QA1) [V R QA1) [V 2,651 | (VO [V [V 27 |. 12/01/2041 .|1.B FE ....
..3138EE-RL-5 . 02/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiees feeeiiiin 8,568 |............. 8,568 |............ 9,039 [unnnnnnen 8,933 [coiinninnne [V R (365) |+veveeeennnnns [V R (365) |+vevveeennnnns [V 8,568 |.....eevvrnnnns (VO [V [V 45 |. 04/01/2042 . [1.A ........
..3138EE-RL-5 . 03/01/2025 . |Paydoun .......coooeeiiiiiiiiiiiiiins feiiiiiiiiiiiiieiees feeeiiiiee 4,024 |oooeeiennns 4,024 ..o 4,246 |............. 419 |l [V R [RTAD] [V R [RTAD] [V 4,024 |l (VO [V [V 40 |. 04/01/2042 . |1.B FE ....
..3138lIM-L5-8 . 02/01/2025 . |Paydoun .......coooeeiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiees feeiiiiiie [ 7 R 4,762 |l 4752 [ [V [ [V R [ S [V [ R (VO [V [V 21 [. 05/01/2043 . |1.A ........
..3138lIM-L5-8 . 03/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiiiins feiiiiiiiiiiiiieiens feeeiiinie 2,848 |oeeiiiinnns 2,848 ...l 2,870 |.ooeeeeeens 2,864 |l [ R [R5 S [V [R5 S [V 2,848 |.ooooeiiiins (VO [V [V 25 |. 05/01/2043 . (1.B FE ....
..3138Y9-14-7 . |- 02/01/2025 . |Paydown ... 7,545 |.. . 01/01/2045 . [1.A ........
..3138Y9-14-7 . 03/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiiiins feiiiiiiiiiiiiieiins [ 2,831 | 2,831 | 2,916 |l 2,901 |l [V (') [V R (') [V 2,831 | (VO [V [V 21 [. 01/01/2045 . |1.B FE ....
.. 31390P-GJ-0 . 02/01/2025 . |Paydoun .......cooeveiiiiiiiiiiniiins feiiiiiiiiiiiiiiiens feeeiiiin 1,646 |............. 1,646 |o.ooovenenns 1,694 |ooooveeeeens 1,664 [oooevveienenns [V (1) A [V R (1) A [V 1,646 |...oovvvnnnnee (VO [V [V 12 |. 08/01/2032 . |1.A ........

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

. |- 03/01/2025 . [Paydoun ... . 08/01/2032 . |1.B FE ...

..31390P-GJ-0

FHLMC REMIC 3117 BT TWO TIERED NT INV FL
.. 31396H-UD-9 | 7.000% 02/15/36 .....eoveeenniiiiiaiiiiiieeee, . 02/15/2025 . |Paydown
FHLMC REMIC 3117 BT TWO TIERED NT INV FL
..31396H-UD-9 | 7.000% 02/15/36
FHLMC REMIC 3147 DT
.. 31396N-J9-8 | 7.000% 04/15/36 .....ovveeennniiiiiaeiiiiieee, . 02/15/2025 . |Paydown
FHLMC REMIC 3147 DT TWO TIERED NT INV FL
.. 31396N-J9-8 | 7.000% 04/15/36
FNMA PASS THRU POOL

. 02/15/2036 . [1.A ........

. 03/15/2025 . |Paydoun ... . 02/15/2036 . |1.B FE ...

. 04/15/2036 . [1.A ........

. 03/15/2025 . |Paydoun ... . 04/15/2036 . |1.B FE ...

CBMOINSFA-4 | e . 02/01/2025 . |Paydown . 08/01/2033 . [1.A ........
FNMA PASS THRU POOL 712161

CBMOINSFA-4 | e . 03/01/2025 . |Paydown . 08/01/2033 . |1.B FE ...
FNMA PASS THRU POOL 725162  6.000% 02/01/34

..31402C-TT-9 | ... .. |- 02/01/2025 . [Paydoun ... . 02/01/2034 . |1.A ........
FNMA PASS THRU POOL 725162  6.000% 02/01/34

S 314020-TT-9 | eeeeeiiiiiee e . 03/01/2025 . [Paydown .....ooouiiieiiiiiiiiiiiies e e 938 |orieieeenns 938 foeeeeeiiiens 970 [oveeiaainns 954 | 0 fooeeeennns (16) [oeeeeeniiaens 0 foeeeennes (16) [ceeeeniiaens 0 foorieiiiiiins 938 [oeeeeenins [ IR [V OSTR (O O 14 . 02/01/2034 . |1.B FE ....
FNMA PASS THRU POOL 745932  6.500% 11/01/36

S 31403D-VZ-9 | eeeiei . 02/01/2025 . [Paydown .....cccvveiiiiiiiiiiiiiin i e 1,083 |t 1,083 [oooooeeeis 1,118 [ 1,102 [oeeeeeenns 0 fooeeeennns (19) | 0 foeeeennes (19) | 0 [ 1,083 [oeeeeeeenns [ IR [V OSTR (O PO 9 | 11/01/2036 . [1.A ........
FNMA PASS THRU POOL 745932  6.500% 11/01/36

S 31403D-VZ-9 | eeeeei . 03/01/2025 . [Paydown .....coocuiiiiiiiiiiiiiiies i e 671 |, 671 | 690 [oveerieennns [3:X I R 0 foeeiennns (12) | 0 foeeeennns (12) | [V TR 671 | [ IR 0 foreiiiiinies (O O 11 |. 11/01/2036 . |1.B FE ....

