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ANNUAL STATEMENT FOR THE YEAR 2020 or THE CLOVER INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount

5

Total
(Col.3+4)
Amount

Perce

ntage

of Column 5
Line 13

10.
1.
12.
13.

Long-Term Bonds (Schedule D Part 1):

1.01 U.S.governments ................coooiiii
1.02 Allothergovernments .....................ooo
1.03 U.S. states, territories and possessions, etc.
guaranteed ...
1.04 U.S. political subdivisions of states, territories and
possessions, guaranteed ...
1.05 U.S. special revenue and special assessment
obligations, etc. non-guaranteed .......................
1.06 Industrial and miscellaneous ...........................
1.07  Hybrid securities ...................o
1.08 Parent, subsidiaries and affiliates ......................
1.09 SVOidentified funds ......................oo
1.10  Unaffiliated bank loans .................................
1.11  Total long-termbonds ...............................
Preferred stocks (Schedule D, Part 2, Section 1):
2.01  Industrial and miscellaneous (Unaffiliated) ............
2.02 Parent, subsidiaries and affiliates ......................
2.03 Total preferred stocks ...................oo
Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded
(Unaffiliated) ................oocoi
3.02 Industrial and miscellaneous Other (Unaffiliated) ......
3.03 Parent, subsidiaries and affiliates Publicly traded .....
3.04 Parent, subsidiaries and affiliates Other ...............
3.05 Mutual Funds ...
3.06 Unitinvestmenttrusts ................................
3.07 Closed-endfunds ......................oo
3.08 Total common stocks .................ocooiiiii
Mortgage loans (Schedule B):
4.01 Farmmortgages .............coocviiiiiiii
4.02 Residential mortgages .....................oo
4.03 Commercial mortgages ................ccooviieiainn.
4.04 Mezzaninereal estateloans ............................
4.05 Total valuationallowance ...............................
4.06 Totalmortgagesloans .......................ooil.
Real estate (Schedule A):
5.01  Properties occupied by company .......................
5.02  Properties held for production of income ...............
5.03 Propertiesheldforsale .................................
504 Totalrealestate .....................coo
Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E,Part1) ............................
6.02 Cash equivalents (Schedule E, Part2) ................
6.03  Short-term investments (Schedule DA) ................
6.04 Total Cash, cash equivalents and short-term
investments ...
Contractloans ...

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

Gross
Investment Holdings
1 2
Percentage
of Column 1
Amount Line 13
..... 51,715841|.......... 58.657
AAAAA 51,715841|.......... 58.657
AAAAA 34,243,180 (.......... 38.839
AAAAAAA 1,956,266 |............2.219
......... 250,807 |............0.284
AAAAA 36,450,254 | .......... 41.343
..... 88,166,095 ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2020 or THE CLOVER INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

7.1 TOTALS, Part 1, Column 12 ...

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

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

5.1 TOTALS,Part1,Column9 ...

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

interest

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

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

10.1 TOTALS, Part 1, Column 11 ...

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

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2020 or THE CLOVER INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9.................... o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X RAE B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... .| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

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

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 44,982,492
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 81,706,950
3. Accrual of DISCOUNt ... .. 8,673
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ...

4.4 Partd, Column 11 o
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................ 896,338
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 75,520,387
7. Deduct amortization of premium ... 358,225
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2, Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Notes 5Q, LiNe 2 ...
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 51,715,841
12. Deduct total nonadmitted amounts ... |
13.  Statement value at end of current period (Line 11 minusLine12) ... | L 51,715,841
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ANNUAL STATEMENT FOR THE YEAR 2020 or THE CLOVER INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 51,7158411......... 51,756,371 ......... 51,875,167 |......... 50,440,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 51,715841|......... 51,756,371 ......... 51,875,167 |......... 50,440,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ..o e e e
Industrial and Miscellaneous, 8. United States ............... |
SVO Identified Funds, Unaffiliated Bank Loans and 9. Canada ... e e
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. TOTALS ... i [ L L
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 51,715,841 1......... 51,756,371 ......... 51,875,167 |......... 50,440,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..o i L
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......coooveviiioiins | [
26.  TOTALStocks ...............o. oo [ [
27.  TOTAL Bonds and Stocks ... |......... 51,715841]......... 51,756,371 ......... 51,875,167




