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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 1,692,401,681 [....ooviiiicicie [V 1,692,401,681 |............ 1,644,818,022
2. Stocks:
2.1 Preferred STOCKS .....c.cvoiviiicietceceiie ettt ee ettt aesesnans [ereterenee et (O (O (1 0
2.2 COMMON SLOCKS ...ttt ees [eneneenenns 2,092,860,230 |...cooverrieiiriirenns [V 2,092,860,230 |............ 1,679,132,493
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($
[ J 51,494,619 ) and short-term
investments ($ ... 6,947,830 ) ..o e 215,600,591 215,600,591 |...ccvveenee. 171,799,190
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [oreeerrnneccrrneeens O TR | TR [0 0
7. Derivatives ............... .0 | .0 | .0
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 154,336,625 154,336,625 |............... 198,213,873
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 6,832,980 | (U 6,832,980 | 8,374,422
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 4,162,032,107 |.ooveeeeeeeeeeeeeee [0 4.162,032,107 |............ 3,702,338,000
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 14,217,830 | [V 14,217,830 | 12,011,617
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 231,184,237 | 16,937,976 |............... 214,246,261 |............... 256,090, 138
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiUumMS) ........ccceoieieiiiiieeeicieeeeeeee et [eeeeereene e (O (O [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 79,324,188 |..ooovovereeeeee [0 79,324,188 |...ccvoevnn 78,836,526
16.2 Funds held by or deposited with reinsured cOmpanies .............ccccceeeeeees frerverccninncns 3,354,218 |..oooiiieee (V1 R 3,354,218 | 13,398
16.3 Other amounts receivable under reinsurance CONtracts ................cooeee |oevereeeeeinnnnnneeeenns (O (O [0 0
17.  Amounts receivable relating to UninSUred Plans ............cccocoeevvieieieeeeeenenis v (L N [V RN [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (O O (O [0 0
18.2 Net deferred tax asset 0.
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccveveveverevereecceeieieeieeeees Jrerererieieeeeeeens 756,786 |...eeeececeerireeeicenirinenes (1 756,786 |.cocveeerrene. 392,206
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveeiis foreniiinninns 268,007,982 ..o (V1 268,007,982 |................ 311,626,344
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25. Aggregate write-ins for other than invested assets ...........cccoceeeircrncns e, 8,977,266 |.....coovvevrrcrricirinns (U 8,977,266 |................ 14,997,639
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 4,767,854,614 |................. 16,937,976 |............ 4,750,916,638 |............ 4,376,305,868
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt s et et s e s s st s s eseseananans |reseesesetebeet et renenis (L N (L N [0 T 0
28. Total (Lines 26 and 27) 4,767,854,614 16,937,976 4,750,916,638 4,376,305,868
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Equities and deposits in pools and associations ...........ccooeeeens fooveeevenenennan. 1,000,000 ..o [V 1,000,000 |.ocovevveene. 1,000,000
2502. Cash clearing accounts .........occccciiiioioiiiiiceecceeee et [ 6,214,783 |..ooveeeeeeeeeeeee [V 6,214,783 |..cccvee 11,697,405
2503. Miscellaneous receivable ... e 1,762,483 |.cocvoviiceiccieinne (U 1,762,483 |..ocvviien 2,300,234
2598. Summary of remaining write-ins for Line 25 from overflow page 0.
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 8,977,266 0 8,977,266 14,997,639




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .....ccoceeeee. 330,200,279 ) oo en e 599,102,376 |............... 629,867,696
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ............c.cvcueucururiiiereieeeeeeeeeese et sess e sna |rese e 5,325,375 [ 1,380,329
3. LOSS AQJUSIMENE EXPENSES .......evvveieieieteteiiaieeiesesesessssssese st ssssssesesess s ssesesesesssasssaes et sssssssses et ssssssssesesessssssnsesesssssnsssesesesssansa]oceceesnsnsasees 71,919,803 |....ccvevnnee 74,203,329
4. Commissions payable, contingent commissions and other similar charges .
5. Other expenses (excluding taxes, liICENSES AN FEES) ...........ceviiriiiieiieriiiiiieseie ettt bttt sns bbb sesesenas 136,187 294,786
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveuiuiiieiiiieiiciererceeeee et 3,956,059 ..o 8,585,694
7.1 Current federal and foreign income taxes (including $ ................... 6,980,949 on realized capital gains (I0SS€S)) ........ccews frrrererrrcienns 54,724,374 |.....cooconc. 57,203,735
7.2 Net deferred tax HADIILY ............ccceuiieiiiieietetet ettt ettt ettt ettt s et b s etese s esssesesesesesessss et ssasesesesesssnasssssesesesesennasns|esesereneeninens 53,961,245 |................. 32,388,632
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ...ccveveeeee 89,647,895 and
including warranty reserves of $ ......cccooeiiiiiinns 0 and accrued accident and health experience rating refunds
iNcluding $ v 0 for medical loss ratio rebate per the Public Health Service Act) ........c.ccoevevececceeeenes feevinieen 648,107,468 |............... 581,059,221
10, AQVANCE PIEIMIUIM ....uvvieieteeeeteeeeteeeet ettt etee s et ee et et et eas et es s et ese et es e s ese st esesses e s et easesess et es et es et essases et et essesessases st essesesessesessesensesessesens [erseseneebene et e anntenereneanean [0 157,572
11. Dividends declared and unpaid:
11,1 SEOCKNOIAEES ...ttt ettt sttt s s s s s st e s s s et e s s s e s et et s s e s et et s ssnses s s s s e sese s oo ce et s s ee e e e e (O 0
11.2 Policyholders 319,296 |.oviieiieens 303,825
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) ..........ccceveviiriieirereriiiieseiese et eesese et ssese s e 172,015,130 oo 162,944,331
13.  Funds held by company UNder reINSUFANCE trEALES ...............ccoeueveveerereeuereeeeeeereesesesesessssesesesesesssesesesesssessssesesssesasssssssssssssnsssnseressesesssseenenns 9,937,500 |..coovvrvienne 9,937,500
14.  Amounts withheld or retained by company for CCOUNt Of OINETS .........cccvoiiiiiiieieieiiii et 368,593 | 337,054
15. Remittances and items not allocated ....
16.  Provision for reinsurance (including $  ...cccovvevcceen.344,235  COIfIEA) .ooieeeeiieccieeee s [eeee e 4,528,635 |.coooeeeee 4,528,635
17.  Net adjustments in assets and liabilities due to foreign eXChange rates ..........ccccoueiririieieieiirinrs e 80,908,713 [.oeeeenee 92,958,529
18, DIafts OUISTANGING .......covevvieieieic ettt ettt ettt et e ettt e s s e e e e es e s e s et et esesesess s ss e s b e b et e s esess s eses e s et et eseseas s es s esebesesessan s esenas |eoeet et nese et bbbt (O R 0
19. Payable to parent, subsidiaries and @ffilIates ..o e (01 0
20, DEIIVALIVES ... R R R R R R e e e ene
21. Payable for securities ..
22, Payable fOr SECUMLIES IBNAING ..........cvevevevieiieeieieteteteteeee et et et e b et s esee s s et et et et et esesess s sseseseseb et essas s esssesesesesessssasesssesesesesesesssssssseses et st st et bbbttt berenis (O A 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiiie ettt e enens |ore s ettt (01 0
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccovvvevicvirnnnnne 0 e e (O R 0
25.  Aggregate Write-inS fOr NADIIES ...........cccc.cviurueieieeeececee e ettt eee ettt ee e s et sen s s st et esensnseaesesesensnseaetesesensnseaesesesensnsesana 35,180,820 36,159,511
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 1,748,838,003 1,701,341,886
27. Protected cell liabilities
28.  Total liabilities (LINES 26 @GN 27) .......uiuiiiieiiiiitiiteiie ettt bbbt bbbt bbbt bbbt bbbt bbbt bbbt bbb b b re e
29. Aggregate write-ins for SpPecial SUMPIUS TUNAS .......oo.iiiiiiiiiii ittt b bt bt bttt e et saeesseesaeesbeesbeesaersereeaneesbeeabe e b e e ebeereeas (O A 0
30.  COMMON CAPILAI STOCK ......oueiveeceeeeeceeec ettt et e s e e s s s e et et esesesse s s s st eseseananssasasasesessssansnansssnnsesnsnsnananasa|eesseseseseneeeas 4,000,000 |................... 4,000,000
31, Preferred CAPItAl STOCK ..........c.ciiiiiieieieeeeeececece ettt ettt et ea e s sttt eseseae s s s st s esesesessasas s s s et et et essssasasseseseseseseasanaseses e sttt 7,250,000 |......ccorerrennee 7,250,000
32. Aggregate write-ins for other than special surplus funds
X T TU o] (0TS 4 To) (=1 SO RP PP RSRURRORRIN
34.  Gross paid in @nd CONMDUIEA SUIPIUS ..........c.c.ouiiieiieeeeeeeeeeeeceeeeeeee et et e e e et s s sseseseseseesseasassesesesesesessseasnssssesssesnanaa|eeseseseenerenn 270,210,661 |................ 270,210,661
35, UN@SSIGNEA fUNAS (SUMPIUS) .....v.veveeececeeteieeeeececeete e eeeeecaetetesessscaetesesesessssesesesesensssetesesesensssssesesesansssesesesasansnsssesasasansssntesesassnsnsndfeetessenenes 2,720,617,974 |............ 2,393,503, 321
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 ...0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 3,002,078,635 2,674,963,982
38. Totals (Page 2, Line 28, Col. 3) 4,750,916,638 4,376,305,868
DETAILS OF WRITE-INS
2501.  Miscel1aneous aCCOUNTS PAYADTE ......cocooioioiiieiiii ettt se e s en e ettt 28,986,162 |......cocvv..... 29,964,853
2502. Deferred Ceding COMMISSIONS .....c.c.oiuiiiiiieeet ettt ettt ettt et et et eseass s s s s sesesesesessssssssesesesed|osesesesesesennas 6,194,658 |....cccveves 6,194,658
2501 Y P PTOT RO PP T TRTI
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ...........ccuciiiiiiiiiiiieeceeee e e (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 35,180,820 36,159,511
200 . e ettt e et et eeeeeeseeesneeennnees e (0 U 0
20002, e e e e e e e e
20003, e e ettt e e eeeeeeeineennee s
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
1€ 720 Y (N 0 fooveeieeeeeeeeeeee 0
1€ 720 7O OO PP PPPPPI (0 U 0
1€ 7201 Y (PP 0 fooveeieeeeeeeeeeee 0
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ..o [ (0 U 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ........... 1,900,196, 148 ) oo e 1,034,284,742 |................ 903,833,833 |........... 1,223,877,071
1.2 Assumed (written $ ..o 52,028,512 ) oo e 51,020,740 |..cccoovurnnne 43,787,754 | 59,216,930
1.3 Ceded (written $§  .ocoeeeee 535,196,347 ) ..o ..535,325,417 |.. ..441,159,704 |... ..611,503,659
1.4 Net (written $  ...cocvee 617,028,313 ) oo 549,980,065 506,461,883 671,590,342
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 205,873,580 ):
2.1 DIFECE ..ttt e s 469,460,678 |................ 430,531,423 |................ 629,250,013
2.2 ASSUIMEA ..ottt bbbt bbbttt ettt ettt ... 18,607,418 |..cccrrinee 3,369,106 |......covvneen. 3,850,833
2.3 COABM ...ttt nene o ..316,725,280
24 Net ..o ..316,375,566
3. Loss adjustment eXpenses INCUITEA ...........cc.coiiiiiiiiiiiiiee et
4. Other underwriting €XPENSES INCUITE ........cuiiiiiiiieiee e
5. Aggregate write-ins for underwriting dedUCtionsS ............ccooiiiiiiiiiiiiicceeeee e
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MiNUS LiN€ 6 + LiNE 7) ....c.ceeueuiriiiieieieieieeeeesieieieeieee e e 175,370,858 |....coeeevne 169,808,964 |................ 173,827,534
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 57,606,155 |....cccovueenne 45,344 415 ... 63,852,640
10. Net realized capital gains (losses) less capital gains tax of $ .........cccccc.c. 6,980,702 ................... 27,622,511 20,130,020 (21,731,343)
11. Netinvestment gain (10SS) (LINES 9 + 10) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 85,228,666 |................ 65,474,435 |....coconee. 42,121,297
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
LS 0 amountcharged off §  .covoevvrciriciinenns 4584 ) o e (4,544) .o (9,616)].eceveeeerene (6,010)
13. Finance and service charges not included in PremilmS .........cccoiiiiiiiiiiiiie e (O T [0 0
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiiiiiieieieieieee s (450,036) 501,494 (1,797,144)
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena (454,580) 491,878 (1,803, 154)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNcome taxes (LINES 8 + 11 + 15) .......c.ccucuiuiuiiiiieecieeeieteeeeee et e 260,144,944 |.............. 235,775,277 |.cvveveee. 214,145,677
17.  Dividends t0 POIICYNOIAETS ........c.ovveecececeeeeeecceeee ettt se e se s es s ssaesesesensanasaesenennas 471,570 442,763 599,060
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccuevoiiiieuereieiieeieie et e 259,673,374 |...oeeenee 235,332,514 |................ 213,546,617
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 50,566,215 42,304,037 46,969,997
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 209,107,159 193,028,477 166,576,620
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 2,674,963,982 2,822,553,886 2,822,553 ,886
22, Netincome (from LiNE 20) ........ccceueuiiririririeieieieseseesestsis et eseseesesessssesesesesesessssssssesesesesesesssssssseseseseses [oesesesesenenca 209,107,159 |...ocoeeenene 193,028,477 |.....covvvnne 166,576,620
23. Net transfers (to) from Protected Cell aCCOUNLS ...........cccciiiiiiiiiiiii e (O O [0 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. 31,707,654 . (452,493,790))... (304,626, 130)
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccvveveiuereriiriiieseieeseeeeeese s ... (5,088, 170)|.. ..(29,456,486)|... ..(31,871,085)
26. Change in net deferred iNCOME tax ..........cccoeevvvrieervereriirinnnnn. ..10,135,041 | 3,597,140 |... ... 25,187,473
27.  Change in NONAAMIEA @SSELS .......ceoiiiriiiiirieieieiieiie sttt ettt ee s sesenin (8,765,178)|....cccvereenne (5,277,447)
28.  Change in provision fOr FEINSUMANCE ............cccevvirueueueririiirisisieiesesesesesesesesessesesesesesssssssssesesesesesssssssssns [oereenerernonsnnensseerenee 0 fororeiinrseereininennenns 0 fooviiiiic 2,928,165
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt ettt ae
33.2 Transferred to capital (Stock DIVIAEN) .........ccoiiiiiiiiiiiiie s
33.3 Transferred from CAPItal ...........coiuieiieiecieceee ettt sae e ene e e e neennen
34. Net remittances from or (10) HOME OffiCe ..........cooiiiiiiiiiiiii e
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........ciiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........ceiiiiiiiiiiiiii s 0 0 0
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 327,114,653 (294,343,587) (147,589,904)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 3,002,078,635 2,528,210,299 2,674,963,982
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401, MiSCEITANEOUS 1NCOME .....iieieieeeiierieeetete sttt sttt es et es et e e eese s e e b s sseesns e e s s e ansnseaen
1402.  Balances Charged 0ff ...ttt
1403.  (Loss) Gain on foreign eXChANGE .......ooiiiorioiicecieieiec et
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeieiiiiiiiicniiiccceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (450,036) 501,494 (1,797, 144)
€ 70
................................................................................................................................................................................. 0 Jooereeeeerrereeeenenns O 0
3702.
B708, e e e e |-
3798. Summary of remaining write-ins for Line 37 from overflow page ...........cccooeieiiiiiieiciceceeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiieiiiciiciieiee ittt naees [oressinessnead 661,718,618 |............... 568,926,368 |................ 744,068,105
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 41,551,925 | 38,451,213 | 56,613,487
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt (3,795,400) (2,724,727) (1,803,154)
4. TOtal (LINES 110 3) oottt 699,475,143 604,652,854 798,878,438
5. Benefit and 10SS related PAYMENTS ............ccucviuiiiiiiieicieteeeeeeee ettt es e s bessssenens [oevesesesnnanas 239,087,104 |............... 250,615,331 |.....coe.oe. 256,852,187
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 167,568,596 |..........c..... 125,053,832 |.....cccvuevne 183,439,528
8. Dividends paid t0 POICYNOIAETS .........ccooivvivieeterceieee ettt ettt sesss s s s seses [ereseneenenenenneeas 456,099 |..ooveeree 421,578 | 573,528
9. Federal and foreign income taxes paid (recovered) netof $ ............... 10,325,000 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 60,026,278 95,609,443 95,373,032
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 467,138,077 471,700,184 536,238,275
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 232,337,066 132,952,670 262,640,163
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .o e
12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 70,835,018 |......ccoenvee. 45,067,145 |...oocvnee. 45,074,245
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMents ................cccceceeeee |oervereeeinnennnnnns [(I05) ] (50,830) v (96,622)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 1,531,611 5,248,949 4,870,020
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 1,003,848,289 |............... 762,222,872 |............ 1,100,996,967
13. Cost of investments acquired (long-term only):
LT = T TS URUPUPSPPRP ROTIUPOTRR 486,417,274 |...oeconee. 546,973,378 |................ 821,245,133
1312 STOCKS ...ttt [eeees s 738,865,377 |....coveeeneee 306,802,026 |................ 483,914,064
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 12,156,276 |...cocvenne. 30,332,121 [ 31,263,105
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 685,078 8,907,953 16,695,072
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 1,238,124 ,005 893,015,478 1,353,117,374
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (234,275,716) (130,792,606) (252,120,407)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 Dividends t0 SLOCKNOIAETS ........c..cucuiuriiiiiieiiieicieecie ettt [rnennenennnennnenes 253,750 |..oveeeiciiecnnee 253,750 |..cecvieciriiciene 507,500
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 45,993,801 51,408,032 (130,712)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 45,740,051 51,154,282 (638,212)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 43,801,401 .o 53,314,345 | 9,881,544
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s e s eseseasnannns |oeseseseenenenes 171,799,190 |....ocoeeneeene 161,917,646 |................ 161,917,646
19.2 End of period (Line 18 plus Line 19.1) 215,600,591 215,231,991 171,799,190

Note: Supplemental disclosures of cash flow information for non-cash transactions:




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Affiliated FM Insurance Company ("Company") have been prepared on the basis of accounting practices prescribed or
permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in accordance with the
National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual subject to any deviations prescribed or permitted by the
Rhode Island Division of Insurance.

The Company applies paragraph 5(a) of SSAP 23, rather than paragraph 5(b) of SSAP 23, with respect to the methodology applied in translating the

Company’s Canadian branch to USD. This is consistent with the methodology used in prior years, and a permitted practice has been approved by the State of Rhode
Island. The total adjustment to convert the balance sheet to USD is $80,908,713 which appears on line 17 — “Net adjustment in assets and liabilities due to foreign
exchange rates", on page 3 - "Liabilities" of the September 2023 quarterly statement. There is no net impact on surplus, and the effect on 2023 net income would be a
decrease to net income in the amount of $6,737,345 (which would be offset by a corresponding increase to surplus).

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 209,107,159 $ 166,576,620
(2) State Prescribed Practices that are an increase/ - -

(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease) - -

from NAIC SAP:

Application of SSAP 23 regarding translating the

Canadian branch to USD 23 3 17 $ 6,737,345 $ 12,929,191
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 202,369,814 $ 153,647,429
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 3,002,078,635 $ 2,674,963,982
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: - -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP: - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 3,002,078,635 $ 2,674,963,982

Use of Estimates in the Preparation of the Financial Statements

No significant changes.

Accounting Policy (required NAIC disclosure regardless of whether there is any significant change)
(1) No significant changes.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method (required NAIC disclosure regardless of whether there
is any significant change)

Non loan-backed bonds with NAIC designations 1 or 2 are stated at amortized cost using the interest method. Non loan-backed bonds with NAIC
designations of 3 through 6 are stated at the lower of amortized value or fair value. See paragraph 6 for loan-backed and structured securities.

(3)-(5)
No significant changes.
(6) Basis for Loan-Backed Securities and Adjustment Methodology (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized value. Other loan-backed and structured securities are valued at either
amortized value or fair value, depending on many factors including: the type of underlying collateral, whether modeled by NAIC vendor, whether rated (by either
NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of amortized value to par value and amortized value to fair value.

(7)-(8)

No significant changes.

(9) Accounting Policies for Derivatives

Derivatives are valued at fair value using a mark-to-market approach.

(10)-(13)

No significant changes.

Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based upon its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

NOTE 2 Accounting Changes and Corrections of Errors

Not Applicable.

NOTE 3 Business Combinations and Goodwill

Not Applicable.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 4 Discontinued Operations

Not Applicable.

NOTE 5 Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans
Not Applicable.

Debt Restructuring

Not Applicable.

Reverse Mortgages

Not Applicable.

Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1) Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, and using an effective yield based on
current prepayment assumptions obtained from Bloomberg, rather than anticipated prepayments at the date of purchase. Prepayment assumptions are
reviewed periodically and updated in response to changes in market interest rates.

(2) Other-Than-Temporary Impairments
Not Applicable.

(3) Recognized OTTI Securities
Not Applicable.

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a) The aggregate amount of unrealized losses: 1. Less than 12 Months $ 365,331
2. 12 Months or Longer $ 14,306,520
b)The aggregate related fair value of securities with unrealized losses: |1. Less than 12 Months $ 31,809,140
2. 12 Months or Longer $ 200,259,270
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary impairments should be
recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized losses are primarily
attributable to credit spread widening and increased liquidity discounts. It is possible that the Company could recognize other-than-temporary impairments in
the future on some of the securities, if future events, information and the passage of time causes it to conclude that declines in value are other-than
temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.

Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.

Real Estate

Not Applicable.

Low Income Housing Tax Credits (LIHTC)

Not Applicable.

Restricted Assets

No significant changes.

Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

6.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments (continued from preceding page)
O. 5GlI Securities
Not Applicable.
P.  Short Sales
Not Applicable.
Q. Prepayment Penalty and Acceleration Fees
No significant changes.
R.  Reporting Entity’'s Share of Cash Pool by Asset Type (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
Not Applicable.
NOTE 7 Investment Income
No significant changes.
NOTE 8 Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

NOTE9 Income Taxes
No significant changes.
NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes.

NOTE 11 Debt (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.  Defined Benefit Plan
(1)-(3)
No significant changes.
(4) Components of net periodic benefit cost (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(6)-(18)
No significant changes.
B. Investment Policies and Strategies
Not Applicable.
C. Fair Value of Plan Assets
Not Applicable.
D. Rate of Return Assumptions
Not Applicable.
E. Defined Contribution Plan
No significant changes.
F.  Multiemployer Plans
Not Applicable.

G. Consolidated Holding Company Plans

No significant changes.
H.  Postemployment Benefits and Compensated Absences
Not Applicable.

l. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

Not Applicable.

6.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant changes.

NOTE 14 Liabilities, Contingencies and Assessments

No significant changes.
NOTE 15 Leases

Not Applicable.

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

No significant changes.

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities (required NAIC disclosure regardless of whether there is any

significant change)

Not Applicable.

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

Not Applicable.

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not Applicable.

NOTE 20 Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)

A.  Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy or designates certain invested assets as
carried at net asset value (NAV). ltem 4 provides a discussion of each of these categories.

