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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

Percentage
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
....... 1,222,977 (............9.319
......... 400,000............3.048
AAAAAAA 1,622,977 |.......... 12.367
AAAAA 11,268,717 |.......... 85.866
AAAAAAAAAA 42,010............0.320
......... 189,959 |............ 1.447
AAAAA 11,500,686 |.......... 87.633
..... 13,123,663 |......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2020 oF THE Oscar Garden State Insurance Corporation

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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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 .........................oooocc |
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... 6,434,327
3. Accrual of Discount ...
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 ................. | 57,624
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 4,838,644
7. Deduct amortization of premium ... 30,330
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 1,622,977
12. Deduct total nonadmitted amounts ... |
13.  Statement value at end of current period (Line 11 minusLine12) ... | L 1,622,977
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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 .................. oo 1222977 |........... 1,229,422 ........... 1,231,801 (........... 1,210,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4, TOTALS ... 1,222,977 |........... 1,229422|........... 1,231,801 ........... 1,210,000
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 ... 400,000 (............. 400,799 |............. 400,000|............. 400,000
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 .................|..c........ 1,622,977 |........... 1,630,221 (........... 1,631,801 (........... 1,610,000
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 ... |........... 1,622,977 (........... 1,630,221 |........... 1,631,801
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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 ... 189,959 (.......... 1,222,977 | oo XXX oo 1,412,936 |.............. 77.94|........ 11,339,436 |.............. 76.59|.......... 1,412,936 |.....................
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 ... 189,959 (.......... 1,222,977 | ..o XXX oo 1,412,936 |.............. 77.94|........ 11,339,436 |.............. 76.59|.......... 1,412,936 |.....................
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 400,000 ..o e e XXX 400,000 (.............. 2206 ..o e 400,000 ...
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 ... 400,000 (... XXX oo 400,000|.............. 2206 ... 400,000 .....................
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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

90IS

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 3,465,782 .............. 23410
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 [ i 3,465782|.............. 23410
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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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
M NAICT (o) FOUP— 189,959 |.......... 1,622,977 | oo | e e 1,812,936 |............. 100.00{...... XXX XXX o[ 1,812,936 (...
12 NAIC2 . (@) L L L e e e L XXX o XXX o [ [
13 NAICS (@) L L L e e e L XXX o XXX o [ [
M4 NAICA ... (@) L e e e e e L XXX XXX o [
15 NAICS . (@) L e e e (€)oo e XXX XXX o [
116 NAICE ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
1.7 TOTALS oo 189,959 |.......... 1,622,977 | oo [ L (b)...... 1,812,936 |............. 100.00{...... XXX XXX [ 1,812,936 .....coovi
11.8 Line11.7asa%of Column7 ....................... | 1048 |.............. 89.52 (..o e 100.00...... XXX .| XXX .| XXX oo [ 100.00 ...
12.  Total Bonds Prior Year
120 NAICT o L 14,805,218 | ..o | | e e XXX | XXX o[ 14,805,218 ............. 100.00........ 14,679,379 ............ 125,839
122 NAIC2 ..o L L e e e L XXX o | XXX o [ e e
123 NAIC3 .o L e e e e XXX o] XXX o [ e e
124 NAIC4 ... L e e e e XXX o] XXX o [ e e
125 NAICS ..o L L e e e L XXX o | XXX ... (C) e L L [
126 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
127 TOTALS .o 14,805,218 | ..o | e e e XXX o] XXX ... (b)..... 14,805,218 ............. 100.00........ 14,679,379 ............ 125,839
12.8 Line12.7asa%of Col.9 ...............c.ooo | 100.00 .o L e XXX .o | XXX oo [ 100.00{...... XXX oo [ 9915, 0.85
9 13 Total Publicly Traded Bonds
3 134 NAICT o [ 189,959 |.......... 1,622,977 | oo [ e e [ 1,812,936 |............. 100.00........ 14,679,379 .............. 99.15|.......... 1,812,936 ...... XXX ...
132 NAIC2 oo L e e e L L e e XXX ...
133 NAIC3 o L e e e L L e e XXX ...
134 NAICA ... L e e e e L L L e e [ XXX ...
135 NAICS ..o L e e e e L L [ e e e XXX ...
136 NAICB ... L L e e e L e XXX ...
137 TOTALS ..o 189,959 |.......... 1,622,977 | oo | e e 1,812,936 |............. 100.00........ 14,679,379 | .............. 99.15|.......... 1,812,936 ...... XXX ...
13.8 Line13.7asa%of Col. 7 .......coooovvviinne [, 1048 |.............. 89.52 | i | L e 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 ... |.............. 1048].............. 8952 . i L e L | 100.00]...... XXX [ XXX o[ XXX o [ 100.00]...... XXX......
14.  Total Privately Placed Bonds
1440 NAICT o L e e e e e L 125,839 ... 0.85]...... XXX o [
142 NAIC2 ... L L L e e e L e e e XXX o [
143 NAIC3 ... L e L e e e L e e e XXX o [
144 NAICA ... L e e e L e e e XXX o [
145 NAICS ..o L e e e e L e e e XXX oo [
146 NAICG ... i Lo Lo L e e i i L L [ XXX oo [
147 TOTALS oo o e e e e L e 125,839 ... 0.85]...... XXX o [
14.8 Line14.7asa%of Col. 7 ... [ e e e e e XXX oo XXX oo | XXX .o | XXX o [
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 §......... 189,959; NAIC 2 §.............. 0;NAIC 3 §............ 0;NAIC4§.......... 0;NAIC5S............. 0;NAIC6§......... 0.
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80IS