ANNUAL STATEMENT FOR THE YEAR 2020 or THE CLOVER INSURANCE COMPANY

GoIs

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 515,809 1........ 43,000,512(.......... 8,339,769 (... 110,558 | ...... XXX oo 51,966,648 |............. 100.00(........ 45,980,503 |............. 100.00(........ 51,966,648 |.....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 515,809 ........ 43,000,512.......... 8,339,769 |................o 110,558 | ...... XXX oo 51,966,648 |............. 100.00(........ 45,980,503 |............. 100.00(........ 51,966,648 |.....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT o e e XXX oo e e
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... XXX oo
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. e e e XXX oo | [ e e
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... XXX oo
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... e e e XXX oo | [ e e
52 NAIC2 ... e e XXX oo e e
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... XXX ...
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90IS

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... e e e e XXX oo [ e e e
62 NAIC2 ... e e e [ XXX o [ e e e e
8.3 NAIC3 ... L e e [ XXX o [ e e e e
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ............ocoooooviiiiiiiiiini v oo Lo L [ XXX oo [ i e L e L
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10.  Unaffiliated Bank Loans
101 NAICT o [ e e e XXX oo [ e e e
102 NAIC2 .o e L e e XXX oo [ e e L e
103 NAIC3 .o [ e e e XXX oo [ e e e
104 NAICA ... e e e e XXX oo [ e e e
105 NAICS .o e L e e XXX oo [ e e L e
106 NAICG ... L L e e XXX oo [ i e L e L
10.7 TOTALS ... XXX ...
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L0IS

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
T NAICT (d)......... 515,809 (........ 43,000,512 .......... 8,339,769 | ... [ 110,558 | ..o 51,966,648 |............. 100.00]...... XXX XXX oo 51,966,648 |.....................
M2 NAIC2 ..o (d)ee [ e L e e L e XXX o] XXX o o [
M3 NAICS (d)ee [ e L e e L e XXX o] XXX o o [
14 NAICA ... (d)ee [ e e e e L XXX XXX o
115 NAICS oo () [ e L e (©) e L XXX XXX o
16 NAICG ..o (d)ei L L L L [ (€ L XXX [ XXX o [ [
1.7 TOTALS L 515,809 (........ 43,000,512].......... 8,339,769 | ... | 110,658 | ..o (b)..... 51,966,648 |............. 100.00]...... XXX o] XXX 51,966,648 |.....................
11.8 Line11.7asa%of Column7 ..................ooooo oo 099].............. 82.75|.............. 16.05].....oo 021 oo [ 100.00...... XXX o] XXX o] XXX o[ 100.00] ...
12.  Total Bonds Prior Year
120 NAICT .o [ 998,011 ........ A4BTATTA . e [ 110,719 o XXX XXX 45,980,503 ............. 100.00]........ 45,980,503 ...
122 NAIC2 ..o L L e e e e XXX XXX o [ [ e [
123 NAICS .. L e e e e e XXX | XXX o e e e
124 NAIC4 ... L e e e e XXX | XXX o e e e
125 NAICS ..o L L e e e e XXX XXX...... (C) e [ e
126 NAICG ... i L L e L e | XXX | XXX...... (€ L e [
127 TOTALS .o 998,011 (........ A48TATTA . e 110,719 oo XXX | XXX ... (b)..... 45,980,503 |............. 100.00]........ 45,980,503 | ..o
12.8 Line12.7asa%of Col.9 ................oooooo | 247 97.59 .. e L 024 | XXX oo XXX o[ 100.00]...... XXX o[ 100.00] ...
13.  Total Publicly Traded Bonds
1310 NAICT . 515,809 (........ 43,000512].......... 8,339,769 | ... | 110,658 | ..o 51,966,648 |............. 100.00]........ 45,980,503 ............. 100.00]........ 51,966,648 | ...... XXX......
132 NAIC2 ..o L e L e e e e e e e e XXX ...
133 NAICS .. L e L e e e e e e e e XXX ...
134 NAICA ... L e L e e L e e e e e XXX......
135 NAICS ..o L e L L e L e e e e e XXX......
136 NAICG ..o e L e e e e e e e e e XXX ...
13.7 TOTALS ... 515,809 (........ 43,000,512 .......... 8,339,769 | ... [ 110,558 | ..o 51,966,648 |............. 100.00]........ 45,980,503 ............. 100.00]........ 51,966,648 | ...... XXX ...
13.8 Line13.7asa%of Col. 7 ........oooooviiiii i 099]............. 82.75(. ... 16.05]...o [ 021 i [ 100.00...... XXX o] XXX o] XXX o[ 100.00]...... XXX......
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... | ................ 099]........o.o. 82.75]. ...l 16.05]. . [ 021 o [ 100.00]...... XXX [ XXX o[ XXX o [ 100.00]...... XXX......
14.  Total Privately Placed Bonds
1410 NAICT .. L L e e e e e e e e XXX
142 NAIC2 ... L [ e L e e e e e e XXX [
143 NAIC3 ... L L e L e e L e e e XXX [
144 NAICA ... L L e L e e e e e e XXX [
145 NAICS ... L L e e e e e e e e XXX [
146 NAICG ... i L L i L e L L L L XXX o [
147 TOTALS ..o L e L e e e e e e XXX [
14.8 Line14.7asa%of Col. 7 ........oooviviin o [ e L e e XXX XXX XXX XXX [
14.9 Line 14.7 asa % of Line 11.7,Col. 7, Section 11 ... | ... v Lo Lo Lo e L | XXX [ XXX [ XXX [ XXX o [
0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year of bonds with Z designations, §............... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because
valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, §............... 0 prior year of bonds with 5GI designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and
interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 250,807; NAIC 2§............... 0;NAIC 3 §............ 0;NAIC4§.......... 0;NAIC5S............. 0;NAIC6§......... 0.




