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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....oiuimiiiiieieieiiiiiee sttt 3,678,553 |............. 4.866 |........ 3,678,553 | 0 fen 3,678,553 |.......c... 4.866
1.02 All Other GOVEIMMENLS .........c.cveveveeeeeeiieieeeieeeeeeeieeseieeeeeesssessnesesesesereseseseeeeeseeenenens O oo 0.000 [.-eeeeeeeeeeeenenreeens O e O et 0 e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANEEEA ..ottt [V 0.000 [eeeevveiriinnes 0 feeeieeeens [OOSR (O 0.000
1.06 Industrial and MISCEIANEOUS .............ccoovvevevereeeeeeeeieeieieseeeeeeee e e eeeeeeenens (V) 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 feeeieeeens (L R [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V [0 () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccoorrineniinnnnseeieeeneseneseseeeeee oo (324,712)............ (0.429)............ (324, 712)) e [V (324,712))...cocee (0.429)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeiveveineieeeceereenienes [ 72,249,200 |............ 95.564 |........ 72,249,199 [ [V — 72,249,199 |........... 95.564
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 71,924,488 |........... 95.134 |........ 71,924 487 |.......oee [V 71,924,487 |........... 95.134
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 75,603,041 100.000 75,603,041 75,603,041 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PRTRPNS

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevvevneee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovcviiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ .....\GEE ...

Deduct amounts received 0N diSPOSalS, Part 3, G mMN 16 .. e et eee et ttesutetosntntasseannstaanssnaanssaaansseessteessseesaseeesnteeasseesaseeeasseesaseeesase Saeeeenneeeeaeeenaseeeaeeeenneeeas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAT .............cccueueveeeeeeereeteieeeeeecaete et esesseaesesesesssssassesesesssesesesesensssssesesasessssssesasssassssssesasassnsssstesasans sessssesesesasanas 2,923,239

Cost of bonds and stocks acquired, Part 3, Column 7
JaXeTe (U1 o) e =TotoTU o | USROS PRRPR
Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt ettt

LRI o= Ta 2 Y=ot 1[0 1720 0011V ]2 Yo Wt < TSRS

4.4, Part 4, COIUMN T oot b e b e bbb bbb e b e e b e b bR h b E b bbbt b et bR

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ............cocuiuioiiiiieeieeeeeeeeeeeee ettt et e ettt e s et e e ea e e et e s et e st essasessas s eseseeseseeseseneaen 110,000
DedUct @MOMZAHON OF PFEIMIUM ..........o.o oot et ee e e ee e e ee e e e e e ee s e e e e e e e e e e es s e ee s eee s eee s eee e e ee s ees e e e e s eee s e ee s e ee s s ee s e ee s seenaeeenseeenasenanene seeebaseessseesaeeenaeen 23,299

Total foreign exchange change in book/adjusted carrying value:

LTS R =Ty TR 7o) 13731 e TSP 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt h e b e b ettt s b et et tatae 2omensnseaesesesennsnae s s s s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiuiieieieieieteeeeeee et eeee e e e esesese e e esesesesee s eseseees a2 e e s eaeseeee e e s eseseeee e eseseeeeee s e seaesesesasanas Soisnsns et etes s s et es s 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbbt £t et E b bbb b eo b4 £ eE b E b £ e E b b £ ot b bttt b et eeeensnsna et s e s et en 0 e 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 L.ttt b e £ te b6 E R eh b0 £ L8 E b0 £ oS E b1 £ oL b bttt b e b s enensnsea et en s s e s s 0

