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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....ceeiriiietieietiirinitieietsene ettt s 19,687,288 |............ 8.036 |....... 19,687,288 |......covvvveecen 0 o 19,687,288 |............ 8.036
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ............c.cccooo.foceenene. 3,416,612
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 13,729,917 |............. 5.604 |........ 13,729,917 [ O [ 13,729,917 |............. 5.604
1.05 U.S. special revenue and special assessment obligations, etc. non-
FoTUE=T =11 (=YY [OOSR TUUPESRRRTTTRRTT! RO 59,487,567 |............ 24.281 |........ 59,487,567 |.....ccoveverenn 0 i 59,487,567 |........... 24.281
1.06 Industrial and MISCEIANEOUS ..........c.cccceeieveeerereeeeeeeeeeieieieee e e 55,579,236 |........... 22.686 |........ 55,579,236 |.....ceerercen O [ 55,579,236 |........... 22.686
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 |.ooveeieeieens O e O e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .. .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e (O 0.000 oo 0 e O e [0 I 0.000
1.12 Total 1ong-term DONAS ........c.evriiurireeerereeeieeeeeeeeeeeeeeeeeseseeeseeeeesseseenese e 151,900,620 |............ 62.002 |..... 151,900,620 |.......ccocereen 0 | 151,900,620 |........... 62.002
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne O oo O e (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) .............ccccoeeevvienrcs oo 77,197 | 0.072 |............. 77,1997 e 0 o 177,197 |............. 0.072
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 |.ooveeieeieens O e O el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............c.cocovernircncncne o 4,230,129 |...coeeve. 1.727 |......... 4,230,129 |- O e 4,230,129 |...cooneve 1.727
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiieceeeeeee e
3.09 Total commONn STOCKS ..........coiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ...............ccocoiiiiiiiiin e 0
4.05 Total valuation allowance ...
4.06 Total MOMGAge I0BNS ......cccviviieieieiiriiisirisieie ettt 0
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrrirrnnnnieeiesneseeeeeseseseseesseees oo 37,442,539 |........... 15.283 |........ 37,442,539 | 0 e 37,442,539 |........... 15.283
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceereenisses [ 37,698,734 |............ 15.388 |........ 37,698,733 | 0 e 37,698,733 |........... 15.388
6.03 Short-term investments (Schedule DA) ............ccoooveveveueeceeeeeeeeeeeee e 11,166,215 |............. 4.558 |....... 11,166,215 | 0 e 11,166,215 |............. 4.558
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 86,307,488 |............ 35.228 |........ 86,307,487 |.....cceeeeee 0 | 86,307,487 |........... 35.228
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o [V 0.000
9. Other invested assets (SChedule BA) ............ccoueueuiieieeeieeeieteeeeeeeeeeee s oo 378,801 |............. 0.155 | 378,801 [ O [ 378,801 |............ 0.155
10.  Receivables for SECUMMES ...........ccvuririiuiieirieiicceieee e e 2,000,000 |............. 0.816 |......... 2,000,000 [....cocveverrrrrriren 0 frreene 2,000,000 |............. 0.816
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 244,994,235 100.000 244,994,234 244,994,234 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 1,188,833
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...... .ottt et e s et e nbeeae eebeeteaeeae e st e abe e s beeabe e soeseeseeseeae et e e e e eaee e 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
3.2 TOtAlS, PArt 3, COIUMN T2 ....oiuiuiuiiiiiieietetetetet ettt sttt et ettt s e bbb s ese e se s e es b eb et e s es et e s s s e b e b e s e s e st e e e s a b e b e s e se st e e e s s bbb en s s escee s se e sesnenenesninanan 0 e 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

5.1 TOtaIS, PArt 1, COIUMN 13 ....ieiieiiieieie ettt ettt ee et es et s e es e s s s s ees e ee s s s ns e e s b s s st ees b ns et ns e bbbt s (338,032)

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 s (338,032)
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........cc.c.ciiuiuiiieuiietieeetee et et et ete st eteeteseeeese et et esetessetessasese st ess st esessetessese s esessesensesensasensatens Seseseeseseesesenenen 472,000
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (LiNEs 1+2+3+4+5+6-T-849-T0) .......ccccvriririririireiereteriiisesestete et sttt se et esebebesesee e s 2esesesseeesseseananans 378,801
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciiiriiiiiiiiieieieiiststsistete ettt ettt ss et be bt ese e e sessesesebesese e sess e s s esesesesene s Seseasasneseneeseeneas 378,801

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 168,153,891
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............cc.iuiiiiiiiiieieeteteet ettt etee st eseetese st ese st eae st ete et ete s et ess et ess et esesaesesseseesebe s et essebess st essssessssesessesessabens seseeesenesennane 8,971,413
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 462,976

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt
LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN
4.4. Part 4, Column 11

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 20,890,327
DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 519,724

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2. Part 2, Section 1, COIUMN 17 ... oo e e e e e e e e e s e e e e e e e e e e e e e e e e eaeaans Sobeabeab e e b e e b e e b e e b e b e b b e