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds 59,270,073 5,062,275 - 64,332,348
Common Stocks 702,358,367 - - 702,358,367
Mutual Funds 1,390,501,868 - - 1,390,501,868
Cash, Cash Equivalents and Short-Term
Investments - - 51,494,619 51,494,619
Total assets at fair value/NAV 2,152,130,308 5,062,275 51,494,619 2,208,687,202
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value $ - 13 - 13 - 13 - 13
Total liabilities at fair value $ - 1% - 1% - 1% - 1%

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy

The Company has no assets measured at fair value in the Level 3 category.

(3) Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3 category.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100R) are based upon observable and unobservable inputs.
Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:
Level 1 Quoted prices for identical instruments in active markets.

Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active; and
model-derived valuations whose inputs are observable or whose significant value drivers are observable.

Level 3 Significant inputs to the valuation model are unobservable.

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity and other
relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where applicable. These
investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those circumstances,

the investment security is classified in Level 3. There are no Level 3 investments at the reporting date.

(5) Fair Value of Derivatives

There were no derivative assets or liabilities open at September 30, 2023.

6.3



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change) (continued from preceding page)

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not Applicable.

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $1,559,700,566 | $ 1,692,401,681 |$ 59,270,073 | $1,633,131,608 $ - 198 -
Common Stocks $2,092,860,230 | $2,092,860,230 | $2,092,860,230 | $ - $ - 18 -
Cash, Cash Equivalents
and Short-Term
Investments $ 215600591 [$ 215600591 |$ 164,105972 |$ -19 - 1% 51494619 |$ -

D. Not Practicable to Estimate Fair Value

Not Applicable.
E.  NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high quality, very
liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

NOTE 21 Other Items

No significant changes.

NOTE 22 Events Subsequent
No significant changes.
NOTE 23 Reinsurance

No significant changes.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination (required NAIC disclosure regardless of whether there is any
significant change)

Not Applicable.

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.

NOTE 26 Intercompany Pooling Arrangements

No significant changes.

NOTE 27 Structured Settlements

Not Applicable.

NOTE 28 Health Care Receivables

Not Applicable.

NOTE 29 Participating Policies

Not Applicable.

NOTE 30 Premium Deficiency Reserves
No significant changes.

NOTE 31 High Deductibles

Not Applicable.

NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not Applicable.

NOTE 33 Asbestos/Environmental Reserves

No significant changes.

NOTE 34 Subscriber Savings Accounts

Not Applicable.

NOTE 35 Multiple Peril Crop Insurance

Not Applicable.

NOTE 36 Financial Guaranty Insurance (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

6.4
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ........o . ittt b et ettt e eae e ekt e eh e e eh e e b e e b e e b e e a bt e ab e ea bt eeeesheeeheeabeeabeebeenbeenbeannennne

If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? .....

LT e F= (=N el i =g Lo L UV URRURURR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiiniinieiciines

12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

61 SO S S TSRS PPN

By what department or departments?

12/08/2018

[aaTele LR S = 1ot BV 1T g oyl (4 W =T o Lot SRS U SRR

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiiie et

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3
Affiliate Name Location (City, State) FRB

occ

FDIC

SEC
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9.2
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14.22
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14.24
14.25
14.26
14.27
14.28
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16.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S, 265,699,650
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ...........ccceeuriiiiriueueiiiieiisiiese st nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........ccccccoeoeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes[ 1 No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGS ...ttt ettt ettt ettt et et a ettt et et ettt s e ettt e st et a s e ae s sttt a s s e Attt e s s et e s s ean s s e st et et et et ean st et et etetesesnan s S$..
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiieeeee s $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiiccce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccoceoeviiiicicicne Yes[ 1 No[ 1 NATX]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $

7.1



17.3
17.4

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities SErvices ......coremnnircnnnennnns 383 Madison Avenue, New York NY 10179 ..o
RBC INVESTOr SErVIiCES ..eoviiiiieiieieirieceicieee e 200 Bay Street, Toronto, Ontario, Canada ...........cccoooonniieennnccene
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Sanjay Chawla EVP, Chief Investment Officer ...
Scott Anthony, VP Sector Portfolio Mgr Fixed Income
Standish Mellon Asset Management ............cccccocoieeriiiieiciiicicecceee e
BlackRock Financial Management INC ......ccccoooviioioioeeiiieiceeeeeea
BlackRock Asset Management Canada Limited ..
Morgan Stanley & Co. LLC ....ccccoevriirvinnnn
Ardian Co ..ooovrererrenee
Arrowstreet Capital, Limited Partnership
The Blackstone Group L.P. ..ooooiiiiiinnn
Carlyle Investment Management LLC ......cccocooioiviiieeiiiiirce e
International FUNd SErvices ...
KKR Investment Management LLC ...........
Pacific Investment Management Company .
PGIM, INC e
Tudor Investment Corporation .........
Aquiline Technology Growth Fund Il
BV Investment Partners ...
Clayton, Dubilier & Rice, LLC
Brookfield Asset Management ...
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSetS?...........ccceiriirireriieieiee e Yes [ X] No [ ]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..............ccccco...... Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
113972 Standish Mellon Asset Management ...........ccoooivniiininnninnnne ME7YUCKANF 1W8VMBSP25 ........
107105 .. . |BlackRock Financial Management Inc . |549300LVXY1VJKE13MB4 ........
162262 BlackRock Asset Management Canada Limited ..........ccccooooirninee 549300YTZPMRP8RYSYS6 ........
8209 ... Morgan Stanley & Co. LLC ...ooooiieiiirieeccee e BNBSCOBAKAIFONTK1X52 ........
121326 .. . [Ardian Co e .. |5490040NJOOEMFZ1024 ..........
111298 .. . |Arrowstreet Capital, Limited Partnership ... |LOSUDTZUGORICVPFGQ53 ........
17917 The Blackstone Group L.P. ..o 5299004LW4QWGZUB8Y6 ........
111128 Carlyle Investment Management LLC ........ooooiiivniiccininnncenne 549300MVJ5FAYQX68835 ........
112693 .. ... | International Fund Services .......... . | 549300XFZ5LGOR3LKB1S ........
226531 .. . |KKR Investment Management LLC ............. NFS7XW7VRHCJJ5KSIBIO ........
163077 .. ... |Pacific Investment Management Company ... .. | 549300KGPYQZXGMYYN3S ........
105676 ..  [PGIM, NG e . |21380006LW85M22SGX 13 ........
159792 .. ... | Tudor Investment Corporation ........ D6Y7NOU4YOKL2C5BLN13 ........
155410 .. . |Aquiline Technology Growth Fund 11 549300DS9TDOXWZMBPEO ........
159349 .. ... |BV Investment Partners .......... .. | 549300PIL5NYTEJDOK4S ........
160492 .. .. [Clayton, Dubilier & Rice, LLC .. | 5493007KKOHIBVKWXEST ........
151599 .. . |Brookfield Asset Management .. . |C6J3FGIWGBMBDGTESFSO ........

7.2



18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ............o. e Yes[ ] No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUIIES? ...........ci i Yes [ ] No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccccoieiii. Yes[ ] No[X]

7.21



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcueueueieeeeceeueeeeeeeceeee e ees e en s senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALEr thAN ZEIO? .........oeeeececveee ettt ee ettt et ee ettt e e e e e aetetesenssaeae s st esensssesetesesenssssaesesesensnssaetasesensnsnaesasasennsnaesesasensnsnansasasns Yes[ 1 No[X]
4.2 If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH 10SS PEICENL .......eeieectetctceee ettt ettt et et et et et et e s e ssae et e s s e s et et et essss s e s es et et e b et eseas s eses a2 esesesesesssses a2 e st et et eseeess s es st et et esesess s esesesesebese £t ee et s E e Rk e ettt e bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........o.evvieeececeeeiiie ettt ettt et et eae s s s st et et e s es e s s s sasa s s et et et eses s s s s s s s et eseseseses s s as s s et eseseseasasas s s et et eseasssas oo eh b ebebee et et et e bbbt e et et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiuiuiiiieteteeeseseee ettt eteteseassssseteseseseses s ss s sesesesesessssasssssesesess Seesebetebtetat et st ee st eb bt eeeet e neneee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee et eeeae e te s s s ae e s s s asaese s s s s ssaseesesessssastesesnssnanansana Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..o B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccceueueveeeeececeeteeeeeeecae et eeeeeseae e s es s ssaesesesesensssesesesesenssassesesssensnensena Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiieiiner e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccccoevevuenee... Yes [ X] No [ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIlE OF thE FEPOTHING ENELY? .......cviveviieectcteteiet ettt ettt ettt s s b b s s st b e st b bt b b s s e es bbbt st b et sttt s s Yes[ ] No[ ]




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
AA-1120169 Probitas Managing Agency ..|Authorized

AA-1120198 ...
AA-1320158 ...
AA-1120182 ...
AA-3191617 ...
AA-1121235 ...
AA-1370059 ...

AA-1560480

..|Ki Syndicate
...|Scor Insurance-Canadian Brancl
...|Hampden Risk Partners
...|Oxford Alliance Insurance Company Ltd.
...|QBE Europe SA/NA ....

..|EssilorLuxottica Re ..

Intact Insurance Company

.[Authorized...
.|Unauthor ized
.[Authorized...
.|Unauthor ized
.|Unauthorized
.|Unauthor ized
.|Unauthorized




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo e 9,616,700 |.............. 8,184,794 |.............. 4,488,903 |............... 1,472,350 |oreeinene 5,500,911 | 45,052
2. Alaska ......ccocoeeeveeeee . AK s Lo e 2,986,122 | 2,702,584 |.....coooneneee 828,417 .o 64,814 | 2,428,996 |.coooierenne 528,816
3. Arizona ......coeieecii. AZ o Lo forriis 14,139,245 |.............. 9,474,004 |............... 9,359,076 |............... 3,619,163 |............... 7,639,564 |............... 8,799,321
4. Arkansas ................ AR [ Lo e 8,076,529 |............... 5,558,677 |....cccenc.. 12,540,390 |....ccco.ce. 8,749,853 |............ 14,955,065 |............... 6,275,740
5. California .......cccccccecc. . CA | Lo frnis 125,361,410 |............ 101,667,085 |............. 56,048,991 |.............. 30,096,998 |.............. 60,293,186 |............. 54,585,186
6. Colorado ....... L. 17,274,521 . ....13,363,564 |.. .. 4,778,650 |.. ..4,988,058 |.. ..8,201,855 |.. ..6,585,488
7. Connecticut ........ccc..... CT e Lo e 5,680,654 |.............. 4,556,940 |..occeueenee 1,660,953 | 903,987 | 979,140 |..cooveeneee 3,781,358
8. Delaware .................... DE [ Lo e 1,873,391 | 1,010,788 | [V 39,162 | 203,155 [ 257,121
9. District of Columbia .....DC |.......... Lo e 8,223,702 |............... 8,233,681 |............. 6,410,586 |...ccccveenve 9,798,739 | 2,807,190 |............... 8,165,238
10.  Florida ......ccoccuveveinnn. FL | Lo forriis 26,202,757 |oooeneneee 19,527,208 |....ccconv. 8,993,513 | 982,298 |...cccooenve 7,457,156 |............... 4,335,853
11.  Georgia . .. GA L. 19,264,012 |.. 17,703,293 |.. .36,246,039 |.. .. 3,376,480 |.. .31,153,142 |.. .. 7,104,796
12.  Hawaii ... LLHE e [N ISR 744,483 | 721,286 oo 19,783 oo 18,002 |...ococee. 4,657,019 | 64,367
13. Idaho..... LD [ Lo e 3,910,266 |............... 2,425,953 | 66,475 | 52,511 | 488,419 ..o 951,756
14, lliNOIS .....cocvvvciiine. L Lo frrrr 43,169,252 |.............. 38,226,310 |..cocnv.e.ee. 27,171,552 | 20,462,814 |............. 33,421,606 |.............. 42,707,735
15. Indiana ........cccccoeenns IN e Lo forriis 18,130,124 |............ 15,340,083 |.......c.c... 2,935,981 |..covnee 3,664,293 |............... 2,853,417 | 3,272,373
16. lowa ...... A L. ..5,880,911 |.. ..5,012,769 |.. ..1,945,683 |.. 446,179 |.. ..828,836 |.. .. 1,566,317
17. Kansas .. L KS e Lo e 2,978,484 |............... 2,365,796 |....cooce.... 2,009,513 | 581,534 | 248,819 ..o 513,604
18.  Kentucky ... CKY e Lo forriis 10,794,881 |..cccooenee 8,678,121 |....coene. 7,629,657 |............... 9,686,444 |............... 5,247,332 [.ooenne 11,277,256
19. Louisiana .........cccocenee. LA | Lo forriis 19,267,583 |.............. 15,457,430 | 2,997,596 |......cenv.. 10,150,143 |................ 3,227,377 | 8,281,372
20. Maine .....ccceevvennnn. ME |.coeeee [N ISR 878,930 | 646,908 |.......ccoeeeeen52,937 [ [V 8,000 |rveeeeeeieieeeeeeee 0
21. Maryland ....... ... MD L. 22,312,338 |.. .18,738,246 |.. . ..5,776,023 |.. 17,371,065 |.. ..9,383,515
22. Massachusetts . L MA Lo forrin 26,955,761 |.............. 24,063,604 |..............11,046,776 |.............. 11,752,810 |...ccoee 11,818,035 |............. 11,784,540
23.  Michigan ....... LML e [ I, 11,659,515 |............ 10,563,049 |.............. 5,069,242 |....ccccocoee 3,776,071 [ 4,737,700 |.cooeneee 5,138,305
24. Minnesota ..o MN | [ I, 16,890,906 |.............. 14,388,648 |.............. 2,547,456 |............... 1,147,989 | 4,707,587 |.coeeeneee 4,658,913
25.  MissisSippi ......ccccoveuenee MS |.ces Lo forriis 16,628,470 |.............. 14,433,949 |............... 8,083,988 |............... 2,535,340 |oooenee 16,869,184 |.............. 1,393,598
26. Missouri .... ...MO | L. 22,556,409 |.. .17,881,870 |.. 16,112,854 |.. .10,738,744 |.. ..6,323,524 |.. .14,808,978
27. Montana ... W MT e Lo e 4,478,191 | 4,206,243 |............... 4,826,762 |.............. 3,745,173 | 2,839,451 |.............. 7,639,769
28. Nebraska .. .NE | Lo e 1,557,840 |.ocoeenee 1,524,532 |.............. 36,724,925 |......co. 5,971,580 |...ccoooeneee 13,967,427 |............. 45,119,528
29. Nevada ........cccoeenee NV | Lo e 8,823,829 |.............. 8,005,799 |...coiirne 418,594 | 555,465 |............. 7,587,462 |.....coooeneee 305,017
30. New Hampshire .......... NH | Lo e 4,110,284 |....cccoee 2,770,933 | 1,064,524 |......oceeeee 671,729 | 2,534,951 |...cocoe 1,190,058
31. New Jersey ...... L. 26,604,849 |.. 21,745,284 |.. . .11,535,049 |.. 199,999,638 |.. 91,543,985
32. New Mexico .................NM [.......... Lo e 2,443,380 |.............. 2,372,862 |....cccooveeere 45,567 | 376,789 | 858,230 |[.ooeeinee 362,678
33. New YorK ....cccoeeveeee. NY [ [ I, 99,999,014 |............ 85,115,255 |..............33,686,609 |............. 22,474,010 |........... 119,897,227 |........... 111,461,784
34. North Carolina ............NC [.......... [ I, 20,191,841 [ 16,803,403 10,925,421 | 4,493,808 |.............. 8,535,563
35. North Dakota ..............ND [.......... [N ISR 684,483 |.....cccevene 519,371 |oeiiieeee 7,766 [ (1 (V1 128,734
36. Ohio .............. L. 28,825,613 |.. .23,500,001 |.. 17,221,633 |.. 12,174,074 |.. 65,687,811 |.. 22,678,121
37. Oklahoma.................... OK [.......... Lo forriis 11,433,388 |..ococeee 8,984,794 |............... 2,263,466 |.............. 13,022,486 |.............. 14,071,485 |............. 10,706,976
38. Oregon ........ccceceeeveeen. OR [ Lo forriis 14,863,017 |.............. 13,878,418 | 6,292,338 |............... 2,705,573 | 7,860,546 |.............. 6,737,662
39. Pennsylvania .............PA |[......... Lo forriis 21,973,857 |...ccovenee 16,877,143 |.............. 13,238,047 |.............. 34,109,807 |..coovnvneee 34,735,514 |............. 21,666,758
40. Rhode lsland ............ Rl |oeeens Lo e 3,464,389 |............... 3,043,647 |..cooenee (521,706)|............... 5,878,824 |............... 6,660,977 |............... 3,689,323
41. South Carolina . ...SC L. .. 7,009,752 |.. ..5,980,568 |.. , ..598,673 |.. ..2,994,255 |..
42. South Dakota ... o SD |t [N ISR 328,776 oo 344 517 | 20,243 | 413,543 | 0
43. Tennessee ... TN s Lo forrin 23,844,210 |.cocneeeee 19,411,117 | 18,611,801 [.cccoeneee 6,982,447 |............. 10,262,842 |............. 38,350,683
44, TeXaS .cooceeeeereerereearnes TX o Lo forriis 78,579,711 | 62,778,711 | 55,761,520 |.............. 44,316,566 |.............. 50,965,376 |............ 108,249,915
45, Utah ...coooovveeeeeeee. UT s [ I, 28,214,251 | 22,897,558 |......ccoceee 1,636,201 | 4,058,588 |............... 4,886,713 |....cooc... 3,675,837
46. L. .. 1,434,639 |.. .. 1,236,380 |.. .. 1,747,005 |.. ....35,873 |.. ..6,907,834 |..
47. Virginia ......ccooveceeveeee . VA s Lo e 9,623,985 |............... 7,928,975 |.....co.c..... 4,326,680 |.............. 6,569,664 |.............. 13,601,849 |.............. 2,449,333
48. Washington ................ WA |..c..... Lo forrnis 38,315,424 |.............. 34,069,027 |.............. 12,023,304 |.............. 11,683,141 [ .o 9,941,426 |.............. 16,452,368
49. West Virginia .............. WV |occceee Lo e 1,411,827 | 1,100,540 | 501,860 |..oooerecanee 7,765 [ 497,239 | 0
50.  Wisconsin .......cccceeeee. Wl [ Lo forriis 11,491,247 | 10,405,538 |......c...... 1,842,767 |oeeeenne 1,470,422 | 9,060,749 |............... 2,319,968
51. Wyoming L. . . ..889,611 |.. ..104,871 |.. 162,622 |.. ..233,902
52.  American Samoa ........ AS  |......... I T [0 (1 0
53. Guam ........cccceeveveeeene.. GU - [ T R [V 25 | [0 (1 [0 0
54. PuertoRico ................ PR [ [ ISR 72,937 | 64,536 | [0 (1 [0 0
55. U.S.VirginIslands ...... VI |......... Lo oo 0 [ 0 [ 0 [ (1 [0 0
56. Northern Mariana
1S1aNnds ......cocvvereee . MP e L e (1 R [0 [0 [0 0
57. Canada 187,194,823 |.. 156,191,355 |.. 52,626,534 |.. 53,016,181 |.. 67,956,001 |..
58. Aggregate Other Alien OT 449,373 546,611 [ [0 (1 271,766
59. Totals XXX 1,100,196, 148 914,481,497 529,398,652 398,284,512 813,130,478
DETAILS OF WRITE-INS
58001. BRA  BRAZIL ..o, XXX oo 182,857 | 170,695 [ (1 {1 R {1 R 0
58002. TWN  CHINA - TAIWAN ................ XXX oo 6,662 |.....coooveene 23,050 | (1 (1 R {1 R 0
58003. CHN CHINA PEOPLES REP .....|....... XXX | 125,552 | 141,100 | (1 {1 R {1 R 0
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccccoeeeeec | D O & SN B 134,302 [ 211,766 oo [0 (V1 271,766 | 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 449,373 546,611 0 0 271,766 0

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

(other than their state of domicile - see DSLI)

10

56 4. Q - Qualified - Qualified or accredited reinsurer.
R 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities

authorized to write surplus lines in the state of domicile............. .......

