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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooviiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate 10ans ..o,
4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by company

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

......... 6,709,657
........ 13,982,548

......... 1,676,271
......... 1,494,340

......... 6,709,657
........ 13,982,548

......... 1,676,271
......... 1,494,340

......... 6,709,657
........ 13,982,548

......... 1,676,271
......... 1,494,340

Total invested assets

72,141,612

100.000

72,141,612

72,141,612

100.000

SI01




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

S102
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiiiiiiitiiiite ittt bbbt bbb bbb bbb b E £ E e E b E £ E e E e bt AR e e bt e b e e bt eb s 2eemmeeseeseene e e e e e e e e e eeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbt bbbttt aR e e aeeresbesreeaesteeresaeeteareanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e e e e e e et e eaeeaae oeabeeabeeabe et e et e s b e aaeeabeeas eeesseesseaseenaeenseeaeeaeenaean
Capitalized deferred interest and other:

B ] = S =T i TR o 10 o e RO PPPTRPNS

3.2 TOtals, Part 3, COIUMN T2 ...t b bbb h bbb b se e b e e0 b £t b e e b e b s e e b b e s b e b e saebe 220 HE SRS AR SR L e R oA L e b e R e e b e b e e b e b et ebesebese s se et
P aNeTe (U= o e =Tt oTU o | OO R
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvenneee...... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccoviviiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et eee et teesateeosntntasseannstaassssaanssaaansseessteessseesaseeeanteeaseeesabeeeasseeaasseesase Saeeeenneeeenaeeenaseeeaeeenaaeeaan
[DI=Ye [0 =Toqlo) g (V=Y iTo o le) f o 4=Taa 1IN g g I=Ta o lo =T o] =T or - o] o PP PR
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 o e A OO PPRTPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt h bbb e b e b e s oo b e e b e e b e e b e e e b e b e b b e e b e b e saebe 2281 E SRS SRS E LA b oA e e b e b e e b e b e e b e b e ats esbesebese s es et s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e b bbb e s b bt b b e s e b e e b et b e ek oA e SR e R e e s e b e b e bbbt b e

O e = 3 e Ty A o] [0 Ty W B O OO RPS
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiriiiiiitiie ittt bbbttt sttt sttt abe s Seeeee e e eeesee e e e e eeeneeas
[DI=Te [0 8 o) e=T Mo o E=Te (g a 11 C=To 1= 0 g T 0L RPN

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbbt bbbt bbb e bt bt e bt b 2mmemneessese e e e e e e e e eeennenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeeceeeeteieeeesctetetesesessseetetesesessssssesesesessssesesesesessssesesesassssssesesassnssssaesasasassnsesssasasns <estsesesesasanas 77,576,000
................. 18,313,608
... 42,394

Cost of bonds and stocks acquired, Part 3, Column 7

J oo (U= o) e TotoTU o | USROS

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, Section 1, Column 15
4.3. Part 2, Section 2, Column 13

4.4, Part 4, COIUMN T .ottt tee ettt bbb ee bbbt 8 e E R b e e b8 £ et E b b E oL E e E b £ et b bt e bbbt ne et et s enennnanteta .... (8,454,243)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ..........ouiuiuiiieececeete e eececte et eeee et cte et esee s aeaeteseseessssaetesesessssssesesesessssssesesesesessssetesesasssssesesasasensssesesesanas febesetesasacsesesaes (601,815)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocuiuiiiiuieieeeeiee ettt ettt et et e et et e s e s es e s et eas et eassessaseeseseeseaeneaen 17,624,625
DedUCt AMOTHZAtION OF PIEMIUM ........viceieeeeee ettt ceeaetete s s s saesetetee s asaesese s s s asasseses s s asseseses s sssssssesas s sssssssesas s assssesesassssssssssesasassssnseees s s assnsnsnsanas +eesstsesesesessacaes 116,662

Total foreign exchange change in book/adjusted carrying value:

R ==V G TR O [¥T 1 o o e PN

8.2. Part 2, SECHON 1, COIUMN T ...ttt b e bbb e b e e s SA8sReReaE e b e s e b e bt e b b

R T o=V G2 T=or oo 2 @70 (30 1o e I J SN

8.4, Part 4, COIUMN 15 ..ottt b et b e h e bbb b oo b e oo b e e h et b et EeH e b e b £ e b e b d o4 b e e e e b e e b e e b e b e ae e RS EA RS E AR SR e AR oAb R e bR et e s esbeseseseeesee ettt eas
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt ettt b b6 b £ o E b £ £ ot E b et E bbbttt bbbt ensnena et s s ennnanaea 12,647

[ I o Vo G T=or oo N TR @70 (3o 1o e I AN

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt ettt ettt s s b bt et a s bt ettt a et et ettt eaebens nsntetasasansnansasas 151,491

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt ae et et et et et e b e s es e e es et es e s e b et esesess et es s s e b et eseseaeesee et et et et e s e sesses e s st e s et esessaseseses s et ek b e et e et et ee e bbbt eb et et st nens eeteseaeseaeneeenenas 164,138
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccooiiiiiiiiiiiiiiiise s oo (1,582)
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......cceevevruruerereeeeeeceeteeeeeeeseeaetetesesesseaesesesessssaesesesesssetesesesananes sessesesesesanas 68,968,936
(DLt [N Tet i (o) =TI gTeT g F=Te o Ty (=T o JR=T 4o USSP

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccuiuiioieiceceeeeeeeeeeceete e ee e ctete e esessseetetesesesssaesesesesensssesesesesessssesesesssnssansesesansnanan Shebesesessacnas 68,968,936
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccooveevievicrirnrnee e 13,144,503 |....ovviene 11,738,290 |.ooveeveeee 13,239,220 |..ovecveee 13,172,724
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 13,144,503 11,738,290 13,239,220 13,172,724
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 14,255 12,516 15,064 10,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 6,709,657 5,686,511 6,714,228 6,681,257
Industrial and Miscellaneous, SVO 8. United States .......ccoocveveveeeeeeeeeceeee e 13,052,130 .o 11,469,129 |................ 13,079,894 |................ 13,094,717
Identified FUUS’S’ Unaffilia}ted Bank 9. €anada ....ocoiieeee e 391,580 [ 351,021 [ 391,954 .o 390,000
Loans, Unaffiliated Certificates of 10._ Other Countries 538,838 454,647 544,463 525,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 13,982,548 12,274,797 14,016,311 14,009,717
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 33,850,963 29,712,114 33,984,823 33,873,698
PREFERRED STOCKS 14.  United States .......cooovvveeirieirieeeee o e
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ... 28,641,419 |.. ...28,641,419 |. ... 16,982,770
Industrial and Miscellaneous 21, CANAAA ..o s 338,993 | 338,993 | 236,753
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 6,137,561 6,137,561 4,710,910
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 35,117,973 35,117,973 21,930,433
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 35,117,973 35,117,973 21,930,433
26. Total Stocks 35,117,973 35,117,973 21,930,433
27. Total Bonds and Stocks 68,968,936 64,830,087 55,915,256
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB 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

7

Total Current Year

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date
1. U.S. Governments
TANAIC T e 223,346 |......c........ 7,300,240 |............... 2,295,632 |..oovvneee. 553,550 |...cvcveeee 2,771,735

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

13,144,503

............. 12,522,613

223,346

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

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

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

Possessions , Guaranteed

AANAICT (s

4.2NAIC2 ..

43NAIC3 ..o
44NAICA ..o

45NAICS ..

46 NAICGE ...

4.7 Totals

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

SANAICT (e

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

.................. 775,117

............... 2,197,281

............... 1,539,595

.............. 1,468,241

............... 6,709,656

............... 6,063,838

............... 6,709,656

775,117

2,197,281

1,539,595

1,468,241

729,422

6,709,656

6,063,838

6,709,656
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB 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 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 2,121,573 | 3,707,964 |............... 2,171,348 | 510,782 ..o 546,654 |............ D,9, 0. N O 9,058,321 | 26.8 | 9,745,760 |..oovereceerene 28.7 | 4,564,325 |.............. 4,493,996

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

42,342 ...

923,368 |....

2,539,673

..542,846 |..

.875,999 |...

.. 4,924,228 |.

5,368,244 |....

..4,045,006 |..

879,132

2,163,915

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

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB 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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 3,120,036 |............ 13,205,485 |............... 6,006,575 |.............. 2,546,828 |.............. 4,047,811 | e 28,926,735 24,432,739 |.............. 4,493,996
12.2NAIC 2 ... N .. 42,342 |... ....923,368 |.... 2,539,673 ..542,846 |.. 875,999 |... .. 4,924,228 |.. .. 4,045,096 |.. 879,132
123 NAIC 3 e (D) e [ e o [ e seene e neeseenes [eeeseenieeneesseesseesieens foeeneeenns XX e XXX e e
124 NAICH oo (D) e [ [ o sereeies [ e seene [eeerreereseeneeneeneenes [eeeseeneennesseeseeesieens foeeneeenns XX e e XXX e e

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

.25,281 |....

125 NAICS oo (D) e [ e [ [ e [(c) JNRSSTRURSRRRRRR RURSRIRIRIRRINI RUITIIND. o, o, CRUNUINIY IUVISITINRD 0.0 ORI RO RO

12.6 NAIC6 ... . (c)

12.7 TotalS oo .3, 162,378 | 14,128,853 |.............. 8,546,248 |.............. 3,089,674 |............... 4,923,810 |ovoeerreeceee (b) ... 33,850,963 28,477,835 |.............. 5,373,128

12.8 Line 12.7 as a % of Col. 7 9.3 41.7 25.2 9.1 14.5 100.0 84.1 15.9
13. Total Bonds Prior Year

13ANAIC T e 3,772,265 |............. 12,271,697 |.............. 5,005,604 |.............. 1,991,722 |............... 5,305,361 oo [ XK e XXX e e 28,346,649 |.........oone 83.5 |oiiennns 23,879,321 | 4,467,328

132 NAIC 2 ettt | 1,392,7% |............... 2,348,697 952,751 | et XX oo XXX e e 5,590,373 | 16.5 [ 4,996,272 |....oone... 594,101

14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

137 TotalS ..o e 3,772,265 |............. 13,664,491 |.............. 7,372,536 |....occnvee 2,894,899 |............. 6,258,112 (b) ...... 33,962,303 |....cvoeriieiinns 100.0 [.ooveneee 28,900,874 |............. 5,061,429

13.8 Line 13.7 as a % of Col. 9 11.1 40.2 21.7 8.5 18.4 100.0 XXX 85.1 14.9
14. Total Publicly Traded Bonds

T4 ANAIC T (e 1,500,483 |............. 10,879,839 |.............. 5,476,076 |............... 2,531,249 | 4,045,002 ..o o 24,432,739 | 72.2 | 23,879,321 | 70.3 [ 24,432,739

14.2NAIC 2 ... ...40,129 |... ... 766,844 |..............2,074,119 |..... 398,325 | 765,679 |... .. 4,045,096 |.. .. 4,045,096 |..

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B ..o
14.7 TOtalS .o e 1,540,612 |............. 11,646,683 |..............7,550,195 |.............. 2,929,574 |............... 4,810,771 oo e
14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc 5.4 | 40.9 [ 265 | 10.3 [ 16.9 | e 10000 | XXX e e XK foee e XXX e e
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 4.6 34.4 22.3 8.7 14.2 84.1 XXX XXX XXX 84.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,619,553 |...cconvee 2,325,646 |..cceernne 530,499 ..o 15,579 [ 2,719 [ o 4,493,996 |......cocvevevenen 13.3 [ 4,467,328 | 13.2 | D9, ORI 4,493,996
15.2NAIC 2 ... 156,524 |.... .110,320 |... ...8179, ....594,101 |.... 879,132
RT3 N (O Tt OO N EOO OO AU OO T PP SO OO OO OO FUOO PO URU TP RPRUYPTUI NUSTURUURORURURURURUI RVUOURUYUUPRUYUVUVUTI AEVURURURURURURURURURN ISSSURIOD 0.0, CHNUNURNUR RO OO OO PR
T54NAIC 4 oo e [t [t neeee oo oo [ [ [ereereee e |oeeeeseeseesee s [eeeeneeneeeseeeesenenes foereneerenss XK uiririeis [

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

Section 12

4.8

7.3

2.9

......................... 2.1
0.3

.113,039 |...

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

current year, $

current year of bonds with Z designations and $
prior year of bonds with 5G| designations and $

................... 5,373,128 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

........................... ; NAIC2 $

........................... S NAIC3 $ oo 2 NAIC A $ e 3 NAIC5 $ v 3 NAIC 6 $ e

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.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations .............cccoveviciiniiiciicces e [, 6,798,104 |............. 2,079,278 | 467,951 | 2,765,018 [..ocooee. XK foeeeee 12,110,351 [ 358 | 11,203,100 |.ooooiviviieeee33.0 oo 12,110,351

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

...502,136 |..

..216,355 |..

..85,598 |...

8,717 ...

12,110,351

...1,034,152 |..

..1,319,513 |...

1,034,152 |.

N

. All Other Governments

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

w

U.S. States, Territories and Possessions, Guaranteed

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

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

4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals XXX
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccooeioviiiiiiininiiiiiiies oo oo e o e 13T XXX e 13,117 fooeiiieee 0.0 [, 13,182
5.02 Residential Mortgage-Backed Securities ... ...1,539,595 |.. . 1,468,241 |... ...6,696,539 |.. . 6,050,656 |...
5.03 Commercial Mortgage-Backed Securities .......... [ oo e e o e O XK e e e
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 775,117 2,197,281 1,539,59% 1,468,241 729,422 XXX 6,709,656 19.8 6,063,838 17.9 6,709,656
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceerieienienienienieniene | 50,117 [ 1,972,070 |....coevnnee 4,489,262 |............. 1,038,050 |.ccovvevnnee 1,419,934 |........... D.9,0 NN RO 8,969,433 [....coiiiei 26.5 [ 10,174,870 |ovcveeeeeee 30.0 [ 7,445,935 |.............. 1,523,498
6.02 Residential Mortgage-Backed Securities ............ [............... 1,118,475 | 1,705,101 |ooooiiieee 164,009 |..ooovveinnene 15,579 o, 2,719 | D.9,0. TN RUR 3,005,883 |.cooveeieiiiienne 8.9 [ 3,087,233 |cieieie [ I 26,464 |......c.c.. 2,979,419
6.03 Commercial Mortgage-Backed Securities .......... [................. 648,043 |[....ccvinnne 517,830 |oeoeiieine, 57,749 | oo [, D.9,0 NN RO 1,223,622 |...ooveeeiees 3.6 [ 1,198,166 ..o, 3.5 [ 909,509 |.ovvvvinene 314,113
6.04 Other Loan-Backed and Structured Securities ... 347,280 436,331 XXX 783,611 2.3 679,016 2.0 227,513 556,098
6.05 Totals 2,163,915 4,631,332 4,711,020 1,053,629 1,422,653 XXX 13,982,549 41.3 15, 139,285 44.6 8,609,421 5,373,128

~

. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ................cccceeee.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........cccecevrernciinciinccines oo, 50, 117 [ooeciiiiins 8,770,174 |..coevnee 6,568,540 |................ 1,520,256 ....4,198,069 21,107,156 [.o.ooveeiiciinne 62.4 ..o XXX [ XXX v oo 19,583,658 |................ 1,523,498
12.02 Residential Mortgage-Backed Securities .......... |.ccccooene. 2,116,938 |..ooiens 4,404,518 | 1,919,959 | 1,569,418 725,741 10,736,574 |oeeveeeeeicce 317 | D.9,0 SN XXX oo [ 7,757,185 |..ceenee 2,979,419
12.03 Commercial Mortgage-Backed Securities ........ ...648,043 WBTLTAY e e e XX [ 1,223,622 ...314,113

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

..347.280

783,611 |.

...556.008

12.09 Totals B FT 3,162,378 |.ocoveennen. 14,128,853 |..ooveienns 8,546,248 |.....ccoeneee. 3,089,674 |...ccvevinnn 4,923,810 |cvoveeieieieieiiies [ 33,850,963 |...eevvverreneenenn 1000 [ XXX i e e XX oo 28,477,835 | 5,373,128

12.10 Line 12.09 as a % of Col. 7 9.3 4.7 25.2 9.1 14.5 100.0 15.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccevririiiinnininiiins |oeeeeeiciceeens 613,611 |................8, 747,789 |[................ 5,825,346 |...cccveruenen 1,580,736 ....4,860,237 21,627,719 oo 8327 | 20,344,963 |..coveieeenns 1,282,756

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 .........

.2,322,378 |...
.461,362 |...

.1,503,970
.. 43,219

.1,397,875

. 10,457,402 |.

13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX

13.09 Totals ... [ 3,772,265 o 13,664,492 |.....ccoceeneee 7,372,535 |..ceeenee 2,894,899 |....ceenene 6,258,112 33,962,303 |.veeereeieiee 100.0 Jovoeeeeenne 28,900,876 |......ocuennee 5,061,427

13.10 Line 13.09 as a % of Col. 9 1.1 40.2 21.7 8.5 18.4 100.0 XXX 85.1 14.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoevrenncoinciinccines oo, 50, 117 [ooeeiiicins 8,316,268 |................ 5,753,786 |.....cccoevunee 1,375,735 ....4,087,750

14.02 Residential Mortgage-Backed Securities .1,757,019 1,553,840 |.. 723,022

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

................ 1,540,615

14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 @as @ % of Col. 7 .....c.cccovvirvnivinicins forvenieieniicicce, 5.4
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 4.6 34.4 22.3 8.7 14.2 84.1 XXX XXX XXX 84.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Oblgations ..........cccviiiiiiiniiiiiiinine foeeeeieeeieieicieieee oo 453,906 |.......cooeee 814,754 | 144,521 | 110,319 | XXX [ 1,528,500 4D 1,282,756 |-oooeeciiicecenn 3.8 | D.9,9, NN RUN 1,523,500
15.02 Residential Mortgage-Backed Securities .......... [, 1,104,821 |..cooennenee. 1,693,359 |..oovivvinnennn 162,940 oo 15,578 [ 2,719 | XXX ool 2,979,447 B8 [ 2,910,376 [.ooovviiiiiiene 8.6 o D,0. % G RN 2,979,417

15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

... 187,112
.329,830

.. 108,640
226,268

....314,113
.556,008

.... 113,038
.......... 2.1

0.3




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevera |oeececueeneneenens 1,376,849 | [ 1,376,849 |eveeeceeeeeee
2. Cost of cash equivalents aCqUIred ..............ccooueueueueureeeieieieieieeeeeeee e freseeereieeeen 1,573,237 | e 1,573,237 |
FC I Yoot U= o] e 1Yo TH T O S OO KOO RO
4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiirieiieieierieiesiee sttt ssens [reesres s s ssrsssses [ooereessress s ssse s [soesreesinseseese et eesnens [oereeesrene e
6. Deduct consideration received on diSPOSAIS .............c.ccoveveverereeeeeiiieieieiereaens |reeeeereieneens 1,455,746 |....ecviiccieccees [ 1,455,746 |.cvoveeeiccee
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiiccece e [eer s [ree e o [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oo [ 1,494,340 | o 1,494,340 |
11.  Deduct total nonadmitted amoOuNts ...........cccooiiiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 1,494,340 1,494,340

