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Annual Statement for the year 2021 ofthe  F@rmers Group Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.........ooviviririeieerieieieieseseseessesesssessesseseesens | e 42,222,388 | ............. 146 |........... 42,222,388 [ ..ooovoererereieeieis | e 42,222,388 | ............ 14.6
1.02 All Other GOVEMMENES.........ccovevireirieieieiiieieiseesseiseessesseens | cnneissesssessssesssens | evesnssennnns 0.0 | oo | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | c.ooceeeeveccceeees | e 0.0 [ oo | e | e (VN 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUaranteed.............ccoeeuevevveeecveeseeeceeeeseeeeeens | cveveeeenes 1,160,357 | .coovrerennn 04| e 1,160,357 [ oo | e, 1,160,357 | .covvrennn 0.4
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccocvvveveiereieieeeeeee e 125,241,148 | . 434 (.. 125,241,148 | oo [ i, 125,241,148 | ............. 43.4
1.06 Industrial and MiSCEllaNEOUS..............ccoevververrerrerirrieeiesis 109,293,942 | ... 37.8 2.109,293,942 | .o [ 109,293,942 | ............. 37.8
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term Bonds..........ccceverrerrerereieisiesssssesesesesenens e 217,917,835 | oo 96.2 277,917,835 | oo 0 (... 277,917,835 | ..o 96.2
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccccoererrerereierieiiesiees [ eresieseeeeeieenees | cvveivsieienns 0.0 | oo | e | e (01 I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK..........cceveievvieiieieeseeseisiseiseeseisssensnns | evveseissiesissessienans (0] 0.0 [ oo (U1 (U1 (0] I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... [ coveerienieniencinnn | v 0.0 | e | e | s (01N I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total CommON SEOCKS........cciurrreerirririeirieiseieiieie s
4. Mortgage Loans Schedule B):
4.01 Farm Mortgages.......
4.02 Residential Mortgages .
4.03 Commercial MOMGagES. ..........cvuruuremeerieieineinreneineeneeseeneineeneinsenees | eensensinsinssssssssessnsnns | evensennennns 0.0 [ o [ | e (01 I 0.0
4.04 Mezzanine Real Estate LOans..........ccccoevirnienennnnnennennenns [ v | cviveninenns 0.0 | oo | e | e (01 I 0.0
4.05 Total Valuation AlIOWANCE...........cccvivririeririeeireieieinieieieinieisneiens e | cerisesninenns 0.0 | oo Lo | e [ I 0.0
4,06 Total MOrtgage LOans.........ccccovrririreieieieieincieneineineisessennees | veeneineineiseinsinsinees (V1 IO 0.0 | v, (U (U (U 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY...........cccoveuvierrieriieiieeseeiees [ everseessessesisenees | cveriseenienas 0.0 | ooveeeieeieeeeeeies | e | e (01 I 0.0
5.02 Properties Held for Production of INCOME.............cccccevevvicrrieniies [ o | v 0.0 | oieeeereeieeeeeeies | e | e (01 IS 0.0
5.03 Properties Held for Sale
5.04 Total Real EState........cccoviveiiiriiiicricrcncceeee s
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccovvvrrnrneinenenennnsessssissensenenns | veerienns 10,985,835 | .ovvveeeen3.8 [ 10,985,835
6.02 Cash Equivalents (Schedule E, Part 2)............ccccooevenieninnnes [ oo | e 0.0 | e
6.03 Short-Term Investments (Schedule DA)..........ccoocvrvirninneinonns Lo | o000 |,
6.04 Total Cash, Cash Equivalents, and Short-Term Investments....... ..10,985,835 ..10,985,835
7. Contract Loans............ccc......
8. Derivatives (Schedule DB)....
9. Other Invested Assets (Schedule BA)..........ccocvvrnnnnnnnnnnenenens | e | eveeneeneeneen0.0 | e
10. Receivables for SECUILIES..........covirviiriiricrerescercenee e | e 76 [ o000 [ i
11. Securities Lending (Schedule DL, Part 1).........ccocvereninrneneneneeennins | eervereereeeeeeneeeneenee | eveineinenneen0.0 e
12. Other Invested Assets (Page 2, Line 11)........ccccvvcnmvvnnincinneineiinciionns Lo | vvviennennnn000 |,
13. Total INVEStEd ASSELS............cceveveieieiteeeieieeceeeeecee e .........288,903,746 | ............ 100.0 |.........288,903,746

Sl01




Annual Statement for the year 2021 ofthe  F@rmers Group Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 11 ...ttt

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt
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Annual Statement for the year 2021 ofthe  F@rmers Group Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiuiieiiieieie ettt bbbt bbbttt s

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee

3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0
4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiiiiines ettt 0
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 269,510,021
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 95,893,747
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 70,354
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb 19,152

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses

44 Partd, COIUMN T oottt t ettt et et a e e e s st et st st st e b et et ea e s e ae s sttt et et ssesesessansnsnna 19,152
5. Total gain (10ss) 0N disposals, Part 4, COIUMN 19..........cieiiieieieiesie sttt b bbb bbb s et b st bbbt 1,831,263
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 88,847,676
7. Deduct amortization Of PrEMIUM...........ciieiiieicieicieie sttt et a et s bbb bbb s b8 b a8 b s s bbb s b s b s s bbbt bbbt 900,243
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee

8.2 Part2, Section 1, COlUMN 19.. ...

8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee

8.4 Partd, COMUMN 15......cuiiiiieiee e 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN M4

9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee

9.3 Part 2, SECtion 2, COIUMN 4.ttt

9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........ccoocuvierieiciereeeecee e 341,217
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T48-9+10).......cceuiriiiriririiee bbb 277,917,834
12. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiiii e
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........ccviiiiiiiiiiie bbbt 277,917,834

Si03




Annual Statement for the year 2021 ofthe  F@rmers Group Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........covvevmerrvces | crrevveecrincnennns 42,222,388 | ... 41,765,117 | v 42,199,548 | ... 42,273,264
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | v 42,222,388 | ..o 41,765,117 | oo 42,199,548 | ..o 42,273,264
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,160,357 | oo 1,162,833 | oo 1,160,726 | oo 1,155,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 125,241,148 .134,035,816 129,116,997 .121,806,101
Industrial and Miscellaneous, 8. United States 90,955,742 95,578,733 ..91,172,438 ...89,986,291
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 3,693,839 4,030,882 3,706,183 | .o 3,680,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...14,644,361 ...15,290,606 ...14,590,347 ...14,673,557
11. Totals......ccoocoe. 109,293,942 .114,900,221 .109,468,968 .108,339,848
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......couverseeessennsne | covveenerericiennes 277,917,835 | oo 291,863,987 | ...coovvrrriiinnne 281,946,239 | ...oooviriicrinnns 273,574,213
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouevuenec 277,917,835 | oo 291,863,987 | ...coovvrverienne 281,946,239
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Annual Statement for the year 2021 of e F@rmers Group Property and Casualty 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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

37,358,010

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

A7 TOMAIS oo | erenrnn s (] I 5,000 | ..o 1,155,357 | covvinrinrinninniines 0 | o 0 [ )OO SN O 1,160,357 | .cooiiniiniincinens 04 | i 5,000 [0 0.0 | 1,160,357 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............. 16,529,381 |.............15,985,493 | .............19,247,225 | .............37,488,738 | .............15,384,427 | ... XXX.ceoovvovreees | crrrern. 104,635,264 | ... 376 | 100,485,027 | oo 36,7 [ 104,635,264 | oo
216,782 | .o 3,494,016 |..covvrrene 5,280,460 |............ 10,847,664 | ....cvvvvvenenne 766,962 | .......... ) 0.9, SO DS 20,605,884 |.....ccoovvrrirririnnns 74 |, 21,947,997 | ..o 8.0 [t 20,605,884 |......coooverrieirriirieenns
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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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
...9,197,909 17,878,382 27,872,834 3,457,607 |...ccvvene 3,642,645 55,753,825 33,226,202 28,823,175
.263,013 |.. 18,371,895 | .... 25,236,763 |.. 3,179,377 193,517 | .. 26,738,616 |.... 20,505,949
..1,265,329
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D, N SRR o ) [FSSTOTORORRRURTON | I DTSR 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2021 of e F@rmers Group Property and Casualty 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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)........ 30,591,668 |.......cc.... 71,226,885 |............. 48,275,416 | ............ 40,946,345 | ............. 19,027,072 | oo (U O 210,067,386 | ...oooveerrerernnen 75,6 | e XXX v XX e [ e 181,244.211 |......c....o. 28,823,175
479,795 |..ccoovenne. 21,865,911 | ..ccovenne. 30,517,223 |...ccoveenee 14,027,041 | oo 960,479 | coovereeeiereieieines (U O 67,850,449 | ..o 28 | XX e [ XK [ 47,344,500 e 20,505,949
0 0
0
0
78,792,639 |..
11.8 Line 11.7asa % of Col. 7......... 284
12. Total Bonds Prior Year

............. 14,
9

763,557

822,013 |....

............. 81,355,318
.10,496,997

............. 50,640,158

469,225

39,689,682 |..

............. 31,354,025

12,946,315 | ...

............. 19,002,859
2

173,653 |....

........... 197,115,917
..75,128,660

............. 24,794,228
...28,886,156

12.7 TotalS....veveeeirirennes ..24,585,570 |.... 91,852,315 |..... 90,799,065 |.. .21,176,512
12.8 Line 12.7 as a % of Col. 9. ..9.0 ....33.6 2332 | 165 | 7.7
13. Total Publicly Traded Bonds
13,1 NAIC Tttt ssenns | ceeseeeneees 22,730,068 |............. 59,669,230 |............. 41,007,788 |............. 40,123,515 |...cccconuee. 17,713,610 | oo | e 181,244.211 | oo 65.2 | .ccocenn 172,321,689
219,332 | 16,918,547 |.....co....e. 18,453,918 |...ccovnne 10,985,741 | c.oovvvrevee. 766,962 | ...cvovevevrerevrinrenees | evreennennnd7,344.500 | il 17.0 | 46,242,504

1,265,329

13,7 TOAIS. vt nesnnnes | sereeseesnens 22,949,400 |............. 76,587,777 |..cvvvene. 59,461,706 |............. 51,109,256 |............. 18,480,572 | ovcvveereieereeinas (1 I 228,588,711
13.8 Line 13.7 as a % of Col. 7..... ....33.5 ...26. A s 8.1
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvvvevec | covveeeeececeieeen8.3 | i 276 | oo 294 | oo 184 | ol 6.6 | o000 | e
14, Total Privately Placed Bonds
...................................................................................................... 7,861,600 |.............11,557,655 |...............7,267,628 | .................822,830 |....c........ 1,313,462 | ..oooirviiiviireierenns | e 28,823,175
...260,463 | .....oconnnn 4,947,364 |............. 12,063,305 |...ccovvnvee 3,041,300 | o 193,517 9

............. 20,505,94

.0

.16,505,019

19,330,933 |..

14.8 Line 14.7 as a % of Col. 7..... 335 | ... ..39.2

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........ccccccvevees | covvrvrveiiiiiniennnnn 2.9 | oo 59 | i, 7.0

(@) Includes $.....31,829,124 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .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.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| 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.

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

..0;

NAIC 2§.......... 0;

NAIC3§......... 0;

NAIC4S..........

0;

NAIC5S.......... 0;

NAICBS......... 0.



80IS

Annual Statement for the year 2021 of e F@rmers Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2

3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
1. U.S. Governments
1.01 1SSUET OblIGAtIONS. ........veerereercieieeeeeeee e eees | eneseniseneens 4,859,611 | ..ocovvenee 37,349,696 | .....oovrerrrnrineinrins [ e [ | oo XX | eeree000e82,209,307 | o152 | 40,846,493 | ...ooovreren 149 [ 42,209,307

1.02 Residential Mortgage-Backed Securities... 4,767
Commercial Mortgage-Backed Securities..... - IR

8,314 |..

13,081

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

4.01 Issuer Obligations

4,02 Residential Mortgage-Backed Securities...

4.03 Commercial Mortgage-Backed Securities

4.04 Other Loan-Backed and Structured Securities

4.05

5. U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed

5.01 Issuer Obligations

5.02 Residential Mortgage-Backed Securities...

............ 16,162,412 |............17,845,198 | ...........23,464,799 | ............47,630,053 |...........16,054,059 | ... XXX...oeoeuies | e 121,156,521
.571,591 1,679,248 | ... 976,999 |..... 628,557 97,330 ...3,863,725

.......... 117,024,888 | ..................42.8 | ..........121,156,521
5,408,136 ..3,863,725 |.

5.03 Commercial Mortgage-Backed Securities..... . 12,160 | ... ..55,063 | .. .85,887 | ... L7792 . 230,902
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas e FE T OO P oLl [PPSR .. rrerernniens | e 0 e .
............ 16,746,163 |............19,479,509 24,527,685 |...........48,336,402 |............16,151,389 v 125,241,148 v 122,433,024 .0
6. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations ..8,248545 | ............ 23,875,730 |...cou..... 32,249,942 | .............. 5,525,763 |...ccoevnne 3,329,183 75,051,902

6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e .
6.03 Commercial Mortgage-Backed Securities..... ..356,930 |.
6.04 Other Loan-Backed and Structured Securities..
6.05 Totals

4,592,050 | ...
.3,828,508 | ...

...6,736,565
23,157,353

225584 | .o .
. 885,637 | ... ..506,979
.............. 6,636,984 |..............3,836,162

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

Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
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
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt




Annual Statement for the year 2021 of e F@rmers Group Property and Casualty 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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccocovivnicniiiiniins | coieininas .00, T 0.0, ST [ D00, ST XXX eovrevriene | evriaeee XK i | ervissiisisieniieisnnens | eeneieisnsissnssienenn0 | o000 | |00 [ [

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvirieiii ittt

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities... . . . . . . . . rerreeeen XXX 9. . XXX, ...3,866,806 |.
11.03 Commercial Mortgage-Backed Securities..... . . .3,883, . . . . e XXX . 8. . XXX, .16,965,324 |.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds
11.06 Affiliated Bank Loans
11.07 Unaffiliated Bank Loans. . .
11,08 TOAIS ..ottt ,071, ,092, ,792, ,973,386 |............ 19,987,551
11.09 Line 11.08 @5 @ % Of COL 7...cvvvvveierecisiecsisseseissesensssssnenssnsnns | convnssiensssnies 1 12 | i385 | iviviieiisiiiinnenn 288 | i 198 | e 7.2

60IS

12. Total Bonds Prior Year
12,01 ISSUEr OBlIGAtIONS.........cvuvvieeircieieieieieie et sesesseesesssesesns | eesneeneenn 23,342,022 | ............ 86,339,521 | ............ 58,646,942 | ............ 43477544 | ............ 21,122,254
12.02 Residential Mortgage-Backed Securities . .3,301,018 ....54,258
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities
12.05 SVO Identified FUNAS.........cccorireiriicieecesece s
12.06 Affiliated Bank Loans
12.07
12.08
12.09 Line 12.08 as a % of Col. 9.......