L B1404U-UK-4 | o . 02/01/2025 . [Paydown .....oeeeuveeeeeeiiiiiieees Joeeiiiiieeeeeeiies | 2 fooreeeaannnne L7 988 [ 980 foeeeeennnnns 0 foeeennns (8)loeeeeennnaens 0 foreeennnes (8)loeeeeeinnaeenn 0 [, 2 oo, 0 loeeeeiines [ OO, 0 looeeeiie. 7 |.06/01/2034 . |1.A ........
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FNMA PASS THRU POOL 779186  6.000% 06/01/34
L 3T404U-UK-4 [ e . 03/01/2025 . |Paydoun ........cooeeeiiiiiiininniins foniiiiiiiiiiiiiinns feiiiiiii, LU O, 40 | L1 O 494 1. 0 e (3] R 0 e (3] R 0 e 40 | (VN 0 | [V 7 |- 06/01/2034 . |1.B FE ....
FNMA PASS THRU POOL 793362  6.000% 08/01/34
L STA0SMMK=0 [ eeeeeee e . 02/01/2025 . |Paydoun ........cooeeieiiiiiiiinninns fenniiiiiiiiiiiiinns feiiiii 2,580 [oeeiriinnnns 2,580 |l 2,647 |l 2,610 |l 0 s (30) forvvvrnnnnnnnns [V ST (30) [orvvvvnnnnnnnns 0 e 2,580 |ooeiiiiinnnns (VN 0 | [V 19 |. 08/01/2034 . |1.A ........
FNMA PASS THRU POOL 793362  6.000% 08/01/34
..31405M-MK-0 | ... .. |- 03/01/2025 . [Paydown .........cevvvvrvverrvnnnnnns fooviiiiiiiiiiiiiin foens 1,215 [ 1,215 |oeeeiinnnns 1,246 |oovvveenens 1,229 |l 0 s (L) T [V ST (L T 0 e 1,215 |t (VN 0 | [V 18 |. 08/01/2034 . |1.B FE ....
FNMA PASS THRU POOL 823754  7.000% 09/01/31
..31406Y-E3-0 . 02/01/2025 . |Paydoun .........oooeeiiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiii, 600 |................ 600 [oeveiiiiinnnns [CX S A 620 |ouvviiiiiinnns 0 s (19) forvvnnnnnnnnnns [V ST (1) O 0 e 600 [..evvvrrrrnnns (VN 0 | [V 5 . 09/01/2031 . [1.A ........
..31406Y-E3-0 . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins foniiiiiiiiiiiiiiins feiiiiii, 303 [oeeiiiiiiiinnns 303 | F 72 I O LK A, 0 s (10) oo [V ST (10) oo 0 e 303 |eeeiiieiis (VN 0 | [V 5 |.09/01/2031 . [1.B FE ....
..31408E-BH-4 . 02/01/2025 . |Paydoun ........cooeeeiiiiiiiiinninns fenniiiniiiniiiiinns feiiiiin, 2,388 [oeeeiiinnnns 2,388 | 2,452 [onnnnnnne 2,422 oo 0 s (£ [V ST (34) [ouvvnnnninnnns 0 e 2,388 |oooeiiiiinnn (VN 0 | [V 25 1. 01/01/2036 . [1.A ........
..31408E-BH-4 . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins foniiiiiiiiiiiiiiins feiiiiii, 453 [oiiiiiins 453 oo L 460 |oveveiiiiinnnns 0 e ()] R 0 e ()] R 0 e LK A (VO 0 | [V 8 |.01/01/2036 . |1.B FE ....
..3140QV-KB-9 . 02/01/2025 . |Paydoun ........cooeeiiiiiiiininnnnns foniiiiiiiiiiiiiinns foiiiin, 26,708 [.ovunennnes 26,708 |............ 27,067 |oeevevrnnnns 27,064 |....ooeeennn 0 s () PO 0 s (5 PO 0 s 26,708 |.oooeeeeenenns (VN 0 | [V 159 (. 10/01/2044 . |1.A ........
..3140QV-KB-9 . 03/01/2025 . |Paydoun ........oooeeeiiiiiiiiiinnnns foniiiiiiiiiiiiiiins feiiiiin 15,421 |oeeeeeens 15,421 |............ 15,628 |............ 15,626 |............... 0 s [0 PO 0 s [P0 P 0 s 15,421 |ooooeeeins (VN 0 | [V 212 |. 10/01/2044 . (1.B FE ....
..3140X0-F3-6 . 02/01/2025 . | Paydoun ... . 06/01/2039 . [1.A ........
..3140X0-F3-6 . 03/01/2025 . |Paydoun ........cooeeieiiiiiiniinnnns foniiiiiiiiiiiiiiins foiiiin 68,103 [........ee. 68,103 |............ 68,912 |............ 68,889 |..........ee.. 0 s (786) [cvvvvnnnnnnnnns 0 s (786) [cvvvvnnnnnnnnns 0 s 68,103 |...oooeeeeens (VN 0 | [V 936 |. 06/01/2039 . (1.B FE ....
..31410G-RK-1 . 02/01/2025 . | Paydown . 10/01/2037 . [1.A ........
..31410G-RK-1 . |- 03/01/2025 . |Paydown ... . 10/01/2037 . (1.B FE ....
..31410G-119-0 . 02/01/2025 . |Paydoun ........cooeeeiiiiiiiiiniinns fonniniiiiiiiiiiinns foiiiiin, 3,365 [oveiiiinnnns 3,365 [oinnnnnne 3,691 |l 3,584 [.ocoiiinnnns 0 s (210 PO 0 s (219) |vvvveiiinnnns 0 e 3,365 |ooeeiiiinnnn (VN 0 | [V 30 [ 12/01/2037 . |1.A ........