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiniiiniiinenise s e 2,254
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 156,307,946
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) ........cccueueiieeececeeteeeeeeeceete et eeeescaete e s esessseete st esenssesaesesesensssssesesesensssstesesssensssssesesasanas fesesesesenanas 156,307,946
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cocooeevveevieeiersee s oo, 19,687,288 |..cccovvvenee 19,391,987 |.coovevee 19,623,981 |...ccoovnvee 19,851,564
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 19,687,288 19,391,987 19,623,981 19,851,564
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 3,416,612 3,099,513 3,502,861 3,385,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 13,729,917 12,635,539 13,755, 141 13,701,632
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 59,487,567 53,934,170 59,760,313 59,049,893
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeee e 54,063,044 |................. 51,740,819 |....c.c......... 54,709,156 |................. 54,021,042
Identified FU”S’S' Unaffilia}ted Bank 9. CANAUA ..o 497,943 | 466,640 |.....covevereenen 495,230 |.ooveveiiee 500,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 1,018,248 945,705 1,033,960 1,000,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 55,579,236 53,153,164 56,238,346 55,521,042
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 151,900,620 142,214,373 152,880,641 151,509, 132
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 177,197 177,197 177,197
Parent, Subsidiaries and Affiliates 24. Totals 4,230,129 4,230,129 3,007,995
25.  Total Common Stocks 4,407,326 4,407,326 3,185,192
26. Total Stocks 4,407,326 4,407,326 3,185,192
27. Total Bonds and Stocks 156,307,946 146,621,699 156,065,833

Sl04




GoIs

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............... 8,237,375

.................. 933,39

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

507,969

2,408,642

500,000

3,416,612

3,794,949

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 3,549,516

............... 8,180,736

.............. 1,999,665

............. 13,729,917

............. 16,723,065

3,549,516

8,180,736

1,999,665

13,729,917

16,723,065

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

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

............... 5,457,193

32,314,310

19,498,422

59,487,567

63,319,649

5,457,193

32,314,310

19,498,422

2,001,119

216,524

59,487,567

63,319,649

59,487,567




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 4,982,648 |............ 17,345,293 |............... 6,577,718 29,004,139 |...cooeiie A 28,980,322 P P 29,004,139
6.2 NAIC 2 .. 4,497,355 |... ...17,310,615 |.... 4,580,984 .. . .. .26,575,096 |.. RV U I ...25,703,726 |... .14.0 |. .26,575,096 |..

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. .0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ..o 0

8.7 Totals 0

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

12. Total Bonds Current Year

121 NAIC T e d) ... 61,541,871 |............ 68,486,357 |............. 29,509,199 |.............. 2,029,174 | 315,940 [ 0 | 161,882,541 161,882,541

122 NAIC 2 ... ) e 4,497,355 |... ...17,310,615 |.... ... 4,580,984 ..186,142 |.. .26,575,096 |.. .26,575,096 |..

123 NAIC 3 e (D) i (1 [V 0 [ O e O e O e O e 000 [ XK e XXX e e 0

124 NAIC 4 i (D) s (1 [V 0 [ O e O e 0 e O e 000 [ XK e XXX e e 0

125 NAICS .o (D) e [V [0 0 fooreeeeeeeeeeeeees 0 e O e 0 () e O e 000 [ XK o XXX e e 0

126 NAIC6 ... N 0 0 0 0

12.7 TOtalS .o 66,039,226 |............. 85,796,972 |............. 34,090,183 |.............. 2,215,315 | 315,940 | 188,457,637

12.8 Line 12.7 as a % of Col. 7 35.0 45.5 18.1 1.2 0.2 0.0 100.0 100.0
13. Total Bonds Prior Year

13ANAIC T e 39,149,039 |............. 78,660,019 |............. 37,392,681 |............. 2,901,481

13.2NAIC 2 oo 3,385,201 |............. 16,937,589 |.............. 5,195,554 |....coconn... 185,292

13.7 TOtalS .o 42,534,330 |............. 95,597,608 |............. 42,588,235 |.............. 3,086,773 (b) ....184,163,478 |..................... 100.0 |........... 184,163,478 |...ocvveeeeeee

13.8 Line 13.7 as a % of Col. 9 23.1 51.9 23.1 1.7 100.0 XXX 100.0 0.0
14. Total Publicly Traded Bonds

T4ANAIC T e 61,541,871 |............ 68,486,357 |............ 29,509,199 |.....coccoe. 2,029,174 | 315,940 [ 0 e 161,882,541 |..cocvvv 85.9 |.......... 158,459,753 |...ocvvceiiene 86.0 |.......... 161,882,541

14.2NAIC 2 ... 4,497,355 |... ...17,310,615 |.............. 4,580,984 |..... ..186,142 |.. .26,575,096 |.. ...25,703,726 |... .26,575,096 |..

T43NAIC 3 e [V 0 [ O o 0 [ O oo O e 0 e 000 e [0 T | Y | S 0.