0 6. N - None of the above - Not allowed to write business in the state... .......
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY
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Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

FMRE Holdings LLC
NAIC 00000 DE
Fed ID 27-1439297

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

|
L | | | | | I l I
95
i i i 285 Central Ave LLC
Hayden LLC 99 Hayden LLC 343 Winter Bldg LLC 265 Winter LLC West Glocester Neponset River 601 Edgewater LLC Estate LLC
NAIC 00000 DE NAIC 00000 DE NAIC 00000 DE NAIC 00000 DE LLC LLC NAIC 00000 DE NAIC 00000 RI
Fed ID 46- Fed ID 84-4295769 Fed ID 30-0965702 Fed ID 20- NAIC 00000 RI NAIC 00000 Fed D 04-3516901. Fed ID 27-
2775533 Fed ID 27- DE 1595571
0627887
1440189 Fed ID 04-3516938
Park Ridge Bldg LLC 404 Wyman LLC 245 Winter LLC 101 Edgewater LLC 3460 Preston Ridge LLC Johnston Building LLC
NAIC 00000 NAIC 00000 DE NAIC 00000 DE Fed NAIC 00000 DE NAIC 00000 NAIC 00000
DE Fed ID 04- ID 27-1169682 Fed ID 45- DE DE
Fed ID 04-3516937 3516903 2766487 Fed ID 46- Fed ID 27-1439940
1609795

Ll

Hobbs Brook Real

NAIC 00000 DE
Fed ID 04-3516897

610 Lincoln LLC
NAIC 00000 DE
Fed ID 04-
3516902

175 Wyman LLC
NAIC 00000 DE
Fed ID 20-
8836334

225 Wyman
LLC
NAIC 00000 DE

303-333
Wyman LLC
NAIC 00000

DE

275 Wyman LLC
NAIC 00000 DE
Fed ID 04-3516936

93 Building LLC
NAIC 00000
DE
Fed ID 04-3516935
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401 Edgewater LLC
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Ltd.
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LLC
NAIC 00000 DE
Fed ID 30-0939299

81 Wyman LLC
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3942900

1301 Atwood LLC
NAIC 00000
DE
Fed ID 46-1737956

Hobbs Solar 1 LLC
NAIC 00000 DE
Fed ID 30-
0871090

Hobbs Solar 2 LLC
NAIC 00000 DE
Fed ID 38-
3982389

Hobbs Solar 3 LLC
NAIC 00000 DE
Fed ID 32-
0486346

Hobbs Solar 4 LLC
NAIC 00000
DE
Fed ID 35-2566166

Hobbs Solar 5 LLC
NAIC 00000
DE
Fed ID 38-
4085564

Hobbs Solar 6 LLC
NAIC 00000
DE
Fed ID 85-
3705167

Hobbs Solar 7 LLC
NAIC 00000

Fed ID 86-1428530

RI
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Company & its
. 0065 ... |Affiliates ..ooooeeeeeiiiiiiiiiieeeee | e 21482 ....|05-0316605 .. | ..eeeverveeves | eoreemeiiiiiinee | e Factory Mutual Insurance Company ............... LR UIP....... Policyholders .....ccooeeeeeieeieiiieeeeeeeeeeees OWNErship..ccoeeeeeeeeeeeeeeee e 2100.000 ... [N/A oo . NO...... [ R
Factory Mutual Insurance Company & its
. 0065 ... |Affiliates ..cooeeeieeiiiiiiiiiiieee | e 10014 ....[05-0254496 .. | ..ooovvvrvveee | eevemmnnriiiinnn | e Affiliated FM Insurance Company ................ LREL ] RE........ FMIC Holdings, INC. .....eevveeeeeeiiiiiiiiiinnes OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... . NO...... [ R
Factory Mutual Insurance Company & its
. 0065 ... |Affiliates ..cooeeeeeeiiiiiiiiiieieeeee | e 10316 ... [05-0284861 .. | ..ooevvvveeeee | wevemmnmmnnnnnnn | i Appalachian Insurance Company ................... Rl e IA........ FMIC Holdings, INC. ....eeveeeeeveeeiiiiiiiiinnes OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... . NO...... [ R
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ... | AA=1120610 .. | oeeeveieiiiis | eereeeeiiiiiinee | e FM Insurance Company Limited .............ccce.. LGBR.... ... IA........ Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 ....|98-0131767 .. | eeeereeeeiies | eereemeeeeiinnen | eeeeeeeeeeeiiee e Risk Engineering Insurance Company Limited . |..BW....]....... IA........ FMIC Holdings, INC. ....eeveeeeeveeeiiiiiiiiinnes OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 .... | AA-1370041 .. | oeeeieiiiiiis | eereeeereeiiinee | e FM Insurance Europe S.A. ....ccciiiiiiiiinnnes LUK e IA........ Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 .... | AA-2730043 .. | ieeeiiiiiiiis | eeeeeeeeeiiiinen | e FM Global de Mexico S.A. de C.V. ....cceeeenenns CMEXLL IA........ Factory Mutual Insurance Company ............ OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ....|20-2740839 .. | ..ccoeiriiiiir | eerrrriiiriiinee | e Watch Hill Insurance Company .................... VT e IA........ FMIC Holdings, INC. ....eeeveeeeveeiiiiiiiiiinnes OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ....|05-0453751 .. | .eoevviiiiiiis | e Corporate Insurance Services, Inc. . LR NIA....... FMIC Holdings, Inc. .. . [Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Risk Engineering Insurance Company
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e New Providence Mutual Limited ................... BW....{....... T e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its Factory Mutual Insurance Company -
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Escritorio de Representagao No Brasil LTDA. BRA....{....... IA........ Factory Mutual Insurance Company ............ OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 050520189 .. | .eeeviiirriinn | eevrerinnenninnn | e FM Approvals LLC ..ocoovriiiiiiiiiiiiiiiiiiiiieeeeees Rl NIA....... Factory Mutual Insurance Company ............ OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e FM Engineering International Limited .......... (GBR....J...... NIA....... FM Insurance Company Limited .................. OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its| FM Engineering Consulting (Shanghai) Co. Ltd
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeee | e 00000 ... | aeeeeemiiiiiinn | e | e ..CHN... FM Global Services LLC ... . | Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutua
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e FM Approvals Limited ..........eeeeeeeueeenennnnnnes LGBR....]...... NIA....... FM Approvals LLC ..oooeveeiiiiiiiiiiis OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its FM Approvals Assessoria E Representagdo
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeieeeeeeeeeee | e 00000 ... | aeeeeemiiiiiinn | e | e LTDA. ..BRA... FM Approvals LLC .. . | Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates ..cooeeeeeeiieiiiiiiieeeeeeeeeee | e 00000 .... | 27-1439297 .. | .ieeiiiiiiiiis | eeerereeieieinen | e FMRE Holdings LLC .....eevvevmeiieiiiiiiiiiieieieeees CDE] s NIA....... Factory Mutual Insurance Company ............ OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiieiiiiiiieeeeeeeeeee | e 00000 ....|05-6009095 .. | ..eeeerrrrrrer | eereereriiiinnee | e ——————————— FMIC Holdings, Inc. ...cccoeiinie LR UP....... Factory Mutual Insurance Company ............ OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e FM Global Servicios, S.de R.L. de C.V. ....... MEX... NIA....... FMIC Holdings, INC. .....eevveeeeeeiiiiiiiiiinnes OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 270433536 .. | .eeeeeieeeiinn | eeeeeeeeeeininen | e FM Global Services LLC ...ccovvvieiiiiiiiiiiinnnnnns Rl NIA....... FMIC Holdings, INC .....eevveeveeeeiiiiiiiiiinees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its FM do Brasil Servicos de Prevencao de Perdas
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e LTDA. e LBRA...) .. NIA....... FM Global Services LLC .....cceeeeeeeeeeiennnnns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiiieieeeeeeeeee | e 00000 ....|04-3516902 .. | ..ccevvvvrrees | eerremmmriiinnen | e 610 Lincoln LLC oo LDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeereeiiiiiiieieeeeeeeeeeee | e 00000 ....|04-3516903 .. | ..cceeevvrrees | eevmemmmeriiinnn | eeeeeeeeeee s 404 Wyman LLC ....eennni LDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ....|04-3516936 .. | ...ceeeeveveee | eermrmmriiiiinnn | e 275 Wyman LLC ...eveeei LDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeee | e 00000 ....|20-8836334 .. | ..cceeeeiiiiir | eerrieeiiiiiinee | e 175 Wyman LLC oooeeeeeeeeeeeeeee LDE] s NIA....... FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiiiieeens OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ...[Affiliates ...coeeeeiiiiiiiiiiiiiiiiiiiiiieeee | e 00000 ... | 04-3516937 .. [ ..ieeeeerrrere | eerrrririiiiiins | eeeiiiiiiiiiiiiiii e Park Ridge Building LLC .......cceeeeieiiiiiannnns LDE NIA....... FMRE Holdings LLC ....coovviiiiiiiiniiiiiiinnnanes OWNership..cooeeeeeeieiiiieieeeeeeeeeee | .100.000 ...|[Factory Mutual Insurance Company ....... N0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeieeeeeeeeeeee | e 00000 ....|04-3516935 .. | ..eeerreriiies | eereereiiiiiinen | e 93 Building LLC ..eeeeeeiiiiiiiiii LDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiiieeeees OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiieiiiiiiieeeeeeeeeee | e 00000 ....|20-2775533 .. | ieeiiiiiiiiis | eerreeereeiiinen | e 265 Winter LLC ...eeeeeieeiiiei LDE] s NIA....... FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 ... | 271169682 .. | ..ceevervevees | eomeemeeeenennen | e 245 Winter LLC ..eeeeeeieiiie LDE] s NIA....... 265 Winter LLC ..oovvveieiiiiiiiieeeeeeeeeeeeeeeees OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ....|04-3516938 .. | ...ccoevvrieee | eermrreirriinnen | e Neponset River LLC .......evueeemniiiiiiiiiiine LDE] s NIA....... FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 ....|27-1440189 .. | ..oooeiiiiiiis | eorrireiiiiiinen | e West Glocester LLC .......eeeeememmnnniiiiiiiiinnes LR NIA....... FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiinieeees OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 .... | 04-3516901 .. | ..eeerevviiies | eemeeeeieriiinen | e 601 Edgewater LLC .....evvvevemeeiieiiiiiieieiieeeees CDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ... | 27-1595571 .. | ieeiiiiiiiiis | eereeeieeiieinee | e 285 Central Avenue, LLC ........eevvvueveennnnnnnes LR NIA....... FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiinieeees OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ... | 04-3516897 .. | ..eeeverrrvees | eereerrririeinne | e Hobbs Brook Real Estate LLC ..........cccevveeeee LDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ....|45-2766487 ..| ..covvrreviins | eerreeeeieieees 101 Edgewater LLC ....eueeemieiiie CDE] s NIA....... FMRE Holdings LLC ...cooevvviiiiiiiiiiiiiiiiieeeees Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutua
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ... | 27-1169682 .. | ..ccevveveeeee | eeveemeeeereinnn | e 401 Edgewater LLC ....ooevveeeviiiieiiiiiieiieieeeeees CDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeee | e 00000 ....|27-1439940 .. | .ieooriiiiiees | eerrireiiriiiiee | e Johnston Building LLC ......ccoeeeeiiiiiiiiiiins LDE] s NIA....... FMRE Holdings LLC ...ccovvvviiiiiiiiiiiiiiiiieeeees OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ... | eeeemmmmmiiienn | eeeeeeeeeiies | e | e FM Global Services Colombia S.A.S .......ccceeet .COL....J...... NIA....... FM Global Services LLC .....ceeveeeeeeeenennnens OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeieeeeeeeeeee | e 00000 ....|46-0627887 .. | ..eeeveeeeveer | eevermereriiinnn | e 95 Hayden LLC ...oooreiiiiiiiiiiieiieieeeeeeeeeeeeeees LDE] s NIA....... FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship...coeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeieiiiiiieieeeeeeeeeeeee | e 00000 ....|46-1609795 .. | ..eeevervreees | eomeemereiieinee | e 3460 Preston Ridge, LLC ...coeeeeeeeeeeeeeeeeenns LDE] s NIA....... FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiieiiiiiiieeeeeeeeeee | e 00000 ... |46-1737956 .. | ..eeeverreeees | eoveimeeiiiiinnn | e 1301 Atwood LLC ..eeeeeeieiii LDE] s NIA....... FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeee | e 00000 ....|38-3942900 .. | ..eceeerrriinr | eerrereiieiiinen | e —————————— 81 Wlyman LLC ...eeeeeeiiiiiii LDE] s NIA....... FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ....|30-0871090 .. | ..eeeverrereee | eevmemmmmeeennnn | eeeeeeeeeeee s Hobbs Solar 1 LLC ......eeeeveiiiiiiiiiiiiiiiiiies LDE] s NIA....... FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ....|38-3982389 .. | ...cceeiiiiiir | eerririiiriiinen | e Hobbs Solar 2 LLC ......eeeeeeeeiiiiiiiiiiiiiiiiies LDE] s NIA....... FMRE Holdings LLC ...coovveviiiiiiiiiiiiiiiiieeeens OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 .... | 32-0486346 .. | ...coevvvrreer | eerrieeiiiiiiien | e Hobbs Solar 3 LLC ......eeveeeeeiiiiiiiiiiiiiiiiies LDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ... | aeeeeemiiiiiinn | e | e FM Asia Holdings Pte. Ltd. .......cccceeeiiiiins ..SGP... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutua
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ....|30-0939299 .. | ..ecoriiiiiiir | eereereriiiiinee | e ————————— Green Street Plaza LLC ........cooeeeiiiiiiiiiiins CDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ....|35-2566166 .. | ...cceevvvveee | eerrrreiriinnnns Hobbs Solar 4 LLC ........eeuuumeeeiiiiiiiiiiiiiiees LDE] s NIA....... FMRE Holdings LLC .... Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ... | eeeemmmmimiien | eeeeeeeeee | e | e FM Engineering Egypt LLC ......oovvvrviiiiieiinnnns CEGY. NIA....... FM Engineering International Limted ........ OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 30-0965702 .. | eveerrrrrrnnn | eeeeernnneeninen | e 343 Winter Bldg LLC ooeeeeeeeeeeeeeeeeeeeeeeeees CDE] s NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeee | e 00000 ... | eeeemmmmmiiienn | eeeeeeeeeiies | e | e FM Approvals Europe Limited ..............ceeie JRL.L NIA....... FM Approvals LLC ..oooeveeiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ...[Affiliates ..oceeeeeiiiiiiiiiiiiiiiiiiiieieeee | e 00000 ... | 38-4085564 .. [ ... | eeiiiriiiiiiiiin | eeiiiiiiiiiiiiii s Hobbs Solar 5 LLC .....eevveiiiiiiiiiiiiiiiiiiiies LDE s NIA....... FMRE Holdings LLC ....coovviiiiiiiiniiiiiiininanes OWNership..cooeeeeeeeieiiiieeieeeeeeeee | .100.000 ...|[Factory Mutual Insurance Company ....... N0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Company & its
. 0000 ...|Affiliates ..ooooeeerriiiiiiiiis L [84-4295769 .| e | e | e 99 Hayden LLC ...ooereiiiiiiiiiiieiieieeeeeeeeeeeeeees LMALL NIA....... FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiiieeeees OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ...|Affiliates ..ooooeeeeriiiiiiiiis 853705167 .| e | e | e Hobbs Solar 6 LLC .........eeueummemeeiiiiiiiiinanes LDE] s NIA....... FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ...|Affiliates ..ooooerereiiiiiiiis L [86-1428530 .| eeeieiiie | e | e Hobbs Solar 7 LLC ......eeeeeeeeiiiiiiiiiiiiiiieies LR NIA....... FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiineeeens OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ...|Affiliates 225 llyman LLC ... LDE] s NIA....... FMRE Holdings LLC ... . | Ownership .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates .ooooeeeeeeeieeeiiiiii | s 00000 [ e ] i | e | e 303-333 Wyman LLC ...ooeeerieiiiiiiiiiiiiieees LDE] s NIA....... FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiinieeees OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates .oooeeeeeeeeieeiiiiiii | s 00000 [ e ] i | e | e FM Global Science and Technology S.a.r.l. ... |..LUX....]...... NIA....... Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Asterisk Explanation

Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian INSUFANCE COMPANY (2%) . ...eiiueeeiiueeiiuieiitete sttt eeteesteeesutteasuteeaateeesabee e steeaateeeastee e steeaaseeeanteeaass e e aateeeanse e e ss e e 4a ke e e em st e oo ss e e 4a ke e e enb e e 2o se e e 4ok et ean bt a4 st e e 4ot e e e en s e e e se e e 4o ke e e s b e e ea st e e eate e e e sbee e saeeenteeeanseeansneesnseeenns




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE vttt s 256,447,749 |.....cocoec. 124,789,160 |....oooovviviinee A8.7 [ 80.8
2.1 AIIEA LINES .ot [ 438,299,993 |....ccceeeene 332,944,292 .o 76.0 [ 46.3
2.2 MUIIPIE PEFII CrOP ...vcvieevieeciceeeieee ettt ettt se s ettt 0 freeeeeeeeeee [0 0.0 [ 0.0
2.3  Federal flood
2.4 Private crop ..
25 Private flood ...
3. Farmowners multiple peril .........ccccoviiiiiiiiiiiieiiciee e e U L 0
4. Homeowners multiple peril . ..632,358 |..
5.1 Commercial multiple peril (non-liability POrtion) ............cccceeeereriririeieeees e (U1 IO (1,080,422)
5.2 Commercial multiple peril (liability POrtion) ..........cccoevevivevevereeiieeeeeeieeieee e O 0
6. MOMtGage QUATANTY .....c.cveveieieeiiieieieieeeeeeee e reienenenesesnereneeeene O oo 0.
8. OCEAN MAIMNE ....ooeecereeetirereeeeeeeesesesesee et sesesesseesesseseseseees s s senseseaeseseenneeen 197,333 [ 12,879,571
9. INIANG MAMINE ..ottt 167,490,453 |............... (12,503,753)
10. FiNANCIal QUAIANLY ............cvovevivieiieeieicieieteeceee ettt s s san s ettt O 0
111 Medical professional liability - OCCUITENCE ............ceveurviiririririieieieieeeee s oo (L RN 0
11.2  Medical professional liability - ClaiMS-MaE ............c.ceveveveeeeeeeieieieieiereees o O 0
12. EArNQUAKE ...t e 96,238,745 |...ooveeeeee 0
13.1  Comprehensive (hospital and medical) iNdividual ..............ccooovevevevevereeees]oerreeeeesrseeeens (O 0
13.2  Comprehensive (hospital and mediCal) Group ........ccccovevrrrieueeeenenesinesen]oerseeecee s (L R 0
14. Credit accident and NEAIN ..............c.c.ciiuiiiiieieececec e e (O 0
15.1 ViSION ONIY oottt ot (L R 0
15.2  DENLAIONIY ...ttt es s sttt (O 0
15.3  DiISADIIItY INCOME .....cvviiiiiiiiieieeie ettt ettt (L RN 0
154  MediCare SUPPIBMENT ........ccoovviieeetieeeceee ettt sene |re et nenenes O 0
15.5 Medicaid Title XIX ......ooiiiiiiiiiiiiii e 0 freeeeeeeeeee 0
15.6  Medicare Title XV ..c.coooiieereeerreneiceeeei st sesssee e O 0
16.7  Long-term care
15.8  Federal employees health benefits plan ...........cccoccoieienininniiiii e O
15.9  Otherhealth ...
16. Workers’ compensation
171 Other liability - OCCUITENCE .......ccoeiiiiiiieicceeeeeeeeeeeeeeeeeeea e O fo
17.2  Other liability - ClAIMS-MAAE .......ccvueeieiereieeeeeee et |re e (O 0
17.3  EXCess WOrKers’ COMPENSALION ............cceevevieiiveeirieeieeeeieesiesesseseseesessesees o 0 freeeeeeeeeee 0
18.1  Products liability - OCCUITENCE ..........c.cveueeieieiieieieeeeeeeeeee e oo O 0
18.2  Products liability - ClaiMS-MadE ..........cceeueriiiirieieieieieeeeseeeeee oo (L R 0
191 Private passenger auto no-fault (personal injury protection) ...........cccoceeee oo (O 0
19.2  Other private passenger auto lability ..............ccoerieiereeeiirinirieeeeeesee e (L R 0
19.3  Commercial auto no-fault (personal injury protection) ..........cccccceveenoenceiforniiis O 0
19.4  Other commercial auto lADIIILY ..........coovrvriririeiereeriieieirreeeeeee e e (L RN 0
211 Private passenger auto physical damage ...........ccoccevenieneiniiiciiiie o O 0
21.2  Commercial auto physical damage ............ceeueueurriiiieieieieieeeee s e (L R 0
22. Aircraft (all PEFIIS) .....oouiiiiiii i
23. FIACIITY .o
24. SUIBLY ettt bbbttt et ettt saeenneas
26. Burglary and theft ...
27. Boiler and machinery ..
28. Credit ...
29. INEEINALONEN ...ttt et (O 0
30. Warranty
31. Reinsurance - Nonproportional Assumed Property .........c.cccooevoenieneeneens
32. Reinsurance - Nonproportional Assumed Liability ............ccccoooeiiiiinnes
33. Reinsurance - Nonproportional Assumed Financial Lines ..
34. Aggregate write-ins for other lines of business ...........c.cccocevinininiinn
35. Totals
DETAILS OF WRITE-INS
L0 AP SO PSP PTORN TP
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498. Summary of remaining write-ins for Line 34 from overflow page ...............fooeceovonnnnnccciice (O [0 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. Fire ....... ... 99,663,647 |.. ...293,489,221 |.. ...213,745,803
2.1 ATIEA LINES ...t e 155,973,465 |............... 447,620,431 |.coeveene 394,086,158
2.2 [V L8] o) (SN o 1= el o] o RO PSPPSRSO
2.3 Federal flOod ..........ccoiiiiiiiiii e
24 | A= S o (o] o TSSOSO PPN
2.5 Private flood ..o
3. Farmowners MUIIPIE Pl ........oouiiiiiiii ettt st seee b e e en
4. HOmMEoWNErs MUIIPIE PEIl .....ooiiiiiiiie it e e b e e st e e anree s
5.1 Commercial multiple peril (non-liability POrtion) ...........cooiiiii s
5.2 Commercial multiple peril (liability POrtioN) ..........cccciiiiiiiiii
6. [V lo g (e =T T o U E=T =T o YOS URRR
8. OCEAN MAMNE ...ttt bbb bbb bbb
9. INI@NA MEFINE ... e
10. FINANCIAl QUATANTY ..ot
11.1 Medical professional liability - OCCUITENCE ..........coiiiiiiiiiiiii e
11.2 Medical professional liability - Claims-made .............ccooiiiiiiiii
12. Earthquake ..........cccoiiiiiiniiiieeeceee
131 Comprehensive (hospital and medical) iNdIVIAUAL .............cccoiiiiiiiii
13.2  Comprehensive (hospital and MediCal) GrOUP .........cicueiiiiieiieiieie et
14. Credit accident and health ..
15.1 VISION ONY <.ttt ettt e e e s a e sae e s e e e e e s s e en e e eneeeseeeseenseenseenseenneenneannennd
15.2 DENEAL ONIY ...
15.3 Disability income
15.4 MediCare SUPPIEMENT ......ooiiii ittt st e et e sttt eenneeesbe e e nnreeeae
15.5  Medicaid Title XIX ..ottt sttt
15.6 Medicare Title XVII .........ccooiiiiiii e
15.7 LONGAEEIMN CAIE ...ttt bbbttt ettt at e s ae e sae e s be e beebe e bt entesnnesneesneed
15.8 Federal employees health benefits Plan ...
15.9  Other health ..o
16. WOTrKErs’ COMPENSALION ......ocuviiuiiiiiiiiiitteite ettt ettt ettt et saeeteebeesbeesbeeseeeseesseesaeeseenseesseensenneens
171 Other liability = OCCUITENCE .........eiiiiiieee et a e e
17.2  Other liability - ClaIMS-MAAE ......c.eiiiiii e
17.3 EXCESS WOTKErs’ COMPENSALION ......ocuiiuiiiiiitiiiteeitee it ettt ettt st st sttt ettt e sabesaeeseeesbeesbeeneeens
18.1 Products liability - OCCUITENCE ..........coiiiiiiiiiii e
18.2 Products liability - ClaiMS-MAAE ........ccouiiiiiiie et
191 Private passenger auto no-fault (personal injury protection) ...
19.2  Other private passenger auto liability .............coooiiiiiiiii e
19.3  Commercial auto no-fault (personal iNJury ProtECHION) ...........ceeuiiiriririeieieieeee e oot (L R [0 U 0
19.4  Other commercial auto liability RUN 00 ...0
21.1  Private passenger auto PhySiCal dAMAGE ..........ccceviririririeieieiiriine sttt ettt (L RN [0 U 0
21.2  Commercial auto PRYSICAl JAMEAGE ........c.ceuiuiieiieeeeeeeecececeie ettt s e ettt (O [0 0
22. Aircraft (all perils)
23. FIAIIEY ettt bbbttt n s
24. SUPBLY vttt ettt ettt ettt s ettt bt s et £ e bR R R e Rt e SRR Rk R Rttt s s bt et n st e ee s s s st ea|e bttt (L R [0 U 0
26. BUIGIAry @nd tNEft .........cooivivivieieieicceeee ettt ettt esean s st sesesesen sttt (O [0 0
27. BOiIlEr @Nd MACKINETY .......vuivitiiiiieieiete ettt b bbb ns s s s snnsene ot 19,881,962 |......ccooee. 54,974 470 |.........c...... 47,944,988
28. CIEAI .ttt ettt a ettt et a s ettt e s e s e e st et et et e s ean s s s s st eseseae s s s s s s ettt O [0 0
29. IVEEINELIONEL ...ttt ettt e (L RN [OOSR 0
30. WITANTY ...ttt et a s es ettt et s se e es st e s e b et esess s esss s etesesesess st esesesesessssss s ssesesesesefes et et st se sttt en (O [0 0
31. Reinsurance - Nonproportional Assumed Property .........cccccvieiiciiiiiniiniicicneeseeseeseeseeee s o, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
32. Reinsurance - Nonproportional Assumed Liability ............ccccooiiiiiiiiiiiiicececeeeeefo, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
33. Reinsurance - Nonproportional Assumed Financial LINeS ..........ccccceeiiieiiiieniiiiieeceeseeeseeesee s D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
34. Aggregate write-ins for other liNEs Of DUSINESS ...........c.cc.oviviveveiiiiieeeiereieeeecte e 0 0 0
35. Totals 381,237,372 1,100,196, 148 914,481,497
DETAILS OF WRITE-INS
3401.
3402.
3403. . e |-
3498.  Summary of remaining write-ins for Line 34 from overflow Page ...........cococeeeeerinirininseeeeenes e (L R [0 U 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

© N o oA wDN =

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End

Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve

Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed

Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/

Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)

156,705 207,061 oo 46,893 | 419 [ 47,313 | 21,490 159,749 (18,027)

Prior Year-End Surplus
As Regards
Policyholders

....395,570 |....