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
U.S. Governments - Issuer Obligations
912810-EV-6 US Treasury Bond . LA . 106.2810 |... 898,519 | o (27,909) | [ s 6.875 |...... 0.252 ....09/30/2020 ...|....08/15/2025 ...
912810-RD-2 . US Treasury Bond . LA ...94.3670 |. .961,665 |.. .3.750 |......3.024 ...09/18/2018 .. 11/15/2043 ...
912810-RH-3 . US Treasury Bond . LA ...85.1090 |. 195,229 |.. .3.125 |......1.881 ....07/23/2021 .. 08/15/2044 ...
912810-RT-7 ..... US Treasury Bond . LA .. 198,040 |...71.3670 |... 198,312 | e (212) L e e 2.250 |...... 2.107 ....12/31/2020 ...|....08/15/2046 ...
912810-8C-3 ..... US Treasury Bond . LA .. 261,675 |...84.7540 |... 260,010 eeveneieeeeeiis [ (858) oo [ e 3125 |...... 2.629 ...05/29/2020 ...|....05/15/2048 ...
912810-SL-3 ..... US Treasury Bond . LA .. 30,067 |.. 66.6800 |...........ceeeeen16,670 [oeeenniiiinnnnnnn 25,000 [ovvivvvinnnnnnnnnn 29,717 Joviiiiiiiiinnns oot (47) s oo e 2.000 |...... 1.185 ....07/31/2020 ...|....02/15/2050 ...
912810-SN-9 ..... US Treasury Bond . LA ...54.3870 |... 885,012 | e 156 e [ e 1.250 |...... 1.938 ...01/06/2022 ...|....05/15/2050 ...
912810-TC-2 ..... US Treasury Bond . LA ...71.9260 |... .. 203,288 e [ 269 | e e 2.000 |...... 2.208 ...01/20/2022 ... |....11/15/2041 ...
912810-TD-0 ..... US Treasury Bond LA ...70.2190 |... . 400,000 |eeerruneeeennn301,940 foeeniiiiiiiiiines e 506 [ e e 2.250 |...... 3.613 ....10/07/2022 ...|....02/15/2052 ...
912810-TE-8 ..... US Treasury Bond INFL IX .. LA ...69.1880 |... 20.65,000 |oeieiiiiiieenn 54,731 o312 [ 145 e [ e 0.125 |...... 0.968 ....08/31/2022 ...|....02/15/2052 ...
912810-TJ-7 ..... US Treasury Bond . LA ...83.1560 |... 100,000 [oeeeernnieeeeennnn 78,402 foueiiiiiiiiees e 56 [ e e 3.000 |...... 4.29% ....11/07/2022 ...|....08/15/2052 ...
912810-TK-4 ..... US Treasury Bond . LA ...89.9840 |. ..295,000 .3.375 |......4.146 ....10/12/2022 .. 08/15/2042
912828-7D-6 ..... US Treasury Note INFL IX .. LA . 106.6660 |. ..195,000 .0.250 |......0.580 .07/11/2022 .. 07/15/2029
912828-Y3-8 ..... US Treasury Note INFL IX LA L 113.1110 |. . 210,000 .0.750 |......0.529 ....07/13/2022 .. 07/15/2028 ...
912828-Y7-9 ..... US Treasury Note LA ...96.6800 |... . 790,000 |.. 843,133 | [ (20,487) | [ e 2.875 |...... 0.259 ...08/31/2020 ...|....07/31/2025 ...
91282C-AN-3 ..... US Treasury Bond . LA ...89.8790 |... ..975,000 |.. 972,372 s e 95T e e 0.250 |...... 0.349 ....11/30/2020 ...|....09/30/2025 ...
91282C-AV-3 ..... US Treasury Bond . LA .. 80.1800 |... ..645,000 |.. 10809,657 oo oo T8 s e s 0.875 |...... 1.619 ....05/18/2021 ...|....11/15/2030 ...
912820-CC-3 ..... US Treasury Bond . LA ...94.1600 |... ..855,000 |.. 854,425 | e 1B L e e 0.250 |...... 0.299 ....056/28/2021 ...|....05/15/2024 ...
91282C-CP-4 ... US Treasury Bond . LA ...88.4690 |... . 280,000 |.. 219,306 |eeenieeeeeeis e 19T e e s 0.625 |...... 0.695 ....07/30/2021 ...|....07/31/2026 ...
912820-CS-8 ..... US Treasury Bond . LA ...81.3630 |... . 210,000 |.. 200205,030 |oeveiniiiiiiiins o536 | e e 1.250 |...... 1.544 ....10/29/2021 ...|....08/15/2031 ...
912820-CZ-2 ..... US Treasury Bond . LA ...88.9140 |... 622,399 |.... . 700,000 |.. 897,403 oo el BT8 e [ e 0.875 |...... 0.976 ....09/30/2021 ...|....09/30/2026 ...
912820-DJ-7 ... US Treasury Bond . LA .. 81.6800 |... 212,367 |.... . 260,000 |.. 228,834 s 2,035 | e e 1.375 |...... 2.919 ....04/29/2022 ...|....11/15/2031 ...
91282C-D0-1 . US Treasury Bond . | ...89.6760 |. ..569,441 |. ..635,000 .635,020 |.. .1.250 |......1.249 ...12/3172021 .. 12/31/2026
912820-EZ-0 ..... US Treasury Bond INFL IX ...93.9710 |. ..375,883 |. . 400,000 .379,003 |.. .0.625 |......1.485 ... 11/17/2022 .. 07/15/2032
91282C-FH-9 . US Treasury Bond . ...96.3360 |. ..847,756 |. . 880,000 .848,159 |.. .3.125 |......3.983 ....00/23/2022 .. 08/31/2027
91282C-FU-0 . US Treasury Bond .........ccecevvviiiinnnniniinnnnnnnecnns fon oe . 100.5310 |. 583,082 . 580,000 577,299 |.. 4,125 |......4.233 ....10/31/2022 .. 10/31/2027 ...
91282C-FV-8 ..... [US Treasury Bond .......eeeeeeeemmmniiieeemneeeeeenes foe o . 102.4220 |. ..179,238 . 175,000 182,045 |.. .4.125 |......3.636 ....11/30/2022 .. 11/15/2032 ...
912820-GC-9 ... US Treasury Bond . ) I ...99.5940 |... 592,583 |.... ..505,000 |.. L B92,467 s e e e o 3.875 [...... 3.970 ...12/30/2022 ... |....12/31/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 10,834,792 12,168,000 12,110,351 XXX XXX XXX XXX
U.S. Governments - Residential MBS
36179T-SF-3 ..... GNVA Pool #MA5018 N LA .. 101,368 |...90.1950 |... ...92,829 |.... 101,430 e e (8) e e s 3.000 |...... 3.411 ....04/02/2018 ...|....02/20/2048 ...
36179T-SG-1 ..... GNVA Pool #MAS019 .. |4 1.4 .. . 81,666 |...93.3990 |[. 75,456 |. ..81,621 |.. .3.500 |......3.120 ....04/02/2018 .. 02/20/2048 ...
36179T-UA-1 ..... GNVA Pool #MAS077 .. |4 1.A .. . 78,670 |...93.2960 |. 72,608 |. ..78,627 |.. .3.500 |......3.119 ....04/02/2018 .. 03/20/2048 ...
36179T-UB-9 ..... GNVA Pool i L LA . 46,540 [...96.1330 [...ocevvnnnnnnnn 43,447 | 45,195 [ BBLAT9 e e 20 e [ e 4.000 |...... 2.890 ....04/02/2018 ...|....03/20/2048 ...
36179T-UC-7 ..... GNVA Pool N LA 212,982 [...98.5710 [ooeeeeeeieee e 12,217 | 12,394 012,908 e el e e e 4.500 |...... 2.931 ....04/02/2018 ...|....03/20/2048 ...
36179T-XW-0 ..... GNVA Pool i L LA L..98.4910 |...oevviiieennnnnn 30,850 [ounnniiiiiinnnn 31,323 it 82,726 | e (7)) s [ e 4.500 |...... 2.664 ....05/29/2018 ...|....05/20/2048 ...
36179V-7E-4 ..... GNVA Pool N LA ...87.2040 |...ooevunieeennn 178,898 |onnniiiennn 205,148 | 2110879 | e 2B s e e 2.500 |...... 1.723 ....03/16/2021 ...|....02/20/2051 ...
36179V-N3-0 ..... GNVA Pool i L LA ..99,221...90.2590 |... . revieneeeennn 99,106 [ 3 e [ e 3.000 |...... 1.359 ....06/22/2020 ...|....06/20/2050 ...
36179V-QT-0 ..... GNVA Pool N LA .. 106,228 |...89.8860 |... . 100,418 |.. e 106,103 e [ (B) e e s 3.000 |...... 1.400 ....06/22/2020 ...|....07/20/2050 ...
361790-BY-3 ..... GNMA Pool #MA7255 .. 4. LA .. 263,456 |...87.1940 |... ..254,912 |.. 263,272 i feeeinnnn 29 i e o 2.500 |...... 1.766 ...03/16/2021 ...|....03/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 1,034,857 | XXX 903,498 1,004,724 1,034,152 75 XXX XXX XXX 2,479 29,742 XXX XXX
0109999999. Total - U.S. Government Bonds 13,239,220 [ XXX 11,738,290 13,172,724 13,144,503 14,508 (38,514) XXX XXX XXX 68,372 175,187 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
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0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
U.S. States, Territories and Po ions
13063A-5G-5 ..... |Ca| ifornia State BAB G 0 Taxable ........ccooeenennns | ...... | I | T.0FE |, 15,064 |. 125.1630 |.......veeeinnnn 12,516 [oooiiiiiinnnnnnns 10,000 J..ooniiiiinnnnnns 14,255 [ v (183) foiiiiiiiininne Jovviviiiiiiiiinnns fonns 7.550 |...... 3971 A0 e v, 189 [ 755 |....04/03/2018 ...|....04/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 15,084 [ XXX 12,516 10,000 14,255 (183) XXX XXX XXX 189 755 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 15,064 [ XXX 12,516 10,000 14,255 (183) XXX XXX XXX 189 755 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX XXX
U.S Special Revenues - Issuer Obligations
913366-EP-1 ..... |University CA Regents Taxable Revenue ................ | ...... | ....... |1 ......... | TDFE |, 13,397 | 113.6770 |..eevvenriiinnnnn 11,368 [ooiiiiiinnnnnnns 10,000 J..ooniiiiinnnnnns 13,17 | o, (65) |evvenierinnnnnns fooviiiiiiiiiiiiinn ovnnns 6.548 |...... AAT9[MN oo v [ PO 655 |....04/27/2018 ...|....05/15/2048 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 13,397 [ XXX 11,368 10,000 13,117 (65) XXX XXX XXX 84 655 XXX XXX
U.S Special Revenues - Residential MBS
3128J-22-2 ..... Fed Home Loan Mtg Corp Gold Pool #G08791 ............feee veu]vunnens 4 s LA L..89.2440 |...ooiiiiiieeee 87,204 | 75,405 | 730862 s e (2) [ e e 3.000 |...... 3.575 ....04/02/2018 ...|....12/01/2047 ...
3128MJ-3H-1 ... Fed Home Loan Mtg Corp Gold Pool #G08799 .. i L LA L..89.1780 |ooveveiiee 62,270 v 89,827 88,212 | e () e [ e 3.000 |...... 3.570 ....04/02/2018 ...|....02/01/2048 ...
3128\J-3N-8 ... Fed Home Loan Mtg Corp Gold Pool #G08804 .. N LA ...92.8800 |..eeevvuniieeeenn 61,408 |ouniniiiinnn 66,110 | 86,282 | o8 s e e 3.500 |...... 3.403 ....04/02/2018 ...|....03/01/2048 ...
3128J-3P-3 ... Fed Home Loan Mtg Corp Gold Pool #G08805 .. i L LA ...95.3520 |...oevvininnnnnnn 85,066 [ouunniiiiiinnn 57,740 [0 59,225 | e 15 e [ 4.000 |...... 3.073 ....04/02/2018 ...|....03/01/2048 ...
3128J-3T-5 ..... Fed Home Loan Mtg Corp Gold Pool #G08809 .. N LA L..95.7760 |.eeeeenneeeeenn 46,661 |oeeeieii 48,719 49,972 | e AT e e e 4.000 |...... 3.174 ...04/02/2018 ...|....04/01/2048 ...
3128MJ-3U-2 ... Fed Home Loan Mtg Corp Gold Pool #G08810 .. i L LA L..98.2910 |.ooevvnniieennnn 13,146 | 13374 130996 [ T e [ e 4.500 |...... 2.688 ....04/03/2018 ...|....04/01/2048 ...
3128\J-3X-6 ..... Fed Home Loan Mtg Corp Gold Pool #G08813 .. 4 .. LA ...92.8200 |..eeevnniieeeeenn 59,878 | 84,500 | BABT6 s o8 e e | 3.500 |...... 3.405 ....04/02/2018 ...|....05/01/2048 ...
3128MJ-4C-1 ... Fed Home Loan Mtg Corp Gold Pool #G08818 .... 4 .. LA L..98.3060 |...coovnnniinnnnnn 45,243 |ouinniiiiiinnnn 46,023 [ 8,188 | e (23) [ [ 4.500 |...... 2.499 ....05/29/2018 ...|....06/01/2048 ...
3132A9-T6-4 . Fed Home Loan Mtg Corp Super Pool #ZS8673 4 1.A .. ...95.2530 |. .3.000 |......1.376 ....06/22/2020 .. 10/01/2032
3132AE-KR-6 ..... Fed Home Loan Mtg Corp Super Pool #272104 4 1.4 .. ...93.6110 |. .2.500 |......1.095 ....06/22/2020 .. 12/01/2033 ...
31320V-3M-5 . Fed Home Loan Mtg Corp Super Pool #SD8004 . 4 1.A .. . 66,924 |...88.6560 |. .3.000 |......2.701 ....07/02/2019 .. 07/01/2049 ...
31320V-50-4 ... Fed Home Loan Mtg Corp Super Pool #SD8055 ... i L LA .. 140,320 |...85.5610 |..covvvnnneeeennn 117,319 [ 137,117 140,194 | [ 88 e o e 2.500 |...... 2.020 ....03/03/2020 ...|....03/01/2050 ...
31320-B5-1 ..... Fed Home Loan Mtg Corp Super Pool #SD8160 ... N LA .. 308,798 |...81.7130 |.eeevvenneeeenn 247,446 |0 302,825 | 808,613 [ e (98) | e e 2.000 |...... 1.777 ....07/20/2021 ...|....08/01/2051 ...
3133A6-GU-9 ..... Fed Natl Mtg Assn Pool #QB0211 i L LA .. 82,990 |...85.3370 |.......euneeeennnn 68,097 |ouneniiiinnnenn 79,798 [ 82,883 | o (88) | e | 2.500 |...... 1.838 ....06/22/2020 ...|....06/01/2050 ...
3133KL-RF-6 ..... Fed Home Loan Mtg Corp Pool #RA4986 .. N LA L.B81.7470 |.ooeeenne i 8339,607 e 415,435 | 19,698 | e (18) [ e e 2.000 |...... 1.829 ....04/16/2021 ...|....04/01/2051 ...
3133KM-GY-5 ..... Fed Home Loan Mtg Corp Pool #RA5615 .. i L LA L..82.1660 |.......oeeennnnn251,733 [onnnniinnnnnnnn306,372 [ 313,280 | e (183) s [ e 2.000 |...... 1.756 ...07/20/2021 ...|....08/01/2051 ...
3136A6-AN-4 ..... FNR 2012-75 KC ... N LA 1..94.3910 |ooeeeiniiieeeeenn 5,360 [ 5679 el BB s e (2) [ e | 3.500 |...... 3.161 ...04/16/2018 ...|....05/25/2042 ...
3136A9-04-3 ... FNR 2012-128 PD .. i L LA L..92.2040 |..ooovnininnnnnnn 59,193 | 84,198 059,980 [ e 30 e [ 3.500 |...... 5.035 ....12/09/2022 ...|....11/25/2042 ...
3136AF-LL-6 ..... FNR 2013-81 NC N LA 94,9810 |oeeeeenieeeeen 7,999 [ 80421 08,39 | 9 s e e 1.700 |...... 1.936 ...10/08/2019 ...|....06/25/2043 ...
3136AR-0A-9 . FNR 2016-25 LA GA 4 1.4 .. ...91.5500 |. .2.500 |......3.189 ...04/11/2018 ..
3136B5-PK-5 . FNR 2019 38 PC . 4 1.A .. ...90.5630 |. .3.000 |......2.683 ....07/01/2019 ..
3136B8-NI-5 ..... FNR 2020-1AC 4 1.4 .. ...93.9190 |. .3.500 |......2.277 ...01/16/2020 .. .
3137B2-TT-7 ..... FHR 4216 KQ .... N LA 1961080 [oeevvenieeeeennn 8,335 [ 8678 [t 80851 [ 9 e e e 1.700 |...... 1.944 ...10/08/2019 ...|....10/15/2039 ...
3137FR-K7-5 ..... FHR 4961 B .... i L LA L..89.8410 |.ooiviniien 22,843 | 25,427 i 26,157 e i 39 e [ e 2.500 |...... 1.870 ....03/03/2020 ...|....12/15/2042 ...
3137H4-FG-0 ..... FHR 5170 DP .... N LA L..84.6470 |..ooeennieeeeenn 55,098 |onniiiiinnn 85,001 | 80,427 s e 288 s e e 2.000 |...... 3.380 ....08/02/2022 ...|....07/25/2050 ...
3140L2-2Y-8 ..... Fed Natl Mtg Assn Pool #BR4390 ... i L LA L. 81.8160 |...cevvnnneeennnn292,576 |ovnnniiinnnnnn 357,604 [ooecinnn 373 L e 278 e e e 2.000 |...... 2.574 ....02/16/2022 ...|....03/01/2051 ...
3140L8-20-6 ..... Fed Nat| Mtg Assn Pool #BRI750 ... N LA L..81.7820 |..eeeiniii 205,852 |oniiieeenn 361,755 84544 | e 808 [ e e 2.000 |...... 2.533 ....02/16/2022 ...|....04/01/2051 ...
3140XF-LA-7 ..... Fed Natl Mtg Assn Pool #FS0320 ... i L LA ...81.8490 |... 383,15 | e T e e e 2.000 |...... 2.348 ....02/16/2022 ...|....09/01/2051 ...
3140XG-GQ-6 ..... Fed Nat! Mtg Assn Pool #FS1106 ... N LA ...85.3600 |... 261,096 |.... 201,834 | e 294 s e s 2.500 |...... 2.876 ....04/04/2022 ...|....11/01/2051 ...
3140XG-GR-4 ..... Fed Natl Mtg Assn Pool #FS1107 ... i L LA ...85.8320 |... ..252,715 |.... 281,813 | o283 | [ 2.500 |...... 2.849 ....04/04/2022 ...|....12/01/2051 ...
31418C-40-1 ..... Fed Nat| Mtg Assn Pool #MA3356 4 1.A .. ...95.4690 |. 16,29 |. L A7,419 .. .4.000 |......3.205 ....01/04/2019 .. 12/01/2048
31418C-52-3 . Fed Natl Mtg Assn Pool #MA3563 4 1.4 .. ...95.4690 |. 16,721 |. . 17,874 .. .4.000 |......3.206 ....01/04/2019 .. 01/01/2049 ...
31418C-U7-7 ..... Fed Nat| Mtg Assn Pool #MA3305 ... L4 ... LA ...92.6300 |... L. 68,144 | 73,566 [ 780452 s e () s e [ 3.500 |...... 3.503 ...04/18/2018 ...|....03/01/2048 ...
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31418C-V3-5 ..... Fed Natl Mtg Assn Pool #MA3333 LA L.95.7160 |.oevvvnnniennnnnnn 40,278 | 42,081 i 83,156 [ e 15 e [ | 4.000 |...... 3.123 ....04/02/2018 ...|....04/01/2048 ...
31418C-WU-4 ..... Fed Nat| Mtg Assn Pool #MA3358 ... LA L..97.4440 |..oooiniie el 36,776 | 37,740 8951 s e 20 [ e e 4.500 |...... 2.616 ....04/03/2018 ...|....05/01/2048 ...
31418D-3G-5 ..... Fed Natl Mtg Assn Pool #MA4398 ... LA L..81.7550 |....ooviiiinnnnn. 246,685 |onnnniiiinnnn 301,739 307,510 [ e (93) e [ | 2.000 |...... 1.772 ....07/20/2021 ...|....08/01/2051 ...
31418D-C5-9 ..... Fed Nat! Mtg Assn Pool #MA3691 ... LA L..88.5910 |ooeeeiniiee e 31,722 |l 835,807 [ 36,114 | 2 e e e 3.000 |...... 2.734 ....06/28/2019 ...|....07/01/2049 ...
31418D-C6-7 ..... Fed Natl Mtg Assn Pool #MA3692 ... LA 92,1570 [ 35,878 [ 38,925 089,803 | e 10 e [ 3.500 |...... 2.1 ...06/28/2019 ...|....07/01/2049 ...
31418D-CX-8 ..... Fed Nat! Mtg Assn Pool #MA3685 ... LA L..88.5940 |..ooeeeiiiieeenn 7498 | 8458 08382 | e e e | 3.000 |...... 3.230 ....05/21/2019 ...|....06/01/2049 ...
31418D-NG-3 ..... Fed Natl Mtg Assn Pool #MA3990 ... LA ...85.5260 |... 137,987 s e 3T e e e 2.500 |...... 2.006 ....03/03/2020 ...|....03/01/2050 ...
31418D-PD-8 Fed Nat! Mtg Assn Pool #MA4019 ... LA ...85.5270 |... 280,418 e e (28) | [ s 2.500 |...... 1.770 ....05/08/2020 ...|....05/01/2050 ...
31418D-08-8 ..... [Fed Nat| Mtg Assn Pool #MA4078 1.4 .. ...85.4020 |. .. 72,805 |.. .2.500 |......1.776 ....06/22/2020 .. 07/01/2050
31418D-0H-8 . Fed Nat! Mtg Assn Pool #MA4055 1.A .. ...85.8470 |. .266,669 |.. .2.500 |......1.797 ....05/08/2020 .. 06/01/2050
31418D-WR-9 . Fed Natl Mtg Assn Pool #MA4255 1.4 .. .. 81.7700 |. . A .358,939 |.. .2.000 |......1.571 ....02/02/2021 .. 02/01/2061 ...
31418D-WI-8 ..... Fed Nat| Mtg Assn Pool #MA4260 ... LA ...86.7430 |... 227,167 |.... . 261,886 |.. 268,049 oo [ (280) e [ s 1.500 |...... 1.016 ....02/02/2021 ...|....02/01/2036 ...
31418D-XK-3 ..... Fed Nat! Mtg Assn Pool #MA4281 ... LA .. 81.8160 |... 290,255 |.... ..354,768 |.. 365,736 |ovvveiiiiiiiins oot (89) e e e 2.000 |...... 1.575 ....02/02/2021 ...|....03/01/2051 ...
31418D-YX-4 ..... Fed Nat! Mtg Assn Pool #MA4325 ... LA ...81.7820 |... ..437,136 |.. L BAABT e e AT e e e 2.000 |...... 1.878 ...04/16/2021 ...|....05/01/2051 ...
35563P-LK-3 ..... Freddie Mac-SCRT .... LA ...91.5810 |... . 13,098 e 13,789 [ [ (B0) [ e e 3.500 |...... 1.954 ...08/06/2019 ...|....10/25/2058 ...
35563P-NP-0 ... Freddie Mac-SCRT .... LA ...91.3410 |... ...20,398 |.... 22,327 e 22,985 [ e (B3) [ e e 2.500 |...... 1.556 ...03/05/2020 ...|....08/25/2059 ...
38379L-UL-8 ..... GNR 2015-56 LB ... i L LA ...97.5550 |... ....6,331 |.... 8,490 i 6,465 [ e 1T e [ e 1.500 |...... 1.940 ...10/08/2019 ...|....04/16/2040 ...
383790-114-3 ... GNR 2015-151 BA .. 4 | 1AL ...98.7590 |... ... 2,169 |.... e 2,197 | 2,192 | 8 | i e 1.700 |...... 2.015 ...10/08/2019 ...|[....10/20/2045 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 6,700,831 [ XXX 5,675,143 6,671,257 6,696,539 XXX XXX XXX 13,023 144,563 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 6,714,228 | XXX 5,686,511 6,681,257 6,709,657 XXX XXX XXX 13,107 145,218 XXX XXX
Industrial and Miscellaneous - Issuer Obligations
00206R-BK-7 ..... AT&T Inc 2 e [ 2B FE L . 10,856 |...81.1400 |... e 8114 10,000 [ 10,798 e [ (23) | [ e 4.350 |...... 3.810 ....06/15/2020 ...|....06/15/2045 ...
00206R-HJ-4 ..... AT&T Inc e 2B FE L . 34,828 |...95.4810 |... 83,418 285,000 [ 34,886 e [ 16 e [ s 4.350 |...... 4.411 ...02/13/2019 ...|....03/01/2029 ...
00206R-KA-9 ..... ATST Inc A1 [ 2B FE L . 21,152(...70.9200 |... 14184 020,000 [onneee 21,105 | [ (28) | [ e 3.650 |...... 3.344 ....12/21/2020 ...|....06/01/2051 ...
00206R-LJ-9 ..... AT&T Inc e 2B FE L . 48,708 |...67.0240 |... 32,842 49,000 [ 48,718 e [ | e e 3.550 |...... 3.580 ...09/18/2020 ...|....09/15/2055 ...
00206R-MN-9 ..... AT&T Inc A1 [ 2B FE L . 12,826 |...69.5420 |... 8345 12,000 [ 12,801 e [ (12) e [ e 3.800 |...... 3.466 ....12/07/2020 ...|....12/01/2057 ...
00287Y-BX-6 ..... AbbVie Inc 1 L2.AFE .. ..39,990 |...90.5230 |. 36,209 | .3.200 |......3.203 . 11712/2019 .. 11/21/2029
00287Y-CB-3 ..... AbbVie Inc ... 1 L2.AFE .. ..14,034 [...84.2790 |. 12,642 |. .4.250 |......4.276 ....11/12/2019 .. 11/21/2049
010392-FL-7 ..... Alabama Power Co . 2 1EFE .. . 28,065 |...83.7590 |. . ......3.396 ...04/07/2020 .. 08/15/2044
010392-FT-0 ..... Alabama Power Co .....oevvuviiiinnnniniiiiiiineeecenaians foen o 1 .1EFE .. . 21,026 |...72.4910 |. .3.450 |......3.171 ...05/20/2021 .. 10/01/2049 ...
012873-AK-1 ..... Ovintiv Inc ...ceeeeen .. 2.CFE .. . 12,248 |. 106.7710 |. .7.375 |......4.470 ....08/22/2022 .. 11/01/2031 ...
01400E-AD-5 ..... Alcon Finance Corp 144A |- 2.BFE ... ..211,406 |...85.1850 |.................170,369 [........c00eent 200,000 |ooeivinnnnnnnnnnn209,165 [oenenniinnnnnnnns fovvveennns (1,184) | o e 2.600 |...... 1.912 ....02/02/2021 ...}|....05/27/2030 ...
023135-BF-2 ..... Amazon.com Inc ... |- LEFE L. . 38,784 [...89.2050 |.....ccevueeeennn 31,222 |oiiiiiiiiinnnnn 35,000 [oeiiiii 38,432 | [ (208) e e e 3.875 |...... 2.980 ...02/02/2021 ...|....08/22/2037 ...
023135-CK-0 ..... Amazon.com Inc ... |- 1.DFE ... . 39,813 [...82.7750 [.....cevvennennnnn 33,110 |oeeninniiinnnnnnn40,000 [oiiinnnnnnnnn 39,814 i T e e e 4.100 |...... 4.124 ...04/11/2022 ... |....04/13/2062 ...
023551-AJ-3 ... Amerada Hess Corp e [ 2.CFE Ll . 108.8970 |..eevvvnneeeeennn 32,669 |oneniiiiinnnnnnn 30,000 [oiiiiniiiee e 35,327 feiicciiieee e (365) [ oo e 7.300 |...... 4.763 ...08/02/2022 ...|....08/15/2031 ...
03523T-BT-4 ..... Anheuser-Busch InBev Inc .. A1 [ 2AFE L ...85.9900 |.......ooeeeennnnn 34,396 | 40,000 [oiiiiiiinnnnnnnd0,060 |aenniiiiies e (D) e [ e 4.439 |...... 4.429 ...04/03/2018 ...|....10/06/2048 ...
036752-AL-7 ..... Anthem Inc ... N L .. 2.BFE ..|... ...88.0920 |...oovviiiieeeennn 26,428 |oniiiiienennnn 30,000 [oiiiiiiee i 29,975 | o8 e e e 2.875 |...... 2.889 ...09/04/2019 ...|....09/15/2029 ...
03740L-AD-4 ..... Aon Corp .. 1 L2.AFE .. ...91.9940 |. .2.850 |......2.860 ....02/23/2022 .. 05/28/2027 ...
03740L-AE-2 ..... Aon Corp .. 1 L2.AFE .. ...76.9500 |. .3.900 |......3.988 ...02/23/2022 .. 02/28/2052
037833-EF-3 ..... Apple Inc .... 1 .1.BFE .. ...66.2980 |. .2.650 |......2.682 ...02/01/2021 .. 02/08/2051
04685A-3E-9 ..... Athene Global Funding 144A . .. 1.EFE .. ...76.6560 |. .2.646 |......3.164 ...06/08/2022 .. 10/04/2031
05526D-BH-7 ... BAT Capital Corp . 1 .2.BFE .. ...85.8930 |. .3.462 |......6.056 ...07/14/2022 .. 09/06/2029 ...
05526D-BV-6 ..... BAT Capital Corp . N A |--2.BFE ... B ...83.0030 |..eevvrniieeeeennn 12,450 |oeeeniiiiiieen 15,000 [oeeeiiieeeet 0879 | o8 s e e 5.650 |...... 5.803 ...08/15/2022 ...|....03/16/2052 ...
05526D-Bli-4 ... BAT Capital Corp ......cccvvunniiiiiinnniniiinnnnnnnneenns fons von | s 1o L 2BFE i 35,000 |...89.0220 |..................31,158 |......ooeeeinnnnn 35,000 foniiiiinnnnnnnn35,000 oiiiiiniiiiiiins fooiniiiiiiiiiis i foveenniiiiiins e 4.742 |...... 4.742 ...03/14/2022 ...|....03/16/2032 ...
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05684B-AC-1 ..... Bain Capital Specialty Corp ....oevvviiviimnnnnniniiinnfoee e | s T .. 2.CFE .. ...82.4920 |.....ooiieeeennnl 57,745 | 70,000 [oiiiiiiinenn 89,426 | e 142 e [ e 2.550 |...... 2.780 [AD cevvie eevniniiiiiininns 387 [oeeeiiiiiiiinnns 1,785 |....10/05/2021 ... |....10/13/2026 ...
06051G-HA-O ..... Bank of America Corp .... e [ G FE L L T7.8870 |oeeeeenieeeeeennn 35,049 | 45,000 [oeeieinieeeeennn 82,854 | e 4 e e e 3.946 |...... 4.250 ...02/07/2019 ...|....01/23/2049 ...
06051G-JA-8 ..... Bank of America Corp .... A1 [ TG FE L L. 78.9190 |ooeiiiiiiien 7,892 [ 10,000 [ 10,995 | e (23) e [ e 4.083 |...... 3.49% ....02/02/2021 ...}|....03/20/2051 ...
06051G-JL-4 ..... Bank of America Corp .... e [ G FE L L. 76.4880 |..eoenniieeeennnn 38,244 |on00050,000 [eiiiiiieee 50,000 |oni s e e e | 1.922 |...... 1.922 ...10/16/2020 ...|....10/24/2031 ...
06051G-JW-0 ..... Bank of America Corp .... A1 [ TG FE L 738410 [ 22,1582 030,000 [ 30,000 | e e [ e 3.311 ... 3.311 ....04/16/2021 ...|....04/22/2042 ...
06051G-KD-0 ..... Bank of America Corp .... e [ G FE L L..78.3200 |..eeevuniiieeeenn. 54,824 | 70,000 [oiiiiiiiee e 65,384 | e 295 | e e 2.572 |...... 3.358 ...08/24/2022 ...|....10/20/2032 ...
06051G-KQ-1 ..... Bank of America Corp .... A1 [ TG FE L L..91.8440 | 9,184 |0 10,000 [ 10,000 |eaiices e e [ | 4.571 |...... 4.571 ....04/21/2022 ...|....04/27/2033 ...
06051G-KY-4 ..... Bank of America Corp .... N L .. 1.G FE ..|... 1..95.2610 |oeeeennnieeeeennn 33,341 | 00085,000 [oeiiiiiee 85,000 [oeeieceiiees e e oo | 5.015 |...... 5.015 ....07/19/2022 ...|....07/22/2033 ...
084664-C0-2 . Berkshire Hathaway Inc 1 .1.CFE .. ...88.8820 |. .4.200 |......4.230 ....08/07/2018 .. 08/15/2048
097023-CU-7 ..... [Boeing Co .... 1 .2.CFE .. ...99.0070 |. .5.040 |......5.040 ...04/30/2020 .. 05/01/2027
100743-AM-5 ... Boston Gas Co 144A . 1 L2.AFE .. ...87.3560 |. .3.757 |......3.757 ...03/11/2022 .. 03/16/2032 ...
103730-BL-3 ..... BP Cap Mkts America .. N A |- LFFE L L..91.9600 |..eeevvnniieeeennn 27,588 |oniiiiieennennnn 30,000 [oeiiiiiiieeeeennn 31,830 [ e (373) s oo e 3.633 |...... 2.917 ...05/20/2021 ...|....04/06/2030 ...
10373Q-BP-4 ..... BP Cap Mkts America .. N | LR FE L ...66.3380 |......ooeeeennnnn 26,535 |oiniiiiiinnnn 40,000 [ 38,884 | e 28 e e e 2.939 |...... 3.087 ....08/31/2021 ...|....06/04/2051 ...
103730-BT-6 ..... BP Cap Mkts America .. N A |- LFFE L L..84.0700 |..eevvvnneeeeennn 12,610 [oeeenieiiinenn 15,000 [oecieniiee e 15,000 |oeeieecceiiieee foeeeeeieieeeeeee oo oo e 2.721 |...... 2.721 ...01/10/2022 ...|....01/12/2032 ...
10921U-2H-0 ..... Brighthouse Financial Inc 144A ... e [ TG FE L 92,1510 [ 32,258 [0 835,000 [ 34,969 | e 14 e [ 1.750 |...... 1.794 ...01/06/2022 ...|....01/13/2025 ...
11135F-AS-0 ..... Broadcom Inc 1 e 2.0 FE Ll L..88.4570 |..ooeeniiieeeen 4,428 05,000 [ 5,865 [ e (80) [ e | 4.300 |...... 2.720 ...08/31/2021 ...|....11/15/2032 ...
11135F-BK-6 ..... Broadcom Inc A1 [ 2.0 FE L ...80.4430 |......cooeeeeennn 16,089 [onnnniiiinnnn 20,000 [oiiiiiiinnnnnn 18,956 |neniiiiiiiinns e 80 e [ e 3.419 |...... 4.044 ...05/01/2021 ...|....04/15/2033 ...
11135F-BL4 ..... Broadcom Inc 1 e [ 2.CFE Ll L..80.1310 |oeeeeeiiie e 28,847 o000 36,000 [ 35,759 | e T s e e 3.469 |...... 3.516 ...05/01/2021 ...|....04/15/2034 ...
11135F-BP-5 ..... Broadcom Inc A1 [ 2.0 FE L L. 73.8650 |.ooevvviiiiiiinn 4,432 | 8,000 [ 5716 [ e 17 e [ e 3.137 |...... 3.599 ....10/01/2021 ...|....11/15/2035 ...
11135F-BQ-3 ..... Broadcom Inc 1 .2.CFE .. ...72.0560 |. .3.187 |......3.220 ...10/01/2021 .. 11/15/2036
11135F-BV-2 ..... Broadcom Inc 1 .2.CFE .. ...87.4740 |. 4.9 |......5.421 ...04/18/2022 .. 05/15/2037
114259-AW-4 ... Brooklyn Union Gas Co 144A . 1 L2.AFE .. ...93.7500 |. .4.866 |......4.866 ....08/02/2022 .. 08/05/2032
124857-AZ-6 ..... ViacomOBS COrp .vvvvunvivvivrnnnniiiiiniiieieeiniinneees foen e e [1 .2.BFE .. ...89.2690 |. .4.200 |......6.349 LG 11722/2022 . 06/01/2029 ...
12513G-BG-3 ..... COW LLC .... N .2.CFE .. ...88.7820 |. .2.670 |......2.670 .. 11723/2021 .. 12/01/2026 ...
12513G-BH-1 ..... COW LLC .... A1 [ 2.0 FE L L..85.6160 |.....ooviiiiinnnnn 8,562 [onnniiiiinnnnnnn10,000 [oiiiiiinnnnnn 10,000 [oeeeiciiiiinees oo e [ e 3.276 |...... 3.276 ....11/23/2021 ... |....12/01/2028 ...
12513G-BJ-7 ..... 1 e [ 2.CFE Ll L..82.2370 |.eeeeiiiieeeeennn 8,224 |02 10,000 [ 10,000 | e e e | 3.569 |...... 3.569 . 11723/2021 ... |....12/01/2031 ...
126650-CX-6 ..... CVS Caremark Corp .. A1 [ 2B FE L L..96.8880 |....oevniiiennnn 14,633 | 15,000 [ 140832 | 3 e [ e 4.300 |...... 4.835 ....12/13/2022 ...|....03/25/2028 ...
126650-CZ-1 ..... CVS Caremark Corp .. e 2B FE L 1..90.2090 |eeeeeeniieeeeennn 13,531 | 15,000 [ 14,947 | ] e e e 5.050 |...... 5.075 ...04/03/2019 ...|....03/25/2048 ...
126650-DK-3 ..... CVS Caremark Corp .. A1 [ 2B FE L L..83.6380 |...ooeviiiiinnnnnn 4,182 | 5,000 [ 8,082 | e (49) L [ | 4125 |...... 2.598 ...07/31/2020 ...|....04/01/2040 ...