144 NAIC4 ... 0. 0 e 0 0. 0. 0 0.

TAE5NAIC S oo [V 0 [ O o 0 [ O oo O e 0 [ 020 | 0 [ 020 | 0

T4B NAIC B ..o 0 0 0 0 0 0

14.7 TOtalS .o e 66,039,226 |............. 85,796,972 |............34,090,183 |............... 2,215,315 | 315,940 [ 0 | 188,457,637 184,163,478 188,457,637

14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 35.0 | 5.5 [ 1801 [ 1.2 | 022 000 [ 100.0 [ XX [ X e X [ 100.0

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

Section 12 35.0 45.5 18.1 1.2 0.2 0.0 100.0 XXX XXX XXX 100.0 XXX

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

15.7 Totals ..cceeveeeeiieienee
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

0.0

0.0

0.0

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

0 current year, $

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

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

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

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

.......... 36,557,017 ; NAIC2 §

0; NAIC3 $

0 NAICA $ oo 0

; NAIC 5 $

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

............. 47,032,279

... 12,265 |.

.............. 8,198,848

....38,528 |.

.................. 902,807

...30,588 |..

............. 56,133,934

.. 110,371 |..

............. 56,133,934

.. 110,371 .

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities

3.03 Commercial Mortgage-Backed Securities ..........

3.04 Other Loan-Backed and Structured Securities ... 0.0 0.0

3.05 Totals 507,969 2,408,642 500,000 0 0 XXX 3,416,612 1.8 3,794,949 2.1 3,416,612 0
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations ............ccceeeerreeinennccinccenes fereeereeenne, 3,549,516 |.............. 8,180,736 |.coevvevenns 1,999,665 |...coovvveiieiieienns [V 0 D,9,0 NI RUR 13,729,917 oo 7.3 | 16,723,085 |cvovveeeieiiiienne 9.1 | 13,729,917 oo 0

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities .......... ..

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 . 0.0

4.05 Totals 3,549,516 8,180,736 1,999, 665 0 0 XXX 13,729,917 7.3 16,723,065 9.1 13,729,917 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. [ P 4,775,051 |..oooeeee 30,133,406 |............. 17,918,032 ..o 849,874 |..cceveennne 25,184 |............ D,9,0 NI RUR 53,701,547 56,764,707 |.cooovoeeienins 30.8 | 53,701,547

5.02 Residential Mortgage-Backed Securities ... ...682,142 |. .. 2,180,908 |.. .. 1,580,390 |.. 1,151,245 |... ..5,786,020 |.. . 6,554,942 |... 5,786,020 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 0 Jooeeeeeeeeeeeieeeen 0 [ XK [ 0 e 000 oo 0 e 000 oo 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 . 0

5.05 Totals 5,457,193 32,314,310 19,498,422 2,001,119 216,524 XXX 59,487,567 63,319,649 34.4 59,487,567
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccoevveernenseeneeneees fevieeiieiennns 9,271,001 |oeoeenens 33,339,252 |............. 11,158,702 |....ocvcvene 186,142 |.ooviiee 98,480 |............ D,9,0 NI RUR 54,053,576 |....ccooveirienins 28.7 |eeene 53,126,772 |eoveieeiieis 28.8 | 54,053,576 |...cvvveniiiiieine 0

6.02 Residential Mortgage-Backed Securities ... [OOSR (0 [V [V [V (V1 O XXX [, [V 0.0 [ [V 0.0 [ (0 R 0

6.03 Commercial Mortgage-Backed Securities .......... [.................. 209,002 |..cccvennee 1,316,657 oo, [V [V (V1 O D,0, 0. CNNIN U 1,525,659 ..o 0.8 [ 1,557,276 [ooevoveneeiiees 0.8 [ 1,525,659 |.ovoiiieieieies 0

6.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

6.05 Totals 9,480,004 34,655,909 11, 158,702 186,142 98,480 XXX 55,579,236 29.5 54,684,048 29.7 55,579,236 0
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .....................

8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 9 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Prior Year Placed

9. SVO Identified Funds

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

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ 0 oo 00 e 0 v 000 |0 e 0

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

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

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

12.01 Issuer Obligations ...........ccccoeereoincoincenncinnes [oeveieennn 65,135,817 [ 82,260,884 |.............. 32,479,206 |................ 1,036,016 ... 123,664 ... 181,035,587 |...ooiiiiiien 9601 o XXX

12.02 Residential Mortgage-Backed Securities .......... |.o.ccoocee.......694,407 | 2,219,431 192,276 | XXX i oo 5,896,391 oo 3T [ D.9,9, CUNUII RUNVIID 0.0, SRR RUR 5,896,391

12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

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

e 66,039,226

................ 1,610,977

................ 1,179,300

0

.... 1,525,659

................ 1,525,659

12.09 Totals .....ccovvriiccicccccecccccccceececee [eeiin...66,039,226 |, 85,796,972 |.....cc... 34,090,183 |....ccveunnnene 2,215,315 | 815,940 [0 | 188,457,637 [ 100.0 [ XXX
12.10 Line 12.09 as a % of Col. 7 35.0 45.5 18.1 1.2 0.2 0.0 100.0 XXX
13. Total Bonds Prior Year
13.01 Issuer Obligations ............ccoccovvciviciinciiiiiiins o 41,711,050 |.............. 91,543,772 |...cveenns 40,759,094 |.....coeeenneee 1,785,150 ... 128,787
13.02 Residential Mortgage-Backed Securities .......... 782,778 |... .. .1,829,141 1,301,623 |.. 227,745
13.03 Commercial Mortgage-Backed Securities ........ . .. 40,502 |... .0 0

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

13.09 Totals B F 42,534,330 |..ocvneenene 95,597,608 |............... 42,588,235 |.....ccveuennn 3,086,773 356,532 |.veeveeerneneneneeienn0 o XK e XXX [ 184,163,478 |.....coevvevereeennn 1000 | 184,163,478 [ 0

13.10 Line 13.09 as a % of Col. 9 23.1 51.9 23.1 1.7 0.2 100.0 0.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 65,135,817 |.............. 82,260,884 |.............. 32,479,206 |................ 1,036,016 ... 123,664 ...175,927,853

14.02 Residential Mortgage-Backed Securities ....0694,407 |... ...2,219,431 |.. .1,610,977 1,179,300 |.. 192,276 ...6,678,349 |. ...5,896, ..