..31410G-119-0 . 03/01/2025 . |Paydoun .........ooeeeiiiieniiinnnnns fonniiiniiiiiiiiinns feiiiiiin, 1,336 [oeeennnnnne 1,386 |oeevveeennns 1,465 [oooevennnens 1,422 |l 0 s [£:70T) T [V ST [£:70 1) U 0 e 1,336 |ooeeeeeeennes (VN 0 | [V 22 |. 12/01/2037 . (1.B FE ....
..31410K-CX-0 . 02/01/2025 . |Paydoun ........oooeeeiiiiiiiiinniins foniniiiiiiiiiiiiens feiiiiiii, 944 o 7 1,023 [oveiiiiiiinnns o1 N 0 s (650 A [V ST (650 A 0 e 944 |l (VN 0 | [V 6 |. 03/01/2038 . |1.A ........
..31410K-CX-0 . 03/01/2025 . |Paydoun ........ocoeeeiiiiiiiiinniins foniniiiiiiiiiiiinns feiiiiiii, 272 772 R 2.3 I O 235 | 0 s (13) fervnnnnnnnnnnns [V ST (13) fervvnnnnnnnnns 0 e 27 R (VN 0 | [V 3 . 03/01/2038 . [1.B FE ....
..31410K-DK-7 . 02/01/2025 . |Paydoun ........cooeeeiiiiiiiiiniinns fonniniiiiiiiiiiinns foiiiiin, 1,077 |l 1,077 foeinnnnne 1,151 [ 1,126 [oeeeeeieinnns 0 s [E12) ) FE [V ST [E12) ) FE 0 e 1,077 [oeeeiiiinnnns (VN 0 | [V 9 |. 04/01/2038 . [1.A ........
..31410K-DK-7 . 03/01/2025 . |Paydoun ........cooeeeiiiiiiininniins foniiiiiiiiiiiiiinns feiiiiiii, 54 [ 541 | 74 N PO 566 |vevrrriiennns 0 s (23 O [V ST (23 0 e 54 |l (VN 0 | [V 8 |. 04/01/2038 . |1.B FE ....
.. 31410K-JY-1 . 02/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fenniiiiiiiiiiiiinns feiiiiin, 3,951 [, 3,961 [ 4,305 [ooonnnnnnnn 4,186 |.oooeeeeens 0 s [ A 0 s (235) |vvvvennennnns 0 e 3,91 | (VN 0 | [V 27 . 05/01/2038 . |1.A ........
.. 31410K-JY-1 . 03/01/2025 . |Paydoun .........coeeeiiiiiiiiinniins feniniiiiiiiiiiiiins foiiiiii, 1,378 |l 1,378 |oveeieennns 1,802 [oovveennnns 1,460 [ooevvvrnennnns 0 s (€72 T [V ST (72 O 0 e 1,378 [oveeiiiininns (VN 0 | [V 21 [. 05/01/2038 . |1.B FE ....
..314108-2P-1 . 02/01/2025 . |Paydown .........ooeeeiiiiiiiiinniins fenniniiiiiiiiiiinns feiiiiin, 1,868 |............. 1,868 [ouvvennnnee 1,916 [oeeeeennnes 1,913 [ 0 s (3 [V ST (46) [cvvvvvnnnnnnnn 0 e 1,868 [...vevvvinnnnns (VN 0 | [V 16 |. 06/01/2036 . |1.A ........
7.000%
..314108-2P-1 . |- 03/01/2025 . |Paydown ... . 06/01/2036 . (1.B FE ....
..314108-Pii-1 . 02/01/2025 . |Paydown .....oooveeiieiiiiiiiiiiiiies fovvviiiiiiiiiiiiiies fociiiinnn, 1,685 [oeeeeennnnn 1,656 fiiiiinnnn... 1,604 ..., 1,682 |ovvvviveenees 0 Joeeeeeennn (20 T 0 Joeeeeeennn (20 T [ PR 1,885 |ovveveeenenns [ 0 Jooeeeiiieeenn [ 14 1. 08/01/2036 . |1.A ........
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Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
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FNMA PASS THRU POOL 896037  7.000% 08/01/36
L3IA0S-PI=T | e . 03/01/2025 . |Paydoun ........cooeeeiiiiiiininniins foniiiiiiiiiiiiiinns feiiiiiii, 785 | 785 | 809 |..eeiviiiiiinns 798 |oveeeriiinnnns 0 s (L) T [V ST (L T 0 e LT (VN 0 | [V 14 1. 08/01/2036 . |1.B FE .
FNMA PASS THRU POOL 906563  6.000% 01/01/37
CTAAF-FC-3 [ oo . 02/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fenniiiiiiiiiiiiinns feiiiiin, 1,189 |............ 1,189 |oeeeeenens 1,227 |eeveiinnns L4 I PO 0 s (223 ) [V ST (223 0 e 1,189 [oeeiiiininns (VN 0 | [V 9 . 01/01/2037 . [1.A ........
FNMA PASS THRU POOL 906563  6.000% 01/01/37
- 31411F-FC-3 | ... .. |- 03/01/2025 . [Paydown .........ccevvvvvvvrnnnnnnnns fooveiiiiiiiiiiiin o 595 [oiiiiiiiiiinnns [T 614 |, 606 [....ovvunnnnnns 0 s (A, [V ST A el 0 e 595 |t (VN 0 | [V 9 |. 01/01/2037 . [1.B FE .