14040H-CV-5 ..... Capital One Finl . e [ 2.AFE L 1..95.4380 |.oeeeeniieeeeen 71579 | 75,000 e 75,000 |oeececeiieeee feeeeeeieieeeeeee e oo e 5.247 |...... 5.247 ....07/25/2022 ...|....07/26/2030 ...
141781-88-2 ..... Cargill Inc 144A . 1 1FFE .. ...79.2230 |. .2.125 |......2.175 ....11/08/2021 .. 11/10/2031 ...
141781-Bi-3 ..... Cargill Inc 144A . 1 1FFE .. ...92.4740 |. .4.000 |......4.079 ...04/19/2022 .. 06/22/2032
141781-BY-9 ..... Cargill Inc 144A . 1 1FFE .. ...99.6680 |. .4.875 |......4.907 ....10/056/2022 .. 10/10/2025
150890-AM-6 ..... Celanese US Hldgs 1 .2.CFE .. ...98.7760 |. .6.165 |......6.165 ....07/07/2022 .. 07/15/2027
161175-AY-0 ..... Charter Comm LLC .... 2 .2.CFE .. ...98.0900 |. .4.908 |......4.674 ...04/03/2019 .. 07/23/2025 ...
161175-BA-1 ... Charter Comm LLC .... 2 e [ 2.CFE L. 1..90.5630 |..eeevuniiieeeennn 18,585 [ 15,000 [oeiiiiiee i 19,896 | e (124) | e e 6.484 |...... 4.290 ...06/16/2020 ...|....10/23/2045 ...
161175-BK-9 ..... Charter Comm LLC .... A1 [ 2.0 FE L ...92.0590 |....oevniiieennnnn 13,809 [ouniniiiiiinnnnn 15,000 [oiiiiiiininnnnn 15,803 |oneniiciiinens o (110) s o e 4.200 |...... 3.314 ....09/04/2019 ...|....03/15/2028 ...
161175-BN-3 ... Charter Comm LLC .... 1 e 2.0 FE Ll L..82.4380 |..eoenniiieeeeennn 32,975 |2 40,000 [oeiiiiiiee 39,889 | e [ e e 5.750 |...... 5.1 ...04/03/2018 ...|....04/01/2048 ...
161175-88-2 ..... Charter Comm LLC .... A1 [ 2.0 FE L L..76.0520 |.....ovniiiiinnnnn 7,606 [oiniiiiiinnnnn 10,000 [oiiiiiinnnnnnn 10,581 s e () e [ s 5125 |...... 4.734 ....09/12/2019 ...|....07/01/2049 ...
161175-BT-0 ..... Charter Comm LLC .... 1 e [ 2.CFE Ll ...72.79%60 |... . reeeeneneeeeeennn80,000 [ 53,859 | [ B8 e e e 4.800 |...... 5.509 ...05/16/2022 ...|....03/01/2050 ...
161175-CA-0 ..... Charter Comm LLC .... A1 [ 2.0 FE L ...63.1220 |... L15,780 [ 25,000 |ovinniiieinn 20,623 [ e 38 [ e e 3.900 |...... 5.016 ...09/01/2022 ...|....06/01/2052 ...
161175-CC-6 ..... Charter Comm LLC .... 1o |- 2.CFE ... L..64.3460 |..ooonniiieeeen 3,217 e 5,000 [ 4,995 | e e e e 4.400 |...... 4.405 ...05/18/2021 ...|....12/01/2061 ...
161175-CE-2 ..... Charter Comm LLC .... 1o [ 2.CFE ... ...64.8310 |... revevreneeeeennnnn 9,000 [0 80881 | e 16 L [ e 3.500 |...... 5.841 ....07/27/2022 ...|....03/01/2042 ...
161175-CJ-1 ..... Charter Comm LLC . 1 .2.CFE .. ...85.8710 |. 30,055 |. .4.400 |......5.366 ...09/01/2022 .. 04/01/2033 ...
20030N-BT-7 ..... Comcast Corp ... 1.. L 1.GFE L ...81.4370 |... L4072 5,000 | 4316 e e 38 | e s 3.200 |...... 4.567 ...06/11/2018 ...|....07/15/2036 ...
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20030N-CY-5 ... (0111 G0 PR RPN Y T LAGFE L 14,972 1...78.3130 |.oeevvenneeeeennnn 11747 o 15,000 |ociiiiieeennn 14,975 [ v e s 00002232250 | 3.263 ....10/29/2019 ...|....11/01/2039 ...
20030N-DH-1 ..... Comcast Corp ... e [ G FE L ...82.9500 |...coevuiiiieeenn 16,590 |onniniiiiinnnnnn20,000 [oeeeieiiiieeeeen 24,409 e feeeeiei i (208) | [ 00230750 2.206 ...07/31/2020 ...|....04/01/2040 ...
20030N-DS-7 ..... Comcast Corp ... A1 [ TG FE L L..64.6000 |......ooovieennnnn 18,734 | 29,000 [oiiiiiin e en 22,870 v oo 109 | e 00 2,887 | 4.151 ...08/19/2021 ...|....11/01/2051 ...
20030N-EA-5 ..... Comcast Corp e [ G FE L L 102.2780 |ooeeevnnieeeeennn 15,342 | 15,000 [ 14,993 | e e e 1020050350 5.360 ....10/31/2022 ...|....11/15/2027 ...
20268J-AA-1 ..... CommonSpirit Health ... A1 [ TG FE L L..95.9240 |...ooiiiiiinnn 14,389 | 15,000 [oiiiiin 15,000 |eveiiiniciiins e i e 100002760 . 2.760 ....08/07/2019 ...|....10/01/2024 ...
205887-CC-4 ..... ConAgra Inc 1 e [ 2.CFE Ll 97,4120 | 43,835 85,000 [ 47,188 | et (876) | e e 40850 | 3.856 ... 12/13/2022 ... |....11/01/2028 ...
20826F-AV-8 ..... ConocoPhi | lips Co .. A1 [ LR FE L ... 79.3490 |...oovviieeennn 15,870 i 20,000 [oiiiiiinennn 19,968 | o e [ 00223800 ...l 3.809 ....02/22/2022 ...|....03/15/2052 ...
209111-GC-1 ..... Consol idated Edison Co NY Inc . N L .. 1.G FE ..|... ...69.6820 |...coovuiiieeeenn 17,421 |2 25,000 [ 25,000 |eveecceeies e e e 10222232200 . 3.200 ... 11/29/2021 ... |....12/01/2051 ...
21036P-BE-7 ..... Constellation Brands Inc .. 1 .2.CFE .. ...87.8320 |. .3.847 ...04/07/2020 .. 08/01/2029
21036P-BF-4 ..... Constellation Brands Inc .. . .. 2.CFE .. ...85.3080 |. .2.898 ...04/23/2020 .. 05/01/2030
21871X-AE-9 ..... CoreBridge Finl Inc 144A .. 1 .2.BFE .. ...91.2750 |. ......3.865 ...08/31/2022 .. 04/05/2029 ...
21871X-AG4 ..... CoreBridge Finl Inc 144A ......oovimmiiiiiiiiiiieeeeees [ e e 2B FE L .. 88.0160 |..eevvvnneeeeenn 35,207 |oveiniieeennnnnnn40,000 [oeeennieee e 87,911 | o102 | e 10222232900 . 4.597 ...06/08/2022 ...|....04/05/2032 ...
224044-CF-2 ... Cox Comm Inc 144A .. A1 [ 2B FE L ...89.0050 |.......oovvreennnnn 8,901 | 10,000 [oiiiiiiinnn 90319 s e 39 e e 0040800 L 5.582 ....10/24/2018 ...|....02/01/2035 ...
224044-CN-5 ... Cox Comm Inc 144A .. e 2B FE L L..79.8980 |..eeevviiiieeeennn 15,980 oeniiiiiiinnnnnnn 20,000 [oeeiiiiieee e 19,984 | el T s e 1122222.600 . 2.644 ...05/18/2021 ...|....06/15/2031 ...
28422E-VF-2 ... John Deere Cap Corp ... e [ LFFE L L.97.1070 [ooeeeiiieeeennn 29,132 [t 30,000 [oiiiiiinnnnn 29,994 s o e e 00023.400 . 3.408 ...06/01/2022 ...|....06/06/2025 ...
25278X-AV-1 ..... Diamond Energy Inc .... e 2B FE L . 101.7060 |..eevvvnnneeeeennn 10,971 |2 10,000 [oeceeiiee e 10,469 o e (2) e e [0 62250 . 5.630 ....12/06/2022 ...|....03/15/2033 ...
25470D-AT-6 ..... Discovery Comn Inc .... A1 [ 2.0 FE L L TAT350 [ 22,421 |0 30,000 [oiiiinnn 29,529 s e 10 | [ 1000252200 .l 5.311 ...08/23/2022 ... |....09/20/2047 ...
25470D-BF-5 ..... Discovery Comm Inc .... 1 e [ 2.CFE Ll ...86.9830 |..eeevrniiieeennn 4,349 | 5,000 [ 5,085 | e (B) e e 4125 3.922 ...03/17/2022 ...|....05/15/2029 ...
25470D-BG-3 ..... Discovery Comn Inc .... B L .. 2.CFE ..|... L 76,1460 | 11,422 | 15,000 [ 18,688 s e (82) | e 10000052300 . 3.813 ....07/09/2020 ...|....05/15/2049 ...
25470D-BH-1 . Discovery Comn Inc . 1 .2.CFE .. ...68.9620 |. .3.838 ...10/21/2020 .. 05/15/2050
26441C-BL-8 ..... Duke Energy Co . 1 .2.BFE .. ...81.7510 |. .2.715 ...03/17/2022 .. 06/15/2031
26441C-BT-1 Duke Energy Co . 1 .2.BFE .. ...94.2680 |. .4.681 ....09/20/2022 .. 08/15/2032
26442C-AH-7 . Duke Energy Inc I FFE .. ...99.6310 |. .4.023 ...12/02/2020 .. 02/15/2040 ...
26442C-AQ-7 . Duke Energy Inc .. N L FFE .. ...99.7320 |. ......3.119 ...04/03/2018 .. 03/15/2023 ...
264420-8B-9 ... Duke Energy Inc B L FFE ... L..83.7750 |.ooevviiiiieennn 8,378 | 10,000 [ociininn 10,184 s o (1) | e 0022550 2.299 ....06/20/2021 ...|....04/15/2031 ...
26442E-AF-T7 ..... Duke Energy Ohio Inc N L FFE ... 1..93.0860 |..eevvvniiieeeennn 23,272 | 25,000 [oeiiiiiiieeeen 24,993 | e e e 1220030650 . 3.655 ...01/08/2019 ...|....02/01/2029 ...
264420-AP-9 ..... Duke Energy Progress Inc .. A1 [ LR FE L ...80.6230 |......oeiieennnnn 12,008 |oniiiiiiiinnnn 15,000 [oiiiiine e 872 | o2 e e 00242000 . 4.050 ...03/14/2022 ...|....04/01/2052 ...
26443T-AB-2 ..... Duke Energy Indiana LLC ... e | LFFE L L.69.7410 |.oeeeinieeee 13,948 | 0220,000 [ 19,583 | e 10 e e 1020080250 3.369 ...09/25/2019 ...|....10/01/2049 ...
20273R-BJ-7 ..... Energy Transfer Ptrs A1 [ 2.0 FE L ...93.0830 |....oovniiieennnnn 9,308 |onniniiiiinnnnn 10,000 [oiiiiiinnn 10,881 e o (20) | e | 80125 5.440 ...11/09/2020 ...|....12/15/2045 ...
29273V-AP-5 ... Energy Transfer Equity .... 1 e [ 2.CFE Ll ...99.0160 |..eeevvnnieeeenn 19,808 |oveeiieeennnnnnn 20,000 [oeeeeniieeeeeenn 19,995 | oo s e 002250550 5.552 ....12/05/2022 ...|....02/15/2028 ...
20273V-AQ-3 . Energy Transfer Equity . 1 .2.CFE .. ...97.8360 |. .5.762 ....12/05/2022 .. 02/15/2033 ...
20278N-AG-8 ..... Energy Transfer Ptrns LP 1 .2.CFE .. ...96.9910 |. .5.278 ...01/08/2019 .. 04/15/2029
20278N-AQ-6 ..... Energy Transfer Ptrns LP 1 .2.CFE .. ...88.4610 |. .3.769 ....01/07/2020 .. 05/15/2030
20279F-AA-T ..... Energy Transfer Ptrns LP 1 .2.CFE .. ...93.5710 |. .5.831 ....11/06/2020 .. 04/15/2049
29379V-BU-6 ..... Enterprise Products Inc 1 L2.AFE .. ...85.8020 |. ......4.864 ...10/16/2018 .. 02/01/2049 ...
29379V-BX-0 ..... Enterprise Products Inc ... e [ 2.AFE L 1..85.2990 |..eeeiiiiieeeeennn 12,795 | 15,000 [ 13,228 | e 108 | e 122222.800 . 4.793 ....06/23/2022 ...|....01/31/2030 ...
204400-AF-4 ... Equitable Finl Life 144A .. e | LEFE L. ...83.4990 |.......cooeeeeenn 50,099 |ouiiiiiiiiinnnn 80,000 [oiiiiiiinnnnnnn 59,879 i e 22 | e 000012800 L 1.841 ....03/03/2021 ...}|....03/08/2028 ...
20449-AL-1 ..... Equitable Finl Life 144A .. o | LEFE L L..87.6280 |..eeevuniieeeeenn 83,247 |0 95,000 [oiiiiiie e 94,912 | e 22 | e 210700 1.725 ...11/08/2021 ...|....11/12/2026 ...
3003411-AB-2 ..... Evergy Inc A1 [ 2B FE L ...86.6030 |......coooeeeennnn 25,981 |t 30,000 [oiiiiiinnnn 29,939 s e B e e 4000022.900 . 2.934 ...12/10/2019 ...|....09/15/2029 ...
30037D-AA-3 ..... Evergy Metro Inc . e | LFFE L L..82.5140 |.oeeeiieee e 12,377 e 15,000 [ 15,457 | e (B0) | e 00002 2.250 . 1.792 ....02/02/2021 ...|....06/01/2030 ...
30231G-BF-8 ..... Exxon Mobil Corp . A1 [ 1D FE L ...90.2650 |......ovieeennnnn 27,079 foiiniiiiinnnnnnnn 30,000 [oiiiiiinnnnnnn30,000 |oveiiniiiiiiinns oo e e 42227 | 4.221 ....03/17/2020 ...|....03/19/2040 ...
337738-AT-5 ..... Fiserv Inc 1o |- 2B FE ... ...93.6960 |..eevvrniiieeeennn 32,794 |0 35,000 [ 34,999 | e e e 10222232200 . 3.201 ...06/10/2019 ...|....07/01/2026 ...
361841-AL-3 ..... GLP Capital LP .....cccvvvnnnnnns 1o [ 2.CFE ... L..94.6190 |.oocivieinnnnn 14,198 | 15,000 [ 15,004 | e (D) s e 000252300 .l 5.295 ....09/24/2018 ...|....01/15/2029 ...
36267V-AE-3 ..... [GE Healthcare Hldg LLC 144A . 1 .2.BFE .. . 101.3620 |. ......5.744 ....11/09/2022 .. 11/15/2027 ...
373334-J5-1 ..... Georgia Power 00 ..e.uuvviiiiiuuiiiiiiiiiiiiiiieiiiiiies L. 2.AFE ... . 19,859 [...90.7990 [.................. 18,160 |....oeniiiinennnn 20,000 foiiiiinnn 19,875 s oo i oo | 40750 L 4.803 ...02/15/2019 ... |....09/01/2040 ...
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373334-K0-3 ... Georgia Power €0 ....uuvvvvviivvnnniniiiiiiineeeeniineees oo e | s T .. 2.AFE .. L..96.7620 |...oeeveinnnnnnnn 19,352 [ 20,000 [oiiiiiinnnn 19,940 | e e e 40700 4.740 ....06/02/2022 ...|....05/15/2032 ...
375558-BY-8 ..... Gilead Sciences INC .....ccoeveiereermmmninreeerniiieeees foen oo e [ 2.AFE L ...79.5480 |... UUUTRURUPRR FRPPRRRRRRRPI I 1Y :is'V I IS 1.676 ....09/23/2020 ...|....10/01/2030 ...
38141G-WV-2 ..... Goldman Sachs Group INC ....eeevvvvvvenenniiiiinnninnnns foen oe A1 [ 2AFE L ...91.5020 |... e (L788) [ e [ 3814 1.671 ....01/07/2021 ...|....04/23/2029 ...
38141G-XA-7 ..... Goldman Sachs Group INC .eevveeeveerrneniieeeeenieeeees foen e N L .. 1.F FE ..|... ...86.8460 |......euiieeeennn 830,396 |oeniiiiiiinnnnnnn 35,000 [oiiiiiiiieee 87,627 e oo (182) | e A 3.744 ...06/10/2020 ...|....04/23/2039 ...
38141G-XR-0 ..... Goldman Sachs Group INC ....eeevvvvvvenenniiiiinnninnnns foen oe B L .. 1.F FE ..|... L. 76.2900 |.ooeevvennenen 11,444 15,000 [ 15,000 | e e e | 12902 1.992 ...01/20/2021 ...|....01/27/2032 ...
38141G-YB-4 ..... Goldman Sachs Group INC .eevveeeveerrneniieeeeenieeeees foen e N L .. 1.F FE ..|... L..79.8050 |..eeevuuiiieeeenn 51,878 | 65,000 [oiiiiiiiie 85,000 |oeeeicciiies e s e | 2,615 2.615 ...04/15/2021 ...|....04/22/2032 ...
38141G-YJ-7 ..... Goldman Sachs Group INC ....eeevvvvvvenenniiiiinnninnnns foen oe B L .. 1.F FE ..|... L 77.8540 |ooiiiiiieen 27,249 035,000 [0 32,236 | [ 115 e [ 00002.383 3.305 ....06/27/2022 ...|....07/21/2032 ...
38141G-YN-8 ..... Goldman Sachs Group INC .eevveeeveerrneniieeeeenieeeees foen e N L .. 1.F FE ..|... L. 78.9570 |.oeeeeiiieieeennnn 7,896 e 10,000 [oeciniiie e 10,000 |oveeecceiies feeeeeeiis e e [1100002.650 .. 2.650 ....10/18/2021 ...|....10/21/2032 ...
38141G-2M-9 ..... Goldman Sachs Group 1 1FFE .. ...81.4810 |. .3.102 ...01/19/2022 .. 02/24/2033
406216-BJ-9 ..... [Halliburton Co . 1 L2.AFE .. ...92.9530 |. .3.190 ...11/18/2021 .. 11/15/2035
444859-BU-5 ..... [Humana Inc ... 1 .2.CFE .. . 102.2450 |. ......5.818 ... 11/07/2022 .. 03/01/2028 ...
444859-BV-3 ... Humana Inc ... 1 e 2.0 FE Ll . 103.5170 |ooeeevnieeeeeeenen 5,176 | 5,000 [ 4,975 | e s e | 5875 | 5.941 ....11/07/2022 ...|....03/01/2033 ...
458140-BJ-8 ..... Intel Corp ... B L .. 1.EFE ..|... L..68.2970 |....oovniiinnnnnn 13,659 [onniiiniinnnnnn 20,000 [oiiiiineen 21,130 | e (27) | e 0000030200 2.944 ....02/11/2020 ...|....11/15/2049 ...
458140-BV-1 ..... Intel Corp ... N L .. 1.EFE ..|... L 701180 [oeeeeeiieeeeennn 24,541 |0 35,000 [ 27,521 s e (9) | 7,686 [ ]2222.800 . 2.764 ...08/16/2021 ...|....08/12/2041 ...
458140-BU-9 ..... Intel Corp ... B L .. 1.EFE ..|... L..65.2870 |...ooevniiinnnnnnn 6,529 | 10,000 [ 9,983 i e e [ 100223.080 Ll 3.069 ...08/11/2021 ...|....08/12/2051 ...
458140-BZ-2 ..... Intel Corp ... N L .. 1.EFE ..|... ...95.2850 |...cevvniiineennn 28,586 |ouniiiiiiinnnnnnnn 30,000 [oiiiiiiiii i 29,929 | e s e 1222240000 . 4.041 ....08/02/2022 ...|....08/05/2029 ...
458140-CA-6 ..... Intel Corp ... B L .. 1.EFE ..|... L..93.7960 |...oovvnineennnnn 18,759 | 20,000 [oiiiiiiinnnn 19,969 v el e e | 40150 4170 ....08/02/2022 ...|....08/05/2032 ...
458140-CC-2 ... Intel Corp ... N L .. 1.EFE ..|... ...88.4250 |...oooviiiiieeennn 22,106 |oeenneeeeennnnnn 25,000 [oeieiiiiieeeeeen 24,945 | e e e 1220050050 . 5.063 ....08/02/2022 ...|....08/05/2062 ...
45866F-AV-6 ..... InterContinental Exchange Inc .... B L .. 1.G FE ..|... ...96.6930 |.......ooeviennnnnn 9,669 |ouniiiiiiinnnn 10,000 [oiiiiiiininn 9,990 | e e [ 40350 4.367 ....06/12/2022 ...|....06/15/2029 ...
45866F-A-4 ..... InterContinental Exchange Inc . 1 . 1.GFE .. ...95.6540 |. .4.607 ...06/12/2022 .. 03/15/2033
45866F-AX-2 ..... InterContinental Exchange Inc . 1 .1.GFE .. ...92.8020 |. .5.040 ....06/12/2022 .. 06/15/2052
459200-KM-2 ..... Intl Business Machines Corp . 1 . 1.GFE .. ...89.9850 |. .2.203 ....02/02/2022 .. 02/09/2027
465685-A0-8 ..... ITC Hidgs Corp 144A .....viiiiiiiiiiiiiiiiiececeeiee feen e 1 .2.BFE .. ...84.5890 |. .2.974 ....06/11/2020 .. 05/14/2030 ...
46647P-BD-7 ..... JPMorgan Chase & Co N 1FFE .. ...89.9130 |. ......3.702 ...04/29/2019 .. 05/06/2030 ...
46647P-BU-9 ..... JPMorgan Chase & Co ... B L .. 1.EFE ..|... L..76.0520 |.....ooviiennnnnn 30,421 |oiiiiiiinnnnn40,000 [oiiiiine e 34877 s e 372 | e | 1764 3.451 ....03/24/2022 ...|....11/19/2031 ...
46647P-CD-6 ..... JPMorgan Chase & Co ... N L .. 1.EFE ..|... L. 725920 |.iieiiiiiieeeeennn 36,296 |oeniiieieennnnnn 50,000 [oeiiiiiiee 49,820 | el T e e 30157 3.182 ...04/19/2021 ... |....04/22/2042 ...
46647P-CR-5 ... JPMorgan Chase & Co ... B L .. 1.EFE ..|... L. 79.3180 [ooiiiiiiinnnnnnn 39,659 |ouiiiiiiiinnnnn 50,000 [oiiiiiinennnnn50,000 |eviiiiniiiiins e i e | 2545 2.545 ....11/01/2021 ...|....11/08/2032 ...
46647P-DC-7 ..... JPMorgan Chase & Co ... N L .. 1.EFE ..|... 1..92.8880 |.oeeevnniiieeennnn 4,644 |0 5,000 [t 5,000 | e s e . 40586 . 4.586 ...04/19/2022 ...|....04/26/2033 ...
46647P-DG-8 ..... JPMorgan Chase & Co ... A1 [ LEFE L 977140 [ 53,743 085,000 [ 55,000 |eaiiiciins e i [ | 40851 4.851 ....07/18/2022 ...|....07/25/2028 ...
46647P-DH-6 ..... JPMorgan Chase & Co ... e | LEFE L 1..95.6680 |...eevnniiiieeennnn 9,567 |oeiiiiiiiinnnnnn 10,000 [oiiiiiieee 10,000 | e e e 4912 ] 4.912 ....07/18/2022 ...|....07/25/2033 ...
49326E-EJ-8 ..... [KeyCorp ....... . .. 2.AFE .. ...84.3460 |. .2.559 ....09/04/2019 .. 10/01/2029 ...
502431-AN-1 ..... L3Harris Corp .. 1 .2.BFE .. ...95.8350 |. .2.508 ...04/21/2020 .. 06/15/2028
539830-BU-2 ..... Lockheed Martin Corp . 1 .1.GFE .. . 100.8020 |. .5.055 ....10/19/2022 .. 10/15/2025
548661-EM-5 ..... Lowes Co's Inc ... 1 L2.AFE .. ...95.0820 |. .5.649 ....09/06/2022 .. 04/15/2053
55336V-AL-4 ..... [MPLX LP . 1 .2.BFE .. ...85.3440 |. ......4.639 ...12/13/2019 .. 03/01/2047 ...
55336V-BN-9 ... MPLX LP . e 2B FE L ...94.6450 |.......coiieeeenn 28,661 |oeiiniiiiiinnnnnn 25,000 [oieiiiiiiee s 24,670 | e B9 | e 40250 . 4.553 ...04/03/2018 ...|....12/01/2027 ...
55336V-BT-6 ..... MPLX LP A1 [ 2B FE L ...82.2530 |...covvnnnnnnnnnn 16,451 | 20,000 [oiiiiinnen 19,799 s o2 e e 40950 5.016 ....03/10/2022 ...|....03/14/2052 ...
55903V-AL-7 ..... Magal lanes Inc 144A ... 1 e 2.0 FE Ll L..82.4870 |..eeeirieeeeeen 74,238 |eneeeen2290,000 [oiiiiiie 83,540 | e 211 e e | 4279 5.270 ....08/16/2022 ...|....03/15/2032 ...
55903V-AQ-6 ..... Magal lanes Inc 144A ... A1 [ 2.0 FE L L. 73.0520 |..ooovvnniinnnn 47,484 | n65,000 [oiiiiiiiinnnn 85,480 i e (8) | e 514 5.092 ...03/24/2022 ... |....03/15/2052 ...
55903V-AS-2 ... Magal lanes Inc 144A ... 1 e [ 2.CFE Ll 727780 [oeeeeeiiieeeeenn 21,833 |eieieeeeen2230,000 [ociiiie 80,000 | feeeeeeis e e 2052391 5.391 ...08/09/2022 ...|....03/15/2062 ...
571748-AU-6 ..... Marsh & McLennan Cos Inc .. 2 e [ 2AFE L ...98.9210 |....oovvieennnnnn 39,568 |ouiiniiiiiinnnn 40,000 [oiiiiiiinnnn 40,129 i o (282) | e 40080 L 3.445 ...04/03/2018 ...|....10/15/2023 ...
571748-BH-4 ..... Marsh & McLennan Cos Inc .. T [ 2.AFE ... L.92.3740 |oeeeiiieeeeeen 9,237 210,000 [ 10,229 s e (10) | e [ 4750 4.542 ...02/20/2019 ...|....03/15/2039 ...
573874-AJ-3 ..... Marvel Technology Inc ... 1o [ 2.CFE ... ...80.6730 |....oovniieennnnnn 20,168 |ouninniiinnnnnn 25,000 [oiiiiiiineee s 28,960 |oveiiiiiiiiiins o e e 000002.950 L 2.972 ....04/05/2021 ...|....04/15/2031 ...
58013\-FA-7 ..... Mc Donald's Corp . 1 L2.AFE .. ...93.0720 |. ... 4.341 ...04/03/2018 .. 12/09/2045 ...
58013M-FK-5 ..... Mc Donald's Corp . 1.. L 2.AFE L L..75.6880 | 18,922 25,000 [ 27,018 s o (49) | e 000 30625 |l 3.168 ...04/07/2020 ...|....09/01/2049 ...
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58013W-FR-0 ..... Mc Donald's COrp .....eeevvvunnveerivinnnnniiinineeeeenns foes ven | s T .. 2.AFE .. ...83.8330 |....ooeiiiinnnnnn 8,383 [ 10,000 [oiiiiienl 11,261 | e (28) s e e 4.200 |...... 3.473 ....04/07/2020 ...|....04/01/2050 ...
59217G-ET-2 ..... Met Life Global Funding | 144A ... .- 1.DFE ..|... ...80.6980 |...cevvuuieennn 121,047 |oneeniiiiinnnn 150,000 [oeeeeniiee e 122,405 |oeeeeccciiieeee o B71 | e e 2.400 |...... 4.952 ....09/20/2022 ...|....01/11/2032 ...
594918-BR-4 ..... Microsoft Corp | TAFE L ...93.2900 |...oovvniinennnnn 79,296 |onnnniiiinnnnnnn 85,000 [oiiiiiiinnnnnnn81,990 | el 771 e [ e 2.400 |...... 3.454 ....11/20/2018 ...|....08/08/2026 ...
59562V-AN-9 ..... MidAmerican Energy Hldgs Inc .. o LG FE L . 105.3500 |..eeevvnniieeeennn21,070 foueiiiiiinnnnnnn20,000 [oeeeiiniiieeeeennn 28,344 | e (182) [ o e 6.125 |...... 4.442 ...10/16/2018 ...|....04/01/2036 ...
609207-AT-2 ..... Mondelez Intl Inc A1 [ 2B FE L L..86.3730 |..ooivniiinnnnnnn 2,591 | 3,000 i 2,978 s i3 e [ e 2.750 |...... 2.862 ...04/07/2020 ...|....04/13/2030 ...
609207-BB-0 ..... Mondelez Intl Inc e 2B FE L ...85.8420 |..oooiiiiiiiiee 4,292 | 5,000 [ 4,966 [ o8 s e e 3.000 |...... 3.086 ...08/08/2022 ...|....03/17/2032 ...
617446-8G-7 ..... Morgan Stanley Group Inc .. B L .. 1.G FE ..|... ...93.5900 |...oovniiiinnnnnnn 23,397 | 25,000 [oiiiiiiinnnn 28,942 | e e [ e 4.431 |...... 5.154 ....12/14/2022 ...|....01/23/2030 ...
617446-8L-6 ..... Morgan Stanley Group Inc N L .. 1.EFE ..|... ...82.8690 |...oevvuiieeennn53,865 |ouiiiiiiinninnn 85,000 [oiiiiiiiieeeeenna85,775 | e (102) Jecees e e 2.699 |...... 2.510 ...02/02/2021 ...|....01/22/2031 ...
617446-8X-0 ..... Morgan Stanley Group Inc 1 .1EFE .. ...75.7070 |. .1.928 |......1.928 ...01/20/2021 .. 04/28/2032
61746B-EG-7 ..... Morgan Stanley Inc . 1 . 1.GFE .. ...85.3740 |. .4.375 |......3.875 ...06/10/2020 .. 01/22/2047
61747Y-EH-4 ..... Morgan Stanley . 1 .1EFE .. ...78.2560 |. .2.511 |......3.982 ...06/08/2022 .. 10/20/2032 ...
61747Y-EU-5 ..... Morgan Stanley . N L .. 1.EFE ..|... 1.94.2560 |.ooeeveiieeeeen 4718 05,000 [ 5,000 | e e e | 4.889 |...... 4.889 ....07/18/2022 ...|....07/20/2033 ...
637432-N2-4 ..... National Rural Utilities .. A1 [ LEFE L L..92.6760 |....oevnienennnnn 37,071 [ 40,000 [oiiiiiinnnnn 39,858 | i e [ e 4.150 |...... 4.194 ....08/10/2022 ...|....12/15/2032 ...
63743H-FG-2 ..... National Rural Utilities .. e | LFFE L 1..99.3120 |ooeeiiiii i 39,725 |02 40,000 [oiiiiiie i 39,983 | e e e e 4.800 |...... 4.838 ....12/07/2022 ...|....03/15/2028 ...
6533%K-BR-0 ..... Nextera Energy Capital .. A1 [ 2AFE L L..82.5110 |..ooevvninnnnnnni 49,506 |oennniiinnnnnn80,000 [oiiiiiinnnnnnn 59,983 | i e e e 2.250 |...... 2.254 ...05/05/2020 ... |....06/01/2030 ...
6533%K-CH-1 ..... Nextera Energy Capital .. e [ 2.AFE L ...98.4810 |..eeevvnniieeeennn 59,089 [oniiniiiiiinnnnn 80,000 [oiiiiiiiieee 59,981 | e e e | 4.625 |...... 4.633 ....06/21/2022 ...|....07/15/2027 ...
65473P-Ad-4 ... NiSource Inc ... A1 [ 2B FE L ...89.3460 |.......oooeeeeennnd0,205 |oinniiiiinnnnn 45,000 [oiiiiiiiinnnnnnn 46,282 | e (I57) s e e 3.600 |...... 3.158 ...04/20/2020 ...|....05/01/2030 ...
65473P-AL-9 ..... NiSource Inc ... e 2B FE L L. 76.5400 |..ooeenniiieeenn 7,854 |2 10,000 [t 8578 | e 1T e e e 1.700 |...... 3.754 ...03/16/2022 ...|....02/15/2031 ...
654730-BE-2 ..... NiSource Fin Corp B L .. 2.BFE ..|... L..94.3190 |..ooiiiinnnnn 28,296 [oninniiiiinnnnn 30,000 [oiiiiiinnnnn 80,256 [aiiiiiiiiiinees e (B7) e [ e 3.490 |...... 3.267 ....04/08/2020 ...|....05/15/2027 ...
666807-BT-8 ..... Nor throp Grumman Corp 1 L2.AFE .. ...97.4730 |. .5.150 |......2.346 ...07/31/2020 .. 05/01/2040
67066G-AG-9 ..... NVIDIA Corp . 1 1FFE .. ...81.4950 |. .3.500 |[......2.195 ...07/31/2020 .. 04/01/2040
67103H-AL-1 ..... 0'Reilly Automotive Inc 1 .2.BFE .. ...97.0560 |. .4.700 |......4.748 ...06/10/2022 .. 06/15/2032
677050-AN-6 ..... Oglethorpe Power Corp .......cceeevvvvviivnnnnnnnvennnnnnsfoun ooe 1 .2.BFE .. .. 86.0060 |. .5.050 |......5.113 ...05/10/2019 .. 10/01/2048 ...
68233J-BU-7 ..... Oncor Electric Delivery Co ....coevveieeeeemmneneeeeens foun oee N 1FFE .. ...87.3490 |. .2.750 |......2.126 ...06/13/2022 .. 05/15/2030 ...
682680-AU-7 ..... ONEOK Inc A1 [ 2.0 FE L L..94.5500 |....oooiiiiiiinnnnn 9,455 | 10,000 [ nnn 10,366 [aeniciiis e (A7) e [ e 4.550 |...... 3.780 ....03/21/2022 ...|....07/15/2028 ...
682680-AY-9 ..... ONECK Inc ... 1 e [ 2.CFE Ll ...86.6580 |..eeevuuiiieeennn. 8,666 |ouiiiiiiinnnnnn 10,000 [oeiiiiniieeenn 8,437 s e 3 e e e 3.400 |...... 6.308 ....11/01/2022 ...|....09/01/2029 ...
682680-BB-8 ..... ONECK Inc ... A1 [ 2B FE L ...84.0620 |.......cooeeeeenn 16,812 |oninniiiiinnnnn 20,000 [oiiiiiiinnnnnnn 18,835 | e 113 e [ 3.100 |...... 4.205 ...06/25/2022 ... |....03/15/2030 ...
682680-BE-2 ..... ONECK Inc ... e 2B FE L 1018770 |oeeeeeneeeeeennn 5,004 |0 5,000 [ 5,720 | e (59) e e e 6.350 |...... 4.166 ...08/23/2022 ...|....01/15/2031 ...
682680-BG-7 ..... ONECK Inc ... A1 [ 2B FE L . 100.6230 |.....oonnieieeennnn 5,081 foiiiiiiiiinennnnn 5,000 [oiiiiiiiiiinnn 4,996 | i e [ |l 6.100 |...... 6.111 ....11/15/2022 ...|....11/15/2032 ...
68389X-BP-9 ..... Oracle Corp ... N L .. 2.BFE ..|... L 79.5670 |.eeeeenieeeeeen 47,740 e 80,000 [oeeeiiieeeeee 81,125 | e (7)) s e e 3.800 |...... 3.612 ...12/02/2020 ...|....11/15/2037 ...
68389X-BW-4 ..... Oracle Corp . 1 .2.BFE .. ...74.3300 |. .3.600 |......2.884 ....02/10/2022 .. 04/01/2040 ...
68389X-BX-2 ..... Oracle Corp . 1 .2.BFE .. ...67.7940 |. .3.600 |...... 3.904 ...02/17/2022 .. 04/01/2050
68389X-CB-9 ..... Oracle Corp . 1 .2.BFE .. ...69.8630 |. .4.100 |......4.110 ...08/22/2021 .. 03/25/2061
68389X-CD-5 . Oracle Corp . 1 .2.BFE .. ...86.7690 |. .2.300 |......2.340 ...08/22/2021 .. 03/25/2028
68389X-CE-3 ..... Oracle Corp . 1 .2.BFE .. ...83.2040 |. .2.875 |......2.893 ....03/22/2021 .. 03/25/2031 ...
68902V-AK-3 ..... Otis Worldwide Corp ... e 2B FE L .. 125,355 |...84.2520 |........oeeeeenn 109,527 |oeenniiiinnnnn. 130,000 |oeeeeeniieeeeenn 125,646 [nneneeciiiiees e 308 | e e 2.565 |...... 3.073 ...06/31/2022 ...|....02/15/2030 ...
693475-BK-0 ..... PNC Bank Corp 2 e TG FE L . 30,000 |. 100.9520 |..........0oeeeen 30,286 |oeevnnnieennnnnnn 80,000 [oiiinnnnnnnnn80,000 |oceiiiniiiiiiiiins oo e e 5.3%4 |...... 5.354 ... 11/20/2022 ...|....12/02/2028 ...
694308-JG-3 ..... Pacific Gas & Electric Co ... 1 e 2.0 FE Ll ..49,333 [...78.1390 [...eeeevvneeeeen 42,976 oo 55,000 [oeiiiiiie e 49,846 | [ 83T e [ s 2.500 |...... 3.847 ....08/24/2022 ...|....02/01/2031 ...
694308-UN-8 ..... Pacific Gas & Electric Co ... A1 [ 2.0 FE L 43,811 [...77.9540 [..ooeevnnnnnnnn 31,182 40,000 [ 83,727 e e (TT) e e e 4.950 |...... 4.359 ....11/04/2021 ...|....07/01/2050 ...
694308-JT-5 ..... Pacific Gas & Electric Co ... 1 e [ 2.CFE Ll . 40,318 |...81.5680 |.........oeeeeenn 36,705 |oeeenenieeennnnnnd5,000 [oeeennninne 40,469 oo [ 152 e [ e 3.250 |...... 4.640 ....09/20/2022 ...|....06/01/2031 ...
694308-KF-3 ..... Pacific Gas & Electric Co ... A1 [ 2.0 FE L . 84,851 [...98.7540 [.......oeeneenenn 83,941 |oiiiiiii 85,000 [oiiiiiiin 84,867 i e 16 e [ e 5.450 |...... 5.490 ...06/06/2022 ...|....06/15/2027 ...
695114-Cli-6 ..... PacifiCorp T |- LEFE ... 012,846 |...86.2310 [....cevvneneeeeenn 12,935 i 15,000 [oneciiiiee 12,909 | e B2 e e e 2.700 |...... 4.895 [MS ...... 119 |... ....09/20/2022 ...|....09/15/2030 ...
709599-BN-3 ... Penske Truck Leasing 144A . 1. .. 2.BFE ..|... . 29,917 [...95.0330 [........00eeeeenn 28,510 |oeeniininnnnnnnnnn 80,000 [oiiinnnnnnnn29,926 | ool e e e 4.400 |...... 4.461(JJ ....... ....06/02/2022 ...|....07/01/2027 ...
718172-CV-9 ..... Philip Morris Intl .... 1 1FFE .. ..29,854 |. 100.83%0 |. .5.125 |......5.237 ....11/15/2022 .. 11/17/2027 ...
718172-CW-7 ..... Philip Morris Intl .iooeiiiiiiiiiiiiiiiiiiiiiiiiiiinnnns 1.. . 1.FFE ..|.. . 14,987 [.101.7470 [.......oooeeeen 165,262 oeeninnnnnnnnnnn 15,000 foiiiinn 14,987 i oo i e o 5.625 |..... 5.640 . 11/165/2022 ... ... 11/17/2029 ...