ANNUAL STATEMENT FOR THE YEAR 2020 or THE CLOVER INSURANCE COMPANY
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No

Maturity

Date

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 11.08

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.01
1.02
1.03
1.04
1.05

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

Other Loan-Backed and Structured Securities

All Other Governments

2.01
2.02
2.03
2.04
2.05

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

Other Loan-Backed and Structured Securities

TOTALS ...

U.S. States, Territories and Possessions, Guaranteed

3.01
3.02
3.03

3.04 Other Loan-Backed and Structured Securities

3.05

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

TOTALS ...,

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

4.01
4.02
4.03

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

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

4.05

TOTALS ...

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

5.01
5.02
5.03
5.04
5.05

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

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

TOTALS ...

Industrial and Miscellaneous

6.01
6.02
6.03
6.04
6.05

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

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

TOTALS ...

Hybrid Securities

7.01
7.02
7.03
7.04
7.05

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

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

TOTALS ...

Parent, Subsidiaries and Affiliates

8.01
8.02
8.03
8.04
8.05
8.06
8.07

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

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

Affiliated Bank Loans - Issued
Affiliated Bank Loans - Acquired ........
TOTALS ...
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 5 6 7 8 9 10 1 12

1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately

Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.08 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds - as Identified by the SVO .........[....... XXX oo [ XXX oo [ XXX oo [ XXX oo [ XXX o [ e [ e e e
9.02 Bond Mutual Funds - as Identified by the SVO ..............[....... XXX .o | XXX .o | XXX .o | XXX .o | XXX oo |

9.03 TOTALS ... ... [ XXX [ XXX [ XXX [ XXX [ XXX oo [ i | [ [ [ [

10.  Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ................cooooooe e [ o e e XXX oo | e L e e
10.02 Unaffiliated Bank Loans - Acquired . ............ooooovieeo [ oo Lo Lo e e XXX oo [ e e e e

1003 TOTALS ... L e L e L | XXX oo [ i L [ e [

11. Total Bonds Current Year

11.01 Issuer Obligations ..............ccovvviiiiii
11.02 Residential Mortgage-Backed Securities

11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities .
11.05 SVO Identified Funds ...
11.06 Affiliated Bank Loans ...,
11.07 Unaffiliated Bank Loans ..ot T T F T

.. 51,966,648 | ..

. 51,966,648 | ...

11.08 TOTALS .................... ... 43000512 ... 8,339,769 | ... .
AAAAAAAAAAAAAA 100.00

11.09 Line11.08asa% of Col. 7 ... [, 099|............... 82.75 16.05

12. Total Bonds Prior Year
12.01 lIssuer Obligations ... [ 998,011 |.......... A48T1TT4 | ...
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities .
12.05 SVO Identified Funds ...
12.06 Affiliated Bank Loans ..o [ [
12.07 Unaffiliated Bank Loans ..o [

60IS

1208 TOTALS ... 998,011 |.......... ABTITTAL ..o MO719 .. XXX XXX 45,980,503 | .............. 10000 .......... 45,980,503 | .....................
12.09 Line12.08asa% of Col.9 ... [ 217 9759 ... 024 ... XXX .o | XXX oo [ 100.00]....... XXX oo [ 10000 ...l

13.  Total Publicly Traded Bonds
13.01 Issuer Obligations ..............ccoieviiiiii
13.02 Residential Mortgage-Backed Securities ...................
13.03 Commercial Mortgage-Backed Securities ..................
13.04 Other Loan-Backed and Structured Securities .
13.05 SVO Identified Funds ...
13.06 Affiliated Bank Loans ...,
13.07 Unaffiliated Bank Loans ...t