.......... 232,928,283 | ........occeevn86.2 100000 191,238,461 | .........41,689,822
............ 12,170,273 X 6,736,565
.23,157,353

13. Total Publicly Traded Bonds
13.01 Issuer Obligations
13.02 Residential Mortgage-Backed Securities...
13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans.
13.08 Totals.......couererrirrririeirnens .22,949, . 76,587,777 | ... 59,461,706
13.09 Line 13.08 as a % of Col. 7... . . .335 | .. ....26.0
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11.........cccccvvvverrunnnn. B e, 276 | covven. 214

............ 72,298,555 |...........44,158,709 |............50,255,816 | ............18,383,242 | ... XXX.ceoosvovies [ 00000 207,114,525 | L 745 0 191,238,461 | 69,9 207,114,525
1,687,562 |... ...628,557 | .. 97,330 | ........XXX... ...3,866,806 ...5,433,708 ...3,866,806 |.
.......... XXX [ e 16,965,324 . 5 ... 16,965,324
.................... 2,550 |....ccco......410, VTR ) ceverernnnenerennnennnen | e KKK s | ereeeenn...042,056 . 0 |.ne.....642,056

.18,480,572
s 8.1
........................ 6.6

14, Total Privately Placed Bonds
14.01 Issuer Obligations ..7,252,365 | ... 6,777,069 |............ 12,711,389 |..cooeeeeee ,900,000 |..ovevrneee ,
14.02 Residential Mortgage-Backed Securities... O . 4,592,050 | ... 2,393,956 | ...cocoieiiiiieieienns .
14.03 Commercial Mortgage-Backed Securities. 11,592,305 |... . . . R .
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds.
14.06 Affiliated Bank Loans..... . . .
14.07 Unaffiliated Bank LOANS...........c.ccuiurireiiiiieieieiicieie s esssessessies | setesiesssssssssansessssanees s SR JRT N s .
14.08 Totals........ccccoevvennene 16,505,019 |... 119,330,933 |.
14.09 Line 14.08 as a % of Col. 7... .33.5 ....39.2
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2021 of e F@rmers Group Property and Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YBAI.........curuiereeeirieeeireire et essssssesee et esesssse s eesssssssessessessssssnssens | sesssesssssossssssessessasssssessassassssssnssessssnnes 3,999,880 | .o 3,999,880 [ ..uveuveeereieieeeireieee et eiee | seeeer ettt
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL.......oooieiiiiiciici bbbt | ek it bbb bbb TOT | e TOT [ o | b
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS........crerreriererresrerreseeseseisesssessesseesessssessesessessesssessessess s ses st esssessessess st nssessessessaessessessanssnssessass | 1essessosssssssssssossssssessessnsssssnssassanssessessassnnssnssns ABT | ot ABT | oottt na | ertese st sttt et ann
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieieieieie ittt bbbt s bbb bessebaes | sbsssessessssastes st st es e b s b ssesss s st st st anea 27,429,476 | oo 27,829,476 | ..ottt ettt astens | stessiet et ettt bttt ettt ettt s s
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........c.cceiuiiiriiireieiieiieeie s eieisniens | cteviessssese st s bbbt snse e s 0 | oot 0 | e 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)......ciiiiiiiiiiiiiieiitisissictetes st sseeaessssesessssbessssssessssssess | ssesessssssessssssesessssessssssssessesessssnsesessssesessssssassnsesens 0 | o 0 | oo 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2021 of e F@rmers Group Property and Casualty Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 1 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 M8 0 |UNITED STATES TREASURY.........cccce.n. Moo [ e [ TA i | s 2,966,608 |...101.449 | .............. 3,043,477 | oo 3,000,000 | . 2,993,525 |........ 6,932 | oo | e | s 2.000 |...... 2.240 12/26/2017. | 11/30/2022.
912828 YW 4 |UNITED STATES TREASURY.........c.ccc.n. SD.. [ [ [ TA i | s 1,878,381 |...101.180 | ..ccccvvvnce 1,861,706 | ..coovvvnnc 1,840,000 | ..cocvvvenee 1,866,086 [ ....coouevverererrcrins [ e (12,295) | .cvvvvererrneines [ e [ e 1.625 |..... 0.141 07/16/2021. | 12/15/2022.
912828  ZW 3 |UNITED STATES TREASURY.......ccomiiiirierirrimeeisnieneriesiesesseesssssssssens | reeens ..11,989,243 |....97.188 ..11,662,500 .12,000,000 ...11,992,336 2077 | oo e [ 0.250 |...... 0.268 07/28/2020. | 06/30/2025.
91282C BV 2 |UNITED STATES TREASURY... et | aerias ...98.996 | .. ..5,444785 | ... ...5,500,000 | ... 5,507,602 (2,281) | oo | e | e 0.375 | ...... 0.314 04/22/2021. | 04/15/2024.
91282C  CK 5 |UNITED STATES TREASURY ......ccovvriiiiriirniineierinsisiessesssssssenssssseensns | connene 99324 | L 5,050,453 | .............. 6,000,000 | ....cccenne 5,989,095 |......... 3,626 | .o e | e 0.125 |...... 0.246 06/30/2021. | 06/30/2023.
91282C CP 4 |UNITED STATES TREASURY ......coriiirieririnirineriesiseesensssissessessssessssnsas | sveees .3,465,820 |.....97.238 ...3,500,000 .3,468,392 2,572 | oo [ s [ 0.625 |...... 0.826 .. | 08/12/2021. | 07/31/2026.
91282C CU 3 |UNITED STATES TREASURY... et | aeris ...997,227 |.....99.129 ...1,000,000 | .... ...997,604 K/ NN IR IO 0.125 |..... 0.270 . | 09/24/2021. | 08/31/2023.
91282C  DH 1 |UNITED STATES TREASURY.......c.oovvirrerirrrrnerierieneneesssnissnnensnensseeses | evveene | oo | evererneeeee | TA v [ v 149,959 |....99.461 | ..o 149,191 | e 150,000 | cooovveerrnnes 149,960 | ......... T [ | e | oo 0.750 |...... 0.759 11/30/2021. | 11/15/2024.
91282C DK 4 |UNITED STATES TREASURY .....ccoririiiririniererieniseisessssisessesssseessessns | ceeees ...270,843 |.....99.937 ...269,831 270,000 ....270,829 (14) [ e [ e | e 1.250 |...... 1.185 11/30/2021. | 11/30/2026.
91282C DM 0 |UNITED STATES TREASURY......ccoiiiiiiiiinimiiiiienississssisnissensensssessniens | aveens 8,973,281 |....99.617 | .. 8,965,547 | ... ...9,000,000 | .... 8,973,878 |........ 597 | | e | e 0.500 |...... 0.653 12/14/2021. | 11/30/2023.
0199999. U.S. Government - ISSUET OBIIGALIONS. .........veusrrssrisseressenssesisseesserssssss st | eenesenes 42,186,714 XXX | 41,751,119 | s 42,260,000 | .......... 42,209,307 0 1,692 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ 0 |GINNIE MAE | GNMA 17.000% 781357......c.cuuremmerennermceerenereessesssensensene | cevvee | oo | seessveen AL1A s | s 5,294 |..104.192 | oo 5,642 | ........ 5415 5,361 | .ccovnnee B | v [ e [ 7.000 |...... 7.594 [MON... | .cooovvrrrirnnes 32 | i 379 | 11/19/2001. | 10/15/2025.
36225B QN 1 | GINNIE MAE | GNMA 1 7.500% 781367....cccevuueemeresnesssmsnssessemsssnsssnnssensnne | enneene | oo | seessneans A11A i [ 7,540 |..106.459 | ..coooviiiniinnens 8,356 | v 7,849 | oo 7,720 | 17 [ | | s 7.500 |..... 8.542 [MON... | .oooovrirrinnns 49 | 589 | 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed SECUNEIES. ...t XXX | 13,998 | i 13,264 | 13,081 0 23 0 0 XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL.....ccuuieeirssressiessensssisssrsssnssenssensssesssnssssssenssenes XXX | e 41,765,117 | ... 42,273,264 | e 42,222,388 0 1,715 0 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
111746 JD 6 |BROCKTON MASS... 201514 | e 761,356 | 750,000 | v 750,000 | e | e | e | | 00 2.308 [ e 2.308 10/21/2021. | 11/01/2029.
54438C YN 6 |LOS ANGELES CALIF CMNTY COLLEG ...99.115 (187) | cevvveeneiverienes e [ 000 1.808 [ e 1.629 . | 09/20/2021. | 08/01/2030.
64966L  QC 8 [NEW YORKN Y...ooooorireniiiiniinnns 100340 [ oo 5,017 {5,000 | 5,000 | o | | [ 005,000 [ 4.440 04/10/2008. | 08/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: .1,160,726 XXX .1,160,357 0 (187) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,160,726 XXX . .1,160,357 0 (187) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons
072024  XF 4 |BAY AREA TOLL AUTHORITY .1,750,000 |.....99.613 ...1,750,000 1,750,000 | i | e | s | e | s 1.869 |...... 1.869 03/03/2021. | 04/01/2029.
072024 XG 2 |BAY AREA TOLL AUTHORITY .1,000,000 |.....99.658 ...1,000,000 | .... 1,000,000 | o | e | e | e | e 2.019 |..... 2.019 03/03/2021. | 04/01/2030.
114894 SJ 8 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. 2,524,568 |...103.483 2,275,000 | ..ovverneen. 2,296,982 (28,434) | ..voovererrirines [ e [ e 5.000 |...... 3.680 09/20/2012. | 10/01/2029.
114894  SK 5 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. .2,763,200 |...103.483 | .. ....2,587,069 | ... ...2,500,000 | . 2,523,232 (30,038) [ .ovvvveevnrrrrirans [ e [ v 5.000 |...... 3.730 09/20/2012. | 10/01/2030.
114894 SL 3 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO......cccoecvrmrvrmerrener | worvene | [ervrrienn2 | TEFE i | s 1,698,081 |...103.483 | .............. 1,593,635 | .ovovrrrne 1,540,000 | ..cooovvrenee 1,853,971 [ oo [ e (18,080) | ...vvveerrrereenes [ eerererneereniseiniens [ v 5.000 |...... 3.760 09/20/2012. | 10/01/2031.
114894 SN 9 |BROWARD CNTY FLA ARPT SYS REV.....ccostiimiimrirrieirneiseiieisesieens 1,745,625 |...103.483 ...1,810,948 ...1,750,000 1,748,754 AT3 | e [ [ 5.000 |...... 5.031 07/16/2013. | 10/01/2037.
13053C AD 4 |CALIF PCFA- PG&E .3,500,000 |...112.827 | .. ..3,948,948 | ... ...3,500,000 | ... 13,500,000 | oo | ererneerrrinnnenies | e | e | e 4.750 |...... 4.750 12/15/2016. | 11/01/2046.
13077D QU 9 | CALIFORNIA STATE UNIVERSITY .....ovvoseimnrinnirnerieerneninseesenssssssnssnennns | seevnee oo [ evnerine2 | 1D FEuviiiiis | v 251,048 |...100.478 | ..ccocovvvrnnce. 251,195 | v 250,000 | ..oovvrcrrnnen 251,022 |......... (726 ) [N ST IO 2795 |..... 2.747 09/21/2021.| 11/01/2041.
155498 JJ 8 | CENTRAL TEX REGL MOBILITY AUTH... ....511,465 |...101.879 500,000 (1,015) | cooeeeeiieiriens | v [ e 2.635 |..... 2.347 02/12/2021. | 01/01/2032.
155498 MK 1 |CENTRAL TEX REGL MOBILITY AUTH... .1,330,000 |...101.101 ...1,330,000 | .... . 2.504 2.504 10/07/2021. | 01/01/2032.
167593 MP 4 | CHICAGO IL OHARE INTL. AIRPORT........coevvimrirrrineinniemnineriseesssnissnesnns | cvveene | o [ veneienn2 | TF FEiiviiis | s 2,593,175 |...104.440 | .............. 2,610,988 | .....c....c.. 2,500,000 | ....ccooneee 2,512,076 | ..ocovverriiricnnns [ i (11,519) | v [ [ 5.000 |...... 4.502 10/11/2013. | 01/01/2026.
167736 B8 9 |CHICAGO IL WATER SYSTEM ...956,127 |...111.996 890,000 ...912,535 (7,363) | cvovoverrerirrirneien | cevereeienineriieninn | s 5.000 |...... 4.045 05/19/2015. | 11/01/2029.
167736 C7 0 |CHICAGO IL WATER SYSTEM .1,036,540 |...110.905 ...1,000,000 | ... 11,012,445 (4,085) | cooooveoereieinn | e | s 5.000 |...... 4.520 05/18/2015. | 11/01/2044.
167736 SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR........ccvvvevrmrmmrcnnrines | crvvene | [evvriennes | 2B FE i | s 8,277,500 |...123.355 | .....c........ 8,634,876 | .............. 7,000,000 | ..ooocrerenes 7,597,288 | ..ooovvorireriniinnies | v (100,5971) | .vevverrererieee [ e [ 5.750 |...... 3.934 04/30/2014. | 11/01/2030.
345105 KA 7 |FOOTHILL / EASTERN TRANSN CORR .1,000,000 |.....98.588 ...1,000,000 1,000,000 | oo | e | s | e | e 2.962 | ... 2.961 01/27/2021.| 01/15/2046.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN.......ccovvviiniiririniininns ....500,000 |...101.627 500,000 12500,000 | oo | e [ [ | e 3.850 |...... 3.849 02/21/2013. | 12/01/2041.
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38611T AB 3 | GRAND PARKWAY TRANSPORTATION C ...108.943 2,015,454 | .............. 1,850,000 ..1,901,781 |......... (28,102) [ ..voverrverrnriees | ervreererireiisnrssirens [ e 5.500 |...... 3.830 [AO..... | .e....25,438 | ....... 101,750 | 02/10/2015. | 04/01/2053.
38611T DL 8 | GRAND PARKWAY TRANSPORTATION C ..101.314 1,013,144 | .cocovvenne 1,000,000 3,354 | i [ [ 3.236 |...... 4.576 |AO...... 03/19/2020. | 10/01/2052.
426063 JU 8 |HENRICO CNTY VA INDL DEV AUTH Henrico Co........ccccccouveuinrinniiiniiinns . 116.112 6,618,372 5,700,000 OO IO (11,396) | ..vvveererinninns [ [ 5.929 |..... 5710 | .. 02/12/2009. | 08/23/2027.
47770V AZ 3 | JOBSOHIO BEVERAGE SYSTEM...... ..120.185 | .. 7,812,027 | oo 6,500,000 B [ (37,225) | .. [ e [ v 4532 |.... 3.676 |JJ....... 02/14/2019. | 01/01/2035.
478271 JV 2 |JOHNSON CITY TENN HEALTH & EDL 102,556 | .o 1,025,555 | ..cooovrrnne 1,000,000 | ...coooooneee 1,002,609 |........ (G0 Y TN IR DO 5.000 |...... 4.571 |FA...... 08/24/2012. | 08/15/2042.
544445 UA 5 |LOS ANGELES CALIF DEPT ARPTS A .....95.098 1,000,000 | o [ | s | | 1.713 |...... 1.713 |MN...... 01/28/2021. | 05/15/2031.
544445 UD 9 |LOS ANGELES CALIF DEPT ARPTS A. .....95.194 ...475,972 500,000 | ..ovvererrererrarenns | ceerrerienesneesnnin | eersensneereninee | e | e 2.063 |...... 2.063 |MN...... 01/28/2021. | 05/15/2034.
57587A LB 2 |MASSACHUSETTS ST HSG FIN AGY ...105.005 3,150,141 3,000,000 3,000,000 | ...cooiveiriciieriins [ e | e | s | 4.000 |...... 3.999 |JD....... 12/11/2015. | 12/01/2045.
57587A  MA 3 |MASSACHUSETTS ST HSG FIN AGY ...105.565 2,111,297 2,000,000 | .ooocrerece 2,000,000 | oooevererirrererinnes [ s [ | | 3.900 |...... 3.899 |JD....... 12/11/2015. | 12/01/2040.
57587A  RK 6 |MASSACHUSETTS ST HSG FIN AGY ...102.549 3,076,476 3,000,000 13,000,000 [ oo [ [ | e | s 3.400 |...... 3.400 |JD....... 07/22/2016. | 12/01/2046.
575896 JX 4 |MASSACHUSETTS PORT AUTHORITY ...102.333 1,023,328 ..1,000,000 ,006,414 | oo | e (12812) e [ v [ 225,000 | oo, 3.700 | JJ....... 07/11/2012. | 07/01/2030.
575896 JZ 9 |MASSACHUSETTS PORT AUTHORITY.... ...102.333 1,514,526 1,480,000 | ..coooereer 1,488,536 [ .oovverucercrencrrnciins | vererneens(16,505) [ oo [ [ 25,000 | oo 3.831 [ JJvers | e 37,000 07/11/2012. | 07/01/2032.
575896 KA 2 | MASSACHUSETTS PORT AUTHORITY.... ...102.324 1,023,236 1,000,000 | ....cc0.oeee. 1,005,222 [ oo | verrenee(10,089) [ oo [ [ 205,000 | oo, 3.941 [ | v 25,000 07/11/2012. | 07/01/2037.
575896 KB 0 | MASSACHUSETTS PORT AUTHORITY.... ...102.333 1,800,000 | ..coovreee 1,808,687 [ oo | e (18,773) [ e [ 205,000 | oo 4.021 07/11/2012. | 07/01/2042.
575896 MZ 5 |MASSACHUSETTS PORT AUTHORITY.... ...109.769 1,000,000 | .coooereen 1,021,666 [ .oooveoecerrenrrnciins | everrrererne(8,083) [ oo [ [ 25,000 | oo 4.081 07/10/2014.| 07/01/2044.
575896 WN 1 |MASSACHUSETTS PORT AUTHORITY. .....94.480 ..1,000,000 ,000,000 | oo [ [ [ e [0 1,979 | 1.979 02/04/2021. | 07/01/2034.
575896 WP 6 | MASSACHUSETTS PORT AUTHORITY.... ....94.734 1,000,000 21,000,000 [ oo [ [ [ 202,079 | 2.079 02/04/2021. | 07/01/2035.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR ...132.054 526,839 | ......... (3,311) | oo [evvernrveiiveneiienns [ 2008500 | 3.719 01/05/2015. | 10/01/2044.
63902H AP 4 |NATURE CONSERVANCY. .....97.515 11,340,000 [ oo e [ [ e 171 | 1.711 01/27/2021.| 07/01/2031.
63902H AR 0 |NATURE CONSERVANCY. .....96.787 264,000 | ..ovonvirririrenins | e | e | e | oo 1881 [ 1.861 01/27/2021.| 07/01/2033.
646108 SR 2 |NEW JERSEY ST HSG & MTG FIN AG. ...104.239 ..2,500,000 ,500,000 [ oo e [ [ [ 03790 | 3.748 04/29/2016. | 11/01/2045.
647719 QF 3 |NEW ORLEANS LA SEWAGE SVC REV... .....96.465 100,000 100,000 | ovvvuvererrererneriens | errreriseenenisnines | ervereneeennneens | cerverenennnnnens | e 1.891 | s 1.891 02/05/2021. | 06/01/2031.
647719 QG 1 |NEW ORLEANS LA SEWAGE SVC REV... 96.887 | i 193,774 | 200,000 | 00 200,000 | oo | s | e | e [ 1991 L 1.991 02/05/2021. | 06/01/2032.
647719 QH 9 |NEW ORLEANS LA SEWAGE SVC REV... 97328 | e 194,656 | 200,000 | oo 200,000 | o [ s [ e | e | 002091 | 2.091 02/05/2021. | 06/01/2033.
647719 QJ 5 |NEW ORLEANS LA SEWAGE SVC REV... 97913 | 293,740 | 300,000 | 300,000 | i [ s [ s | e | 2,191 [ 2191 02/05/2021. | 06/01/2034.
647719 QK 2 |NEW ORLEANS LA SEWAGE SVC REV... 1n98.083 | iiiiieinn98,083 | 100,000 | cevviiieieenn 100,000 | i [ e [ e | e | e 2241 | 2.241 02/05/2021. | 06/01/2035.
647719 QL 0 |NEW ORLEANS LA SEWAGE SVC REV......ccccomivimmrerriineineiiesineeseesisnins .....98.206 | ...................98,206 | .................100,000 | ................100,000 |......... 2.291 02/05/2021. | 06/01/2036.
647753 MH 2 |LANEW ORLEANS WATER REV L9744 194,288 | 200,000 | 200,000 | e | s | e | e | e 2.041 | 2.041 02/05/2021. | 12/01/2032.
647753 MJ 8 |LANEW ORLEANS WATER REV 96427 | 192,854 | 200,000 | o0 200,000 | s [ [ e | e | e 2141 | 2141 02/05/2021. | 12/01/2033.
647753 MK 5 |LANEW ORLEANS WATER REV. .....96.432 2:300,000 | i | e | e [ [ 2,241 [ 2.241 02/05/2021. | 12/01/2034.
647753 ML 3 |LA NEW ORLEANS WATER REV .....95.878 . ..300,000 |......... 2.291 02/05/2021. | 12/01/2035.
64970H EU 4 |[NEW YORKNY CITY HSG DEV CORP...... ..104.466 | .............1,044,658 | ............ 1,000,000 | ..cooovrvnnee 1,001,956 |......... (1,056) | cvvovereereeireins | cererereneerneniiseins | 0003700 | onc 3.584 01/07/2015. | 11/15/2034.
64971Q  6A 6 |[NEW YORK CITY TRANSITIONAL FIN.. ..105.944 | .............2,648,588 | .............. 2,500,000 | . 2,532,342 | ......... (23,452) [ ..vvvererieivniens | vevrererseisinninens [ 000.5.000 [ 3.981 06/13/2013. | 05/01/2038.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN.. L1042 2,220,846 e 2,000,000 | ..ooorerece 2,065,060 | ......... (23,560) | +.eovvereerernreens | cereeennneeinnneennnee [ 20005.000 | 1ooee 3.670 07/17/2014.| 08/01/2038.