0L

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
72650R-BM-3 ..... Plains Al American InC ....oovvevvvviinnnnnninernnnnnnnsfoen e | oo [Tl L 2.CFE | 9,633 [...86.9550 |....iiiiiiinnnnnns 8,696 [.ooviiiiiininnnns 10,000 |oveennierivinnnnnns LT T R R, Fc 7 PR R RN 3.550 |...... 4.110 ....03/24/2022 ...|....12/15/2029 ...
72650R-BN-1 ..... Plains All American Inc vee |--2.CFE ... 13,655 [...87.1510 [.oeeeeeeeeee e 13,078 | 15,000 [ 1871 e e BT e e e 3.800 |...... 5.167 ...08/02/2022 ...|....09/15/2030 ...
T4256L-ES-4 ..... Principal Life Global Fund Il 144A e [ LEFE L . 84,504 [...87.5770 [..cccevvnnnnennn 74,441 | n.85,000 [oiiiiiin 84,612 | e BB e [ e 1.500 |...... 1.622 ...11709/2021 ... |....11/17/2026 ...
745310-AH-5 ..... Puget Energy Inc .... 1 e [ 2.CFE Ll . 30,695 [...95.1850 [.....cevvuuieeeenn 28,556 |oeevnnniieeennnnnn 80,000 [oiiiiiiin 30,278 e [ (128) | e s 3.650 |...... 3.19% ...07/02/2019 ...|....05/15/2025 ...
745310-AK-8 ..... Puget Energy Inc .... A1 [ 2.0 FE L . 34,150 |...89.4860 |.................. 26,846 |.................n80,000 [oooiiiiinnnnnnnnn 33,354 | e (422) | e e 4.100 |...... 2.401 ...02/02/2021 ...|....06/15/2030 ...
74834L-BC-3 ..... Quest Diagnostics Inc ... e 2B FE L . 14,978 [...83.9610 [....cevvvenneeeenn 12,594 | 15,000 [ 14,983 e e 2 e e e 2.800 |...... 2.815 ...05/11/2020 ...|....06/30/2031 ...
761713-BA-3 ..... Reynolds American Inc ... A1 [ 2B FE L ...90.4570 |...oovviiiiinnnnnn 9,046 |oninniiiinnnn 10,000 [ 9,618 | T e [ e 5.700 |...... 6.139 ....08/18/2022 ...|....08/15/2035 ...
78403D-AN-0 ..... SBA Tower Trust 144A o | LEFE L ...94.3050 |...oevvniieeennnn 33,007 foviniiiiinnnnnnnn 35,000 [oeiiiiiiiiee 85,000 |oeeiiiiciiiees e e oo e 2.836 |...... 2.836 ...09/10/2019 ...|....01/15/2025 ...
785592-AN-8 ..... Sabine Pass Liquefaction Inc 2 .2.BFE .. . 100.1850 |. .5.625 |......3.358 ...03/24/2022 .. 03/01/2025
785592-AS-5 . Sabine Pass Liquefaction Inc 1 .2.BFE .. ...98.1730 |. .5.000 |...... 3.609 ...08/24/2022 .. 03/15/2027
785592-AX-4 ..... [Sabine Pass Liquefaction Inc 1 .2.BFE .. ...92.9370 |. .4.500 |......4.628 ...05/11/2022 .. 05/15/2030 ...
806851-AH-4 ..... Schlumberger Hldgs Corp 144A ... e [ 2.AFE L 941360 |oeeeeiieeeeea 14,120 | 15,000 [t 15,087 e e (T) Jee e e e 4.300 |...... 4.217 ...04/12/2022 ...|....05/01/2029 ...
816851-BG-3 ..... Sempra Energy .. A1 [ 2B FE L L..92.9500 |...oovniiiinnnnnnn 32,532 [ 35,000 [oiiiiiiinnn 35,824 o e (57) s e e 3.400 |...... 2.875 ....12/06/2019 ...|....02/01/2028 ...
816851-BH-1 ..... Sempra Energy .. e 2B FE L ...82.2900 |.eeeeeniiiiieeennnn 8,229 | 10,000 [eeeiiiieee e 10,299 | e (18) e e e 3.800 |...... 3.536 ...12/05/2019 ...|....02/01/2038 ...
816851-BJ-7 ..... Sempra Energy .. A1 [ 2B FE L L. 78.6840 |..oooeiiiiiiinnnn 3,934 | 5,000 [ 5,303 [ e (8) e [ | 4.000 |...... 3.625 ...10/09/2019 ...|....02/01/2048 ...
816851-BP-3 ..... Sempra Energy .. o 2B FE Ll 91,5700 [oeeeeeneeeeee 4579 |0 5,000 [ 4,983 | e s e e 3.700 |...... 3.761 ...08/21/2022 ...|....04/01/2029 ...
824348-BL-9 ..... Sherwin Williams Co A1 [ 2B FE L ...82.5080 |.....ooiiirennnn 41,254 | .50,000 [oiiiiiiinn 44,694 | i 200 [ o | 2.300 |...... 3.965 ...08/02/2022 ...|....05/15/2030 ...
826418-BM-6 ..... Sierra Pacific Power Co ... e | LFFE L L.92.9760 |oeeeeinieeeeennn 32,542 |00 85,000 [ 33,989 | e 295 | e e 2.600 |...... 3.574 ...04/03/2018 ...|....05/01/2026 ...
842400-GG-2 ..... Southern Calif Edison ... B L .. 2.AFE ..|... ... 78.4530 |..ooiiiiiiiinnnn 3,928 | 5,000 [ 5,805 [ e (8) e [ | 4.000 |...... 3.615 ....10/10/2019 ...|....04/01/2047 ...
842400-GK-3 ..... Southern Calif Edison 1 L2.AFE .. ...80.2970 |. .4.125 |...... 3.593 ...10/09/2019 .. 03/01/2048
842400-GS-6 ..... Southern Calif Edison 1 .1.GFE .. ...87.2180 |. .2.850 |......2.868 ...08/01/2019 .. 08/01/2029
842400-GT-4 ..... Southern Calif Edison 1 1.G FE .. ...73.5010 |. .3.650 |......3.313 ...03/05/2020 .. 02/01/2050
842400-GU-1 ..... Southern Calif Edison 1 .1.GFE .. ...82.7000 |. .2.250 |......2.211 ...03/05/2020 .. 06/01/2030 ...
842400-HI-8 ..... Southern Calif Edison N . 1.GFE .. ...83.99%0 |. .2.750 |......2.754 ...01/10/2022 .. 02/01/2032 ...
842400-HS-5 ... Southern Calif Edison ... A1 [ TG FE L L 103.1160 |.oovvvveneeennnnn 20,623 |onieniiiiinnnnnn 20,000 [oiiiiiinnnnnnnn 20,027 foveniniiiiiinens oo (D) e [ s 5.850 |...... 5.818 ....11/04/2022 ...|....11/01/2027 ...
842587-CX-3 ..... Southern Co e 2B FE L L..83.8860 |..eeevruiieeeennn 12,583 [ 15,000 [ 14,941 | ] e e e 4.400 |...... 4.421 ....04/03/2018 ...|....07/01/2046 ...
857477-BE-2 ..... State Street Corp .. A1 [ LR FE L ...95.3460 |.......cooeeeennnn 19,069 [onnnniiiinnnnn 20,000 [oiiiiiiinnnnnnnn20,000 [oeenniiiiiiinens o e [ e 2.35% |...... 2.354 ...10/29/2019 ...|....11/01/2025 ...
857477-B0-5 ..... State Street Corp .. e | LFFE L ...88.6990 |....ooviiiieeennnn 8,870 | 10,000 [oeiiiiiieeeeennn 10,000 |oeeiicciiiieee e e oo e 1.684 |...... 1.684 171572021 ... 11/18/2027 ...
857477-BS-1 ..... State Street Corp .. A1 [ LR FE L ...89.9250 |......cooeeeennnn 58,451 | 85,000 [oiiiiiiinn 85,000 |oaiiniiiiiins e e [ e 2.203 |...... 2.203 ...02/02/2022 ...|....02/07/2028 ...
857477-BY-8 ..... State Street Corp .. N L .. 1.F FE ..|... . 103.4290 |..oeevnnnieeeeenn 15,514 | 15,000 [ 15,000 | e e e | 5.820 |...... 5.820 ....11/01/2022 ...|....11/04/2028 ...
87264A-BF-1 ..... T-Mobile USA Inc . 1 .2.CFE .. ...90.8210 |. .3.875 |......4.467 ....06/19/2022 .. 04/15/2030 ...
87264A-CA-1 ..... T-Mobile USA Inc . . .. 2.CFE .. ...86.0510 |. .2.050 |......1.664 ...09/22/2020 .. 02/15/2028
87264A-CS-2 ..... T-Mobile USA Inc . 1 .2.CFE .. ...84.4610 |. .2.400 |......2.409 ...12/0172021 .. 03/15/2029
87264A-CV-5 ..... T-Mobile USA Inc . 1 .2.CFE .. ...99.5070 |. .5.200 |......5.221 ....00/12/2022 .. 01/15/2033
87612B-BU-5 ..... Targa Resources Ptrs LP 1 .2.CFE .. ...83.9850 |. .4.000 |......5.692 ...07/29/2022 .. 01/15/2032 ...
87612K-AA-0 ... Targa Resources Corp ... 1 e [ 2.CFE Ll L..98.1570 |oeeeeeniieeeeennn 19,631 |02 20,000 [eeeeiiie e 19,972 | e e e e 5.200 |...... 5.235 ....06/22/2022 ...|....07/01/2027 ...
893574-AP-8 ..... Transcontinental Gas Pipe Line ... B L .. 2.BFE ..|... L..87.0390 |....oovniieennnnn 13,066 [ovneniiiinnnnnn 15,000 [ovcivninneenn 14,743 | e 28 e e e 3.250 |...... 3.516 ....08/17/2022 ...|....05/15/2030 ...
89788M-AE-2 ..... Truist Finl Corp N L .. 1.G FE ..|... ...83.8600 |...eevuuniieeeenn 88,702 |ouuiiiiiinnennnn 70,000 [oeiiiiiiieee e 70,000 |oeeieeeciiiieeee foeeeeeniieeeeeee e oo e 1.887 |...... 1.887 ...06/02/2021 ...|....06/07/2029 ...
907818-FN-3 ..... Union Pacific Corp B L .. 1.G FE ..|... ...64.8420 |......cooeeeennnnn 12,968 |oninniiiinnnn 20,000 [oiiiiinnennd 19,871 L 2 e [ e 2.973 |...... 3.001 ...09/16/2020 ...|....09/16/2062 ...
91159H-JC-5 ... US Bancorp N L .. 1.F FE ..|... ...89.8120 |...cevuiiieeeenn 62,868 |onniiiiiennnnn 70,000 [oiiiiiiieee e 70,000 |oeeiiciiiieeee e e oo | 2.215 |...... 2.215 ...01/20/2022 ...|....01/27/2028 ...
91324P-0T-6 ... United Health Group Inc ... B L .. 1.F FE ..|... L..82.1580 |.oeieveiiinenn 12,324 | 15,000 [ 14,987 | e e [ e 3.500 |...... 3.506 ...07/26/2019 ...|....08/15/2039 ...
91324P-ED-0 ... United Health Group Inc ... 2. .. 1.F FE ..|... ...83.5100 |..eevvnnieeeeennn 20,878 o 25,000 [oeeeeiiieee e 24,998 | e e e e 2.300 |...... 2.301 ....05/17/2021 ...|....05/15/2031 ...
91324P-EH-1 ... United Health Group Inc ... 1. .. 1.F FE ..|... L..95.5450 |...oiiviiinnnnnn 33,441 |0 35,000 [ 34,883 | e 10 e [ | 4.000 |...... 4.060 ....06/17/2022 ...|....05/15/2029 ...
91324P-EJ-7 ..... [United Health Group Inc 1 1FFE .. ...95.2010 |. .4.200 |......4.2382 ....05/17/2022 .. 05/15/2032 ...
91324P-EK-4 ... United Health Group Inc ... 1.. . 1.FFE ..|.. ...92.8300 [...oeeninnnn 4642 5,000 [ 5,198 s i () e i e 4.750 |...... 4.504 ...06/08/2022 ...|....05/15/2052 ...
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91324P-EL-2 ..... United Health Group Inc T .. 1.F FE .. ...94.0020 |......ooiiiiinnnnn 4,700 [oenneieiiiininnnns 5,000 |ooeiirniiieiiinnnn 3853 I O N R RN 4.950 |...... 5.007 ....06/17/2022 ...|....05/15/2062 ...
91324P-EQ-1 ... United Health Group Inc ... e | LFFE L . 103.2840 |...cevvniieeeennnn 30,985 |oniiiiiiinnnnnnn 30,000 [oeiiiiiiiie i 29,956 |oniiiciiieees e e e | 5.300 |...... 5.326 ....10/25/2022 ...|....02/15/2030 ...
91324P-ER-9 ..... United Health Group Inc ... A1 [ LR FE L . 103.4750 |...oovvnieeennnnn 25,869 |ounnniiiiiinnnnn 25,000 [oiiiiiiiniinnn 28,908 | e e [ e 5.350 |...... 5.398 ....10/25/2022 ...|....02/15/2033 ...
91324P-ES-7 ... United Health Group Inc ... e | LFFE L . 108.1990 |..oevvvniieeeeennn 10,820 [oveeiiiiinnnnnn 10,000 [oeciiniieeeeennen 9,989 | o e e e 5.875 |...... 5.883 ....10/26/2022 ...|....02/15/2053 ...
91324P-ET-5 ... United Health Group Inc ... A1 [ LR FE L . 109.2930 |...oevviiiiiennnnn 5,465 | 5,000 i 98T | e e [ 6.050 |...... 6.130 ....10/25/2022 ...|....02/15/2063 ...
92343V-FT-6 ..... Verizon Comm Inc .... e [ 2.AFE L ...67.9550 |..ooeiiiiiieennnn 20,387 o 30,000 [eiiiiiiieee i 29,974 | o] e e e 2.650 |...... 2.656 ...11/10/2020 ...|....11/20/2040 ...
92343V-6L-2 ..... Verizon Comm Inc .... A1 [ 2AFE L ...69.5620 |.......oooereennnn 10,434 | 15,000 [ 14,966 [ e e [ e 2.850 |...... 2.866 ....09/01/2021 ...|....09/03/2041 ...
92343V-GN-8 ... Verizon Comm Inc . N L .. 2.AFE ..|... L. 79.3810 |oeeeiiniie 39,691 |0 .50,000 [oeeiiieeeeenn 2,744 | e 304 | e e 2.355 |...... 4.280 ...06/06/2022 ... |....03/15/2032 ...
92553P-AP-7 . | Viacom Inc ... 1 .2.BFE .. ...69.1940 |. .4.375 |......6.752 ....12/06/2022 .. 03/15/2043
92553P-Al-2 ..... [Viacom Inc ... 1 .2.BFE .. ...77.2180 |. .5.250 |......4.060 ...07/09/2020 .. 04/01/2044
92556H-AB-3 ..... [Paramount Global . 1 .2.BFE .. ...89.1200 |. .4.950 |......7.059 ....10/18/2022 .. 01/15/2031 ...
92556H-AD-9 ..... Paramount Global .... e 2B FE L L..82.1350 |.ieeiiiiieeeeennn 12,320 [ 15,000 [ 130502 | e BT s e e 4.200 |...... 5.582 ...07/13/2022 ...|....05/19/2032 ...
925650-AC-7 ..... VICI Properties LP .... A1 [ 2.0 FE L ...95.1920 |..oiiiiiienen 28,798 o 25,000 [oiiiiiiinennn 24,945 | e e [ e 4.950 |...... 4.987 ....04/20/2022 ...|....02/15/2030 ...
925650-AD-5 ... VICI Properties LP .... 1 e [ 2.CFE Ll 1..92.5950 |.eeeeiiiiieeeeen 27,779 v 30,000 [oiiiiiie i 29,938 | e e e e 5125 |...... 5.153 ....04/20/2022 ...|....05/15/2032 ...
95000U-2F-9 ..... Wells Fargo & Co ... A1 [ LEFE L L..92.7260 |...oovvniiennnnnn 55,636 [ounniiiiiinnnnnnn80,000 [oiiiiiiiinnna83,116 [ e (869) [ e | 3.1% |...... 1.645 ....04/27/2021 ...|....06/17/2027 ...
95000U-2H-5 ... Wells Fargo & Co ... e [ 2.AFE L L. 94.6140 |..eoeeenieeeeen 2,576 o 45,000 [oeeiiiiieee 85,000 |oeeneceees e e e | 2.406 |...... 2.406 ...10/24/2019 ...|....10/30/2025 ...
95000U-2U-6 ..... Wells Fargo & Co ... A1 [ 2AFE L ...84.5360 |......cooeeeennnnn 29,688 |oninniiiiinnnnnn 35,000 [oiiiiiiinnn 35,000 [aeiniiiiiies e e [ e 3.350 |...... 3.350 ...02/23/2022 ... |....03/02/2033 ...
95000U-2X-0 ..... Wells Fargo & Co ... e [ 2.AFE L ...96.8510 |ooeeevnniieeeeenn 43,583 |0 45,000 [oeeieiiiieee 85,000 |oeeieceiiees e e oo | 3.908 |...... 3.908 ...04/18/2022 ...|....04/25/2026 ...
95000U-3A-9 ... Wells Fargo & Co ... B L .. 2.AFE ..|... ...97.6460 |.......ooeeeennnnn 39,059 |oiiiiiiiiinnnn 40,000 [oiiiiiiinnnnnd0,000 | e e [ e 4.808 |...... 4.808 ....07/18/2022 ...|....07/25/2028 ...
95000U-3B-7 ..... [Wells Fargo & Co . 1 L2.AFE .. ...94.6870 |. .4.897 |......4.897 ....07/18/2022 .. 07/25/2033
969457-BY-5 . Williams Cos Inc 1 .2.BFE .. ...81.2070 |. .2.600 |......4.577 ...07/2172022 .. 03/15/2031
969457-BZ-2 ..... [Williams Cos Inc ... 1 .2.BFE .. ...93.4040 |. .4.650 |......4.69% ....08/03/2022 .. 08/15/2032
970648-AJ-0 ..... Willis North America Inc 1 .2.BFE .. ...84.3040 |. .2.950 |......3.031 ...12/10/2019 .. 09/15/2029 ...
98388\1-AD-9 ..... Xcel Energy Inc N L2.AFE .. ...95.8010 |. .4.600 |......4.604 ...05/03/2022 .. 06/01/2032 ...
98389B-Al-0 ..... Xcel Energy Inc N |- 2.AFE L ...85.6140 |....oooiiennnnnnn 25,684 |oninniiiinnnn 30,000 [oiiiiiinnnnnn 29,846 | e 20 [ e e 2.600 |...... 2.682 ....11/04/2019 ...|....12/01/2029 ...
06368F-AJ-8 ..... Bank of Montreal .... |- 1L.FFE ... ...91.4620 |.......oieeeeennn 59,450 |ouiiniiiiiinnnn 85,000 [oiiiiiniieeeeenn 84,885 | e 2 e e e 2.650 |...... 2.695 ...08/08/2022 ...|....03/08/2027 ...
06418B-AE-8 ..... Bank of Nova Scotia |- LFFE ... L..92.2190 |oooiiiiinnnnnnnnn 59,942 | nn65,000 [oiiiiine 85,000 |oaiiniiiiis e e [ e 2.951 |...... 2.951 ...03/07/2022 ...|....03/11/2027 ...
11271L-AC-6 ..... Brookfield Finance Inc .. |- 1.GFE ... 1..91.9620 |..eoevniieeeeennn 41,388 | i45,000 [ A7, 78T s e (A7) | e | 3.900 |...... 2.553 ...02/02/2022 ...|....01/25/2028 ...
13645R-BF-0 ..... Canadian Pacific RR Co .. |- 2.BFE ... ...83.1220 |..ooivniiennnnnn 20,781 o 25,000 [oiiiiiinenn 24,389 | e 82 e [ e 2.450 |...... 2.747 ...06/08/2022 ...|....12/02/2031 ...
775109-CD-1 ..... Rogers Comm Inc 144A . |- 2.AFE ... L T7.5780 | 11,837 | 15,000 [ 14,840 | oo e oo e 4.550 |...... 4.617 ...03/07/2022 ...|....08/15/2052 ...
78016E-YV-3 ..... Royal Bank of Canada .. .. 1.EFE .. ...90.4420 |. .2.050 |......2.064 ....01/12/2022 .. 0172172027 ...
89114T-2T-2 ..... Toronto Dominion Bank ... .. 1.EFE .. ...91.7100 |. .2.800 |......2.843 ...03/07/2022 .. 03/10/2027
89352H-BA-6 ..... [TransCanada Pipelines Ltd . L2.AFE .. ...91.8290 |. .4.100 |......4.120 ...04/02/2020 .. 04/15/2030
89352H-BC-2 ..... [TransCanada Pipelines Ltd . L2.AFE .. ...79.6730 |. .2.500 |......2.575 ...10/07/2021 .. 10/12/2031
12661P-AB-5 ..... | CSL Finance PLC 144A . .1.GFE .. ...94.4630 |. .4.050 |......4.125 ...04/22/2022 .. 04/27/2029 ...
12661P-AC-3 ..... CSL Finance PLC 144A .... |- 1.GFE ... .. 94.4860 |......oiiieeeennn 28,346 |ouinniiiiinnnnnnn 30,000 [oiiiiiiiee i 29,789 | e 12 e e e 4.250 |...... 4.343 ...04/22/2022 ...|....04/27/2032 ...
20446M-AG-T7 ..... Equinor ASA .... |- 1.DFE ... L..82.7320 |..oovvniinennnnnnn 20,683 |oniniiiiiinnnnn 25,000 [oiiiiiiiieeenh 28791 | 9 e [ e 3.625 |...... 3.691 ....04/01/2020 ...|....04/06/2040 ...
20446M-AH-5 ... Equinor ASA .... |- 1.DFE ... 794910 | 7,949 |02 10,000 [ 90980 [ o] e e e 3.700 |...... 3.741 ...04/01/2020 ... |....04/06/2050 ...
404280-BT-5 ..... HSBC Hldgs PLC ... woo |- 1.GFE ... ...92.2360 |....ooonenennnn 184,472 |nnnnnnnnl 200,000 [iiiiiinnnnnn221,509 | o (3,634) | [ | 4.583 |...... 2.467 ...04/27/2021 ...|....06/19/2029 ...
629470-8B-3 ..... NXP Funding LLC .. oo |--2.BFE ... 1..99.5310 |oeeeeeniiee e 16,920 e 17,000 [l 17,714 s e (187 s oo e 5.350 |...... 3.855 ...06/19/2022 ...|....03/01/2026 ...
629470-BC-1 ..... NXP Funding LLC .. voo |- 2.BFE ... ...99.9750 |... . e 10,979 o [ (98) [ e e 5.550 |...... 3.624 ...06/19/2022 ...|....12/01/2028 ...
62954H-AV-0 ..... NXP BV vee |--2.BFE ... ...93.0500 |... 028,000 Jeeeerniiieeeeennnn 28,029 [ e (90) [ e e 4.300 |...... 3.493 ...06/19/2022 ...|....06/18/2029 ...
78081B-AJ-2 ..... Royalty Pharma PLC .... |- 2.CFE ... ...84.7870 |... 035,000 Joeviiiiiniiennn 34,282 Lo e 188 e [ e 1.750 |...... 2.236 ....03/17/2022 ...|....09/02/2027 ...
78081B-AK-9 ..... Royalty Pharma PLC . .2.CFE .. ...78.4240 |. 45,000 .2.200 |......2.604 ...03/17/2022 .. 09/02/2030 ...
78081B-AN-3 ..... Royalty Pharma PLC .... ... 2.CFE ..|... ...75.8850 |... ..36,000 [.ooeeveeneenennnn 30,440 i o338 i i e 2.150 |...... 3.939 ...03/24/2022 ... |....09/02/2031 ...
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78081B-AP-8 ..... Royalty Pharma PLC ........oovvviiiiniiiiiiiiinieeciinns foen e D...... T L 2.CFE | 6,477 |.. 61.7860 |.......eovvvrinnnnn 6,179 [oooeeiiiiiiiinnnns 10,000 |oveennierivinnnnnns [t R R LT O R RN 3.350 |...... 5.902 [MS ..ot [orviiiiiiiiieies M [ ....09/07/2022 ...|....09/02/2051 ...
822582-CH-3 ..... Shell Intl Finance Corp ... D...... 1o |- 1.DFE ... . 35,381 |...72.2650 |... 025,298 e 35,000 [onniieiiie 35,368 e [ () e [ s 3.250 |...... 3.191 (A0 ...... ...05/20/2021 ...|....04/06/2050 ...
822582-CL-4 ..... Shell Intl Finance Corp ... D...... 1. . 1.DFE ... ..19,963 |...67.7120 |... L 13,642 20,000 ol 19,954 i e s e 3.000 |...... 3.012[MN ...... . 1172272021 ... ... 11/26/2051 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 8,084,769 | XXX 7,822,862 9,009,000 8,969,429 (5,979) 12,647 XXX XXX XXX 80,057 217,978 XXX XXX
Industrial and Miscellaneous - Residential MBS
03463U-AA-5 ... Angel Oak Mtg Trust 144A 4 1..99.2820 |..oeiiviiiniiiinnn 845 e85 L850 [ e [ [ | 2.993 |...... 2.909 ....07/26/2019 ...|....07/26/2049 ...
03464B-AA-6 ..... Angel Oak Mtg Trust 144A .. N L..87.5320 |.eeeeiniieeeeennn 84,933 | TABB | TAT64 | e (18) e e e 2.881 |...... 2.848 ...02/08/2022 ...|....12/25/2066 ...
03464E-AA-O ..... Angel Oak Mtg Trust 144A .. i L 78,7950 [oiiiiiiiieen 22,361 [ 28,379 i 28373 s e () e [ e 1.035 |...... 0.985 ...08/17/2021 ...|....01/20/2065 ...
03464N-AA-0 ..... Angel Oak Mtg Trust 144A .. N 99,4470 | 256 [ 257 e DT s e e e e 3.649 |...... 3.567 ....08/16/2018 ...|....09/25/2048 ...
034651-AA-7 ..... Angel Oak Mtg Trust 144A .. i L L..93.0470 |..oovviineeeennn 17,060 [ovnnniiiinnnn 18,335 it 180327 s e () e [ e 0.990 |...... 0.949 ....12/18/2020 ...|....12/26/2024 ...
03465D-AA-1 ..... Angel Oak Mtg Trust 144A .. N L..82.2130 |oeeeeiieeeeenn 18,002 |2 22,007 [ 22,001 | e (B) e e e 0.985 |...... 0.954 ...05/12/2021 ...|....04/25/2066 ...
03465E-AA-9 ..... Angel Oak Mtg Trust 144A .. i L L..82.2590 |..oiiviiinennnnnnn 20,283 o 35,599 035,590 [ e (B) e e e 1.068 |...... 1.031 ....07/01/2021 ...|....05/25/2066 ...
03465H-AA-2 ..... Angel Oak Mtg Trust 144A .. N L.81.7040 |.oeeeenieeeeenn 42,813 |0 52,400 [0 52,890 [ e (T) Je e e | 0.951 |...... 0.920 ...08/30/2021 ...|....07/25/2066 ...
03465J-AA-8 ..... Angel Oak Mtg Trust 144A .. 4 ...79.2130 |. 1,458 |......1.412 ....10/13/2021 .. 09/25/2066
03465L-AA-3 ..... Angel Oak Mtg Trust 144A .. 4 ...88.3050 |. .1.691 |...... 1.630 ....06/26/2020 .. 04/25/2065
03465M-AA-1 ..... Angel Oak Mtg Trust 144A 4 ...82.7290 |. .1.820 |......1.784 ....12/16/2021 .. 11/25/2066 ...
04285A-AA-3 ..... Arroyo Mtg Trust N 91,4100 [t 19,879 | 21,747 |l 20,785 s e e e | 2.962 |...... 2.8%5 ...07/19/2019 ...|....10/25/2048 ...
126401-AA-6 ..... Credit Suisse Mtg Trust 144A i L 1907270 [ooveieiieeen 23,139 [ 25,506 i 26,493 | e (D) e e e 1.208 |...... 1.148 ....09/29/2020 ...|....05/25/2065 ...
126405-AA-7 ... Credit Suisse Mtg Trust 144A N L..88.7590 |.eeeeeniieeeeenn 48,678 | DA BA3 85,756 e e (T04) | e e 2.000 |...... 1.136 ...09/30/2020 ... |....01/25/2060 ...
126416-AA-4 ..... Credit Suisse Mtg Trust 144A .. i L L..85.9720 |..ooiviiiiieennn 79,204 | 92,128 92,108 | e (1) e [ e 2.265 |...... 2.237 ...01/24/2022 ... |....11/25/2066 ...
12656G-AA-4 ... COLT Funding LLC 144A N ...89.4020 |...oooviiiieeeennn 18,229 |0 20,390 [ nn 20,383 e e (D) e e e 1.325 |...... 1.294 ...10/29/2020 ... |....10/26/2065 ...
12659P-AA-1 ... Credit Suisse Mtg Trust 144A i L L..80.4710 |ooeiieiiieee 44,307 | 55,059 85,051 [ e () e [ e 1.101 |...... 1.050 ...06/29/2021 ...|....05/25/2066 ...
12662E-AA-1 ... Credit Suisse Mtg Trust 144A N L..82.9420 |..eoiiiiiiie 38,312 [ 46,191 6,187 | e (D) e e | 1.179 |...... 1.127 ...03/26/2021 ...|....02/25/2066 ...
12662K-AA-T ... Credit Suisse Mtg Trust 144A i L L T7.8620 |ooeevvnnnnnnnnnnn 59,148 | 75,966 [ 75,952 | e (10) [ [ | 1.174 |...... 1.134 ....09/27/2021 ...|....07/25/2066 ...
17326U-AA-2 ..... Citigroup Mtg Loan Trust 144A . 4 ...95.8670 |. .2.659 |......2.628 ...04/16/2018 .. 02/25/2058
196851-AA-9 ..... COLT Funding LLC 144A 4 ...79.0430 |. .0.924 |......0.886 ...07/22/2021 .. 08/25/2066
19687Y-AA-3 ..... COLT Funding LLC 144A 4 ...84.8970 |. .1.390 |......1.379 ...10/06/2020 .. 01/25/2065
19688E-AA-6 ..... COLT Funding LLC 144A |4 ...80.7630 |. .0.910 |......0.888 ...06/09/2021 .. 06/25/2066 ...
19688F-AA-3 ... COLT Funding LLC 144A |4 ...77.4600 |. .0.956 |......0.926 ...09/02/2021 .. 09/27/2066 ...
19688H-AA-9 ..... Colt Funding LLC 144A ... i L L..87.2060 |...oovvnnieennnnn 75,187 | 86,218 86,194 | e (23) [ [ | 2.284 |...... 2.242 ....01/25/2022 ...|....12/27/2066 ...
19688K-AA-2 ... COLT Funding LLC 144A N L. 79.9220 |..eeeiniiieeeeenn 80,669 |niiiiiiiieenn 75,909 [ 75,859 e e (B) e e e 1.110 |...... 1.105 ....09/22/2021 ...|....10/25/2066 ...
20755D-AA-4 ..... Fannie Mae - CAS 2022-R08 144A i L . 100.3140 |.ooevvniiiienn 9,312 [ 9,283 o 90283 [ i e [ 6.478 |...... 6.566 ....08/01/2022 ...|....07/25/2042 ...
30711X-AR-5 ..... Fannie Mae - CAS 2014-C04 N L 101.1030 [oeeeeeneeeeeen 4,748 | 4,896 | 728 | e (TD) [ e | 9.389 |[...... 4.823 ....09/03/2019 ...|....11/25/2024 ...
31573J-AA-8 ..... Ellington Finl Mtg Trust 144A . i L L..79.8880 |...oevviiiinnnnnnn 85,348 | 81,799 L B1780 [ e (19 e [ 1.241 ... 1.205 ...10/01/2021 ...|....09/25/2066 ...
33767P-AA-6 ..... FirstKey Homes Trust 144A ... N L. 94.5640 |...oovnniiiieeenn 94,082 | 99,438 096,270 [ e 388 | e e 4.250 |...... 5.674 ....06/15/2022 ...|....07/17/2039 ...
36166X-AA-9 ..... GCAT Trust 144A .. 4 .. 77.8660 |. .1.036 |......0.990 ....06/28/2021 .. 05/25/2066 ...
36167H-AA-3 ..... GCAT Trust 144A .. 4 ...79.6740 |. .1.091 |...... 1.059 ...06/18/2021 .. 05/25/2066
36168K-AA-5 ..... GCAT 2021 NQW5 Trust 144A 4 ...78.7440 |. .1.262 |......1.222 ....00/29/2021 .. 07/25/2066
45276P-AA-4 . Imperial Fund LLC 144A .. 4 ...90.9560 |. .3.638 |......3.585 ....03/10/2022 .. 03/25/2067
59980M-AC-5 . Mill City Mtg Trust 144A 4 ...98.0010 |. .3.500 |...... 3.565 ...06/19/2018 .. 05/25/2058 ...
59980V-AA-9 ..... Mill City Mtg Trust 144A .. N 1..96.3950 |.oeeeviiieeeeenn 19,772 | 20,512 i 200457 s e T s e | 3.250 |...... 3.341 ....04/18/2018 ...|....05/25/2062 ...
59981B-AC-8 ..... Mill City Mtg Trust 144A .. i L L.92.9870 |.oeivvnieeeen 41476 | 44,604 | 4830 | e (B2) [ [ | 2.750 |...... 2.490 ....10/15/2019 ...|....07/25/2059 ...
62923J-AA-0 ..... NULT Trust 144A N L..79.8930 |.oeeeiniiieeeennn 61,837 | 77150 i TTA79 s o (26) [ oo e 1.185 |...... 1.129 ....06/25/2021 ...|....05/25/2056 ...
64828C-AA-7 ..... New Residential Mtg Loan Trust 144A ........ccooovvrns foee e nnnnns 4 L..96.1060 |....oeoeinnnnnnn 26,518 | 27,688 [ nn 28,026 i o () e i e 4.500 |...... 3.806 ...04/30/2018 ...|....02/25/2058 ...
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8 9 12 13 14 15 16 18 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Stated
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64828F-C0-3 ..... New Residential Mtg Loan Trust 144A LA e 23,913 [...95.8730 |oeeeuiiiiinnnnnnnn 22,926 [ooiiiiiinnnnn 28,913 | 28913 [ e [ e e 5.139 ....10/11/2018 ...|....01/25/2048 ...
64830J-AA-8 ..... New Residential Mtg Loan Trust ...86.0690 |..eevvunnieeeeennn 73,159 | 85,000 [oeeeeiniieeeeenn 84,960 e e (40) s e e 2.211 ...01/24/2022 ...|....01/25/2026 ...
64831T-AA-5 ..... New Residential Mtg Loan Trust L..82.4560 |......ooeeeennnnn 50,321 | 61,028 [ 81,013 | e (12) [ [ | 1.156 ...09/22/2021 ... |....11/27/20%6 ...
67114B-AA-5 ..... Onslow Bay Finl LLC 144A L. 77.9000 |.oeeevnnieeeeenn 35,080 |oveeneiiiennnnnn 5,032 | 85,024 | e (B) e e e 1.072 ...03/18/2021 ...|....02/25/2066 ...
67114V-AA-1 ... Onslow Bay Financial LLC 144A . ...85.8450 |....oouiiiiiinnnn 72,767 o BAT66 |l BT | e (D) [ o | 2.305 ...01/18/2022 ...|....11/25/2061 ...
784212-AA-0 ..... SG Capital Prtnrs Trust 144A ...80.5830 |..eevvuiieeeeennn 36,778 | 45,634 85,606 | e (D) e e e 1.160 ...06/23/2021 ...|....07/25/2061 ...
85573G-AA-0 ..... Starwood Residential Mtg Trust ...90.4020 |.......oeeeeennnn 32,300 [ouinniiiiinnnnnnn 35,730 [oiiiiiiiin 38,739 s e (12) e e e 1.219 ....03/23/2021 ...|....05/25/2065 ...
85573J-AA-4 ..... Starwood Mtg Residential Trust L. 79.3400 |.oeeeenieeeen 44413 55,978 85,968 s e (B) e e e 1.127 ...06/25/2021 ...|....06/25/2056 ...
85573P-AA-0 ..... Starwood Mtg Residential Trust ...80.4590 |. 1,162 |.. ...09/24/2021 .. 08/25/2056
89175V-AA-1 ... Towd Point Mtg Trust 144A . ...95.7320 |. .3.250 |.. ....05/29/2018 .. 03/25/2058
89179T-AA-2 ..... Towd Point Mtg Trust 144A ...79.8380 |. ....06/06/2021 .. 11/30/2060 ...
89616T-AA-3 ..... Tricon Residential 144A ...94.1880 |... ...06/27/2022 ...|....07/17/2040 ...
92537K-AJ-3 ... Verus Securitization Trust 95,4180 [ 9,028 [ 9,462 [ 9088 e e (D) e [ | 3.142 ....10/22/2019 ...|....11/25/2059 ...
92538D-AA-7 ..... Verus Securitization Trust ...90.6950 |..eeevriiieeeennn 32,701 [ 836,056 [0 36,052 | e (D) e e e 0.918 ....08/12/2021 ...|....02/25/2064 ...
92538G-AA-0 ..... Verus Securitization Trust L..84.3760 |......oiiiiennnn 88,637 |ouinniiiiiinnn 81,347 81,830 [ e () e [ e 1.824 ...12/16/2021 ...|....11/25/2066 ...
92538K-AA-1 ..... Verus Securitization Trust L 79.9750 |oeeeiiiiiieeeeennn 80,578 | 75,740 [l 75,782 e e (B) e e e 1.013 . ....09/15/2021 ...|....09/25/2066 ...
92538M-AA-T7 ..... Verus Securitization Trust ...80.8360 |......ooeeeeennnn80,837 |ouiiniiiiiinnnn 75,260 [oiiiiiinee e 75,287 i e (18) s [ e 1.630 MON ..... 1,227 |....10/22/2021 ... |....10/25/2066 ...
925380-AA-8 ..... Verus Securitization Trust . s L..84.0720 |..eoevnnieeeeenn 88,694 | 81,700 [ 810885 | e () e e | 1.829 MON ..... ....11/18/2021 ...|....10/25/2066 ...
92538lI-AA-5 ... Verus Securitization Trust 144A ........ooovvvnnnnnnnns 1.AFE. 91,187 .. 87.0770 |...evvenvveennn 79,182 [ 90,934 vl 91,126 | v (B1) | o e 2.724 MON .oooe foriiiiiiiiinnnn 206 ovviiiinnnes 2,271 |....02/04/2022 ...|....01/25/2067 ...
1029999999. Subtotal - Bonds - Industrial and Miscella -
Residential Mortgage-Backed Securities 3,008,118 | XXX 2,544,836 3,006,578 3,005,883 (1,255) XXX XXX 51,354 XXX XXX
Industrial and Miscellaneous - Commercial MBS
054975-AD-9 ... Barclays Comm Mtg Trust ... i L . 20,199 |. 102.9320 |... ...20,586 |.... 020,000 Joreeiiiinieennnnnn 20,198 [ v (D) e [ e 5.439 ....11/18/2022 ...|....12/15/2055 ...
054975-AE-7 ..... Barclays Comm Mtg Trust ... N . 10,300 |. 104.9820 |... ...10,498 |.... 10,000 [oeeeeniiieeeeennnn 10,299 [ e (D) s oo e 5.710 ....11/18/2022 ...|....12/15/2055 ...
05552Y-AE-6 ..... Barclays Comm Mtg Trust ... i L . 15,405 |...96.5190 |... 15,000 [oeiiiiiiinenn 15,384 [ e 1) [ [ e 4.600 ....06/07/2022 ...|....06/15/2055 ...
17322A-AD-4 Citigroup Comm Mtg Trust 4 . 64,380 |...98.0260 |. 60,000 .4.023 |.. ....05/04/2020 .. 03/10/2047
30291M-AN-6 ..... [FREMF Mtg Trust 144A . 4 . 70,744 |...99.0800 |. 70,000 .3.627 |.. ....03/04/2019 .. 07/25/2046
30292R-AJ-3 ..... [FREMF Mtg Trust 144A . 4 ..35,946 |...95.1970 |. .3.69% |.. ....12/23/2019 .. 04/25/2048
302971-AR-7 ..... [FREMF Mtg Trust 144A . |4 ..93,436 |...91.9670 |. .4.383 |.. ...01/13/2020 .. 02/25/2052 ...
30306H-AS-9 . FREMF Mtg Trust 144A . |4 . 26,817 |...95.4570 |. .3.673 |.. ....11/02/2020 .. 11/25/2049 ...
35563B-AJ-9 ..... FREMF MTG Trust 144A .... i L . 68,504 [...98.0150 [.........coeeeeenn83,710 |oevnnnniiinnnnn 85,000 [oiiininnnn 85,839 |ocevinnniiiiiiins oot (738) | e e 4.561 ....03/04/2019 ...|....01/25/2047 ...
36248G-AC-4 ..... GS Mtg Secs Trust N .. 60,166 |...99.2640 |........eoeeeeenn 86,125 |oennnieiinnnnnn 56,542 [ 57,249 s e (1,080) | e e 4.244 ....04/27/2020 ...|....11/10/2046 ...
36250H-AE-3 ..... GS Mtg Securities Trust ... i L ...95.9480 |....oevnnennnnnn 129,529 |oninniiiinnn 135,000 [oiiiiinn 135,357 s e (282) | e e 3.629 ....04/12/2018 ...|....11/10/2047 ...
36269C-AA-1 ..... GS Mtg Securities Trust 144A .. N ...98.6000 |..eevvruniieeeennn 4,930 [oniiiiiiiiieeee e 5,000 [eiiiiieeeenn 4,938 | e 40 [ e e 5.067 ....07/18/2022 ...|....08/15/2024 ...
41975A-AA-0 ..... Hawaii Hotel Trust i L 971130 [l 97,113 | 100,000 [0 99,562 | el 217 e [ e 5.468 ...08/17/2020 ...|....05/15/2038 ...
46652B-AY-5 ..... JP Morgan Chase Comm Trust 144A .. N ...90.3680 |..eevvrnniieeeenn 18,074 |2 20,000 [oeeeeiiieee i 20,249 | e (128) [ o e 2.812 ....02/11/2020 ...|....01/16/2037 ...
61690V-AZ-1 Morgan Stanley Trust . 4 ...94.6550 |. .3.531 |.. ....04/06/2018 .. 10/15/2048 ...
90353D-Al-5 . UBS Comm Mtg Trust .... 4 ...96.1120 |. 4,19 |.. ....05/07/2020 .. 08/15/2051
94989D-AV-1 . Wells Fargo Comm Mtg Trust 4 ...95.0590 |[. .3.190 |.. ....04/02/2018 .. 02/15/2048
95000A-AU-1 ..... Wells Fargo Comm Mtg .... 4 ...95.1700 |. .3.809 |.. ....06/24/2020 .. 12/15/2048 ...
95000M-BP-5 ..... Wells Fargo Comm Mtg Trust .. [ETTTTTT P .. 137,917 ]...91.0840 |... 140,491 i e 528 | e o 3.065 ...04/02/2018 ...|....11/15/2059 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous ( iliated) -
Commercial Mortgage-Backed Securities 1,239,812 | XXX 1,156,711 1,210,465 1,223,623 (6.700) XXX XXX 42,850 XXX XXX
Industrial and Miscellaneous - Other Loan-Backed and Structured Securities
02528G-AC-7 ..... |American Credit Acceptance 144A ........ccccovvviinnnnnn | ...... | ....... |4 ......... | T.0FE |, 5,000 ]...98.0370 |.......coeeeiinnnnn 4,902 | 5,000 [.oiiieuniiiiiinnnnn 5,000 [ooiiievinniininn oveneniiniinniins fovvviiiiinns i foens 4.550 MON oee [ 1 77 |....08/03/2022 ... |....10/13/2026 ...
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14686J-AC-4 ..... Carvana Auto Receivables Trust .........ccoeevvvvvinnnnsfors | s 4 s .. 1.AFE .. ...97.4030 |......oooeeeennnn 58,442 | 80,000 [ 59,995 | 2 e [ e 4.130 |...... 417 ....06/19/2022 ...|....04/12/2027 ...
30166B-AD-4 ..... Exeter Auto Receivables Trust 4 e [ 1.CFE L L..98.1360 |.oeeeeniieeeeennn 19,627 |oviieieienenn2 20,000 [oeeeiiieeeeennn 19,999 | e e oo | 4.570 |...... 4.618 ...08/02/2022 ...|....01/15/2027 ...
33845P-AE-4 ... Flagship Credit Auto Trust 144A .... 4 e [ 1.CFE L ...97.6820 |......eieeennnnnn 30,281 o 31,000 [ 30,994 | e e [ e 4.690 |...... 4.749 ....08/11/2022 ...|....07/17/2028 ...
362590-AD-3 ... GM Finl Auto Trust 4 | LA FE L L..94.7040 |.oeoeennee 18,941 | 0220,000 [eeeeeiiiee 20,000 |eniieceeeee e e e | 0.580 |...... 0.581 ....08/11/2020 ...|....01/16/2026 ...
380140-AC-0 ..... GLS Auto Rec Trust 144A ... 4 e [ 1.CFE L ...97.9710 |... . e 10,000 [oaeniiiiiis [ e [ e 4.920 |...... 4.972 ...09/09/2022 ...|....01/15/2027 ...
629420-CR-2 ...... NRZ Advance Rec Trust 144A 4 | LA FE L ...96.5030 |... . 100,000 |.. 0 100,000 |eeeeeeeeeeennies feeeeeeeis e e s 1.426 |...... 1.430 ...08/18/2020 ...|....08/15/2053 ...
629420-Cli-1 ... NRZ Advance Rec Trust 144A 4 [ TAFE L ...96.3110 |... . 100,000 |.. o 100,000 |eeveeiiiiiiiiins oo e e e 1.475 |...... 1.480 ....09/10/2020 ...|....09/15/2053 ...
74114B-AG-8 ..... Prestige Auto Rec Trust 144A N .. 1.CFE ..|... 1..99.2190 |oeeiiiiiieeeeenn i 43,598 | 83,941 83,940 | e s e | 1.310 |...... 1.319 ...10/14/2020 ...|....11/16/2026 ...
T4334D-AA-1 ... Progress Residential Trust 144A . 4 1AFE .. ...94.5140 |. 4451 |...... 4410 ...07/25/2022 .. 07/20/2039
802830-AK-5 ..... Santander Drive Auto Trust 144A 4 1AFE . ...99.1540 |. .0.540 |......0.546 ....08/18/2020 .. 04/15/2025
80286F-AD-5 ..... Santander Drive Auto Trust .. 4 .1.CFE .. ...96.8140 |. 4,420 |......4.470 ...07/12/2022 .. 11/15/2027 ...
80286W-AF-3 ..... Santander Drive Auto Trust 4 | LA FE L ...98.9930 |..oovviiieeeeenn 12,416 | 12,542 12,542 | ] e e e 1.010 |...... 1.022 ....11/17/2020 ...|....01/15/2026 ...
80287F-AD-4 ..... Santander Drive Auto Trust 4 e [ 1.CFE L . 101.0420 |...ooovnnnenennnn 45,469 |onnniiiinnnnn 45,000 [oiiiiiiinnnn 44,990 | e e [ e 5.950 |...... 6.033 ....11/16/2022 ...|....01/17/2028 ...
80287H-AD-0 ..... Santander Drive Auto Trust 4 [ 1.CFE L L 97.2870 |oeeeeeeeeee 14598 | 15,000 [ 14,997 | e e e | 4.430 |...... 4.480 ....08/16/2022 ...|....03/15/2027 ...
802918-AD-4 ..... Santander Drive Auto Trust 4 e [ 1.CFE L L..97.5020 |..ooevviiiiieennnn 9,750 [oviiiiiiinnnnn 10,000 [ 9,998 | e e [ e 4.720 |...... 4.774 ....00/12/2022 ...|....06/15/2027 ...
85236K-AD-4 ..... Stack Infrastructure LLC 144A .... 4 TG FE L ...89.0420 |...ooeviiiiieeennn 22,260 ovniiieeennnnnnn 25,000 [oeeiiiiiieeeeeennn 25,000 |oeeiiiiiiiiees e e e | 1.893 |...... 1.898 ...08/24/2020 ...|....08/25/2045 ...
86613X-AA-3 ..... Summit Issuer LLC 144A 4 TG FE L ...87.6320 |......oooieeennnnn 21,908 |oninniiiinnnnnnn 25,000 [oiiiiiiinnnnnnnn 25,000 [oaenniiiiiiinens o e [ e 2.290 |...... 2.301 ....12/10/2020 ...|....12/20/2050 ...
92212K-AB-2 ..... Vantage Data Centers LLC 144A .... 4 TG FE L ...88.2660 |...eevvuuiieeeennn 57,378 | 85,000 [oeeiiiiiiee 85,000 |oeeieciiees e e oo | 1.645 |...... 1.651 ...09/22/2020 ...|....09/15/2045 ...
96042V-AE-9 ..... Westlake Auto Receivable Trust 144A ..........oooooeenfoeevon]onnnnns 4. .. 1.CFE .. ...97.3800 |.....oooeeeenn... 34,083 | 35,000 [ 34,996 | Lo e o e 4.310 |...... 4.358 ...06/08/2022 ...|....09/15/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 783,612 | XXX 750,388 783,674 783,611 (6) XXX XXX XXX 1,221 11,646 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 14,016,311 | XXX 12,274,797 14,009,717 13,982,548 (13,940) 12,647 XXX XXX XXX 89,843 323,827 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 21,217,503 [ XXX 18,681,538 21,197,000 21,107, 151 14,508 (44,816) 12,647 XXX XXX XXX 146,223 364,832 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 10,743,806 | XXX 9,123,478 10,682,559 10,736,574 (1,126) XXX XXX XXX 20,342 205,659 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,230,812 | XXX 1,156,711 1,210,465 1,223,623 (6,700) XXX XXX XXX 3,724 42,850 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 783,612 | XXX 750,388 783,674 783,611 (6) XXX XXX XXX 1,221 11,646 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 33,084,824 | XXX 29,712,114 33,873,698 33,850,963 14,508 (52,648) 12,647 XXX XXX XXX 171,509 644,987 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A.S ..24,456,766 1B ..$ .. 9,945 1C..$ .. 289,091 1D .$ ..o 295,379 1E.$ ... 1,164,873 1F..$ ............. 1,389,708 1G..$.............. 1,320,970
1B 2A..$ ..1,185,862 2B..$ .. 1,087,641 2C..$ .. ....1,750,725
1C 3A...% 3B..$.. % ..
1D 4A ...$ 4B ..$ .. %
1E 5A ...% 5B ..%.. %
1F 6..... $
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$
-$.
-$.

$

$

L




cl3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
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Industrial and Miscellaneous (Unaffiliated) Publicly Traded
000360-20-6 ... [AAON Inc ..659.000 |.... ...23,438 |.. .. (2,708)f... . |.. 05/18/2018 ..
007973-10-0 ... |Advanced Energy Ind .. 764.000 | .. 66,244 .. (708) .. 04/12/2022 ..
029683-10-9 ... [American Software Inc 2,334.000 |. . (24,308)| .. 06/10/2022 ..
03071H-10-0 ... [AMERISAFE Inc ... 1,031.000 |. .. (2,221)) .. 01/11/2022 ..
038336-10-3 ... [AptarGroup Inc .. . (11,998)f... . |.. 0171172022 ..
04316A-10-8 ... [Artisan Ptnrs Asset Mgmt Inc .... . (17,025)f... . |- 0171172022 ..
043436-10-4 ....|Asbury Automotive Group ....4,891 ... . |.. 1271372022 ..
049904-10-5 ....[Atrion Corp ... .(20,778)... . |- 0171172022 ..
055610-20-1 ... [BOK Finl Corp . - - . .. (1,903)f... . |.. 0171172022 ..
062540-10-9 ... [Bank of Hawaii Corp .... 141,625 ... 148,3% |.. ... (13,009)]... . |- 0171172022 ..
09073\-10-4 ... [Bio-Techne Corp .. 270,189 .. 152,323 |.. ...(140,702)... . |.. 1173072022 ..
109194-10-0 ... |Bright Horizons Sols Inc . . (17,880)f... . |- 0171172022 ..
126187-10-5 ... |CRA Intl Inc ........... .4,553 .. 12/20/2022 ..
126402-10-6 ... |CSW Industrials Inc .. .. (4,097)| .. 12/20/2022 ..
126600-10-5 ... |CVB Finl Corp .... .. 25.750 |.. .. 16,270 .. 11/22/2022 ..
12685J-10-5 ... [Cable One INC ...ceeeevvennereeemiiieeeeeenneeeeeenenes | evveneneees [evnenneeforniecennii 02,108,000 ... 76,881 | 711.860 L (79,411)]... . |- 1172872022 ..
127203-10-7 ... |Cactus Inc .. . |.. 1272072022 ..
15687V-10-9 ... |Certara Inc . |- 0171172022 ..
16150R-10-4 ... |Chase Corp .. . |.. 0970272022 ..
16359R-10-3 ....| Chemed Corp . . . . |- 0171172022 ..
171340-10-2 ... |Church & Dwight Inc ..1,007.000 |.... . . . . . |.. 0471172018 ..
203607-10-6 ... [Community Bank Sys Inc . ..1,878.000 |.... . 113,290 |.. ... (21,831)... . |-- 0571772022 ..
204166-10-2 ... [CommVault Sys Inc ..903.000 |.... .. 50,391 |.. ....6,354 |... .| 1171772022 ..
229899-10-9 ....[Cul len Frost Bankers 1,255.000 |. . 136,725 .. 12/16/2022 ..
26210V-10-2 ... [Driven Brands Hldgs Inc 3,547.000 |. . 101,264 .. 08/03/2022 ..
26969P-10-8 ... [Eagle Materials Inc .... 1,107.000 |. . 119,710 .. 05/31/2022 ..
28618M-10-6 ... [Element Solutions Inc . . .. 23,030 .. 12/23/2022 ..
29109X-10-6 ... [Aspen Tech Inc .. .. 149,531 |. . 149,531 |.. . 152,447 .. 05/17/2022 ..
29605J-10-6 ... [ESAB Corp .. 15,296 |......... ...15,296 .. 15,504 |.. ... 1272172022 ..
30214U-10-2 ....[Exponent Inc .. 211,062 .... 211,062 .. 102,216 |.. . |- 0171172022 ..
302941-10-9 ....[FTI Consulting Inc ... .. 149,907 |........ .. 149,907 . |.. 0970172022 ..
303250-10-4 ....[Fair Isaac & Co .. 231,650 . |- 0171172022 ..
32020R-10-9 ....[First Finl Bankshares Inc .. .. 92,605 . |.. 0171172022 ..
339750-10-1 ... [Floor & Decor Hldgs Inc .. . |- 0171172022 ..
346375-10-8 ... [FormFactor Inc ..... .. 11/28/2022 ..
349853-10-1 ....[Forward Air Corp ... .. 11/04/2022 ..
35138V-10-2 ... |Fox Factory Hldg Corp .. 06/30/2022 ..
376370-10-5 ... |Glacier Bancorp Inc . .. 04/28/2022 ..
384109-10-4 ... [Graco Inc ............ . 1171172022 ..
39874R-10-1 ... [Grocery Outlet Hldg Corp .... . . . . |- 0171172022 ..
405024-10-0 ... [Haemonetics Corp ... . 186,951 127,703 |.. . |.. 08/08/2022 ..
405166-10-9 ... [Hagerty Inc ...10,967 .. 11,368 |.. . |- 1272972022 ..
407497-10-6 ... [Hamilton Lane Inc .... .. 37,407 |.. . |.. 0171172022 ..
421298-10-0 ... Hayward Hldgs Inc .... B s . |-- 05/02/2022 ..
426281-10-1 ... [Jack Henry & Assoc 120,312 | 87,382 |.iivienniiiiiiiiiiniiies feeeiiiiiiiiis 1,354 [ .. 01/11/2022 ..]..enet et
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431636-10-9 ... [Hillman Solutions Corp . L. 26,187 [l . . . B .. (5,571)... ... (5,571) |... . |- 10/04/2022 ..
441593-10-0 ....[Houl ihan Lokey Inc ... 74,522 |......... 87, ... 74, ...45, .. R 1 . (15,365)]... ...(15,365) |... . |- 0171172022 ..
45168D-10-4 ... [ IDEXX Labs Inc .. ... 73,025 . .. 13, .38, .. B ... (43,407)]... ...(43,407) |... . |.. 01/11/2022 ..
482827-10-4 ... |Kadant Inc .. 115,902 . . 115, .. 88, .. R . ... (29,927)... ...(29,927) |... . |- 09/26/2022 ..
497266-10-6 ... |Kirby Corp ....(6,191) |... . |- 09/27/2022 ..
50189K-10-3 ... [LCI Inds Inc .. . ...(58,623) |... . |- 0171172022 ..
511656-10-0 ... [Lakeland Finl Corp .. (8,484)... ....(8,484) |... . |.. 01/11/2022 ..
518415-10-4 ... [Lattice Semiconductor Corp . . (34,877)]... ...(34,877) |... . |- 06/01/2022 ..
535555-10-6 ....[Lindsay Corp . 7,182 .| 11/02/2022 ..
537008-10-4 ... [Littelfuse Inc .. 220.200 . (62,306) .. 04/22/2022 ..

55306N-10-4 ....[MKS Instruments Inc . 84.730 |.. .(88,608) .. 08/05/2022 ..
562750-10-9 ... [Manhattan Assoc Inc .. .121.400 |.. . (57,735) .. 01/11/2022 ..
57060D-10-8 ... [MarketAxess HIdgs INC ....c.eeeveerieiiemnnnriniiinnens [ oo 2712000 [ 75,579 |, 278.8%0 .. (34,538))... . |- 01/11/2022 ..
5764856-20-5 ....[Matador Resources Co ... . |- 10/06/2022 ..
607525-10-2 ... |Model N Inc . |.. 05/17/2022 ..
636518-10-2 ... [National Instruments Corp . |.. 10/28/2022 ..
64115T-10-4 ... | NetScout Sys Inc . |.. 05/23/2022 ..
65336K-10-3 ... [Nexstar Broadcasting Group . . |.. 04/09/2021 ..
655663-10-2 ... |Nordson Corp . |.. 0171172022 ..
675232-10-2 ....|Oceaneering Intl Inc ... . . |.. 1273072022 ..
682095-10-4 ... |Omega Flex Inc .. 93.320 .. 02/23/2022 ..
73278L-10-5 ... [Pool Corp ... 302.330 .. 01/11/2022 ..
739276-10-3 ... |Power Integrations Inc . 71.720 |.. .. 01/11/2022 ..
743606-10-5 ... Prosperity Bancshares Inc .. 72.680 |.. . .. (921) .. 12/07/2022 ..
747316-10-7 ... | Quaker Chem Corp ... .166.900 . 102,310 |.. . (38,439) .. 01/11/2022 ..
747587-30-3 ... |Qualys Inc ... 174,854 ... (37,393)[... .| 0171172022 ..
749607-10-7 ... [RLI Corp .. 142,034 .. 20,777 ... . |- 01/11/2022 ..
75524B-10-4 ....|RBC Bearing Inc .... ....7,533 ... .| 0171172022 ..
775711-10-4 ... [Rollins Inc ....5,438|... . |-. 04/03/2018 ..
7846311-10-7 ... | SPS Commerce Inc ... .(16,082)|... .. 06/17/2022 ..

. |- 12/30/2022 ..

.. 01/11/72022 ..
.. 01/11/2022 ..
.. 12/29/2022 ..
.. 10/24/2022 ..

78473E-10-3 ... | SPX Technologies Inc ...
829214-10-5 ....[Simulations Plus Inc ...
82982L-10-3 ... |SiteOne Landscape Supply Inc
82983N-10-8 ... |Sitio Royalties Corp ...
845467-10-9 ... |Southwestern Energy Co .

.13,750.000 |

861025-10-4 ... [Stock Yards Bancorp Inc 1,244.000 |. .. 08/01/2022 ..
87874R-10-0 ... | TechTarget Inc ..1,678.000 |.... . . . |- 09/26/2022 ..
881626-10-3 ... | Tetra Tech Inc 1,076.000 |.... .107,997 |.. . |.. 0171172022 ..
88262P-10-2 ... | Texas Pacific Land Corp .. ...42.000 |.... .. 64,369 |.. ... 07/13/2022 ..
882681-10-9 ... | Texas Roadhouse Inc .. ..1,259.000 |.... . |.. 05/09/2022 ..
891092-10-8 ... .. 01/11/2022 ..

.. (5,170)... .. 01/11/2022 ..

892356-10-6 ... | Tractor Supply Co . . .

893529-10-7 ....[Transcat Inc . (10,457)|... . |.. 08/05/2022 ..
902252-10-5 ....|Tyler Tech Inc . (63,421))... . |- 0171172022 ..
902673-10-2 ... |UFP Technologies Inc ... .. 20,779 .. 12/01/2022 ..

.. 12/30/2022 ..