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)

60IS

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major T

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

7

Total
Current Year

ype and Subtype of Issues
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

SVO Identified Funds

9.01

9.02 Bond Mutual Funds - as Identified by the SVO

9.03

Exchange Traded Funds - as Identified by the

TOTALS

SVO

Unaffiliated Bank Loans

10.01
10.02
10.03

Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - Acquired
TOTALS

Total Bonds Current Year

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans ...

10.48

L 1822977

. 1,812,936 | ...

Total Bonds Prior Year

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
TOTALS
Line 12.08 as a % of Col. 9

100.00

100.00

99.15

Total Publicly Traded Bonds

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
TOTALS
Line 13.08 as a % of Col. 7

Line 13.08 as a % of Line 11.08, Col. 7, Section 11

189,959

10.48

... 10481 ..

Total Privately Placed Bonds

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
TOTALS
Line 14.08 as a % of Col. 7

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

0LIS

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 .....................coo 14,805,218 .......... 14,805,218 | ..o
2. Cost of short-term investments acquired ....................oooo i 4,262,052|........... 4,262,052 ...
3. Accrual of diSCount ..o 47,938 ...l 47,938 .. e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSals ...........ooooiiiiiii e 14,340 ............... 14,340 [ ..o
6. Deduct consideration received on disposals ....................coocoi e 18,917,122 .......... 18,917,122 ..o e
7. Deduct amortization of premium ... 22467 ... 22467 | .o
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) ......[.............. 189,959 .............. 189,959 [ ..o [
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ... | 189,959 |.............. 189,959 | ...

(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 ...................ccocoo [ 48963 (... 48963 (...
2. Costof cash equivalents acquired ....................ccoooiiiiii | 19,599,471 (.............. 175990 .......... 19,423481.......................
3. Accrual of disCoUNt ..o Sl Sl [
4. Unrealized valuation increase (decrease) .............cooooiiiiiiiiiiiiiinii | | e
5. TOTAL gain (10sS) On diSPoSals .............cooouiiiiiiiiiiiiiiii [ L
6.  Deduct consideration received on disposals ......................coocoi 19,606,429 (.............. 175,995(.......... 19,430,434 |.......................
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) 42,010 ..o [ 42,010 ...
11, Deduct total nonadmitted amounts ... L L [
12.  Statement value at end of current period (Lines 10 minus 11) ......................... ... 42,010 ... 42010 ...