FNMA PASS THRU POOL 923751  7.000% 04/01/37
.. 31412F-H4-8 . 02/01/2025 . |Paydoun ........cooeeiiiiiiiiiiiniins fonniiiiiiiiiiiiiins feiii, 9 [ 9 | (172 O 101 |l 0 e ()] R 0 e (1] R 0 e 99 | (VN 0 | [V 1] 04/01/2037 . |1.A ........
.. 31412F-H4-8 . 03/01/2025 . |Paydoun ........coeeeiiiiiiiiiiniiins fonniiiiiiiiiiiiiins feiiiii, T LU PO 51 [ 51 [ 0 e ()] R 0 e (1] R 0 e I O (VN 0 | [V 1 |. 04/01/2037 .|1.B FE .
.. 31413Y-K0-3 . 02/01/2025 . |Paydoun ........cooeeiiiiiiiiiinnnins fonnniiiiiiiiiieiins feiiiiiii, 867 |.eeeeiiiiiins 867 [ovvviriiiiinnns L1 I 882 |..eeviiiinnnns 0 s (L) T [V ST (L T 0 e 867 [ovvrrrrrrnnnns (VN 0 | [V 7 | 12/01/2037 . |1.A ........
.. 31413Y-K0-3 . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins foniiiiiiiiiiiiiiins feiiiiii, 513 [ 513 | L2 P 772 R 0 e [£2)) R 0 e [£2)) R 0 e 513 |t (VO 0 | [V 8 |. 12/01/2037 .|1.B FE .
..31416B-RR-1 . 02/01/2025 . |Paydown .........ooeeeiiiiiiiiinniins fenniniiiiiiiiiiinns feiiiiin, 32 R 4,248 |oeennnnnnnns 4,6% |............ 4,557 [ 0 s (309) |+vvvvvrrrnnnns 0 s (309) |+vvvvvrrnnnnns 0 e 4,248 | (VN 0 | [V 29 |.07/01/2038 . [1.A ........
..31416B-RR-1 . 03/01/2025 . |Paydoun .........coeeeiiiiiiiiinniins feniniiiiiiiiiiiiins foiiiiii, 1,815 |l 1,815 |oeeeiennns 2,006 |............. 1,947 ovviiiiininns 0 s (K72 P 0 s (K72 P 0 e 1,815 [oniiiiiiinns (VN 0 | [V 27 (. 07/01/2038 .|1.B FE .
..31416B-ST-6 . 02/01/2025 . | Paydoun ... 1,562 |.. . 01/01/2039 . [1.A ........
..31416B-ST-6 . 03/01/2025 . |Paydoun ........ocoeeeiiiiiiiiinniins foniniiiiiiiiiiiinns feiiiiiii, FE T O 6 A -7 801 [ouveiiiiinnnns 0 s (48) [cvvvvvnnnnnnnn [V ST (48) [cvvvvvnnnnnnnnn 0 e L6 A (VN 0 | [V 12 |. 01/01/2039 . |1.B FE .
..31416B-SU-3 . 02/01/2025 . | Paydown . 01/01/2039 . [1.A ........
..31416B-SU-3 . |- 03/01/2025 . |Paydown ... . 01/01/2039 . (1.B FE .
..31418A-UP-1 . 02/01/2025 . |Paydoun ........ccooeeiiiiiiiiiiinins feneiniiiiiiiiiiinns feiiiii 17,280 |[oeeennneee 17,280 |oeevveeenes 16,907 [o.eeveenenee 16,984 |............... 0 s 206 |oeeeeiiiiinnns [V ST 206 |oeeeeriiiinnns 0 s 17,280 [ovvvvvvvninnns (VN 0 | [V 71 [. 07/01/2043 . |1.A ........
..31418A-UP-1 . 03/01/2025 . |Paydown .........ooeeeiiiiiniiinniins fonniiiiiiiiiiiiinns feiiiini, 3,908 [oevevirrnnnns 3,908 |...ooeeennn 3,824 [ooennnnnn 3,841 |l 0 e 67 | 0 e 67 | 0 e 3,908 |ooeeiiiiinnn (VN 0 | [V 29 |. 07/01/2043 . [1.B FE .
..31418B-E8-5 . 02/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fenniiiiiiiiiiiiinns feiiiiin, 1,515 [ 1,615 | 1,603 [..oeeeeennns 1,684 oveeiiiinnns 0 s [ O [V ST () O 0 e 1,515 |t (VN 0 | [V 9 . 07/01/2044 . [1.A ........
..31418B-E8-5 . 03/01/2025 . |Paydoun ........ocoeeeiiiiiiiiinniins foniniiiiiiiiiiiinns feiiiiiii, 429 o .72 I 454 1 M9 .. 0 s (00 O [V ST (00 O 0 e 429 | (VN 0 | [V 4 |.07/01/2044 . (1.B FE .
..31418C-DT-8 . 02/01/2025 . |Paydoun ........ccooeeiiiiiiiiiiinins feneiniiiiiiiiiiinns feiiiii 19,532 |ovvvveenns 19,532 [oevvennnne 19,983 |............ 19,776 [ovvvevnnnnnnns 0 s (273 P 0 s (270 P 0 s 19,532 |ooeeeeeinnns (VN 0 | [V 79 [ 11/01/2031 . |1.A ........
..31418C-DT-8 . 03/01/2025 . |Paydown .........ooeeeiiiiiiiiiniiins fonniiniiiiiiniiiins feiiiiinn, (7 F 6,052 |............. 6,191 |............. 6,127 |l 0 s [W:) ) [V ST [W:) ) 0 e 6,052 |.....ooeennnnn (VN 0 | [V 45 |. 11/01/2031 . [1.B FE .