14.03 Commercial Mortgage-Backed Securities ........ [....ccoieei 209,002 |oeveiieinnns 1,316,657 |.oooeveeririniineenend0 o0 o0 e XXX o0 1,525,689 008 [ 1,857,276 008 [ 1,525,659

14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

................... 209,002
.0

1,557 276

................ 2,215,315
......................... 1.2

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOF YEAT ..........ccueviiiuiieieiiieiesetete et eseae st es s ssse st s s s sesese st essssesese bbb s s ss e st s esssese s s s snsesesesessssnsnsesesssas [eoceeesssesncicacaananas 26,070,922 | 15,370,445 | 0 | 10,700,477 oo 0
2. Cost Of SHOM-tErM INVESIMENLS OGUITEA .........ccecvvvieecececeeteeeeeeectetetetee e eseeteteseses s aeaesesesesssseesesesesssssaesesas s sssssesesesassssssesesasassssnsnsssasasssssnsesasasssssssssasasnsnsnes |oetsesesesesaenescseeees 29,297,178 oo 29,297 178 ..o 0 e [0 U 0
3. ACCIUAI OF GISCOUNL ...ttt h b E e h e bt E e E e bt E e E e E bt h b E e bt b e E e E e b h bbbt bbb bbbttt eis [rnsesne s 798,115 [ 798,115 [ O [ 0 e 0
4. Unrealized valuation INCrEASE/(AECIEASE) ..........c.ceeerveieeeeeteseteeieetetetetesetessses et et esesesesessssss et et et esesesesss s s es et esesesesessssss et et et et et esessa s st asesesesesesessanasesssesesesesnssansans [esesesetesenet e ettt sees [OOSR 0 e 0 e 0 [ 0
5. Total gain (I0SS) ON GISPOSAIS .......cveviveviririiieteteteteseest sttt tetesesese e st e sesesesese e e e s s ses et esese e e e s et e s esesese e e s s et e s e s esese e s st et e s esese e e s s s et et esese e e s s sesesenene e e [ooeseseae s eeseeeeeeae e eaennas [0 T 0 Joereeeerereeeeeerenmeeeeees 0 o [0 R 0
6. Deduct consideration reCeIVEA ON QISPOSAIS .............cccveviiiiiueuetctieiiee et e te e tetetesee et et et et et eaeseasse s et et et esesessssss s ssesesesesesessss s esesesesesessssss s esasesesesesesnasasssesesesesesnsnans |ooeseseseaensannennenenes 45,000,000 f...ovevveeriecerienne 45,000,000 ...ecvevevececeererrrerceieernen O o 0 [ 0
7. Deduct amMOrtiZAtION OF PrEMIUM ........c.c.ciiiieuiitetieteteeeeteetetee et et et eae et ete et ese et ese et et e s et ese et ess et ess et ese et ese s et easesess et essesessesessesesees et e s et easesess et essesessssessasesessesessesensesensasens |esenseseneese e es et et et s s eae s eaennene [0 R 0 foreeereeeeeeeeeeeeeeeeeeeees 0 o [0 O 0
8. Total foreign exchange change in bOOK/AQJUSIEA CAMTYING VAIUE ............c.c.coovoveuiuiuieiieeeeeee e tetetceieee ettt s s s s e s s e s s ssas et et e s esesesessssss et esesesesesessssassssseseseseas [eoesesentre et ettt eae et [OOSR 0 e 0 e 0 [ 0
9. Deduct current year’s other than temporary impairMeENt FECOGNIZEM ..........oiiiiiiiiiiii ettt ettt bttt b e ettt e ebe et e e bt ebeebeebe et e ebeabesbeabeas [seaestmnte st e st et e et et e aesaenaenaeaes [0 T 0 Joereeeerereeeeeerenmeeeeees 0 o [0 R 0
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) ......cococvoiiieiireeieieiieieieie et ettt se s s s st essssannas [ereeeeseeeseieee s 11,166,215 [ 465,738 | O o 10,700,477 v 0
11, Deduct total NONAAMILIEA BMOUNES .........viieiieiiiece ettt bbbttt bbb bt s b e b e b et s b e h b e £t st b b e b bt e s bt ettt st b et es s e st e b et s s esees [eonmeman s s s e et ns e 0 s 0 Joereeeerereeeeeerenmeeeeees 0 o [0 T 0
12.  Statement value at end of current period (Line 10 minus Line 11) 11,166,215 465,738 10,700,477 0