173,495
135,006

....16,790 |.

308,501 |..

...704,071 |....

101,387
................. 267,940

...54,494 |.

369,327 |.. ..
............... (130,034)

101,806
................. 286,617

...54,494 |.

...... 388,424 |..

................. 111,256

... 137,366 |....

...21,518 |..

181,320
159,495

...21,571 |..

..340,815 |..

D,9.0 NI NU D,9.0 NI RU D,9.0 NI RUN XXX (130,034)(............ XXX 276,194 330,207 |......cc.. XXX
395,570 308,501 704,071 369,327 (110,938) 258,390 137,366 303,711 229,945 671,022 111,124 (85,956) 25,168
Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1 As % of Col. 2 As % of Col. 3
2,674,964 Line 7 Line 7 Line 7
1. 28.1 2. (27.9) 3. 3.6
Col. 13, Line 7
As a % of Col. 1
Line 8

4. 0.9




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ..........c.ociiiieiieiie e N/A

Explanations:

Bar Codes:

rsieesupre Sement Bosmen dertier =2 |II| I| ||I || II| II| I| ||I || I|I |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
1 0 0 1 4 2 0 2 3 4 9 0 O

oppement e Sehecue TRosmen feriter 2 |II| I| ||I || II| II| I| ||I || I|I |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II|
1 0 0 1 4 2 0 2 3 4 5§ 5 O

e e S Swppement besament Gertier =2 |II| I| ||I || II| II| I| ||I || I|I |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II|
1 0 0 1 4 2 0 2 3 38 6 5 0

e e Suppiement bessment Gertier = |II| I| ||I || II| II| I| ||I || I|I |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II|
1 0 0 1 4 2 0 2 3 5 0 5 0

o
—

0 3

0 3

0 0 3
0o 0 3

EY
— T E—
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 29

1 2
Current December 31,
Statement Date Prior Year
2004, e e e e e s [ 0 oo 0
2997. Summary of remaining write-ins for Line 29 from overflow page 0 0
Additional Write-ins for Liabilities Line 32
1 2
Current December 31,
Statement Date Prior Year
............................................................................................................................................................. [0 OO ||
0 0
1 2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
................................. 0 Joeoeereerreeeeeieieeen 0 [0
................................. 0 Joeoeereerreeeeeieieeen 0 [0
0 0 0

Additional Write-ins for Schedule T Line 58

1 Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

2
Current Year
To Date

Active

States, etc. Status

3
Prior Year
To Date

4

Current Year
To Date

5
Prior Year
To Date

6
Current Year
To Date

7
Prior Year
To Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58997.

HKG ~ HONG KONG .................
IND INDIA
IDN  INDONESIDA
MEX  MEX1CO
KOR  SOUTH KOREA .
CHE SWITZERLAND ..
THA  THAILAND
VNM VIETNAM ..
GAB GABON
Summary of remaining
write-ins for Line 58 from
overflow page

134,302

211,766

oo oo o

o

oo ooo

o

0 271,766

oo ooo

o
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition gum..........gum..........omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .............. .. NG N ...
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOlllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccecevevee.... [ NENGRA. - B - - - B - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infiliest NEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECcrucdiliterest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 198,213,873 228,771,120
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 31,263,105
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) 19,626,077
6. Total gain (loss) on disposals ... (4,824,583)
7. Deduct amounts received on disposals 70,835,018
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 154,336,625 198,213,873
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 3,323,950,515 |............ 3,456,546,569
2. Cost of bonds and stocks acquired 1,225,282,651 |............ 1,305, 159,197
3. Accrual of discount 2,978,066 |.................. 1,861,177
4. Unrealized valuation increase (decrease) 131,181,932 ....(368,686,925)
5. Total gain (loss) on disposals ... 39,618,746 |... ... 45,709,494
6. Deduct consideration for bonds and stocks disposed of 931,481,963 |............ 1,051,216,258
7. Deduct amortization of premium 6,268,036
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 3,785,261,911 3,323,950,515
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 1,458,506,212 |................ 156,768,392 |................ 142,369,387 |..coovovnenne (2,112,918)]...c...... 1,441,906,817 |........... 1,458,506,212 |............ 1,470,792,299 |............ 1,429,994,943
R Y (2 - SRS PRSTSTSTTRPRPRRY KRS 225,386,977 |..ovvvvennne 13,335,202 |...cocvviinnee 15,407,924 |.ooooiiin 639,823 |.....ccocene. 211,448,487 |............... 225,386,977 |...cvvvnnnee 223,954,078 |...covvennne. 211,276,838
3. NAIC 3 (8) covieieiieiiieieiet ettt ettt ettt ettt ettt ettt b bt s et e st s s b et s e e et et s et e b senene e st esesesenens [eeeeen e 5,078,715 | 49,000 oo 756,257 | 82,837 | 9,596,938 |....ccrrne 5,078,715 | 4,454,295 | 6,071,935
4. INAIC 4 () oottt h et bttt h £tk e et b et bt bt b s ea et e et et e ee et et be e ebe et [rere e (354,402) ....cocviiiciciree (L RSN (U 3,266 | (108,508)|.........covvecvnnee (354,402).....c.ccccvvvnnnn. (351,136) [vvcecrnee 421,506
5. NAIC B () ittt bbbttt [rr e 495,665 |.......occovvirrine 25,500 |recereeeeeeeeiee e [V (212,108)....ceveceeeenee 156,842 ..o 495,665 |......ccvverieeanne 309,057 | 153,731
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 840,098 0 0 (649,380) 852,508 840,098 190,718 848,258
7. Total Bonds 1,689,953,265 170,178,094 158,533,568 (2,248,480) 1,663,853,084 1,689,953,265 1,699,349,311 1,648,767,211
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 [0 [0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,689,953,265 170,178,094 158,533,568 (2,248,480) 1,663,853,084 1,689,953,265 1,699,349,311 1,648,767,211
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ e 1,731,658 ; NAIC2 $ .oooeeeen 5,215,971 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 6,947,630 XXX 6,904,678 40,329 37,438
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 3,949,189 | 0
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 14,831,686 |.....ccccenc. 16,848,900
3. ACCTUAN OF GISCOUNL ...ttt ettt eseeeeeee e eseseseseee e eaeseseeee e 2 esesesesee e s e eaeseeee e s e e s e e esee e e s nsesesesessanaeseseses s sesnsesesesassnnnas [oeteessnanicaceseannas 72,890 oo 54,523
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cueuiiieieteteeeeceeeeeietet et eteae sttt et eseae e s st s esesesesss s s s st et et esessssasssesesesesesssnssssssesesans [oenesensneesesesnaenens (11,746) |- (96,622)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 11,893,343 | 12,855,000
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuieiieeeeetete ettt ee ettt et et es e et ee ettt esesesess s es et e sesebesesess s st esesesesesessss s asasasesesesesnns |resseseseseseseneneeneaes 1,046 oo 2,612
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 6,947,630 |...covoernneene 3,949,189
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 6,947,630 3,949,189
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNe 10, PIriOM YEAI) ........cuiiitiiiiiitiiteitesie sttt sttt sb bbb bbb b nnens
Cost Paid/(Consideration ReCeiVed) 0N @ItIONS ..........c.iiiiiiiiii ettt et et e et et et et et et et e e et e e ennens
Unrealized Valuation iNCrease/(dECrEaSe) ..........quu ... ......... ... .. ... B ... ...ttt ese et ne e e
SSAP No. 108 adjustments ..........ccoevvvvvve . [ .. B .. AN . .. N . A .. ...

Total gain (loss) on termination recognized ........ ! D I

Considerations received/(paid) on terminations ... NG ... @V - B N I -+ eeeersereensersenseneeneenees
40T 7251 o RSN
Adjustment to the Book/Adjusted Carrying Value of hedged item
Total foreign exchange change in Book/Adjusted Carrying Value
Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4+5-6+7+8+9) .......ooiiiiiiiiiiiiiiceieieee e
Deduct NONAAMIEEA @SSELS ..........ciiiiiii e

Statement value at end of current period (Line 10 MINUS LINE 1) ....iiuiiiiiiiiiiiiiiee ettt bbb bbb bbbttt b ettt bbb nr s

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year (LiN€ B, PriOr YEAI).......cc.ueiuiiiuiiieeieeieeie ettt ettt ettt e et e et e saeesaeese e s e e neeeneeenee e

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column) ..........ccccooeiieiiniiiiciin e,

Add:
Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MiNUS ..........ccceviiiiiiiiiiis e 0

3.12 Section 1, COIUMN 15, PHIOT YEAN .......cucvevieeeeeeeeeeieteteeeeeeeseteseiesesesessenes eseeeesessssesesesenee e sesees 0 e 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MINUS ..........ccceviiiiiiiiiis e 0

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieeeeeeeeeeeeteteseseeeeeteieieseseseennes eeeeessesssseseseseneenesesenes [0 0
Change in amount recognized

3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, prior year plUS ..........cccoceereeneeneeneeie e
3.25 SSAP NO. 108 @QJUSIMENLS ........cvovevivieieieiiieeieteteeeeee ettt s ssens eeeseeesessseesesesenee e sesees [0 17,698 ..o 17,698

Subtotal (LINE 3.1 MINUS LINE 3.2) ...ttt ettt et e e bt e s e e ea s e ea e e es e e ea e e ea e e s e e s s e ea s e e m e e em e e ea e e ea e e es e e aeeaseemseemseemeeeneeeneeeneenneeseenseenseennens

Cumulative variation margin on terminated contracts during the year ..............ccociiiiiiiiiniie s 0
Less:

4.21 Amount used to adjust basis of hedged item ... 0

4.22 AMOUNE FECOGNIZEA ...ttt ettt eae s st esesesessasans feteteseseasasassssaeseseseneaeas 0

4.23 SSAP NO. 108 AQJUSIMENLS ......c.cvviieicecrieieee ettt seseeas seseseseseseassesssseseseseneneas 0 e 0

Subtotal (LINE 4.1 MINUS LINE 4.2) ...ttt ettt e e et e et e s e e ea s e ea e e es e e ea e e st e s e e a st easeem e e em e e em e e em e e es e e st e aseemseemseemseeneeeneeemeenneeseenseenseenneas

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for termMiNAtIONS IN PrIOT VAT .........oiuiiiuiiii ittt ettt et b e et e e bt b e e ae e eaeesaeesheesbeeabe e beenbeenbeeneeaneeannesaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations iN PriOr YEAT .........cc.ooiiiiiiiiiiee et
Book/Adjusted carrying value at end of current period (LINes 1+2+3.3-4.3-5.1-5.2) .....cuiiiiiiiiiiieei et sa e
Deduct total NONAAMIEd @MOUNLS ..ot e e e e e e e e e e e e e e e e e e e e e s e e e e e s e e e e e e ae s e e s e e e e e s e e e aeseeseeseeeeeere e

Statement value at end of current period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiie ettt ettt ettt et e he e sheesb e e s b e e be et e enbeenneeneeaanesaeas
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

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

SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

10.
1.
12.

Book/adjusted carrying value, December 31 Of PriOr YEAI .......c.coiiiiiiiiiee ettt
Cost of cash eqUIVAIENES ACQUITEA ..........ooiiiiiie et b e et e et e et e eaeeeaeess e e sae e s e enseenseeneeeneeeneeennenns
ACCTUAD OF AISCOUNL ... e e e e e e e e s e e e e e e e e e e e eanenns
Unrealized valuation iNCre@s@ (AECTEASE) .......iiuiiiiiiiiiie ettt ettt ettt be et e st et e e et ea e e saeesheesheesbe e be e bt enbeannesnnesneesreas
Total gain (I0SS) ON GISPOSALS ........eeiieiieieee ettt s e et e e st e ea e e s st e bt e s e eaeeeaeeem e e es e e ese e s e e aeenseenseanseeneeeneenneenneennen
Deduct consideration reCeived ON AISPOSAIS ..........couiiiiiiiiiiiie ettt ettt e bt ebe bt eaeesaeesaeesbeesbeesbeenbeebeennenane
[DI=To [WTer @=To g o] g (4= 1o o )l o T4 =144 1V ]y o PSSP
Total foreign exchange change in book/adjusted Carrying ValUE .............cocuiiiiiiiiiiiieiiee et
Deduct current year’s other than temporary impairment reCoOgNIZEd ............ccoiiiiiiiiiiiie e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........ccoiiiiiiiiiiiiiiiiieeeee e
Deduct total nonadmitted @MOUNLS ...

Statement value at end of current period (Line 10 minus Line 11)

51,494,619
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2



€03

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership

BBG017-69-6 ......... BLACKSTONE REAL ESTATE PARTNERS X LP .......ceevvevvvvenneennnnnnnnnnnnnes NEW YORK ...oeeeeiiiiiiiiiiiiiiiiiiins [ 1) PP THE BLACKSTONE GROUP .......cccceeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ 3. e ....06/30/2022 ... [ PP 0.000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 XXX
BBGOOD-SS-8 .........| ARDIAN CO-INVEST VI NEW YORK . ..| ARDIAN ....05/18/2022 ... , . 0 ...0.000
BBGO16-1N-2 BROOKF IELD INFRASTRUCTURE FUND V-B, L.P. NEW YORK . BROOKF IELD ASSET MANAGEMENT ...09/30/2022 .. .. 2,920,016 |.. .0 0.000
BBGO18-KY-3 [BV FUND XI, L.P. oo BOSTON ... BV INVESTMENT PARTNERS ....... ...07/01/2022 . .. 2,997,909 |.. .0 0.000
BBG00Z-41-4 .........|KKR North America Fund XIII .. NEW YORK ....06/26/2021 ... 500,951 |.. .0
2599999. Joint Venture Interests - Other - Unaffiliated 6,443,876 0
6099999. Total - Unaffiliated 6,481,376 0
6199999. Total - Affiliated 0 0
6299999 - 6,481,376

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BBGO17-69-6 ..... BLACKSTONE REAL ESTATE PARTNERS X, L.P. ... [NEW YORK ..eevveiiiiiimmmniinnieenns Jornennnns N THE BLACKSTONE GROUP .......ccvvvueeecennnns [one .06/30/2022 ...|....09/28/2023 ...|[........... (658)]-...ccnnnnn 658
2199999. Joint Venture Interests - Real Estate - Unaffiliated
BBGOOF-Q7-1 ..... AQUILINE TECHNOLOGY GROWTH FUND 11 .. . | NEW YORK .| AQUILINE CAPITAL PARTNERS .... ....04/11/2022 ...
BBGOOD-SS-8 ..... ARDIAN CO-INVEST VI .. |NEW YORK .. . ....05/18/2022 ... ..(291)
BBGO16-1N-2 ..... BROOKFIELD INFRASTRUCTURE FUND V-B, L.P. ... [NEW YORK .| BROOKFIELD ASSET MANAGEMENT ... ....09/30/2022 ...|.... cee]eenn. 397,673 ... (18,141)f....
BBGO18-KY-3 ..... BV FUND XI, L.P. ..eeeennns .. | BOSTON BV INVESTMENT PARTNERS .........eevvvrvinnns ...07/01/2022 ...|....00/28/2023 ... 0 (11,028)f....
BBGO10-GG-4 ..... CARLYLE PARTNERS VIII ... CAYMAN I'SLANDS . .| CARLYLE INVESTMENT MANAGEMENT LLC ....03/15/2022 ...|....08/30/2023
BBGO0Z-41-4 ..... KKR North America Fund X111 .. . | NEW YORK KKR Investment Management LLC ............ ..06/25/2021 L. | e
BBGOOD-B6-4 ..... NUMERIC MAN GROUP EM ALPHA FUND ............... NEW YORK ..oeevveiieeecnnniaeeees MORGAN STANLEY ....ievveiiiiiiiiiiineeeennnns ...02/01/2021 L. v e O [ , ,
2599999. Joint Venture Interests - Other - Unaffiliated 436,121 (26,456) 0 0 0 (26,456) 0 497,193 525,790 0 28,597 28,597 0
6099999. Total - Unaffiliated 435,463 (25,798) 0 0 0 (25,798) 0 497,193 525,790 0 28,597 28,597 0
6199999. Total - Affiliated | ‘ 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 435,463 (25,798) 0 0 0 (25,798) 0 497,193 525,790 0 28,597 28,597 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
01F020-69-5 ......... UMBS TBA BOYR ... eeeeeee e e e e e e e e e e e e e e e e e e e e e e nnne e e e e e ennn e e e e eennnneeeeennnnnneeens | seeernnniinnnes Jennnd 08/29/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeee e e e e eeee e e e e e e s e e e eenne s e e e e ennn e e e e ennnnnseeeeennnnnseeeennnnn [oeeernnnnaneeernnnnaneeernnnnnneeee [reernnnnneeeeennnnneeeenns T94,581 | 1,000,000 |... 1.F FE
01F022-47-7 ......... LS 1T L PR [SSUUUUURRRUUUIN RN 07/10/2023 ..... = LY 0 PR RO RPURPPPRPPP < (< < +1° N EE . 1,000,000 |...
01F022-69-1 ......... UMBS TBA BOYR ... eeeeeee e e e e et s e e e e e e e e e e e e e e e e e e e e e ennn e e e e eennnneeeeennnnnneeees | seeernnniinenes Jennnd 09/11/2023 ..... ZERO STAGE CAPITAL ...
01F032-68-2 ......... LS 1T 1 PR [SSUUUUURRRUUTIN RN 07/11/2023 ..... ZERO STAGE CAPITAL ...
01F040-47-9 ......... UMBS TBA 15YR .. e et e e et e e e e e e e e e e e e e e e e e e e e e e e nnn e e e eennnnnneeees | seeernnniinenes Jennnd 07/06/2023 ..... ZERO STAGE CAPITAL ...
01F050-49-4 ......... LS 1T L PR [SSUUUUURRRUUUIN RN 09/13/2023 ..... ZERO STAGE CAPITAL ...
01F050-67-6 ......... UMBS TBA BOYR ... eeeeeee e e e e et s e e e e e e e e e e e e e e e e e e e e e ennn e e e e eennnneeeeennnnnneeees | seeernnniinenes Jennnd 07/10/2023 ..... ZERO STAGE CAPITAL ...
01F050-68-4 ......... LS 1T 1 PR [SSUUUUURRRUUUIN RN 07/11/2023 ..... ZERO STAGE CAPITAL ...
01F052-68-0 ......... UMBS TBA BOYR ... eeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e e enn e e e e eennnneeeeennnnnneeees | seeernnniinnnes Jennnd 07/25/2023 ..... ZERO STAGE CAPITAL ...
01F052-6A-5 . ..|UMBS TBA 30YR .... 09/19/2023 ZERO STAGE CAPITAL
21H022-67-1 . .| GNVATT JUMBO TBA 30Y . 07/17/2023 ZERO STAGE CAPITAL
21H022-68-9 . ..[GNMAIT JUMBO TBA 30V . 07/28/2023 ZERO STAGE CAPITAL .
21H042-68-7 ......... GNVATT JUMBO TBA 30Y . 07/25/2023 ..... ZERO STAGE CAPITAL ... 966,426 |.
36179V-4V-9 ......... GNMA PASSTHRU MA7136 ....ceeieeiieiiiiiiiii e ernais s errnn s nrnnns e ssnnnnnnees | aeeevennnnneees fonnnd 07/17/20238 ..... ZERO STAGE CAPITAL ... 450,312 |.
361790-20-1 ......... GNMA PASSTHRU MA7987 ... e e e eeeee e e e e e e e e eeene e e e eenn e e e e ernnneeeeeennnnneeeeennnnnnees | oeeevnnniinnens Jonnad 07/18/2023 ..... ZERO STAGE CAPITAL ... 435,273 |.
361790-20-7 ......... GNMA PASSTHRU MA7989 ......iiiiiiiiieiiiiine e eenna s ensnnn s nnnnnnnes | aeeevnnnnnnenes founnd 06/20/2023 ..... ZERO STAGE CAPITAL ... ... (1,181)[.
361790-LP-1 ......... GNMA PASSTHRU MA7534 ... et e e e e e e e e eenn e e e eennn e e e eennnnneeeennnns | oeevvnnniinnens Jonnnd 07/28/2023 ..... ZERO STAGE CAPITAL ... . .
361790-XJ-2 ......... GNMA PASSTHRU MA7BBT ....cevviiniiiiiiiii et ernii s eennn s snnnnnn e eees | aeeeeennnnnenes [ounnd 06/15/2023 ..... ZERO STAGE CAPITAL ... ..499,950 |...
36179Y-DH-4 ......... GNMA PASSTHRU MAQT04 ... e e e e ee e e e e e e e e e eenneneeeennnnnnes | cevevnnnninnnes Jonnid 07/18/2023 ..... ZERO STAGE CAPITAL ... 485,215 |. ..500,000 |...
91282C-DH-1 UNITED STATES TREAS ....iiiiiiiiiiiiiiii s ciri e s eenai s s snnni e sssrsn s s ssnnnnnssnenns | aeeeennnnneees fouand 09/19/2023 ..... ZERO STAGE CAPITAL ... 5,443,683 [......cvvvniiiiiinnnnns 5,760,000 |...
91282C-DS-7 . .. |UNITED STATES TREAS .. 08/08/2023 ZERO STAGE CAPITAL
91282C-EF-4 . ..|UNITED STATES TREAS .. 08/23/2023 ZERO STAGE CAPITAL
91282C-EH-0 . .|UNITED STATES TREAS .. 09/18/2023 ZERO STAGE CAPITAL

91282C-GB-1 .
91282C-HJ-3 ..

..|UNITED STATES TREAS ..
.. |UNITED STATES TREAS ..
.|UNITED STATES TREAS

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

912820-HK-0 ...ov. [UNITED STATES TREAS .vevevinereneteniseeseseeneseeneseeseseeseessenessesessenessesessesessesessesensasenns | evevenevnnes |oenes 07/20/2023 ... ZERO STAGE CAPITAL ...

912820-Ha-7 . L[ UNITED STATES TREAS ..t ee e eneene | cerneniennne [oeend 08/07/2023 ..... ZERO STAGE CAPITAL ...

912820-HR-5 ......... [UNITED STATES TREAS .rtuvereuserenssuensssenensenessentsussensasenssnensssenesssnessenesseressenenssnensaenes | covensecnnnee |ovens 07/28/2023 ..... ZERO STAGE CAPITAL ...