64972E  UD 9 [NEWYORKNY CITY HSG DEV CORP...... ...98.117 100,000 100,000 | e | e | s [ [ TATT 1477 02/24/2021. | 11/01/2027.
64972E  UE 7 |[NEWYORKNY CITY HSG DEV CORP...... .....98.053 100,000 100,000 | oo | e | s | e [ TSTT [ 1.577 02/24/2021. | 05/01/2028.
64972E  UF 4 |[NEW YORKNY CITY HSG DEV CORP...... .....98.048 100,000 | covveeeereeens 100,000 | ovoveircirerinrinens [ crverieeinenisninns [ erveriseenenineens | cerveneseesssnneens | eeed 1677 | s 1.677 02/24/2021.| 11/01/2028.
64988R FJ 6 |NEW YORK ST MORTGAGE AGENCY New York Sta... ...101.288 ..3,500,000 (1,112) | oo | cerrerneevenieneins | 0003700 | e 3.667 02/15/2013. | 10/01/2038.
64990G  JY 9 |NY ST DORM AUTH NEW YORK UNIV. ...110.821 3,500,000 | .verrrer: 3,500,000 | eveuiencricrirerires | e | e | | o294 [ 4.293 02/13/2019. | 07/01/2044.
650116 AH 9 |NEW YORK TRANSN DEV CORP.......cccoevvvrniieririiriinns ..108.021 | oovveeernn810,157 | 750,000 | ............... 767,131 | ......... (6,522) | cvvovvreererineiriens [ evernriverivineiienns | 4000 | 3.040 05/18/2016. | 07/01/2031.
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650116  AJ 5 |NEW YORK TRANSN DEV CORP.......cccoevrvrrriirerinriniinns .1,066,100 |...107.938 ....1,079,376 ...1,000,000 1,022,112 (8,415) | cvvvvvererrinienns [ vvernriieisnsniienns [ e 4.000 |...... 3.070 [JJ....... .20,000 ...40,000 | 05/18/2016. | 07/01/2032.
650116  AK 2 |NEW YORK TRANSN DEV CORP........ccosvverrrmerierirenes - . 11,592,520 |...107.864 | .. ..1,617,956 | ... ...1,500,000 | ... 1,530,987 | e | e (11,784) | v [ [ v 4.000 |...... 3.130 | W....... .30,000 ...60,000 | 05/18/2016. | 07/01/2033.
650116  AQ 9 |NEW YORK TRANSN DEV CORP.........cooevummiierinrianns . LCFE s | e 2,462,113 |...109.800 | ...cccovneee. 2,470,508 | .............. 2,250,000 | .ooocvenee 2,322,094 |....... (27,374) | v [ [ e 5.000 |...... 3.637 |JJ....... 112,500 | 11/28/2016. | 07/01/2041.
709224 HN 2 | PENNSYLVANIA ST TURNPIKE COMMI 2,173,820 |...113.830 ...2,000,000 12,086,718 | oo | e (18,044) | ..o [ e [ v 5.000 |...... 3.939 |JD....... .100,000 |05/15/2015. | 12/01/2040.
717830 CC 7 |PHILADELPHIA AUTHORITY FOR IND - . ...250,000 |...101.578 250,000 | .... 100250,000 | oo [ [ | | 2.016 |..... 2.016 |AO...... 03/19/2021. | 04/15/2027.
71783D CD 5 | PHILADELPHIA AUTHORITY FOR IND . GFE i | i 250,000 |...101.929 | .....ccoe...... 254,822 | oo 250,000 | ..ovvrierens 250,000 | oo | e [ [ | 2.216 |..... 2.216 |AO...... 03/19/2021. | 04/15/2028.
786134 RN 8 | SACRAMENTO CNTY CALIF SANTN Dl...cvouivmrirerirecreniseeseriesesensneenns 6,464,550 |...145.803 ,...7,290,126 ...5,000,000 18,291,301 | ovvoereernerrerirene | ererneernnn(80,892) | oo | v [ 6.325 |...... 4.029 (FA....... 01/17/2019. | 08/01/2040.
797412 BP 7 | SAN DIEGO CNTY CALIF WTR AUTH o . .3,341,325 |...103.963 | .. ...3,378,804 | ... ...3,250,000 | ... 13,259,977 | oo | e (TLABT) | i | e [ s 5.000 |...... 4.620 |MN...... 08/21/2013. | 05/01/2034.
837151 JB 6 | SOUTH CAROLINA PUBLIC SERVICE . FFEn| e, 1,367,050 |...136.320 | .....ccooonee 1,363,196 | ..coovvvnnee 1,000,000 | ..coovrrenee 1,364,825 [ ...ooovvevrenrrnerns | everrererne(2,225) | s [ [ 5.784 |...... 2.805 |JD....... 11/18/2021. | 12/01/2041.
880461 FX 1 |TENNESSEE HSG DEV AGY.. ...429,000 |...104.347 ..447,647 429,000 829,000 | oo [ s [ | | 4.050 |...... 4.049 |JJ....... 05/14/2015. | 01/01/2038.
882117 N5 9 |TEXAS A &M UNIV PERM UNIV FD Texas A&M........c.cccovirrerinrenininnninne - . 6,166,767 |...116.936 | .. 6,834,935 | ... ...5,845,000 | .... 5,938,064 |......... (23,747) | v [ [ 5.500 |...... 4.999 |JJ....... . 03/11/2009. | 07/01/2031.
88283K AY 4 | TEXAS TRANSPORTATION COMMISSIO........cooirrmrimeririineeseessniserinns . AFE i | s 1,103,640 |...110.508 | ......c....c.. 1,105,082 | .oooovrrrne 1,000,000 | ..coovvnnee 1,032,320 [ ..overeerrierienins [ e (11,579) | ovvereererrveines [ e [ e 5.000 |...... 3.690 |FA....co.| ooveee 18,889 .......... 50,000 03/02/2015. | 08/15/2037.
88283K AZ 1 | TEXAS TRANSPORTATION COMMISSIO .3,980,438 |...110.159 ....4,103,430 ...3,725,000 .3,807,113 (29,278) | .ovvvvvrevenrrins | cereeeneiisneiiennns | e 5.000 |...... 4.098 [FA....... cevvenenn 10,361 05/28/2015. | 08/15/2042.
898735 UT 0 |TUCSON ARIZ CFTS PARTN - . .1,100,000 |.....99.316 | .. ..1,092,472 | ... ...1,100,000 | ... .1,100,000 |......... 2.232 2.232 02/18/2021. | 07/01/2034.
914126 XE 0 |REGENTS OF THE UNIVERSITY OF C . CFE i | e 1,804,223 |...114.360 | ......coo..c. 2,127,093 | oo 1,860,000 | ..coocvvvenee 1,812,019 |....... 2,821 | oo [ s [ 3.931 |..... 4.195 01/16/2019. | 05/15/2045.
91412H  JR 5 [UNIVERSITY OF CALIFORNIA.......ccoitiimriimirinirrireriesiinesiesiesessssissiens ....600,000 |.....99.067 600,000 10800,000 | oo [ [ | | 1.897 |...... 1.897 02/24/2021. | 05/15/2030.
944514  RR 1 |WAYNE CNTY MICH ARPT AUTH .1,030,750 |...111.255 ...1,000,000 .1,009,957 (1A 1<) ) TR RN PR 5.000 |...... 4.621 08/07/2014. | 12/01/2039.
944514 RS 9 |WAYNE CNTY MICH ARPT AUTH .1,026,620 |...110.852 ...1,000,000 .1,008,594 (2,786) | cvvvvveeererrrieens [ eovermrirersnnniienns [ s 5.000 |...... 4.671 08/07/2014. | 12/01/2044.
977100 HQ 2 |WISCONSIN ST GEN FD .1,500,000 | .....96.283 1,500,000 1,500,000 [ i | e | e | | 1.636 |..... 1.636 02/11/2021. | 05/01/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . .........125,011,603 XXX .. 17,828,000 | .........121,156,521 | .......cccceeeeeenl0 | e (608,918) | ..ovovvrrannn (L] [ 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133KH LL 8 |FEDERAL HOME LOAN MORTGAGE COR 773,279 |..105.970 | .. ...790,331 ..745,806 769,913 (547) | covvvrenerierireens v [ 0000:3.000 | e 2.493 |MON... 01/29/2020. | 02/01/2050.
314008 AH 8 | FEDERAL NATIONAL MORTGAGE ASSO .. . .3,100,998 |...107.257 | .. 3,225,248 | ... ..3,007,029 | ... .3,083,812 |......... 2,000 | .o | e | 2003500 | 2.924 | MON... 01/05/2018. | 12/01/2047.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... s | e 3,874,277 XXX [ s 4,015,579 | oo 3,752,835 | . 3,853,725 0 1,453 0 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3140LC TV 3 [ FEDERAL NATIONAL MORTGAGE ASSO . | ....... | . | ........... 4 | TA i | i 231,117 [..100.725 | ..cooivvrirnnes 226,900 | .......... 225,266 | ...... 230,902 |......... (A1) [OOOTOR [PTRRRRIRY IR 1.850 |...... 1.484 [MON... | .o 347 | s 1,389 | 07/29/2021. | 09/01/2035.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . . 231,117 XXX 226,900 225,266 | ...... 230,902 0 (215) 0 0| XXX XXX XXX | e 347 | o 1,389 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . et | e 129,116,997 XXX ..121,806,101 | ......... 125,241,148 | .o 0 (607,680) 0 0 XXX XXX XXX | .o 1,548,960 | ..... 5,222,815 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 0 | SUMMARY ADJUSTMENT.......ccccomiimriimminrinnicnniesiienisnississsssssieninnins | evnnen | oo | eenvenninee | 2B Zaiiiciiiins [ [ [ [ o (2) | cvereererrnrinen | e | e | e | s 12/30/2021. | 01/31/2023.
002824  BF 6 | AbbOtt LADOratOriES. ......couuveeuierrierrieieeicieeisiesi et eseseessssesenseneenens | reeens . . 429,351 |..110.566 | ................468,799 | .cooovrvrurnns 424,000 426,920 |........ (562) | cvvvrveeerrerienns | eeereeineriserienenn | s 3.750 |...... 3.589 | MN...... 04/17/2017. | 11/30/2026.
00287Y  AY 5 [ABBVIE INC.....cooiieieieiteeisciseeisesiesseseees s ssessssss s ssssssenees | sesia w2 | 2B FE i | i 1,465,620 |...106.013 | .............1,590,191 | ..cccoournce 1,500,000 | .............1,482,096 |......... 3,730 | oo [ e [ e 3.200 |...... 3.497 |MN...... 04/17/2017. | 05/14/2026.
00774M AV 7 | AERCAP IRELAND CAPITAL LTD.....cvvrirererieirirneiersesssesersnssessessssessssens | cerses ....249,580 |...100.886 250,000 14 | e e | e 2450 |...... 2.486 |AO...... 10/21/2021. | 10/29/2026.
008474  E# 1 | AGNICO-EAGLE MINES LTD......coouvumirererrrerrenireeserssssssessesssesessesssssenes | reeens .1,400,000 |...114.165 ...1,400,000 revernteesinsrenens | e | e | e | 4.630 |...... 4.630 |AO...... 04/05/2018. | 04/05/2033.
008474  E* 5 |AGNICO-EAGLE MINES LTD......coovvveneirerirmeineieeineernsnisniensssnsseesssssnnne | ooevene | A cviiisiiiens [ 2B B [ e, 100,000 |...108.570 | .....c.cccc0..... 108,570 | ..o 100,000 | vvvevrerrere 100,000 | ovoviioiiniireniiens | e | e | e | e 4.380 |...... 4.380 |AO...... 04/05/2018. | 04/05/2028.
037833  EB 2 | APPLE INC.....covuiiiniieiieritireissie e sinenes | reeees - .1,596,400 |.....98.010 ....1,568,157 ...1,600,000 11,597,034 B34 | oo | e | e 0.700 |...... 0.746 |FA....... 02/01/2021. | 02/08/2026.
054561  AJ 4 | AXA EQUITABLE HOLDINGS INC......coorvvereerrinrierieriesisneesssissessenssesens | reeens - 2,495,654 |...112.101 | .. ..2,802,535 | ... ...2,500,000 | ... 2,496,965 | ......... A10 [ e [ [ 4.350 |...... 4.372 |AO...... 01/16/2019. | 04/20/2028.
05724B  AB 5 |BAKER HUGHES A GE CO LLC / BAK..... ceeveereee s | s | | LG FE s | i 200,000 |...100.455 | ......cccoouuee. 200,910 | oo 200,000 | ..coooverirnne 200,000 | ..ovorrerrirriinnis | e | e | e | e 1.231 | ... 1.231 |JD....... 12/06/2021. | 12/15/2023.
06051G  GL 7 | BANK OF AMERICA CORP.......ccovvvmrirrireersrineriesiesessessessssisessesssnsees | oeeens - .3,000,000 |...108.523 ....3,255,696 ...3,000,000 .3,000,000 | .eouvvurererrerirene | eeerneersnineienies | e | e | e 3.705 |...... 3.441 |AO...... 111,150 | 04/19/2017. | 04/24/2028.
096630 AE 8 | BOARDWALK PIPELINES LP......ccoeviiiiriiniieiieniisnssiseienisiisii | e o 1,469,107 |...114.555 ...1,512,125 ...1,320,000 A,397,755 | o | e (18,676) | ..-vvvevererrreiaes [ v [ v 5.950 |...... 4.387 |JD....... ...78,540 | 05/11/2017. | 06/01/2026.
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110122 CW 6 |BRISTOL-MYERS SQUIBB CO.......cccovurririrriiererisisernnierssssseessssinssnnens | coeees 1.FFE... ..101.725 1,017,249 | .o 1,000,000 996,180 | ......... 5,933 | .o [ | e 3.250 |...... 3.875 |FA...... 07/17/2020. | 08/15/2022.
12636Y AA 0 | CRH AMERICA FINANCE INC........oevuirimirierieeienieeessesssissesseessseesenens. | eeens ...106.797 1,698,080 | ..oovvvrne 1,590,000 | .............1,5683,297 |......... 1,920 [ | e | e 3.400 |...... 3.487 |MN...... 05/02/2017. | 05/09/2027.
130789 Y# 1 | CALIFORNIA WATER SERVICE CO........cccovviimiiiiiiiiniineiiciiesisciiinnins | e ...124.075 1,240,746 | .............1,000,000 | ............1,000,000 [ ...cooorimrimmiienins | o | e [ e [ e 4170 |...... 4.170 |JD....... 06/11/2019. | 06/11/2059.
13645R  BF 0 | CANADIAN PACIFIC RAILWAY COMPA..........covvirereriieererineriesensensninns | sevee ...101.958 | .. ..387,440 | .................380,000 | ................379,868 |......... I FTSTORTUOIIN U IO 2450 |...... 2454 | JD....... 11/17/2021. | 12/02/2031.
14040H BN 4 | CAPITAL ONE FINANCIAL CORPORAT........cocutrmerrmeenerirseessnisersesienes | sevee ...108.260 | ..cooovrerne 1,726,749 | ...........1,695,000 | ............. 1,580,906 |........ 2,405 | oo [ s [ 3.750 |...... 3.940 |MS...... 05/09/2017. | 03/09/2027.
141781 BN 3 |CARGILL INC ...96.949 | ...........1,139,146 | ............1,175,000 | .............1,171,701 | ......... 720 [ oo e | e 0.750 |..... 0.820 |FA....... 01/28/2021. | 02/02/2026.
14456# AA 4 |CARRIXINC . 114.726 2917,808 | ...ooieerrnn800,000 | oo re800,000 [ covieorcirnirnriaiins | eevrenieeiensneins | rerierineerenines | e [ e 4.960 |...... 4.960 |JJ....... , 07/19/2017.| 07/31/2027.
14456# AB 2 |CARRIXINC ...118.621 2 2,500,000 | ..ce0eeeri2,500,000 | oo | e | e | s | 5.060 |...... 5.060 |JJ.ccoes | i 52,708 | ........ 126,500 | 07/19/2017. | 07/31/2029.
14456# AC 0 |CARRIXINC ..122.229 1,500,000 | ..ovorreee 1,500,000 [ coocereernriniieeris | eerirerirneerseineies | vereereseeseninee [ e | e 5.210 |..... 5210 [ JJvors | v 32,563 | .......... 78,150 | 07/19/2017. | 07/31/2032.
166756 AL 0 | CHEVRON USA INC.....cooeiiimiierieireiissieesiesieeessessssissssesssessssessssinnes | seseees .....96.364 216 [ e | e | e 1.018 |..... 1.410 09/30/2021. | 08/12/2027.
16829@ AC 7 |CHICK-FIL-AINC... .....99.406 720 | ... 1.720 10/29/2020. | 10/29/2026.
16829@ AD 5 | CHICK-FIL-A INC....oooiviriirciiiierienieseseesssissss s ssesssennas | seviens .....98.998 1,088,974 1,100,000 | cevereeeens 1,100,000 | e | e | e | e | e 1.820 |..... 1.820 10/29/2020. | 10/29/2027.
18190C  AB 1 |CLARK UNIVERSITY ..oooiiiiiiieieiisiiieseieeiseissssssisesssessssisssssssssssssnnes | aesien ..101.373 2,027,463 2,000,000 | ..ce0reeeri2,000,000 | oo | e | e | s | 3113 |...... 3.112 11/17/2021. | 07/01/2036.
224399 AR 6 |CRANE CO....coouirrrririireeierissiesiesisessessssssse s ssssssssessesssesessnsens | esens ...105.389 1,500,000 | .............1,500,621 |........ B48 | ..o | e | e 4450 |...... 4.426 12/10/2013. | 12/15/2023.
225433 AT 8 | CREDIT SUISSE GROUP FUNDING GU.......oevvrrererrerirrireeiseinsinenienes | reeens ..103.614 | .................310,842 | .................300,000 | ................311,242 | ........ (1670) ] ISR IOIRORORN BN 3.800 |...... 1.167 12/14/2021. | 06/09/2023.
24422E VK 2 |JOHN DEERE CAPITAL CORP.. .....97.016 628 | ..ovveevrrinrrins | v [ 2000700 | i 0.854 02/23/2021.| 01/15/2026.
25601B 2A 2 |DNB BANKASA.... 98736 | 246,839 | 250,000 | cevinree250,000 | s [ e [ e | e | 200.0.856 | 0.856 09/23/2021. | 09/30/2025.
285512 AE 9 |ELECTRONIC ARTS INC.....ovooiriiiriiiriinrisseissseisessssessssesssssssssinnens | avveens ...95.845 | ................958,448 | ..............1,000,000 | ...............097,493 | ......... 223 850 |...... 1.880 02/09/2021. | 02/15/2031.
29278N  AC 7 |ENERGY TRANSFER EQUITY LP......cocomirerirereerserserierieneseessssisessens | cvenees 104429 | ... 417,715 | ..........400,000 | ................418,525 | ......... (<3 [T U IOV 4.200 ... 1.305 12/29/2021. | 09/15/2023.
30284@ AP 7 [FNBMLLC. ...ttt essssessssanns | ciseees ...101.575 7,000,000 | .ooorreeere 7,000,000 | oo | cenerineinnienins | e | e |80 [ 4.155 06/20/2017. | 06/20/2022.
32055R  B# 3 |FIRST INDUSTRIAL LP ...108.805 ..1,000,000 ,000,000 970 |...... 3.970 07/23/2019. | 07/23/2029.
369604 BV 4 | GENERAL ELECTRIC CO ...105.964 329,017 [CT) N UURIII IRIIRN Do 3450 |...... 1.498 02/17/2021. | 05/01/2027.
37045X BW 5 | GENERAL MOTORS FINANCIAL CO IN.... ...105.223 ..2,998,181 |......... TAT | v e | e 3.950 |...... 3.978 04/10/2017. | 04/13/2024.
38141G WT 7 | GOLDMAN SACHS INC ...102.558 | .................307,673 | .................300,000 | ................307,589 |......... (1) ] [N SRR IO 3.200 |...... 0.801 12/28/2021. | 02/23/2023.
38141G  XE 9 | GOLDMAN SACHS INC ...104.906 | ...............419,623 | .................400,000 | ...............419,035 |........ (A9) [ e [ e | e 3625 ... 1.266 ... | 12/27/2021. | 02/20/2024.
38148L AC 0 | GOLDMAN SACHS INC ..105.424 | ................210,848 | .................200,000 | ...............211,074 |......... (Z2510) ) ISSURTOUNTORTORN EPSPOPIRPRPOROR DO 3.500 |...... 1.483 . | 12/03/2021. | 01/23/2025.
404280 CY 3 |HSBC HOLDINGS PLC........ocuirmrirneererieinensssssssssensessssessssssssssssssesens | seseens ..100.830 | .ovoveeernn252,074 | iii00:250,000 | oirirc0i250,000 [ oo | e | e | e [ e 2871 |...... 2.871 11/15/2021. | 11/22/2032.
458140  AK 6 [INTEL CORPORATION......ccovviirmiriirerinicirerisisssssisesssssssessssssssenssnsssses | avseses ..129.143 | ................439,086 | .................340,000 | ...............375,763 |......... (1,188) | cvvvvcererrrireens [ evvermriieisnrsniienns [ e 4.800 |...... 4.023 04/11/2017. | 10/01/2041.
46647P  BE 5 | JPMORGAN CHASE&CO.......cccvremreirmerirerieseseessssssessessesesseessssssssnsens | svnees 102,847 | ................514,237 | .................500,000 | ................515,054 |......... (116 ) [N SRR IO 2739 |...... 2.238 12/22/2021. | 10/15/2030.
46647P BW 5 | JPMORGAN CHASE&CO s | s 196836 | ..o 1,428,328 | i 1475,000 | e 175,000 | e | s | s | s | s 1.040 |...... 1.040 01/28/2021. | 02/04/2027.
46647P CC 8 |JPMORGAN CHASE&CO e | s ..101.285 | ................253,212 | .................250,000 | ................253,056 |......... (16) [ oo [ e | e 2.580 |...... 2432 12/08/2021. | 04/22/2032.
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC.....ovvvumrirrrerirrireesssissersesssessseens | oneens ..110.382 | ..............2,207,640 | ..............2,000,000 | .............1,988,451 | ......... 1,868 [ .o | e | e 4.750 |...... 4.875 04/11/2017. | 04/19/2027.
50247W  AB 3 |LYB INTERNATIONAL FINANCE I B......coooevririieriiieierississinsiseisssssienns | corenes ..107.566 | .................806,745 | .................750,000 | ................747,333 | ......... 462 3.500 |...... 3.576 04/18/2017. | 03/02/2027.