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 6,117,626 |..cccvvveeneee 5,697,391 [ 420,234 |
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 227,767,543 |...ccvevnnee 227,748,082 |.......cccvvererennne 19,461 [
3. ACCIUAI Of AISCOUNL .....cucvuieieiiiisiei ettt [ressessesesnsnines 845,541 | 845,541 | (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS ........c.cveveviiriieeeieieiieieeeie et [eoseceeess s esesecase e senees 30 | 30 | [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 197,032,007 |oecvovvinnne 197,031,721 |, 286 |
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oot [ 37,698,733 |....cccconene 37,259,324 |.....oovvin 439,409 ..o
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 37,698,733 37,259,324 439,409

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

EO1, EO2, EQO3, EO4, E05, EO6



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
................ Freehold Properties ...........cooeeeeeeeieeieees | Oeeeeeee. | Franklin eoveeeeeeeeeeeeeeeeeeeeeeees Joeeeeeeo. NLLLLL... | Compass Point Research & Trading LLC ... [......... ..........|....00/27/2019 ... |..............|....... 1,228,000 |.......... 378,802 [.......... 378,802 |......... (338,082)[.....cccceeeeeees Jouvernnnnnnnnnnns foveenniiiiiieeens fovnnniiininnnnns fooeeeeeiiiieneess e |20 3,000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 1,228,000 378,802 378,802 (338,032) 0 0 0 0 0 o] XXX
6099999. Total - Unaffiliated 1,228,000 378,802 378,802 (338,082) 0 0 0 0 0 0f XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

203

6299999 - Totals 1,228,000 378,802 378,802 (338,032) 0 0 0 0 0 0] XXX

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

$

$..
3B..$..

$

$

coocooo




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

6099999. Total - Unaffiliated

6199999. Total - Affiliated

6299999 - Totals 0 0 0 XXX

803




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE BA - PART 3

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

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 |Change in 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
................... Freehold Properties .......c..coeeveeuneeennnenn.. [Franklin ooooooeeeveiiveeeeeeees Joeeeenn.. INLL....... [ Compass Point Research & Trading LLC ... |. 11/30/2022 ..|. 11/30/2022 ..|......oeeeuueeee foveneennaaaclO e oo i el O s e e 872,000 [oeeeeeeeeees e o0 e
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 0 0 0 0 0 0 0 472,000 0 0 0 0
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 472,000 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals 0 0 0 0 0 0 0 0 472,000 0 0 0 0