..31418C-P9-9 . 02/01/2025 . |Paydoun .........ooeeeeiiiiiiiininins feneiniiiiiiiiiiiens foiiiin 20,116 [oeevnnnnnee 20,116 |........... 20,160 |oeeevrrennns 20,149 |l 0 s [£5) ) O [V ST [£5) ) T 0 s 20,116 |oeeeeeenenns (VN 0 | [V 74 [.10/01/2047 . |1.A ........
..31418C-P9-9 . 03/01/2025 . |Paydoun ........oooeeeiiiiiiiiiinnnns foniiiiiiiiiiiiiiins feiiiiin 10,707 |........... 10,707 |oveveeeeens 10,730 [ouvveennnnne 10,724 ... 0 s [0 T [V ST [0 T 0 s 10,707 [ooeeeeiieennns (VN 0 | [V 80 . 10/01/2047 .|1.B FE .
..31418C-R7-1 . 02/01/2025 . |Paydoun ........cooeeiiiiiiiininnnnns foniiiiiiiiiiiiiinns foiiiin, 31,880 [ouvvennnns 31,880 |............ 31,833 |l 31,831 |l 0 e 49 [, 0 e 49 [, 0 s 31,880 |ooveiiiinnnns (VN 0 | [V 12 (. 12/01/2047 . |1.A ........
..31418C-R7-1 . |- 03/01/2025 . |Paydown ... . 12/01/2047 . (1.B FE .
..31418C-RE-6 . 02/01/2025 . |Paydown ......ooeeeiiiiiiiiiiiiiiiees fovveiiiiiiiiiiiiiies foiiiinnns 15,914 ..o 15,914 |............ 16,891 [............ 16,799 ..o [ PO (885) [cvvvnnnnnnnns [ PO (885) [cvvvnnnnnnnnnn 0 Joeeeeeenns 15,914 ... [ 0 Jooeeeiiieeenn [ 87 |. 11/01/2047 . {1.A ........
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FNMA PASS THRU POOL MA3184  4.500% 11/01/47
L31AA8C-RE-6 | cevveneeeeiiie e . 03/01/2025 . |Paydoun .........ooeeeiiiiiiiniinnins foniiniiiiiiiiiiiins feiiiin 25,682 |............ 25,682 [.ccounnnnen 27,259 [oeeennnnnee 2% i i I PO [V R (1,420) |..cooeeeees [V R (1,420) |...ooeeeeen 0 s 25,682 [.oooeeiiiinnnn (VN 0 | [V 289 |. 11/01/2047 . (1.B FE ....
FNMA PASS THRU POOL MA4370  2.000% 06/01/51
L3TA18D-20-5 [ eeeeeee e . 02/01/2025 . |Paydoun .........ooeeeeiiiiiiiininins feneiniiiiiiiiiiiens foiiiin 89,429 |............ 80,429 |........... 89,816 |...ceeeenns 89,781 |ovvrrriinnnns 0 s (5372 1 F 0 s (5372 1 FO 0 s 89,429 [....coeeinnnn (VN 0 | [V 208 |. 06/01/2061 . [1.A ........
FNMA PASS THRU POOL MA4370  2.000% 06/01/51
..31418D-20-5 |... .. |- 03/01/2025 . [Paydown ..........eevvvrvevvennnnnnns fooveiiiiiiiiiiiiin foens 40,115 [oennnnnnes 40,115 [oeeennnns 40,289 |............ 40,273 |.ooeeeeieenns 0 s [R5 0 s [ 0 s 40,115 |t (VN 0 | [V 201 |. 06/01/2061 . [1.B FE ....
FNMA PASS THRU POOL MA4319  2.000% 04/01/51
..31418D-YR-7 . 02/01/2025 . |Paydoun ........ccooeeiiiiiiiiiiinins feneiniiiiiiiiiiinns feiiiii 59,766 [.....uennne. 59,766 |............ 59,869 |............ 59,857 |..ooeiiiiienns 0 s (90) [orvvvvnnnnnnnns [V ST (90) [ovvvvvnnnnnnnns 0 s 59,766 |..oooevernnnns (VN 0 | [V 136 [. 04/01/2051 . |1.A ........
..31418D-YR-7 . 03/01/2025 . |Paydoun ........cooeeeeiiiiiiiiinnins fonieiiiiiiiiiiiinns foiiiii 41,036 [ooevnnnnns 41,036 [oeeennnnne 4,107 |eveeeeennns 41,008 | 0 s (73] T [V ST (62) [cuvvvvnnnnnnnns 0 s 41,036 |oooeieiennns (VN 0 | [V 205 |. 04/01/2061 . [1.B FE ....
.. 31418E-3V-0 . 02/01/2025 . |Paydoun ........cooeeieiiiiiininiinns fonniniiiiiiiiiiinns feiiiin 80,827 [.....eeene. 80,827 |............ 80,347 |............ 80,351 |.....cceeenns 0 s 475 |eveeeiiiiinnns [V ST 475 |eveeeiiiiinnns 0 s 80,827 |....ooeeeeenns (VN 0 | [V 419 |. 03/01/2039 . [1.A ........
.. 31418E-3V-0 . 03/01/2025 . |Paydoun ........cooeeeeiiiiiiiiinnins fonieiiiiiiiiiiiinns foiiiii 20,409 |............ 29,409 |....ooeeens 20,234 foeeeennnne AT 0 s VKT [V ST 78 |l 0 s 20,409 [.oooeeiiiinnns (VO 0 | [V 368 |. 03/01/2039 . (1.B FE ....
..31418E-3X-6 . 02/01/2025 . |Paydown .........coeeeeeiiiiiinniinns feniiiiiiiiiiiiiiins foiiinin 100,207 |.......... 100,207 |........... 100,332 |........... 100,323 |.......ceens 0 s (116) [euvvvnnnnnnnnns 0 s (116) [evvvnnnnnnnnnne 0 eeeeenn 100,207 |ovvvvvvvnnnnnns (VN 0 | [V 726 |. 03/01/2044 . (1.A ........