0109999999. Subtotal - Bonds - U.S. Governments

013051-EG-8 ....ve. [ ALBERTA PROV .evvieeetieeetineetescstenestesestenesaene st e sesesneesse e ssenessesessesennesessesensasenns | eeveeneinnes |ouenes 06/30/2023 ... RBC DEXIA vutteuttenesteseeeene et e et se et st b et ebenesbeseebeseeseseeseseesesesenesesensaneneanen [oeesenessenessenensenentenennenene [oerernereneeneneeeneanens 883,830 [ovvrvrreiriiiirnienn 1,000,000
10709-6H-9 .vevea | BC PROV vttt ettt sttt ssenesnenesnesesnesennesennnsennnnenns | eeserennnenes [eenend 08/30/2023 ... RBC DEXIA vutveseeeeseeteseeeeseeeeseseeseseesesssseseeseseesesessesensesassesensesensasessssesessasassasansns |oessesessssesssesessesessasnssase fesesessesessesnssasens IR 1,265,000 |...
135087-K3-7 ......... CANADA GOVT N 1.ttt ettt st snenesnenesnesensnnenns | eevensneennes |ouenes 09/21/2023 ... RBC DEXIA ... .. 13,782,950 |. ... 16,000,000 |...
135087-L44 ......... CANADA GOVT ..ttt ettt sesesaesessesesaeseseeseessennssesessessssessssesssnesessesesnase | eeseessenenes |oenes 07/04/2023 ... ZERO STAGE CAPITAL w.vveevereseeseieseseeseseesesessessssesessesessesessesessesessesasssessesesnssesssseses |oressesessssessssessssesnssesnssess fooreressernssernseeens 3,239,080 ovoviverirueriiunnnns 4,000,000 |...
135087-M2-7 ........ CANADA GOVT .ttt ettt ne e nenennenennenennene | ceveinsnennne |ouenes 06/30/2023 ... RBC DEXIA

135087-N8-3 CANADA GOVT .ttt ettt sesesaesessesesaeseseeseeesennssesessesessessssesssnesessesesnase | eeseessenenes |ouenes 09/13/2023 ... RBC DEXIA ...

135087-04-9 ......... | CANADA GOVT . 08/30/2023 RBC DEXIA

135087-06-4 ......... | CANADA GOVT ... 09/19/2023 RBC DEXIA

13509P-FA-6 .........| CANADA HOUSING TRUST . 09/13/2023 RBC DEXIA

13500P-HI-8 ......... | CANADA HOUSING TRUST N . 06/30/2023 RBC DEXIA

13500P-HX4 ......... | CANADA HOUSING TRUST . 09/13/2023 RBC DEXIA

13500P-JF-1 ......... CANADA HOUSING TRUST .evveevereavesetessseeseseeseseeseseesesessenessessssesessessssesessesessssessssennns | eereessenenes |ouenes 09/13/2023 ... RBC DEXIA vutveseeeeseeteseeeeseeeeseseeseseesesssseseeseseesesessesensesassesensesensasessssesessasassasansns |oessesessssesssesessesessasnssase fesesessesessesnssasens 2,916,270 |.veurevereriereinnne 3,000,000 |...
13509P-J0-7 ... CANADA HOUSING TRUST ..ttt sttt sne e snesnennes | ceesesnsnns Jovend 09/19/2023 ... RBC DEXIA ... 4,969,590 [..eovenrieniiieninns 5,000,000 ...
68333Z-AH-0 ......... ONTARIO PROV +..eveevesetesestesesteseseeseseeseeesesessenessensssessssesessesessesessesessesensssesnssennss | eeseessennnes |ouees 08/30/2023 ... RBC DEXIA ... s 3,756,576 |oveveeverrrrerereannnes 4,265,000 |...
T4814Z-FG-3 ......... QUEBEC PROV .t testteststet et etese sttt et e sbenesbene st e sbenesnenesnenennenenssneneanenssnenesnenesnees | coensneinnee |ovens 06/30/2023 ... RBC DEX LA 1ttt ettt et st ettt ettt ettt et sttt st sb et st et st et st ene st eressaneesenenenenesnennates |onessenesnenesnentasenessanensanene [oeresrareniaensaensanens 870,640 [ovveovieiiiiiiinins 1,000,000
0309999999. Subtotal - Bonds - All Other Governments 54,981,245 60,955,000
01F020-68-7 ......... UMBS TBA B0YR .uvetteeteseteseeteseeie sttt ese sttt e s ebenesnenesnenesnenennenennene | eevensneienes |orenes 07/24/2023 ... ZERO STAGE CAPITAL ...

01F022-68-3 ......... UMBS TBA B0YR .evveeeevesietesieteeetesessesessesessesessesessesessesesessessesensssesnssesessessssesnsnnne | eeenesseneses |ouees 07/24/2023 ... ZERO STAGE CAPITAL ... ..500,
167486-M5-5 ........ CHICAGO TLL utetertetiseteseetesestee st et et et ene st ene et e e eb e snenesnenesnenesnenennenenneneneane | corersnennnee |ovens 08/10/2023 ... ZERO STAGE CAPITAL .vstutesttesesesetetensstenestenestenestenestesesnenennssensasenssnensssensssenensees |onensasensssensssenessenessanensnne |ooenensaensasnennens 1,842,088 |ooviiiriiiiicias 1,900,000
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313206-AX-8 ......... FHLMC PC 15Y SBB122 .....eeeeeee e eeete e e e e e e e ee e e e ee e e e eenn e e e ennnnneeees | oeevvnnnninnnes Jeennid 09/08/2023 ..... ZERO STAGE CAPITAL ...
313206-D0-0 ......... L O £ N 2 R [SSUUUUURRRRUUUIN RN 07/05/2023 ..... ZERO STAGE CAPITAL ...
313206-E9-7 ......... FHLMC PC 15Y SBB2B0 ......eeeeeeeeeeemnnieeeeeeenieeeeeeenne e e eeeenn e e eeennnneeeeennnnaeeeennnnnneneenns | seevvnnniinnnns Jonnnd 09/13/2023 ..... ZERO STAGE CAPITAL ...
313206-FB-1 ......... FHLMC PC 15Y SBB262 ........cevuniiiiiiiiiiiiiiiiii e srni s ennnnneeees | aeeeeenninneens fonnnd 09/12/2023 ..... ZERO STAGE CAPITAL ...
31320-BB-8 ......... FHLMC PC 30Y SDBT34 ... ..eeeeeeieeeeeeeeee e e e eenee e e e e ere e e e e eenne e e e e eennn e e e e ernnnnneeennnnnnnes | sevvrnnnninnnns Jonnnd 08/09/2023 ..... ZERO STAGE CAPITAL ...
313200-E4-1 ......... FHLMC PC 30Y SDB255 .....uvviiiiiiiiiiiiiiiiiie i eeni s ennna s s nnnnnnns | aeeeeennnnnenes fonnid 07/18/2023 ..... ZERO STAGE CAPITAL ...
313200-F6-5 ......... FHLMC PC 30Y SDB28Y ......ieeeeeeueeeeemnniaeeeemnnnaeeeeennnaeeeeennnneeeeennnnnaeeeernnnnnseeernnnnnees | seevrnnniinnens Jonnnd 07/18/2023 ..... ZERO STAGE CAPITAL ...
31338D-82-0 ......... FHLMC PC 30Y QE3B57 ....ceeevvvinniiiiiiiiiieeiciii e s criii s cesii s eesni e sennna s s ssnnnneeees | aeeeennnnnneees founnd 06/22/2023 ..... CITIGROUP
3133C7-20-8 ......... FHLMC PC 30Y QG7072 ....eeeeeeieeeeeennieeeeeeene e e eeeenne e e e eennne e e e eennnn e e eeennnnneeeeennnnnneeeenns | severnnniinnnes Jonnnd 07/11/2023 ..... ZERO STAGE CAPITAL ...
3140M3-GK-0 . ..| FNMA PASSTHRU BU2001 . 08/28/2023 ZERO STAGE CAPITAL
3140MS-H2-4 . .. | FNMA PASSTHRU BIW1148 . 07/24/2023 ZERO STAGE CAPITAL
3140ND-11B-9 . .. |FNMA PASSTHRU BX8741 . 08/14/2023 MITSUBISHI ........
3140NL-V0-9 ......... FNMA PASSTHRU BYA222 ...t et e e e eeenne e e e ennn e e e ennnnneeeennnn | oeeevnnninnnnns Jonnid 07/10/2023 ..... ZERO STAGE CAPITAL ...
31400L-XA-9 ......... FNMA PASSTHRU CB1572 ..vvveiiiiiiiiiiiiiiiiie i eeerniis s srnnne s nnnnnssssnnnnns | aeeeeennnnnenes fonnnd 08/29/2023 ..... ZERO STAGE CAPITAL ...
3140XK-QL-7 ......... FNMA PASSTHRU FSA058 ......eeeeeeeieeeeeeenie e e eeeene e e e eeeene e s eeemnnneeeeeennnneeeennnnnneeeennnns | sevvvnnniinenns Jonnnd 07/10/2023 ..... ZERO STAGE CAPITAL ...
3140XK-25-2 ......... FNMA PASSTHRU FS4363 ....evveniiiiiiiiee i sevni s ennna s ennnnnseennnns | aeeeeennnnneees founnd 07/10/2023 ..... ZERO STAGE CAPITAL ...
3140XL-6Z-6 ......... FNMA PASSTHRU FS5387 ... eeeeeieeeeeeeeeee e e eeeeee s e e eeeee e s e eeennneeeeeennnneeeeennnnnneeennnns | seeevnnniinnnns Jonnad 07/24/2023 ..... ZERO STAGE CAPITAL ... . .
31418D-3Y-6 ......... FNMA PASSTHRU MA4414 ...eeeniiiiiiiiiiiie e ernni s srnnnns s sennnnns | eeeeeenninnenes [onnid 09/11/2023 ..... ZERO STAGE CAPITAL ... ,200,002 |...
31418D-WR-9 ......... FNMA PASSTHRU MAA255 ... e e et e e e e e e e e e e e e ennn e e e eennnneeeennnn | oevevnnniinnnes Jonnnd 08/29/2023 ..... ZERO STAGE CAPITAL ... 401,550 |. 501,253 |...
31418D-X9-8 FNMA PASSTHRU MA4303 ....eeeniiiiiiiiiii i crsais s ernnn s e rnnnns s snnnnns | aeeeeennnnnenns founnd 07/20/2023 ..... ZERO STAGE CAPITAL ... 460,240 |.
31418E-D7-2 . ..| FNMA PASSTHRU MA4625 . 07/18/2023 ZERO STAGE CAPITAL .. 428,921 |.
31418E-DG-2 . ..| FNMA PASSTHRU MA4602 . 07/18/2023 ZERO STAGE CAPITAL
31418E-DH-0 . .| FNMA PASSTHRU MA4603 . 07/10/2023 ZERO STAGE CAPITAL

31418E-JF-8 .
31418E-UZ-1 . .
31418E-V8-0 .........

..|FNMA PASSTHRU MA4761 .
.| FNMA PASSTHRU MAS099 .

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

FNVA PASSTHRU MAST38 .....vveevtesieteieteeeteseeiese ettt ene e snenesnenesnenes | eeveinnnennne |ouenes 07/25/2023 ... ZERO STAGE CAPITAL ...
31418E-VC1 ... FMA PASSTHRU MAST10 ..ttt eaese et se e se e sse s se s ssesesnenesnenesnesessesnnns | eesenensenennes |ouenes 09/13/2023 ... ZERO STAGE CAPITAL ...
31418E-VZ0 ......... VA PASSTHRU MAST3T ...ttt snenesnenes | eeveinnneennes |ouenes 07/11/2023 ... ZERO STAGE CAPITAL ...
45884A-F2-4 ......... | INTERMOUNTAIN PUR AG ...vveeverieeereneeseneeseneeseseesesessesessesassesesesessesensssassssessssesensasnnes | eoveresernnes Joenes 07/12/2023 ... ZERO STAGE CAPITAL ...
592029-C0-4 ..o [METROPOLITAN GOVT NA eoviuverinerineeteseeteseeteseeteseseenesnenesneseseeseneesesessenessenesnenesnenennene | eeveenseinnes |ouenes 08/24/2023 ... ZERO STAGE CAPITAL ... ..1,082,820 |.
60412A-D8-3 MINNESOTA ST 08/04/2023 ... ZERO STAGE CAPITAL 1.veveevevesteseeeseeeseeesesessessssesessessssesessesessesessesessssessssesnssesssseses |osessesessssesssesessesessesnssase foesesessesessesnssasens 1,968,906 |.
717893-26-5 ......... | PHILADELPHIA PA WTR .. 09/20/2023 ZERO STAGE CAPITAL
745260-2U-5 ......... |PUERTO RICO ELEC PWR AUTH PWRREVENUE . 06/26/2023 CORPORATE REORG .
79574C-AT-0 ......... [ SALT RIV PROJ AGRIC .vevvrvererineennes 06/27/2023 ..... ZERO STAGE CAPITAL ... . .
0909999999. Subtotal - Bonds - U.S. Special Revenues 30,415,945 32,336,843
025537-AX-9 ......... | AVERICAN ELEC PWR CO . 09/14/2023 ... RBC CAP ..988,230 |. 1,000,000 |...

054989-AA-6 .
081925-AB-5 .
097023-CY-9 .
10569G-AA-4 . .
166764-BI-9 .........
172067-WP-3 .........
20826F-BF-2 .........
24422E-XB-0 .........
31680E-AE-1 .........
36267Q-AA-2 .........
448579-A0-5 .........

..|BAT CAPITAL CORP ...
.. | BENCHMARK 2023-B39 M .
..|BOEING CO .
.| BRAVO RES FDG TR

46124H-AG-1 .........

CHEVRON CORPORATION ...
CITIGROUP INC ....
CONOCOPHILLIPS ...
JOHN DEERE CAPITAL C ....
FIFTH THIRD AUTO TR
GN BONDCO LLC
HYATT HOTELS CORP .. .
L TP P PP PPPPPPOY

07/31/2023
06/28/2023
08/10/2023
09/22/2023
...... 09/14/2023
...... 08/30/2023
...... 08/08/2023
...... 07/11/2023
08/15/2023
09/22/2023
...06/26/2023

09/12/2023

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
WELLS FARGO ...
ZERO STAGE CAPITAL
CITIGROUP
CITIGROUP
ZERO STAGE CAPITAL ...
CITIGROLP ...
JP MORGAN ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...

L PP PP PP PPPPPPPPRY

....................... 2,487,300

50,000 |.
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472330-BM-0 ......... JEFFERIES FINANCIAL .. eeeeeee e e e e e e e e e e e e e mne e e e eenn e e e ennnnneeeennnn | oevevnnnninnnes Jonnnd 07/18/2023 ..... ZERO STAGE CAPITAL
58013M-FV-1 ......... MCDONALDS CORP ...vevviiiieeiirti e e e ciesie s s erenn s e s renii s s s snnans s e s ssnana s s s snnnnnassesnnnnnnness | aeeeennnnnenes fouand 08/09/2023 ..... GOLDMAN SACHS
61747Y-FF-7 ......... MORGAN  STANLEY ... e e e et et e e e e e e e e e e e e e enn e e e e enn e e e e ennnnneeeennnnnees | oeevvnnnninnnes [onnid 07/19/2023 ..... MORGAN STANLEY ..
641062-BH-6 ......... L 0 RN [SSUUUUURRRUUTIN RN 09/06/2023 .....
6533%K-BS-8 ......... NEXTERA ENERGY CAP H ... e eeeee e e e e ee e e e eene e e e e e e e ee e e e eennnnneeees | seevvnnnninnnns Jonnnd 08/07/2023 ..... ZERO STAGE CAPITAL
67066G-AN-4 ......... NVIDIA CORPORATION ..veveeiiiiiiiiiie i ciisie s et s rrai e rnni e srrnans s s ennnns s sssnnnnnns | aeeeennniinenes fouand 09/15/2023 ..... GOLDMAN SACHS
674599-DE-2 ......... OCCIDENTAL PETE CORP .....eeeeeeennaeeeemnnieeeeeemnnaeeeennnneeeeennnnnaeeeennnnnaseeennnnnnneeennnnns | seeernnniinnnns Jonnad 09/21/2023 ..... MK TAXES SYS
682680-BJ-1 ......... L0 1O RN [SSUUUUURSRUUUI RN 08/10/2023 ..... ZERO STAGE CAPITAL . N
72650R-BM-3 ......... PLAINS ALL AMERN PIP ... eeeee e e e e e e e e e e e e e e e e e e nn e e e eennnnneeees | eeeevnnnninnnns Jonnnd 09/14/2023 ..... MK TAXES SYS 1,309,405 |.
74340X-CH-2 . ..|PROLOGIS L P ... 06/26/2023 BANK AMERICA MERRILL 1,992,840 |.
744601-AG-2 . .| PUBLIC STORAGE ... 07/24/2023 JP MORGAN ... ..998,280 |.
771196-BV-3 . ..| ROCHE HOLDINGS INC . 08/02/2023 GOLDMAN SACHS . 2,753,520 |. N
871829-BC-0 ......... SYSCO CORP ... e e eeeeeee e e e e eeee e e e e e ene e e e e e e e e e e en e e e e eennnn e e eernnnnaeeeennnnnneeeennnnns | seeernnniineees Jeennd 06/28/2023 ..... STIEFL-F 1,89,380 |. 2,000,000 |...
87264A-Bi-4 ......... T MOBILE USA INC .eevvriiieiiiiii e ennn e ensnn s s snnnnnnes | eeeeennnnnnenes [onnnd 07/13/2023 ..... RBC CAP 886,050 |. 1,000,000 |...
91324P-EJ-7 ......... UNITEDHEALTH GROUP | .. eeeee e e e e e e eeene e e e e e e e e e e e ennnnnnns | oevernnnninnnes Joennid 07/11/2023 ..... CITIGROP ... .. 1,418,205 |. 1,500,000 |...
931142-FD-0 ......... L PPN [SSUUUUURRRRUUTIN RN 08/02/2023 ..... .. 1,431,030 |. .. 1,500,000 |...
95000U-3E-1 ......... WELLS FARGO & €O eeeerieeeeeenei e e e eeen e e e e eem e e e e eenne s e e eennnn e e e eeennaeeeeennnnnnneeennnnnnns | seeevnnninenns Jonnnd 07/18/2023 ..... ZERO STAGE CAPITAL ... 355,000 |.
780086-ZH-0 ......... ROYAL BANK CDA RBC DEXIA 996,800 |.
89115A-25-0 ......... | TORONTO DOMINION BAN . ZERO STAGE CAPITAL ..500,000 |.
055300-A0-3 . ..[BATINTIL FINPLCD . ZERO STAGE CAPITAL
23636A-BE-0 ......... DANSKE BK A/S e e eeeeeee e e e eeeie e e e e een e e e e eeene e e e eeenne s e e e eennnnnneeeennnnneeseennnnnneees | Doveveeeeennnns [02...09/19/2023 ... ZERO STAGE CAPITAL ... . N
B5535H-BI0 ......... NOUURA HLDGS INC ..vveevesescscescseeesessseesssessssess s nsesensensssessnsessnsessnsessnesensesenns | Doveeennennnes [oonees 07/05/2023 ... ZERO STAGE CAPITAL .. 310,000 |.
86562M-DA-5 ......... [SUMITOMO MITSUI FIN ..eeeeuuiieeimnnnnanaernnnunaseernnnnnaasernnnnnnssaernnnnsssaennnnnnsssennnnnnseseernnnns | Deernnnnnneneee [onnees 07/06/2023 ..... ZERO STAGE CAPITAL ... ..305,000 |.
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 45,601,003
23320G-44-8 ......... |DFA INVT DIMENSIONS ... eeeeieeiesnnieeeeennuaeeeeennnsseeeennssseeennnnnsseeennnnnnseenennnnnssesennnnnns | nnesssseennnns [reeees 06/29/2023 ..... ZERO STAGE CAPITAL .erruiiieeieunnueeeeeunsaseeeennsssesennnsassenennnnnsaennnnnnaaeennnnnnsenennnnns  |reeennnnnsseeennnnnnseeernes 0.000 f-oeiiieeiiiiaeieeenennnns 399,124 [
1619999999. Subtotal - Bonds - SVO Identified Funds 399,124
2509999997. Total - Bonds - Part 3 162,251,073 173,345,756 551,233 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 162,251,073 173,345,756 551,233 XXX
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0
464287-61-4 ......... ISHARES ... e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e eennnnnneeees | teeereeiineen | ...... 07/13/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 1,091.000 [-oeeeeeeeeiieeienieees 305,707
491774-10-2 ......... Lo PP IFTETTTUUUUUURRS AP 08/24/2023 ..... CORPORATE REORG .. eevvuusiiiiususnisiiissunsssiisssssssssaassssssarnssnnssssssnsnsssssrnnnnnssssssssnnssnns [soserensnnseesennnnnns 39,182.000 [o..uiiiiiininniiiiiinnnns 781,856
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,087,563
233203-37-1 ......... DFA INTERNATIONAL CORE EQUITY ...viiiiiiiiiiiiiiiiiiie i nesceniis s senni s ennsn s sssnnnnnnes | eennnnnenennnns fonnnd 06/29/2023 ..... ZERO STAGE CAPITAL ...182,285.835 |.... 2,628,562 |.
46090E-10-3 ......... INVESCO QQQ TR +.eeeeeeeeeeeee e e e ee e e e e e ee e e e e e enee e e e e ennne e e e eemnnnaeeeernnnnneeeennnnnneee | teeessniinnenne [oeeens 06/30/2023 ..... GOLDMAN SACHS ....54,054.000 |.... .... 19,999,126 |.
464287-22-6 ......... L R [UUPUURRRUUUUI RN 08/29/2023 ..... GOLDMAN SACHS ... 1,905,576.000 |....
46429B-68-9 ......... ISHARES EDGE MSCI MIN VOL EA ..o eeeeee e eeeee e e ce e e e eenn e e e e e nne e e eennnnnees | eevvvnnninnnens [oeeens 08/14/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 1,066.000 |....
464298-69-7 . .. [ ISHARES EDGE MSCI MIN VOL US ....ccevriiiiiiiiiiiiiiii i crvii e ccvnneseeecnnninees | cennneeeneennns fonnndd 07/13/2023 ..... ZERO STAGE CAPITAL ... ... 24,421,000 |....
46432F-33-9 ......... | ISHARES EDGE MSCI USA QUALITY .eierrieeeeiiinee e e eeeene e e e e rene e e e e eenne e e e e emnnn e e e eennnneneeee | eveeeesennnnens [oneead 08/14/2023 ..... ZERO STAGE CAPITAL ... ....15,575.000 |....
46432F-39-6 . .. [ ISHARES EDGE MSCI USA MOMENT .......cuuuniiiiiiiniiiiiiiiiiie e cceiiis s e crrni e eennnis s eennninnees | eennneeeeeennns fonnnd 09/14/2023 ..... ZERO STAGE CAPITAL ... ....11,800.000 |....
46434V-44-9 ......... | ISHARES EDGE MSCI INTL MOMENT . 08/14/2023 ZERO STAGE CAPITAL .. 2,259.000 |.
464356-40-9 . .| ISHARES EDGE MSCI INTL VALUE 09/14/2023 ZERO STAGE CAPITAL .40,004.000 |.
464356-50-8 . .. | ISHARES EDGE MSCI INTL SIZE ... [UPTRN IPTTTTTTTTOOPTNN FPTTO 08/14/2023 ..... ZERO STAGE CAPITAL ... .. 13,232.000 |....
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 215,024,428
464287-10-1 ... ISHARES S+P 100 ETF U ZERO STAGE CAPITAL et e e eeeeee e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnna s e e e eennnneeeeennnn [eeeeernnnnaseeeennnnnnn 6,840.000 [..eeveeeennneeeeenns 1,447,710 |.
78462F-10-3 .........[SPDR S&P 500 TRUST ETF .... GOLDMAN SACHS ... ...67,565.000 |.... .... 29,988,300 [.