9.2. Part 2, SECHON 1, COIUMN 17 ...ttt e eae e e e e e e s e s eseeee 2 e s e s eeee e 222 s e s esee a2 22 s e s e e ee e e a2 eseseeeeee e s e seaesesesesnas Soisnene et es s s s e se s es 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt b et e st h e b e b e et s st h b et e et s et et et tacae 2osensnseaetesasennanaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieiiiee ettt ettt ettt ettt ae et et et et et et et e s e se s es s s et et et esesesesses s e s ese s et esesesseseses et e b et eseaesseses s e s et esesessas s as s s et bk ebee et et ne e et bbb e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccooiiiiiiiiiiiiiniiise s e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10) ......cceeveveerecrereeeeeereceeteeesesesseaetesesessseaesesesesssssesesessssssssesasasanas seesssesesesananns 3,678,555
(DTt Lot i (o) =TI aTeT g F=Te Lo Ty (=T o JR= T 4o U SN 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cciuouoiieeeceete e eeeeeceete e eeeescaete et eeesssaete et esesssaesesesessssssesesesesssassesesesessnssansesasanana Seesesesesesasacans 3,678,555
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .... 3,678,553 |...cccvviee 3,348,174 | 3,721,446 3,605,000
Governments 2.
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 3,678,553 3,348,174 3,721,446 3,605,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
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 0 0 0 0
Industrial and Miscellaneous, SVO 8. UNited States ....cooveeeeeeeeeeeeeeeeeeeeee e 0 [ [0 O [0 O 0
Identified Funds, Unaffiliated Bank 9. CANAUA ..o O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10. Other Countries 0 0 0 0
(unaffiliated) 11.  Totals 0 0 0 0
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 3,678,553 3,348,174 3,721,446 3,605,000
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States ... 0 0 freeeeeeeeeee 0
Industrial and Miscellaneous 21. Canada 0 0 freeeeeeeeeee 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 3,678,553 3,348,174 3,721,446
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company
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 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T et D8 | 3,407,375 | O e O e O e XK o 3,678,553 O s 2,923,237 O s 3,678,553
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 60,040,009 0 0 0 0 XXX 60,040,009 81 :5 0 0:0 60,040,009 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company
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 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 8,983,653 | O e O e O e O XK e 8,983,653 . O e 0 8,983,653
6.2NAIC 2 .. .998,862 |... . w0 . . ...998,862 |.. A ..0.0 [ .0 |. 998,862
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .o 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S .o 0
B.BNAIC B ..o 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company
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

13.8 Line 13.7 as a % of Col. 9

89.3

100.0

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12ANAICT o (D) ... 69,294,847 |l 3,407,375 72,702,216 ..o 9826 o XX e XXX ... 63,718,562 ... 8,983,653
12.2NAIC 2 ... N ...998,862 |.. 998,862
12.3NAIC 3 e () e O e O e O e O [ O e O e O e 0L0 | XK e XK e O e 0
124 NAIC 4 i (D) el O e O e O e O [ O e O e O e 0L0 XK e XK i e O e 0
125 NAIC S i (D) e O e O e O 0 [ O e 0 ]() el O e 0L0 XK e XK i e O e 0
12.6 NAIC 6 ... N 0
12.7 TOtalS .o 70,293,703 |............... 3,407,375 | O e O o O e 0 | (D) 73,701,078 | 10000 [ XX Lot XX ... 63,718,562 ... 9,982,516
12.8 Line 12.7 as a % of Col. 7 95.4 4.6 0.0 0.0 0.0 0.0 100.0 XXX XXX XXX 86.5 13.5
13. Total Bonds Prior Year
13ANAICT (e 110, T3 | 2,610,090
13.2 NAIC 2 0
13.3 NAIC 3 ... L0
13.4 NAIC 4 ... L0
13.5NAIC 5 ... L0
13.6 NAIC 6 ... 0
13.7 Totals oo e 110,173 | 2,610,090 [(c) 2,923,237

14. Total Publicly Traded Bonds
14.1 NAIC 1
14.2NAIC 2 ...
14.3NAIC 3 ...
14.4 NAIC 4 ...
14.5NAIC5 ...
14.6 NAIC 6

............... 3,407,375

.............. 2,923,237

14.7 TotalS .o

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

14.8 Line14.7asa % of Col. 7 .....cccovevveeenicfeen

............... 3,407,375
......................... 5.3

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
153 NAIC 3 oo
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

............ 8,983,653
.908,862 |...

............... 8,983,653

...998,862 |..

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

13.5

0.0

0.0

(a) Includes $
(b) Includes $
(c) Includes $

0 current year, $

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0 current year of bonds with Z designations and $

0 prior year of bonds with 5G| designations and $

................... 9,982,516 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

.......... 69,023,662 ; NAIC2 $

............... 998,863 ; NAIC3 $

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.
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.