13.08 TOTALS ..o
13.09 Line 13.08 as a % of Col. 7
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 .........

14.  Total Privately Placed Bonds
14.01 Issuer Obligations .......... ..o,
14.02 Residential Mortgage-Backed Securities
14,03 Commercial Mortgage-Backed Securities ..
14.04 Other Loan-Backed and Structured Securities ..............
14.05 SVO Identified Funds ...............cccooviiii.
14.06 Affiliated Bank Loans ......
14.07 Unaffiliated Bank Loans

14.08 TOTALS ..ot . .
14.09 Line14.08asa % of Col. 7 ...........ooiiiiiiiiint,
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 .........
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prioryear ... 998,011 |.............. 998,011 | ..o [
2. Cost of short-term investments acquired ... 29,449,685(.......... 29,449,685 .. ... e
3. Accrual of diSCOUNt ... 5867 ..o 5,867 | .o e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSAlS ...... ..o 2545( ... 2545
6. Deduct consideration received on disposals ....................coocoi e 30,205,300 .......... 30,205,300 | ..o e
7. Deduct amortization of premium ... e L
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[.............. 250,807 |.............. 250,807 | .o |
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ... | 250,807 |.............. 250,807 | ...

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

SI11 - Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual Funds Other (a)

1. Book/adjusted carrying value, December 31 of prioryear .....................ooooo [ 1,188,707 | ... 1,188,707 | .......................
2. Costof cash equivalents acquired ....................coocoiii 339,108,626 | .......... 54,928,522 ......... 284,180,105 ..............oooe
3. Accrual of discount ... 61,765(............... 61,765 ...
4. Unrealized valuation increase (decrease) .............cooooiiiiiiiiiiiiiinii | | e
5. TOTAL gain (10sS) 0N diSPOSalS ............oviiiiiiiiiii e | (121 ..o (T21) oo
6.  Deduct consideration received on disposals .....................ocoocoeiin 338,402,711 .......... 54,990,166 |......... 283,412,545 . ......................
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) 1,956,266 [ ........oooveiiis 1,956,266 | ...........cc.oeinnn
11, Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Lines 10 minus 11) .........................|........... 1,956,266 | ...............oooo | 1,956,266 | .......................

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

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

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

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

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

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

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

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

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

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

EO01-E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F Designation, Current

0 NAIC Year's

R Designation Rate Other- Total

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

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

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

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired Date
U.s. Governments Issuer Obligations
912810RG5 .. | UNITED STATES TREASURY 1A ) 143592 ......... 105,000 | ......... 110,558 460 ......... 3,544 (02/16/2017 | 05/15/2044
9128286U9 ... | UNITED STATES TREASURY 1A . . 154,078 ..150,000 | ......... 151,050 2,008 | . 3,140 (12/04/2019| 05/15/2022
912828PX2 .. .| UNITED STATES TREASURY 1A . 266,044 ..265,000.........265,002 3,628 | .. 9,606 |02/14/2011| 02/15/2021
912828R36 ... | UNITED STATES TREASURY 1A . 5,323,850 5,000,000 | ....... 5335334 10,549 . 40,625 [07/09/2020| 05/15/2026
912828V23 ... | UNITED STATES TREASURY 1A } ...15,936 | .. ... 15000 | .......... 14,817 Al 338 02/12/2018| 12/31/2023
912828XWS5 .. | UNITED STATES TREASURY 1A . . 312422 ..305,000 [ ......... 304,551 15 5,338 [07/12/2017 | 06/30/2022
912828YE4 ... | UNITED STATES TREASURY 1A 12,499,688 | ... 103.7340 12,448,080 | ... ... 12,000,000 | ...... 12,441,319 50,967 | .. 75,000 [07/07/2020| 08/31/2024
912828245 ... | UNITED STATES TREASURY 1A .. 1,001,348 | ... 100.0990 .. 1,000,990 | ....... 1,000,000 | ....... 1,000,926 . 418 1,409 (07/07/2020| 01/31/2022
912828ZC7 ... | UNITED STATES TREASURY 1A . 10,397,656 | ..... 103.5270 | ...... 10,352,700 | ...... 10,000,000 | ...... 10,356,250 38,225 56,250 [07/07/2020| 02/28/2025
912828ZD5 .. .| UNITED STATES TREASURY 1A . 18,760,570 | ..... 100.8130 |...... 18,751,218 | ...... 18,600,000 | ...... 18,731,600 27,746 46,500 |07/07/2020( 03/15/2023
912828ZV5 ... | UNITED STATES TREASURY 1A .. 3,004,758 |...... 99.5820 |....... 2,987,460 |....... 3,000,000]....... 3,004,436 e AL 7,500 (07/07/2020| 06/30/2027
0199999 Subtotal U.S. Governments - Issuer Obligations . 51,875,167 ... XXX ... . 51,756,371 .. 50,440,000 [ ...... 1715841 | ..o | (159578) | | XXX XXX | XXX 134,058 |...... 249 248 . XXX |.. XXX.
0599999 Subtotal - U.S. Governments . 51,875,167 ... XXX ... . 51,756,371 .. 50,440,000 [ ...... SUTA5,841 | oo | (159575) | | | XXX | XXX | XXX 134,058 | ....... 249248 . XXX |.. XXX.
7699999 Subtotals - Issuer Obligations ... 51875167 |... XXX ... . 51,756,371 | ...... 50,440,000 | ...... 517158410 | oo | (159578) | | | XXX XXX | XXX 134,058 | ....... 249248 . XXX |.. XXX.
8399999 Grand Total -Bonds | 51,875,167 ... XXX ... [...... 51,756,371 | ...... 50,440,000 | ...... SUTA5,841 | oo | (159575) | | XXX | XXX | XXX 134,058 249248 [ . XXX |.. XXX .
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
A 51715841 1B ..o oo 1C ot D i TE i IF o 1G i
A 2B 20 i
BA 3B o 3C et
AL 4B 4C i
BA L 1 5C it e
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E11 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E12 Schedule D - Part 2 Sn 2 Common Stocks Owned