..31418E-3X-6 . 03/01/2025 . |Paydoun ........oooeeeiiiiiiiiiinnnns foniiiiiiiiiiiiiiins feiiiiin 13,465 |ooveeeeenns 13,465 |............ 13,482 |............ 13,481 |l 0 s (16) oo [V ST () 0 s 13,465 |..oooeeeennns (VN 0 | [V 185 . 03/01/2044 . |1.B FE ....
..31418E-HC-7 . 02/01/2025 . | Paydoun ... . 09/01/2037 . [1.A ........
.. 31418E-HC-7 . 03/01/2025 . |Paydoun ........cooeeieiiiiiiniinnnns foniiiiiiiiiiiiiiins foiiiin 20,764 |............ 20,764 |.....eenn. 20,945 [.....oeeeee 29,924 foiiiiiinnnnns 0 s (160) [cvvvvvnnnnnnnns 0 s (160) [cvvvvennnnnnnns 0 s 20,764 [.oooeiiiiinnnn (VN 0 | [V 208 |. 09/01/2037 . (1.B FE ....
..31418E-P3-8 . 02/01/2025 . |Paydown .........coeeeeeiiiiiinniinns feniiiiiiiiiiiiiiins foiiinin 163,377 [ovvvennee 163,377 |........... 163,147 |ovveeeenns 163,140 [ovvvvvvennnnns 0 s 27 |eveeeriiinnnnns [V ST 27 |eveeeriiinnnnns 0 s 163,377 . 03/01/2083 . [1.A ........
..31418E-P3-8 . |- 03/01/2025 . |Paydown ... ... 79,714 ... 79,714 ...79,602 |............79,598 |.... .79,714 |.. . 03/01/2053 . (1.B FE ....
..31418E-PD-6 . 02/01/2025 . |Paydoun ........ccooeeiiiiiiiiiiinins feneiniiiiiiiiiiinns feiiiii 88,307 [cvvvunnnnns 88,307 |............ 88,059 |............ 88,057 |..eevvvirnnnnns 0 s 250 |eieeiiiiiinnns [V ST 250 |oieiiiiiiinnns 0 s 88,307 |.ooeeriiinnns (VN 0 | [V 618 |[. 02/01/2053 . |1.A ........
..31418E-PD-6 . 03/01/2025 . |Paydoun .........ooeeeiiiiiiiniinnins foniiniiiiiiiiiiiins feiiiin 34,218 |........... 34,278 |oennnnnnn 34,181 |l 34,181 |l 0 e (7 PO 0 e (7 O 0 s 34,278 [ooeiiiiiinnnn (VN 0 | [V 471 |. 02/01/2083 . (1.B FE ....
..31418E-85-0 . 02/01/2025 . |Paydown .........coeeeeeiiiiiinninnns foniiiiiiiiiiiiiiins foiiiin 136,227 |........... 135,227 |oeeennnee 134,213 |........... 134,219 |l 0 |eeeenns 1,007 [oonnninnnnnns 0 eeeeenn 1,007 [ooenninnnnnns 0 s 135,227 [oeeieiiiinnnn (VN 0 | [V 944 1. 06/01/2083 . |1.A ........
..31418E-85-0 . 03/01/2025 . |Paydoun ........cooeeieiiiiiiniinnnns foniiiiiiiiiiiiiiins foiiiin 47,331 |l 47,331 [ 46,976 |............ 46,978 |l 0 s K I A, [V ST K A 0 s 47,331 [ (VN 0 | [V 651 |. 06/01/2053 . [1.B FE ....
.. 31418E-T6-7 . 02/01/2025 . |Paydown .........cooeeieiiiiiiinninns foniiiiiiniiiiiiiins foiiinin 117,850 |.......... 117,850 |........... 116,920 |........... 116,935 |............... 0 s [ [V ST [ 0 eeeeenn 117,850 [ovvvvvvvnnnnns (VN 0 | [V 780 |. 07/01/2053 . |1.A ........
.. 31418E-T6-7 . 03/01/2025 . |Paydoun .........ooeeeiiiiiiiniinnins foniiniiiiiiiiiiiins feiiiin 53,479 |........... 53,479 |oeerernnns 53,061 |............ 53,064 |.........een 0 s L) T A [V ST L) I PO 0 s 53,479 [ooveiiiiinnns (VN 0 | [V 735 |. 07/01/2053 . [1.B FE ....
..31418E-X8-8 . 02/01/2025 . |Paydown .........coeeeeeiiiiiinninnns foniiiiiiiiiiiiiiins foiiiin 126,756 [...eeeeee. 126,756 |........... 128,99 |........... 128,957 |..ocoeeeennns 0 fens (2,200) |eeeeeeeees 0 fnns (2,200) |eeeeeeeees 0 s 126,756 |.oooveeeeeenns (VN 0 | [V 908 |. 11/01/2038 . [1.A ........
..31418E-X8-8 . 03/01/2025 . |Paydoun ........oooeeeiiiiiiiiiinnnns foniiiiiiiiiiiiiiins feiiiiin 59,020 |............ 59,020 [..eennennne 60,062 |............ 60,045 |............... 0 fens (1,025) |..cooeeennn 0 fnns (1,025) |..ccoeeennnn 0 s 59,020 [.ooeeiiiiiinns (VN 0 | [V 885 |. 11/01/2038 . [1.B FE ....