(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
912828W55 .. | UNITED STATES TREASURY .......oooovveeef oo | [, 1A 621416 | ..... 102.0313 622,391 610,000 616,674 @742) [ oo e 1875 ..... 0.925 [ FA ... 03/02/2020| 02/28/2022
912828ZA1 ... | UNITED STATES TREASURY ........coovveevif oo | [, 1A .610,385 | ..... 1011719 | .. .. 607,031 ....600,000 ... . 606,303 | . (4082 | e e 1125 ..... 0218 [FA ... |... 03/31/2020| 02/28/2022
0199999 Subtotal - U.S. Governments - Issuer Obligaions [ 1,231,801 ... XXX ... |....... 1229422 ....... 1,210,000 | ....... 1222977 [ oo [ (8,824) XXX XXX XXX CXXX O [LXXX
0599999 Subtotal - U.S. Governments 1,231,801 ... XXX ... |....... 1229422 ....... 1,210,000 | ....... 1,222,977 [ ..o (8,824) XXX XXX XXX CXXX O [LXXX
U.s. Specirl Revenue, Special Assessment - Issuer Obligations
3133ELU28 FEDERAL FARM CREDIT BANKS FUNDING CORP | ..... | ........... 1A 300,000 |..... 1002259 | ......... 300,678 300,000 300,000 | .o i e e 0280 ..... 0.283 | JAJO . 07/07/2020| 07/14/2022
3135G05N9 FEDERAL NATIONAL MORTGAGE ASSOCIATION . | ..... B P 1A 100,000 | ..... 100.1211 ..100,121] .........100,000 | ... 2100000 | e e e e 0210 |..... 0.212 [ JAJO .| ... 07/27/2020| 07/29/2022
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations .400,000 | ... XXX ... ..400,799 | .........400,000 ... 400,000 | . XXX XXX XXX . XXX XXX
3199999 Subtotal - U.S. Special Revenue, Special Assessment 400,000 ... XXX... ..400,799 | .........400,000 | ... .400,000 | . XXX XXX XXX . XXX . XXX .
7699999 Subtotals - Issuer Obligations | 1,631,801 ... XXX ... |....... 1,630,221 [ ....... 1,610,000 | ....... 1,622,977 [ ..o (8,824) XXX XXX XXX CXXX O |LXXX
8399999 Grand Total-Bonds 1,631,801 ... XXX ... |....... 1,630,221 (....... 1,610,000 [ ....... 1,622,977 (... [ (8824) ... | XXX XXX XXX CXXX O [LXXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1,622,977 1B 1C ot D i TE i IF o 1G i
........... 2B ..
AAAAAAAAAAAAAAAAAAAAAAA 3B
....................... 4B ...
BA L BB i [
B
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E11 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E12 Schedule D - Part 2 Sn 2 Common Stocks Owned

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

1 2 6 7 8 9
Number Paid for

CusIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
912828W55 ... | UNITED STATES TREASURY ... [ . 03/02/2020 . |FEDBUY ..o XXX [ 621,416 ............. 610,000 .........ccoennn. 93
912828ZA1 ....| UNITED STATES TREASURY ..........ooooiiiiiiiiii L . 03/31/2020 . [FEDBUY ... L XXX oo 610,385|............. 600,000 .................. 587
0599999 Subtotal - BONAS = U.S. GOVEINMENS ... ... ... e e e e 1,231,801 (........... 1,210,000 f.................. 680
Bonds - U.S. Special Revenue, Special Assessment
3133ELU28 ... | FEDERAL FARM CREDIT BANKS FUNDING CORP .........oooviiiii [ . 07/07/2020 . [FEDBUY ..o XXX o [, 300,000 (............. 300,000 ..o
3135G05N9 ... | FEDERAL NATIONAL MORTGAGE ASSOCIATION ... . 07/27/2020 . |FEDBUY ... XXX 100,000 (............. 100,000 |................
3199999 Subtotal - Bonds - U.S. Special ReVEnUE, SPECIAl ASSESSMENE ... ... .o e 400,000 (............. 400,000 (...
8399997 Subtotal - BONAS - Part 3 ... . 1,631,801 (........... 1,610,000 |.................. 680
8399998 Summary item from Part 5 for BONAS ........ ... 4,802,526 |........... 4,719,000 (.............. 18,261
8399999 SUDIOtAl - BONAS ... ... 6,434,327 |........... 6,329,000|.............. 18,941
9999999 TOUAIS ... ...\t e 6,434,327 |....... XXX o[ 18,941