......................... 0:NAIC4 $oveverccerenn 0

; NAICS $.....e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........cccceveveveeveeeeeeneenens feoveeireenn 271,178 o 3,407,375 | O e 0 e O [ U XK e o 3,678,553 | 5.0 | 2,923,237

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

.............. 3,678,553

N

. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 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 Issuer Obligations ...........ccccceeuenee
5.02 Residential Mortgage-Backed Securities ...
5.03 Commercial Mortgage-Backed Securities ..........
5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 60,040,009 0 0 0 XXX 60,040,009 0 60,040,009 0
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeeeeeeieeieeieeeeeeees e, 9,982,516 [...ccveeveieieiene [V [V 0 e 0 o D,0, 0. NN U 9,982,516 |.eovoveveiiieie 13.5 [ [V 0.0 [ (1 P 9,982,516

6.02 Residential Mortgage-Backed Securities ...
6.03 Commercial Mortgage-Backed Securities ..........
6.04 Other Loan-Backed and Structured Securities ...
6.05 Totals

~

. Hybrid Securities

7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ................cccceeee.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company
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
2 5 6 7

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccevveereenienieenieenienneens foeviinnnenenn 70,293,703 | 83,407,375 [0 o0 el 0 e XXX e e 73,701,078 [ 10000 | XXX o XXX i o 63,718,562 o 9,982,516

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
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

12.09 TOtalS ..o o 70,293,703 |.eovviiennns 3,407,375 |ceeciiice, [V RO 0 [ 0 [ [V P 73,701,078

12.10 Line 12.09 as a % of Col. 7 95.4 4.6 0.0 0.0 0.0 0.0 100.0 86.5 13.5
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceeevirvncinnnieneneniens Joeveieeee 110,178 | 2,610,000 |.ooviiieeeeenn 202,975 o0 o0 e XX o XXX .100.0 foie 2,923,237

13.02 Residential Mortgage-Backed Securities .......... [ooooiiiiiiiinl0 s 0.

13.03 Commercial Mortgage-Backed Securities ........ . .0

13.04 Other Loan-Backed and Structured Securities . |. .0

13.05 SVO Identified Funds .0

13.06 Affiliated Bank Loans ... .0

13.07 Unaffiliated Bank LO@NSs ..........ccccceeervninnniininns fooeeeneicncncieieeeen 0 o 0

13.08 Unaffiliated Certificates of Deposi

13.09 TOtalS ....oviiiiiiciicceeee [ 110,173 | 2,610,090 |...voveeeeeeenn 202,975 [0 o0 o0 e XXX e XXX oo [ 2,923,237 |oveeieeene 100.0 Jorveeeieienne 2,923,237

13.10 Line 13.09 as a % of Col. 9 3.8 89.3 XXX 100.0 XXX 100.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 60,311,187 |..cccveeneee. 3,407,375 |0 o0 [0 e XK o 63,718,562 [ 86.5 [ 2,923,237

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
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

................ 3,407,375
......................... 5.3

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccecvriiinininininenene
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevera |oeececueeneneenens 5,791,508 | [V O, 5,791,509 |oevoveiceeeeeee
2. Cost of cash equivalents aCQUIrEd .............ccoeueueveveccuceeeeeeeeeeceeeeeee e seseeaeas [ 985,372,417 |.ovvenne. 716,821,993 |............... 268,550,424 |......cocvvveviieree,
3. ACCIUAI Of GISCOUNL .....evuieieiiiiii ettt [oessessessese s 736,532 | 736,532 oo L
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s (O T (O [0
6. Deduct consideration received on diSPOSAlS ............cccceevevevevereverereeiieeeeeieiens foreeenenenens 919,651,258 |...ccovevvne. 647,536,000 |............... 272,115,258 |
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 72,249,199 |....ccoceae. 70,022,524 |...coovcvinne. 2,226,675 |..oooeecececerceeeeenes
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ 0 [ (L N
12. Statement value at end of current period (Line 10 minus Line 11) 72,249,199 70,022,524 2,226,675