E11-E12
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for

CUsSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
912828R36 ....| UNITED STATES TREASURY ... . 07/09/2020 . |DIRECTFROMISSUER ...............oooooii XXX oo 5,364,844 |........... 5,000,000|.............. 12,364
912828RC6 ... |UNITED STATES TREASURY ... L . 08/15/2020 . | Reclassification ...................cocoeiiiiiiiii XXX 10,100,000 |....................0.
912828YE4 ... | UNITED STATES TREASURY ... . 07/07/2020 . | Charles Schwab & Colnc .......................ooc ] XXX oo 12,499,688 (......... 12,000,000 (.............. 52,989
912828245 ....|UNITED STATES TREASURY ... L . 07/07/2020 . |DIRECT ..o XXX 10,013,478 |......... 10,000,000 (................ 5,680
912828ZC7 ... |UNITED STATES TREASURY ... . 07/07/2020 . |DIRECT ... XXX oo 10,397,656 |......... 10,000,000 (.............. 39,742
912828ZD5 ... | UNITED STATES TREASURY ... . 07/07/2020 . |DIRECT ... XXX oo 25,215,820 ......... 25,000,000 (.............. 39,063
912828ZV5 ....|UNITED STATES TREASURY ... L . 07/07/2020 . |DIRECT ..o | XXX oo 3,004,758 |........... 3,000,000|.................. 326
0599999 Subtotal - Bonds - U.S. GOVEIMMENS ... ... 66,496,244 |......... 75,100,000|............. 150,164
8399997 SUBtOtal - BONAS - Part 3 ... 66,496,244 |......... 75,100,000............. 150,164
8399998 Summary item from Part 5 for BONAS ... 15,210,706 |......... 18,000,000(.............. 69,436
8399999 SUBLOtAl - BONGS ... ... 81,706,950 ......... 93,100,000............. 219,601
9999999 TOMAIS ... 81,706,950 ....... XXX 219,601

€3
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SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Othe
4 5 6 7 8 9 10