€03

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 31,436,010 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 247,548,001 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 247,548,001 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 247,548,001 XXX 0 XXX
6009999999 - Totals 409,799,074 XXX 551,233 XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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11 12 13 14 15 NAIC
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Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..01F020-69-5 |UMBS TBA 30YR ........evvmmmmmmmmmmmnnnnnnnnnninnnnns [ eeeeenn . 08/29/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeereeeiiininnns |oveeennn 794,531 |, 1,000,000 .0 . 0 . 09/15/2051 . [1.F FE ....
..01F022-47-7 |UMBS TBA 15YR .......evvvmmmmmnnininiiniiiiiiiiiiiins [ eeeeenn . 07/10/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeeennninnns [o0eennnn 903,359 [oeeees 1,000,000 .0 . 0 . 07/15/2037 . [1.F FE ....
..01F022-69-1 |UMBS TBA 30YR .......evvmmmmmmmmmnmnnnnnininnninnnnns [ eeeeens . 09/11/2023 . | ZERO STAGE CAPITAL ..3,000,000 .0 . 0 . 09/15/2051 . [1.F FE ....
..01F032-68-2 |UMBS TBA 30YR .......evvuvvmmmmnnnninniniiiiiniiinins [ eeeeens . 07/18/2023 .| ZERO STAGE CAPITAL .... 500,000 .0 . 0 . 08/15/2052 . [1.F FE ....
..01F040-47-9 |UMBS TBA 15YR .......evvmmmmmmmnnnnnininiiiiiiiinnnns [ eeeeenn . 07/06/2023 . | ZERO STAGE CAPITAL ... 500,000 .0 . 0 . 07/15/2038 . [1.F FE ....
..01F050-49-4 |UMBS TBA 15YR .......evvvmmmmmnnnninniiiiiiiiiiiiiins [ eeeeen . 09/13/2023 . | ZERO STAGE CAPITAL ..1,000,000 .0 . 0 . 09/15/2038 . [1.F FE ....
..01F050-67-6 |UMBS TBA 30YR .......eevmmmmmmmmnnnnnnnninnninnninnns [ eeeeenn . 07/11/2023 . | ZERO STAGE CAPITAL ..1,500,000 .0 . 0 . 07/15/2052 . [1.F FE ....
..01F050-68-4 |UMBS TBA 30YR ........evvvvmmmmmmnnnnnnnnnniiniiinins [eeeeenn . 07/11/2023 . | ZERO STAGE CAPITAL .. 500,000 .0 . 0 . 08/15/2052 . [1.F FE ....
..01F052-68-0 |UMBS TBA 30YR .......evvemmmmmmmmmmnnnnnnnninnnnnnnnn [ eeeeens . 08/10/2023 . | ZERO STAGE CAPITAL .... 500,000 .0 . 0 . 08/15/2052 . [1.F FE ....
..21H022-67-1 | GNMAI1 JUMBO TBA 30Y . 07/17/2023 . [ ZERO STAGE CAPITAL ... ..1,000,000 0 0| . 07/15/2052 . (1.F FE ....
..21H022-68-9 | GNMAI1 JUMBO TBA 30Y . 07/28/2023 . [ ZERO STAGE CAPITAL ... ..1,000,000 0 0| . 08/15/2052 . [1.F FE ....
..21H042-67-9 | GNMAI1 JUMBO TBA 30Y . 07/18/2023 . [ ZERO STAGE CAPITAL ... . 500,000 0 0| . 07/15/2040 . (1.F FE ....
..21H042-68-7 | GNMAIT JUMBO TBA 30Y ...ooovvviviiiiinniiiis [ . 07/25/2023 . | ZERO STAGE CAPITAL ..1,000,000 .0 . 0 . 08/15/2039 . [1.F FE ....
..36179V-4V-9 | GNMA PASSTHRU MA7136 ......eevvvvvvrrrrininiiinnins e . 09/01/2023 . | MORTGAGE PAYDOWN ........ ....8,778 .0 . 0 . 01/20/2051 . [1.F FE ....
.. 361790-2U-1 | GNMA PASSTHRU MA7987 ......evvvvveeiviiiiieiiiiiens [ eeeeenn . 07/28/2023 . | ZERO STAGE CAPITAL .... 500,000 .0 . 0 . 04/20/2052 . (1.F FE ....
..36179W-2l-7 | GNMA PASSTHRU MA7989 .......coovvvvvviiiiiiiiieeens [ . 09/01/2023 . | MORTGAGE PAYDOWN ... ....2,314 .0 . 0 . 04/20/2052 . (1.F FE ....
..361790-J0-2 | GNMA PASSTHRU MA7471 ..eevvveiiiiiiiiiiiiiiiiiiens [ eeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... ...23,213 .0 . 0 . 07/20/2051 . [1.F FE ....
..36179W-JS-8 | GNMA PASSTHRU MA7473 .....oovvveieiiiiiiiiiiiieeens [ . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 13,506 .0 . 0 . 07/20/2051 . [1.F FE ....
..361790-LP-1 | GNMA PASSTHRU MA7534 .........ooooeeeiinniis [oennn . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 3,621 .0 . 0 . 08/20/2051 . [1.F FE ....
..36179W-NE-4 | GNMA PASSTHRU MA7589 ......oovvvvvviiiiiiiiieieeens [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 , .0 . . 09/20/2051 . [1.F FE ....
..36179W-0B-7 | GNMA PASSTHRU MA7650 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 11,618 0 . 10/20/2051 . [1.F FE ....
..36179W-R2-6 | GNMA PASSTHRU MA7705 09/20/2023 . | VARIOUS 0 0| 411,755 . (40,330) |. . 11/20/2051 . [1.F FE ....
..361790-TY-4 | GNMA PASSTHRU MA7767 09/20/2023 . | VARIOUS ... 0 0| 410,438 . (16,238) |. . 12/20/2051 . [1.F FE ....
..36179W-XJ-2 | GNMA PASSTHRU MA7881 . |- 07/17/2023 . | ZERO STAGE CAPITAL 0 0| .434,410 (703) |. . 02/20/2052 . (1.F FE ....
..36179W-Y9-3 | GNMA PASSTHRU MA7936 . |- 09/20/2023 . [VARIOUS ............ 0 0| .428,306 . (17,346) |. . 03/20/2052 . (1.F FE ....
..36179X-FH-4 | GNMA PASSTHRU MAB268 ..........covvvvvvvvvnnininnns [eeeeenn . 09/01/2023 . | MORTGAGE PAYDOWN .0 . 0 U ) I . 09/20/2052 . 1.F FE ....
..36179Y-DH-4 | GNMA PASSTHRU MA9104 .......coovvviiiiiiiiiiiiiiens [ eeens . 07/25/2023 . | ZERO STAGE CAPITAL . .0 . 0 .485,215 |.. . 08/20/2053 . [1.F FE ....
..36207K-WIC-0 | GOVT NATL MTGE ASSN ........ooovvereiiiiiinnnnnnens [ eeens . 09/01/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 77 . 09/15/2029 . [1.F FE ....
..38379Y-KJ-6 | GNMA REMIC TRUST ...oooovveiiiiniinnns [ . 09/20/2023 . | INTEREST ONLY PAYMENT .. |.... ....0 0 eeeeennnn(5,355) ... 0 0. . 03/20/2043 . (1.F FE ....
..38383A-BJ-2 | GNMA REMIC TR ....vvvvvmniiiiiiiiiiiiiiiiiiiiiiiiiins [ eeeeens . 09/15/2023 . | INTEREST ONLY PAYMENT .. |.... ....0 .0 . e (D] 0 O . 01/20/2050 . 1.F FE ....
..38383P-NA-5 | GNMA REMIC TRUST .... . 09/25/2023 . | INTEREST ONLY PAYMENT .. |.... ....0 0 e (349) | 0 0. . 03/20/2052 . (1.F FE ....
..38383R-FV-4 | GNMA REMIC TRUST . 09/15/2023 . | INTEREST ONLY PAYMENT .. |. .0 0 . (122) 0| 0 . 04/20/2052 . (1.F FE ....
..38383R-WA-1 | GNMA REMIC TRUST . 09/15/2023 . | INTEREST ONLY PAYMENT .. |. .0 0 . (247) 0| 0 . 04/20/2052 . (1.F FE ....
..383837-24-5 | GNMA REMIC TRUST . 09/15/2023 . | INTEREST ONLY PAYMENT .. |. .0 0 . (127) 0| 0 . 07/20/2052 . [1.F FE ....
..38383T-YC-1 | GNMA REMIC TRUST . 09/15/2023 . | INTEREST ONLY PAYMENT .. |. .0 K 0 0| 0 0| . 07/20/2052 . (1.F FE ....
..38383Y-AV-4 | GNMA REMIC TRUST . 09/15/2023 . | INTEREST ONLY PAYMENT .. |. ....0 .55 | 0 0| .0 0 . 08/20/2052 . [1.F FE ....
..91282C-DH-1 |UNITED STATES TREAS ... . 09/12/2023 . | ZERO STAGE CAPITAL ..... . 6,764,500 |........ ........6,751,551 .0 . .0 |........6,842,217 |.. (77,7117 |.... . 11/15/2024 . (1.A FE ....
..91282C-DS-7 |UNITED STATES TREAS ... . 07/19/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns oeeeen 1,591,000 | 1,685,000 |........ 1,589,231 |.... .0 . 0 e 1,695,187 |.. .. (4,179) |.... . 01/15/2025 . [1.A FE ....
..91282C-EF-4 |UNITED STATES TREAS ... . 09/19/2023 . | ZERO STAGE CAPITAL ..... |oeveeeeveviiinnnnnns 000 2,707,327 | 2,905,000 |........ 2,727,997 |.... .0 . 0 e 2,731,507 |.. . (24,180) |.... . 03/31/2027 . (1.A FE ....
..91282C-EH-0 |UNITED STATES TREAS ... . 09/15/2023 . | ZERO STAGE CAPITAL ..... .... 170,000 .0 . 0 ... 164,939 .. . (1,474) |.... . 04/15/2025 . [1.A FE ....
..91282C-EV-9 |UNITED STATES TREAS ... . 07/05/2023 . | ZERO STAGE CAPITAL ..... .. 2,250,000 .0 . 0 2,192,729 .. . 06/30/2029 . [1.A FE ....
..91282C-El-7 |UNITED STATES TREAS ... . 07/06/2023 . | VARIOUS .....ovvvvvvnnnnns ..1,765,000 .0 . 0 eeennnn 1,715,263 .. . 06/30/2027 . [1.A FE ....
..91282C-EY-3 |UNITED STATES TREAS ... . |- 07/06/2023 . [ZERO STAGE CAPITAL ..... 495,000 487,556 |.... .0 . w0 |eeenn.....489,648 .. (13,675) . 07/15/2025 . [1.A FE ....
..91282C-GB-1 |UNITED STATES TREAS ... . |- 09/13/2023 . [ZERO STAGE CAPITAL ..... 340,000 331,824 |.... .0 . 0 .331,850 |.. . (2,368) . 12/31/2029 . [1.A FE ....
..91282C-HJ-3 |UNITED STATES TREAS 07/20/2023 . [ ZERO STAGE CAPITAL ... ..1,000,000 ..991,602 |. 0 0| .991,606 . (2,764) |.. . 06/30/2030 . [1.A FE ....
..91282C-HK-0 | UNITED STATES TREAS ... . 07/20/2023 . | ZERO STAGE CAPITAL ..... |.eeeeereeeereennnns |ooee.. 1,327,890 |...oe.e. 1,341,000 |........ 1,327,486 |.... 0. 0 s 1,327,486 |. .. 404 . 06/30/2028 . [1.A FE ....
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..91282C-H0-7 |UNITED STATES TREAS ......evvvrmmrmmmmnnninnnnnnnnn [eeeeenn . 08/08/2023 . | ZERO STAGE CAPITAL ..... 454,000 453,539 |.... L0 . .0 . ....453,539 |.. . 709 | .. 709 ...458 |. 07/31/2028 . [1.A FE ....
..91282C-HR-5 |UNITED STATES TREAS .......cccceeviiiiiiiiiiiiiiins [oeeenn . 08/10/2023 . | ZERO STAGE CAPITAL ..... .. 1,400,000 ..1,393,109 |.... 0. .0 . 1,393,133 |.. L 28 284 1,517 |. 07/31/2030 . [1.A FE ....
0109999999. Subtotal - Bonds - U.S. Governments 34,332,316 36,915,675 34,491,169 4,374,407 0 34,607,876 (275,561) (275,561) 204,671 XXX XXX
..013051-DT-1 | ALBERTA PROV . 06/30/2023 . [RBC DEXIA 2,912,109 ..3,100,000 ..3,237,968 |. .3,193,171 |.. 0 .3,179,644 . (267,535) |. (267,535) |.. .40,453 |. 06/01/2026 . [1.D FE ....
..135087-H2-3 | CANADA GOVT .. 07/12/2023 . [RBC DEXIA . 7,431,600 ..8,000,000 ..7,965,435 |. . 4,573,626 |. 0 . 7,952,893 (521,293) |.. .96,438 |. 06/01/2028 . [1.A FE ....
.. 135087-M2-7 | CANADA GOVT ...uvvnnninnnnnnnniin [ eeeeens . 09/13/2023 . |RBC DEXIA ..eovvvvvvviiiins Jeeeeeieeeeeieieenns [oeeee... 849,000 |o..eeees 1,000,000 |.......... 870,790 |[.... .0 . ...........873,631 |.. . 06/01/2031 . [1.A FE ....
.. 135087-M8-4 | CANADA GOVT ...evvenniniinniniiiiiiiins [ eeeeenn . 07/06/2023 . |RBC DEXIA ..oovvvvvvviiiins Jooveeiieiiiiienienns [000000.2,262,475 | 2,500,000 |........ 2,261,200 |.... 0 [eeennn24,895 [0 s 2,311,763 |.. . 03/01/2027 . (1.A FE ....
.. 135087-N8-3 | CANADA GOVT ...uvvvnnnnninnnnii [ eeeeens . 09/13/2023 . |RBC DEXIA ..evvvvvviviiiins e | 10,925,000 |....... 11,500,000 0 030,082 [ouiiiiiiiinnnnn 0 s, 11,307,469 |.. . 09/01/2027 . [1.A FE ....
.. 135087-P5-7 | CANADA GOVT ...evvennnniiiniiiiiiiiiias [ eeeenn . 07/12/2023 . |RBC DEXIA ... ..988,330 |........ 1,000,000 .0 . ....998,281 |.. . 03/01/2028 . [1.A FE ....
.. 135087-P6-5 | CANADA GOVT ....uvuvnnnnnnnniniiiin [eeeeenn . 09/19/2023 . |RBC DEXIA ... .......5,525,891 |........ 5,625,000 |........5,614,606 |[.... .0 . ........5,617,540 |.. . 02/01/2025 . [1.A FE ....
..563469-UJ-2 | MANITOBA PROV ....eevvvvvviivininiiiiiiiiieiiniinnnns [ eeeeenn . 06/30/2023 . |RBC DEXIA .oevvvvvviiiiies e s 4,268,610 |........ 4,500,000 |........ 4,901,310 |.... U PO (< 5 <) ISR | B R 4,712,363 |.. . 06/02/2026 . [1.E FE ....
..68323A-CG-7 | ONTARIO PROV .ooeeeiieieeieieiiees [ . 06/30/2023 . |RBC DEXIA ..oevvvvviiiiiies Joeeeeeieiiieeeeeenns | 1,971,920 |........ 2,000,000 |........ 1,983,820 |.... 0 e 5,485 [0 [ 1,989,988 |.. . 06/02/2024 . (1.D FE ....
..74814Z-ES-8 | QUEBEC PROV ......eevvviviiiiiiiiiiiiiiiccciiccieeeees [ eeeeenn . 06/30/2023 . |RBC DEXIA .oevvvvvviiiines Joeeeeiiiiiiieeeeens s 1,971,820 |........ 2,000,000 |........ 1,992,440 |.... 0 e 2,139 [0 1,994,900 |.. . 09/01/2024 . (1.D FE ....
..891288-DK-5 | TORONTO ONT .. coo foeeen ] 0972172023 L JRBC DEXIA tovvvvvveeieiiees Joveeeeeeeeeeeeeeeens e 1,614,189 |........ 1,675,000 |........ 1,785,919 |.... 0 e (A7, 718) i 0 [ 1,708,665 |.. ... (94, .46, . 02/06/2025 . [1.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 40,720,944 42,900,000 42,884,463 0 42,647,137 0 (1,926,193) | (1,926,193) 863,329 XXX XXX
.. 343136-30-8 |FLOR|DA STATE TURNPIKE AUTH ...oovvvvvveeeeeenens | enneees | 07/03/2023 . |COHPOHATE REORG .......... | .......................... 1,000,000 |........ 1,000,000 |........ 1,159,220 |........ 1,026,310 0 .. (8,729) |.evvvvvevennnnn 0 o 1,017,581 |.ovvvvvvvnnnes 0 f...... (17,581) |....... (17,581) |.evveeennees 50,000 |. 07/01/2024 . [1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,000,000 1,000,000 1,159,220 1,026,310 0 1,017,581 0 (17,581) (17,581) 50,000 XXX XXX
..01F020-68-7 |UMBS TBA 30YR .......eevummmmmmmmnnnnnnninniniiiinins [ eeeeens . 08/09/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeieninnns Joeeeeees 401,563 |[.......... 500,000 |........... 407,227 L 1 O | N 407,227 . 08/15/2050 . [1.F FE ....
..01F022-68-3 |UMBS TBA 30YR .......evvmmmmmmmmnnnnnnininninnninnnns [ eeeeens . 07/24/2023 . | ZERO STAGE CAPITAL ..... .. 423,984 .... 500,000 423,906 |.... .0 . 0 ... 423,906 .. . 08/15/2050 . [1.F FE ....
..167560-SS-1 | CHICAGO IL MET WTR RECLAMATION DIST .......... [....... . 08/07/2023 . | ZERO STAGE CAPITAL ..... . 1,004,230 ..1,000,000 ..1,225,410 |........ 1,020,504 |.... .0 . 0 .(5,823) |.... . 12/01/2023 . (1.B FE ....
.. 181117-FD-9 | CLARK CNTY WASH PUB ........eevvvvvvvvnrnnnnnnnnnns [ereeenn . 08/10/2023 . | ZERO STAGE CAPITAL ..... . 1,518,214 ..1,510,000 ..1,731,487 |........ 1,580,028 |.... .0 . 0 . (18,458) |.... . 01/01/2024 . (1.D FE ....
..3128K7-U5-5 | FHLMC PC GOLD COM . 09/01/2023 . [MORTGAGE PAYDOWN ..3,856 .3,848 |. 0 0| .0 . 09/01/2035 . [1.F FE ....
..3128KG-FP-8 | FHLMC . 09/01/2023 . [MORTGAGE PAYDOWN . 873 0 0| 0| . 11/01/2036 . [1.F FE ....
..3128M4-CP-6 | FHLMC PC 09/01/2023 . [MORTGAGE PAYDOWN ..1,908 0 0| 0| . 12/01/2036 . [1.F FE ....
LB128M-ZB-9 [ FHLMC evvviiiiiiiiiiiiiiiiiiiiieeeeneieeiiiiiiienn [ oo . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 95,810 .0 . 0 0 . 12/01/2046 . [1.F FE ....
. 3128P7-BH-5 |FHLMC PC .o [ . 09/01/2023 . | MORTGAGE PAYDOWN ......c. |oeveeeeeniiniininnns Joeeeeeeeens 9,148 .0 . 0 0 . 12/01/2025 . [1.F FE ....
.3128P7-CB-7 |FHLMC PC . [ . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 31,346 .0 . 0 0 . 02/01/2026 . [1.F FE ....
..31202L-DN-2 | FHLMC PC [c{0/H 7 [N . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 19,264 .0 . 0 0 . 07/01/2041 . [1.F FE ....
..312042-CB-9 | FHLMC PC GOLD COM i | aviias . 09/01/2023 . | MORTGAGE PAYDOWN ....ccee |ovveveiiiiiiiiiiiins oo 6,054 .0 . 0 0 . 09/01/2040 . (1.F FE ....
..312045-TE-8 | FEDERAL NATL MG FNVA oo [ . 09/01/2023 . | MORTGAGE PAYDOWN ... 10,122 .0 . 0 0 . 02/01/2041 . [1.F FE ....
..312968-M3-7 | FHLMC FHLMC ..oooeeee [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .... 865 .0 . 0 0 . 01/01/2034 . [1.F FE ....
..31297C-HD-5 | FHLMC FHMC oo [ . 09/01/2023 . | MORTGAGE PAYDOWN ......c. |oeveeeeeeiiiiininnns Joeeeeeeeees 2,379 .0 . 0 0 . 07/01/2034 . (1.F FE ....
..31307G-MD-8 | FHLMC PC GOLD 15 ..... 09/01/2023 . [MORTGAGE PAYDOWN 19,671 0 0| 0| . 03/01/2029 . [1.F FE ....
..31307G-TL-3 | FHLMC PC GOLD 15 09/01/2023 . [MORTGAGE PAYDOWN 92,566 0 0| 0| . 03/01/2029 . [1.F FE ....
..313070-6A-0 |FHLMC .......evvvvvinnnnnee 09/01/2023 . [MORTGAGE PAYDOWN 99,806 0 0| 0| . 06/01/2031 . [1.F FE ....
..313206-DQ-0 |FHLMC PC 15Y SB8211 . |- 09/13/2023 . | VARIOUS ... .. 454,340 0 0| 33) | . 02/25/2038 . [1.F FE ....
..313206-FB-1 |FHLMC PC 15Y SB8262 . |- 09/13/2023 . | ZERO STAGE CAPITAL .. 492,890 0 0| . 938 |. . 09/25/2038 . [1.F FE ....
..3132DM-6X-8 |FHLMC PC 30Y SDO8BB6 ..........eevvvvmmmmmnmnnnnnnnn [erneen . 08/01/2023 . | VARIOUS .0 . 0 0 . 11/25/2051 . [1.F FE ....
..31320P-BM-9 | FHLMC PC 30Y SD1844 .......coovvvvvviiiiiiiiiiinens [ eeeens . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 06/25/2052 . [1.F FE ....
..31320V-52-4 |FHLMC PC 30Y SDB064 ..........eevvvrvvvvnvnnnnnnnns [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 056/25/2050 . [1.F FE ....
..3132DV-7B-5 |FHLMC PC 30Y SDB090 ........eevvvvvevvvvmennnnnnnnn [ereeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 09/25/2050 . 1.F FE ....
..3132D/-BB-8 | FHLMC PC 30Y SD8134 ......oovvvvviiiiiiiiiiiiiiinns oo . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 03/25/2051 . [1.F FE ....
..3132DW-BC-6 |FHLMC PC 30Y 8D8135 .......covvvvvviiiiiiiiiiiiiens [eeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 03/25/2051 . [1.F FE ....
..3132DW-BP-7 | FHLMC PC 30Y SD8146 08/01/2023 . | VARIOUS 0 0| 0| . 06/25/2051 . [1.F FE ....
..31320W-DZ-3 | FHLMC PC 30Y $D8220 06/25/2023 . | VARIOUS 0 0| 0| . 06/25/2052 . [1.F FE ....
..3132DW-ES-8 | FHLMC PC 30Y §D8245 ... . 08/01/2023 . | VARIOUS ... 0. .0 . 0. . 09/25/2052 . [1.F FE ....
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..3132DW-FT-5 |FHLMC PC 30Y SDB278 .........evvvevevvemvnnnnnnnnns [ereeenn . 08/01/2023 . | VARIOUS ....3,845 .0 . 0 3,845 |.. 0 e . 12/25/2052 . [1.F FE ....
..31326G-AX-3 |FEDERAL NATL MG~ FMMA .....oooe [oeennn . 09/01/2023 . | MORTGAGE PAYDOWN ....6,075 .0 . 0 .6,075 |.. 0 . 08/01/2041 . [1.F FE ....
..3132HW-TF-8 |FEDERAL NATL MG~ FNWA .ocees [ oeennn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 09/01/2042 . (1.F FE ....