90984P-30-3 ... [United Community Banks INC ......eceevvuireerevuuunnnns .. (5,175)..
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918090-10-1 ... [Utz Brands Inc . 35,384 [ 150860 [ 35,384 [l 45,706 .. 127 . |- 0171172022 .. ...... ......
920253-10-1 ....[Valmont Inds Inc ... ....708.000 |.... . |.. 0472972022 ..|...... ......
92538J-10-6 ....[Vertex Inc .... .2,908.000 |.... . |- 10/13/2022 ..
920236-10-7 ....[WD-40 Co .... .614.000 . |.. 04/19/2022 .. ....
942622-20-0 ....[Watsco Inc .... ....384.000 |.... . |.. 01/11/2022 ..
955306-10-5 ....[West Pharmaceutical Svs Inc .... ....706.000 |.... . . |- 0171172022 ..
98379L-10-0 ... [XPEL Inc ...ooevnnnnn .1,187.000 60.060 .| 1272272022 ...
989207-10-5 ... [Zebra Tech COrp ......cccevvenvirvirnnnnniriiinnnnnnnnnns [ eeveennnnns | eeeee .246.000 .256.410 . |- 0171172022 ..
33767E-20-2 ... FirstService Corp ...coovvvvvveverririiinennnnnnnnnnnnnnns [ [Cons .1,307.000 . 122.550 . |.. 12/09/2022 ..
67000B-10-4 ... [Novanta Inc ......... .961.000 . |.. 11/05/2019 ..
763290-10-3 ... [Richelieu Hardware Ltd .. .1,759.000 . |.. 01/11/2022 ..
000380-20-4 ... |Abcam PLC ... .1,208.000 . |- 0972172022 ..|.
G4705A-10-0 ... [ ICON PLC ... v e |G e ....460.000 |.... .. 01/11/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 10,783,507 XXX 10,783,507 8,126,923 5,911 104,483 (2,011,917)f 151,491 (2,163,408) XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 10,783,507 XXX 10,783,507 8,126,923 5,911 104,483 (2,011,917)) 151,491 (2,163,408) XXX XXX
Mutual Funds
552966-80-6 ... [MFS Instl Intl Equity Fund ..........oooooovniiininiins [ [Conniin [ .214,265.000 [onvvnnnnnnnnnnnnns 6,029,410 |......... 28.140 [........eeeeee 6,029,410 ... (1,124,940)]... (1,124,940) |.... . |- 1270972022 .. ...... ......
922908-71-0 ... |Vanguard Total Stk Mkt Indx S & P 500 . . ..1,546,908 .354.110 ...1,546,908 |.. K ... (374,463) . (374,463) |. . |- 06/28/2021 ..
922908-80-1 ... [Vanguard Total Stk Mkt Indx ........cccovvrrrrrnnnn.. .. ..179,963.000 |.... .. 16,758,148 |......... 93.120 |... .. 16,758,148 278,997 |.... .. (4,401,89)|... (4,401,893) |.... .. 06/23/2021 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 24,334,466 XXX 24,334,466 13,803,510 380, 155 (5,901,296)| (5,901,296) XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 24,334,466 XXX 24,334,466 13,803,510 380, 155 (5,901,296) (5,901,296) XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX
5989999999 - Total Common Stocks 35,117,973 XXX 35,117,973 21,930,433 5,911 484,638 (7,913,213) 151,491 (8,064,704) XXX XXX
5999999999 - Total Preferred and Common Stocks 35,117,973 XXX 35,117,973 21,930,433 5,911 484,638 (7,913,213)] 151,491 (8,064,704) XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C..8 ... DS e TE .S e TF LS e 168 e,
2C..$.
3C..$...
4C.$ ...
5C..$....
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U.S. Governments
912810-SN-9 ......... US Treasury Bond 1.250% 05/15/50 . eeeeeeeeeeeeeee e e e e e e e e e e e e e rnne e e e ennn e e eennnnaes | eeerenneeeen 0201/06/2022 ... [VAITOUS +errneeeeeeneee s e eeeete e e e e ee e e e e e eee e e e e e eenna e e e e e een e e e e e ennn e e e e ennn e e e e ennnn e e e eennnn e eeennes 474,685 |.eeeeeeeeeeiee e 580,000 [-eeeeeneneeeeeennieeeees 1,044
912810-TC-2 ......... US Treasury Bond ~ 2.000% 11/15/41 .. .|-...01/20/2022 ... |Barclays Capital .. ....203,019 |.. ....210,000 |.. . 812
912810-TD-0 ......... US Treasury Bond  2.250% 02/15/52 .. . |--..10/07/2022 ... |Various ... 301,434 |.. ...400,000 |..
912810-TE-8 ......... US Treasury Bond INFL IX  0.125% 02/15/52 ... .|....08/31/2022 ... |Various ..
912810-TJ-7 ......... US Treasury Bond ~ 3.000% 08/15/52 .|--..11/07/2022 ... |Various .. . . .
912810-TK-4 ......... US Treasury Bond  3.375% 08/15/42 ...10/12/2022 ... |Various .. ... 264,428 |.. ....295,000 |..
912828-7D-6 ......... US Treasury Note INFL IX  0.250% 07/15/29 ... .|Various .. ....215,870 |.. ....195,000 |..
912828-Y3-8 ......... US Treasury Note INFL IX  0.750% 07/15/28 ... .| Various ... 246,107 |.. ....210,000 |..
91282C-DJ-7 . ..|US Treasury Bond 1.375% 11/15/31 .......... . |Morgan Stanley . 226,799 .260,000
912820-E7-0 . ..|US Treasury Bond INFL IX  0.625% 07/15/32 .|Bank of America .377,179 400,000
91282C-FH-9 . .|US Treasury Bond  3.125% 08/31/27 .. 09/23/2022 ... [BNP Capital .. . 846,484 880,000

91282C-FU-0 .........

US Treasury Bond

4.125% 10/31/27 ..

-|-... 1073172022 ...
... 11/30/2022 ...

....577,213 |..
.. 182,09 |..

....580,000 |..
... 175,000 |..

912820-FV-8 ......... US Treasury Bond ~ 4.125% 11/15/32 .. .| . .

91282C-GC-9 ......... US Treasury Bond  3.875% 12/31/27 .. ...12/30/2022 ... [Barclays Capital .... 592,467 |.. ....595,000 |.. ..
0109999999. Subtotal - Bonds - U.S. Governments 4,640,401 4,945,000 11,321
U.S. Special Revenues

3136A9-04-3 ......... FNR 2012-128 PD 3.500% 11/25/42 ... .|-...12/09/2022 ... |Goldman Sachs ... .. 64,198 |..
3137H4-FG-0 ......... FHR 5170 P 2.000% 07/25/50 .|....08/02/2022 ... |MS Securities ... ..65,001 |..
3140L2-2Y-8 ......... Fed Nat! Mtg Assn Pool #BR4390  2.000% 03/01/51 . .|....02/16/2022 ... |Bank of New York .. ....357,604 |..
3140L8-20-6 ......... Fed Nat! Mtg Assn Pool #BRO750  2.000% 04/01/51 . .|....02/16/2022 ... |Bank of New York .. ....361,755 |..
3140XF-LA-7 ......... Fed Nat! Mtg Assn Pool #FS0320  2.000% 09/01/51 ... .|....02/16/2022 ... |Bank of New York .. ....358,8%0 |..
3140X6-G0-6 ......... Fed Nat! Mtg Assn Pool #FS1106  2.500% 11/01/51 ... ....04/04/2022 ... [Morgan Stanley .... . . . ....305,878 |..
3140X6-GR-4 ......... Fed Nat| Mtg Assn Pool #FS1107  2.500% 12/01/51 .....eueeiiiiiiiiiiiie i eseiiies [ eeeeeseinnneeees |oas .04/04/2022 ... [MOrGAN SEANTEY .....eiiiiiiiieiiie ittt e ettt e e e et ee e s s e eeeesaiaeeeeessannneeessaannneeeaes foreeaesaannneeaesaanneeeaeeaanne foreeeeesiiieeeeaa s 281,549 [oooeeiiiiiiiinn, 294,431
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,722,536 1,807,848
Industrial and Miscellaneous

012873-AK-1 ......... Ovintiv Inc  7.375% 11/01/31 Looiiiiiiiiiiiie s [ eeee e ...03/22/2022 ... |Citigroup Global

023135-CK-0 ......... Amazon.com Inc  4.100% 04/13/62 . |--..04/11/2022 ... |Chase Manhattan ...

023551-AJ-3 ......... Amerada Hess Corp  7.300% 08/15/31 ... .|....08/02/2022 ... |Various

025286-AC-7 ......... American Credit Acceptance 144A  4.550% 10/13/26 .|--..08/03/2022 ... |First Union

03464B-AA-6 ......... Angel Oak Mtg Trust 144A  2.881% 12/25/66 .|....02/08/2022 ... |Barclays Capital ..

03740L-AD4 ......... Aon Corp  2.850% 05/28/27 ... ...02/23/2022 ... [Morgan Stanley ....

03740L-AE-2 . ..|Aon Corp  3.900% 02/28/52 . 02/23/2022 ... |Morgan Stanley .

04685A-3E-9 . ..|Athene Global Funding 144A  2.646% 10/04/31 06/08/2022 ... |Chase Manhattan

054975-AD-9 . ..|Barclays Comm Mtg Trust 5.439%% 12/15/55 . 11/18/2022 ... |Barclays Capital

054975-AE-7 ......... Barclays Comm Mtg Trust 5.710% 12/15/55 .... .|....11/18/2022 ... |Barclays Capital ..

05526D-BH-7 ......... BAT Capital Corp  3.462% 09/06/29 .. .|....07/14/2022 ... | Goldman Sachs

05526D-BV-6 ......... BAT Capital Corp  5.650% 03/16/52 .. .|-...08/15/2022 ... |Citigroup Global

05526D-Bli-4 ......... BAT Capital Corp  4.742% 03/16/32 .|....03/14/2022 ... |Citigroup Global

05552Y-AE-6 ......... Barclays Comm Mtg Trust 4.600% 06/15/55 ... .|....06/07/2022 ...|Barclays Capital

06051G-KD-0 ......... Bank of America Corp  2.572% 10/20/32 .|....03/24/2022 ... |Chase Manhattan ...

060516-KQ-1 ......... Bank of America Corp  4.571% 04/27/33 woer|-...04/21/2022 ... [Bank of America ...

06051G-KY-4 Bank of America Corp  5.015% 07/22/33 .. . |....07/19/2022 ... |Bank of America ...

100743-AM-5 . ..|Boston Gas Co 144A  3.757% 03/16/32 .. 03/11/2022 ... |Bank of America

103730-BT-6 . ..|BP Cap Mkts America  2.721% 01/12/32 ... 01/10/2022 ... |Goldman Sachs

10921U-2H-0 . ..|Brighthouse Financial Inc 144A 1.750% 01/13/25 . .| Chase Manhattan

11135F-BV-2 . ..|Broadcom Inc 144A  4.926% 05/15/37 ... . [Conversion ....

114259-AW-4 . .|Brooklyn Union Gas Co 144A  4.866% 08/05/32 08/02/2022 ... |Chase Manhattan

124857-AZ-6 .........
126416-AA-4 .........
126650-CX-6 .........
14040H-CV-5 .........
141781-BI-3 .........

ViacomCBS Corp  4.200% 06/01
Credit Suisse Mtg Trust 144A

CVS Caremark Corp  4.300% 03,
Capital One Finl ~ 5.247% 07/
Cargill Inc 144A

141781-BY-9 .........

Cargill Inc 144A

4.000% 06/22/32 ..
4.875% 10/10/25 .nveeeeeeeeiiie e

/29

2.265% 11/25/66 ...
/25/28
26/30 ..

o 1172272022 .
.|---.01724/2022 ...
o 1271372022 ...
o|----07/25/2022 ...
....04/19/2022 ...
.10/05/2022 ...

UBS Securities ....

Barclays Capital

Deutsche Bank Alex Brown ...

Morgan Stanley ....
Bank of America ...
Deutsche Bank Alex Brown
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14686J-AC-4 ......... Carvana Auto Receivables Trust 4.130% 04/12/27 . .|....05/19/2022 ... |Wachovia Capital Markets
150890-AM-6 ......... Celanese US Hldgs LLC  6.165% 07/15/27 ....07/07/2022 ... [Bank of America
161175-BT-0 ......... Charter Comm LLC ~ 4.800% 03/01/50 .. ....05/16/2022 ... [Various ..
161175-CA-0 ......... Charter Comm LLC ~ 3.900% 06/01/52 .. ...09/01/2022 ... [Various ..
161175-CE-2 ......... Charter Comm LLC ~ 3.500% 03/01/42 .. .[Credit Suisse First Boston
161175-CJ-1 . ..|Charter Comm LLC ~ 4.400% 04/01/33 .. .| Various .............
19688H-AA-9 . ..[Colt Funding LLC 144A  2.284% 12/27/66 . 01/25/2022 ... |Barclays Capital
20030N-EA-5 . ..|Comcast Corp  5.350% 11/15/27 .... 10/31/2022 ... | Chase Manhattan
205887-CC-4 ......... ConAgra Inc  4.850% 11/01/28 ....12/13/2022 ... [BNP Capital
20755D-AA-4 ........ Fannie Mae - CAS 2022-R08 144A  6.478% 07/25/42 . voer|-...08/01/2022 ... Bank of America
20826F-AV-8 ......... ConocoPhillips Co  3.800% 03/15/52 .. |....02/22/2022 ... | Toronto Dominion Securities ..
21871X-AE-9 ......... CoreBridge Finl Inc 144A  3.850% 04/05/29 ... .|--..03/31/2022 ... |Citigroup Global Mkts .
21871X-AG-4 ......... CoreBridge Finl Inc 144A  3.900% 04/05/32 ... .|....06/08/2022 ... |Various
28422E-IF-2 ......... John Deere Cap Corp  3.400% 06/06/25 .... ....06/01/2022 ... [Goldman Sachs ...
25278X-AV-1 ......... Diamond Energy Inc  6.250% 03/15/33 ....12/06/2022 ... |Morgan Stanley .
25470D-AT-6 ......... Discovery Comm Inc  5.200% 09/20/47 ...08/23/2022 ... |Various
25470D-BF-5 . ..|Discovery Comm Inc  4.125% 05/15/29 03/17/2022 ... |Bank of New York ..
26441C-BL-8 . ..|Duke Energy Co  2.550% 06/15/31 . 03/17/2022 ... | Deutsche Bank Alex Brown
26441C-BT-1 . .| Duke Energy Co  4.500% 08/15/32 .... 09/20/2022 ... |Various .....

264420-AP-9 ........
20273V-AP-5 .........
20273V-A0-3 .........
2037V-BX-0 .........
30166B-AD-4 .........
33767P-AA-6 .........
33845P-AE-4 .........
36267V-AE-3

36269C-AA-1 .
373334-KQ-3 ..
38014Q-AC-0 .
381416-YJ-7 .
381416-2M-9 .
444859-BU-5 ........
444859-BV-3 .........
45276P-AA-4 .........
458140-BZ-2 .........
458140-CA-6 .........
458140-CC-2

45866F-AV-6 .
45866F-A-4 .
45866F-AX-2 .
459200-KM-2 .
46647P-BU-9 . .
46647P-DC-7 .........
46647P-DG-8 .........
46647P-DH-6 .........
539830-BU-2 .........
548661-EM-5 .........
55336V-BT-6 .........
55903V-AL-7 .........
55903V-AQ-6 .........
55903V-AS-2 .
50217G-ET-2 .
609207-8B-0 . .
617446-8G-7 .........

.| Duke Energy Progress Inc  4.000% 04/01/52 ...

..|GS Mtg Securities Trust 144A  5.067% 08/15/24
..|Georgia Power Co  4.700% 05/15/32 ..
..|GLS Auto Rec Trust 144A  4.920% 01/15/27 .
..|Goldman Sachs Group Inc ~ 2.383% 07/21/32 .
..|Goldman Sachs Group Inc ~ 3.102% 02/24/33 .
. |Humana Inc  5.750% 03/01/28

..| InterContinental Exchange Inc ~ 4.350% 06/15/29
..| InterContinental Exchange Inc ~ 4.600% 03/15/33 ..
..| InterContinental Exchange Inc  4.950% 06/15/52
..| Intl Business Machines Corp  2.200% 02/09/27 .
.| JPMorgan Chase & Co 1.764% 11/19/31 ...

..|Magallanes Inc 144A  5.391% 03/15/62 .
..[Met Life Global Funding | 144A  2.400% 01/11/32 .
-[Mondelez Intl Inc  3.000% 03/17/32 ............

Energy Transfer Equity  5.550% 02/15/28 ..
Energy Transfer Equity  5.750% 02/15/33 ..
Enterprise Products Inc ~ 2.800% 01/31/30
Exeter Auto Receivables Trust  4.570% 01/15/27 ..
Firstkey Homes Trust 144A  4.250% 07/17/39
Flagship Credit Auto Trust 144A  4.690% 07/17/28 ..
GE Healthcare Hidg LLC 144A  5.650% 11/15/27

Humana Inc  5.875% 03/01/33
Imperial Fund LLC 144A  3.638% 03/25/67 ...
Intel Corp  4.000% 08/05/29 .
Intel Corp  4.150% 08/05/32 .
Intel Corp  5.050% 08/05/62

JPMorgan Chase & Co  4.586% 04/26/33 ...
JPMorgan Chase & Co  4.851% 07/25/28 ....
JPMorgan Chase & Co  4.912% 07/25/33 ....
Lockheed Martin Corp ~ 4.950% 10/15/25 ..
Lowes Co's Inc  5.625% 04/15/53
MPLX LP 4.950% 03/14/52
Magal lanes Inc 144A  4.279% 03/15/32 .
Magallanes Inc 144A  5.141% 03/15/52 .

Morgan Stanley Group Inc  4.431% 01/23/30 ...

....03/14/2022 ... [P Morgan ..
....12/05/2022 ... [Bank of America
. [-...12/05/2022 ... |Deutsche Bank Alex Brown
. [....06/23/2022 ... |Various
. [-...08/02/2022 ... |Deutsche Bank Alex Brown ...
.|....06/15/2022 ... |Morgan Stanley
....08/11/2022 ... |Deutsche Bank Alex Brown ...
...11/09/2022 ... [Citigroup Global Mkts .

....04/19/2022 ... | Chase Manhattan
....07/18/2022 ... |Chase Manhattan ...
. [-...07/18/2022 ... |Chase Manhattan ...
+[...10/19/2022 ... |Goldman Sachs ...
. [-...09/06/2022 ... |Goldman Sachs ...
.|-...03/10/2022 ... |Citigroup Global Mkts .

...08/16/2022 ... |Various
...03/24/2022 ... |Various

...12/14/2022 ... [Bank of America

07/18/2022 ... |Goldman Sachs ...
05/02/2022 ... [Bank of America
.[First Union .....
. |Morgan Stanley
01/19/2022 ... |Goldman Sachs

....11/07/2022 ... |Goldman Sachs ...
«[-...11/07/2022 ... |Goldman Sachs ...
.]....03/10/2022 ... |Barclays Capital
. [-...08/02/2022 ... |Chase Manhattan ...
. [--..08/02/2022 ... |Chase Manhattan ...

...08/02/2022 ... |Chase Manhattan

05/12/2022 ... [ Goldman Sachs
05/12/2022 ... |Goldman Sachs ...
05/12/2022 ... |Wachovia Capital Markets
02/02/2022 ... |HSBC Securities Inc ...
03/24/2022 ... |Wachovia Capital Markets

03/09/2022 ... |Chase Manhattan
09/20/2022 ... [ Goldman Sachs ...
03/03/2022 ... [ Deutsche Bank Alex Brown
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61747Y-EH-4 ......... Morgan Stanley ~ 2.511% 10/20/32 .... .|....06/08/2022 ... |Various ..70,000 |..
61747Y-EU-5 ......... Morgan Stanley — 4.889% 07/20/33 .... .|-...07/18/2022 ... |Morgan Stanley . ...5,000 |..
637432-NZ-4 ......... National Rural Utilities  4.150% 12/15/32 ... ...08/10/2022 ... |Fuji Securities Inc. .. .. 40,000 |..
63743H-FG-2 ......... National Rural Utilities  4.800% 03/15/28 ... .| Chase Manhattan ..40,000 |..
64830J-AA-8 ......... New Residential Mtg Loan Trust 144A  2.277% 01/25/26 ... . |Nomura Securities
65339K-CH-1 . .. |Nextera Energy Capital 4.625% 07/15/27 .| Wachovia Capital Markets
65473P-AL-9 . ..|NiSource Inc ~ 1.700% 02/15/31 .... . [Chase Manhattan
67103H-AL-1 . ..|0'Reilly Automotive Inc ~ 4.700% 06/15/32 .... 06/10/2022 ... |Various ..........
67114V-AA-1 ......... Onslow Bay Financial LLC 144A  2.305% 11/25/61 .. .|....01/18/2022 ... |Nomura Securities ...
68233J-BU-7 ......... Oncor Electric Delivery Co  2.750% 05/15/30 ... woer|-...06/13/2022 ... [ Conversion .
682680-AU-7 ......... ONEOK Inc  4.550% 07/15/28 ..|....03/21/2022 ... |Various
682680-AY-9 ......... ONEOK Inc  3.400% 09/01/29 .|-...11/01/2022 ...|Citigroup Global Mkts .
682680-BB-8 ......... ONEOK Inc  3.100% 03/15/30 .|-...06/25/2022 ... |Various
682680-BE-2 ......... ONECK Inc ~ 6.350% 01/15/31 .|-...03/23/2022 ... |Chase Manhattan ...
682680-BG-7 ......... ONEOK Inc  6.100% 11/15/32 .|....11/15/2022 ... |Barclays Capital ..
68389X-Bii-4 ......... Oracle Corp  3.600% 04/01/40 ...02/10/2022 ... [Various ..
68389X-BX-2 . ..|Oracle Corp ~ 3.600% 04/01/50 ..... 02/17/2022 ... | Various
68902V-AK-3 . ..|Otis Worldwide Corp  2.565% 02/15/30 . 05/31/2022 ... |Various ..
693475-BK-0 . ..|PNC Bank Corp  5.354% 12/02/28 ......... 11/29/2022 ... | Chase Manhattan
694308-J6-3 ......... Pacific Gas & Electric Co  2.500% 02/01/31 .... .|-...03/24/2022 ... |Chase Manhattan ...
694308-JT-5 ......... Pacific Gas & Electric Co  3.250% 06/01/31 .... -|-...08/20/2022 ... |Various
694308-KF-3 ......... Pacific Gas & Electric Co  5.450% 06/15/27 .... .|-...06/06/2022 ... |Bank of America ...
695114-Cli-6 ......... PacifiCorp  2.700% 09/15/30 .|-...08/20/2022 ... |Goldman Sachs ...
709599-BN-3 ......... Penske Truck Leasing 144A  4.400% 07/01/27 . .|-...06/02/2022 ... |Chase Manhattan
718172-CV-9 ......... Philip Morris Intl  5.125% 11/17/27 .. .|....11/15/2022 ... |Fuji Securities Inc. ........
718172-CH-7 ......... Philip Morris Intl  5.625% 11/17/29 .. .|-...11/15/2022 ... |Deutsche Bank Alex Brown ...
72650R-BM-3 Plains All American Inc ~ 3.550% 12/15/29 .... ...03/24/2022 ... |Chase Manhattan ...
72650R-BN-1 . ..|Plains All American Inc  3.800% 09/15/30 .... 08/02/2022 ... |Bank of America
74334D-AA-1 . ..|Progress Residential Trust 144A  4.451% 07/20/39 07/25/2022 ... |RBC ....
761713-BA-3 . ..|Reynolds American Inc ~ 5.700% 08/15/35 .......... .|Morgan Stanley
785592-AM-8 . ..|Sabine Pass Liquefaction Inc ~ 5.625% 03/01/25 . .|Fuji Securities Inc.
785592-AS-5 . ..|Sabine Pass Liquefaction Inc ~ 5.000% 03/15/27 03/24/2022 ... |Various .............
785592-AX-4 ......... Sabine Pass Liquefaction Inc  4.500% 05/15/30 ... .|....05/11/2022 ... |Chase Manhattan ...
80286F-AD-5 ......... Santander Drive Auto Trust — 4.420% 11/15/27 ... .|-...07/12/2022 ... |First Union
80287F-AD-4 ......... Santander Drive Auto Trust 5.950% 01/17/28 ... .|....11/16/2022 ...|Citigroup Global Mkts .
80287H-AD0 ......... Santander Drive Auto Trust — 4.430% 03/15/27 ... .|-...08/16/2022 ...|SG Americas Securities, LLC ..
802918-AD-4 ......... Santander Drive Auto Trust  4.720% 06/15/27 ... .|....00/12/2022 ...
806851-AH-4 Schlumberger Hldgs Corp 144A  4.300% 05/01/29 . ...04/12/2022 ... |Various
816851-BP-3 . ..|Sempra Energy  3.700% 04/01/29 ...... 03/21/2022 ... |Morgan Stanley
824348-BL-9 . ..|Sherwin Williams Co  2.300% 05/15/30 . 08/02/2022 ... |Various ..
842400-H\-8 . ..|Southern Calif Edison  2.750% 02/01/32 . 01/10/2022 ... |Bank of America
842400-HS-5 . ..|Southern Calif Edison  5.850% 11/01/27 . 11/04/2022 ... Various ..
857477-BS-1 . ..|State Street Corp  2.203% 02/07/28 ... 02/02/2022 ... | Goldman Sachs
857477-BY-8 ......... State Street Corp  5.820% 11/04/28 ... .|-...11/01/2022 ... |Deutsche Bank Alex Brown ...
87264A-BF-1 ......... T-Mobile USA Inc  3.875% 04/15/30 .. .|....05/19/2022 ... |Barclays Capital
87264A-CV-5 ......... T-Mobile USA Inc  5.200% 01/15/33 .. .|--..09/12/2022 ... |Citigroup Global Mkts .
87612B-BU-5 ......... Targa Resources Ptrs LP 4.000% 01/15/32 .... . |....07/29/2022 ... |Various
87612K-AA-0 ......... Targa Resources Corp ~ 5.200% 07/01/27 .|-...06/22/2022 ... |Fuji Securities Inc. ..
893574-AP-8 ......... Transcontinental Gas Pipe Line  3.250% 05/15/30 . .|....03/17/2022 ... |Deutsche Bank Alex Brown
89616T-AA-3 ......... Tricon Residential 144A  4.849% 07/17/40 ...06/27/2022 ... |Deutsche Bank Securities Inc
91159H-JC-5 ......... |US Bancorp  2.215% 01/27/28 ...01/20/2022 ...
91324P-EH-1 ..|United Health Group Inc  4.000% 05/15/29 . 05/17/2022 ... |Bank of America
91324P-EJ-7 . ..|United Health Group Inc ~ 4.200% 05/15/32 . 05/17/2022 ... |Bank of America ...
91324P-EK-4 . .|United Health Group Inc  4.750% 05/15/52 . 06/08/2022 ... |Millennium Advisors, LLC

91324P-EL-2 .........

United Health Group Inc  4.950% 05/15/62 ....

...06/17/2022 ...

Bank of America
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91324P-EQ-1 . ..[United Health Group Inc  5.300% 02/15/30 . .|-...10725/2022 ... [Bank of America ...
91324P-ER-9 .. .. |United Health Group Inc ~ 5.350% 02/15/33 .. ....10/25/2022 ... |Bank of America ...
91324P-ES-7 ......... United Health Group Inc  5.875% 02/15/53 .... ....10/26/2022 ... |Bank of America ...
91324P-ET-5 ......... United Health Group Inc  6.050% 02/15/63 .... ...10/25/2022 ... |Bank of America ...

92343V-GN-8 ......... Verizon Comm Inc  2.355% 03/15/32 ...c.ovvvvnnvinnnnnnn ...|Citigroup Global Mkts .

92538M1-AA-5 . ..|Verus Securitization Trust 144A  2.724% 01/25/67 02/04/2022 ... |Barclays Capital ..
92553P-AP-7 . ..|Viacom Inc  4.375% 03/15/43 .... 12/06/2022 ... [Various ..
92556H-AB-3 . .|Paramount Global  4.950% 01/15/31 10/18/2022 ... | Goldman Sachs

...07/13/2022 ... [Deutsche Bank Alex Brown ...

92556H-AD-9 .. . [Paramount Global ~ 4.200% 05/19/32 .. K
...04/20/2022 ... |Chase Manhattan ...

925650-AC-7 ......... VICI Properties LP 4.950% 02/15/30

925650-AD-5 ......... VICI Properties LP 5.125% 05/15/32 - |--..04/20/2022 ... |Chase Manhattan ...
95000U-2U-6 ......... Wells Fargo & Co  3.350% 08/02/33 .. ...02/23/2022 ... |First Union

...04/18/2022 ... |Wachovia Capital Markets

95000U-2X-0 ......... Wells Fargo & Co  3.908% 04/25/26 .. .|
...07/18/2022 ... [First Union

95000U-3A-9 ......... Wells Fargo & Co  4.808% 07/25/28 . K

95000U-3B-7 ......... Wells Fargo & Co  4.897% 07/25/33 .. ....07/18/2022 ... [First Union . ..
96042V-AE-9 ......... Westlake Auto Receivable Trust 144A  4.310% 09/15/27 ... ...06/08/2022 ... BMO Capital Markets ... .. 35,000 |..
969457-BY-5 . Williams Cos Inc ~ 2.600% 03/15/31 .... 07/27/2022 ... |Citigroup Global Mkts . 15,000
969457-BZ-2 . ..|Williams Cos Inc ~ 4.650% 08/15/32 . 08/03/2022 ... |Bank of America 25,000
98388M-AD-9 . ..[Xcel Energy Inc  4.600% 06/01/32 05/03/2022 ... |Barclays Capital .. 10,000
06368F-AJ-8 . ..|Bank of Montreal  2.650% 03/08/27 .. ....03/03/2022 ... BMO Capital Markets . 65,000
06418B-AE-8 . ..|Bank of Nova Scotia ~ 2.951% 03/11/27 . ....03/07/2022 ... [Scotia ... 65,000
11271L-AC-6 . ..|Brookfield Finance Inc  3.900% 01/25/2 ....02/02/2022 ... [Citigroup Globa 45,000
13645R-BF-0 . ..|Canadian Pacific RR Co  2.450% 12/02/31 ....06/08/2022 ... |Barclays Capital .. 5,000
775109-CD-1 . -|Rogers Comm Inc 144A  4.550% 03/15/52 .. ...08/07/2022 ... |Bank of America 15,000

on/1222 .
...03/07/2022 ... |Toronto Dominion Securities ..

>

78016E-YV-3 Royal Bank of Canada  2.050% 01/21/27 .. ..70,000 |..

89114T-27-2 Toronto Dominion Bank  2.800% 03/10/27 .... A... N ..65,000 ..
12661P-AB-5 . ..|CSL Finance PLC 144A  4.050% 04/27/29 .. D ....04/22/2022 ... |Bank of America ... 30,000
12661P-AC-3 . .|CSL Finance PLC 144A  4.250% 04/27/32 D ....04/22/2022 ... |Bank of America 30,000
629470-B8-3 NKP Funding LLC  5.350% 03/01/26 D... ....05/19/2022 ... | Conversion .. 17,000 |..
629470-BC-1 NXP Funding LLC ~ 5.550% 12/01/28 D... ....05/19/2022 ... |Conversion .... .. 10,000 |..
62954H-AV-0 . ..[NXP BV 4.300% 06/18/29 ............ D ....06/19/2022 ... |Conversion .... 23,000
78081B-AJ-2 . ..|Royalty Pharma PLC ~ 1.750% 09/02/27 D ....08/17/2022 ...|Citigroup Global Mkts . 5,000
78081B-AK-9 ........|Royalty Pharma PLC  2.200% 09/02/30 .. D ....03/17/2022 ... |BNP Capital 5,000
78081B-AN-3 . .|Royalty Pharma PLC ~ 2.150% 09/02/31 .. D ....08/24/2022 ... |Various .. 35,000
78081B-AP-8 .........[Royalty Pharma PLC  3.350% 09/02/51 .. oo [D... ... |....09/07/2022 ... |BNP Capital . .. .. .. 10,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,153,886 5,311,464
2509999997. Total - Bonds - Part 3 11,516,824 12,064,312
2509999998. Total - Bonds - Part 5 3,154,234 3,317,974
2509999999. Total - Bonds 14,671,057 15,382,286
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX

Industrial and Miscellaneous (Unaffiliated) Publicly Traded

007973-10-0 ......... Advanced Energy Ind ...04/12/2022 ... |Various .. ...764.000 |..

...06/10/2022 ... [Various .. ...528.000 |..

029683-10-9 ......... American Software Inc ... K .

03071H-10-0 ......... AMERISAFE Inc .... ....01/11/2022 ... |Jetferies ....146.000 |..
038336-10-3 . .| AptarGroup Inc ... ....01/11/2022 ... | Jefferies .. .138.000 |..
04316A-10-8 . .|Artisan Ptnrs Asset Mgmt Inc ....01/11/2022 ... |Jetferies .136.000 |..
043436-10-4 . .| Asbury Automotive Group ... ...12/13/2022 ... |Various .. .182.000 |..

049904-10-5 ......... Atrion Corp ...01/11/2022 ... [ Jetferies ..

055610-20-1 ......... BOK Finl Corp ....01/11/2022 ... | Jetferies
062540-10-9 ......... Bank of Hawaii Corp .. ....01/11/2022 ... |Jetferies
09073M-10-4 ......... Bio-Techne Corp .. ....01/11/2022 ... | Jefferies ..
090731-10-4 ......... Bio-Techne Corp .. ....11/30/2022 ... [Stock Split .. ... 2,445.000 [..
109194-10-0 ......... Bright Horizons Sols Inc .... ....01/11/2022 ... | Jefferies .. ....116.000 |..
12618T-10-5 ......... CRA Intl Inc ...12/20/2022 ... |Various ....243.000 |..

126402-10-6 ......... Lo L T o PP PP PPPPPPPPPPTY IFTPPPPTTPPPPPPR 22 12/20/2022 ... [VAITOUS .uuveiieiiietttti ettt ettt et e e e e e e e e s et eeeeesineees | ee e e e e e 271.000
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126600-10-5 ......... CVB Finl Corp .... ....11/22/2022 ... [Various .. +...792.000 |..

12685J-10-5 ......... Cable One Inc .... ....11/28/2022 ... Various .. .

127203-10-7 ......... Cactus Inc ....12/20/2022 ... |Various ....686.000 |..

15687V-10-9 ......... Certara Inc .... ....01/11/2022 ... [ Jefferies .. ....123.000 |..

16150R-10-4 ......... Chase Corp ..... ....09/02/2022 ... |Various

16350R-10-3 . .| Chemed Corp ... ....01/11/2022 ... |Jetferies

203607-10-6 . .| Community Bank Sys Inc . ....05/17/2022 ... |Various ..

204166-10-2 . ..|CommVault Sys Inc ..... ....11/17/2022 ... |Various .903.000 |..

220899-10-9 ......... Cullen Frost Bankers . ....12/16/2022 ... [Various .. ....223.000 |..

26210V-10-2 ......... Driven Brands Hldgs Inc ... ....08/03/2022 ... [Various .. ....1,154.000 [..

26969P-10-8 ......... Eagle Materials Inc . |....05/31/2022 ... |Various ..

28618M-10-6 ......... Element Solutions Inc ....12/23/2022 ... |Various

29109X-10-6 ......... Aspen Tech Inc ....05/17/2022 ... |Conversion . ..

29605J-10-6 ......... ESAB Corp .... ....12/27/2022 ... |Various ....326.000 |..

302140-10-2 ......... Exponent Inc ....01/11/2022 ... | Jefferies .. ....255.000 |..

302941-10-9 ......... FTI Consulting Inc . ....09/01/2022 ... | Various ....249.000 |..

303250-10-4 . .|Fair Isaac & Co .... ....01/11/2022 ... | Jetferies .. 13.000 |..

32020R-10-9 . .|First Finl Bankshares Inc ....01/11/2022 ... [ Jefferies .. ..32.000 |..

339750-10-1 . ..|Floor & Decor Hldgs Inc ....01/11/2022 ... | Jefferies .169.000 |..

346375-10-8 ......... FormFactor Inc ....11/28/2022 ... |Various ... 2,053.000 [..

349853-10-1 ......... Forward Air Corp ....11/04/2022 ... |Various .. ....238.000 |..

35138V-10-2 ......... Fox Factory Hldg Corp ... ....06/30/2022 ... |Various .. ....422.000 |..

376370-10-5 ......... Glacier Bancorp Inc .. ....04/28/2022 ... |Various .. ....800.000 |..

384109-10-4 ......... Graco Inc ....11/11/2022 ... Various .. ....284.000 |..

39874R-10-1 ......... Grocery Outlet Hidg Corp ....01/11/2022 ... | Jefferies .. ....331.000 |..

405024-10-0 ......... Haemonetics Corp ....08/08/2022 ... |Various ....422.000 |..

405166-10-9 ......... Hagerty Inc ....12/29/2022 ... |Various ... 1,304.000 [..

407497-10-6 . ..|Hamilton Lane Inc ....01/11/2022 ... |Jetferies ..82.000 |..

421298-10-0 . .|Hayward Hldgs Inc .. ....06/02/2022 ... [Various .. .2,056.000 |..

426281-10-1 . .| Jack Henry & Assoc ....01/11/2022 ... |Jetferies ..98.000 |..

431636-10-9 . .|Hillman Solutions Corp ....10/04/2022 ... |Various .. . 3,632.000 |..

441593-10-0 . .|Houl ihan Lokey Inc . ...01/11/2022 ... | Jetferies .121.000 |..

45168D-10-4 .........
482827-10-4 .........
497266-10-6 .........
5018%K-10-3 .........
511656-10-0 .........
518415-10-4

535555-10-6 .
537008-10-4 .
55306N-10-4 .
562750-10-9 .
57060D-10-8 . .
576485-20-5 .........
607525-10-2 .........
636518-10-2 .........
64115T-10-4 .........
655663-10-2 .........
675232-10-2 .........
682095-10-4 .........
73278L-10-5 .........
739276-10-3 .
743606-10-5 .
747316-10-7 . .
747587-30-3 .........

.| Power Integrations Inc .
..|Prosperity Bancshares Inc
.| Quaker Chem Corp .

IDEXX Labs Inc
Kadant Inc
Kirby Corp
LCl Inds Inc
Lakeland Finl Corp .

Lattice Semiconductor Corp ..

Lindsay Corp ...

.|Littelfuse Inc ...

.|MKS Instruments Inc
.|Manhattan Assoc Inc ..
.|MarketAxess Hldgs Inc

Matador Resources Co ....
Model N Inc

National Instruments Corp ...

NetScout Sys Inc
Nordson Corp
Oceaneering Intl Inc .
Omega Flex Inc .........
Pool Corp

Qualys Inc

....01/11/2022 ... | Jetferies
....09/26/2022 ... [Various ..
....09/27/2022 ... |Various ..
....01/11/2022 ... [ Jefferies ..
....01/11/2022 ... |Various

....06/01/2022 ... [Various ..
....11/02/2022 ... |Various
....04/22/2022 ... |Various
....08/05/2022 ... [Various ..
....01/11/2022 ... |Jetferies
....01/11/2022 ... | Jetferies
....10/06/2022 ... |Various
....05/17/2022 ... |Various ..
....10/28/2022 ... [Various ..
....05/23/2022 ... |Various
....01/11/2022 ... [ Jefferies ..
....12/30/2022 ... [Various ..
....02/23/2022 ... Various ..
....01/11/2022 ... | Jetferies
....01/11/2022 ... |Jetferies
....12/07/2022 ... |Various ..
....01/11/2022 ... |Jetferies
...01/11/2022 ... [ Jetferies

....187.000 |..
...760.000 |..
.114.000 |..
.158.000 |..
.498.000 |..
.120.000 |..
..39.000 |..
,742.000 |..
....349.000 |..
....679.000 |..
...734.000 |..

,330.000 |..
131.000 |..
....102.000 |..