603
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-77-8 ..... UNITED STATES TREASURY A 991,642 [...92.8710 |.................928,710 |..couunnnnnnns 1,000,000 |evvennierennnnnn 994,764 |..evvnniiinnnnnd (VI O 71 RN | I AR | R R P11 0 I RN L ITA VN R AR 6,277 [ooeeiiiiinnnnns 15,000 |....02/03/2022 ... |....01/31/2027 ...
91282C-BE-0 ..... UNITED STATES TREASLRY .. A 1,473,167 |...99.8160 |... .1,500,000 |.. .... 1,499,480 0 e 13,636 [0 foeeeeiiiieel0 el 00125 | 1.042 ....01/27/2022 ...|....01/15/2024 ...
912820-CX-7 ..... UNITED STATES TREASLRY .. A .. 994,572 |...96.8440 |... .1,000,000 |.. O e 1,855 [0 [0 0000000375 | 0.562 ....10/07/2021 ...|....09/15/2024 ...
91282C-DG-3 ... UNITED STATES TREASURY .. A 498,302 |...92.3240 |... . 500,000 |.. O 337 o0 0 e 10125 1.195 ...11/01/2021 ...|....10/31/2026 ...
91282C-DR-9 ..... UNITED STATES TREASLRY .. A . 100.0000 |... O 0 0 00000000750 |-l 0.750 ....01/06/2022 ...|....12/31/2023 ...
91282C-DS-7 ... UNITED STATES TREASLRY .. A .. 991,232 |...96.3400 |... 963,400 |.... ....9%,872 O e 2971 [0 k0 e 10125 | 1.430 ...02/08/2022 ...|....01/15/2025 ...
91282C-DV-0 ..... UNITED STATES TREASLRY .. A .. 993,634 |...99.6460 |... 996,460 |.... ....999,736 JLUJ R 12 T N N RPN | ) SN | I8 74T AN 1.201 ....02/03/2022 ...|....01/31/2024 ...
91282C-EU-1 ..... UNITED STATES TREASURY .. A ...97.7500 |..ccovnnnnnnns 2,932,500 |.... .... 2,984,656 O e 10,147 L0 e l0 2,875 | 3.238 ....07/20/2022 ...|....06/15/2025 ...
91282C-EX-5 . UNITED STATES TREASURY A ...98.9530 |. .. 4,947,650 |. . 4,994,410 |.. .0 .3.228 ....07/20/2022 .. 06/30/2024
91282C-FA-4 ..... [UNITED STATES TREASURY A ...98.8200 |. ..988,200 |. .990,907 |.. .0 .4.605 ....10/19/2022 .. 07/31/2024
91282C-FE-6 ..... [UNITED STATES TREASURY A ...98.0230 |. ..735,173 |. 745,214 .. .0 ......3.533 ....09/07/2022 .. 08/15/2025 ...
91282C-FF-3 ..... UNITED STATES TREASURY .. A ...91.7540 |... 917,540 |.... .1,000,000 |.. ....902,807 O 9254 |0 k00122750 |- 4.100 ...10/19/2022 ...|....08/15/2032 ...
912820-FG-1 ..... UNITED STATES TREASLRY .. A ...98.8160 |... 988,160 |.... .1,000,000 |.. 992,043 O e 11,624 |0 0000003250 | 4.485 ....10/28/2022 ...|....08/31/2024 ...
91282C-FK-2 ..... UNITED STATES TREASURY .....ceieevveiiiermmnnnneenennnns foen e e [ 1AL ...98.5470 |... .. 1,970,940 |.... .2,000,000 |.. ....1,978,314 0 feennn. 12,089 |0 0002080500 .ol 4.166 , ...09/27/2022 ...|....09/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 19,438,725 [ XXX 19,296,033 19,750,000 19,576,917 0 XXX XXX 168,537 465,938 XXX XXX
36179R-D7-1 ..... |G2 MA2826 = RMBS .......eeeiieieeinineeeenniineeeennnnnns o vee [ nnnees |4 ......... | 1A e 185,256 |...94.4770 [....coovnennens 95,955 [..oiiiiiiiiinnnns 101,564 [.oovvvnnnens 110,371 |oeeeieeeen 0 fooeeeeeeenna(282) |oeeeniineeeennl0 foiiiinnnnn 0 003,500 ... 2.076 [MON ..oee |ovenniaiaeennnnnns 296 |eereniaieaeenes 3,227 |....04/30/2015 ...|....05/20/2045 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 185,256 | XXX 95,955 101,564 110,371 0 XXX XXX 296 3,227 XXX XXX
0109999999. Total - U.S. Government Bonds 19,623,981 [ XXX 19,391,987 19,851,564 19,687,288 0 XXX XXX 168,833 469, 165 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 XXX XXX XXX
20772K-JY-6 ..... CONNECTICUT ST evvveiiiiiiiiiinieecinii e eeceniie e [een e .. 1.DFE ..|... ...95.1910 |... 652,058 |.... . 685,000 |.. ...708,642 O e (9,301 fveieinnl0 o0 0000 2,350 | 0.950 ...12/21/2020 ...|....07/01/2026 ...
57582R-16-1 ..... MASSACHUSETTS (COMMONWEALTH OF ) .1.BFE .. ...81.19%0 |. ..405,980 |. . 500,000 500,000 |.. .0 .1.670 ....11/19/2020 ..
646039-YH-4 ..... NEW JERSEY ST .. .. 1.F FE .. . 100.8610 |. ..504,305 |. . 500,000 .507,969 |.. .0 ......1.140 ...11/19/2020 .. .
68609T-WF-1 ..... OREGON N A |- 1.BFE ... ...90.8700 |... 454,350 |.... . 500,000 |.. ... 500,000 O 0 0 [0 e 1315 1.315 ....06/10/2020 ...|....05/01/2027 ...