€3
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SCHEDULE D - PART 4

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

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

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

i Number Book/Adjusted | Valuation | Current Year | 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
8399998 Summary Item from Part 5 for Bonds ... 4838644 ... .. 4,719,000 | ..... 4802526 | .............. ..o (21,508) [............. [...... (21,508) [........... |..... 4781016 ............. |...... 57,624....... 57,624...... 75210 . XXX
8399999 Subtotal -Bonds ......................... ... 4838644 ]..... 4,719,000 |..... 4802526 |.............. [ (21,508) [ ... | (21,508) | ........... |..... 4781016 ............. [...... 57624 |....... 57624 |...... 75210 . XXX .
9999999 TOAIS .. .. ... ... 4838644 (... XXX... |..... 4802526 |............ [ (21,508) [ ... | (21,508) | ........... |..... 4781016 ............. [...... 57,624 |....... 57,624 |...... 75210 . XXX
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SCHEDULE D - PART 5
Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 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
9128285R7 ... | UNITED STATES TREASURY .. | .. |02/13/2020 | FED BUY 10/20/2020 [ FED SELL ...........[..... 743,000 ]...... 758,530 (...... 7642721 ...... 752,794 .. (B30 [ | (BTBB) [ e e VAT AT 18573 3,251
912828YT1 ... | UNITED STATES TREASURY .. | .. |02/13/2020 | FED BUY 10/20/2020 [ FED SELL ...........[..... 758,000 ...... 758476 (...... 7704181 ...... 758,321 .... .. 2,361
912828760 ... | UNITED STATES TREASURY .. | .. | 02/28/2020 | FED BUY 10/20/2020 | FED SELL ...........|..... 600,000 ...... 605,580 |...... 609,514 |...... 603,732|.... ... 103
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ...\ttt .. 2,101,000..... 2,122,586 |..... 2144204 |..... 2114847 | @739 L (T3 e . 29385 29,355 L 31,729 L 6,314
Bonds - Industrial and Miscellaneous (Unaffiliated)
025816CD9 ...| AMERICAN EXPRESS CO ..... | .. 06/30/2020 | Wells Fargo Securities
LLC ... 10/20/2020 | PERSHING LLC ... |..... 125,000 ...... 129906 | ...... 129441 ...... 129,086 | .....ooovees | (820) .o [ (820) | ..o e 355|.......... 355(......... 1442 ... 401
037833BF6 ...|APPLEINC .................... 06/30/2020 | Morgan Stanley ...... 10/20/2020 | Morgan Stanley ......|...... 50,000....... 52,300....... 51,946 |....... 51928 (... | @7 [ BT e [ 17 17 593 ..., 184
05531FAV5 ...| TRUIST FINANCIAL CORP ..... 01/06/2020 | KEYBANC CAPITAL
MARKETSINC ...... 06/30/2020 | Adjustment ..........|..... 200,000 ...... 200,436 ...... 202,49 ...... 200,270 ..o | (166) | .o e (166) | oo [ | 2224|......... 2224|......... 2642(.......... 661
05531FBG7 .. | TRUIST FINANCIAL CORP ..... 06/30/2020 | PERSHING LLC ... 10/20/2020 | BARCLAYS CAPITAL