.373.000 |..
.459.000 |..
..68.000 |..
...187.000 |..
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749607-10-7 ......... RLI Corp ....01/11/2022 ... | Jetferies
75524B-10-4 ......... RBC Bearing Inc .. ....01/11/2022 ... |Jetferies .
784630-10-7 ......... SPS Commerce Inc ....05/17/2022 ... [Various .. ....219.000 |..
78473E-10-3 ......... SPX Technologies Inc .... ....12/30/2022 ... [Various .. ....188.000 |..
829214-10-5 ......... Simulations Plus Inc ............ ....01/11/2022 ... [ Jefferies ....158.000 |..
82982L-10-3 . SiteOne Landscape Supply Inc ....01/11/2022 ... |Jetferies ..72.000 |..
82983N-10-8 . Sitio Royalties Corp . ....11/14/2022 ... [Various .. .670.000 |..
82983N-10-8 . ..|Sitio Royalties Corp . ....12/29/2022 ... | Conversion . .1,339.000 |..
845467-10-9 ......... Southwestern Energy Co . ....10/24/2022 ... |Various ... 13,750.000 |.. ..
861025-10-4 ......... Stock Yards Bancorp Inc ....08/01/2022 ... [Various .. ....892.000 |.. 52,676 |..
87874R-10-0 ......... TechTarget Inc . |[...00/26/2022 ... |Various .. ....468.000 |.. 33,252 |..
881626-10-3 ......... Tetra Tech Inc ....01/11/2022 ... [ Jefferies .. ..152.000 |.. 22,946 |..
88262P-10-2 ......... Texas Pacific Land Corp ... ....07/13/2022 ... |Various .. 64,369 |..
882681-10-9 ......... Texas Roadhouse Inc .. ....05/09/2022 ... |Various ....200.000 |.. 17,334 |..
891092-10-8 ....01/11/2022 ... [ Jefferies .. ...239.000 |.. 23,173 |..
892356-10-6 ......... Tractor Supply Co .. ....01/11/2022 ... [ Jefferies ..
893529-10-7 . ..|Transcat Inc .. ....08/05/2022 ... [Various ..
902252-10-5 . .| Tyler Tech Inc ... ....01/11/2022 ... |Jetferies
902673-10-2 . ..|UFP Technologies Inc . ....12/01/2022 ... |Various .. ..
90984P-30-3 ......... United Community Banks Inc .. ....12/30/2022 ... |Various .. ....2,669.000 |..
918090-10-1 ......... Utz Brands Inc ....01/11/2022 ... [ Jefferies .. ....315.000 |..
920253-10-1 ......... Valmont Inds Inc ... ....04/29/2022 ... |Various ....183.000 |..
92538J-10-6 ......... Vertex Inc .. ....10/13/2022 ... Various .. ....841.000 |..
929236-10-7 ...04/19/2022 ... [Various .. ...114.000 |..

942622-20-0 ......... Watsco Inc

955306-10-5 ......... West Pharmaceutical Svs Inc ...
98379L-10-0 XPEL Inc

989207-10-5 . .| Zebra Tech Corp

33767E-20-2 . FirstService Corp ..
763291-10-3 . ..|Richelieu Hardware Ltd .
000380-20-4 . .| Abcam PLC ...

64705A-10-0 ICON PLC ..

C
.|C
C

e

....01/11/2022 ... | Jetferies
....01/11/2022 ... |Jetferies
....12/22/2022 ... |Various
...01/11/2022 ... | Jetferies

12/09/2022 ... | Various
01/11/2022 ... |RBC .
09/21/2022 ... Various

...01/11/2022 ... [ Jetferies ..

....296.000 |..

.. 34.000 |..
.389.000 |..
.248.000 |..
.1,208.000 |..

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

Mutual Funds

552966-80-6 ......... |MFS Instl Intl Equity Fund .. |C ...12/09/2022 ...|MFS Institutional Intl Equity .. .... 2,630.000 |..

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO

5989999997. Total - Common Stocks - Part 3 3,040,632 XXX

5989999998. Total - Common Stocks - Part 5 601,918 XXX

5989999999. Total - Common Stocks 3,642,550 XXX

5999999999. Total - Preferred and Common Stocks 3,642,550 XXX

6009999999 - Totals 18,313,608 XXX 36,776
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I4E

1 2 3 4 7 8 10 Change In Book/Adjusted Carrying Value 16 18 19 20 21
13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Other- Book/ Change in | Adjusted Stock Stated
Book/ Than- Adjusted Book/ Carrying Dividends Con-
CusIp Adjusted Temporary | Carrying | Adjusted Value at Realized | Total Gain | Received | tractual
Identi- For-| Disposal Con- Carrying tization)/ | Impairment Value Carrying Disposal Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date sideration | ParValue | Actual Cost Value Accretion |Recognized| (11+12-13) | Value Date on Disposal| Disposal Year Date
U.S. Governments
36179T-SF-3 .. | GNMA Pool #MAS018  3.000% 02/20/48 ........ |[....... ..12/01/2022 . ..02/20/2048 .
36179T-8G-1 .. | GNMA Pool #MAS019  3.500% 02/20/48 ..12/01/2022 . ..02/20/2048 .
36179T-UA-1 .. | GNMA Pool #MAS077  3.500% 03/20/48 ..12/01/2022 . ..03/20/2048 .
36179T-UB-9 .. | GNMA Pool #MAS078  4.000% 03/20/48 ..12/01/2022 . ..03/20/2048 .
36179T-UC-7 .. | GNMA Pool #MAS079  4.500% 03/20/48 . ..12/01/2022 . ..03/20/2048 .
36179T-XW-0 .. | GNMA Pool #MA5193  4.500% 05/20/48 . ..12/01/2022 . ..05/20/2048 .
36179V-7E-4 .. |GNMA Pool #MA7193  2.500% 02/20/51 . ..12/01/2022 . ..02/20/2051 .
36179V-N3-0 .. | GNMA Pool #MA6710  3.000% 06/20/50 .... ..12/01/2022 . ..06/20/2050 .
36179V-QT-0 .. | GNMA Pool #MA6766  3.000% 07/20/50 .... ..12/01/2022 . ..07/20/2050 .
36179-BY-3 .. | GNMA Pool #MA7255  2.500% 03/20/51 .... ..12/01/2022 . ..03/20/2051 .
912810-QZ-4 .. |US Treasury Bond  3.125% 02/15/43 ... ..02/16/2022 . ..02/15/2043 .
912810-RD-2 .. |US Treasury Bond  3.750% 11/15/43 .. . ..04/04/2022 . ..11/15/2043 .
912810-RE-0 .. |US Treasury Bond ~ 3.625% 02/15/44 ..........[....... ..02/16/2022 . [Various ........cooeeveeees foovennnnnnnnnnnnnnnns Jovennennn 90,138 [ 75,000 [oneevennnnnnn 80,155 [ouuiiiiccenn 79,708 [ [ (19) e s ..02/15/2044 .
US Treasury Bond INFL IX  0.875% 02/15/47
912810-RH-0 .. | eevvvereriiiiiiiiiiiiiiieieeeeeeeeee s [ e ..07/13/2022 . [Various .......cooeeveviees fooveveeiiiininnniinns o, 84,826 |.............. 75,000 101,100 |............ 105,435 (2153 AR ST [E0:13) ) PO R 100,249 [ [ (15,428)|.......... (15,423).ccceeiiiinnns 691 |..02/15/2047 .
912810-SF-6 .. |US Treasury Bond ~ 3.000% 02/15/49 ..........|....... ..01/05/2022 . [BNP Capital ...oooovvevens |oeveeeeiniiiniiins |, 59,695 [..vvvvviinnns 50,000 |.evvvrrnnns 56,434 ..oevvnnnnns 56,121 (3] PO R (2] S A 56,118 |ovveeeiiiiieinens oo 3,577 [oennnnnnnnn KI-TA R 587 |..02/15/2049 .
US Treasury Bond INFL IX  0.250% 02/15/50
912810-8M-1 .. | ... ..07/12/2022 . 43,402 .(8,520)|. .(8,520) ..02/15/2050 .
912810-8S-8 .. |US Treasury Bond ~ 1.625% 11/15/50 ..08/31/2022 . 77,470 . (15,666)|. (15,666) ..11/15/2050 .
912810-8U-3 .. |US Treasury Bond ~ 1.875% 02/15/51 .. ..01/06/2022 . .151,018 ..762 |. ..02/15/2051 .
US Treasury Bond INFL IX  0.125% 02/15/51
912810-V=1 .. | eeeeeeeeieee s [ ..07/13/2022 .| UBS Securities ......ccc. |oeeevvrinririiinnins Jonnnnnnnnns 12,99 [.coeeinnnn 15,000 [..vvvvennnnes 7,774 | VIO IOUUUURRRRRRRRN () )] IORPRRRRR (72 | AT R ¢ (+15) f IS R 17,690 [ovvvvvvviiiiiiins e [NC75] (4,697)].ccceeeeiiiinnns 19 ]..02/15/2061 .
912810-8X-7 .. |US Treasury Bond ~ 2.375% 05/15/51 ..........|.....t ..01/05/2022 . [Bank of New York ........|oeooeeeiiiiiiiiiiins |, L VN 70,000 |......eeeee. 77,558 [oeeennnnnnne LV R RN (<) | R RUUUUTRTRUURRURR (<) ) SRR R TTATT | e (3,048)[........... [RTZ:)] AR, 239 |..05/15/2051 .
912810-SZ-2 .. |US Treasury Bond ~ 2.000% 08/15/51 ..01/05/2022 . .... 150,000 ... 145,781 ..08/15/2051 .
912810-TB-4 .. |US Treasury Bond ~ 1.875% 11/15/51 .. ..01/05/2022 . .. 75,000 |.. .. 76,576 |.. K ..11/15/2051 .
912828-25-8 .. |US Treasury Note  1.625% 08/31/22 ..01/31/2022 . . 456,000 |.. . 446,648 |.. . 454,084 ..454,331 |. ..08/31/2022 .
912828-J2-7 .. |US Treasury Note  2.000% 02/15/25 ..02/16/2022 . 84,021 84,060 |. ..02/15/2025 .
912828-02-9 ...|US Treasury Note  1.500% 03/31/23 ..02/07/2022 . . 247,512 ..247,723 |. ..03/31/2023 .
91282C-AK-7 .. |US Treasury Bond ~ 0.125% 09/15/23 ..........|....... ..02/16/2022 . . 644,745 |.. ..09/15/2023 .
91282C-CB-5 ...|US Treasury Bond ~ 1.625% 05/15/31 ..........|....... ..03/00/2022 . . ..05/15/2031 .
91282C-CC-3 ...|US Treasury Bond ~ 0.250% 05/15/24 ..........[....... ..08/11/2022 . .... 295,000 .... 204,574 . . ..05/15/2024 .
91282C-CS-8 ...|US Treasury Bond ~ 1.250% 08/15/31 ..........|....... ..04/04/2022 . .... 285,000 ....217,407 (20,697)... ..08/15/2031 .
91282C-CW-9 ...|US Treasury Bond  0.750% 08/31/26 ..........[....... ..04/04/2022 . ... 280,000 .... 279,628 . (21,328)]... A, ..08/31/2026 .
0109999999 Subtotal - Bonds - U.S. Governments 3 896,703 3 941,512 3,075,784 3 994,504 (7,716) (15,785) 3 978 719 (82,017). (82,017) 26,181 XXX
All Other Governments
91087B-AK-6 .. [United Mexican States  4.750% 04/27/32 ....]D...... [..03/14/2022 . TFuji Securities INC. ...]oowiieoiiiereiicinis forrreininens 210,200 [............. 200,000 223,360 |............ 222,129 (K1) R (375) oo foiinnees 221,758 [ v, (11,553) ... [RRTCTK)] 3,668 |..04/27/2032 .
0309999999. Subtotal - Bonds - All Other Governments 210,200 200,000 223,360 222,129 (375) (375) 221,753 (11,553) (11,553)] 3,668 XXX
U.S. Special Revenues
Fed Home Loan Mtg Corp Gold Pool #G08791
3128MJ-22-2 .. |3.000% 12/01/47 ..ovvvvvrninniinninniiiiiiiiiiiiinns [ oo ..12/01/2022 . [Paydown ........ccevvvvveiisfoorniiniiniiiinins o, 16,910 |..coeeeeennns 16,910 [....oeeeeeeee 16,500 [...oevveenns 16,520 KU R F 390 | e LGN (V FOUPRRRPRPR AR R R 198 |..12/01/2047 .
Fed Home Loan Mtg Corp Gold Pool #G08799
3128MJ-3H-1 .. | 3.000% 02/01/48 .......evvvermmnmnnnnnnniniinniiinns [ ceeeens ..12/01/2022 . [Paydown ........ccevvvvvviis]oorniiiiiiiniiniinns o, 15,470 |..cooeeennns 15,470 |............. 15,095 |............. 15,114 KT R F 356 |eeeeieiiins e LS R R A R 191..02/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08804
3128MJ-3N-8 .. |3.500% 03/01/48 .....oevvvveeeiieiiiiiiiiiiiiiiiinns [ eeeees ..12/01/2022 . [Paydown ........ccevvvvviiisoorninniiiniiiniins o, 19,730 |t 19,730 [ovvvenneeee 19,785 |l 19,780 [£510)) A N [C10) ) PO R LT U R R R 256 |..03/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08805
3128MJ-3P-3 ...|4.000% 03/01/48 .......evvvemmmnnnnnnnnnnnninniinnns [ eeeeens ..12/01/2022 . [Paydown ........coovvvvvviii]onriniininiiiiiins o, 20,875 .o 20,875 |cceeiinnns 21,437 e 21,406 (572 R R (£ 721 FRRUU R 20,875 |ooeeeeiiiiiiiiins [ e e 326 |..03/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08809
3128MJ-3T-5 .. |4.000% 04/01/48 ........evvvnunnnnnnnnnnnnninnnnnnns [ ceeens .. 12/01/2022 . |Paydown ......oeevvvveiiinni]oiniiiiiiiiiiiiieens | 15,154 [oonnnnn 15,154 ...l 15,562 |............. 15,538 (K12 R (384) oo [, 15,154 | Lo o o, 239 |..04/01/2048 .
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1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CUsSIP Number of Adjusted Valuation (Amor- [ Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Fed Home Loan Mtg Corp Gold Pool #G08810
3128MJ-3U-2 ...| 4.500% 04/01/48 ....eeeeeeeieeeeeeeeeeeeeeee e .12/01/2022 .| Paydown ...eevenereeennn [ e 5,507 [ceeeeeeenninnns 5,507 |.eeeeeenes 5,775 |oeeeeeeiees 5761 [oeeeeeiiiiieeee Joeeeenis [25K) ] R IR (253) [+ eeeeemnneeeeen ferneeeeeenns 5,507 |eeeeenieeeeennn forreeeeeiis e [ 96 [..04/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08813
3128MJ-3X-6 .. | 3.500% 05/01/48 ....ceeeeeeeeeeeeereeieeeeeenen e ..12/01/2022 .| Paydown ...eeeeeeeeemnniesfoeeeeneeeeeeens e 19,027 |oveveees 19,027 [oeeeeeenee 19,080 [oeeeueeeenee 19,075 [ooeeeeeeeieieeeeee Joeeeniieeeees (23] R IR (48) |- eeeeneeeeeeenn e 19,027 eeeeeeeeeeeenns oo s et 245 1..05/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08818
3128MJ-4C-1 .. | 4.500% 06/01/48 ...eeeeeeeeeeeeeeeeeeeeeniees e .12/01/2022 . | Paydown ... ...(1,018) |... ...21,407 |.... ..06/01/2048 .
Fed Home Loan Mtg Corp Super Pool
3132A9-T6-4 .. |3.000% 10/01/32 ...ceeeeveeieeeeeeeeeeeecenneee e ..12/01/2022 .| Paydown (1,874) |oeeeeeeeeeees [oeeeeiiinns BT457 |oeeeeeeeeeeeenn oo e e 505 |..10/01/2032 .
Fed Home Loan Mtg Corp Super Pool #2T2104
3132AE-KR-6 .. |2.500% 12/01/33 .eeeeeeeeeeeieeeeeeeneeeeeeenn e .12/01/2022 . | Paydown ... ..(2,250) |... 49,111 [l ..12/01/2033 .
Fed Home Loan Mtg Corp Super
31320V-3M-5 ... 3.000% 07/01/49 ....cceevvreeeeeeeeeeeeeeeeeees s ..12/01/2022 .| Paydown .....eeeeeeeennnees foeeenieeeeeeeniees feeeeeeennn 19,608 [ 19,608 [ 19,785 [ 19,777 e [ (189) | [ (169) |-veeeeeeeenis foeeeeennnnns 19,608 |..eoveeeeeniieeee Joeemneeeeeennes fereeeeeiiiis e 225 1..07/01/2049 .
Fed Home Loan Mtg Corp Super Pool #SD8055
31320V-50-4 ... 2.500% 03/01/50 ....ceveeeeeeneeeeernnieeeeeenenas e .12/01/2022 . | Paydown ... ...25,318 [.... ..03/01/2050 .
Fed Home Loan Mtg Corp Super
313201-B5-1 .. |2.000% 08/01/51 ...eeeeeeeeeieeieeieeeeeeeeeeeee [ e ..12/01/2022 .| Paydown 22,282 |oceeeeeeeiiiieeee e e e 218 |..08/01/2051 .
Fed Natl Mtg Assn Pool #QB0211  2.500%
3133A6-GU-9 .. |08/01/50 ...ceeeeeeeeeeeeeeeeeeeere e eeeeeee | s .12/01/2022 .| Paydown .eeeeeeeeeeinnn e e 1,283 [t 1,283 | 11,682 [ooeeeeeeeee 1,677 | feeeeeeeeenns (444) . e (444) [ e 11,283 oo oo s et 118 |..06/01/2050 .
Fed Home Loan Mtg Corp Pool #RA4986
3133KL-RF-6 .. |2.000% 04/01/51 ...oeeeeerieeeeeeeeeeeeeeeee e ..12/01/2022 .| Paydown ...eeeeeeeeemnniesfoeeeeneeeeeeens e 51,918 [t 51,918 |oeeveeenes 52,465 |....cceeeeenee 52,452 |.eeeeiieeeeeini feeeeeeeeeien (534)[.neeeeeeeieeeee Joeeeneeeees (534) |oeeeeeneeeeeen [ 51,918 | oo e e 496 |..04/01/2051 .
Fed Home Loan Mtg Corp Pool #RA5615
3133KM-GY-5 .. |2.000% 08/01/51 ..eeeeeeeeeeeiineeeeeeeeeeeeee e .12/01/2022 .| Paydown ..eeeeeeeeeenenes feeeeeeneeeeeeeies e 19,508 [ 19,508 | 19,963 [ 19,957 e [ (A48 [ (A8 [ e 19,508 |oevvveeeeeeennnn forreeeems e et 195 (..08/01/2051 .
3136A6-AN-4 .. |FNR 2012-75 KC ~ 3.500% 05/25/42 ..12/01/2022 . | Paydown L 1,275 ..05/26/2042 .

3136A9-VK-1 ..
3136A9-VK-1 ..
3136AD-24-1 ..
3136AD-2H-1 ..
3136AF-LL-6 ..
3136AR-0A-9 ..
3136B1-R4-8 ..
3136B3-T5-9 ..
3136B3-T5-9 ..
3136B5-PK-5 ..
3136B8-NW-5 ..
3137B2-TT-7 ..
3137FR-K7-5 ..

3138LM-G8-0 ..
31418C-401-1 ..
31418C-52-3 ..
31418C-U7-7 ..
31418C-V3-5 ..
31418C-WU-4 ..
31418D-3G-5 ..
31418D-C5-9 ...

31418D-C6-7 ..

FNR 2012-128 PD
FNR 2012-128 PD
FNR 2013-41 WG
FNR 2013-41 WG
FNR 2013-81 NC
FNR 2016-25 LA GA
FNR 2018-23 LA
FNA 2019-M1 A2
FNA 2019-M1 A2
FNR 2019 38 PC
FNR 2020-1AC

1.500% 06/25/42 ....
1.500% 06/25/42 ...
1.500% 08/25/41
1.500% 08/25/41
1.700% 06/25/43
2.500% 03/25/46
3.500% 03/25/45 ..
3.000% 02/25/49 ..
3.000% 02/25/49 ..
3.000% 08/25/49
3.500% 08/25/58 ..

FHR 4216 KQ  1.700% 10/15/39 ...

FHR 4961 JB  2.500% 12/15/42 ................
Fed Natl Mtg Assn Pool #AN8322  3.190%
02/01/28 v
Fed Natl Mtg Assn Pool #MA3356  4.000%
12/01/48 e
Fed Natl Mtg Assn Pool #MA3563  4.000%
01/01/49 e
Fed Natl Mtg Assn Pool #MA3305  3.500%
03/01/48 e
Fed Natl Mtg Assn Pool #MA3333  4.000%
04/01/48 e
Fed Natl Mtg Assn Pool #MA3358  4.500%
05/01/48 e
Fed Natl Mtg Assn Pool #MA4398  2.000%
08/01/51 e
Fed Natl Mtg Assn Pool #MA3691  3.000%
07/01/49 e
Fed Natl Mtg Assn Pool #MA3892  3.500%
07/01/49 eveeeeeeeiiieeeeie e

..08/10/2022 .
..08/01/2022 .
..08/10/2022 .
..08/01/2022
..12/01/2022
..12/01/2022 .
. | Paydown .
.|GClarke .
X 08/01/2022 .
.12/01/2022
..12/01/2022
..12/01/2022 .
..12/01/2022 .

..01/01/2022 .
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
12/01/2022 .

..12/01/2022 .

Cantor Fitzgerald ...
Paydown
Cantor Fitzgerald ...

.| Paydown ...
. | Paydown ....

Paydown ....

Paydown .

. | Paydown ...
. | Paydown ....

Paydown ....
Paydown

Paydown
Paydown
Paydown

Paydown

Paydown

Paydown

Paydown

Paydown

Paydown

...23,182 |....

............. 5,214
........... 174,612
............. 6,328

............. 6,483

....5,420 |....
...16,213 |....
... 3,482 |....
....5,380 |....
... 2,306 |....
.2,718 |.
15,339 |.
5,00 |.
....6,23 |....
...15,151 |....
....6,243 |....

..06/25/2042 .
..06/25/2042 .
..08/25/2041 .
..08/25/2041 .
..06/25/2043 .
..03/25/2046 .
..03/25/2045 .
..02/25/2049 .
..02/25/2049 .
..08/25/2049 .
..08/25/2058 .
..10/15/2039 .
.. 12/15/2042 .

..02/01/2028 .

..12/01/2048 .

..01/01/2049 .

..03/01/2048 .

..04/01/2048 .

..05/01/2048 .

..08/01/2051 .

..07/01/2049 .

..07/01/2049 .
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11 12 13 14 15
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Fed Natl Mtg Assn Pool #MA3685  3.000%
31418D-CX-8 .. |06/01/49 ....coeeeeeeieieeeeeeeeeeeeeee e eeeeeeen | e ..12/01/2022 .| Paydown .....oeeeeeminiees foeennee e [ T 2,467 |.eeeeennes 2,444 ..ot 2,888 oo el 22 [eeeeeeeeeeeeeee e 2 | e 2,867 |eeeeeieeeeenn oo e [ 27 |..06/01/2049 .
Fed Natl Mtg Assn Pool #MA3990  2.500%
31418D-NG-3 .. | 03/01/50 ....eeeeeeeeaieeeeeeneeeeeeeee e eeeenen | s ..12/01/2022 .| Paydown ...eeeeeeeeemnniesfoeeeeneeeeeeens e 25,928 |ueeeeeeennnnn 25,928 [..ceeeenennns 26,534 [ 26,503 [oeeeeeeeennieeeee foeeeenins (6] R R, (575) |+ eeeemmneeeeenn foeeeeeens 25,928 ooiiieiiiiiieee e fereeeeeeis e 2511..03/01/2050 .
Fed Natl Mtg Assn Pool #MA4019  2.500%
31418D-PD-8 .. | 05/01/50 ... ..12/01/2022 .| Paydown ... ...40,016 |... .. 41,504 |.. ...40,016 |.... ..05/01/2050 .
Fed Natl Mtg Assn Pool
31418D-08-8 .. | 07/01/50 ...eeeeeeeeeeeeeee e e | e ..12/01/2022 .| Paydown ...eeeeeeeeemnniesfoeeeeneeeeeeens e 11,415 11,860 [|oevvenneeeeeennnnn foeeeeeeennnns (2] R R, (CZ) T U RS L4105 | oo s ot 120 [..07/01/2050 .
Fed Natl Mtg Assn Pool #MA4055  2.500%
31418D-0H-8 .. | 06/01/50 ... ..12/01/2022 .| Paydown ... L 42,213 . .. 43,787 |.. ..(1,578) ... 42,213 L. ..06/01/2050 .
Fed Natl Mtg Assn Poo
31418D-WR-9 .. | 02/01/51 .o | e ..12/01/2022 .| Paydown ...eeeeeeeeemnniesfoeeeeneeeeeeens e RITT(VN A TV A 37,540 |..oeeeennnnns 37,504 |eeeeeeeeeieees o [P EC)] R IR (1,133) |oeeeeeeeeeeeenn [ 36,370 |oeeeeenniereeenn fereeeeeemiiineeee e e 330 |..02/01/2051 .
Fed Natl Mtg Assn Pool #MA4260  1.500%
31418D-WW-8 .. | 02/01/36 ... ..12/01/2022 .| Paydown ... .. 36,706 |.. .. (881)]... ...35,824 |.... ..02/01/2036 .
Fed Natl Mtg Assn Poo
31418D-XK-3 .. | 03/01/51 .o | e ..12/01/2022 .| Paydown ...eeeneveeemnniesfoeeeenieeeeees e 36,463 |.......ccennnnn 36,463 |............. 37,635 [.ceeeeennnnnn 37,599 |eeeiiieieeeeenenn [ [P KLC) | AU (1,136) |veeeeeeeeeies foeeeeeennnns 36,463 |.oeeeeeniiieeenn ferreeeeeenieee e e 3411..03/01/2051 .
Fed Natl Mtg Assn Pool #MA4325  2.000%
31418D-YX-4 .. | 05/01/51 ..eiiiiieiiie e e .12/01/2022 . | Paydown ..05/01/2051 .
35563P-LK-3 ...|Freddie Mac-SCRT ~ 3.500% 10/25/58 .. ..12/01/2022 . | Paydown ... ..10/25/2058 .
35563P-NP-0 ...|Freddie Mac-SCRT ~ 2.500% 08/25/59 ... ..12/01/2022 .| Paydown ... ..08/25/2059 .
38379L-UL-8 .. |GNR 2015-56 LB 1.500% 04/16/40 ..12/01/2022 . | Paydown ... ..04/16/2040 .
383790-14-3 ...| GNR 2015-151 BA 1.700% 10/20/45 . ..12/01/2022 .| Paydown ... .6, , B I ... 47 ]..10/20/2045 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 1, 056 526 1,058,727 1,077,286 1, 076 708 (18,067) (18,067) 1,058,641 (2,115) (2,115), 27,251 XXX
Industrial and Miscellaneous
00206R-KF-8 .. | AT&T Inc  3.500% 02/01/61 .... ..06/26/2022 .| Call 77.0060 .... .. 10,145 |.. ...10,144 |.... .. (2,157)(..02/01/2061 .
00206R-LJ-9 .. |AT&T Inc  3.550% 09/15/55 .....cevvevveenneee | ees oo 10/07/2022 . .. 29,825 |.. ...29,827 |.... .(9,869).... ..09/15/2085 .
Deutsche Bank Alex
00206R-ML-3 .. | AT&T Inc 1.700% 03/25/26 .....oeeeeeeeeeees [ e ..08/02/2022 . |Broun ... .. 34,950 .. .(2,360)]...........(2,360)|... ..03/25/2026 .
00287Y-BV-0 .. |AbbVie Inc  2.950% 11/21/26 ....vvvvvvnnnii] cnnnns ..08/02/2022 .| Various . .. 49,957 |.. A(1,718) e (1,718)) .. 11/21/2026 .
00287Y-BX-6 .. |AbbVie Inc  3.200% 11/21/29 ....covveevrneeec] ceenns ..10/11/2022 .| Jefferies .. .. 19,996 |.. .(2,518)[...........(2,518)|... .. 11/21/2029 .
00287Y-CB-3 .. |AbbVie Inc  4.250% 11/21/749 .....oevvvvvvnnnn] cennnns ..10/18/2022 .|Various .... .. 19,916 |.. L(4,123)[........... (4,123))... .. 11/21/2049 .
Keybanc Capital Markets
00287Y-CV-9 .. | AbbVie Inc  3.850% 06/15/24 .......ccevvveees] cennnns L.06/06/2022 .| ueeeieiiieeeeeeeiieeeeees e [ 25,251 [eiiiiiiinn 25,000 |.eeveennnnnns 24,680 |............. 24,864 |ooeeeiiiiiniinnns [ 23 e [ 28 | [ 24887 [ e 363 |oeeeeiiiiinns 363 [ 463 |..06/15/2024 .
Air Products & Chemicals Inc 1.850% Jane Street Execution
009158-AY=2 .. | 05/15/27 ..vevviiiiiiniiiiiiiiiiiineecciiineeeceaas | s ..06/06/2022 .| Services .......ceevvvvvins |evvnnnnniniiinninnns foveneeeeinnnns 9,185 [ 10,000 |....ccvvnnnnnns 9,990 [ooiiiiiinnnnns 9,992 ..06/16/2027 .
Air Products & Chemicals Inc 1.500%
009158-BB-1 .. | 10/15/25 ...evviiiiiiiiiiiiiiiiiiiceccviineeecenan [ s ..04/21/2022 .| Goldman Sachs ............|oeeeeeviiriiiininnns fovenirerinnnns 4,694 [...coeiinnnnnnns 5,000 |uveenniininnns 4,999 [ooooiiiiinnnns 4,999 ..10/15/2025 .
Jane Street Execution
025816-CA-5 .. | American Express Co  4.200% 11/06/25 ......|....... .. 09/22/2022 .| Services ........cceeeernns 34,955 ..11/06/2025 .
026874-DQ-7 .. | American Intl Group Inc  2.500% 06/30/25 .|....... ..06/08/2022 .| Citigroup Global Mkts . |. .. 74,945 |.. ..06/30/2025 .
03027X-BJ-8 .. | American Tower Corp ~ 1.500% 01/31/28 ......|....... ..08/16/2022 .|Barclays Capital ........ ...24,904 |, ..01/31/2028 .
03027X-BR-0 .. | American Tower Corp  1.450% 09/15/26 ...... |....... ..10/11/2022 | UBK ..o 19,902 ..09/15/2026 .
Deutsche Bank Alex
03040W-AS-4 .. | American Water Cap Corp  3.750% 09/01/28 . |....... ..09/09/2022 .| Brown .....ccevuueeeeeennnns (2,666)]...ccce.n.n (2,666) ..09/01/2028 .
03040W-AV-7 .. | American Water Cap Corp ~ 4.150% 06/01/49 .|....... ..10/07/2022 .|Bank of America .. L (1,318)fn (1,313 ..06/01/2049 .
031162-CZ-1 .. |Amgen Inc ~ 2.000% 01/15/32 ..eeveevvvernnnaas | oo ..05/26/2022 .| Various .. (13,865)|... ..01/15/2032 .
Angel Oak Mtg Trust 144A  2.993% 07/26/49
03463U-AA=5 .. | eveniiiiiiiiiee e | ..12/01/2022 .| Paydown ....eeeeeeenennees foeeennneeeeennies feeeeeeeennnn 7,049 [ TL049 [ 7,049 7082 e e B | [ B [ e 7049 [ s e 83|..07/26/2049 .
Angel Oak Mtg Trust 144A 1.035% 01/20/65
03464E-AA-O .. | ... ..12/01/2022 .| Paydown ... ..01/20/2065 .
03464N-AA-0 .. ..12/01/2022 .| Paydown .o.eeieieviinnnnsoornnnnnnnerennnnns e A 1A [ A A 185 s [ B | e B e e T o e e | 65 |..09/25/2048 .
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Angel Oak Mtg Trust 144A  0.990% 12/26/24
034651-AA-7 .. ..12/01/2022 .| Paydown ....eeereeemnniesfoeeeeeeeeeeeens s 14,456 |......coo.e...t 14,456 |...ooenen... 14,456 |..cooennnnnee 14,453 oo [t B e TIPSR 14,456 |oeeeeeeeeeeeis oo e e 65 |..12/26/2024 .

03465D-AA-1 ..

03465E-AA-9 ..

03465H-AA-2 ..

03465J-AA-8 ..

03465L-AA-3 ..

03465M-AA-1 ..

035237-B0-0 ..

035237-B0-0 ..

035240-AP-5 ...
036752-AD-5 ..
036752-AN-3 ..
037833-AL-4 ..
037833-CJ-7 ..
037833-DP-2 ...
037833-DT-4 ..
037833-EC-0 ..
037833-EF-3 ..
04285A-AA-3 ..
04636N-AA-1 ..
04636N-AE-3 ..
05526D-AZ-8 ..
055260-BG-9 ..
06051G-GG-8 ..
06051G-GL-7 ..
06051G-HV-4 ..
06406R-AC-1 ..

06406R-AL-1 ..
065603-AD-4 ..

065603-AD-4 ..
071813-CP-2 ..

07326T-AA-6 ..

073310-AA-5 ..
084664-C0-2 ..
09247X-AR-2 ..
103730-8Q-2 ..

Anthem Inc  4.375% 12/01/47
Anthem Inc  2.250% 06/15/30
Apple Inc  3.850% 05/04/43

Apple Inc  3.350% 02/09/27
Apple Inc ~ 2.200% 09/11/29 ...
Apple Inc  1.125% 05/11/25 ...
Apple Inc  1.200% 02/08/28 ...
Apple Inc  2.650% 02/08/51

Arroyo Mtg Trust 2.962% 10/25/48 ..
Astrazeneca Finance LLC
Astrazeneca Finance LLC
BAT Capital Corp  3.222% 08/15/24
BAT Capital Corp ~ 2.789% 09/06/24 ..
Bank of America Corp  4.443% 01/20/48
Bank of America Corp

Bank of America Corp

Bank of NY Mellon Corp

3.194% 07/23/30

Bank of NY Mellon Corp

1.200% 05/28/26 .
1.750% 05/28/28 .

3.705% 04/24/28 ...

2.661% 05/16/23 ..

2.100% 10/24/24 ..

Bank of the West Auto Trust 144A  3.590%
12/15/23 oo
Bank of the West Auto Trust 144A  3.500%

12/18/23 oo
Baxter Intl Inc  2.272% 12/01/28
Bayview Opportunity Mstr Trust 144A
3.500% 01/28/58
Bayview Opportunity Mstr Trust 144A
4.000% 06/28/53
Berkshire Hathaway Inc
BlackRock Inc ~ 1.900% 01/28/31
BP Cap Mkts America  3.379% 02/08/61

4.200% 08/15/48 ..

..12/01/2022 .

..12/01/2022

..12/01/2022 .

..12/01/2022 .

..12/01/2022

..12/01/2022 .

..10/05/2022 .

.. 12/02/2022 .

.. 12/02/2022 .
..10/11/2022
..10/12/2022 .
..00/22/2022 .
..07/18/2022 .
10/07/2022 .
..05/12/2022 .
..01/19/2022 .
..07/29/2022
..12/01/2022 .
..07/29/2022 .
..08/08/2022 .
..06/08/2022 .
..07/14/2022 .
..10/07/2022 .
..07/19/2022 .
..07/19/2022 .
..05/16/2022 .

09/15/2022 .

..05/15/2022 .

04/15/2022 .
..10/07/2022 .

..08/28/2022 .

..03/28/2022 .
.. 12/12/2022 .
.00/22/2022 .
.. 11/28/2022 .

. | Paydown

. | Paydown

.|Pershing LLC .

.|Citigroup Global Mkts

Paydown ....

Paydown

Paydown

Paydown

Citigroup Global Mkts .

Call 83.9200

Call 92.8090 ...
Jefferies ....
Morgan Stanley .
Loop Capital .
Pershing LLC .
Barclays Capital .
Chase Manhattan ...

Paydown
Chase Manhattan ...
Goldman Sachs ..
Chase Manhattan
Goldman Sachs ..
Goldman Sachs ..
BNP Capital ..
BNP Capi tal
Call 100.0000
Jane Street Execution
Services

Call 100.0000 .....
Paydown ....ccuvveeuiinnnns
Bank of America .........
Paydown .....ceeeeuneennnns

Paydown ....
Various ....
Bank of America ..
Bank of America ..

. 120,000 |..
.. 60,000 |..

A

..34,941 ..
25,798 |..
..60,000 |..
.. 41,483 |..
.. 43,313 |..

35,000
43,793

44,921

..4,875
14,990
17,684
44,978

.34,945
. 123,833
60,000
41,378
43,854

44,657

28,248 |..

.. 54,830 |..
.. 89,891 |..
.. 44,905 |..
..29,807 |..
.. 12,019 |..
.49,944 |..

.. 35,000 |..

................. T e ot
................. T e ot
................. T e ot
................. B s fo8

................ M [t
................. T fo
............... (32)feeeeeeeiiiieeies |l (32)

.(8,784)[....
.(3,19)[.
.(4,668)|.
.(2,345)|.
.(8,520)|.
(981)[.

.(3,19%)
.(4,668)
.(2,345)
.(8,520)
(981)

...(3,784):::

.. (3,597)f...

..04/25/2066 .

..05/25/2066 .

..07/25/2066 .

..00/25/2066 .

..04/25/2065 .

.. 11/25/2066 .

..07/15/2042 .

..07/15/2042 .

..04/15/2058 .
..12/01/2047 .
..05/15/2030 .
..05/04/2043 .
..02/09/2027 .
..00/11/2029 .
..05/11/2025 .
..02/08/2028 .
..02/08/2051 .
..10/25/2048 .
..05/28/2026 .
..05/28/2028 .
..08/15/2024 .
..00/06/2024 .
..01/20/2048 .
..04/24/2028 .
..07/23/2030 .
..05/16/2023 .

..10/24/2024 .
.. 12/15/2023 .

.. 12/15/2023 .
..12/01/2028 .

..01/28/2058 .