..31418F-FC-6 . 03/01/2025 . |Paydown . 12/01/2044 . |1.B FE ....

5.500% 11/01/44
. |- 02/01/2025 . |Paydown ...

. 1170172044 .| 1.A ...l

..31418F-FD-4

..31418F-FD-4 . 03/01/2025 . [Paydown ....oovvivveeiiiiiiiiiiiiees Jovviiiiiiieiiiiies Joeeiiins 10,306 f....oee.... 10,305 J...ccvvenns 10,324 |............ 10,324 |...cvveeenn. 0 foeeeennn. (1) RO 0 foeeeennn. (1) RO 0 foeeeennn. 10,306 fooveeeiinnnnes [V PPN [V 0 foeeeiiiiiins 142 |. 11/01/2044 . [1.B FE ....
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FNMA PASS THRU POOL AE5463  4.000% 10/01/40
L1419G-BI-4 | e . 02/01/2025 . |Paydomn ....evuunviiiiiiiiiiiiiiiiinn ferneeeeeiiiees [ 6,933 [eiiiiinnnns 6,933 [ccoiinnnnne 7,333 [ooeennnnnne 7,230 |ooeeeeeeeens 0 s (270 ) P (U (297) |vevveviinnnns 0 e 6,933 |...oooeeennnn (VN 0 | [V 33 |. 10/01/2040 . (1.A ........
FNMA PASS THRU POOL AE5463  4.000% 10/01/40
L 31419G-B9-4 [ . 03/01/2025 . |Paydomn ...eeeueiiiiiiiiiiiiiiiiins Joviineieriiiiininens foreeeiiinnns L N P, 474 e 5,014 | 4,94 [.ooonnnnnn. [V PO (203) |.evvverrennees [U (203) |.evvverrennees 0 Joeeeeieeenn 474 [ 0 Joeeeeeiieenn [ 47 |. 10/01/2040 . [1.B FE .
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 9,799,704 9,799,701 9,815,049 9,440,097 0 (5,726) 0 (5,726) 0 9,799,701 0 0 0 77,560 XXX XXX
AVERICAN ATRLINES 2017-1 CL AA PTT 144A
..023761-AA-7 |3.650% 08/15/30 .....eevvvvverriiiiiiiiiiiiiiiiiens . 02/15/2025 . |Paydoun ........coooiiiiiiiiiniiinins feiiiiiiiiiiiiiiiens feeiiinn 82,413 |........... 82,413 |.......... 77,262 |.ooeeennns 77,89 | [V R 4513 |l [V R 4513 |l [V R 82,413 [ (VO [V [V 1,504 |. 08/15/2030 . [1.E FE ....
BRITISH AIRNAYS 2018-1 CL AA PTT 144A
.. 11042T-AA-1 |3.800% 03/20/33 ....coovvviiiiiiiiiiiiiiiiieeeees . 03/20/2025 . |Paydoun ........ooooiiiiiiiiiiiiiinns feniiiiiiiiiiiiiiens feeiiinn 15,065 |............ 15,065 |............ 14,236 |............ 14,269 |............... [V £ [V R £ [V R 15,065 [...oevvvvnnnnns (VO [V [V 143 . 03/20/2033 . |1.C FE ....
BRITISH AIRNAYS 2018-1 CL AA PTT 144A
- T11043H-AA-6 |4.125% 09/20/31 ....oooeiiiiiiiiiiii, . 03/20/2025 . |Paydoun ........oooeviiiiiiiiiiiiinns foiiiiiiiiiii, . 09/20/2031 . [1.F FE ....
BRITISH AIRWAYS 2019-1 CL AA PTT 144A
.. 11043X-AA-1 |3.300% 06/15/34 ....ccoovviiiiiiiiiiiiiiis . 03/17/2025 . |Paydoun ......ooooeveiiiiiiiiiiiiiins foniiiiiiiiii . 06/15/2034 . (1.D FE ....
UNITED AIRLINES 2023-1 A PTT 144A  5.800%
..90032L-AJ-6 | 01/15/36 ..ovvveiiiiiiiiiiiiiiieieeeeeeeeeeeees . 01/15/2025 . |Paydoun .......cooevveiiiiiiiiiiiiins foniiiiiiiiiis . 01/15/2036 . [1.F FE ....
AIR CANADA 2017-1 CL AA PTT 144A  3.300%
..00908P-AA-5 |07/15/31 .. |. 01/15/2025 . [Paydown ... . 07/15/2031 . [1.C FE ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 155,006 155,096 145,906 146,721 0 8,373 0 8,373 0 155,006 0 0 0 2,447 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 13,577,817 13,577,814 13,600,634 13,195,191 0 (9,030) 0 (9,030) 0 13,577,814 0 0 0 103,126 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 13,577,817 13,577,814 13,600,634 13,195,191 0 (9,030) 0 (9,030) 0 13,577,814 0 0 0 103,126 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 13,577,817 13,577,814 13,600,634 13,195,191 0 (9,030) 0 (9,030) 0 13,577,814 0 0 0 103,126 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 29,891,913 29,891,910 30,264,760 29,519,389 0 (19,132) 0 (19,132) 0 29,891,910 0 0 0 373,997 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0
..09290D-10-1 | BLACKROCK INC COM ... . 03/07/2025 . | ISI Equity Research Sales .. ..1,600.000 |.......1,499,754 .259,107 1,640,176 |... (1,381,069) |. .0 |... (1,381,069) |... 259,107 1,240,647 |.....1,240,647 |.
..38141G-10-4 | GOLDMAN SACHS GROUP INC .. . 03/05/2025 . | IS] Equity Research Sales 700.000 |......... 410,294 ...346,740 |. 400,834 |....... (54,004) .0 46, 740 ....63,554 |. .63,554 |.
..74144T-10-8 |PRICE T ROWE GROUP INC . 03/14/2025 . | MKM/Roth Partners LLC . . ..4,950.000 |......... 455,230 ...489,887 |. 559,796 |....... (69,909) |. .0 89,887 (34,656) |. (34,656) |
..871829-10-7 | 8YSCO CORP ...eeveeeeeeiieieiiiiieieeeeeeeeeeeeeee . 02/07/2025 . | Cowen & Company LLC ... e et 4,600.000 |......... 326,798 |oivvvrriiiiiiiiiiins eveeiiinns 132,657 ...361,716 |...... (219,059) |.... L0 s (219,069) ..132,657 194,141 |....... 194,141 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 2,692,076 XXX 1,228,391 2,962,522 (1,724,131) 0 0 (1,724,131) 0 1,228,391 0 1,463,686 1,463,686 19,069 XXX XXX
..31337#-10-5 |FEDERAL HOME LN BKS CINCINNATI .........eeeeeee. | 03/20/2025 . |Redeemed Shr oo | ........ 3,969.000 |......... 396,900 |oieeiiiiiiiiiiiiiins Joveeiiennns 396,900 |........... 396,900 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 396,900 [..ooeeieennnns 0 fooeiinnnnnees [ PP [ 4,227 fooeeeees i e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 396,900 XXX 396,900 396,900 0 0 0 0 0 396,900 0 0 0 4,221 XXX XXX
5989999997. Total - Common Stocks - Part 4 3,088,976 XXX 1,625,291 3,349,422 (1,724,131) 0 0 (1,724,131) 0 1,625,291 0 1,463,686 1,463,686 23,29 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 3,088,976 XXX 1,625,291 3,349,422 (1,724,131) 0 0 (1,724,131) 0 1,625,291 0 1,463,686 1,463,686 23,29 XXX XXX
5999999999. Total - Preferred and Common Stocks 3,088,976 XXX 1,625,291 3,349,422 (1,724,131) 0 0 (1,724,131) 0 1,625,291 0 1,463,686 1,463,686 23,29 XXX XXX
60099999909 - Totals 32,980,889 XXX 31,890,051 32,868,811 (1,724,131) (19,132) 0 (1,743,263) 0 31,517,201 0 1,463,686 1,463,686 397,293 XXX XXX