70914P-16-5 ..... PENNSYLVANIA (COMMONWEALTH OF) ...ceveeeiiiiiiiiiiiis)eee wen [ eeeens 1T . 1.EFE .. ...90.2350 |....ccoeennnns 1,082,820 [...ooeiiennnn 1,200,000 |.......cc.een 1,200,000 J..eeenniiinnnnns 0 fooeviiiiiieenn0 v o0 ]l 10450 L 1.450 ...05/06/2021 ...|....08/01/2027 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 3,502,861 | XXX 3,099,513 3,385,000 3,416,612 0 (28,337) 0 0 XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 3,502,861 | XXX 3,099,513 3,385,000 3,416,612 0 (28,337) 0 o[ XXX XXX XXX XXX
033162-JE-9 ..... ANCHORAGE ALASKA . .. 1.CFE ..|... .. 150,000 |...93.2110 |... ..139,817 |.... . 150,000 |.. ... 150,000 O 0 0 [0 e 1594 1.514 ....12/03/2021 ...|....09/01/2026 ...
079365-3X-8 ..... BELLEVUE WASH .... .. 1.AFE ..|... ..500,000 |...88.2750 |... . 500,000 |.. ... 500,000 O 0 0 [0 | 10119 1.119 ....12/02/2020 ...|....12/01/2027 ...
212204-\B-4 ..... CONTRA COSTA CALIF CMNTY COLLEGE DIST .. .. 1.B FE ..|... ,000,000 |...99.1900 |... .1,000,000 |.. ,000,000 O 0 0 [0 4141 4.141 ....09/16/2022 ...|....08/01/2025 ...
249002-HV-1 ..... DENTON TEX INDPT SCH DIST .. 1.AFE ..|... ..750,000 |...78.7410 |... ... 750,000 |.. 750,000 O 0 0 o0 | 77T 1.777 ...11/25/2020 ...|....08/15/2033 ...
378460-YH-6 ..... GLENDALE CALIF UNI SCH DIST ... .. 1.B FE ..|... ..350,000 |...90.8440 |... ..350,000 |.. ....350,000 O 0 0 [0 000002.129 | 2,129 ....06/13/2020 ...}|....09/01/2028 ...
385064-SK-7 ..... GRANBURY TEX INDPT SCH DIST ... .. 1.AFE ..|... .. 349,541 ]...81.9430 |... ..350,000 |.. ...349,665 O i 37 o0 [0 el 10966 |- 1.978 ....06/04/2020 ...|....08/01/2032 ...
478718-X4-6 ..... JOHNSON CNTY KANS UNI SCH DIST NO 233 ... .. 1.CFE ..|... .. 750,000 |...91.1950 |... ... 750,000 |.. 750,000 O 0 0 [0 0000000914 | 0.914 ....02/18/2021 ...|....09/01/2026 ...
529063-VJ-5 ... LEXINGTON CNTY S C SCH DIST N0 001 .. 1.CFE ..|... ,000,000 |...89.8600 |... 898,600 |.... .1,000,000 |.. ,000,000 O 0 0 feeil0 el 12450 | 1.450 ...06/18/2020 ...|....02/01/2028 ...
542411-PB-3 ... LONG BEACH CALIF CMNTY COLLEGE DIST .. .. 1.CFE ..|... ...91.0270 |... 455,135 |.... . 500,000 |.. ... 500,000 O 0 0 [0l 1,442 | 1.442 ....08/05/2021 ...}|....05/01/2027 ...
554885-19-1 MACOMB CNTY MICH ...eeeeeeeeeeeeeiiees .. 1.BFE .. ...89.7110 |. ..206,335 |. ..230,000 .230,000 |.. .0 .1.342 ...10/09/2020 .. 11/01/2027
592112-XA-9 . METROPOL I TAN GOVT NASHVILLE & DAVIDSON C . .1.CFE .. ...94.2320 |. 65,962 |. 70,000 ..70,000 |.. .0 .0.610 ....01/27/2021 .. 07/01/2025
592112-XC-5 . METROPOL I TAN GOVT NASHVILLE & DAVIDSON C . .. 1.CFE .. ...94.0960 |. . 830,000 830,000 |.. .0 .0.610 ....01/27/2021 .. 07/01/2025
649660-DZ-0 ..... NEW YORK N Y i [ e .1.BFE .. . 100.0000 |. . 750,000 750,000 |.. .0 .3.760 ....10/16/2020 .. 03/01/2044 ...
667826-AJ-0 ..... NORTHNEST TEX INDPT SCH DIST .eevveeieeeiniiieeeeeenn feen e 1AFE . ...84.5330 |. . . 600,000 600,000 |.. .0 ......1.776 ...06/25/2020 .. 02/15/2031 ...
686053-DR-7 ..... OREGON SCH BRDS ASSN .. 1.CFE ..|... s . 101.4490 |... .. 185,666 LU R 7 <. AR | N RPN | ) SR N N AN 3.544 ....08/07/2017 ...|....06/30/2028 ...
701057-BX-8 ..... PARKER COLO WTR & SANTN DIST ....eiivvrvvnnnnnerrnnnnns foon von | onnnnne | connennns ABFE e 250,000 |...92.0650 |.................230,163 |.................250,000 |....cevuuiieens 250,000 [.....cccennnnnnss 0 fooeerievrnneend0 o0 0 | 1847 | 1.847 ...05/13/2020 ... |....08/01/2027 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
720424-07-2 ... PIERCE CNTY WASH SCH DIST NO 010 TACOMA .....oovvvven o ven ] oeenen | s CABFE e 250,000 |...93.2240 |.......ooeeeeennn233,060 founnniiiiinnnnnn 250,000 |........c000eeenn250,000 oeeveenniiiinnnn0 foonniiiiiiinl0 il 00000781 L 0.781 ....10/22/2020 ...|....12/01/2025 ...
741751-2P-5 ... PRINCE WILLIAM CNTY VA .. 1.AFE ..|... ...81.3040 |... +..300,000 |-eevunnieeeennnn 800,000 foiiiiiiiieiin 0 e el 0 0l 10822 | 1.822 ....05/28/2020 ...|....08/01/2032 ...
763665-C3-8 ..... RICHLAND CNTY S C SCH DIST NO 001 .. .. 1.CFE ..|... ...91.9390 |... ,000,000 |........eeeen 1,015,070 oveveenvnennnnnn0 feeeeiiinnn (4,648) |oveveenneneennnnl0 [0 001,580 .o 1.004 ...09/08/2020 ...|....03/01/2027 ...