INC ... ] 200,000 ...... 209614 (...... 208,582 ...... 208073 (... e (1541 [ (1541 [ | [ 509|.......... 509|......... 2,050 (.......... 203
10373QAJ9 ... | BP CAPITAL MARKETS BOFA SECURITIES Deutsche Bank
AMERICAINC ..............ooo | .. 06/30/2020| INC. ................ 10/20/2020 | Securities, Inc. .......[...... 50,000 ....... 52490 ....... 52211 ....... 52,085 (. ..o | (405) | ..o (405) | oo [ 126(.......... 126(.......... T44| ... 252
136069TY7 ... | CANADIAN IMPERIAL BANK OF BOFA SECURITIES BOFA SECURITIES
COMMERCE ................... C | 06/30/2020 | INC. ................ 10/20/2020 [ INC. ... [oeees 75,000 ....... 78,185(....... 77924 |....... T7693 | ..o | (492) | ..o (492) | ..o [ 21 21 664|............ 85
141781AZ7 ... [CARGILLINC .................. 01/06/2020 | BANC OF AMERICA BOFA SECURITIES
SECURITIES LLC ... [08/05/2020 | INC. ..............c. |.vens 100,000 ...... 102,579 ...... 103,657 | ...... 101,784 oo | (T95) | v e, (T95) | oo [ 1873 ... 1873 ... 2356 [.......... 478
14913R2B2 ... | CATERPILLAR FINANCIAL CITIGROUP GLOBAL
SERVICESCORP .............. 06/30/2020 | MKTS/SALOMON ... | 10/20/2020 | Morgan Stanley ......|...... 50,000....... 50,661 1....... 50,508 | ....... 50,554 ... | (07) | oo [ (07) | oo [ 46)].......... 46)].......... 2060 62
17275RAV4 .. | CISCO SYSTEMSINC ..........|.. 06/30/2020 | PERSHING LLC ..... 10/20/2020 | MARKET TAXES
CORP ... 75,000 ....... 79,101 ....... 78413 ....... 78466 | ..o | (635) | .o [ (635) | oo [ (B3)].ovnnn (%) 1 788 ... 106
26442UAJ3 .. .| DUKE ENERGY PROGRESS LLG .. |08/17/2020 | CITIGROUP GLOBAL BOFA SECURITIES
MKTS/SALOMON ... [10/20/2020 | INC. ................ |...... 31,000....... 31,000....... 31,038 ....... 31,000 .o | [ L e e 38| 38| 2|
37331NAG6 .. | GEORGIA-PACIFICLLC ........ 01/06/2020 | BANC OF AMERICA BOFA SECURITIES
SECURITIESLLC ... [08/05/2020 | INC. ..............o. |.ovens 100,000 ...... 101,957 | ...... 103,233 | ...... 10129 .o | (663) ..o [ (663) | oo [ 1939|......... 1939|......... 2293 (.......... 466
377373AJ4 ... | GLAXOSMITHKLINE CAPITAL NATIONAL
PLC ... C | 06/30/2020 | FINANCIAL MARKET TAXES
SERVICES CORP. .. [10/20/2020 | CORP ...............|...... 50,000....... 52214 |....... 51,972 ....... 51849 ... | (364) | .o (B64) | oo [ 123 ... 123 ... 559 ... 124
438516BM7 .. | HONEYWELL INTERNATIONAL Wells Fargo Securities
INC ... .. |01/07/2020 | LLC ................. 08/05/2020 | PERSHINGLLC .....|..... 200,000 ...... 200,460 ...... 203,790 ...... 200,310 .o | (150) | v e (150) | oo [ 3480(......... 3480(......... 2826 (.......... 699
438516CC8 ...| HONEYWELL INTERNATIONAL MIZUHO
INC ... .. | 08/17/2020 | SECURITIES MARKET TAXES
USA/FIXED INCOME [10/20/2020 | CORP ...............|...... 42,000]....... 42,000]....... 42,075 ....... 42,000 .o e [ e e e 750, T5) ., 35|
61744YAH1 .. | MORGAN STANLEY ........... 06/30/2020 | BOFA SECURITIES Deutsche Bank