56501R ~ AE 6 | MANULIFE FINANCIAL CORP......ccovvvirrireererinereriessseeesssnsssssssssensesens | ceenens ..107.587 | ..............1,936,562 | ..............1,800,000 | ............1,813,971 | ......... (VX 7.L5) ) [N IRORRRIN DO 4.061 |..... 3.880 04/25/2017. | 02/24/2032.
574599  BS 4 [MASCO CORP.......coovviirriirriiisiisessisesi s | aeveons 96792 | 905,002 | ..............935,000 | ...............933,638 | ......... LA [FOTOURTORTORN EURVPORORRTOROR PPN 1.500 |...... 1.525 02/18/2021. | 02/15/2028.
579780 AR 8 | MCCORMICK&COMPANY INCORPORATED........cccostvemrieerierireeienirinins | reeees ....96.645 | ................628,195 | .................650,000 | ................648,582 |......... 298 | e | e | s 0.900 |...... 0.954 02/08/2021. | 02/15/2026.
586054 AA 6 | MEMORIAL SLOAN-KETTERING CANCE........ccostviremrireiineineinerisnisneees | eeens ..132.812 1,000,000 (U470 [T ORI PO 5.000 |...... 2.731 12/07/2021. | 07/01/2042.
62854A AN 4 [MYLANNV. ...107.854 3,235,620 ..3,000,000 2917 | oo e [ 3.950 |...... 4.070 04/27/2017. | 06/15/2026.
65339K AT 7 |NEXTERA ENERGY CAPITAL HOLDING........cccostvrrrvemerrerereereeiserseninees | sevee ...108.373 2,438,395 2,250,000 616 3550 |...... 3.584 04/25/2017. | 05/01/2027.
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677770 AL 2 |OHIOHEALTH CORP......ovviriiriiricineieisisssiessessssesessssssssesssesssssssensssssses | cevsns R .2|1.BFE.. ...100.753 ...2,000,000 |......... 2.297 2.297 |MN...... ... | 10/19/2021. | 11/15/2031.
68163W  AA 7 | OLYMPUS CORP........coorerriirierieriseessesssssessesiesessssssssssssesssesssennes. | svseees D|. . |2.BFE......... ...100.704 200,000 | .eoverrerrerenirrrns | ceerrenieneeesneie | e | s | e 2.143 | ...... 2.143 | JD....... . | 12/02/2021. | 12/08/2026.
709599 AX 2 | PENSKE TRUCK LEASING COMPANYL ........................................................... o 2.BFE....... ...110.238 2,976421 ..2,739,641 |......... (7,040) | coooverireinei | e | e 4.200 |...... 3.875 |AO...... 04/27/2017.| 04/01/2027.
743756  AC 2 | PROVIDENCE ST JOSEPH HEALTH......coovieriviiierierierineesssiseriserienes | eeens - .. |1DFE......... . 113439 | .. 1,134,389 | oo 1,000,000 974,770 | ......... BT [ e | e | e 3.744 | ... 3.903 |AO...... 05/21/2019. | 10/01/2047.
74977R DK 7 |COOPERATIEVE RABOBANK UA ISR PR (0] 2|1.GFE..... 97010 | v 873,087 | .ovevvrins 900,000 | ..oovvvrrrrnns 900,000 | ..ovvererrererrrnins | ceerrenseneneesnnin | rersersneeseninee | s | e 1.106 |...... 1.106 |FA...... 02/17/2021. | 02/24/2027.
82481L  AC 3 | SHIRE ACQUISITIONS INVESTMENTS...... et | D|. 2BFE....... ...102.848 ...205,69% | .................200,000 | ................205,866 |......... (§10) ) SRR SOOI OO 2.875 |..... 0.976 |MS...... 12/28/2021. | 09/23/2023.
832248  AZ 1 | SMITHFIELD FOODS INC......covivmrimrireerenineeserssessessenssseesssssssssssssenes | reeens - .2|2.CFE......... ...107.401 2,196,346 | ..............2,045,000 | .............2,071,691 | ......... [CRSKIS) U IR DO 4.250 |...... 3.950 |FA....... 04/12/2017. | 02/01/2027.
83363R AA 5 |SOC CONC AUT CENT SOC CONC AUTO CENTRAL......cccoevvrimniinnians | v D|. . |2AFE......... ...108.165 1,736,048 | ..............1,605,000 | ............1,588,413 | ......... 2,926 | oo [ s [ 6.223 |..... 6.621 |JD....... 03/08/2011. | 12/15/2026.
87246Y AC 0 |TIAA ASSET MANAGEMENT FINANCE . IOV I - 1. FFE.| . . ..107.529 | ..............1,5637,666 | ..............1,430,000 | .............1,447,629 |......... (5,802) | cvvvuverrrireeneies | cerererineiierieninn | s 4125 | ... 3.663 |MN...... 05/11/2017. | 11/01/2024.
87264A  BF 1 | T-MOBILE USA INC.....cooriirmiimeimeriineiienseeiseisesissssessesissesssssssssssssssesens | sesie 2.CFE...... . . ...109.512 (223 ) [T ITRRIN B 3.875 |..... 2455 |AO...... 09/29/2021. | 04/15/2030.
872898 AA 9 | TSMC ARIZONA CORP ...100.105 ..249,942 2 | [ [0 1750 | 1.755 |AO...... ... | 10/20/2021. | 10/25/2026.
927804 GE 8 | VIRGINIA ELECTRIC AND POWER CO ...100.760 ..249,453 5 | oo [ [ 002,300 | e, 2.325 |MN...... ... | 11115/2021. | 11/15/2031.
98978V AB 9 |ZOETIS INC 3.25% 2/1/2023, ...101.907 992,189 |......... 6,901 | oo [ | 0000003250 [ 3992 |FA...| o 13,542 | ..o 32,500 | 12/11/2013. | 02/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ XXX 73,229,163 | oo (U (11,284) 0 0 XXX XXX | e 606,514 | .....2,290,144 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
74331C  AD 0 |PROGRESS RESIDENTIAL TRUST PRO.. ....99.290 (250) | cvvvvreerrierienns [ e [ 0000 2.383 [ 2.358 | MON.. 03/04/2020. | 04/01/2037.
89169E  AC 3 | TOWD POINT MORTGAGE TRUST TPMT.... ...101.100 2,533 | [ [0 1.302 [ 1.339 |[MON... | ... 05/16/2019. | 02/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX 0 2,283 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03880R AA 7 |ARBOR REALTY COLLATERALIZED LO ...100.077 195,000 195,000 | e | e | e [ e e 1440 [ 1.455 | MON... 11/17/2021. | 11/15/2036.
05606K AG 7 [BXTRUST BX_19-MMP. ....99.247 .819,897 817,776 (2,378) | oo | e | e 1410 | i 1.491 | MON.. 07/29/2021. | 08/15/2036.
05609V AA 3 |BX COMMERCIAL MORTGAGE TRUST B ....99.659 100,000 | covvvereereens 100,000 | ovorvercirrinninens [ crrverieeiseesinninns [ e | cerveneneennnnneens | 0000810 | 0.789 | MON... 09/15/2021. | 09/15/2036.
12591T AE 6 |COMM MORTGAGE TRUST COMM14-LC1 ..105.049 | ....ccoe0eer.e.. 877,160 | .......835,000 | oovorinrnnni889,097 | oo | v (12,083) [ ..o | vevveererineiisenniiens [ 004,008 [, 0.456 |MON... ]| ... 07/30/2021. | 04/01/2047.
12593Q  BJ 8 | COMM MORTGAGE TRUST COMM_15-CR.......cvvvurrirririeririreiscrinnneenes 105147 | .................184,007 | ................175,000 | ................185,570 |......... (483) | covvvverierieens [ v [ b AT8 | 2.790 |MON... | .... 10/26/2021. | 10/01/2048.
12625K AE 5 |COMM MORTGAGE TRUST COMM_13-CR.....c.cvvurrrinrricrirnrerceiseirseis ..102.916 | .................303,602 | .................295,000 | ................305,884 |......... (B774) | oo | e | 0003612 | i 0.482 |MON... | ... 07/30/2021. | 06/01/2046.
12635F AU 8 | CSAIL COMMERCIAL MORTGAGE TRUS, ...103.087 | .................359,600 | .................348,832 | ................360,733 | ......... (689) | vvvvveeerirerireens | v [ e 3,448 | i 1.057 [MON... | ... 11/15/2021. | 08/01/2048.
17328R  BC 2 |CITIGROUP COMMERCIAL MORTGAGE........cccosturrimerineierireerneinenins 2102935 | i 772,012 | oo, 750,000 | e 768,896 | ... (2,057) | cooeveneereeiveis | e | 0003150 | e 2.800 | MON... 02/13/2020. | 01/01/2053.
17328R  BD 0 |CITIGROUP COMMERCIAL MORTGAGE ...102.360 19,152 (3,324) | oo v | 00 3.554 | i 3.219 |[MON...| ... 02/13/2020. | 01/01/2053.
29478) AG 5 |EQUS_21-EQAZ 299530 | i 154,271 | .o 185,000 | e 154,359 | A1 | e | e | 201210 | 1.341 [MON... | ... 10/27/2021. | 10/15/2036.
29478  AJ 9 |EQUS_21-EQAZ 199530 | s 218,965 | 220,000 | i 219,095 | 59 | ovveereeriieeiieens | eeereeereerieniienens | e 1460 [ 1.593 | MON... 10/27/2021. | 10/15/2036.
36263U AT 6 |GS MORTGAGE SECURITIES TRUST G 99443 | 178,998 | e 180,000 | e 179,999 2.835 | MON... 12/16/2021. | 12/01/2054.
53948H AA 4 |LOANCORE 2021-CRE6 ISSUER LTD. 199938 | 129,920 | 130,000 | v 130,000 | s [ e [ e | e | e 14100 | 1.414 |MON... 10/27/2021. | 11/15/2038.
55284A AA 6 |MF1 MULTIFAMILY HOUSING MORTGA 99.625 | 169,363 | 170,000 | e 170,000 | e | e | e | e [ 1188 1.170 [MON... | .... 09/10/2021. | 10/18/2036.
61767E AE 4 |MORGAN STANLEY BAML TRUST MSBA ..108.152 | .................540,761 | .................500,000 | ................508,716 |......... (1,587) | oo | cevererencensnirneins | 000003536 | oonc 3.180 |MON... | ... 10/06/2017. | 11/01/2052.
78485W  AA 7 | STARWOOD COMMERCIAL MORTGAGE T ..99.969 | ..o 99,969 | ... 100,000 | ................100,032 | ......... T e | e [ 01,245 L 1.260 |MON... 09/29/2021. | 07/15/2038.
90270R  BD 5 |UBS-BARCLAYS COMMERCIAL MORTGA........ccstvumrririerirenirresrrineiins ...100.259 130,000 | covorrernn 131,122 | e (1,072) | oo | e | 0002792 | i 0.740 | MON... 08/04/2021. | 12/01/2045.
90276X AV 7 |UBS COMMERCIAL MORTGAGE TRUST. 111,519 3,000,000 (9,176) | oo | e | e 4241 | 3.875 | MON... 06/28/2018. | 06/01/2051.
90276X AY 1 |UBS COMMERCIAL MORTGAGE TRUST. ...111.893 ..2,500,000 (8,221) | oo | cerrerenerierinnins | e 4492 | L 4.130 |MON.. v 119,779 | 06/28/2018. | 06/01/2051.
92890K BF 1 |WF-RBS COMMERCIAL MORTGAGE TRU... . 104.732 | .. 140,000 (1,427) | oo | e | 371 | 1.676 [MON... | .o 510 | i, 2,040 | 08/05/2021. | 09/01/2057.
94989M AD 1 |WELLS FARGO COMMERCIAL MORTGAG . 104.094 | ..o 44T 606 | oo 430,000 | ................456,736 |......... (4,943) | oo e | 0. 3498 | i 0.679 [MON... | wooeerernn 1,253 | i 5,014 | 07/29/2021. | 07/01/2058.
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 1 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
95001N  AY 4 |WELLS FARGO COMMERCIAL MORTGAG........coccmrvvmrirerierereresseiseiens | wereees 5,860,245 |...112.163 6,382,047 5,690,000 5,802,813 | oo | e (17,288) | ..vevveeriirinns [ [ v 4.184 | ... 3.823 | MON.. .19,839 .262,330 |06/28/2018. | 06/01/2051.
96221T AL 1 |WF-RBS COMMERCIAL MORTGAGE TRU......ccosiumminmmmnsninnesensssessnsne | seveens ...105,280 |...103.143 ..102,688 | ... ...99,559 | ... ....104,397 (1270 IO [ORRIN JR 4.344 |.... 2.003 08/05/2021. | 03/01/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUHIES. ... ittt | ceenssnens 18,777,216 XXX | 19,728,843 | ............ 18,213,288 | ........... 18,620,684 | .............. 19,152 | ........... (69,283) | ..ovcvvniieres () P 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03842V AA 5 | AQUA FINANCE TRUST AQFIT_21-A....ouviiriierieieineresseineesesssseesensnes | sevee 172,616 |.....99.107 | .ooooverieen 171,008 | i 172,639 | oo 172,605 | ......... (KD ) [N U IO 1.540 |...... 1.547 09/29/2021. | 07/17/2046.
04018N  AS 0 |ARES CLO LTD ARES_20-56A..........ccvmririererieirirnnieinnsseerssssesesssssssssens | connene . 440,000 |.....99.605 | ................438,260 | ....ccorvuurnuvns 440,000 | ..coovvrereene 440,000 | .o | e [ [ | 2.158 |..... 2.164 10/21/2021. | 10/25/2034.
05684C AS 4 | BAIN CAPITAL CREDIT CLO BCC_20.......ccvuvumerirrereernineererieninneesenins | wereees C|. ...450,000 |.....99.603 ..450,000 ....450,000 2274 ... 2.288 10/01/2021. | 10/23/2034.
08862B  AA 3 |BHG SECURITIZATION TRUST BHG_2......covuerireiieierierinerieeissesseis | aeiie ...167,860 |.....99.410 ..167,865 | .... 187,860 | oo [ e | | 0.900 |...... 0.905 09/10/2021. | 10/17/2034.
08862B AB 1 |BHG SECURITIZATION TRUST BHG_2.......ccovevvrrverinrersvricnnrserirenirneene | wvvinee oo [ ervverinendt | L FEuiiii | v 194,977 |....98.356 | ...ccocerrrnnne 191,794 | oo 195,000 | cooovveerrnnee 195,000 |......... 23 | e [ e [ 1.830 |...... 1.659 09/10/2021. | 10/17/2034.
15032E  AS 8 | CEDAR FUNDING LLC CEDF_17-8A.... ...315,000 |.....99.525 ..315,000 ....315,000 2.222 2.238 08/18/2021. | 10/17/2034.
17151K  AJ 5 |CHURCHILL MIDDLE MARKET CLO L ....425,000 |.....99.996 ..425,000 | .... 825,000 | oo [ [ | | 2.745 | ...... 2.742 10/01/2021. | 10/24/2033.
19424W  AB 3 | COLLEGE AVE STUDENT LOANS LLC.....coovrurvrerrrireesseineriensneiseenns | reeens 199,883 |....99.968 | .......cooevunne 199,935 | .oovvverrnne 200,000 | ..covvrrerirnns 199,883 | .oooueerenrrieriens | crreeirneenssinenies | ceeneessninenenes | e | e 2.320 |..... 2.335 11/16/2021. | 07/26/2055.
19424W  AD 9 | COLLEGE AVE STUDENT LOANS LLC.......covviiiiiiiriiriniseiieniscissiis | s ...219,913 |...100.433 ..220,000 (20) [ oo [ e | e 3.340 |...... 3.366 11/16/2021. | 07/26/2055.
233046 AN 1 |DB MASTER FINANCE LLC DNKN_21- [SSSTURRT A 4|2, ....255,000 |.....97.710 +.255,000 | ..vvirrenrnn255,000 [ oooereinniiniiienis [ e | e [ e [ e 2.045 |...... 2.527 .| 10/15/2021. | 11/20/2051.
26209X AD 3 |DRIVEN BRANDS FUNDING LLC HONK.......cocomivirireirnrisernereneisneninens | ceverne [ oo | seernenenn A412.CFE i | v, 200,000 |.....98.302 | .....ccoeerre.. 196,603 | coooirnirnnces 200,000 | .ooreerrreei200,000 | oo [ [ | e | s 2791 | ... 2.800 09/23/2021. | 10/20/2051.
26244Q AN 3 | DRYDEN SENIOR LOAN FUND DRSLF_ ....99.900 (B0) [ ..o [ e | e 1.072 |...... 1.003 07/30/2021. | 07/18/2030.
29001V AQ 2 |ELMWOOD CLO VILTD ELMW_20-3A........cccovvumermmrrmerienirresseessesssnnens 199681 | i 383,773 | 385,000 | ivviieern385,000 | s | e | e | e | e 2174 | ...... 2.188 09/23/2021. | 10/20/2034.
37959P  AC 1 |GLOBAL SC FINANCE SRL SEACO_20... ...100.098 68 2.260 2.280 09/23/2020. | 11/19/2040.
37959P AG 2 | GLOBAL SC FINANCE SRL SEACO_21 ....98.744 (13) w1950 | 1.958 07/27/2021.| 08/17/2041.
40438P AB 8 |HPEFS EQUIPMENT TRUST HPEFS_20. ...100.014 (18) [ ooveverererrerins [ e | e 0.650 |...... 0.201 09/30/2021. | 07/22/2030.
44148)  AA 7 |HOTWIRE COMMUNICATIONS HWIRE_2.........cooverimrierirrireeinnieneiienes | reeees 199504 | i 109,454 | i 110,000 | e 110,000 | e | e | e | s | e 2.750 |...... 2.766 11/09/2021. | 11/20/2051.
476681 AB 7 |JERSEY MIKES FUNDING LLC JMIKE ...100.107 2.891 |...... 2.901 12/03/2021. | 02/15/2052.
52604D AC 6 |LENDMARK FUNDING TRUST LFT_21-......ocviiriinnieineierniseirenssissennins | v ....99.986 (24) | oo [ v [ s 3.530 |...... 3113 10/15/2021. | 04/20/2032.
55822B  AG 0 |MADISON PARK FUNDING LTD MDPK _........ovvurevireerreierierienereensninns | veee ....99.761 2.220 2.226 11/18/2021. | 01/22/2035.
559530 AE 4 |MAGNETITE CLO LTD MAGNE_21-30 199208 | oo 248,019 | ciiiiiie0i250,000 | iiieieerreni250,000 | i | s | e | e | e 2.104 |..... 2.100 10/01/2021. | 10/25/2034.
56081# BQ 2 |MAJOR LEAGUE BASEBALL TRUST... 105207 | .o 420,827 | o 400,000 | i B00,000 [ oo | e | e | e [ e 3.200 |...... 3.200 08/12/2019. | 12/10/2026.
56081# BR 0 |MAJOR LEAGUE BASEBALL TRUST........... ST R ...106.809 1e800,000 | oo [ [ | | 3410 |..... 3.410 08/12/2019. | 12/10/2029.
57108Q AC 7 |MARLETTE FUNDING TRUST MFT_21-......cvivirirvirneirerneiesnsesissesensnnns | cevves ....98.479 ...384,070 ....387,056 119 | e [ [ e 1.810 |...... 2.012 10/18/2021. | 12/15/2031.
67516C  AQ 2 | OCEAN TRAILS CLO OCTR_20-10......cccvurerereemereaermensensseeesssesssssssensenes | wveens 350,000 |.....99.555 | ....ccoevrnuven 348,441 | .................350,000 | ...coovvrrrne 350,000 | ..ovvvrerrereriarnris | ceerrenienerneesnein | eereenseeeneninee | s | e 1.941 | ... 1.945 10/28/2021. | 10/15/2034.
78449M  AA 4 | SMB PRIVATE EDUCATION LOAN TRU....cvuuiirrimrineiieeiseeisesisssissessenes | eeens ...113,652 |.....98.438 ..111,882 13,852 | i [ [ | | 1.450 |...... 1.455 08/10/2021. | 03/17/2053.
78449P  AD 1 | SMB PRIVATE EDUCATION LOAN TRU.....covvumirierirererenieereieerienernsenns | seveene ...999,420 |...104.111 | .. 1,041,112 | .. ...1,000,000 | .... ....999,387 A8 | oo | e | s 3.960 |...... 4.000 03/14/2018. | 07/15/2042.
86271P  AE 5 | STRATA CLO LTD STRTA 21-T..ciiiiiriirieeriesieeineesseisensesssesssessssinns | seves . 375,000 |.....99.997 | ..ccocovvrrn. 374,988 | ..ccoovvrrens 375,000 | ..oovvrerinns 375,000 | ..ovvurerrireirnnins | ceevrenienineeseein | eersenieesseninee | eesieeeesssnenens | e 2182 |..... 2.176 09/20/2021. | 10/20/2033.
87167N DG 7 | SYMPHONY CLO LTD SYMP_20-23A.......costurmrrmivreirmereiersniessnsssienesens | crnnene D|. ....250,000 |.....99.777 .250,000 | .ovoieereeri280,000 [ o [ | | | e 2175 |..... 2.180 11/17/2021. | 01/15/2034.
923338 AW 0 |VENTURE CDO LTD VENTR_19-37A......cccomirimrireermminerieriesesseessesssssnes | aevee D|. . . ....185,000 |.....99.938 ..185,000 2624 |... 2.640 07/30/2021. | 07/15/2032.
98875 AS 3 | ZAIS MATRIX CDO | ZAIS_20-16A........ooovveiiiiiiiiinisniienississsissnisssisnns | s (o] I 41 1AFE i | s 400,000 |...100.412 | ....cccoornnnns 401 649 | ................400,000 | ....oocc0eeci 400,000 | oo [ [ i | 1.549 |..... 1.557 10/14/2021. | 10/20/2034.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........ccccocvvvinann ..10,458,171 XXX 10,518,095 ...10,458,089 0 114 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... .109,468,968 XXX ....114,900,221 109,293,942 | ..o 19,152 [ oo (78,170) | ..ovvocreerin (V)] I 0] XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations...........oceerenrrrneeennerneenns .241,610,929 XXX ....250,301,645 ...233,907,000 237,755,348 | oo 0 | s (618,697) | .ovvvvrrcrin (V)] I 0| XXX XXX XXX | oo 2,174,190 | ..... 7,503,213 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHIES. ... ...10,868,806 XXX 11,088,504 10,766,099 ..10,852,812 0 3,759 0 0 XXX XXX XXX | e 13571 | .o 231,431 XXX XXX
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 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
Designation,