rwise DISPOSED OF During Current Year
16

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

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

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

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

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion) | Recognized |(Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
9128285V8 | UNITED STATES TREASURY 12/10/2020{ USBank ................ o XXX ] 5,130,273 .. 5,000,000 |..... 5,091,992 ]..... 5088874 |.............|..... (40,763) | ........ooi e (40,763) | ........... |..... 5048111 | ... ] 82,163 ....... 82,163 ..... 175,611 | 01/15/2022
9128286U9 | UNITED STATES TREASURY .. ... |12/22/2020| US Bank ... o XXX .o ]...4985838]..... 4,850,000 |..... 4,910,057 | ..... 4908266 |............. |..... (23,710) [ ..o [ (23,710) [ ..o | e 4884556 |............. |..... 101,282 ...... 101,282 ..... 112,335 | 05/15/2022
9128287A2 | UNITED STATES TREASURY .. ... |08/27/2020| Various ..... S XXX...|.. 12,140,087 | ... 11,980,000 |... 11,978,596 ... 11,978,802 ............. |......... 478 478 Lo 1979281 L 160,807 | ...... 160,807 | ..... 117,724 | 06/30/2021
912828RC6 | UNITED STATES TREASURY .. ... |09/18/2020| Various ............ .. XXX...[..10,291,285... 10,100,000 |... 20,372,805 ... 10,179,014 (32,098) | ... . (32,098) . 10,146,916 | ............. |..... 144369 | ...... 144,369 | ..... 223,731 08/15/2021
912828UB4 | UNITED STATES TREASURY .. . 105/01/2020| Maturity @ 100.00 .. e XXX e e e e [ e [ e e 750 | 11/30/2019
912828YP9 | UNITED STATES TREASURY .. 12/10/2020| Various o XXX ].. 12,176,187 | ... 12,000,000 11,979,375 11,980,984 ... 1,843 11,988,827 ............. |..... 187,359 | ...... 187,359 | ..... 167,565 | 10/31/2021
912828745 | UNITED STATES TREASURY .. 12/10/2020{ US Bank o XXX o] 9012678 ..... 9,000,000 {..... 9,012,130 | ... (3348) ..o | 9,008,781 |.....cccoen v 38%|......... 38%|...... 15,188 | 01/31/2022
912828ZD5 | UNITED STATES TREASURY 12/22/2020{ USBank ................ XXX, |...6452750]..... 6,400,000 |..... 6,455,250 | ... [ (9488) [ (9458) | ........... |..... 6445792 |............. ... 6,958 |......... 6,958 |...... 24,751 | 03/15/2023
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ..ottt .. 60,189,098 | ... 59,330,000 |... 69,800,204 |... 44135941 |............. .. (101,056) | ... | (101,056) | ........... ... 59,502,265 ............. |..... 686,833 ...... 686,833 ..... 837,656 |. XXX.
8399997 Subtotal - BONAS - Part 4 .. .. ... .. 60,189,098 | ... 59,330,000 |... 69,800,204 |... 44135941 |............. ... (101,056) | ... | (101,056) | ........... ... 59,502,265 ............. |..... 686,833 ...... 686,833 ..... 837,656 |. XXX.
8399998 Summary Item from Part 5for BONAS .. ..o .. 15,331,289 | ... 18,000,000 |... 15,210,706 |.............. |.......coooon |.oe. (88,922) | ............. | (88,922) |........... 15121784 L 209,505 ...... 209,505 ..... 332,057 [. XXX .
8399999 SUbOtAl - BOMAS . .. ...\ .. 75,520,387 | ... 77,330,000 |... 85,010,911 ... 44135941 |............. . (189978) | | (189,978) | ........... L T4824049 ... ] 896,338 ...... 896,338 ... 1,169,713 . XXX .
9999999 TOAIS .. ...\ .. 75520,387 | ... XXX ... |... 85010,911|... 44135941 |............. L (189978) ... | (189,978) |........... L TAB24049 ... | 896,338 ...... 896,338 ... 1,169,713 . XXX .
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SCHEDULE D - PART 5§

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
9128285V8 ... | UNITED STATES TREASURY .. | .. |02/24/2020 | Charles Schwab & Co
Inc........... 12/110/2020( USBank ............ .. 6,000,000 ..... 6,125,045 ..... 6,156,328 | ..... 6,070,749 | ............ | (54,297) ..o | (54,297) [ ..o e 85579 ....... 85579 (...... 173234 | ....... 44114
9128286U9 ... | UNITED STATES TREASURY .. | .. |01/03/2020 | Charles Schwab & Co
Inc.......oo 12/22/2020( US Bank ............ ....3,000,000|..... 3,040,197 ..... 3,084,023 ]..... 3023975 (..o | (16,222) [ ..o | (16,222) [ ..o | [ 60,048 ....... 60,048 |....... 70,442 ......... 9,107
912828RC6 .. .| UNITED STATES TREASURY .. | .. |08/15/2020 | Charles Schwab & Co Charles Schwab & Co
NC ..o 09/18/2020|Inc ...........onnn .. 6,000,000 ..... 3,035503..... 3,053,789 |..... 3,021,764 | ... [ (13,739 [ .o | (13,739 [ .o | [ 32,025(....... 32,025(....... 38285|......... 1,751
912828YP9 ...| UNITED STATES TREASURY .. | .. |02/24/2020 | Charles Schwab & Co
Inc.................. 12/10/2020 | USBank ............ ....3,000,000|..... 3,009,961 | ..... 3,037,148 ..... 3005296 |.............. |....... (4,665) [ ............c. | (4665) [ ..........coo | 31,852 ....... 31,852 ....... 50,097 | ....... 14,464
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . .........uutt ittt .. 18,000,000 | ... 15,210,706 | ... 15,331,289 |... 15121,784 | .............. |...... (88922) [.......ocoovn i (88,922) [....ooovoe | 209,505 ...... 209,505 ...... 332,057 ....... 69,436
8399998 SUDLOtAl - BOMAS . .. ... .. 18,000,000 | ... 15,210,706 | ... 15,331,289 |... 15121,784 | .............. |...... (88922) [.......ocooen i (88,922) [ ....ovoiie | 209,505 ...... 209,505 ...... 332,057 ]....... 69,436
9999999 TOAIS .. ...\ . 15,210,706 | ... 15,331,289 |... 15,121,784 |.............. |...... (88922) [.............. | (88,922) | ... | 209,505 ...... 209,505 ...... 332,057 |....... 69,436
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
5 6 8