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

oL

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-2R-0 ..... UNITED STATES TREASURY ...92.6523 |.......ceen 101,918 | 110,000 |.oevvnneveennnnn 112,004 [0 e (368) [0 feiiiienl0 000002250 . 1.837 |FA oo oo 935 e 2,475 |....02/08/2022 ...|....08/15/2027 ...
912828-B6-6 ..... UNITED STATES TREASURY ...97.8594 | ...l 733,946 | 750,000 |oeeevnunneneennn 750,678 [oeeeeeennnenni0 e (1,085) vl o010l 2.750 |- 2.667 |FA ooees el 7,790 [ 9,625 |....12/12/2022 ...|....02/15/2024 ...
912828-89-2 ... UNITED STATES TREASURY ...98.0312 |.........e..... 166,653 |oonenniiinn 170,000 L0831 [0 e (1,770 L0 0 el 12250 | 0.206 | JJ vovvven Jornnniiiiiinnnnnn 889 [ 2,125 |....11/18/2020 ...|....07/31/2023 ...
912828-YD-6 ..... UNITED STATES TREASLRY ... 2,353,096 |...90.7812 |.. ..2,250,000 22,317,679 |oveeeeeeeenn0 e (18,258) o0 o0 | 1375 0.544 30,938 |....01/20/2021 ...|....08/31/2026 ...
912828-77-8 ..... UNITED STATES TREASLRY ... .. 227,554 1...90.4102 |.. .225,000 227,014 0 [ (491) 0 0]l 10500 1.273 .3,188 |....02/14/2022 ...|....01/31/2027 ...
912828-78-6 ..... UNITED STATES TREASLRY ... I PPN 101,938 |...99.6578 ...99,658 |.iiiniiiens 100,000 |-eveeneeeennnn 100,147 |.... I eeieereeeennns0 [ 10875 [l 0170 |FA oooee ovnmnnneeeennee 519 [ 1,375 [....07/02/2021 ...|....02/15/2023 ...
0019999999. Subtotal - Bonds - U.S. Governments - 3,721,446 | XXX 3,348,174 3,605,000 3,678,553 0 (23,126) 0 XXX 49,725 XXX XXX
0109999999. Total - U.S. Government Bonds 3,721,446 | XXX 3,348,174 3,605,000 3,678,553 0 (23,126) 0 XXX 49,725 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 XXX 0 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0] XXX 0 0 0 0 0 0 XXX 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 0 0 XXX 0 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 0] XXX 0 0 0 0 0 0 XXX 0 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds o[ XXX 0 0 0 0 0 0 XXX 0 XXX XXX
1309999999. Total - Hybrid Securities of XXX 0 0 0 0 0 0 XXX 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 XXX 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 XXX 0 XXX XXX
2419999999. Total - Issuer Obligations 3,721,446 | XXX 3,348,174 3,605,000 3,678,553 0 (23,126) 0 XXX 49,725 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 XXX 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 XXX 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities of XXX 0 0 0 0 0 0 XXX 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 XXX 0 XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 0 0 0 XXX 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 XXX 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 XXX 0 XXX XXX
2509999999 - Total Bonds 3,721,446 | XXX 3,348,174 3,605,000 3,678,553 0 (23,126) 0 XXX 49,725 XXX XXX

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12



€13

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

912828-2R-0 ......... UNITED STATES TREASURY ....02/08/2022 ... | UknownNOMURA ...

912828-B6-6 ......... UNITED STATES TREASURY ....12/12/2022 ... |Various

912828-77-8 ......... UNITED STATES TREASURY ... iiiiuuuuniiiiiiuuiiiiiiiiisisstiuuis s s s ceesaieesetesuassesseesnnnsessesssnnsseseessnnssens | anneeseessnnnnees ....02/14/2022 ... |Barclays Capita

0109999999. Subtotal - Bonds - U.S. Governments 888,615 885,000 4,943
2509999997. Total - Bonds - Part 3 888,615 885,000 4,943
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 888,615 885,000 4,943
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

6009999999 - Totals

888,615
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
912828-ZA-1 .. |UNITED STATES TREASURY ......coeevvvvvvnniiiiiinns]nenns ..02/28/2022 . | Maturity @ 100.00 ......|ceeeiniiiiiinninns Joviinninnns 110,000 |..ovennennens 110,000 |............ 11,671 [ 10,173 [ [U TN [RVE)] U TN QYD) [/ I 110,000 [....ccevvnnnnnns [ [ [U 619 |..02/28/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 110,000 110,000 111,671 110,173 0 (173). 0 (173) 0 110,000 0 0 0 619 XXX
2509999997. Total - Bonds - Part 4 110,000 110,000 111,671 110,173 0 (173). 0 (173) 0 110,000 0 0 0 619 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 110,000 110,000 111,671 110,173 0 (173). 0 (173) 0 110,000 0 0 0 619 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 110,000 XXX 111,671 110,173 0 (173). 0 (173) 0 110,000 0 0 0 619 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
US BANK .. v Mitwaukee WI oo [ v o 0.000

JP MORGAN CH New York, NY .