F NAIC

0 Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7899999. Total - Commercial Mortgage-Backed SECUNMHIES. ...t ...19,008,333 XXX ..19,955,743 18,438,554 18,851,586 | ..covcvrienes 19152 [ .o (69,498) 0 0| XXX XXX XXX 56,608 | ........ 629,796 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities...........c.cccooriiniriiisnicisnicsssiccsniienas coreen 10,458,171 XXX . .10,518,095 | ... 10,462,560 | ...........10,458,089 0 114 0 0 [ XXX XXX XXX | coonn24,014 | 106,876 XXX XXX
8399999, Grand TOtal = BONGS............uvvermieiriiiiieiiieeeisee e | e 281,946,239 XXX | 291,863,987 | .......... 273574213 | ......... 277,917,835 | c.covvvvenee 19,152 | ......... (684,322) | ..o (U (OO 0] XXX XXX XXX | ... 2,268,383 | ..... 8,471,316 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 85,533,999 1B . ..10,722,692 1C 1D .. 19,798,264 1E ....14,317,201 1F s 39,228,188 1G ....10,602,700
1B. 2A .. 2B . ..25,607,570 2 ..
1C. 3A . 3B .. 3C .
1D. 4A . 4B 4C .
1E. 5A . 5B .. 5C .
1F. B 0
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12