1 2 3 4 7 9 10 Stock of Such Company Owned
Do Insurer's by Insurer on Statement Date
Assets Include 11 12
Intangible
Description Assets
Name of Subsidiary, NAIC connected with Total Amount
CUSIP Controlled or Company ID NAIC Valuation | Holding of Such of Such Book/Adjusted Nonadmitted Number of % of
Identification Affiliated Company Foreign Code Number Method Company's Stock?| Intangible Assets | Carrying Value Amount Shares Outstanding
1999999 Total - Preferred and CommON STOCKS ..ot L L e XXX ... XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CUSIP in Section 1 Which Controls in Column 8, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and COMMON SHOCKS .. ... . .u ittt et ettt | [ XXX [ XXX
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Governments - Issuer Obligations
UNITED STATES TREASURY ... . SD |... |12/03/2020 | BANK OF NEW YORK MELLON ....... 11/04/2021 1 ...... 250,807 | ... | 18 251,000 ...... 250,790 | ... | 0091 |.. NAA .. ||
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations ........... .. ..o 250,807 (... | 18] 251,000 ...... 250,790 (... CXXX [ XXX XXX
0599999 Subtotal - Bonds - U.S. GOVEMMENLS .. ... . .ut et [ 250807 ... 18 [ 251,000 ...... 250790 ..o | XXX XXX XXX
6599999 Subtotal - Bonds - Unaffiliated Bank Loans ... e oo e e e XXX XXX XXX
7699999 Subtotal - Bonds - Issuer Obligations .............. ... oo 250,807 | ............o | 18 251,000 ...... 250,790 | ... XXX XXX XXX
8399999 TOtAl BONAS . .. ...\ [ 250807 ... 18 [ 251,000 ...... 250790 ..o | XXX XXX XXX
8699999 Total - Parent, Subsidiaries and Affiliates ................. e e e XXX CXXX [ XXX o XXX
9199999 Total ShOrt-TErM INVESIMENES ... .. ...\ [ 250807 ... 18 [ L XXX 250790 ..o | XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
250,807 1B Do 1B F o 1G .




ANNUAL STATEMENT FOR THE YEAR 2020 or THE CLOVER INSURANCE COMPANY

E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE

E24 Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees . ... NONE

E25 Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE

E26 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

E18 - E26



ANNUAL STATEMENT FOR THE YEAR 2020 or THE CLOVER INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
PNC Bank-PPOAP .............oooiii, Pittsburgh, PA ... e e e e 590,561 [X X X
PNC Bank - PPO Claims .......................... Pittsburgh, PA ... e e .. (2,139,432) X X X]
PNC Bank - Claims Disbursements ............... Pittsburgh, PA ... e e . (16,399,130) (X X X]
PNC Bank - PPO Operating ....................... Pittsburgh, PA ... e e ... 32,114,890 X X X|
PNC Bank -Reserve Cash ........................ Pittsburgh, PA ... e e e 69,409 X X X
PNC Bank - PPO Collateral ....................... Pittsburgh, PA ... e 0.030(........... 839 . ... 483,875 X X X
PNC Bank - Lockbox .......................o Pittsburgh, PA ... e e ... 1,621,820 X X X]
PNCBankCD ..., Pittsburgh, PA ... 08/16/2021]....... |...... 0.150]...... 101,548 |......... 1,104 | ... 17,901,187 X X X|
0199998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - OPEN AEPOSHOMIES .. ... ... ..o XXX oo X XX
0199999 Totals - Open DEPOSIOMIES .. ... ...\ XXX ] 102,387 ]......... 1,104 | ... 34,243,180 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSIOTIES ..............o.ii i XXX X XX
0299999 Totals - Suspended DEPOSItONIES ... ... XXX X X X
0399999 Total Cash ON DEPOSIE ...t XXX 102,387 ]......... 1,104 | ... 34,243,180 [X X X|
0499999 Cash in Company's Office ............ ... XXX ] XXX XXX oo X X X]
0599999 Total CaSh ... ..o XXX 102,387]......... 1,104 | ... 34,243,180 X X X]
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... | 100,817,109 | 4. April ............... | 41,482,454 | 7. July ............. | 76,167,371 10. October ..........[.......... 83,412,991