..06/28/2053 .
..08/15/2048 .
..01/28/2031 .
..02/08/2061 .
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10373Q-BR-0 .. | BP Cap Mkts America  3.060% 06/17/41 ......|....... ..08/02/2022 . |Barclays Capital ........|oceeeeiieiiiininnns foveiniiiinnnns AAT2 [ 5,000 |ouuvenininnns 5,000 |..ccevvnnnnnnns £ O O N ) R RN LSV [V P RN (828)]............. [£:72:)] R 96 [..06/17/2041 .
Jane Street Execution
110122-CN-6 .. |Bristol Myers Squibb Co ~ 3.200% 06/15/26 . ..10/07/2022 .| Services ..3,790 |... ....4,000 3,994 ... ..06/15/2026 .
110122-CN-6 .. |Bristol Myers Squibb Co  3.200% 06/15/26 . ..03/04/2022 .| Cal | 105.5630 ... 1,056 .1,000 |.. ..06/15/2026 .
110122-CP-1 .. |Bristol Myers Squibb Co  3.400% 07/26/29 . ..10/07/2022 .| Soc Gen Amer Secs, LLC |. ..07/26/2029 .
110122-CP-1 .. |Bristol Myers Squibb Co  3.400% 07/26/29 .{....... ..03/04/2022 .| Cal | 106.8280 ..... . . ..07/26/2029 .
110122-DP-0 .. |Bristol Myers Squibb Co  1.125% 11/13/27 .|....... ..10/07/2022 . |Morgan Stanley .... ...70,043 |.... .. 11/13/2027 .
110122-DS-4 .. |Bristol Myers Squibb Co  2.550% 11/13/50 .{....... ..04/06/2022 . |Chase Manhattan ... .. 11/13/2050 .
11135F-AL-5 .. |Broadcom Inc ~ 4.110% 09/15/28 .. ..04/18/2022 . | Conversion ..19,938 |.... ..09/156/2028 .
11135F-AS-0 .. |Broadcom Inc ~ 4.300% 11/15/32 .. . ..11/17/2022 .| Cabrera Captial Mkts .. .(3,905)f.... ..11/15/2032 .
11135F-BK-6 .. |Broadcom Inc 144A  3.419% 04/15/33 .........[....... ..12/01/2022 .|Barclays Capital . ... (964)[.... ..04/15/2033 .
125523-CP-3 ...| CIGNA Corp ~ 1.250% 03/15/26 ......cevvveuneees|vevene ..10/07/2022 .| Various . . . . . . . . e | L. 74,985 |.... TP .(8,477).... ..03/15/2026 .
12596E-AD-6 .. | CNH Equipment Trust  3.370% 05/15/24 ...... [....... ..10/156/2022 . | Paydown .......oeevviinnnnns s s s R R RN S R N F RN RN 40,000 |oeeerniiiiiinnnns fooreiiiiii ..05/15/2024 .
Credit Suisse Mtg Trust 144A  1.208%
126401-AA-6 .. | 05/25/65 ......oevvvvenniiiiiiiiiinieeciiiieeeeeeees [ e ..12/01/2022 . |Paydown .......oevvviinnnnns s s s B8 e e 3 e e 3 [ BT I R N ..05/25/2065 .
Credit Suisse Mtg Trust 144A  2.000%
126405-AA-7 .. |01/25/60 ......evvvnniviiinnnnnnnns ..12/01/2022 . | Paydown .. 13,134 ... ..01/25/2060 .
126408-HP-1 .. | CSX Corp  4.500% 03/15/49 . ..10/07/2022 . |MarketAxess Corp . 11,413 | .(3,008). ..03/15/2049 .
12652V-AD-9 .. | ONH Equipment Trust — 3.300% 04/15/25 . ..06/16/2022 .| Cal | 100.0001 . 10,652 |. ..04/15/2025 .
12652V-AD-9 .. | CNH Equipment Trust — 3.300% 04/15/25 . ..04/15/2022 . | Paydown ... .9,348 | ..04/15/2025 .
12656G-AA-4 .. | COLT Funding LLC 144A  1.325% 10/26/65 ....|....... ..12/01/2022 . | Paydown ... ...10,100 |.... ..10/26/2065 .
Credit Suisse Mtg Trust 144A  1.101%
12650P-AA-1 .. | 05/25/66 ......cevvvnniiiiiiiiiiiiiiiineeecvii [ e ..12/01/2022 .| Paydown ....cevnnvvviinnnnsfovriiiiinnnniiiii e 23,528 |ouuuniieiiinnnn 23,528 [...ccvvvennnn 23,528 [.eeiinne P R 2 [ /2 FP 23,528 [ooiiiiiiiiiiinns v e e 92 |..05/25/2066 .
Credit Suisse Mtg Trust 144A  1.179%
12662E-AA-1 .. | 02/25/66 ......ccvvvnniviiiiiiieiiiiiineeecvii [ e ..12/01/2022 .| Paydown ....ceunnvvviinnnnnsforriiininneciiiis e 23,868 [.....cevunnnns 23,868 |...evuunnnnns 23,868 |............. 23,866 [..eeniieiiiinnnnns foereiiiins 2 [ /2 FP 23,868 |.....ovviiiiiiinn feerriiiiiiiiin e e 118 |..02/25/2066 .
Credit Suisse Mtg Trust 144A  1.174%
12662K-AA=7 .. | 07/25/66 .......evvnnviiiinniniiiiiiiiineiecinnien [ e ..12/01/2022 . | Paydown ... ..07/25/2066 .
126650-CZ-1 .. | CVS Caremark Corp ~ 5.050% 03/25/48 .........[....... ..11/07/2022 .|Various .... ..03/25/2048 .
14313F-AD-1 .. | CarMax Auto Owner Trust  3.130% 06/15/23 .{....... ..03/16/2022 . | Paydown ... ..06/15/2023 .
14315E-AC-4 .. | CarMAx Auto Owner Trust  3.360% 09/15/23 .{....... ..07/15/2022 .| Paydown . U ..09/15/2023 .
149123-CH-2 ...|Caterpillar Inc ~ 2.600% 04/09/30 .... ..09/28/2022 . |Barclays Capital ........ . (4,187) e (4,18T)). ..04/09/2030 .
161175-BU-7 .. | Charter Comm LLC ~ 2.800% 04/01/31 .. ..09/01/2022 .| Citigroup Global Mkts . |. .. 3,917 [eeeeee (3,917)). ..04/01/2031 .
161175-BX-1 .. | Charter Comm LLC ~ 2.300% 02/01/32 ..04/18/2022 . |Barclays Capital ........]oeceeveeiiiiiiinnnns Joveennennnnnn 24,260 [ooeiinnnnnn 30,000 |ovveennnnnn 29,936 [ 20,94 | i 2 i e 2 [ 029,982 [ s (5,682)[...0vnnnnnn (5,682) ..02/01/2032 .
Toronto Dominion
172967-KG-5 .. | Citigroup Inc ~ 3.700% 01/12/26 ... ..01/18/2022 .| Securities .(1,023) ...l (1,023)). ..01/12/2026 .
172967-KY-6 .. |Citigroup Inc ~ 3.200% 10/21/26 ..08/16/2022 .| Citigroup Global Mkts ..1,128 |. 1,128 ..10/21/2026 .
172967-L0-2 .. |Citigroup Inc ~ 2.700% 10/27/22 ..09/27/2022 .| Cal | 100.0000 . .16 ). ... 16 ..10/27/2022 .
172967-ME-8 .. |Citigroup Inc  3.980% 03/20/30 ......ccevvnee | vrenn ..10/07/2022 .| Various A(7.,527)|eeeeenn (7,527)).. ..03/20/2030 .
172967-MX-6 .. |Citigroup Inc ~ 0.981% 05/01/25 ... | e ..10/04/2022 . | Chase Manhattan ... L(3,541) e (3,541)]. ..06/01/2025 .
172967-NA-5 .. | Citigroup Inc 1.462% 06/09/27 .oeeeeeeenne | e ..10/07/2022 .|Bank of America .. . . . . . e | TP NCATH] N - A A Va1 ..06/09/2027 .
172967-NE-7 .. |Citigroup Inc  2.520% 11/03/32 ....ccoeevvenn | oeenes ..04/26/2022 .|Goldman Sachs ............ s s s s ,000 [oeeeeiiiiiies e [V74°)] S (2,279) ..11/03/2032 .
Citigroup Mtg Loan Trust 144A  2.659%
17326U-AA-2 .. | 02/25/58 .....ovvviiiiiiiiiiiineeecenieeeenens [ e ..12/01/2022 .| Paydown ....eevnvvvvinnnnnns fovvinnnnnnnciiiinns feveenneeenn 13,110 [ 13,110 [ 13,107 [ 13,007 e [ I3 e [ 18 [ e I8T0 s e e ..02/25/2058 .
191216-CU-2 .. | Coca-Cola Co 1.450% 06/01/27 .. . ..09/06/2022 . | Various NUA TN S VA k751 ..06/01/2027 .
191216-DL-1 .. | Coca-Cola Co  3.000% 03/05/51 .. P ..09/28/2022 . |First Union .. .(2,852)]...........(2,852)|... ..03/05/2051 .
191216-DP-2 .. | Coca-Cola Co  2.250% 01/05/32 ..oevvvvenneees [ eeeene ..02/16/2022 . |Barclays Capital .... (461)|.... (461)]... ..01/05/2032 .
19685-AA-9 .. | COLT Funding LLC 144A  0.924% 08/25/66 ..12/01/2022 . | Paydown ... ..08/25/2066 .
19687Y-AA-3 .. | COLT Funding LLC 144A  1.390% 01/25/65 .. ..12/01/2022 .| Paydown . ..01/25/2065 .
19688E-AA-6 .. | COLT Funding LLC 144A  0.910% 06/25/66 .. ..12/01/2022 . | Paydown . ..06/25/2066 .
19688F-AA-3 .. | COLT Funding LLC 144A  0.956% 09/27/66 .. ..12/01/2022 .| Paydown . ..09/27/2066 .
19688K-AA-2 .. | COLT Funding LLC 144A  1.110% 10/25/66 ... ..12/01/2022 . | Paydown ... ..10/25/2066 .
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20030N-DU-2 ...|Comcast Corp ~ 2.937% 11/01/56 ..04/06/2022 . |Barclays Capital ....20,825 |... 8. ...24,051 |.... .(3,226)]...........(3,226)|... ..11/01/2056 .
20030N-DV-0 .. | Comcast Corp 144A  2.987% 11/01/63 . ..04/06/2022 . |Barclays Capital . 10,242 .8 .9,039 | ..1,208 |. ..11/01/2063 .
202795-JJ-0 ...| Commonweal th Edison Inc ~ 3.650% 06/15/46 . ..10/07/2022 .|Bank of America .15,225 20,321 |. .(5,096). ..06/15/2046 .
224044-BY-2 ...|Cox Comm Inc 144A  4.700% 12/15/42 .... ..01/11/2022 .| Chase Manhat tan .3,645 | .. 12/15/2042 .
224044-CH-8 ...|Cox Comm Inc 144A  3.150% 08/15/24 .........|....... ..06/08/2022 . |Pershing LLC ... ..08/15/2024 .
24422E-UX-5 ...| John Deere Cap Corp ~ 2.600% 03/07/24 ...... |....... ..05/12/2022 . | Chase Manhat tan ..03/07/2024 .
24422E-\F-3 ...| John Deere Cap Corp ~ 1.750% 03/09/27 ...... |....... ..08/08/2022 .|BMO Capital Markets ... ..03/09/2027 .
25470D-AM-1 .. | Discovery Comm Inc  3.800% 03/13/24 ....... |....... ..06/06/2022 .| Goldman Sachs ..03/13/2024 .
257375-AN-5 ...|Dominion Gas Hldgs LLC ~ 2.500% 11/15/24 .. |....... ..06/08/2022 . |MarketAxess Corp .. 11/15/2024 .
25746U-CK-3 ...|Dominion Resources Inc ~ 2.850% 08/15/26 .. |....... ..10/07/2022 .|Bank of America ..08/15/2026 .
25746U-CY-3 ...|Dominion Resources Inc ~ 4.250% 06/01/28 .. |....... ..10/07/2022 .|PNC Securities Inc .... ..06/01/2028 .
26442C-AH-7 ...|Duke Energy Inc ~ 5.300% 02/15/40 .....eeeee | ounnene ..11/07/2022 . |MarketAxess Corp ..02/15/2040 .
264420-BB-9 ...|Duke Energy Inc ~ 2.550% 04/15/31 .... ..11/07/2022 .| MarketAxess Corp . ..04/15/2031 .
29273R-BJ-7 ...|Energy Transfer Ptrs  6.125% 12/15/45 .....|....... ..12/14/2022 . |Morgan Stanley .... .. 12/15/2045 .
Energy Transfer Ptrns LP  5.250% 04/15/29
20278N-AG-8 .. | .evenieiiiiiiie e e | ..10/12/2022 . | Chase Manhat tan ..04/15/2029 .
Energy Transfer Ptrns LP  3.750% 05/15/30
20278N-A0-6 .. | .evenriiiiiiiiiie s | ..10/11/2022 .|Bank of America ..05/15/2030 .
29379V-BU-6 .. |Enterprise Products Inc ~ 4.800% 02/01/49 .{....... ..10/07/2022 .|Barclays Capital ..02/01/2049 .
29379V-CB-7 .. |Enterprise Products Inc ~ 3.300% 02/15/53 .|....... ..06/23/2022 .|Bank of America .. ..02/15/2053 .
29444U-8G-0 ...|Equinix Inc 1.800% 07/15/27 eevvvvvvnnns [ oo ..09/26/2022 .| Goldman Sachs ..07/15/2027 .
29444U-BR-6 ...|Equinix Inc  2.000% 05/15/28 ........oceeveee | enrnne ..09/27/2022 .| Citigroup Global Mkts .| ..05/15/2028 .
29444U-85-4 ...|Equinix Inc ~ 2.500% 05/15/31 ... R ..09/27/2022 .| HSBC Securities Inc ....|. ..06/16/2031 .
29736R-AQ-3 ...|Estee Lauder Co  2.600% 04/15/30 ......cccee | ennnne ..04/01/2022 .| Citigroup Global Mkts . ..04/15/2030 .
Fannie Mae - CAS 2014-C04  9.389% 11/25/24
B07TIX-AR-5 .. | eeeeiiiiiii s [ ..12/25/2022 . | Paydown ......eeveeemnnnesfoeeeeneeeeeeens e 13,501 |oveenes 13,501 [oveeenee 14,388 |eeevennnnnes 13,808 |oevveeeeeeeeeeninn foreeeeeeennns (B07)]eeeeeemeeeeemenn formeeeeennnas (B07) |-eeeeeeeeemns foreeeennnnns 13,501 |oeeeeieeeeeees oo e et 344 |..11/25/2024 .
Fannie Mae - CAS 2015-C04  9.911% 04/25/28
B07TIX-BH-6 .. | eeveneiiiiiiieieciii s [ ..12/13/2022 .| Cal | 105.0000 ..o |eeemnneeeeennieees fereeeeeennnas 41,925 |oueeeeeenn 39,929 ...eunnennnne 42,462 |............. 41,902 [oeeeeeeeeeeieeee foeeeenis (1100 ] U AR, (550) [+ eevevmnneeeeenn ferneeeeeens 41,852 oeeieeiiiiiiees s (1,428)f........... (1,428)eeeeeeen 4,762 |..04/25/2028 .
Fannie Mae - CAS 2015-C04  9.911% 04/25/28
B07TIX-BH-6 .. | eeveneiiiiiiieieciii s [ .. 11/25/2022 .| Paydown .eeeeeeeveeemneees foeeeeneeeeeeens e 15,693 [.oeeeennennnns 15,693 |.eeveennnnnes 16,689 ... 16,469 [..eeeeieiiieeeee Joeeeenins [VA4) | FEUPTUURR TR (775) |eeeeeeeeeenes foeeeeeeinnns 15,693 |oeveeeieeeeenens oo s et 553 |..04/25/2028 .
Ellington Finl Mtg Trust 144A  1.241%
31573J-AA-8 .. |09/25/66 .....ceeeeeeeeeeeeeenne e eeennn | e ..12/01/2022 .| Paydown ...eeeneveeemnniesfoeeeenieeeeees e 16,207 |oeeeeeees 16,207 [oveeennee 16,207 [oeeeeeennee LT I T L PR T, LI PP IR 16,207 ..09/25/2066 .
316773-CY-4 .. |Fifth Third Bancorp ~ 2.375% 01/28/25 ...... |....... ..06/08/2022 . |Bank of America ......... |oeeeeuiiiiiiiiiinins Joniiiiinnnns 28,887 [....cevvnnnnns 30,000 |.eevvnnnnnnns 29,99 [ 29,995 | iiiiiiiiiiiiiinn feeeeeeiis LI T A, LI R R 29,995 ..01/28/2025 .
Ford Credit Auto Ouner Trust  3.240%
34532T-AD-4 ...J 04/15/23 .oevveniiiiiiiiiiiiiiiii e [ s ..02/16/2022 .| Paydown ......oviiiiinninns foerinieeeiiiies feeeeeiiiian 2,388 [ 2,388 ... 2,387 |oeiiiiiins 2,388 [oiiiiiiiiiiiinns Jereriiiiein e ferr e [ 2,388 ..04/15/2023 .
36166X-AA-9 .. | GCAT Trust 144A 1.086% 05/25/66 ....oeveeee | eunnnne ..12/01/2022 .| Paydown ... 22,573 ... L2 . ..05/25/2066 .
36167H-AA-3 .. | GCAT Trust 144A 1.091% 05/25/66 ... | ennnnns ..12/01/2022 . | Paydown ... ...23,583 [... L2 ...23,583 [.... ..06/25/2066 .
GCAT 2021 NQM5 Trust 144A  1.262% 07/25/66
BB1BBK-AA-5 .. [ e [ e ..12/01/2022 . | Paydon ... ..07/25/2086 .
36258H-AA-3 .. | GLS Auto Rec Trust 144A  2.470% 11/15/23 .|....... ..01/15/2022 . | Paydown .. . . . e | T P ..11/15/2023 .
37045V-AJ-9 .. | General Motors Co  5.200% 04/01/45 .........|....... ..01/19/2022 . | Chase Manhatlan ......... s s s s s s s ..04/01/2045 .
SMBC Nikko Secs
37045V-AV-2 .. | General Motors Co  6.125% 10/01/25 ......... | ....... ..01/19/2022 .| America, Inc ............. s s s s s ..10/01/2025 .
Jane Street Execution
373334-KM-2 ...| Georgia Power Co ~ 2.100% 07/30/23 ...t |vnnnnns ..06/06/2022 .|Services ... ..07/30/2023 .
375558-BY-8 .. | Gilead Sciences Inc 1.650% 10/01/30 ... ..07/20/2022 . |Various .... ..10/01/2030 .
377372-AM-9 .. | GlaxoSmithKline Cap Inc  3.625% 05/15/25 . ..10/07/2022 .|Barclays Capital . ..05/15/2025 .
37940X-AB-8 .. |Global Payments Inc ~ 3.200% 08/15/29 .... ..11/09/2022 . |Various ............. ..08/15/2029 .
37940X-AD-4 .. |Global Payments Inc ~ 2.900% 05/15/30 . ..11/03/2022 .| Citigroup Global Mkts ..06/156/2030 .
37940X-AG-7 .. |Global Payments Inc ~ 2.150% 01/15/27 . ..11/09/2022 .| Various .........ceeeeeen ..01/15/2027 .
404119-CC-1 .. | The Health Care Co  2.375% 07/15/31 ........] ....... ..01/20/2022 .| Citigroup Global Mkts ..07/15/2031 .
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42809H-AD- ...[Hess Corp  5.600% 02/15/41 ..02/03/2022 . [Barclays Capital ... ..8,381 ... (7,086 ... 11,33 |... ..02/15/2041 .
437076-BP-6 .. [Home Depot Inc  3.500% 09/15/56 .08/26/2022 . [UBK ....oecenenn. 16,484 ..09/15/2056 .
437076-CC-4 .. |Home Depot Inc ~ 3.300% 04/15/40 .. ..09/22/2022 . | Citigroup Global Mkts . 20,094 ..04/15/2040 .
440452-AG-5 ...|Hormel Foods Corp  0.650% 06/03/24 . ..03/10/2022 . |Various ............. 9,672 ..06/03/2024 .
440452-AH-3 ...|Hormel Foods Corp ~ 1.700% 06/03/28 .........|....... .03/15/2022 . |Barclays Capital . .. 4,624 ... ..06/03/2028 .
444859-BR-2 ...|Humana Inc  2.150% 02/03/32 ......ccvvuueeeeee|nrns ..10/11/2022 . ....15,169 |... ..02/03/2032 .
458140-BH-2 .. | Intel Corp  2.450% 11/15/29 .....ovvvvvvvinnni] onnnnns ..056/09/2022 . | Chase Manhattan ...22,382 ... .. 11/15/2029 .
Jane Street Execution
46647P-AM-8 .. | JPMorgan Chase & Co  3.509% 01/23/29 ...... |....... ..07/18/2022 .| Services ....56,154 |... (2,871l (2,871)). ..01/23/2029 .
46647P-BD-7 .. | JPMorgan Chase & Co ~ 3.702% 05/06/30 ...... |....... ..07/18/2022 .|First Union .. L..32,75 ... .(3,509)/...........(3,509)|... ..05/06/2030 .
46647P-BN-5 .. | JPMorgan Chase & Co  3.109% 04/22/51 ...... |....... ..10/28/2022 .| Goldman Sachs .. .(4,329)[...........(4,329)]... ..04/22/2051 .
46647P-CD-6 .. | JPMorgan Chase & Co  3.157% 04/22/42 ...... |....... ..11/30/2022 .| Various .(5,583)|...........(5,553)|... ..04/22/2042 .
478160-BU-7 .. | Johnson & Johnson  3.550% 03/01/36 .........|....... ..10/07/2022 .|Bank of America .. .(2,635)]...........(2,635)|... ..03/01/2036 .
49326E-EJ-8 .. |KeyCorp  2.550% 10/01/29 ..10/17/2022 .| Goldman Sachs .(3,878)|...........(3,878)|... ..10/01/2029 .
Kubota Credit Owner Trust 144A  3.210%
50117P-AD-1 .. | 01/15/25 ... ..01/15/2022 . | Paydown . .- ..01/15/2025 .
501550-AL-4 .. |Kyndryl Hldgs Inc ~ 3.150% 10/15/31 . ..12/08/2022 . |Various .... . (10,260)|. ..10/15/2031 .
50249A-AF-0 .. |LYB Intl Finance |11 1.250% 10/01/25 ..12/15/2022 .| Citigroup Global Mkts .(1,514)[. ..10/01/2025 .
517834-AE-7 .. |Las Vegas Sands Corp  3.500% 08/18/26 ... ..10/06/2022 .|Various ....... .(1,799)[. ..08/18/2026 .
539830-BN-8 .. | Lockheed Martin Corp ~ 4.090% 09/15/52 .....|....... |.. 10/07/2022 . First Union .. .(1,370)f.... ..09/15/2052 .
548661-DN-4 .. |Lowes Co's Inc ~ 3.700% 04/15/46 ............|.eeeeee ..10/07/2022 .|Pershing LLC ... .(1,072)f.... ..04/15/2046 .
55336V-AN-0 .. |MPLX LP  4.700% 04/15/48 ..01/19/2022 . |Morgan Stanley . ..04/15/2048 .
56585A-BH-4 .. |Marathon Petroleum Corp  4.700% 05/01/25 ....... ..06/07/2022 .| Citigroup Global Mkts . |.....ooverviivnnnnns Joennnnnnnn 30,682 [oceennnn . 30,000 |oeeennnnnnn 33,686 [oniiennnn 32,887 | e (382) ] [ (382) o 082,505 [ i (1,823) ..06/01/2025 .
Marsh & McLennan Cos Inc ~ 3.875% 03/15/24 Toronto Dominion
STATABBF-8 .. | cveuvvererreeeneeeereeieseeiesenseenreesneeseeiennns | ceniens .09/26/2022 . | Securities ... ..03/15/2024 .
Marsh & McLennan Cos Inc ~ 4.375% 03/15/29
STATAB-BG6 .. | .eveneeeeeeriiieeeeeeeie e [ ..06/25/2022 . |Various ........cceeveveenn foovevnnninnnniininins Joinnnnnnns 15,094 [.oeieeennnn 15,000 [ouvennnennns 15,276 |ovvvennnnnns LT0:° I  E [£5)] R AN [(5) ) P N T 11T R RN [1015)] R (R055)] A 440 |..03/15/2029 .
573874-AF-1 .. |Marvel Technology Inc ~ 2.450% 04/15/28 ....|....... ..03/03/2022 .| Various ......ceeeeeeeeees foevemmmnnnneeeennnins Jonineeeens 38,991 [ 40,000 |-eevvnnnnnnns 39,992 [ 39,993 |oeeeiiieieeeennnn feeeeeeenieeee feeeeeerieeeeeenen feeeeeeeee o e 39,993 [oeiiiiiiiiiiieee eeeeins (1,002)].ccevenn (1,002)[+eeeeveeeeens 326 |..04/15/2028 .
Castleoak Securities LP
573874-AJ-3 .. |Marvel Technology Inc ~ 2.950% 04/15/31 ....|....... |.. 11/07/2022 [ coovvveeiiiiineeecciii [ et 3,866 |.eeeeennaens 5,000 |-eeeuneeeeenns 4,991 [t 4,991 | [ L PR T, L PO AR 4,992 [ s (1,126) ..04/15/2031 .
Wachovia Capital
576360-AT-1 .. |MasterCard Inc  2.950% 03/15/51 .. ..04/01/2022 . | Markets .(1,443)[.... ..03/15/2051 .
58933Y-BD-6 .. |Merck & Co Inc 1.900% 12/10/28 .. ..01/18/2022 .|Barclays Capital . ... (183)f.... ..12/10/2028 .
58933Y-BE-4 .. |Merck & Co Inc ~ 2.150% 12/10/31 ..01/18/2022 . |Morgan Stanley .... ... (918)[.... ..12/10/2031 .
58933Y-BF-1 .. |Merck & Co Inc ~ 2.750% 12/10/51 ..03/07/2022 .| Goldman Sachs . .(1,166)].... ..12/10/2051 .
594918-CE-2 ...|Microsoft Corp ~ 2.921% 03/17/52 ....ccccvvee | eernns ..09/22/2022 .| Goldman Sachs ............|eeeemmeeeeeemmnnns foeeneeeennnn 7,455 [0 10,000 |eeeenneeeen 11,504 [ 11477 | e (28) | [ (26) [ | 1186 [ s (3,996) ..03/17/2052 .
Mill City Mtg Trust 144A  3.500% 05/25/58
Lo R R I 12/01/2022 . [Paydown ......coeeemeeveeensfooneeeeeennieeeeenn foeeeeiis 14,413 [t 14,413 e 14,353 |..coeeeennnen 14,359 | [t LI O FERTR LI P AR 14,413 oo oo s e 235 |..05/25/2058 .
Mill City Mtg Trust 144A  2.500% 04/25/57
Lo Y S R Y ..02/25/2022 . |Cal | 99.9942 ... |eeeeeeeeneee e BT [ LV PO [0 BT | foeeeem e e e [ L1 T 4 T T oo 2|..04/25/2057 .
Mill City Mtg Trust 144A  2.500% 04/25/57
Lo Y S R Y ..01/01/2022 .| Paydown ....eeeeeemeneees |oeennneeeeeeeneees feeeeeeennnns 2,23 e 2,23 .. 2,196 |.oeeeeinnnns 2,213 | feeeeeeees B0 [oeeeeeeerreieeee foeeeee e IV U 2,23 oo e e s 5..04/25/2057 .
Mill City Mtg Trust 144A  3.250% 05/25/62
59980V-AA-9 .. | eereniiiiiiiie e eeennn | o 12/01/2022 . [Paydown ......coeeeeeeeeensfooneeeeeemiieeeeenn foeeeeiis 13,571 v 13,571 [oeeenee 13,519 | 13,530 [onieeeeeiiiieeeee foeeeeneeeees LI PO FEPR B e 13,571 e oo e et 208 |..05/25/2062 .
59981B-AC-8 .. ..12/01/2022 .| Paydown 19,230 |.. ..07/25/2059 .
609207-AT-2 .. |Mondelez Intl Inc ~ 2.750% 04/13/30 . ..03/18/2022 .| Cal | 97.6710 . ..1,984 ..04/13/2030 .
609207-AX-3 .. |Mondelez Intl Inc 1.500% 02/04/31 . ..09/16/2022 .| HSBC Securities Inc 29,815 N ..02/04/2031 .
61744Y-AH-1 .. |Morgan Stanley Inc  2.750% 05/19/22 ..06/19/2022 . | Maturity ... . 129,690 . 130,000 |. ..05/19/2022 .
62923J-AA-0 .. |NMLT Trust 144A 1.185% 05/25/56 ........... ..12/01/2022 . | Paydown ... .. 13,720 |.. ... 13,710 ... ..05/25/2056 .
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New Residential Mtg Loan Trust 144A
64828C-AA-T7 .. | 4.500% 02/25/58 ...oovvneeeeeenneeeeeenneeeeeen | oo ..12/01/2022 .| Paydown .....oeeeeeminiees foeennee e [ 9,184 [t 9,184 | oot 9,422 oo 9,343 oo feeeeeeeee [QLCI0) ] FPUPRR AR (160) |-vveeeeeeeemnns foeeeeemnnnnns 9,184 oo oo s e 185 |..02/25/2058 .
New Residential Mtg Loan Trust 144A
64828F-CQ-3 .. |5.13%% 01/25/48 ...oeveeeeeeeeeeieeeeeeeeeeeeeeen e .. 12/25/2022 . | Paydown ......oeeeveminiees |oeenneeeeeenees [ 9,195 [ 9,195 | 9,195 [ooiiiiiiiinnns 9,195 |oeeeeieieeenes feereeeees e [ [ [ 9,195 [ooeiieiiiiiiiee e o 72 |..01/25/2048 .
New Residential Mtg Loan Trust 144A
64831T-AA-5 .. | 1.156% 11/27/56 ..... ..12/01/2022 .| Paydown . .26,670 .. 26,670 |.. 26,670 | ..11/27/2056 .
655844-CD-8 ...|Norfolk Southern Corp ~ 3.400% 11/01/49 .. .. 11/22/2022 .| Jefferies .. 7,330 9,909 19,914 |. .(2,585) ..11/01/2049 .
66989H-AQ-1 .. |Novartis Capital Corp ~ 2.000% 02/14/27 .. ..06/08/2022 .|Barclays Capital . . 32,843 34,968 34,978 |. .(2,135) ..02/14/2027 .

67066G-AN-6 ..

67114B-AA-5 ..
677050-AN-6 ..

68233J-CC-6 ...
68267D-AA-4 ..
68267D-AA-4 ..

68268X-AA-9 ..
68389X-Bll-4 ..
68389X-CA-1 ..
68389X-CE-3 ..
693475-Al1-5 ..

693475-AY-1 ..

694308-JN-8 ..
695114-CT-3 ..
T13448-ER-5 ..

717081-EY-5 ..
717081-FB-4 ..

T4114B-AG-8 ..
743315-AU1-3 ..

744573-A0-9 ...
T4730D-AC-7 ..
75513E-CN-9 ...
75513E-CP-4 ..
756109-BH-6 ..

756109-BL-7 ..

784212-AA-0 ..

785592-AX-4 ..
79466L-AJ-3 ..

802830-AK-5 ..

80286W-AF-3 ..

NVIDIA Corp  1.550% 06/15/28
Onslow Bay Finl LLC 144A  1.072% 02/25/66

10/01/48 ...
2.750%

Oglethorpe Power Corp  5.050%
Oncor Electric Delivery Co 144A
05/15/30 ...
OneMain Finl Issuance Trust 144A
02/14/31
OneMain Finl Issuance Trust 144A
02/14/31 ...
OneMain Direc
12/16/24
Oracle Corp

Oracle Corp

Oracle Corp

PNC Bank Corp

3.600% 04/01/40

3.950% 03/25/51

2.875% 03/25/31 ...
3.450% 04/23/29

2.200% 11/01/24

PNC Bank Corp
Pacific Gas & Electric Co

4.125% 01/15/49
2.625% 03/19/27 ...

PacifiCorp
PepsiCo Inc

Pfizer Inc  1.700% 05/28/30 .................
Pfizer Inc ~ 1.750% 08/18/31 .................
Prestige Auto Rec Trust 144A 1.310%
/16726 .o
Progressive Corp  3.200% 03/26/30 ..........
Public Svcs Enterprise Group 1.600%
08/15/30 e
Qatar Petroleum Inc 144A  2.250% 07/12/31
Raytheon Tech Corp ~ 2.375% 03/15/32 ........

.|Raytheon Tech Corp  3.030% 03/15/52 ........
Realty Income Corp  3.400% 01/15/28 .......
Realty Income Corp  2.850% 12/15/32 ........
SG Capital Prinrs Trust 144A 1.160%
07/25/B1 e
Sabine Pass Liquefaction Inc  4.500%
05/15/30

1.950% 07/15/31 .
0.540%

1.010%

Salesforce.com Inc
Santander Drive Auto Trust 144A
04/15/25
Santander Drive Auto Trust
01/15/26

4.950% 07/01/50

..07/29/2022 .

..12/01/2022 .
..02/16/2022 .

..05/13/2022 .

..05/14/2022 .

..04/14/2022 .

..01/14/2022 .
..00/22/2022 .
..00/19/2022 .
.11/09/2022 .
..04/01/2022

..04/01/2022 .

..10/25/2022 .
..10/07/2022 .
..06/09/2022 .

..02/16/2022 .
..02/23/2022 .

.. 12/15/2022 .
..00/22/2022 .

10/07/2022 .
..03/09/2022 .
..02/16/2022 .
..01/20/2022 .
..00/15/2022 .

..04/14/2022 .

12/01/2022 .

..11/03/2022 .
..08/29/2022

.. 12/15/2022

.. 12/15/2022

.|Barclays Capital

.|Citigroup Global Mkts
. | Paydown

. | Paydown

Chase Manhattan ...

Paydown
Chase Manhattan ...

Conversion ...

Call 100.0013

Paydown ....

Paydown
Citigroup Global Mkts
Barclays Capital .
Various

Jane Street Execution
Services ......cceeeunnnne
Barclays Capital
Scotia ..
Pershing LLC .
Credit Suisse First

Boston
Barclays Capital

Paydown
Morgan Stanley

Bank of America
Goldman Sachs

Citigroup Global Mkts . |.

Goldman Sachs ..
First Union
Pierpont Securities LLC

Paydown

Morgan Stanley

3,569
10,715

............. 15,241

............. 14,767

22,548 ...
L2973

...46,997 |...

L. 27,192

...20,147 |...

.. 2,961 ...

11,912

..22,548 |....
...25,864 |....

...46,997 |....

...29,920 |....

.......... (21,233)

.(2,292)|.
. (4,259)|.
.(3,088)]....

.(5,470)|....
.(3,926)|.
.. (324)[....

.(9,200) ...
.(3,524)[....
... (889)[....
.. (613)[....

... (444)|....
.(7,933)[....

. (4,259)

.(3,926)

.......... (21,233)

...(2,728)[...

.(2,292)

...(3,088)[...

...(5,470)f...

(324)]...

....(9,200)f...
...(3,524)[...
... (889)f...
.. (613)|...

(444)|...

..06/15/2028 .

..02/25/2066 .
..10/01/2048 .

..05/15/2030 .

..02/14/2031 .

..02/14/2031 .

..12/16/2024 .
..04/01/2040 .
..03/25/2051 .
..03/25/2031 .
..04/23/2029 .

.. 11/01/2024 .

..07/01/2050 .
..01/15/2049 .
..03/19/2027 .

..05/28/2030 .
..08/18/2031 .

.. 11/16/2026 .
..03/26/2030 .

..08/15/2030 .
..07/12/2031 .
..03/15/2032 .
..03/15/2052 .
..01/15/2028 .

..12/15/2032 .

..07/25/2061 .

..05/15/2030 .
..07/15/2031 .

..04/15/2025 .

..01/15/2026 .
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824348-BL-9 .. |Sherwin Williams Co  2.300% 05/15/30 ......|....... ..10/11/2022 .| Pershing LLC ......cccovuw |ovvvnnnnninrinininnns foveeiieiinnnns 7,958 [ 10,000 |....ccvvnnnnnns 9,998 [.ooiiiiininnns [T 2 R O R ) AN 9,999 [ v (2,041)f........... 023 D] R 210 [..05/15/2030 .
SoFi Consumer Loan Trust 144A  2.450%
83405B-AA-0 .. |08/25/28 .....oviiiiiiiiiiiiiiieee i [ s ..01/256/2022 .| Paydown ....evvvvviinnnnnes forrinnininiiiiines foeieeeieiinn 1,206 |evveneieiinnnn 1,206 [ciivennnnns 1,206 |ooeveeniinnnne 70 R O R R R R L0 R R AN RN 2..08/25/2028 .

837004-CG-3 ..
855244-A0-2 ...

85573G-AA-0 ..
85573J-AA-4 ..

85573P-AA-0 ..
857477-BC-6 ..
87264A-AZ-8 ..
87264A-8B-0 ..
87264A-BF-1 ..
87264A-BZ-T7 ..

89175V-AA-1 ..

89179T-AA-2 ..
907818-FU-7 ..

91150H-HV-5 ...
913017-CW-7 ..

913017-CX-5 ..
91913Y-AY-6 ..
91913Y-AY-6 ..
92343V-DR-2 ...
92343V-EA-8 ..
92343V-GK-4 ...

92537J-AA-5 ...
92637J-AA-5 ...
92637K-AJ-3 ...
92538D-AA-7 ..
92538G-AA-0 ..
92638K-AA-1 ..
92638M-AA-T ..
92538Q-AA-8 ..
92826C-AF-9 ..

92869B-AD-4 ..
94106L-B0-1 ..

South Carolina Elec & Gas

4.600% 06/15/43

Starbucks Corp
Starwood Residential Mtg Trust 144A
1.219% 05/25/65
Starwood Mtg Residential Trust 144A
1.127% 06/25/56
Starwood Mtg Residential Trust 144A
1.162% 08/25/56

State Street Corp
T-Mobile USA Inc
T-Mobile USA Inc
T-Mobile USA Inc
T-Mobile USA Inc
Towd Point Mtg Trust 144A

3.800% 08/15/25 ..

3.776% 12/03/24 .
4.500% 04/15/50 ..
3.500% 04/15/25 ..
3.875% 04/15/30 ..

1.500% 02/15/26
3.250% 03/25/58

Towd Point Mtg Trust 144A

2.918% 11/30/60

US Bancorp
Raytheon Tech Corp

Raytheon Tech Corp
Valero Energy Corp
Valero Energy Corp
Verizon Comm Inc

Verizon Comm Inc

Verizon Comm Inc

Verus Securitization Trust
07/25/59
Verus Securitization Trust
07/25/59
Verus Securitization Trust
11/25/59
Verus Securitization Trust
02/25/64
Verus Securitization Trust
11/25/66
Verus Securitization Trust
09/25/66
Verus Securitization Trust
10/25/66
Verus Securitization Trust
10/25/66

Visa Inc
Volkswagen Auto Loan Trust
04/20/23

Waste Management Inc

3.375% 02/05/24
4.450% 11/16/38

4.300% 12/14/45

4.625% 11/16/48

2.850% 04/15/25

2.850% 04/15/25
4.812% 03/15/39
4.500% 08/10/33
3.400% 03/22/41

1447

1440 2.784%
1440 3.142%
1440 0.918%
1440 1.824%
1448 1.013%
1440 1.630%
1440 1.829%

3.250%

..10/07/2022 .
..05/02/2022 .

..12/01/2022

..12/01/2022

..12/01/2022

12/01/2022 .

..12/01/2022 .
..00/15/2022 .

..08/30/2022 .
..08/17/2022 .

..00/28/2022 .
..06/08/2022 .
..02/17/2022 .
..01/20/2022 .
..03/09/2022 .
..06/06/2022 .

..04/25/2022 .

..03/01/2022 .

..12/01/2022 .

12/01/2022 .

..12/01/2022 .

12/01/2022 .

..12/01/2022 .

12/01/2022 .

..08/08/2022 .

..03/20/2022 .
..01/19/2022 .

. | Paydown
. | Paydown

. | Paydown ....
.|Various .
.|RBC .
.|Various .
X 10/07/2022 .
..08/03/2022 .

Mesirow Financial Inc . |.

Bank of America

Various .
Chase Manhattan

Paydown

Paydown ....ccuvveeuiinnnns
Goldman Sachs
Toronto Dominion
Securities
Goldman Sachs
Millennium Advisors,
LLC
Barclays Capital
Call 101.4100 .
Bank of New York .
Call 112.5860 .

Various ....

Call

Paydown

Paydown

Paydown

Paydown

Paydown

Paydown ....cceeeenneennnns
Paydown
Jane Street Execution
Services

Paydown
BNP Capital

............. 21,205

............. 26,107

.20,043
8,893
.53,827
. 33,792

... 12,980 |...
...40,262 |...

...23,947 |...

... 78,379 |...

21,218

26,105

20,078
..9,959
.55,249
34,784

12,938

............... 3,936
............. 55,000

29,996
16,677

.. 15,245 |..
.. 44,090 |..

.. 23,946 |..

.. 84,8% |..

-(2,259)....
.(3,433)|....

.(1,067)
.(1,389)
.(1,003)

... (2,259)f...
..(3,433)[...

...(6,531)[...

..06/15/2043 .
..08/15/2025 .

..05/25/2065 .

..06/25/2056 .

..08/25/2056 .
.. 12/03/2024 .
..04/15/2050 .
..04/15/2025 .
..04/15/2030 .
..02/15/2026 .

..03/25/2058 .

.. 11/30/2060 .
..05/20/2031 .

..02/05/2024 .
.. 11/16/2038 .

.. 11/16/2048 .
..04/15/2025 .
..04/15/2025 .
..03/15/2039 .
..08/10/2033 .
..03/22/2041 .

..07/25/2059 .