€3

Annual Statement for the year 2021 of e F@rmers Group Property and Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828 YW 4 |UNITED STATES TREASURY.......ccccovvvun 07/16/2021........ JP MORGAN SECURITIES LTD LDN......ovrriririiirirnieisneisiessssssseesssisesessesssssessessssesensns 1,878,381 | oo 1,840,000 2,778

91282C BV 2 |UNITED STATES TREASURY... 04/22/2021........ BANK OF MONTREAL. 5,509,883 ....5,500,000 451

91282C  CK 5 |UNITED STATES TREASURY... 06/30/2021........ DEUTSCHE BANK SECURITIES IN 5,985,469 6,000,000

91282C  CP 4 |UNITED STATES TREASURY... 08/12/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiiieiseireeeissiesiesessssiesesisseessesnenes 3,465,820 ....3,500,000 773

91282C  CU 3 |UNITED STATES TREASURY... 09/24/2021........ BANK OF AMERICA N.A....cc.ocvmiiirinircrnrirerernein 997,227 1,000,000 | ..ovonrerrierieieiercerres 93

91282C  DH 1 |UNITED STATES TREASURY........ccc.ovvenee 11/30/2021........ MORGAN STANLEY & CO....ccccvrvririirriniirneisisinsisiessssiesesssnenes 149,959 | oo 150,000 | oo 50

91282C DK 4 |UNITED STATES TREASURY... 11/30/2021........ VMOUS. ..o 371,120 ....370,000 | ....... 6

91282C DM 0 |UNITED STATES TREASURY... 12/14/2021........ JP MORGAN SECURITIES LTD LDN......cvuuiiririiiiersnisissnssessnssssssesenssssssssssssnssssssssessssesanees 8,973,281 .. 29,000,000 [ i 1,854

0599999.  Total - BONAS = U.S. GOVEIMIMENT. ...ttt ettt ee o8 f e b0 E R0t 27,331,140 | oo 27,360,000 6,005
Bonds - U.S. Political Subdivisions of States

111746 JD 6 |BROCKTON MASS  2.308% 11/01/29......cccvvvveviirirrirnrrrerirenes 10/21/2021........ STIFEL NICOLAUS 750,000 | ..o 750,000

54438C YN 6 |LOS ANGELES CALIF CMNTY COLLEG 09/20/2021........ BANK OF AMERICA NA.............. 405,544 ....400,000

2499999. Total - Bonds - U.S. Political SubdiviSions Of StAtES...........cuwriiiiiriiiriiinsiisssii s 1,155,544 .1,150,000
Bonds - U.S. Special R e and Special A

072024  XF 4 |BAY AREA TOLL AUTHORITY....cooviiiiriiicriniieissieieissiesississesesisesseessesenes 03/03/2021........ BANK OF AMERICA N.A....cc.ocvmiiiirinircrneirereinein 1,750,000 | oo 1,750,000

072024  XG 2 |BAY AREA TOLL AUTHORITY 03/03/2021........ BANK OF AMERICA NA ..o 1,000,000

13077D QU 9 | CALIFORNIA STATE UNIVERSITY... 09/21/2021 BARCLAYS CAPITAL INC.... 251,048

155498  JJ 8 | CENTRAL TEX REGL MOBILITY AUTH.... 02/12/2021........ CITIGROUP GLOBAL MARKETS INC/.....ovuriiereriiisirsieissieiesssisssssssssssessesssiessesssees 511,465

155498 MK 1 | CENTRAL TEX REGL MOBILITY AUTH.....c.vviiiierrireiseieieieeines 10/07/2021........ JEFFERIES & COMPANY INC 1,330,000 .

3140LC TV 3 | FEDERAL NATIONAL MORTGAGE ASSO........ceuirirmritirerieiisisiesisssssiesississss s essesisis 07/29/2021........ IMS s 235,011 10229,081 | e 24

345105 KA 7 |FOOTHILL / EASTERN TRANSN CORR........ccovvmivierirrirniiniiens 01/27/2021........ GOLDMAN SACHS & COMPANY.......cccrvvemrrirrrenns 1,000,000 ....1,000,000

544445 UA 5 |LOS ANGELES CALIF DEPT ARPTS A 01/28/2021 BARCLAYS CAPITAL INC.... 1,000,000 .1,000,000

544445 UD 9 |LOS ANGELES CALIF DEPT ARPTS A 01/28/2021........ BARCLAYS CAPITAL INC.... 500,000 ....500,000

575896 WN 1 |MASSACHUSETTS PORT AUTHORITY... 02/04/2021........ BANK OF AMERICA NAA...... 1,000,000 ....1,000,000

575896 WP 6 | MASSACHUSETTS PORT AUTHORITY... 02/04/2021........ BANK OF AMERICA NA...... 1,000,000 1,000,000

63902H AP 4 |NATURE CONSERVANCY 1.711% 07/01/31.. 01/27/2021........ JP MORGAN SECURITIES LTD LDN......vuuurviuiienririiesiseseeesesiessesesessssssssessesssesssenens 1,340,000

63902H AR 0 |NATURE CONSERVANCY 1.861% 07/01/33.. 01/27/2021 JP MORGAN SECURITIES LTD LDN....... 264,000

647719  QF 3 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirirsieisneiesessssssseessssisesessesssssessesssesensns 100,000

647719 QG 1 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiiernieienrieiesississeesisessesessesssseessesssesenens 200,000

647719  QH 9 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN......ootvuiiiiiciiniiiisinsisiessiiesisesnsiisesssssiessnens 200,000

647719  QJ 5 |NEW ORLEANS LA SEWAGE SVC REV 02/05/2021........ JP MORGAN SECURITIES LTD LDN......vuurviiieniiriienisiseesesienseseseesesssesssssssesssenens 300,000

647719 QK 2 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....couierriiiieiiieieeieseiessisseesisssesesssssesssseessessssesenens 100,000

647719 QL 0 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirirsieisneieiesssssssiessssssessssesssssessesssesensns 100,000

647753  MH 2 |LANEW ORLEANS WATER REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....ccvuiirriiiiernnieineiereiissiseeesisessese e ssseeessesssesenens 200,000

647753  MJ 8 |LANEW ORLEANS WATER REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN......couiiririiiieriieissieisissesssiesssssesss e ssssssessesssesenens 200,000

647753 MK 5 |LANEW ORLEANS WATER REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....ovoiirriiiiiiiieiniieiesissiseeesissisesessesssssessesssesenens 300,000

647753 ML 3 |LANEW ORLEANS WATER REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....couiirriiiieiiieiseiereiistissiesisessesessesssseessesssesenens 300,000

64972E  UD 9 [NEW YORKN Y CITY HSG DEV CORP......cocrvrrirrirrirerinsirnrisieissesessnssenes 02/24/2021........ CITIGROUP GLOBAL MARKETS INC/.....ovuiirirriiinirsieissieiessssisssssssssssessesssssessesssnes 100,000

64972E  UE 7 |[NEW YORKN Y CITY HSG DEV CORP.... 02/24/2021........ CITIGROUP GLOBAL MARKETS INC/......cvuviierriiiieiniieristieeesissisesiessessesseseesissesensesnaees 100,000

64972E  UF 4 |[NEW YORKN Y CITY HSG DEV CORP.... 02/24/2021........ CITIGROUP GLOBAL MARKETS INC/.....ovuiiiirriiisiiniieissieeesissississsssssie e ssssisensessees 100,000

71783D  CC 7 | PHILADELPHIA AUTHORITY FOR IND 03/19/2021........ BANK OF AMERICA NAA...... 250,000

71783D CD 5 | PHILADELPHIA AUTHORITY FOR IND 03/19/2021........ BANK OF AMERICA NA...... 250,000 ....250,000

837151 JB 6 | SOUTH CAROLINA PUBLIC SERVICE 11/18/2021........ UBS SECURITIES LLC.....cooiierieiiiicineieiersseiesssesisnsnenes 1,367,050 201,000,000 [ oo 27,474

898735 UT 0 |TUCSON ARIZ CFTS PARTN 02/18/2021 FTN FINANCIAL CAPITAL MARKETS 1,100,000 .1,100,000

91412H  JR 5 |UNIVERSITY OF CALIFORNIA. 02/24/2021........ JEFFERIES & COMPANY INC 600,000 ....600,000

977100 HQ 2 |WISCONSIN ST GEN FD  1.636% 05/01/31.....c..ccereveerireenee 02/11/2021........ BARCLAYS CAPITAL INC.... 1,500,000 | ..ooooreviereeeenis 1,500,000
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 18,548,574 ...18,163,061 30,229
Bonds - Industrial and Mi:

00774M AV 7 | AERCAP IRELAND CAPITALLTD. D 10/21/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiieriieiniineieiseiseeesiseiesiesessessesseseseesessesnaes 249,580 ....250,000

037833  EB 2 |APPLEINC  0.700% 02/08/26...........cocoverierereiirieiniieiinieseesssiesesissesessssssesesssesesssssssesssssssssessnss | sesesesssnsines 02/01/2021........ GOLDMAN SACHS & COMPANY.........cccovvniereriirnes 1,596,400 .1,600,000

03842V AA 5 | AQUA FINANCE TRUST AQFIT_21-A. oo 09/29/2021........ KEYBANC CAPITAL MARKETS INC.........cccovvvvurnne 184,976

03880R  AA 7 |ARBOR REALTY COLLATERALIZED LO D 1111712021........ JP MORGAN SECURITIES LTD LDN......couiireriiiieinrieieeieseiiseiseeesisssesesssssesssseessesssesenens 195,000

04018N  AS 0 |ARES CLO LTD ARES_20-56A 10/21/2021........ GOLDMAN SACHS & COMPANY.........cccovrvrererrninns 440,000

05606K  AG 7 [BXTRUST BX_19-MMP  1.410% 08/15/3B........cerurrrerreririreeinireireeireresissiesssssessesssesseseneenns. | weneseerensnnns 07/29/2021........ GOLDMAN SACHS & COMPANY.........ccoovvenrirerirrrans 820,153

05609V AA 3 |BX COMMERCIAL MORTGAGE TRUST B. 09/15/2021........ CITIGROUP GLOBAL MARKETS INC/.....oooiiririiiisiiniieissieeesissiesssssssssse e ssssiensssees 100,000

05684C  AS 4 | BAIN CAPITAL CREDIT CLO BCC_20........ccccvuuiirrreiiieiiniieeieieiseieiesissiessessssssssesessssseensnes C 10/01/2021........ JEFFERIES & COMPANY INC 450,000

05724B  AB 5 |BAKER HUGHES A GE CO LLC / BAK......covvuvrercrniiiiririians 12/06/2021........ MORGAN STANLEY & CO....ccooevueirirnriniieriniicierinereeissiseseesissenes 200,000

08862B  AA 3 |BHG SECURITIZATION TRUST BHG_2 09/10/2021........ CREDIT SUISSE SECURITIES USA L.....ccoovvvrerirrirnnne 184,994

08862B  AB 1 | BHG SECURITIZATION TRUST BHG_2 09/10/2021........ CREDIT SUISSE SECURITIES USA L.....ccoovvvverereriiran 194,977

12591T  AE 6 | COMM MORTGAGE TRUST COMM14-LC1 07/30/2021........ BARCLAYS CAPITAL INC.... 901,180

12593Q@  BJ 8 |COMM MORTGAGE TRUST COMM_15-CR 10/26/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiiieisiieeeiseissiesessssse e sisseessesnenes 186,054

12625K AE 5 | COMM MORTGAGE TRUST COMM_13-CR 07/30/2021........ DEUTSCHE BANK SECURITIES INC.......coocviieriineierinircienirnns 309,658

12635F AU 8 | CSAIL COMMERCIAL MORTGAGE TRUS.... 11/15/2021........ CREDIT SUISSE SECURITIES USA L 371,229

13645R  BF 0 | CANADIAN PACIFIC RAILWAY COMPA. A 111172021 GOLDMAN SACHS & COMPANY. 499,825

141781 BN 3 |CARGILL INC 0.750% 02/02/26. 01/28/2021........ DEUTSCHE BANK SECURITIES INC... 1,170,982

15032E  AS 8 | CEDAR FUNDING LLC CEDF _17-8A........coiiiieiniiiiniseiseieierssi s sssessesnenes D 08/18/2021........ CREDIT SUISSE SECURITIES USA L 315,000

166756 AL 0 |CHEVRON USAINC  1.018% 08/12/27........ccovvrrerrinririreineirererineins 09/30/2021........ GOLDMAN SACHS & COMPANY 244,508

17151K  AJ 5 |CHURCHILL MIDDLE MARKET CLO LT D 10/01/2021........ NATIXIS SECURITIES AMERICAS LL.. 425,000

18190C AB 1 |CLARKUNIVERSITY 3.113% 07/01/36 11/17/2021 GOLDMAN SACHS & COMPANY 2,000,000

19424W  AB 3 |COLLEGE AVE STUDENT LOANS LLC 11/16/2021........ BARCLAYS CAPITAL INC.... 199,883

19424W  AD 9 |COLLEGE AVE STUDENT LOANS LLC 11/16/2021........ BARCLAYS CAPITAL INC.... 219,913

225433 AT 8 | CREDIT SUISSE GROUP FUNDING GU........ocovrvnieririircirneircrerineine D 12/14/2021........ GOLDMAN SACHS & COMPANY..........ccovvniirerinins 311,562

233046 AN 1 |DB MASTER FINANCE LLC DNKN_21- 10/15/2021........ BARCLAYS CAPITAL INC.... 255,000

24422E VK 2 | JOHN DEERE CAPITAL CORP... 02/23/2021 BARCLAYS CAPITAL INC.... 496,320

25601B  2A 2 |DNB BANKASA 0.856% 09/30/25 .|D 09/23/2021........ BARCLAYS CAPITAL INC.... 250,000

26209X  AD 3 |DRIVEN BRANDS FUNDING LLC HONK.. 09/23/2021........ BARCLAYS CAPITAL INC.... 200,000

26244Q AN 3 |DRYDEN SENIOR LOAN FUND DRSLF_.. D 07/30/2021........ BNP PARIBAS..........ccoovvunee 451,068

285512 AE 9 |ELECTRONIC ARTS INC  1.850% 02/15/31.......cctvumriiririerirnriieississiiesisesiessssesssssesseenisenes 02/09/2021........ JP MORGAN SECURITIES LTD LDN......vuurviiieniiriienisiseesesienseseseesesssesssssssesssenens 997,270

29001V AQ 2 |ELMWOOD CLO VILTD ELMW_20-3A D 09/23/2021........ CREDIT SUISSE SECURITIES USA L.....ccovvvrinriririinnns 385,000

29278N  AC 7 |ENERGY TRANSFER EQUITY LP..... 12/29/2021........ BARCLAYS CAPITAL INC.... 418,556 | oo 400,000 | oo 4,900
29478) AG 5 |EQUS_21-EQAZ 1.210% 10/15/36.. 10/27/2021........ DEUTSCHE BANK SECURITIES INC... 154,319

29478J AJ 9 |EQUS_21-EQAZ 1.460% 10/15/36.. 10/27/2021........ DEUTSCHE BANK SECURITIES INC... 219,037

36263U AT 6 | GS MORTGAGE SECURITIES TRUST G 12/16/2021........ GOLDMAN SACHS & COMPANY. 179,999 31
369604 BV 4 |GENERAL ELECTRIC CO 3.450% 05/01/2 02/17/2021........ BANK OF AMERICA NAA.............. 333,660 3,105
37959P  AG 2 | GLOBAL SC FINANCE SRL SEACO_21.....ccvvuerinriiernrieineisisisssiesssissens D 07/27/2021........ DEUTSCHE BANK SECURITIES INC.......ovoviiiriiineierisieissninns 249,989

38141G WT 7 |GOLDMAN SACHS INC  3.200% 02/23/23....... 12/28/2021........ BARCLAYS CAPITAL INC.... 307,608 3,387
38141G  XE 9 |GOLDMAN SACHS INC  3.625% 02/20/24....... 12/27/2021........ RBC DOMINION SECURITIES INC....coouvvriiiieiiciieieieiiseiesssisesesienes 419,084 5,196
38148L AC 0 |GOLDMAN SACHS INC 3.500% 01/23/25....... 12/03/2021........ GOLDMAN SACHS & COMPANY.........ccovvnrireririrans 211,324 2,606
404280 CY 3 |HSBC HOLDINGSPLC 2.871% 11/22/32........cccovvvrirnrrnee D 11/15/2021........ HSBC SECURITIES........coiiiiiiiiienieieieiese e 250,000