INC............... 10/20/2020 | Securities, Inc. .......[...... 75,000 ....... 78017 ....... 77,691 ....... 77535 (.o | (482) | ..o (482) | ..o [ 164(.......... 164(.......... 871 ..., 246
677415CP4 ... OHIOPOWERCO ..............[.. 01/06/2020 | Wells Fargo Securities BOFA SECURITIES
LLC ... 08/05/2020 | INC. ............oov |evenn 100,000 ...... 106,000 ...... 105,933 ...... 104,019 .o [ (1,981) .o [ (1981 oo | e 1914 ... 1914 ... 45541 ......... 1,448
69351UAP8 .. | PPL ELECTRIC UTILITIES CORP| .. |01/06/2020 | US BANCORP BOFA SECURITIES
INVESTMENTS INC. .| 08/05/2020 [ INC. ................ |..... 150,000 | ...... 152,595 ...... 153,822 ...... 151,561 oo [ (1,034) [ .o (1034) [ oo | 2261 |......... 2261 |......... 40131......... 1,413
717081DZ3 ...|PFIZERINC .................... 01/07/2020 | NATIONAL
FINANCIAL BOFA SECURITIES
SERVICES CORP. .. [08/05/2020 | INC. ................ ...t 170,000 ...... 171,530 ...... 174631 ...... 171,080 oo | (450) | ..o (450) | oo [ 3551 ......... 3551 ......... 2400(.......... 249
78013X6D5 ...| ROYAL BANK OF CANADA ..... C | 06/30/2020 | SCOTIA CAPITAL MARKET TAXES
(USA)INC. .......... 10/20/2020{ CORP ...............|..... 150,000 | ...... 156,228 | ...... 155,603 | ...... 155198 ..o (1,030) .o e (1,030) [ .o | [ 405|.......... 405(......... 2,007 (.......... 735
89236TGZ2 ...| TOYOTA MOTOR CREDIT CORP| .. |06/30/2020 | PERSHING LLC ..... 10/20/2020 | BOFA SECURITIES
INC. ... | 75,000 ....... 75845(....... 76,002 ....... 5T | (134) | oo o (134) | oo [ 291 291 7| 86
949746SA0 ... | WELLS FARGO&CO .......... 01/07/2020 | Various ............. 08/05/2020 | J.P. Morgan Securities
LLC .. 250,000 ...... 250,909 ...... 2542381 ...... 250574 . ..o | (335) | oo [ (335) | o [ 3664 |......... 3664 |......... 53% [......... 2,317
961214DA8 ...| WESTPAC BANKING CORP ....| C |01/07/2020 | BANK OF NEW YORK| 08/05/2020 | Morgan Stanley ......|..... 100,000 ...... 100,243 | ...... 101,768 | ...... 100,158 | ..o [ (85) e | (85) |+ v | [ 1610]......... 1610]......... 1928|.......... 778
976843BL5 ... | WISCONSIN PUBLIC SERVICE KEYBANC CAPITAL
CORP ......coviiiiii 01/07/2020 | MARKETS INC ... 08/05/2020 | PERSHINGLLC .....|..... 200,000 ...... 205670(...... 207,460 ...... 203941 ... (1729 oo [ (729 .o | 3519|......... 3519|......... 4746 (.......... 893
3899999 Subtotal - Bonds - Industrial and M|scellaneous (Unaffiliated) ... .. 2,618,000 ..... 2,679,940 ..... 2,604,440 ..... 2,666,169 |.............. |[...... (13,769) [ .............. | (13,769) [ ........oooo | [ 28269 (....... 28269 (....... 434811....... 11,947
8399998 SUDLOtAl - BOMAS . .. ... .. 4,719,000 ]..... 4,802,526 | ..... 4,838,644 |..... 4781016 ... [ (21,508) [ ..o | (21,508) [ ..o | 57,624 |....... 57,624 |....... 75210 ....... 18,261
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SCHEDULE D - PART §