..3132J9-D3-9 | FHLMC PC [c10/H 0 R [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 04/01/2043 . [1.F FE ....
..3132L0-0A-8 |FHLMC  FHWMC ...l feeeins . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2038 . [1.F FE ....
.. 3132M6-G2-2 | FHLMC PC [c10/H 0 R [N . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 02/01/2044 . (1.F FE ....
..3132M6-YN-4 | FHLMC PC [c10/ 0 R TN . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2044 . (1.F FE ....
..3132MA-BV-2 |FHLMC PC GOL Q29352 ..........cceeeeieeeeeeenennnns [eeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 10/01/2044 . (1.F FE ....
..31320T-0Z-2 | FEDERAL NATL MG .......eevvvmmmmmnnnnnnnniiniinnnnns [eeeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 10/01/2045 . [1.F FE ....
..3132WIG-FY-8 | FEDERAL NATL MG 09/01/2023 . [MORTGAGE PAYDOWN U I 0 0| 0| . 09/01/2046 . [1.F FE ....
.. 3132iN-JR-4 | FHLMC . 09/01/2023 . [MORTGAGE PAYDOWN (1,168) |. 0 0| 0| . 05/01/2047 . (1.F FE ....
..3133A2-W5-5 |FHLMC ... 08/01/2023 . [ VARIOUS ... . (89) ] 0 0| 0| . 03/01/2050 . [1.F FE ....
..3133AA-HV~7 |FHLMC PC 30Y QB3844 .........covvvvvvvviiiiiiinnnns [eeeeenn . 08/01/2023 . | VARIOUS ... ... (246) | .0 . 0 0 . 09/25/2050 . 1.F FE ....
..3133AB-SA-9 | FHLMC PC 30Y QBS013 ........evvvvvvvvvvnnnnnnnnnnns [eeeeenn . 08/01/2023 . | VARIOUS ... ... (233) ] .0 . 0 0 . 11/25/2050 . 1.F FE ....
..3133AK-25-2 | FHLMC PC 30Y QC1664 ...........evvvevvemevnnnnnnnnn [ereeenn . 08/01/2023 . | VARIOUS ... .. (38) ] .0 . 0 0 . 05/25/2051 . [1.F FE ....
..3133AM-TD-8 |FHLMC PC 30Y QC3248 .......coovvrineniiieeeeneees [ eeens . 08/01/2023 . | VARIOUS ... . (12)). .0 . 0 0 . 06/25/2051 . [1.F FE ....
..3133AS-BL-6 |FHLMC PC 30Y QC7243 ........coooeeiirieiiinnnnnnnns [ . 08/01/2023 . | VARIOUS ... (31 .0 . 0 0 . 09/25/2051 . [1.A FE ....
..3133B3-U5-4 | FHLMC PC 30Y QDB004 ..........evvvvvvvmvnnnnnnnnnns [eeneenn . 08/01/2023 . | VARIOUS ... ... 382 | .0 . 0 0 . 02/25/2052 . 1.F FE ....
..3133B3-WR-4 | FHLMC PC 30Y QDBO0S6 .........eevvvvevvevvnvnnnnnnnn [ereeenn . 08/01/2023 . | VARIOUS ... .. 160 | .0 . 0 0 . 02/25/2052 . [1.F FE ....
..3133BD-7G-4 |FHLMC PC 30Y QE4495 ..........ooovvriinnnnnnnnnnnns [oenens . 08/01/2023 . | VARIOUS ... .0 . 0 , .0 . . 06/25/2052 . [1.F FE ....
..3133BD-B2-0 | FHLMC PC 30Y QE3657 08/01/2023 . | VARIOUS ... 0 0| 18,622 0| . 06/25/2052 . [1.F FE ....
..3133C7-20-8 | FHLMC PC 30Y 0G7072 07/11/2023 . | ZERO STAGE CAPITAL 0 0| 485,869 (449) |. . 07/25/2083 . [1.F FE ....
..3133KM-DF-9 | FHLMC PC 30Y RA5502 08/01/2023 . | VARIOUS ... K 0 0| 5,452 0| . 06/25/2051 . [1.F FE ....
..3133KM-LL-7 |FHLMC PC 30Y RA5731 . |. 08/01/2023 . | VARIOUS ..102,033 |. 0 0| 102,779 0| . 08/25/2051 . [1.F FE ....
..3133KP-JC-3 | FHLMC PC 30Y RA7459 ... . |- 08/01/2023 . | VARIOUS ..528,679 ..528,679 ..450,781 |. ..526,457 |. 0 0| .528,679 0| . 02/25/2052 . [1.F FE ....
..31378B-BD-1 |FHMC ~ FHWMC .......... [..eis . 08/25/2023 . | VARIOUS ... ... 26,856 ...26,855 ...27,660 |............26,907 |.... .0 . 0 ..26,855 |.. 0 . 03/25/2024 . (1.A FE ....
..3138E8-K6-8 |FEDERAL NATL MG~ FNMA .....cocoes [oeennn . 08/01/2023 . | VARIOUS ... ... 19,131 ...19,657 |.... .0 . 0 ..19,131 |.. 0 . 04/01/2042 . (1.F FE ....
..3138LR-7M-8 | FNMA PASS-THRU  LNG 30 Y . 08/01/2023 . | VARIOUS ..oovvvvviiiiiiiiins e e, 9,913 ...10,670 |.... .0 . 0 ...9,913 |.. 0 . 06/01/2042 . [1.F FE ....
..3138MK-4R-4 | FEDERAL NATL MG . 08/01/2023 . | VARIOUS ... ... 15,122 .0 . 0 15,122 |.. 0 . 11/01/2042 . (1.F FE ....
..3138WJ-UB-9 | FEDERAL NATL MG . 08/01/2023 . | VARIOUS ... ... 56,162 .0 . 0 0 . 02/01/2032 . (1.F FE ....
..3138XC-F3-1 |FNMA PASS-THRU LNG 30 Y . . 08/01/2023 . | VARIOUS ...oovvvviiiiiiiiins oo e 9,134 .0 . 0 0 . 09/01/2043 . [1.F FE ....
..3138Y5-5D-4 | FNMA PASSTHRU AX4443 ..... 08/01/2023 . | VARIOUS 58,000 0 0| 0| . 10/01/2029 . (1.F FE ....
..31402R-DD-8 |FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS ..8,433 0 0| 0| . 05/01/2035 . [1.F FE ....
..314035-115-1 |FNMA PASS-THRU LNG 30 Y .... 08/01/2023 . | VARIOUS ..4,061 0 0| 0| . 11/01/2033 . [1.F FE ....
..314058-EF-7 | FEDERAL NATL MG 08/01/2023 . | VARIOUS 0 0| 0| . 08/01/2035 . [1.F FE ....
..31406V-DP-8 | FNMA PASS-THRU LNG 30 Y .... 08/01/2023 . | VARIOUS 0 0| 0| . 05/01/2035 . [1.F FE ....
..31406W-211-5 |FNMA PASS-THRU LNG 30 Y .... . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 06/01/2035 . [1.F FE ....
..31400X-PU-7 | FEDERAL NATL MG . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 02/01/2036 . [1.F FE ....
..3140GV-NB-7 |FEDERAL NATL MG ........oevmmmmmmmmmnnnnnninninnnnns [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 09/01/2047 . (1.F FE ....
..3140H1-E5-5 |FEDERAL NATL MTG .........cevvmmmmmmmmnnnnninniinnnn [eeneen . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 11/01/2037 . (1.F FE ....
.. 31400H-SN-4 | FEDERAL NATL MG ........evvmmmmmmmmmnnnnnnnnninnnnnn [ eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 09/01/2038 . [1.F FE ....
..3140K4-5G-1 | FNMA PASSTHRU B08946 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 01/25/2050 . [1.F FE ....
..3140K4-5H-9 | FNMA PASSTHRU B08947 .. . |- 08/01/2023 . [ VARIOUS ... .0 . 0 0 . 01/25/2050 . [1.F FE ....
..3140KK-IIG-5 | FNMA PASSTHRU BQOG46 .. . |- 08/01/2023 . [ VARIOUS ... .0 . 0 0 . 08/25/2050 . [1.F FE ....
..3140LQ-UK-4 | FNMA PASSTHRU BT2385 .. 08/01/2023 . | VARIOUS 0 0| 0| . 06/25/2051 . [1.F FE ....
..3140LU-5K-3 | FNMA PASSTHRU BT6249 .. . 08/01/2023 . | VARIOUS ... .. 292,526 0. .0 . .292,526 |. 0. . 10/25/2051 . [1.F FE ....
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..3140LU-ZH-7 | FNMA PASSTHRU BT6143 ......coovvvviiiiiiiiiiiiinens [ . 08/01/2023 . | VARIOUS ... ... 67,268 ...67,268 ...67,295 |.... . @2n). .0 . 0 ..67,268 |.. ...0 . 09/25/2051 . [1.A FE ....
..3140LW-NV=5 | FNMA PASSTHRU BT7603 ........cevvvvvvvvvrerrnnnnnns [eeeeenn . 08/01/2023 . | VARIOUS ... ... 74,748 |... ... 74,748 .0 . 0 ...0 . 08/25/2051 . [1.A FE ....
..3140M3-GK-0 | FNMA PASSTHRU BU2001 ......coovvvviiiiiiiiiiiieeens [ . 09/11/2023 . | ZERO STAGE CAPITAL ..... 1,230,624 |........ 1,499,999 .0 . 0 . (1,719) . 10/25/2051 . [1.F FE ....
..3140MR-BQ-9 | FNMA PASSTHRU BWOO46 .........cevvvvvvvvrvnnnnnnnns [eeeeenn . 07/10/2023 . | VARIOUS ....oovvvvvrinnnnes 974,128 |........ 1,001,871 .0 . 0 . . 07/25/2052 . (1.F FE ....
.. 3140MS-H2-4 | FNMA PASSTHRU BW1148 .......oevvvvviiiiiiiiiiiiinns oo . 08/09/2023 . | ZERO STAGE CAPITAL ..... .. 401,563 .. 500,000 .0 . 0 . 09/25/2052 . [1.F FE ....
..3140MV-J8-2 | FNMA PASSTHRU BW3BB6 ........ceevvvvvvvvvevvnnnnnns [eeneenn . 08/01/2023 . | VARIOUS ....oevvvrvirnnnes .. 430,680 430,680 .0 . 0 . 08/25/2052 . [1.F FE ....
..3140NO-N8-4 | FNMA PASSTHRU B7614 ........eevvvvviiiiiiiiiiiinns [ eeeenn . 08/01/2023 . | VARIOUS ... ....22,299 .0 . 0 . 08/25/2052 . [1.F FE ....
..3140NE-QE-8 | FNMA PASSTHRU BX9452 .......ccoovviiiiiiiiiiiiinnns [ oeeenn . 08/01/2023 . | VARIOUS ... ,219,255 .0 . 0 . 03/25/2053 . [1.F FE ....
..3140NL-VQ-9 | FNMA PASSTHRU BY4222 ........ccoovvvviiiiiiiiiinens [ eeeenn . 07/10/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 06/25/2053 . [1.F FE ....
..31400C-Y3-4 | FNMA PASSTHRU CA5229 .. 08/01/2023 . [ VARIOUS ... 0 0| . 02/25/2050 . [1.F FE ....
..3140QG-PN-1 | FNMA PASSTHRU CA8528 .. 08/01/2023 . | VARIOUS ... 0 0| . 01/25/2051 . [1.F FE ....
..31400L-XA-9 | FNMA PASSTHRU CB1572 .. 08/29/2023 . | ZERO STAGE CAPITAL . 0 0| . 08/25/2051 . [1.F FE ....
..3140QM-TP-9 | FNMA PASSTHRU CB2357 ......ccoovvviiiiiiiiiiiiiiens [ eeeens . 08/01/2023 . | VARIOUS .....oevvvviviinnnes .0 . 0 . 12/25/2051 . [1.F FE ....
..31400M-U4-4 | FNMA PASSTHRU CB2402 .......coovvvveiiiieiiininnnns [oeeens . 08/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..3140X4-FB-7 | FNMA PASSTHRU FM1061 ........eevvmmmmmnnnnnnnnnnnnn [ eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2049 . [1.F FE ....
..3140X5-R7-0 | FNMA PASSTHRU FM2309 .............coooeeeiennennnns [ oennn . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2049 . 1.F FE ....
..3140X7-VJ-5 | FNMA PASSTHRU FM4216 ........ooovvviriiniiiiniennns [oenens . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2049 . [1.F FE ....
..3140X8-EM-5 |FNMA PASSTHRU FM4639 ...............coooeeeeeeenins [ oeinn . 08/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2050 . 1.F FE ....
..3140X9-6J-9 | FNMA PASSTHRU FM6272 ........covvvvvviiiiiiniinnnes [ eeeens . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..3140XB-HT-0 | FNMA PASSTHRU FM7441 ......ooovviniiiiiiiiinins [ oens . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2051 . [1.F FE ....
..3140XC-HB-7 | FNMA PASSTHRU FM8325 08/01/2023 . | VARIOUS 0 0| . 07/25/2035 . [1.F FE ....
..3140XG-KP-3 | FNMA PASSTHRU F$1201 08/01/2023 . | VARIOUS 0 0| . 01/25/2050 . [1.F FE ....
..3140XH-BE-6 | FNMA PASSTHRU FS1836 08/01/2023 . | VARIOUS 0 0| . 05/25/2052 . [1.F FE ....
..3140XJ-G6-4 | FNMA PASSTHRU FS2920 .. . |. 08/01/2023 . | VARIOUS 0 0| . 07/25/2036 . [1.F FE ....
..3140XK-QL-7 | FNMA PASSTHRU FS4058 .. . |- 09/08/2023 . | VARIOUS 0 0| . 12/25/2036 . [1.F FE ....
..3140XK-25-2 | FNMA PASSTHRU FS4363 ......ccoovviiiiiiiiiiiiiennns [ oeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2035 . [1.F FE ....
..3140XL-6Z-6 | FNMA PASSTHRU FS5387 .......coovvvvriiiiiinnninnnns [oenenn . 07/24/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 05/25/2052 . [1.F FE ....
..31410D-5Y-2 |FEDERAL NATL MG~ FNMA .....ooes [oeenns . 08/01/2023 . .0 . 0 . 08/01/2036 . [1.F FE ....
..31410P-A8-6 |FEDERAL NATL MG~ FNWA ....ocoees [oeennn . 08/01/2023 . . .0 . 0 . 08/01/2036 . [1.F FE ....
..31410U-YW-6 |FHMC ~ FHWMC .......... [.eeis . 08/01/2023 . | VARIOUS ... .0 . 0 . 09/01/2036 . [1.F FE ....
..31411C-KH-3 |FEDERAL NATL MG~ FNWA .oees [ oeenns . 08/01/2023 . | VARIOUS ... .0 . 0 . 11/01/2036 . [1.F FE ....
..31411K-R4-7 | FNMA PASS-THRU LNG 30 Y .... 08/01/2023 . | VARIOUS 0 0| . 01/01/2037 . [1.F FE ....
..31411N-5C-7 | FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 0 0| . 02/01/2087 . [1.F FE ....
..314110-AU-1 | FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 0 0| . 04/01/2037 . [1.F FE ....
..31412A-U9-3 | FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 0 0| . 07/01/2087 . [1.F FE ....
.. 31412R-D5-3 | FNMA 08/01/2023 . | VARIOUS 0 0| . 03/01/2040 . (1.F FE ....
..31418C-M2-7 | FNMA PASSTHRU MA3076 . 08/01/2023 . | VARIOUS ... .0 . 0 . 07/25/2082 . (1.F FE ....
..31418C-N8-3 | FNMA PASSTHRU MA3114 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 08/25/2032 . [1.F FE ....
..31418C-PJ-7 | FNMA PASSTHRU MA3124 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 09/25/2032 . 1.F FE ....
..31418C-S4-7 | FNMA PASSTHRU MA3238 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2048 . [1.F FE ....
..31418C-XM-1 | FNMA PASSTHRU MA3383 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2048 . [1.F FE ....
..31418D-3G-5 |FNMA PASSTHRU MA4398 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.F FE ....
..31418D-3X-8 | FNMA PASSTHRU MA4413 .. . |- 08/01/2023 . [ VARIOUS ... .0 . 0 . 09/25/2051 . [1.F FE ....
..31418D-4X-7 | FNMA PASSTHRU MA4437 .. . |- 08/01/2023 . [ VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..31418D-N8-1 | FNMA PASSTHRU MA4014 .. 08/01/2023 . | VARIOUS 0 0| . 05/25/2035 . [1.F FE ....
..31418D-NH-1 | FNMA PASSTHRU MA3991 .. . 08/01/2023 . | VARIOUS ... 0. .0 . . 04/25/2050 . [1.F FE ....
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..31418D-VB-5 |FNMA PASSTHRU MA4209 .............coooeeeiinnnnnnns [ oennn . 08/01/2023 . | VARIOUS ... ... 14,682 ... 14,682 .0 . .. 14,682 |.. . 12/25/2050 . [1.F FE ....
..31418D-X9-8 | FNMA PASSTHRU MA4303 ............oooeeeiiiennnnnnns [ oenns . 08/01/2023 . | VARIOUS ..oovvvvviiiiiiiiins e e 4,688 ... 4,688 .0 . ...4,688 |.. . 04/25/2036 . [1.F FE ....
..31418D-XK-3 | FNMA PASSTHRU MA4281 .......ooovvviriiiiiiiiiiiinns [ oenn . 08/01/2023 . | VARIOUS ...oovvvvviiiiiiiins oo e 9,389 ....9,389 .0 . ...9,389 |.. . 03/25/2051 . [1.F FE ....
..31418D-YC-0 | FNMA PASSTHRU MA4306 .........oevvvvrrrriiiniinnens [eeeenn . 08/01/2023 . | VARIOUS ... .. 27,686 ...31,282 .0 . . 04/25/2051 . [1.F FE ....
..31418D-YX-4 | FNMA PASSTHRU MA4325 .......ccooeiiiiiiiiiiiiiennns [ . 08/01/2023 . | VARIOUS ... 17,104 17,104 .0 . . 05/25/2051 . [1.F FE ....
..31418D-ZY-1 | FNMA PASSTHRU MA4358 ............coooeeeiiinnnnnnns [ oenns . 08/01/2023 . | VARIOUS ... .0 . . 06/25/2051 . [1.F FE ....
..31418E-AlI-0 | FNMA PASSTHRU MA4520 .........coooevviininnninnnnns [oennn . 08/01/2023 . | VARIOUS ... .0 . . 01/25/2042 . (1.F FE ....
..31418E-D7-2 | FNMA PASSTHRU MA4625 ................cooeeeeeienens [ oennn . 08/01/2023 . | VARIOUS ... .0 . . 06/25/2052 . [1.F FE ....
..31418E-DH-0 | FNMA PASSTHRU MA4603 .........coovvvrviriiiiiinnnns [eenenn . 07/10/2023 . | ZERO STAGE CAPITAL ..... .0 . . 05/25/2087 . [1.F FE ....
..31418E-E4-8 | FNMA PASSTHRU MA4654 .. 08/01/2023 . [ VARIOUS ... K 0 . 07/25/2052 . (1.F FE ....
..31418E-E5-5 |FNMA PASSTHRU MA4655 .. 08/01/2023 . | VARIOUS L0 0 . 07/25/2052 . [1.F FE ....
..31418E-EB-2 | FNMA PASSTHRU MA4629 .. 08/01/2023 . | VARIOUS 141,642 | 0 . 06/25/2037 . [1.F FE ....
..31418E-ES-5 |FNMA PASSTHRU MA4644 ...............ccoeeeeeiiins [ oens . 08/01/2023 . | VARIOUS ... ... 12,786 |.... .0 . . 05/25/2052 . [1.F FE ....
..31418E-F2-1 |FNMA PASSTHRU MA4684 ..........coovvviiieiiiiinnnes [eeeens . 08/01/2023 . | VARIOUS ... .0 . . 06/25/2052 . [1.F FE ....
..31418E-F4-7 | FNMA PASSTHRU MA4686 ..........cevvvvvveveeniinnnns [eereenn . 08/01/2023 . | VARIOUS ... .0 . . 06/25/2052 . [1.F FE ....
.. 31418E-HK-9 | FNMA PASSTHRU MA4733 .........oooeeeiinnnnns [ oens . 08/01/2023 . | VARIOUS ... .0 . . 09/25/2052 . 1.F FE ....
..31418E-R8-5 | FNMA PASSTHRU MAS010 ......evvvvvevieiiiiiiiiiiinns [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . . 05/25/2053 . 1.F FE ....
..31418E-UZ-1 |FNMA PASSTHRU MAS099 ............cooeeiiiinnnnnnnns [ oeenn . 09/12/2023 . | VARIOUS .....ovvvvvvnnnnens .0 . . 07/25/2038 . [1.F FE ....
..31418E-V8-0 | FNMA PASSTHRU MAST38 ...ooovviviiiiiiiiiiiiiiieeees [ . 08/07/2023 . | ZERO STAGE CAPITAL ..... .0 . . 09/25/2053 . 1.F FE ....
.. 31418E-VZ-0 | FNMA PASSTHRU MAST3T .ooeveeiiiiiiiiiiiiiiins [ . 07/18/2023 . | ZERO STAGE CAPITAL ..... .0 . . 07/25/2083 . [1.F FE ....
..31419A-DS-3 | FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS ... 0 . 09/01/2039 . [1.F FE ....
.. 31419J-8H-2 | FNVA .. 08/01/2023 . | VARIOUS 0 . 11/01/2040 . (1.F FE ....
..31419K-GD-1 | FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS K 0 . 11/01/2040 . (1.F FE ....
..31419L-0D-8 |FNMA PASS-THRU LNG 30 Y . . |. 08/01/2023 . | VARIOUS ..5,829 .5,829 .5,933 | 5,834 | ..(8) [ 0 0| .. . 12/01/2040 . [1.F FE ....
..575896-RY-3 | MASSACHUSETTS ST PORT AUTH . |- 07/01/2023 . [MATURITY . . 1,725,000 .. 1,725,000 ..2,026,599 |. 1,751,685 |. .. (26,655) |. 0 K .1,725,000 0| I . 07/01/2023 . (1.D FE ....
..59335K-AG-2 | MIAMI-DADE CNTY FLA SEAPO .......cevvvvvvvvvennns [eeeenn . 09/20/2023 . | ZERO STAGE CAPITAL ..... 1,245,261 |........ 1,245,000 |........ 1,339,588 |.... ... (8,170) | 0 e (8,170) [ 0 s 1,245,284 |.. L (22) ... (22) . 10/01/2023 . [1.G FE ....
..67756D-C4-6 | OHIO ST HGR EDUCTNL FAC COMMISSION .......ccoee [rnnnn . 08/10/2023 . | ZERO STAGE CAPITAL ..... 1,451,228 .. 1,445,000 ..1,493,136 |.... . (17,811) | .0 . .1,453,631 |.. ...(2,403) |.........(2,403) . 12/01/2023 . [1.D FE ....
.. 74526Q-PS-5 | PUERTO RICO ELEC PWR AUTH PWR REVENUE ........ [.......]. 06/26/2023 . |VARIOUS ........cevvvrrneees .. 834,105 .... 850,000 911,430 |...........848, ) ... (1,461)]. .0 . ....893,569 |.. . (59,464) |....... (59,464) . 07/01/2034 . [2.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 23,261,491 24,309,613 24,103,483 14,149,240 46,773 (100,544) 0 23,403,540 0 (142,045) (142,045) XXX XXX
..03040W-AL-9 | AMERICAN WTR CAP COR ......oovvvvrrriiiiiiiiiieeens [ eeeenn . 08/02/2023 . |RBC CAP .eovvvvviiiiiiiiins Joeeeeeeieeeeeeeeeees e, 968,260 |........ 1,000,000 |........ 1,043,520 |........ 1,010,435 0 oo (2,785) vl 0 [ 1,007,650 [...evvvvvnnnns 0 f...... (39,390) |....... (39,390) . 03/01/2025 . [2.A FE ....