40438P  AB 8 |HPEFS EQUIPMENT TRUST HPEFS_20.......cccvvrivnvirvirirrnins 09/30/2021........ JP MORGAN SECURITIES LTD LDN.....oouriririiirernieineieiessssssseessssssses e sssssessesssesensns 173,358 | oo 173,236 [ o 44
44148)  AA 7 |HOTWIRE COMMUNICATIONS HWIRE_2 11/09/2021 MORGAN STANLEY & CO... 110,000

46647P  BE 5 | JPMORGAN CHASE&CO  2.739% 10/15/30.......ccvrvrrrerrririireriires 12/22/2021........ JP MORGAN SECURITIES LTD LDN......cvuiiririiiiirnsieiseieisissesssiesssssesssiesssssessesssesenens 515,110 2,739
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
46647P  BW 5 | JPMORGAN CHASE&CO 1.040% 02/04/27... 01/28/2021........ JP MORGAN SECURITIES LTD LDN.....cvurirriiiieiniieieeeiesesissiseeesisessessssesssseessesssesenens 1,475,000
46647P  CC 8 | JPMORGAN CHASE&CO 2.580% 04/22/32.... 12/08/2021........ JP MORGAN SECURITIES LTD LDN......ovrriririiirirnieisneisiessssssseesssisesessesssssessessssesensns 253,073 860
476681  AB 7 | JERSEY MIKES FUNDING LLC JMIKE.........cccosruririrnrinisneisisessssisssesssisssssssessssssessesssssssssssssessns 12/03/2021........ GUGGENHEIM SECURITIES 240,000
52604D AC 6 |LENDMARK FUNDING TRUST LFT_21-....c.oiiiiiiiiiiiiniicinesieiistiesesiseesssssssessensssssssensesine | sevssssesnnens 10/15/2021........ RBC DOMINION SECURITIES INC.. 194,965
53948H AA 4 |LOANCORE 2021-CRE6 ISSUER LTD . 10/27/2021........ WELLS FARGO & CO 130,000
55284A  AA 6 | MF1 MULTIFAMILY HOUSING MORTGA.......ccoouvivriirernrinrines D 09/10/2021........ JP MORGAN SECURITIES LTD LDN......couiireriiiieinrieieeieseiiseiseeesisssesesssssesssseessesssesenens 170,000
55822B  AG 0 | MADISON PARK FUNDING LTD MDPK_. 11/18/2021........ NOMURA SECURITIES INTERNATIONA 250,000
55953U  AE 4 | MAGNETITE CLO LTD MAGNE_21-30. 10/01/2021........ RBC DOMINION SECURITIES INC.. 250,000
57108Q AC 7 |MARLETTE FUNDING TRUST MFT_21-... . s 10/18/2021........ GOLDMAN SACHS & COMPANY 386,936
574599  BS 4 |MASCO CORP  1.500% 02/15/28...........ccccovverirmrnrirerninrirerirnnnes 02/18/2021........ WELLS FARGO & CO 933,467
579780 AR 8 |MCCORMICK&COMPANY INCORPORATED.......c.couuruiiereriniirieiniieissiesiesssisseesissiessesiesssnenenes 02/08/2021........ BANK OF AMERICA N.A....cc.ocviiirineicinirererinein 648,284 ....650,000
586054 AA 6 | MEMORIAL SLOAN-KETTERING CANCE.......... 12/07/2021........ R s 1,355,150 | oo 1,000,000 | ..ooovveriierne s 21,944
67516C  AQ 2 | OCEAN TRAILS CLO OCTR_20-10. 10/28/2021........ NATIXIS SECURITIES AMERICAS LL......covveerrrrrireriinans 350,000 ....350,000
67777 AL 2 |OHIOHEALTH CORP  2.297% 11/15/31.. 10/19/2021........ BARCLAYS CAPITAL INC.... 2,000,000 .2,000,000
68163W  AA 7 |OLYMPUS CORP  2.143% 12/08/26...........ccoevvvrerrrnrinene D 12/02/2021........ MORGAN STANLEY & CO.....cocvvviirniiieerircieesesiseirerssissenes 200,000
74977TR DK 7 | COOPERATIEVE RABOBANK UA D 02/17/2021........ CITIGROUP GLOBAL MARKETS INC/......ooriieiriiiieiiierissiseeesisseesissessesie e sissesensessees 900,000
78449M  AA 4 | SMB PRIVATE EDUCATION LOAN TRU 08/10/2021........ BARCLAYS CAPITAL INC.... 124,994
78485W  AA 7 | STARWOOD COMMERCIAL MORTGAGE T. D 09/29/2021 WELLS FARGO & CO 100,031
82481L  AC 3 | SHIRE ACQUISITIONS INVESTMENTS........ccovvmvvnn D 12/28/2021........ GOLDMAN SACHS & COMPANY.........ccovrrrererrrinns 205,876
86271P  AE 5 |STRATA CLO LTD STRTA_21-1. 09/20/2021........ BANK OF AMERICA N.A....cc.ocooiiiiiereienireieieens 375,000
87167N DG 7 | SYMPHONY CLO LTD SYMP_20-23A D 11117/2021........ BNP PARIBAS..........cccoovvunee 250,000
87264A  BF 1 |T-MOBILE USAINC 3.875% 04/15/30 09/29/2021........ GOLDMAN SACHS & COMPANY. 276,483
872898 AA 9 | TSMC ARIZONA CORP 1.750% 10/25/26 10/20/2021 GOLDMAN SACHS & COMPANY. 249,940
90270R  BD 5 | UBS-BARCLAYS COMMERCIAL MORTGA 08/04/2021........ UBS SECURITIES LLC 132,194
92333B AW 0 [VENTURE CDO LTD VENTR_19-37A....ccctvmiirneierereeirerseissiesienseseninenes D 07/30/2021........ JEFFERIES & COMPANY INC 185,000
927804 GE 8 |VIRGINIA ELECTRIC AND POWER CO 11/15/2021........ BANK OF AMERICA N.A....cc.ocvmiiiiiriireineirereicin 249,448
92890K  BF 1 | WF-RBS COMMERCIAL MORTGAGE TRU.....ccotiiiiiirieriririiirisiesiesiesessssssesssssssessesssssssnes | sevesssenesinens 08/05/2021........ BANK OF MONTREAL.........cvvrieriiiieririneeeesissriesirenes 151,140
94989M  AD 1 |WELLS FARGO COMMERCIAL MORTGAG 07/29/2021 WELLS FARGO & CO 461,679
96221T AL 1 |WF-RBS COMMERCIAL MORTGAGE TRU.....cituiiiiiriiiisirneieienssiessesssesessssssssessessssssssessens | onssssesessnes 08/05/2021........ CREDIT SUISSE SECURITIES USA L....ccoucvvrrieriirnians 105,280
98875J  AS 3 | ZAIS MATRIX CDO | ZAIS_20-16A C 10/14/2021........ JEFFERIES & COMPANY INC 400,000
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............cvuivieiieeiietecieiteicieteste ettt et see s esssessssssessessebsssens  essesessessesssessesssssesessessebsessesesses et essessebseseesessee et sesensebses st esses et et entes et st snsessessnsnee 31,351,516
8399997. Total - BONMS - Part 3. s 78,386,774
8399998. Total - Bonds - Summary Item from Part 5...........ccocoeiiiinseissceeeeieas 17,506,971
8399999, TOtAl = BOMAS.......viieiisisite stk SeLE L L f SRR 95,893,745 | ..o 94,767,847 | oo 107,993
9999999. Total - Bonds, Preferred and COMMON SIOCKS............c.uiiiureiiiiieieeireieeie ettt eaiee | eesesaess et e ee s bbbttt 95,893,745 XXX | e 107,993
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36225B QJ 0 |GINNIE MAE | GNMA [ 7.000% 781357 .[12101/2021. | Various.........ccccccceverecceerccicicvcrsceiirn | [ 6,025 | oo 6,025 | oo 5,891 5959 | ... 66 66 6,025 B I IS | N IO 230 | 10/15/2025.
36225B QN 1 | GINNIE MAE | GNMA | 7.500% 781361.. .| 12/01/2021. | Various..... . 6,554 |...... 125 125 6,679 S USSR IS OO 257 | 12/15/2025.
912828 YW 4 |UNITED STATES TREASURY - 071212021 | JP MORGAN SECURITIES LTD LDN...... o 1,878,669 | .......1,840,000 | ... 1,906,916 | ........... 1,890,942 | oo | o (13,849) | coovocoeeereee | e (13,849) | ovovecverereen | e 1,877,002 | coovoceeeesees | e 1,576 | ..ovvve0n,576 | ..o 17,237 | 12/15/2022.
912828 ZW 3 | UNITED STATES TREASURY.... | 0301/2021. | VaHOUS....cosvvsvvsvssvssvsssssisssses | 9,891,016 | .....10,000,000 | ....... 9,991,036 | ......... 9,991,799 |...... 273 b3 I 9,992,072 | coovvverenen .(101,057) | ......(101,057) | ....... 3,764 | 06/30/2025.
91282C BA 8 |UNITED STATES TREASURY.... - 02/10/2021. | HSBC SECURITIES N 9,986,914 | .....10,000,000 | ...... 9,987,109 | ..........9,987,121 | ..... 484 484 9,987,605 (691)] . (691) 12/15/2023.
91282C DK 4 |UNITED STATES TREASURY.... . 12/2212021. | HSBC SECURITIES.......ccuemuuerarearrirs . ) 100,109 | oo 100,000 | ........ 100,277 | oo e 3) 3) 100,274 | . (165)] . (165) 11/30/2026.
0599999. Total - Bonds - U.S. GOVEMMENE....oocvvssvvrssssrsssssessssesssssssssssssssessisssssissssssssssssssssssssssss s | 21,869,412 | .....21,952,704 | .....21,997,645 | ......... 21,882,375 | oo 0| s (12,904) | oo (o P (12,904) [ ccoocciceven 0 | e 21,969,747 | .coovccriid 0 |...(100,337)] ......(100,337) XXX
Bonds - U.S. Special Revenue and Special Assessment
155498 BU 1 |CENTRAL TEX REGL MOBILITY AUTH .101/01/2021. | Call  100.0000..........coveermevvversssmrriissa | 1,500,000 | ...... 1,500,000 | ...... 1,637,745 | oo 1,500,000 [ .ovvveverevereerees | coveereeereeeesrenns (0 OO IR 1,500,000 01/01/2041.
155498 ES 3 | CENTRAL TEX REGL MOBILITY AUTH - 11/08/2021.| Call  120.5740.. . N 1,808,610 | ....... 1,500,000 | ....... 1,757,760 1,643,260 | oo | o (22,922) | oo | e (22922 | oo 1,620,339 01/01/2040.
3133KH LL 8 |FEDERAL HOME LOAN MORTGAGE COR.... .| 12/01/2021. | Paydown . ) 178775 | o 178775 | oo 185,360 ) (5,910) 178775 02/01/2050.
3140LC TV 3 |FEDERAL NATIONAL MORTGAGE ASSO........... |.. | 12/01/2021. | Paydown 3795 | 3,795 ...3,804 ) (99) 3,795 09/01/2035.
314008 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO........... o [12/01/2021. | VarOUS........ovvvvveevriseviisesssvisssensiciens | 1,337,907 | ......1,337,907 | ...... 1,379,716 )L P (33,273) | oo | v 1,337,907 12/01/2047.
426063 JU 8 |HENRICO CNTY VA INDL DEV AUTH Henrico Co | .. | 09/13/2021. | Various 550,000 | oo 550,000 | ......... 567,875 ) (765) 08/23/2027.
57583U CL 0 |MASSACHUSETTS ST DEV FINAGY......cccooeeoo .| 04/01/2021. | Redemption  100.0000.......cccoccrmvcerecen | | 2.500,000 500,000 | ...... 2,564,550 ) (2,071) 04/01/2037.
576000 LM 3 |MASSACHUSETTS SCHOOL BUILDING.... .| 10/15/2021. | Redemption ~ 100.0000.. 3,250,000 3,250,000 | ....... 3,514,550 ) (24,929) 10/15/2032.
649876 RV 3 [NEW YORK ST LOC GOVT ASSISTANC..............| .. | 04/01/2021. | Redemption  100.0000.. o N - 1,735,000 | ... 1,735,000 | ....... 1,613,932 P < T R 1,735,000 04/01/2021.
66285W JL 1 |NORTH TEXAS TOLLWAY AUTHORITY............. .| 09/01/2021. | Redemption  100.0000..........ccvrseecerree . N 2,000,000 | ....... 2,000,000 | ...... 2,135,700 | cooeoeecee 2,001,011 [ oo | (11,01 | s | e (11,011) oo | e 2,000,000 0. 100,000 | 09/01/2030.
880461 FX 1 |TENNESSEE HSGDEVAGY 4.050% 01/01/38. |.. | 12/01/2021. | VANIOUS......oosserssevmssserrsssvmsssmsssineen | | 351,000 | ... 351,000 | oo 351,000 0 350,000 | oo | i | e 0. 12,034 | 01/01/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ ...cieervviiireiiisssiissssissssssssssssssssissssssssssssns | 15,215,087 | ... 14,906,477 | ... 15,712,082 ...(98,099)] .. ..(128,194) ] ...... (128,194) | ..... 888,920 XXX
Bonds - Industrial and Miscellaneous
000000 00 0 [SUMMARY ADJUSTMENT.......ccccvererevererererererereee .. 12/30/2021. | VARIOUS 5 oo i i il 0 5 01/31/2023.
03842V AA 5 |AQUA FINANCE TRUST AQFIT_21-A [ 1211712021, | PaYdOWN...cccccccvvvsmveressccrcrmsscisressi | 12,361 2 2 | e 12,361 07/17/2046.
08862B AA 3 |BHG SECURITIZATION TRUST BHG_2. < 1201712021, | PaYAOWN....cooonenrevevevnnsssssssssssnsisins [ 17,135 1 {1 [OTURRRIIN ISN 17,135 10/17/2034.
12635F AU 8 |CSAIL COMMERCIAL MORTGAGE TRUS .| 12/01/2021. | Paydown 9465 (342) (342) 9,465 08/01/2048.
13645R BF 0 |CANADIAN PACIFIC RAILWAY COMPA............. A|1117/2021.| CITIGROUP GLOBAL MARKETS INC/.... | . | 120,323 | 0o 120,000 | 1oroere 119,958 | covvoroeeeeeee | oo | oo [\ S DO 119,958 12/02/2031.
219350 AC 9 |CORNING INC CORNING INC 8.875% 08/15/202 | .. | 08/15/2021. | MatUTity.......cccocooorvvermrscervrmrscsrmessirics | | 1,100,000 | ... 1,100,000 | ...... 1,097,800 | ..........1,099,875 | ...... 125 125 | | o, 1,100,000 08/15/2021.
311900 C@ 1 |FASTENALCO 2.130% 06/24/26..............coo...... .. 03/01/2021. | METLIFE OHA 18015.....oocoovvvvssnsenvvivins [ 2,696,539 | ....... 2,600,000 | ....... 2,600,000 | vveerrrr.2,600,000 | eooveooereeee | oo, (1 OO R 2,600,000 06/24/2026.
374297 B* 9 |GETTY REALTY CORP. 5.470% 06/21/2 - 03/01/2021. | METLIFE OHA 18015, |, 1,289,434 | ... 1,100,000 | ....... 1,400,000 | ..cc00..c. 1,100,000 | vovvvcvovoerres | coveerreereen (O S 1,100,000 06/21/2028.
37959P AC 1 |GLOBAL SC FINANCE SRL SEACO_20.............. 1211712021, | Various . N 1,066,910 | ....... 1,054,316 | ... 1,053,916 | ..........1,053,829 | ... 181 CT:Z N B 1,054,010 11/19/2040.
37959P AG 2 |GLOBAL SC FINANCE SRL SEACO_21 D| 12/17/2021. | PaydOWN.......ocvevevvvvvvvvvvvvnvvvnvnvsvnsssnvsvnesenns | 9,152 | o 9,152 0 08/17/2041.
40438P AB 8 |HPEFS EQUIPMENT TRUST HPEFS_20... [ 12/20/2021. | Paydown.......oocvscveccrsccvecrsceicnsiii | [ 138,394 | o 138,394 (97) 07/22/2030.
458140 AK 6 |INTEL CORPORATION 4.800% 10/01/41 . | .| 12/27/2021. | MORGAN STANLEY & CO 258,454 200,000 (683) 10/01/2041.
56501R  AE 6 |MANULIFE FINANCIAL CORP.... A 09/24/2021. | GOLDMAN SACHS & COMPANY. ) 493344 | ... 450,000 (443) 02/24/2032.
58942H AC 5 |MERCY HEALTH FKA SISTERS OF ME. .| 11/17/2021. | JP MORGAN SECURITIES LTD LDN...... o 3,387,390 | ... 3,000,000 (7,981) 07/01/2028.
62854A AN 4 |MYLANNV 3.950% 06/15/26 12/29/2021. | MORGAN STANLEY & CO...ovvvvvvvccviiiiccn | | 539,590 | ........ 500,000 235 06/15/2026.
709599 AX 2 |PENSKE TRUCK LEASING COMPANY .| 07/16/2021. | GOLDMAN SACHS & COMPANY.......... ) 847,530 | 750,000 (1,067) 04/01/2027.
74331C  AC 2 |PROGRESS RESIDENTIAL TRUST PRO... .| 07/29/2021. | WELLS FARGO & CO......ccouurrsrrrsrrrrs . ) 763418 | 750,000 2264 04/17/2037.
78449M AA 4 |SMB PRIVATE EDUCATION LOAN TRU.... .| 12/15/2021. | Paydown . 11,343 | 11,343 1 03/17/2053.
806407 E# 5 |HENRY SCHEININC. 2.350% 09/02/30............. .. 1 03/01/2021. | METLIFE OHA 18015..........ccovvvvirriinens . R 1,790,343 | ....... 1,750,000 | ....... 1,750,000 | .orvveii1,750,000 | covvvooeeeeeeeees | oo 0 | | e 1,750,000 | oo | v 40,343 40,343 09/02/2030.
832248 AZ 1 |SMITHFIELD FOODS INC 4.250% 02/01/27...... <+ | 0913072021 | VAITOUS...vvvvvvvvssrerevenesssssssssssssssenesnsss [ 2,306,832 | ....... 2,100,000 | ....... 2,135,952 | 11rre0ri2,123,600 | vovorerrereeeenne | e (2,169) (2,169) | v | e 2,120,831 | | e 185,401 | ....... 185,401 02/01/2027.
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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
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
83363R AA 5 |SOC CONC AUT CENT SOC CONC AUTO D[ 121572021 [ Various ..o