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

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

F 12 13 14 15 16

0 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) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends

9999999 TOAIS .. .. ...\t 4,802,526 | ..... 4,838,644 |..... 4781016 |.............. |...... (21,508) [ ... | (21,508) [ ... | 57,624 |....... 57,624 |....... 75210 ....... 18,261
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913

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

MENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVEST
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 ... | 10/21/2020 [FEDBUY ... 03/16/2021] ...... 189,959 | ... | 39 . 190,000 ...... 189,920 ... | 0106 |.. NAA .. ||
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations ........... .. ..o 189,959 | ... | 39 190,000 ...... 189920 | ... XXX XXX XXX
0599999 Subtotal - Bonds - U.S. GOVEMMENLS .. ... . .ut et [ 189,959 | ... | 39 . | 190,000 ...... 189,920 ... [ XXX [ XXX oo XXX e [
6599999 Subtotal - Bonds - Unaffiliated Bank Loans ... e oo e e e XXX oo XXX o[ XXX
7699999 Subtotal - Bonds - Issuer Obligations .............. ... oo 189,959 | . ... | 39| 190,000 |...... 189,920 ... | XXX o XXX o[ XXX
8399999 TOtAl BONAS . .. ...\ [ 189,959 | ... | 39 . | 190,000 ...... 189,920 ... [ XXX [0 XXX oo XXX e [
8699999 Total - Parent, Subsidiaries and Affiliates ................. e e e XXX oo XXX XXX XXX
9199999 Total ShOrt-TErM INVESIMENES ... .. ...\ [ 189,959 | ... [ 39 . XXX .o 189,920 ... [ XXX oo XXX oo XXX e [
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
189,959 1B Do 1B F o 1G .
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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
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Bank of America ................................... New York, NY ... 10,801 |............... ... 11,165,490 [X X X|
TDBanK ... Cherry Hill, NJ ... [ 8D e L 103,227 X X X]
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depoSItOries ......... .. .. ... XXX X X X]
0199999 Totals - Open DEPOSIONIES .. ... ...\ XXX 10,801 |............... ... 11,268,717 X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX X X X]
0399999 Total Cash ON DEPOSIt ............ ..o XXX 10,801]............... ... 11,268,717 X X X|
0499999 Cash in Company's OffiCe ... ..ot XXX XXX XXX X X X]
0599999 Total CaSN ... XXX 10,801 [............... ... 11,268,717 X X X|

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

1 January .......... ... 4,568,527 (4. April ...............|......... 5515464 | 7.July ............... ... 6,412,253 [10. October ..........|.......... 12,772,486
2.February ..........|........... 3,585,512 |5.May .............. | 7,521,401 8. August ............| ... 6,039,600 | 11. November .......|.......... 11,309,695
3.March.............[........... 4747190 (6. June .............. | 9,173,915|9. September ........|........... 3,656,185 12. December .......|.......... 11,268,717

E27



ANNUAL STATEMENT FOR THE YEAR 2020 oF THE Oscar Garden State Insurance Corporation

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8z3

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
All Other Money Market Mutual Funds
857492649 rSS INSTINV:USGVMMIN . C12/01/2020 ... 0.0101..... XXX oo 420100, ... 0.
8699999 Subtotal - All Other Money Market Mutual FUNGS ... 420100 ... 0.
8899999 Total Cash EQUIVAIBNES ... 420100 .................... 0| ...
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A B 1C o D 1E o F o 16 oo
2A B 2
3A 3B i 3C o
A 4B . A4C .
BA L BB i 5C i
B o
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

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

5803 plus 5898) (Line 58 above) ..

E29
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