2.February ..........| ... 86,950,556 | 5. May ............... oo 43,253,272 8. August ............ ... 22,591,269 | 11. November .......[.......... 14,832,802

3. March ... [ 39,284,098 [6.June ... | 75,216,284 | 9. September ... |.......... 40,246,308 | 12. December .......[.......... 34,243,180

E27
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8z3

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Exempt Money Market Mutual Funds - as Identified by SVO
31846V450 |FIRSTAMERIUS TRSMM Z ... e 1213172020 . | 0.010]..... XXX 183,952 | .. 42
94975H296 | WELLSFARGO:TRSH MM | e . SD..[. 12/02/2020 . |................ 0.010]..... XXX 100,088]........oooo 449
8599999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... 284,040, 492
All Other Money Market Mutual Funds
26188J206 |DREYFUS CASH MGT INST ... . SD .| 12/302017 . ..o 0.060]..... XXX 105,000 | ... e 508
711991000 |TD BANKDEPOSIT SWEEP ... . SD..[. 12/01/2020 . |................ 0.000]..... XXX o 1,462,226 ... 3,910
94975P405 |WELLSFARGO:GOVT MM | ... ittt . SD..[. 12110/2019 . [ ... 0.010]..... XXX 105,000 ..o [ 450
8699999 Subtotal - All Other Money Market Mutual FUNAS ... 1,672,226 ... 4,867
8899999 Total Cash EQUIVAIENES ... 1,956,266 | ... 5,359
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA B 1C o Do TE o oo 1G .
A B 2
BA L 3B 3C ..
AA 4B ... A4C ...
BA L BB 5C .o
B o




ANNUAL STATEMENT FOR THE YEAR 2020 or THE CLOVER INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

....... 1,713,034
......... 424,368

....... 1,713,056
......... 433,775

1
Type of
States, Etc. Deposit

1. Alabama (AL) ...
2. Alaska (AK) ...
3. Arizona (AZ) ... . B..
4. Arkansas (AR) ... .. B..
5. California (CA) ...
6. Colorado (CO) ........cooovvvvei |
7. Connecticut (CT) ..o v
8. Delaware (DE) .............ococoo |
9. District of Columbia (DC) ...........|........
10. Florida (FL) ...........oooocev [
11. Georgia (GA) .......cooooviiii, .. ST.
12. Hawaii (HI) ... [
13. Idaho (ID) .......oooovviiii
14, Mlinois (IL) .....covveeei
15. Indiana (IN) ..........ooooei |,
16. lowa (IA) ..o
17. Kansas (KS) .............oococoo |
18. Kentucky (KY) ..o [
19. Louisiana (LA) ..........coocooi [
20. Maine (ME) ... [,
21. Maryland (MD) .............ooooo] oo
22. Massachusetts (MA) ................ .. ST.
23. Michigan (MI) ...............coo [
24. Minnesota (MN) ....................] .o
25. Mississippi (MS) .............coooo |
26. Missouri (MO) ...........ooooi o
217. Montana (MT) ............ooocoo o
28. Nebraska (NE) ...................... ]
29. Nevada (NV) ... [,
30. New Hampshire (NH) ...............[........
31. New Jersey (NJ) ...............oo.e. . ST.
32. New Mexico (NM) ...................| ... B ..
33. New York (NY) ..o,
34. North Carolina (NC) ................ [........
35. North Dakota (ND) ..................foo
36. Ohio (OH) ..o, . B.
37. Oklahoma (OK) ................ooo oo
38. Oregon (OR) .......oooovviii |,
39. Pennsylvania (PA) .................. [
40. Rhode Island (RI) ...................] ...
41. South Carolina (SC) ................ ...B..
42. South Dakota (SD) ................. |
43. Tennessee (TN) ... |,
44, Texas (TX) ..o [
45. Utah (UT) oo [
46. Vermont (VT) ..o |,
47. Virginia (VA) ... . ST.
48. Washington (WA) .................. |
49. West Virginia (WV) ................ |
50. Wisconsin (WI) ...
51. Wyoming (WY) ..o
52. American Samoa (AS) ..............[........
53. Guam (GU) ..o [
54. Puerto Rico (PR) ....................f.
55. U.S. VirginIslands (VI) ............. [........
56. Northern Mariana Islands (MP) ....|........
57. Canada (CAN) ...
58. Aggregate Alien and Other (OT) ...| XXX
59. TOTAL ..o XXX
DETAILS OF WRITE-INS
5801, o
5802. o
5803. L
5898.  Summary of remaining write-ins

for Line 58 from overflow page ..... XXX
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) .. | XX X

E29
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