CENTRAL 225,000 225,000 | ... 218250 | oo 222265 [ oo | e 2,735 2,735 | e | e 225,000 | oo | o | eevesseninn0 | o 10,501 | 12/15/2026.
90276X  AY 1 |UBS COMMERCIAL MORTGAGE TRUST........... - | 07/28/2021.| CITIGROUP GLOBAL MARKETS INC/.... | | .. 2,319,375 | ....... 2,000,000 | ...... 2,059,996 2,046,587 | oo | e (3,836) (K1) [ . 2,042,751 | oo | 026,624 | ... 276624 | ... 52,653 | 06/01/2051.
94974B EV 8 |WELLS FARGO & COMPANY  4.600% 04/01/21 | .. | O4/01/2021. | MEtUFIY.....ooocovsvvnsovnsvrsvvsssnsssssesn | 2,000,000 | ....... 2,000,000 | ....... 1,995,860 | ...........1,999,873 | ...... 127 127 [ | e 2,000,000 [ oo | e | s [ e 46,000 | 04/01/2021.
95001N  AY 4 |WELLS FARGO COMMERCIAL MORTGAG......... - | 0712972021, | WELLS FARGO & CO.vovvvvvvesvvnsnns | 8,054,972 | ....... 6,958,000 | ..... 7,166,183 | ........... 717,094 | oo | e (11,476) | cooveeerece | e TCRIYL)) I I 7105618 | .oovvccicceen. | .....949,354 | ......949354 | ... 170,630 | 06/01/2051.
G5264@ AA 9 | KINGSPAN GROUP PLC KINGSPAN GROUP | D|08/10/2021. | Maturity
pcs. L 5,000,000 | ..... 5,000,000 | ... 5,000,000 | ........ 5,000,000 | oooooccessccien | v [ I P 5,000,000 | ..ooooccescccens | evrsscesssees | covsssessssens 0 |...262,500 | 08/10/2021.

3899999, Total - Bonds - Industrial and MiSCEIlaNEOUS..........cccvsvvrrsivrsssissssssivnss ivessissesssssssssssssssssssss s | 34,457,309 | .....31,855,166 | ....32,287,604 | ......... 31,880,122 | o0 | o (22423)| . 32,175,948 0 |.2281,361 |...2,281,361 | 1,087,650 | XXX
8399997. Total - BONdS - Pat 4. s s | 71,541,808 | ....68,714,347 | ....69,997,331 | ........ 68,891,371 | cooccorneen0 | o (133,426) | . 69,180,366 0 |.2,052,830 |...2,052,830 | .2,000,077 | XXX
8399998. Total - Bonds - Summary Item from Part 5.......cccoovvvssvesssvessisssins s | 17,305,868 | .....17,377,798 | ... 17,506,971 | .oovovccoevccscccceres | rrsseesscionns | v (12,141) 17,494,827 (221,567) | ......(221,567) | ....149.986 | XXX
8399999, el I 88,847,676 | .....86,092,145 | ....87,504,302 | ......... 68,891,371 | cccoevinn0 | oo (145,567) 86,675,193 .0 |.1,831,263 |....1,831,263 | ..2,150,083 | XXX
9999999 Total - Bonds, Preferred and COMMON SIOCKS...........cccovvvrivvmiirnsiii v | 88,847,676 XXX | 87,504,302 | ......... 68,891,371 | cooccerree 0. (145,567) 86,675,193 | .orcccccen 0[.1,831,263 |....1,831,263 | .2,150,063 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
91282C CJ 8 |UNITED STATES TREASURY...........cc.... .. | 09/22/2021 | HSBC SECURITIES........cccovvvrrvinrirerins 10/28/2021 | RBS SECURITIES INC......covvvivirerinries | v 250,000 | ............ 250,626 | ............ 246,953 250,613 (12) (12) [ v e | s (3,660) | ....... (3,660)
91282C CL 3 |UNITED STATES TREASURY.......cconunnns .. | 07/30/2021 | JP MORGAN SECURITIES LTD LDN...... 10/22/2021 | VaMIOUS.......veoivesiiseissrissessenssssisssrssnies | neivas 1,480,000 | ......... 1,481,272 | ......... 1,469,484 1,481,199 (73) (L)) e R I L A L] (11,714)
0599999. Total - Bonds - U.S. Government... ..1,730,000 ,731,898 1,716,437 1,731,812 0 (85) 0 (85)] ccoivvein0 | v | .. (15,374) | ... (15,374)
Bonds - U.S. Special Revenue and Special A
155498 MJ 4 |CENTRAL TEXREGL MOBILITY AUTH.. | .. | 10/06/2021 | JEFFERIES & COMPANY INC... 11/16/2021 | WELLS FARGO & CO......ccoovvvvirinricnir | v 2,000,000 | .......... 2,000,000 | ......... 2,005,360 .2,000,000
575896 WQ 4 |MASSACHUSETTS PORT AUTHORITY. |.. | 02/04/2021 | BANK OF AMERICANA............ 10/07/2021 | RBC DOMINION SECURITIES INC......... | ccvvuuee 1,000,000 | ......... 1,000,000 | ............ 942,880 .1,000,000
NATURE CONSERVANCY  1.861%
63902H AR 0 [07/01/33 .| 01/27/2021 | JP MORGAN SECURITIES LTD LDN...... 12/30/2021 [ Call  102.4140........coovvvvvrirricirrrcris 236,000 236,000
647753 MM 1 |LANEW ORLEANS WATER REV............ .. | 02/05/2021 | JP MORGAN SECURITIES LTD LDN...... 09/28/2021 | JP MORGAN SECURITIES LTD LDN...... 200,000 200,000
64972E UG 2 |NEW YORKN Y CITY HSG DEV CORP.. | .. | 02/24/2021 | CITIGROUP GLOBAL MARKETS INC/.... | 09/16/2021 | CITIGROUP GLOBAL MARKETS INC/... ..300,000 300,000
64972E UH 0 |NEW YORKN Y CITY HSG DEV CORP.. | .. | 02/24/2021 | CITIGROUP GLOBAL MARKETS INCY/.... | 09/16/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ... 400,000 | ...........404,752 | ............ 400,000
837147 7D 3 |SOUTH CAROLINA PUBLIC SERVICE... |.. | 10/19/2021 | UBS SECURITIES LLC......ccevvrsvrirnrircnns 12/21/2021 | SAMRC.........ooooeviereeisieessreenicserieniessies | corviearinns 430,000 | ..ooovvnee 511,077 | oo, 512,775 509,031 (2,046)
3199999, Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES ... .uuiuuirririrsisererssseesssssesesasssassss e erssss e ans sttt enb sttt esensssienssnssnsensns | ersasenas 4,566,000 | ......... 4,647,077 | ......... 4,600,328 | ........ 4,645,031 0 (2,046) 0
Bonds - Industrial and Miscellaneous
01627A  AA 6 |ALIGNED DATA CENTERS ISSUER SE. |.. | 08/11/2021 | GUGGENHEIM SECURITIES. 10/05/2021 | DEUTSCHE BANK SECURITIES INC...... R 100,000 | ...ccoveecee 100,000 ...100,000
037833 EB 2 |APPLEINC 0.700% 02/08/26................ .. | 02/01/2021 | GOLDMAN SACHS & COMPANY.. oo | 1212212021 [ VAIIOUS.......coovverririreierieineiiesiseniens | evveenes 1,950,000 | ......... 1,945,613 ceerenen 1,946,358 746
141781 BN 3 |CARGILLINC 0.750% 02/02/26............ .. | 01/28/2021 | DEUTSCHE BANK SECURITIES INC...... 12/08/2021 | BARCLAYS CAPITAL INC....cccoovvvvrerrneirs | v 800,000 | ...ccoone. 797,264 | .........T75848 | ........... 797,723 459
ELECTRONIC ARTS INC  1.850%
285512 AE 9 |02/15/31 . | 02/09/2021 | JP MORGAN SECURITIES LTD LDN...... 09/29/2021 [ VAIIOUS.......cvovverrerrereeireriseeserseessensens | eevenenes 1,500,000 | ......... 1,495,905 | ......... 1,478,613 .1,496,088 183 183 |..
30165X AB 1 |EXETER AUTOMOBILE RECEIVABLES. |..| 09/30/2021 | VarOUS.......cccccovverrirriiriiniriciieniesinnines 11/08/2021 [ VAMIOUS.........courveuieiicriiiieiissisnieeiis | v 1,596,798 | ......... 1,597,015 | ......... 1,596,847 11,596,925 (90) (90) | ..
GENERAL ELECTRIC CO  3.450%
369604 BV 4 |05/01/27 .| 02/17/2021 | BANK OF AMERICAN.A.....cccovvvrrirnnne 12/01/2021 [ Call  108.9700........ccmeerreerreirrerisrriiens | rvvireenns 300,000 | ...oocvvnee 333,660 | ............ 326,910 329,465 | ..ocvocrieriiens | e (4,195) | oo [ s (4,195) [ oocvveieenn [ e | e (29,465) | ..... (29,465) | ...... 38,123 | ...... 3,105
JPMORGAN CHASE&CO  1.040%
46647P BW 5 |02/04/27 .| 01/28/2021 | JP MORGAN SECURITIES LTD LDN...... 12/08/2021 | BANK OF AMERICAN.A........coovernerirs 500,000 500,000
574599 BS 4 |MASCO CORP 1.500% 02/15/28.......... .. | 02/18/2021 | WELLS FARGO & CO........ccccoovrirevrrrerinas 07/22/2021 | JEFFERIES & COMPANY INC... 564,073 564,122 49
MCCORMICK&COMPANY
579780 AR 8 |INCORPORATED . | 02/08/2021 | BANK OF AMERICAN.A......c.oovvvvirirnnne 12/14/2021 | Variou 847,756 824,732 848,102 346
64134) AA 1 |NEUB_ . | 09/30/2021 | BNP PARIBAS 10/13/2021 | BANK OF AMERICA N.A.......ccoovvrierirs 902,637 | ..cooouven. 902,115 902,606 (31) )
743820 AA 0 |PROVIDENCE ST JOSEPH HEALTH...... .. | 03/30/2021 | MORGAN STANLEY & CO. 11/30/2021 | DEUTSCHE BANK SECURITIES INC...... , 256,063 260,045 255,608 (454) )
92348A AA 3 |VERIZON OWNER TRUST VZOT_19-C.. | .. | 07/30/2021 | BARCLAYS CAPITAL INC 11/16/2021 | SUMITOMO MITSUI BANKING CORPOR| ......... 1,375,000 | ......... 1,392,832 | ......... 1,385,313 | ......... 1,385,824 ) )|
92917A  AA 4 |VOYACLOLTD VOYA_18-1A. C| 07/30/2021 | MORGAN STANLEY & CO 09/16/2021 | BANK OF AMERICA N.A.... 395,000 | ..... 395,178 395,517 395,163 ) ). .
3899999. Total - BONAS = INAUSEHIAl ANA MISCRIANEOUS.......v.eveeieeririeiiise eeteiteses s ees st es ettt | senian 11,081,798 | ....... 11,127,996 | ....... 10,989,103 | ....... 11,117,984 ) ) ...(155,793) | ...(155,793) | .....99,864 | ...... 6,840
8399998. TOHAI = BOMAS. .ttt bRt ennensenssnnsenies | connees 11300 13198 | oriens 17,508,971 | ....... 17,305,868 | ....... 17,494,827 ). ) ...(221,567) | ...(221,567) | ....149,986 |..... 15,174
9999999. Total - Bonds, Preferred and COMMON SOCKS. ... ot ees sttt nninnninens | avinns 17,506,971 | ....... 17,305,868 | ....... 17,494,827 )| - ) ...(221,567) | ...(221,567) | ....149,986 |..... 15,174
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Sch.D -Pt.6-Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch. DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B -Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JPMorgan Chase Bank, NA New York, NY veerer. 10,405,835 | XXX
Union Bank N.A. - 1/19/2022. Sacramento, CA 0.05 45 100,000 | XXX
Union Bank N.A. - 2/14/2022. SaCraMENt0, CA..........cruriieriiieniinesiieneisesssesssiessisssessssssssssssssssssses. | sevvienns | ceeniond 0.05 56 150,000 | XXX
Union Bank N.A. - 2/15/2022. Sacramento, CA 0.05 67 180,000 | XXX
Union Bank N.A. - 6/27/2022. Sacramento, CA ceeveiens | e 0.05 150,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 168 ....10,985,835 | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 168 10,985,835 | XXX
0599999. Total Cash XXX XXX 0 168 .........10,985,835 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 9,223,518 | 4. April 7,315,248 (7. July 10,181,669 | 10. October. 16,482,890
2. February. 3,909,738 |5. May. 8,292,160 |8. August. 17,141,800 | 11. November. 19,104,522
3. March 4,512,747 |6. June 9,325,900 |9. September. 17,528,328 | 12. December. 10,985,835
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Ccusip

Description

3

Code

4

Date Acquired

Rate of Interest

Maturity Date

Book/Adjusted Carrying Value

Amount of Interest Due &
Accrued

Amount Received During Year

Line Nuber

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

.0

o o o o o o
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona...
4. Arkansas..........cccccoeeeereeeceeene AR [ ..B.... | AR VSD BY INS CODE SECTION 23-83-208..........c0cceveiuiiererceiieiieieieieseiesesesesens | everesesissesssissesesessssesins | sessesessssessssssssessssssessnies | avessens 223,517 227,246
5. California..........cccceveerevrerrreniee. CA | ..o O.... | BANK OF CALIFORNIA CD....oo et 580,000 | ...... 580,000
6. Colorado.... LCO | ciirieis | e | ereress e | eesienienens
7. ConNECCUL......cvvvvererervrirririias (02 1 IV IR s | et niens | et enens | e | e
8. Delaware DE RSD FOR WC TITLE 18 CH 5 SECT 513............ 99,784 101,449
9. District of Columbia bbbttt nbes | bttt ens | nersene et | sttt | anrenes
10.  Florida.... FL RSD BY INS CODE SECTION 624.411 389,158 395,652
1. Georgia.. ..49,892 ...50,725
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts.. 99,784 101,449
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada . NV RSD TITLE 57 CH 682B.010 -.020. 202,898
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
31 New Jersey....
32, New Mexico...
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina........ccceecrverrereeecnNC [ i [
35.
36, ONI0....cecieerieiierierierseeedOH | i | bttt | eeniee ettt | setseesb sttt | seieest et enes | s
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.......c.cccoeveeeenree e PA [t | e ettt nens | seteneretes e stntennens | cesstessenenenestessensenenenns | seneenesanseseneenesennenenns | reeenes
40.  Rhode Island FOR THE BENEFIT OF ALL POLICYHOLDERS.......c..ccovviivnrineirnieissieninisnins ...3,637,068
41.  South Carolina... .
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... .
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 4,217,068 1,061,704 | .ooevornne 1,079,420
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0
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