STATEMENT AS OF MARCH 31, 2025 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 MARCH 31, 2025 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
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo foreeceen ...0.000 | [0 [V S (4,858)]....cvvirercriiinnns [V S, 0.
FEDERAL HOME LN BANK ............. CINCINNATIE, OH oo oo ...3.800 | 17,473 | (U S 1,180,999 |........... 3,711,513 [ 928,742 |..
WESTFIELD BANK FSB .........c...... WESTFIELD CENTER, OH ..cocoooe |, ...0.000 | [0 0 [ (154,279)|............. (199,932)|............. (107,134)..
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 17,473 0 1,021,862 3,511,581 821,608
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 17,473 0 1,021,862 3,511,581 821,608
0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0

0599999. Total - Cash

1,021,862

3,511,581

821,608

E13




STATEMENT AS OF MARCH 31, 2025 OF THE Westfield Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 0 0 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 0 0 0
61747C-58-2 ....... |MORGAN STANLEY INSTL LIQUIDITY TREAS .. eeteuuiieeimnnuuseaennnnasaeennnsssennessasseennes e seeensseeseennns e sseennnssasseeennnnnsssesnnnnnnsseennnnnnsseeennnnnns | seseessnnnsesseens reeernnnnns 03/31/2025 ...ievvven |oernnnaeeeeiniia e eeeennaas 4,280 uevniiiiiiiiiins cerineeeiiiiies foeae e e e e 12,107,145 |.oereeee i [ P PPPPTTN 142,986
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 12,107, 145 0 142,986
8589999999. Total Cash Equivalents (Unaffiliated) 12,107, 145 0 142,986
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

I4E

12,107,145 142,986
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SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2025 OF THE Westfield Insurance Company

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended MARCH 31, 2025

NAIC Group Code

0228

Company Name Westfield Insurance Company

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
................. 12,904,135 rereeeenen. 13,924,565 e 4,029,635

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? ............

NAIC Company Code

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&

1 0 1

24112
Yes [ X1 No [
Yes [ X1 No [

l1apility coverage

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 $ o

505
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