..037680-AB-1 | APPALACHIAN CONSUMER RATE RELIEF FUNDING .... |....... . 08/01/2023 . | MORTGAGE PAYDOWN .. 485,523 ..487,939 |.... .0 . . 08/01/2031 . [1.A FE .
..037833-DP-2 | APPLE INC .ooooeeiiiiiiiiiiiieiieeeeeeeeeeeeeeeen [ . 09/15/2023 . | GOLDMAN SACHS ... ..866,070 1,046,183 |.... .0 . . 09/11/2029 . (1.B FE ....
..05526D-BB-0 |BAT CAPITAL CORP ....coovvvvviiiiiiiiiiiiiiins [ . 08/16/2023 . | TENDER EX .. 172,149 .0 . . 08/15/2027 . (2.B FE ....
..09661R-AE-1 |BMW VEH ONNER TR ......oovvrrriiiiiiiiiiiiiineieeens [ . 08/25/2023 . | MORTGAGE PAYDOWN ... 62,809 .0 . . 04/26/2027 . (1.A FE ....
..110122-DU-9 | BRISTOL-MYERS SQUIBB ......eevvvvvveiiiiiiiiiiiinns [eeeenn . 07/11/2023 . | USBCORP . 1,744,640 0 e 34 [0 [l 1,993,620 |.eeennnllll 0 ]l (248,980) ). (248,980) . 03/15/2082 . [1.F FE ....
..12189L-AR-2 | BURLINGTON NORTHN SANTA F . 08/02/2023 . (MK TAXES SYS 0 . (3,167) |.. . 04/01/2024 . (1.D FE ....
..125523-AF-7 | CIGNA CORP ... 07/15/2023 . [MATURITY .... K 0 0. . 07/15/2023 . (2.B FE ....
.. 12592P-BE-2 | COMM MORTGAGE TRUST 08/11/2023 . [MORTGAGE PAYDOWN . ... 14,474 | . N . (2) ] 0 .. 14,353 .0 . . 12/10/2047 . (1.A FM ...
..166764-BL-3 | CHEVRON CORP NEI . 09/14/2023 . [ GOLDMAN SACHS . ..3,000,000 ..2,044,860 |. .2,973,447 |. .53 0 K .2,978,788 (133,888) |.. . 05/16/2026 . [1.C FE ....
.. 172967-LW-9 | CITIGROUP INC . 08/30/2023 . | CITIGROUP e e | 1,171,500 [ 1,250,000 |........ 1,219,240 |........1,220,800 |...............0 |ocoeees 1,874 |. 0 e 1,874 [0 1,231,683 |...............0 |....... (60,183) |....... (60, 183) . 04/23/2029 . (1.G FE ....

ISSUE CALLED at 100.00

.. 17305E-FH-3 | CITIBANK CREDIT CARD |SSUANCE TRUST ... . 09/05/2023 . 10,000,000 |...... 10,000,000 |....... 10,367,578 |...... 10,078,011 |...............0 |....... (77,644) |. 0 [ (77,644) ... 10,000,366 |.. . eeee... (366) . 09/07/2023 . [1.A FE ....
..17321J-AD-6 | CITIGROUP COMMERCIAL MORTGAGE TRUST 07/12/2023 . | CORPORATE REORG . ..616,223 ..616,223 ..673,421 |. ..028,664 |. .(267,386) | 0 . (267,386) 661,278 . (45,055) |. (45,055) |.. . 09/10/2046 . [1.A FM ....
..24422E-XB-0 | JOHN DEERE CAPITAL C 07/11/2023 . STIEFL-F .... . 1,000, 180 ..1,000,000 .998,510 0 .0 0 .998,510 ..1,670 |. . 07/14/2028 . [1.F FE ....
..3136B3-GG-9 | FNMA REMIC TRUST .... 07/18/2023 . | ZERO STAGE CAPITAL . 1,833,709 ..1,958,077 1,804,594 1,804,753 |. ..1,542 | 0 .1,806,295 27,415 |. . 10/25/2058 . [1.F FE ....
..3136B9-GC-5 | FNMA REMIC TRUST . . 08/25/2023 . | VARIOUS ... .0 .0 .324 . ...325 |.. (325) |. 0 .0 .0 . 04/25/2050 . [1.F FE ....
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.. 3136BN-JK-3 | FNMA REMIC TRUST ...oooveiniiiiniii [ . 08/25/2023 . | VARIOUS . . (597) ). 0 .. . 08/25/2052 . [1.F FE ....
..345370-DA-5 |FORD MTR CO DEL .....ceeeeeeeiiiiiiiiieiieeeeeeeeens oo . 06/27/2023 . | MORGAN STANLEY .... 750,000 .... 750,000 |.... 186,210 |... 0 750,000 |.. . 02/12/2032 . 3.A FE ....
.. 35564K-H3-6 | FHLMC STACR REMIC TR ....evvveviiiiiiiiiiiiiiiiinns [ eeeeenn . 08/25/2023 . | VARIOUS ... ....7,068 ....7,088 |.... 0 7,068 |.. . 09/25/2042 . (1.G FE ....
.. 36564K-PU-7 | FHLMC STACR .......cvvvvvmmmmnnnnnnnnnnnnnnnnnninnnnns [ oeeees . 08/25/2023 . | VARIOUS ... ... 3,693 ....3,693 |.... 0 .3,693 |.. . 01/25/2042 . (1.G FE ....
..36263D-AB-3 |GLS AUTO REC TR ..ooooieiieiiiiiiiiiiieeeeeees [ . 09/15/2023 . | MORTGAGE PAYDOWN ........ |oeeeeevevivniininnns Joveeeeen 11,006 e 11,906 | 11,904 |.... 0 .. . 04/15/2026 . [1.A FE ....
..36267V-AD-5 |GE HEALTHCARE HLDG L ....coooeenniiiin oo . 08/02/2023 . |MK TAXES SYS I ........2,000,000 |.... ...0 |........2,000,000 |.. eeeee. 4,560 . 11/15/2025 . (2.B FE ....
..370334~CL-6 | GENERAL MILLS INC ..oooveeeeeeiiiiiiiiiieieeeeeees [ . 06/28/2023 . | CITIGROUP ....oooeveeeeeees v [0 1,334,416 |, 1,500,000 |........ 1,604,265 |.... P O 1,672,500 |...............0 |......(238,085) |...... (238,085) . 04/15/2030 . (2.B FE ....
.. 423452-AG-6 | HELMERICH & PAYNE IN .......ovvvvmmmmnnnniinninnnns [ eeeeenn . 08/09/2023 . | JP MORGAN ..........ceeeees |ovvnnnnnnnnnnnnnnnns |oeeeenn 816,760 | 1,000,000 |........ 1,000,000 |.... 0 e 1,000,000 |.. . 09/29/2031 . [2.A FE ....

....... . 09/15/2023 . [ MORTGAGE PAYDOUN ........ [....

..43813D-AD-0 | HONDA AUTO RECV OIN ...0 [ ..56,225 |.. . 10/15/2026 . |1.A FE ...
..458140-CF-5 | INTEL CORP ............ 09/20/2023 . | ZERO STAGE CAPITAL 0 .124,966 . 02/10/2030 . |1.F FE ...
..46644Y-AU-4 | JPNBB COML MTG SEC T . 08/17/2023 . | MORTGAGE PAYDOIN 0 .3,844 . 08/17/2048 . |1.A FE ...
..58769T-AE-5 | MERCEDES-BENZ AUTO RECEIVABLES TRUST . 09/14/2023 . | VARIOUS ............ E 0 .1,011,323 . 01/15/2026 . |1.A FE ...
..61747Y-FF-7 | MORGAN STANLEY ......ccoiiiiiiiiiiiiiiiiiieeeiiis | eeees . 07/19/2023 . [HILLTOP SECLRITIES ...... 0 [ 1,000,000 |.. . 07/20/2029 . |1.E FE ...
..61766R-AY-2 | MS BOFA ML TRUST ..oooviiriiiiiiiiiiiiieeiiiins [ eeeeens . 09/15/2023 . [MORTGAGE PAYDOWN ... . 11/18/2049 . |1.A FE ...

. 10/01/2032 . |1.D FE ....
. 06/01/2025 . |3.B FE ....
. 10/09/2029 . |1.D FE ...
. 03/27/2025 . |1.F FE ...
. 07/01/2030 . |2.A FE ....
. 01/12/2030 . |1.A FE ...
. 07/01/2026 . |2.A FE ....
. 06/15/2048 . |1.A FE ...
. 05/15/2031 . [1.A FE ....
. 03/16/2027 . |2.A FE ....
. 01/20/2031 . |2.A FE ...
. 03/21/2031 . |2.A FE ....
. 06/15/2028 . |1.A FE ...

. (43,224))....
(474) ...

..641062-BD-5 |NESTLE HLDGS INC ....
..651229-BB-1 | NEWELL BRANDS INC ...
..68377H-AA-2 | OPORTUN ISSUANCE TR
..729914-AA-9 | PMT CREDIT RISK TRANSFER TRUST ...
..75513E-AD-3 | RAYTHEON TECHNOLOGIE
..75585R-RZ-0 | REAL ESTATE ASSET LIGQUIDITY TRUST .
..760759-AR-1 | REPUBLIC SVCS INC ......
..78471H-AB-4 | SOFI PRFSSNAL LN PRG ..
..B3407E-AA-2 | SOFI CONSUMER LN TR

..92343V-DY-7 | VERIZON COMMUNICATIO

..92343V-FR-0 | VERIZON COMMUNICATIO

..92343V-GJ-7 | VERIZON COMMUNICATIO ..
..12614A-DK-3 | CNH CAPITAL CANADA RECEIVABLE .

....... . 09/06/2023 . | JEFFERIES & CO
....... . 07/25/2023 . [ ZERO STAGE CAPITAL ..... [....
....... . 09/08/2023 . [MORTGAGE PAYDOUN ........ [....
....... . 08/30/2023 .
....... . 08/10/2023 . [WELLS FARGO
....... . 09/12/2023 . [MORTGAGE PAYDOWN ...
09/14/2023 . | MK TAXES SYS .....
09/15/2023 . | MORTGAGE PAYDOIN
09/15/2023 . | MORTGAGE PAYDOIN
- |- 07/10/2023 . [BARCLAYS ..
weeennn |- 07/13/2023 . | RBC CAP ...
....... . 08/09/2023 . [ CORPORATE REORG .
....... . 09/15/2023 . [ MORTGAGE PAYDOWN

.1,398,761 |..
..10,813 |..
.498,859
19,779
21,087
.498,870
.498,287

1,393,658 |....
...10,805 |....
..498,581 |.

. 1,161,045
... 10,813
.. 468,730
19,779 X
21,087 , , e K
.. 484,575 ..498,721 |.
.. 395,970 ..498,172 |.
..163,433 |....

. 500,000
.... 164,000

OCocoocooocoocooocoooo o oo

1,469,907 |.. . (24,822) ...

C|lolCcC0 0 CO 0O 0 0000000000000 O0OOODODOOOOO OO0 O O O

.. 13509P-ER-0 [ CANADA HOUSING TRUST .....vvvivvvnniiriiiiiinees | nnnnns . 06/30/2023 . |RBC DEXIA ........1,500,000 |........ . RPN (24,822) . 03/15/2025 . [1.A FE ....
..13607G-RU-0 | CIBC . 08/30/2023 . |RBC DEXIA ....ovvvvvvvvvenn Jooveneeeeennnnnnnnns oo 1,808,320 | 2,000,000 |........ 1,965,580 |........ 0 e 1,981,967 |.. (173,647) |...... (173,647) . 01/19/2026 . [1.F FE ....
..29250N-BH-7 | ENBRIDGE INC MTN CDS . 09/14/2023 . | CITIGROUP ..1,500,000 1,499,025 |. . 1,490,043 |. 0| . 1,499,954 (163,049) |. (163,049) |.. . 10/04/2026 . 2.A FE ....
..31430W-HX-5 |FED DES CAISSES .....ccooviiiiiiiiiiiiiiiiiiiiieeees [ . 08/30/2023 . |RBC DEXIA ... .. 800,000 764,200 |...........770,829 |.... o0 |eveeennnnn 775,849 .. . (58,321) . 09/10/2026 . [1.E FE ....
.. 345213-HX-3 [FORD AUTO SECURITIZATION TRUST ....vvvvvvvnnnns | unnnnns . 09/15/2023 . | MORTGAGE PAYDOWN 304,529 e 304,529 |l 0 . 11/15/2025 . [1.A FE ....
..5309481-ANM-3 | LOBLAW C0S LTD ...eevvvvvererrenreeiininieieniennnnns [ eeeeenn . 08/10/2023 . | RBC DEXIA R R .. 500,000 543,900 |.... 0 . . . (46,249) |.... . 12/11/2028 . 2.B FE ....
..827314-AS-4 [ SILVER ARROW CANADA LP ....covvvniviiiiiiniinees | nnnnns . 09/15/2023 . | MORTGAGE PAYDOWN ........ 171,237 171,237 |.... 0 A71,237 .. 0 e . 10/15/2025 . [1.A FE ....
..89115A-25-0 | TORONTO DOMINION BAN . 09/15/2023 . | ZERO STAGE CAPITAL . 500,000 . 500,000 |. K 0| 500,000 .(1,425) |. . 07/17/2026 . [1.E FE .
..89117F-Z4-4 | TD BANK .... 08/30/2023 . [RBC DEXIA ... ..1,600,000 ..1,578,449 |. .1,582,085 |. 0| . 1,585,020 (140,396) |. . 01/07/2027 . (1.E FE ....
..25156P-AV-5 | DEUTSCHE TEl . 07/19/2023 . | CORPORATE REORG . ..2,500,000 .. 2,499,850 |. . 2,499,983 |. 0| . 2,499,9% N . 09/19/2023 . [2.A FE ....
..25243Y-AY-5 |DIAGEO CAP PLC ....... ..... |- 09/18/2023 . [MATLRITY ....... . 750,000 ..746,361 |. . 0| 750,000 0 .0 . . 09/18/2023 . [1.G FE
..60920L-AR-5 | MONDELEZ INTL HLDGS .. |D..... . 09/21/2023 . | GOLDMAN SACHS ... ..1,000,000 |... 99,190 |.... .. .0 .. .997,686 |.. ......(118,966) |...... (118,966) . 09/24/2026 . [2.B FE .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 49,020,134 49,329,226 186,703 0 48,909,876 0| (2,430,216)| (2,430,216) XXX XXX
2509999997. Total - Bonds - Part 4 145,794,409 154, 145,422 151,967,561 91,636,489 233,476 (364,347) (130,871) 0 150,586,010 0 (4,791,596) | (4,791,596) 2,823,256 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 145,794,409 154, 145,422 151,967, 561 91,636,489 233,476 (364,347) 0 (130,871) 0 150,586,010 0 (4,791,596) | (4,791,596) 2,823,256 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
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..37045V-10-0 | GENERAL MOTORS ......coovveviieeiiiiiieieeieeeeeeeens [ . 08/11/2023 . |EVERCORE ......ccevvvvveees |oens 129,300.000 |.......4,364,590 |.......cccoeeeiiiies |eeeens 4,492,648 |........4,349,652 |....... 142,996 |.. .0 0 e 4,492,648 |..
..464287-61-4 | ISHARES .......oooeeiiiiiiiiiii [ . 09/14/2023 . | ZERO STAGE CAPITAL ..... |........ 6,740.000 |...... 1,881,966 |..........ccceeens |eeens 1,755,149 |.... 0 0 el 0 el 0 1,755,149 |..
..478160-10-4 | JOHNSON & JOHNSON ......eevvvvvvvvvnvnnnnnnnnnnnnnnns [ eeeeenn . 08/24/2023 . | CORPORATE REORG . [ I 4,878.000 |.........781,856 .... 866,790 |.... .. .0 ... 866,790 |..
..67066G-10-4 |NVIDIA CORP oo | eeennnn [ 08/22/2023 . | VARIOUS ......... [P RO 34,000.000 |..... 16,231,906 .. 1,333,550 |........4,968,760 |... (3,635,210) .. .0 ... (3,635,210) ... .1,333,550 |.. ... 14,898,356 |... 14,898,356
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 23,260,318 8,448,137 9,318,412 (3,492,214) 0 0 (3,492,214) 0 8,448,137 0 14,812, 181 14,812,181 40,050 XXX XXX
..464287-10-1 | ISHARES S+P 100 ETF ..ooooeviiiiiiiiiiiiiiiiieeeens [ . 07/13/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 4,093.000 |......... 857,498 [....ccccciiiiiins fonnnnnnne 828,579 |.... .0 .0 . o0 ]eeeen.....828,579 .. ...28,919
..464287-22-6 | ISHARES TR ......evvvmvmmmmnnniiiiiiiiiniiniiiiiiiiins [ eeeees . 09/20/2023 . | GOLDMAN SACHS ............ 86,432,625 [......ccoiiiiiiinnn fonnnns 86,636,757 |.... .0 .0 . 0
..46429B-68-9 | ISHARES EDGE MSCI MIN VOL EA ....oevvnnniiinnas [ eeenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeen. 986.000 |.......... 66,527 ...68,671 |.... .0 .0 . 0 . ..
..46429B-69-7 | ISHARES EDGE MSCI MIN VOL US .....evvvvvvvvennnns [ eeennn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |........ 2,892.000 |......... 218,064 ..216,162 |.... .0 .0 . 0 e .215,162 |..
..46432F-33-9 | ISHARES EDGE MSCI USA QUALITY ....oovvvvvvvvnenns [eenenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |eeeco.. 9,596.000 |.......1,325,792 [...cccooiniininnn fonnnne 1,320,966 |.... .0 L PO | B SRR | B R 1,320,966 |..
..46432F-39-6 | ISHARES EDGE MSCI USA MOMENT .........ccevvveeens [ernenn . 08/14/2023 . | ZERO STAGE CAPITAL ..... |....... 20,867.000 |.......3,039,790 |.......ooeeiiiiins |eeenns 2,861,031 |........ 1,477,249 .0 0 e (94,770) [ 0 2,861,031
.. 46434V-44-9 | ISHARES EDGE MSCI INTL MOMENT .........eevvvvvunn fereeenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 2,734.000 |.......... 91,371 ...84,289 .. .0 .0 .
..46434V-45-6 | ISHARES EDGE MSCI INTL QUALITY 09/14/2023 . [ZERO STAGE CAPITAL ... 39,072.000 . 1,400,311 1,265,542 |. (54,069) .0 0 1,211,473
..46435G-50-8 | ISHARES EDGE MSCI INTL SIZE . 09/14/2023 . | ZERO STAGE CAPITAL . 1,442.000 .. 36,716 0| .0 .0 0 .0 ..38,260
..78462F-10-3 | SPDR S&P 500 TRUST ETF .. 06/27/2023 . | VARIOUS ... K 80,200.000 35,001,783 L0 .0 .0 0. .0 K 32,662,825
..78464A-78-9 | SPDR S&P INSURANCE ETF [P I . 07/07/2023 . | COMEN ... T 200,000.000 |....... 8,225,137 [..ccccciiiiiiiinn [ 5,806,817 |........8,190,000 |... (2,383,183)|.. .0 | ...0 |... (2,383,183) ... 0 s 5,806,820 |............0 |..... 2,418,314 |..... 2,418,314
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 136,695,614 131,734,830 11,017,080 | (2,532,022) 0 0 (2,532,022) 0 131,734,833 0 4,960,777 4,960,777
5989999997. Total - Common Stocks - Part 4 159,955,932 140, 182, 967 20,335,492 (6,024,236) 0 0 (6,024,236) 0 140,182,970 0 19,772,958 19,772,958 419,471 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 159,955,932 140, 182, 967 20,335,492 (6,024,236) 0 0 (6,024,236) 0 140,182,970 0 19,772,958 19,772,958 419,471 XXX XXX
5999999999. Total - Preferred and Common Stocks 159,955,932 140, 182, 967 20,336,492 (6,024,236) 0 0 (6,024,236) 0 140,182,970 0 19,772,958 19,772,958 419,471 XXX XXX
6009999999 - Totals 305,750,341 292,150,528 111,971,981 (5,790,760) (364,347) 0 (6,155,107) 0 290,768,980 0 14,981,362 14,981,362 3,242,727 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

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

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 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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO6, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

BANK OF AMERICA OPERATING ..... HARTFORD, CT oo o 1002000 [ O e O [V [V (532,456)
BANK OF AMERICA (CDR CLAIMS) HARTFORD, CT ..ocooeorcececeeencs forn oo 100,000 [ O i 0 | (11,375,549)(.......... (8,423,431)|.......... (9,762,779)
BANK OF AMERICA CDR AP .......... HARTFORD, CT oo o 100,000 [ 0 i 0 e (656,255)............. (713,928) ... 0
JP MORGAN CHASE ............. .. NEW YORK, NY ... . |..2.810 |.. 55,353,722 |.. 58,689,351 |........ 106, 157,067 |..
ROYAL BANK (RES ACCT) . TORONTO, ON, CAN . |--5.020 |.. eeeeeenn (1,018, 354) .. (1,602,827)|............. (348,589)]..
ROYAL BANK (USD) ..o TORONTO, ON, CAN .....ccceveee. |. e 05,020 [ooiiii65,085 [ O e 9,195,155 |............ 8,549,313 |........... 9,908,415
ROYAL BANK (LOSS PAY) ............ TORONTO, ON, CAN ....cccveveeen |. o 2202000 [ O e 0 | 65,208,858 |.......... 52,322,965 |.......... 51,453,012
RBC INVESTOR SERVICES ............ TORONTO, ON, CAN ...ccceen. e ..5.020 | 42,608 [ 0 | 5,580,110 |............ 3,142,114 |............... 365,731
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 (65,768) (65,719) (82,059)
0199999. Totals - Open Depositories XXX | XXX 1,546,791 230,000 122,221,919 111,897,838 157,158,342
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 1,546,791 230,000 122,221,919 111,897,838 157,158,342
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

1,546,791

230,000

122,221,919

111,897,838

157,158,342

E13




I4E

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted

Code Date Acquired Rate of Interest Maturity Date Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
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

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

2509999999.

Total Bonds

61747C-71-5 .......
85749P-10-1 .......

MORGAN STANLEY INST'L LIQUIDITY MMF
STATE ST INST LIQ RES-PREM

B 08/31/2023
e, 08/31/2023

35,866, 149 |..
15,628,470 |..

... 364,778

8309999999.

Subtotal - All Other Money Market Mutual Funds

51,494,619

824,321

8609999999

- Total Cash Equivalents

51,494,619

824,321
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