0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 (324,712)[ XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (324,712)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

0599999 Total - Cash

XXX

(324,712) '

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

1. January....o.nn. (33,080) 4. (177,422) 7. (251,224)]  10. October. ... (206,437)
2. February...| ..o (165,724) 5. (269,594) 8. (194,171)]  11.  November... ... (206,503)
3. March (192, 460) 6. (177,219) 9. September (243,192) 12. December (324,712)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
...................... FEDERAL HOME LOAN BANKS 12/27/2022 01/20/2028 ....cevvvn |oeeeennee e, 9,679,514
FEDERAL HOME LOAN BANKS 12/29/2022 01/26/2023 ... ... 11,966,660 |..
FEDERAL HOME LOAN BANKS . 12/21/2022 . . 01/27/2023 . 10,967,508 |..
FEDERAL HOME LOAN BANKS . 12/28/2022 . ..02/03/2023 ..10,360,523 |..
FEDERAL HOME LOAN BANKS . 12/30/2022 . ... 02/08/2023 ...2,986,730 |..
FEDERAL HOME LOAN BANKS . 12/271/2022 . ... 02/10/2023 ...2,622,612 |..
FEDERAL HOME LOAN BANKS . 12/28/2022 . . 02/17/2023 .. 4,971,728 |..

...... TENNESSEE VALLEY AUTHORITY ettt e ettt ettt e ettt e oottt et et ettt et e et ee sttt e ee e ettt et eeeeea bbb e eeee ettt eeeeeeeitteeeeeeentes

12/21/2022

02/24/2023 ...
...................... 12/20/2022

FEDERAL HOME LOAN BANKS
01/11/2023 ..........

............................... 4,994,371

...... 1,490,364 |..

0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 60,040,009
0909999999. Total - U.S. Special Revenues Bonds 60,040,009
John Deere Canada ULC 12/16/2022 01/17/72023 .o | 2,994,307 |..
Duke Energy Corporation .. 12/28/2022 . .. 01/10/2023 .. 998,863 |..
Kimber ly-Clark Corporation .... JU [FOUURRR R 12/28/2022 01/09/2023 ....covvvn |oorriini e 2,997,120 |..
...................... Toyota Industries COMMErCial FiNANCE, [N wu..iieuieeusseeeiit s et ettt e et eett e etaeeetueeeueeenaeeenaeenaeeeneeenneeennseennseennsesnnseennsennnseennsesnneeennseenneeens | oerersarees [oeeenneeenn 12/21/2022 01/23/2023 .o |eeeeeeeeiiiiiieieeeann. .. 2,992,227
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 9,982,516
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 9,982,516
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 70,022,525
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 70,022,525

31846V-41-9 ....... FIRST AMER:TRS 0BG V ..
481202-23-9 ........ JPMORGAN: US TRSHMM CAP ...ttt ettt ettt ettt ettt ettt et e e ettt et ee sttt et eeeeittbeeeeestnteeeeesnneeeeeennnnnneeeeesnnnnneeeeanes | eeeennnnnes [oonnnnnnnns 12/31/2022 ciiiiiiis v 150 e e | 2,226,658 |.. ,
2,226,675 12,130 0

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

8609999999 - Total Cash Equivalents

72,249,200

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

....60,040,009 1B.. 1D 8 e 0 1E.$ e, 8,983,653 1F .8 ..o 0 1G98 e, 0

.998,863

coocoo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Emphesys Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1. Alabama ...

2. Alaska .......ccceeiiiiiiiieee

3. ArZONa ....oooeiiiiieee

4. Arkansas ...,

5. California ......ccccoevvvriiiiciiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........cccocevieviiieeicnnene

9. District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11, GE0rgia .cooeeeeeieeieeieeieeeesees
12, Hawalii .cccoooovieiiiiiiiiiicicices
13, 1daho .o
14, OIS ..o
15, Indiana .......cccoeiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....cccocveiiiiiii e
21. Maryland
22. Massachusetts ..........cccoceevvennenne MA
23.  Michigan .......ccccooeniiinnienieee Ml
24. MiIiNNesota .......cccceviieienicnnens MN
25.  MiSSISSIPPI «ovveeveriieniieieeeeeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire .......cccceevveennnnne NH
31, New JEersey ......coceveeveniesienienns
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovvieiiiirir
37. Oklahoma ...
38, Oregon ....cccovrininiiiiineeenes
39. Pennsylvania .......c.cccoceiinieniene PA
40. Rhode Island .........c.ccceeiiviinnens RI
41.  South Carolina ........cccceeveeneennene SC
42.  South Dakota .........ccccceuevverienennn. SD
43. TenneSSEe ......cccvvereeneeneenennnns
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeeeeeeeeeeeeee
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ...........cccccceeuens AS
53, GUAM ..oceiiiiiiieeee e GU
54. Puerto RiCO ......cccovveviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 3,678,570 3,348,190 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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