..07/25/2059 .

..11/25/2059 .

..02/25/2064 .

.. 11/25/2066 .

..00/25/2066 .

..10/25/2066 .

..10/25/2066 .

.. 12/14/2045 .

..04/20/2023 .
..06/01/2029 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
94974B-GU-8 .. |Wells Fargo & Co  4.750% 12/07/46 ..........|....... ..09/156/2022 . | MarketAxess Corp ........|eeeveueirieriennnnns Jovvennennnns 35,316 [cneeeinnnn 40,000 |..evvennnnnns 45,374 oeeeennnnnne L0 I PO R, [ [0[0) ] AR RN [ (V[0 ) PO RPN L1570 (0 R R (9,785)..cuvnnnnen [CI£:5<)] R 1,488 |..12/07/2046
Wells Fargo Comm Mtg Trust 3.190%
94989D-AV-1 .. | 02/15/48 ..11/01/2022 .| Paydown ... ... 18,773 (... . 18,773 ... ..02/15/2048
950400-AK-0 .. |Welltower Inc ~ 2.700% 02/15/27 ... ..09/15/2022 . |Various .... .. 18,568 |... ..19,986 |.... ..02/15/2027
Willis North America Inc  3.600% 0!
970648-AF-8 .. | .evurieiiiiiiiiie e s | ..10/03/2022 .| UBK ...oeeeeeeieeeeeenees foeeeenne e e 19,456 |.....cceenn 20,000 |+eevennnnnnnn 19,687 e 19,870 |oeeeeeeeeeeeeeeeen Joreeeeeeennes L1V U FERRR L1V U RN 19,910 |oeveeeiiiieiinnn foeeeieeeenaes (T3] (454) |- 640 |..05/15/2024
TransCanada Pipelines Ltd ~ 1.000% 10/12/24
89B52H-BB-4 ...| . eueiiiiiiii e A..... ..06/06/2022 .| Goldman Sachs ............|eeeeemeiireeeennnins Jovneineeeens 14,163 |oeeeneee 15,000 [veeeeeeenes 14,996 |.eeevnnnnnnns 14,996 [ooeeeieieeeeees | L PR T, LI PP IR 14,997 |veeiiieeiii foeeeieeees [EC)] (833)f-eeeeeniieeens 98 |..10/12/2024
Deutsche Bank Alex
29446M-AH-5 ...|Equinor ASA  3.700% 04/06/50 ................ L. 11/07/2022 .| Brown ..ooeeeeeeeeeeeeennes foeeennieeeeeenieees fereeeeeeennans 7,521 ..04/06/2050
629470-AX-6 .. |NXP Funding LLC 144A  5.350% 03/01/26 ..06/19/2022 . | Conversion ... ... 17,850 |... ..03/01/2026
629470-AY-4 .. |NXP Funding LLC 144A  5.550% 12/01/28 ..05/19/2022 . | Conversion 11,074 ..12/01/2028
62954H-AB-4 ...|NXP BV 144A  4.300% 06/18/29 ... ..056/19/2022 . | Conversion 24,119 ..06/18/2029
62954H-AC-2 ...|NXP BV 144A  3.150% 05/01/27 ... ..05/19/2022 . | Conversion ... .. 14,978 |... U ..05/01/2027
91911T-AQ-6 .. |Vale Overseas Ltd  3.750% 07/08/30 ........ ..11/04/2022 .| Various ......cccooevevviee foovevnninniiiiinnns Joviiinnnnnns 20,330 (4,505) ..07/08/2030
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,797,357 6,234,700 6,283,411 6,284,036 (3,844) (3,844) 6,280,192 (481,253) (481,253) 123,903 XXX
2509999997. Total - Bonds - Part 4 10,960, 786 11,434,939 11,559,841 11,577,376 (8,069), (30,001). (38,070) 11,539,306 (576,938) (576,938) 181,003 XXX
2509999998. Total - Bonds - Part 5 2,950,320 3,317,974 3,154,234 8,382 8,382 3,162,616 (212,29) (212,296) 37,685 XXX
2509999999. Total - Bonds 13,911,106 14,752,913 14,714,074 11,577,376 (8,069), (21,619) (29,688) 14,701,922 (789,234) (789,234) 218,688 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX

Industrial and Miscellaneous (Unaffiliated) Publicly Traded

000360-20-6 ... [ AAON Inc ...

01748X-10-2 ...| Allegiant Travel Co
021369-10-3 ... | Altair Engineering Inc ..
045327-10-3 ... | Aspen Technology Inc ..
12571T-10-0 ...[CNC Materials Inc
171340-10-2 ... [ Church & Dwight Inc
192422-10-3 ... | Cognex Corp

197236-10-2 ...| Columbia Banking Sys Inc ..
20539A-10-5 ... | Computer Svcs Inc ...........
24477E-10-3 ... |Definitive Healthcare Corp
32051X-10-8 ...|First Hawaiian Inc .......
39874R-10-1 ... | Grocery Outlet Hldg Corp
449253-10-3 ... | IAA SpinCo Inc .......
513847-10-3 ...|Lancaster Colony Cor
536797-10-3 ... |Lithia Motors Inc
553408-10-6 ...|MSA Safety Inc ....
607525-10-2 ... Model N Inc

637372-20-2 ...|National Research Corp ..
640491-10-6 ...|Neogen COrp .....eeeeveeuneeeuneeennnenns
65336K-10-3 ...|Nexstar Broadcasting Group
71601V-10-5 ...|Petco Health and el Iness Co
747316-10-7 ...| Quaker Chem Corp .
775133-10-1 ... | Rogers Corp ..

775711-10-4 ...[Rollins Inc ..

829214-10-5 ... | Simulations Plus Inc

12/21/2022 .
.. 11/11/2022 .
.11/28/2022 .
..06/17/2022 .
..06/01/2022 .
..01/26/2022 .
..08/04/2022 .
..10/13/2022 .
..08/23/2022 .
.. 11/14/2022 .
..10/17/2022 .
..08/29/2022 .
..12/02/2022 .
..08/04/2022 .
.. 12/22/2022 .
..05/24/2022 .
.. 11/11/2022 .
..02/09/2022 .
..10/05/2022 .

..10/17/2022 .
.. 11/22/2022 .
..10/18/2022 .
..02/08/2022 .
.. 12/14/2022 .
..09/21/2022 .

Various ....
Various .
Various ....

Conversion ...
Various
Various ....
Various ....
Various ....
Various ....
Various ....
Various .
Various .
Various .
Various ....
Various ....
Various ....
Various ....
Various ....
Various
Wachovia Capital
Markets

Various
Merrill Lynch
Various .
Various .
Various .

.55,535
18,608
. 101,645

.(7,626)|.
...(18,373))....
...(85,273)|....

.(7,626)

...(18,373) |...
...(85,273) |...

27,29 |....

. (14,273)].

.(2,626)|.
..3,984 |.
. (16,164)|.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
67000B-10-4 ... Novanta INC ..eeeviiviivunnniiiiiiiiiiiiiiiiniannes C...... L. 11/11/2022 .| Various ......ccoeeveivienn |oovennnnnnns 238.000 |.ueeennnnnnns 31,605 [ooiiieiiiiiiiiins o 27,912 [ 41,97 | (14,055)).ceeeniiiiiininns fooviiiiiiiiiiiiins fovviiinnnns (14,085) [.oovvvvnniiiiinn foveeniinnnns 2,912 | [ 3,693 [........eee 3,693 |.ueiiiiiiiiiiiiiins e eeenaan
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 1,362,464 XXX 1,131,497 1,678,967 (547,469) (547,469) 1,131,497 230,966 230,966 5,960 XXX
Mutual Funds
704329-24-2 ...|Payden & Rygel Emerging Mkts .......cccoooeeeees |C ...... |..01/05/2022 .|Payden & Rygel ........... | ....... 139,944.000 |......... 1,785,666 |..ooeiiiiiiiniiiins [ 1,792,685 |......... 1,792,685 [...oovvivviiiniins v foveiiiiiiiiiiins fovviiiniinns Joviiininiiiins foeeens 1,792,685 |ovvveiiiiiinnnn fooviiinnnns (7,019)]...ce (7,019) [ foeeeeees s
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 1,785,666 XXX 1,792,685 1,792,685 1,792,685 (7,019) (7,019) XXX
5989999997. Total - Common Stocks - Part 4 3,148,130 XXX 2,924,182 3,471,652 (547,469) (547,469) 2,924,182 223,947 223,947 5,960 XXX
5989999998. Total - Common Stocks - Part 5 565,390 XXX 601,918 601,918 (36,529) (36,529) 2,089 XXX
5989999999. Total - Common Stocks 3,713,519 XXX 3,526,101 3,471,652 (547,469) (547,469) 3,526,101 187,418 187,418 8,049 XXX
5999999999. Total - Preferred and Common Stocks 3,713,519 XXX 3,526,101 3,471,652 (547,469) (547,469) 3,526,101 187,418 187,418 8,049 XXX
6009999999 - Totals 17,624,625 XXX 18,240,175 15,049,028 (555,538) (21,619) (577,157) 18,228,023 (601,815) (601,815)] 226,737 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
U.S. Governments
912810-TD-0 .. [US Treasury Bond ~ 2.250% 02/15/52 .... |....... ..08/31/2022 .|Various .......cceeeueereeemnnunnes L 11/25/2022 .| Various ......cceeeueeeeeennn foevmnnnnnnees 195,000 |.......... 182,145 |.......... 150,716 |............ 182,191 oo o L1 R IR L1 N R RPN ISP (31,475)].ccce (RINYE)] — 1,956 |eeeeeeeenee 182
US Treasury Bond INFL IX  0.125%
912810-TE-8 .. [02/15/52 ..ieeeeeieeieeeeeee e eeees [ eevneen ..08/31/2022 .| Various .......ceeeeueereeemnnnnnes L 11/07/2022 .| Various .......ceeeeeeeeeeens foeeemnnnnnnnns 70,000 f...coeeeeee 59,352 |...euneeeen 46,786 [ 59,435 [.oieeeieieeeeees Jeeeieeeeeee 83 |eeeeeeeeeeen feeeeeen 83 |eeeeeieeeeeenn fereeeeeeis s (12,649)].......... (12,649)]..cceveeeeen 23 4
Deutsche Bank Securities
912810-TK-4 .. [US Treasury Bond ~ 3.375% 08/15/42 .... |....... ..09/30/2022 .| Various ......cceeveueereernnnnanes L 12/16/2022 .| INC e e 220,000 [eeunnnnns 201,438 |.......... 207,805 |eevennnnees 201,576 |eeveeeeeeeenins foeeeeeeeiies T FOUT TR 139 oo oo e 6,229 [...ccennnnnn 6,229

91282C-DJ-7 ...|US Treasury Bond ~ 1.375% 11/15/31 ... |....... ..05/31/2022 . [Various ..........ccceeuveeieriinns .. 1170972022 . [RBC ..eevveeeiiiiiieeeiiiins | 560,000 |.......... 520,361 |.......... 463,241 |...oennnne 522,262
Deutsche Bank Securities

.......... (59,021)]..........(59,021)

91282C-DY-4 ...|US Treasury Bond  1.875% 02/15/32 .... |....... ..06/30/2022 . [Citigroup Global Mkts ...
91282C-FF-3 .. |US Treasury Bond  2.750% 08/15/32 .. ..10/07/2022 .| Various .

..08/15/2022 .
.. 11/09/2022 . [Various ....

. 180,086 |....
..337,918 |....

176,915 |....
..345,900 |....

317
...(7,982)]....

..... 3,171 |.
....(7,982)).

g1

0109999999. Subtotal - Bonds - U.S. Governments 1,620,000 1,485,673 1,386,551 1,488,279 2,606 2,606 (101,727), (101,727)

U.S. Special Revenues

3137H4-FG-0 .. |FHR 5170 DP 2.000% 07/25/50 .......... |.eeeeen ..08/02/2022 . [MS Securities .........ccocerennn. ..12/01/2022 . [Paydoun ......ccevvvereiiiin Jooniiiinnnnne 3,027 [oeeeennnns 2,798 |.oooennes 3,027 [oueeieiinnnns 3,027 [oveeeiiiiiiieeeens Joeiiiieeee P72 U R 7z PP [ (U R 12 [, 1
Fed Nat! Mtg Assn Pool #BR4390  2.000%

3140L2-2Y-8 .. | 03/01/51 ..oeviiiiieiiiiiieeec e [ e ..02/16/2022 . Bank of New York ................. ..12/01/2022 . [Paydown ......ccevveeriiiins foeiininnnnne 25,938 |........... 24,767 |.......... 25,938 |...oceennnne 25,938 | [, AT | [ |1 1A T OURURURRP ISOOUOO U RN RN 228 | 25
Fed Nat! Mtg Assn Pool #BRO750  2.000%

3140L8-20-6 .. | 04/01/51 ..oovviiiiiiiiiiiiiecciieeeeeeen [ e ..02/16/2022 . Bank of New York ................. ..12/01/2022 . [Paydown ......ccevveeiiiiins foeiininnnnne 21,243 |........... 20,267 |.occunneee 21,243 | 21,283 | o [7(C0 RN O (7030 FUUUUUURRRR RN RO R RN 200 [uveeieeiinnns 20
Fed Nat! Mtg Assn Pool #FS0320  2.000%

3140XF-LA-7 .. | 09/01/51 oooiiiiiiiiiiiiiiiecciiiieeeeen [ e ..02/16/2022 . Bank of New York ................. ..12/01/2022 . [Paydown ......ccevveriiiiins foeiiiinnnnne 24,569 |........... 23,464 |........... 24,569 |............. 24,569 . feeieiis 1,906 | [ I ] RURURURRRRPR PP U R RN 201 [ 23
Fed Nat! Mtg Assn Pool #FS1106  2.500%

3140XG-GQ-6 .. | 11/01/51 ..oooiiiiiiiiiiiiiieieceiiiieeees [ e ..04/04/2022 . [Morgan Stanley .............c...... ..12/01/2022 . [Paydown ......ccevveriiiiins fooiiiinnnnne 17,090 |........... 16,289 |........... 17,090 |..oveeeenne LA CEIV N U F LU TR N IO USRI RN RO R RN 137 | 14
Fed Nat! Mtg Assn Pool #FS1107  2.500%

3140XG-GR-4 .. [ 12/01/51 . iicvveeieiiiiiiiiii i | e ..04/04/2022 . [Morgan Stanley .........ccceee... ..12/01/2022 . [Paydown ......ccovveeiiiiiins |oviiinnnnns 26,572 |........... 25,410 |..oeeeen 26,572 ... 26,572 | [, 1,163 | Lo, (X I P O PP FPPUUTTOPUUUUTT RTTTPTTUTTRIN 228 | 2

0909999999. Subtotal - Bonds - U.S. Special Revenues 118,438 112,993 118,438 118,438 5,445 5,445 1,015 105

Industrial and Miscellaneous

023135-CF-1 .. | Amazon.com Inc ~ 3.300% 04/13/27 ...... |....... ..04/11/2022 . [Chase Manhattan ................... ..07/20/2022 . | Var ious 79,843

023135-CK-0 .. [Amazon.com Inc ~ 4.100% 04/13/62 ...... |....... ..04/11/2022 .| Chase Manhattan . [..10711/2022 .| Various ... 34,837 |....

025816-CS-6 .. |American Express Co  2.550% 03/04/27 ..03/01/2022 .|Barclays Capital ... .. |..10/07/2022 .|Bank of America .. . . ... 34,971 |....

03027X-BM-1 .. | American Tower Corp ~ 2.700% 04/15/31 |....... ..08/16/2022 .|Barclays Capital ................. ..10/11/2022 . [Barclays Capital ......... |.cccoueeeenne 20,000 |........... 17,272 |........... 15,496 |............. 17,312

Millennium Advisors, LLC

03027X-BS-8 .. | American Tower Corp  2.300% 09/15/31 |....... ..09/20/2022 . |Barclays Capital ................. L 10/11/2022 [ e 15,000 |........... 11,635 |........... 11,038 |....ccee LRIV U R A7 [ i A7 [ o e (1)) R [(C11:))] P24 F 7

03027X-BV-1 .. | American Tower Corp  3.650% 03/15/27 |....... ..03/30/2022 . [Various ...........cccceeeeerienns ..09/12/2022 . [Citigroup Global Mkts ... |............. 30,000 |........... 29,872 | 28,49 |....oee. 29,882 | [ 10 [ e 10 feeeiieeiies o e (1,389)|........... (1,389)]-cvieenns 496 |-
American Water Cap Corp  3.450%

030401-AU-9 .. | 06/01/29 .....euviiieiiiiiiiieeeeieeeeeeees [ eeees ..09/09/2022 . [Deutsche Bank Alex Brown ....... ..10/07/2022 . [Bank of America ...........|occceeeeenn. 40,000 |........... 37,308 | 35,607 |...ceveenns 37,336 (1,780)f- e 502 [ 391
American Water Cap Corp  4.450%

030401-BA-2 .. | 06/01/32 ... ceiiieeeees [ eeeens ..05/02/2022 . Bank of America ..10/07/2022 . [Bank of America ... 24,924 |.... ..(1,609)|.

031162-DE-7 .. |Amgen Inc  3.350% 02/22/32 .......cceee | eueenn ..02/17/2022 . [Citigroup Global Mkts ..05/18/2022 . [Barclays Capital .... ... 9,976 |.... (770)].
Angel Oak Mtg Trust 144A  2.881%

03464B-AA-6 .. | 12/25/66 .......cooevvinrrieiiiiiiiiieeeeeiis [ eeees ..02/08/2022 . [Barclays Capital . . [--12/0172022 .| Paydown ...10,817 |....

03740L-AD-4 .. | Aon Corp  2.850% 05/28/27 .....ceeveees | uunenn ..02/23/2022 . [Morgan Stanley ... ..09/22/2022 . [First Union ....coooeeeeviis Jooviiinnneenn 5,000 |oeeeenee.. 4,997 [ 4,540 e 4,998 |....
Bank of NY Mellon Corp  2.050%

06406R-BA-4 .. | 01/26/27 ... [ e ..06/08/2022 . [Various . ..10/11/2022 . |Various .... 103,618 |....
Bristol Myers Squibb Co Millennium Advisors, LLC

110122-DU-9 .. | 03/15/32 ... [ ..02/15/2022 . Bank of America ................... L.04/06/2022 . [ ..eeeiiiiiiiiiiiieiiiieeee e 15,000 |........... 14,946 |........... 14,354 |............. 14,946 |- oo [ e o e s (592)|-cee s (892)-vveeeeeeins L7 RO
Bristol Myers Squibb Co  3.550%

110122-DV-7 .. | 03/15/42 ..o [ ..02/16/2022 . [Various ..........ccccemeeerrainns ..10/07/2022 . [Various ..........ccceceeees foevuennnnnnne 60,000 |........... 60,023 |........... 50,904 |......oeeeens 60,024 [oooeoiiiiiiiieens o e e e o e (9,120)f........... (9,120)]-.ccvieenns 797 |

Toronto Dominion

125523-AH-3 ...|CIGNA Corp  4.375% 10/15/28 ............ [.eeees ..10/03/2022 . [Various ...........cccceeeeeerrauns ..10/07/2022 . [Securities ......ccccereees |oeviinnnannne 35,000 |........... 33,917 | 33,083 |.....eveenns 33,926 |- [ LT OO RPN [T FOURRUOUUUR FOTRRPURUUTE IR (843).vveeeenen (843).eees 753 [ 661
Credit Suisse Mtg Trust 144A  2.265%

126416-AA-4 .. | 11/25/66 .......eeeeeeeeeiiiiieeee e [ ..01/24/2022 . |Barclays Capital . . |--12/01/2022 .| Paydown L. 1,872 | R

14040H-CT-0 .. | Capital One Finl ~ 5.268% 05/10/33 .... |....... ..05/05/2022 . Morgan Stanley ... .. |-.10/07/2022 . |Bank of America ..30,000 |.... .. (2,195)|.
Caterpillar Finl Sves  3.600% 08/12/27 Toronto Dominion

L R AT TP PP PPPRN RTTTTTSN ..08/08/2022 .|Barclays Capital ................. ..10/18/2022 .| Securities ......ccccveres |oueeiiiieeens 85,000 |........... 84,962 |........... 79,794 ). 84,963 |..ooovveeieiiiins [ o i o o e, (5,169)]........... (5,169))...cvvveen. 578 |vviiieeiiiiinns




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1613

1 2 5 7 8 9 11 Change in Book/Adjusted Carrying Value 18 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Realized Dividends | Accrued
CcusIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Received Interest
Identi- Name of Shares Value at Increase/ ization)/ | Impairment| Valu (12 + | Carrying (Loss) on and
fication Description Name of Vendor Purchaser (Stock) Actual Cost Disposal | (Decrease) | Accretion |Recognized| 13 - 14) Value Disposal Dividends
161175-CJ-1 .. | Charter Comm LLC ~ 4.400% 04/01/33 .... .|Various .|Various 9,920 [ 9,275 | 9,922 |.... (647)|.... ... 164 ...
17327C-AQ-6 .. |Citigroup Inc  3.057% 01/25/33 ........ .| Goldman Sachs .. .|Bank of America .. ...26,480 ... 26,520 |.... ...196 |...
Colt Funding LLC 144A  2.284% 12/27/66
19688H-AA-9 .. .|Barclays Capital ... . |Paydown .... .
20030N-EA-5 .. [Comcast Corp ~ 5.350% 11/15/27 .. .|Chase Manhattan .|Various .... .... 9,99
Fannie Mae - CAS 2022-R08 144A
20755D-AA-4 .. [07/25/42 ...uvvvniiiiiiiiiiiiieci e .|Bank of America .. . | Paydoun
25278X-AN-9 .. [Diamond Energy Inc  3.500% 12/01/29 . .| Various .[Morgan Stanley .
25470D-AL-3 .. [Discovery Comm Inc ~ 4.900% 03/11/26 . .[Bank of New York . .|Goldman Sachs ..
25470D-AR-0 .. [Discovery Comm Inc  3.950% 03/20/28 . .| Various .| Various
Enterprise Products Inc  2.800%
29379V-BX-0 .. | 01/31/30 ... .|Bank of America .. .| Jefferies ....
30161N-BF-7 .. [Exelon Corp 144A  4.100% 03/15/52 .... .|Chase Manhattan .|Bank of America ..
FirstKey Homes Trust 144A  4.250%
33767P-AA-6 .. [07/17/39 ... . .[Morgan Stanley ... . |Paydoun ....
37940X-AN-2 .. |Global Payments Inc ~ 5.300% 08/15/29 .| Chase Manhattan .. .[Citigroup Global Mkts ... |....
The Health Care Co 144A  3.625% Credit Suisse First
404119-CF-4 .. [03/15/32 ..oieeieiee e .|Bank of America ........cccceeeren. .. ]Boston eeeeeiiieeeeeiiis e 5,000 [ 4,951 | 4838 [ 95T | e e e e e e () (M) e M
The Health Care Co 144A  4.625%
404119-C6-2 .. | 03/15/52 ...eveeeeiiiiiiiee e .|Citigroup Global Mkts ... .[HSBC Securities Inc ......
437076-CS-9 .. [Home Depot Inc ~ 4.500% 09/15/32 ....... .|First National Bank .|Citigroup Global Mkts ... |....
444859-BR-2 ...[Humana Inc ~ 2.150% 02/03/32 .. .| Chase Manhattan ..
444859-BT-8 .. [Humana Inc  3.700% 03/23/29 .. .| Various .|Various ....
Imperial Fund LLC 144A  3.638%
45276P-AA-4 .. | 03/25/67 .|Barclays Capital ... . | Paydoun
458140-CA-6 .. [ Intel Corp  4.150% 08/05/32 .. .|Chase Manhattan .|Barclays Capital . .
Millennium Advisors, LL
548661-EG-8 .. [Lowes Co's Inc  3.350% 04/01/27 ...... .|Bank of America
548661-EH-6 .. [Lowes Co's Inc ~ 3.750% 04/01/32 ...... .|Bank of America .| Goldman Sachs .. .
548661-EL-7 .. [Lowes Co's Inc ~ 5.000% 04/15/33 ...... .| Goldman Sachs .|Bank of America ...........
55336V-BT-6 .. |MPLX LP  4.950% 03/14/52 ............... .|Citigroup Global Mkts ... .|Citigroup Global Mkts ... [....
55336V-BU-3 ...|MPLX LP  4.950% 09/01/32 ............... .|Barclays Capital ... .| Various
609207-BA-2 .. [Mondelez Intl Inc  2.625% 03/17/27 ... .|Bank of America .|Morgan Stanley .
National Rural Utilities 1.875%
63743H-FC-1 .. [02/07/25 ..ovevenieiiiiiieeeieee e .[Fuji Securities Inc. ............ .. LVarious coeeeeveviiiiiiienns
New Residential Mtg Loan Trust 144A
64830J-AA-8 .. [2.277% 01/25/26 ....cevvvvevniiiiiiiieenans .[Nomura Securities ......cc.cceunns .. . [Paydown .....viiiiiiiniinns 123 [ 26
Onslow Bay Financial LLC 144A  2.305%
67114V-AA-1 .. [11/25/61 ..vieniiiiiiiei e .|Nomura Securities ........ccoeeee. .. . [Paydown .....ieiiiiiiniiins V2 i 20
Oncor Electric Delivery Co  2.750%
68233J-BU-7 .. [ 05/15/30 .| Conversion .[Pershing LLC .......cceuvee.
682680-BD-4 .. |ONEOK Inc  5.850% 01/15/26 .|Citigroup Global Mkts .|Citigroup Global Mkts ... [.
68389X-BJ-3 .. [Oracle Corp ~ 4.000% 07/15/46 .|Various . .[Citigroup Global Mkts ... |.
68389X-BQ-7 .. [Oracle Corp  4.000% 11/15/47 .......... .|Various . .[Morgan Stanley ............
68389X-CA-1 .. [Oracle Corp  3.950% 03/25/51 .......... .|Various .| Various
78409V-BA-1 .. [S&P Global Inc 144A  2.450% 03/01/27 .| Goldman Sachs .. .|Barclays Capital .
78409V-BB-9 .. [S&P Global Inc 144A  2.700% 03/01/29 .|Goldman Sachs .. .|Bank of America
78409V-BC-7 .. | S&P Global Inc 144A  2.900% 03/01/32 .| Goldman Sachs .. .|Barclays Capital ....
Sabine Pass Liquefaction Inc  4.500%
785592-AX-4 .. [05/15/30 wuueeernieeiieeie e .|Barclays Capital ......cc.ccunn... .[Morgan Stanley ............ 823 [eeveeeiennnns 335
Southern Calif Edison  4.700% 06/01/27 Seaport Global
842400-H0-9 ... oo, .|Fuji Securities Inc. ............ .|Securities, LLC ........... [.............. 40,000 |........... 39,914 |...........39,084 [............. 89,920 [....ooeeiiinnnrss |ouriiiinnnnnne B loeeiiiiiiiiieens | B loeeiiiiiiiinees o | (835) 642 |..oeeeeeiiiin
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
87264A-CW-3 .. [T-Mobile USA Inc  5.650% 01/15/83 .... |....... ..09/12/2022 .|Barclays Capital ................. ..10/06/2022 . |Morgan Stanley .......cc.o. |oeeeeuunnnrns 10,000 |....ccvvnen 9,974 |..covnnnnnns 9,685 |..evvnniiins 9,974 |eveniiiiiiiiiins e i e e e [2:15))] F (289)].ccvvnennns L3 1 PO
Targa Resources Corp  4.200% 02/01/33
BTB126-AA-0 .. | vvrrereereereeeeneeenneeenees s | eren .03/23/2022 . | Various w...veerceeeeceiecennees - 11/03/2022 [ Vari0US «voveerceeenrecies feiriienians 15,000 oo 15,072 [oveueeeee 12,465 [..voenene. 15,088 |-cvvovevrerceees e [C3) SRR NSRRI (03] SUUUURTRIRIRI VOO NSO [X:0)) I— (2,603)]..vevereenne K
Targa Resources Corp  4.950% 04/15/52
87612G-AB=7 .. [ ceeeeeeeeeeieeeiie e [ ..03/23/2022 . |Bank of America ...........ccceeen. ..07/26/2022 .|Bank of America ...........
Tricon Residential 144A  4.849%
89616T-AA-3 .. [07/17/40 ..evvviviiiiiiiiiiiiiniccciiieeees | e | 06/27/2022 .|Deutsche Bank Securities Inc .. |..12/01/2022 .|Paydoun ....
907818-FX-1 .. [Union Pacific Corp ~ 2.800% 02/14/32 . ..02/09/2022 .|Chase Manhattan .. 10/07/2022 .|Citigroup Global Mkts . (2,435)|.
91159H-JF-8 .. [US Bancorp  4.548% 07/22/28 ............ |.ceeeen .07/19/2022 . ..09/23/2022 .| Various .......cceeeerrrennne ..55,000 ... ..(1,369)|.
Verus Securitization Trust 144A
92538I-AA-5 .. [2.724% 01/25/67 ......evvvvvvvviiinniieeiiinn | eennnnn ..02/04/2022 .|Barclays Capital .........ccceuns ..12/01/2022 . |Paydonn ....cevvvnivviiinnnns fooviiniinnnns 9,066 |.......eeee. 9,091 [ooiiiiiiiin 9,066 |ovennininnnn 9,066 [oiiiiiiiiiiiiinn i (28 e (D) e e
Virginia Elec & Pur Co  4.625%
927804-GJ-7 .. [05/15/52 ..oivviiiiiiiiiiiiii veeennn |.05/16/2022 .| Citigroup Global Mkts ... . |-.10/07/2022 .|Bank of America .. .... 15,000 |... ... (1,847)|.
06417X-AD-3 .. [Bank of Nova Scotia 1.950% 02/02/27 | A......[..01/08/2022 . [Scotia ......cevueereeernnnnanraannns ..09/27/2022 .|Various .... ..55,000 |... ..(6,765)|.
Rogers Comm Inc 144A  3.800% 03/15/32
T75109-CC-3 .. [ .evvvreiiiiiiiiiiiiccviecceiee A, ..03/07/2022 .|Chase Manhattan ................... ..04/04/2022 .|Various .......ceevueeeeeenn foevemnnnnnnnns 25,000 |..evenn.... 24,944 [ 24,807 |oeeennne 28,945 [ e e e [ e [ (18T
Rogers Comn Inc 144A  4.550% 03/15/52
775109-CD-1 .. A......[..08/07/2022 .|Bank of America .. . |--10/11/2022 .| Stifel Nicolaus ....10,000 |... s s s veen (1,959)).
62954H-AX-6 .. [NXP BV 3.150% 05/01/27 ........ccevnnnns D......[..05/19/2022 .| Conversion ........ ..09/26/2022 . |Bank of America .... 15,000 [........... 14, .14, . 2. .1, ... (1,520)|. . .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,579,536 1,555,568 1,445,330 1,555,899 331 331 (110,569), (110,569) 22,027 3,09
2509999998. Total - Bonds 3,317,974 3,154,234 2,950,320 3,162,616 8,382 8,382 (212,296) (212,29) 37,685 8,822
4509999998. Total - Preferred Stocks
Industrial and Miscellaneous (Unaffiliated) Publicly Traded
000360-20-6 .. [AAON 1NC eevvneneeeeeene e eeeeene e eeeenn [ eevnnnn ..01/11/2022 .| Jefferies .... ..06/24/2022 .|Various .... ... (6,195)].
01748X-10-2 .. [Allegiant Travel Co ..01/11/2022 .| Jetferies . .|Various . .(6,145)[.
021369-10-3 .. [Altair Engineering Inc ..01/11/2022 .| Jefferies . .|Various . .(2,246)).
045327-10-3 .. [Aspen Technology INC ...ceuvvvvunvevnnvennns [ eeennns fn 01/11/2022 .| Jefferies .... ..|..05/17/2022 . | Conversion ... . ...21,484 .
10918L-10-3 .. [Brigham Minerals Inc .....ccovevunveeninenn [eennnes ..12/05/2022 .|Various .... ..12/29/2022 . |Conversion ... ,182.000 |... N
192422-10-3 ...[ Cognex COrp ......ccevvvuuverrivnunnnerrennnnn | oeeeens .01/11/2022 .| Jefferies . ..06/08/2022 .| Various 226.000 |... ....(5,490)[.
20539A-10-5 .. [Computer Sves INC ..ovveevveenerieeiiiieeeee [ eevneen ..01/11/2022 . |Merrill Lynch . ..08/12/2022 .|Merrill Lynch ..en(2,652)).
24477E-10-3 .. [Definitive Healthcare Corp ......ccvuvvennn | eeennns ..08/05/2022 .| Various ..11/23/2022 .| Various veen (7,567)).
29109X-10-6 .. [Aspen Tech INC vevuvevvuveeenieenieenineenns | eeennns ..05/17/2022 .|Conversion ... ..05/23/2022 .|Corporate Action ..........|.... (1),
30214U-10-2 .. [Exponent Inc ... .01/11/2022 .| Jefferies . 04/28/2022 . [National Financial Svs ...88 |
303250-10-4 .. [Fair Isaac & Co ..... .01/11/2022 .| Jefferies . 12/01/2022 .|Various . ..7,048 |.
32020R-10-9 .. [First Finl Bankshares Inc . .01/11/2022 .| Jefferies . 12/30/2022 .| Various . (7,785)|.
32051X-10-8 .. [First Hawaiian Inc .... .01/11/2022 .| Jefferies . 04/25/2022 . |Various . .(1,212)].
449253-10-3 ...[ IAA SpinCo Inc . .05/09/2022 .| Various . 12/02/2022 .|Various .... .(5,550)f.
45168D-10-4 .. [ IDEXX Labs INC w.veuveeeemniieeeeeniieeee [ eevenen ..01/11/2022 .| Jefferies . ..11/17/2022 .|National Financial Svs .. |.... e (1,923)).
513847-10-3 .. [Lancaster Colony Corp ......ceeevuvvevuneenn | ovennns ..01/11/2022 .| Jefferies .... ..|..05/23/2022 . [Various .... ... (2,845)).
536797-10-3 .. [Lithia Motors InC ....coeeeeemvneiieeeceines [ eeennen ..01/11/2022 .| Jefferies .... ..|--12/05/2022 . |Various .... ... (3,477)).
553498-10-6 .. [MSA Safety Inc ......oevvvvvrvvvniniiiiiinns [ eennnns ..01/11/2022 .| Jefferies .... ..|..04/20/2022 . |Various .... ....(1,936)[.
562750-10-9 .. [Manhattan Assoc INC .......ovvvevevneieneee [ eevnnnn ..01/11/2022 .| Jefferies .... ..|--10/04/2022 . |Various .... ceeennn(1,003)].
589584-10-1 .. [Meridian Bioscience INC ......euvvvvvevnnn [ eevnnnn ..07/05/2022 .|Various . ..07/07/2022 .| Jefferies . . ....302 |....
640491-10-6 .. [Neogen Corp ...cevveuereermmnnnrreeinniiinees | eevnnnn ..01/19/2022 .|Various . ..09/28/2022 .|Various .... ...423.000 |... (9,654)[....
Wachovia Capital Markets
65336K-10-3 .. [Nexstar Broadcasting Group .......ccceeeee [eevennn ..01/11/2022 .| Jefferies . ..10/17/2022 . 204.000 [eeeneeeenn 31,479 |ooeeenn 35,445 | 31479 s [ e [ e [ s 3,966 |....
71601V-10-5 .. [Petco Health and Wellness Co .......cevevn [eennnnn ..07/14/2022 .|Various .... .. 11/29/2022 .|Various . cee |oeeeennnnn 2,174,000 [ooennnnn 37,916 [ 24,046 |ounnnnennn 37,916 [ e fereiii e [ e e (13,870)|....
73278L-10-5 .. [P0OI COP .eeeeeeeeneieeeeeeniieeeeeeenees [ eevnnen ..01/11/2022 .| Jefferies .... ..|--03/03/2022 .|National Financial Svs .. |.... ....20.000 |...
747316-10-7 .. [Quaker Chem COrp w...eevuveeruneevuneenuneenns | oeeenns ..01/11/2022 .| Jefferies .... .. [-.10720/2022 . [Various ......ccoceevuvernns fouee ... 24.000 |...
74758T-30-3 .. [Qualys INC .ievvvuriiirminiinieieniiinneeeee [eennnns ..01/11/2022 .| Jefferies .....ccovviinnieennnnnnnns .. 10/04/2022 .| Various .......cccceeaereeene foovenennnaneas 38.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
749607-10-7 .. [RLI COrp wvvvvvvrviniiiiiniineieerinineeees [ eenennn ..01/11/2022 .| Jefferies ... ..|..11/22/2022 . |Various .... P 2,601 |.ooveinnnnn 2,601 |....
75524B-10-4 .. [RBC Bearing Inc ..01/11/2022 .| Jefferies .|-.11/10/2022 .| Various . .1,715
775711-10-4 .. [Rollins Inc .......... ..01/11/2022 .| Jefferies ... 1172172022 .| Various . . 2,304
88262P-10-2 .. [ Texas Pacific Land Corp . ..06/14/2022 .|Various ... ..11/11/2022 .|Various .... 10,064
902252-10-5 ...[Tyler Tech Inc .....cc.u.... ..01/11/2022 .| Jefferies .|..04/22/2022 . |Bear Stearns . ... (671)]...
955306-10-5 .. [West Pharmaceutical Svs Inc ..01/11/2022 .| Jefferies .|-.04/28/2022 .| Various .... .21, .(2,19)]...
67000B-10-4 .. [Novanta Inc .... .. |C. ..01/11/2022 .| Jefferies .10/03/2022 .| Various . .31, . . (2,371)]...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 601,918 565,390 601,918 (36,529)
5989999998. Total - Common Stocks 601,918 565,390 601,918 (36,529) (36,529)
5999999999. Total - Preferred and Common Stocks 601,918 565, 390 601,918 (36,529) (36,529)
6009999999 - Totals 3,756,152 3,515,709 3,764,534 8,382 8,382 (248,825) (248,825) 39,774 8,822




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

JP MORGAN CHASE ........cccceeene
BANK OF AMERICA .... Los Angeles, California

. New York, New York ...

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

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

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 1,676,271 | XXX
0299998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 1,676,271 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

1,676,271

XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o. (822,018) 4. (796,592) 7. 10.  October......[.cccoiiiincns 1,403,985
2. February...|.ccooonnenne (1,131,957) 5. (1,124,440) 8. , 11.  November...|....cccccorennne 1,687,489
3. March (492,075) 6. (633,955) 9. September (1,284,204)] 12. December 1,676,271

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

Exempt Money Market Mutual Funds

481202-23-9 ........ |JPMorgan U.S Treasury Plus MMKT

............................... 1,494,340

Identified 1,494,340

8209999999. Subtotal - Exempt Money Market Mutual Funds - as

1,494,340




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MOTOR CLUB INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeeiinienieieeen AK
3. Arizona AZ e
4. Arkansas ..., AR [
5. California ......ccccoevvvriiiiciiiienn, CA |
6. Colorado
7. Connecticut .......cceceevivienieneeene. CT [ s
8. Delaware ........cccceevvvvvveeeee. DE o s
9. District of Columbia .................... DC | e
10.  Florida .....ccccoevvevveiiicinciiienee FL [l
11, GEOrgia .eeeeeeeeeeeeeieeeeeeee et GA [ ] s e i [ [
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccocovevvvenenieeneee. MD s,
22. Massachusetts ..........cccoceevvennenne MA | ] e [ e [ e
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25.  MissisSIppi «.ccevveeveveeiiereenee . MS |
26.  Missouri .......cccoveevvcvrciniicnien . MO |,
27. Montana ......cccoeeeeveeveeieeieeeen. MT i
28. Nebraska .......c.ccceeevvecvecneece . NE |
29. Nevada .....ccccoooeveveieveenceeeeee . NV |,
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31.  New Jersey
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ..........ccccceeeeeee . AS o i
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI o
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooveeieeiiiiiniens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 609,657 517,159

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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