797646-T3-0 ..... SAN FRANCISCO CALIF CITY & CNTY .. 1.AFE ..|... ...98.6710 |... 128516 |0 e 1,044 0 [0 2,190 3.057 ....12/19/2016 ...|....06/15/2024 ...
798186-N7-3 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA ... .. 1.B FE ..|... ...97.4570 |... 0 270,000 |vveeniiiiiinnnn0 [0 0 fn 000002383 . 0.383 ....01/08/2021 ...|....08/01/2024 ...
799038-NP-5 ... SAN MATEO CNTY CALIF CMNTY COLLEGE DIST .. .. 1.AFE ..|... ...97.1090 |... . . +0:250,000 |-eveeiieeeennnn0 o0 0 [0 02000500 . 0.500 ....08/25/2021 ...|....09/01/2024 ...
829596-XK-6 ..... SIOUX FALLS S D SCH DIST NO 49-5 .. 1.B FE ..|... ...90.1680 |... . 700,000 |.. ... 700,000 |veveniiiiinnnnn0 foeniiiiiiii 0 0 0010326 1.326 ....06/21/2021 ...|....08/01/2027 ...
880541-F2-8 ..... TENNESSEE ST ... .. 1.AFE ..|... ...96.5760 |... . 500,000 |.. +..500,000 |eeeeiieeeennnn0 o0 0 [0 ]l 00645 | 0.645 ....06/23/2021 ...|....11/01/2024 ...
882724-FK-8 ..... TEXAS ST ..... .. 1.AFE .. . 100.0000 |. ..855,000 .855,000 |.. .3.800 ...07/31/2018 ..
968657-J-9 ..... WILL CNTY ILL . .. 1.BFE .. ...87.6280 |. . 400,000 400,000 |.. ... 1.497 ....12/03/2020 ..
981306-A7-8 ..... WORCESTER MASS ... .. 1.DFE ..|.. ...96.1860 |... . 800,000 |.. ... 800,000 J..eoorireinnnn0 o0 0 el 0 )40 0,536 L 0.536 . ...02/25/2021 ... |....
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - tions XXX 13,701,632 13,729,917 XXX XXX 71,478 226,009 XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX 12,635,539 13,701,632 13,729,917 XXX XXX 71,478 226,009 XXX
010609-GH-2 ..... ALABAMA ST PUB SCH & COLLEGE AUTH .. 1.CFE ..|... ...85.3070 |... 426,535 |.... ... 500,000 |.. 500,000 ....10/23/2020 ...|....
01179R-L5-0 ..... ALASKA MUN BD BK ALASKA MUN BD BK AUTH . .1EFE .. ...89.5110 |. ..895,110 |. .1,000,000 .1,000,000 |.. ....06/27/2021 ..
040664-EK-6 ..... ARIZONA ST UNIV REVS . .1.CFE .. ...97.8920 |. ..489,460 |. . 500,000 500,000 |.. ....08/25/2021 ..
059231-112-2 ..... BALTIMORE MD REV ......... .1.DFE .. ...82.5030 |. ..288,761 |. ..350,000 .350,000 |.. ....11/19/2020 .. .
072024-KV-3 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . .. 1.BFE ..|... . 100.0000 |... . 750,000 |.. ... 750,000 ...10/16/2020 ...|....04/01/2047 ...
091096-NE-3 ..... BIRMINGHAM ALA WTRWKS BRD WTR REV .... .. 1.CFE ..|... ...97.4090 |... .1,000,000 |.. ....976,426 1172172022 .......01/01/2025 ...
130320-C4-8 ..... CALIFORNIA HEALTH FACS FING AUTH REV . .. 1.DFE ..|... ...96.1920 |... ..350,000 |.. ....350,000 ....08/30/2022 ...|....06/01/2027 ...
130320-XL-7 ..... CALIFORNIA HEALTH FACS FING AUTH REV . .. 1.DFE ..|... ...98.1890 |... . 750,000 |.. ... 750,000 ....10/28/2020 ...|....06/01/2024 ...
130770-QL-9 ..... CALIFORNIA ST UNIV REV .. 1.DFE ..|... ...80.9700 |... . 500,000 |.. ... 500,000 ....07/09/2021 ...|....11/01/2032 ...
15567R-CM-3 ..... CENTRAL UTAH WTR CONSERVANCY DIST WTR RE . .. 1.B FE ..|... . ...82.2510 |... . 800,000 |.. ... 800,000 ...10/16/2020 ...|....10/01/2031 ...
160131-EC-8 ..... CHARLESTON EDL EXCELLENCE FING CORP S C ... .. 1.DFE ..|... ..750,000 |...89.5930 |... 671,948 |.... . 750,000 |.. ... 750,000 ....10/01/2020 ...|....12/01/2027 ...
231266-WN-4 ..... CURATORS UNIV MO SYS FACS REV .. 1.B FE ..|... ...1,053,630 |...92.2190 |... 922,190 |.... .1,000,000 |.. ,029,580 ....11/20/2020 ...|....11/01/2027 ...
235036-4Q-0 . DALLAS FORT WORTH TEX INTL ARPT REV .. . 1EFE .. ...89.5690 |. ..895,690 |. .1,000,000 .1,000,870 |.. ...02/02/2022 .. 11/01/2029
235241-VJ-2 ..... [DALLAS TEX AREA RAPID TRAN SALES TAX REV . .1.CFE .. ...91.1060 |. ..245,986 |. . 270,000 270,000 |.. ....10/30/2020 .. 12/01/2026
254845-TB-6 . DISTRICT COLUMBIA WTR & SWR AUTH PUB UTI . .1.CFE .. ...90.2950 |. ..902,950 |. .1,000,000 .1,000,000 |.. ...02/25/2022 .. 10/01/2029
346609-LN-8 ..... FORSYTH CNTY GA WTR & SEW AUTH REV ......ovvvnvveiinns foun e .. 1.AFE .. ...90.9400 |. .300, 102 ..330,000 .330,000 |.. ....02/18/2022 .. 04/01/2029 ...
349507-AR-4 . FORT WORTH TEX SPL TAX REV .. .. 1.EFE .. ...91.1860 |. ..159,576 . 175,000 175,000 |.. ....06/21/2017 .. 03/01/2037 ...
442349-ER-3 ...... HOUSTON TEX ARPT SYS REV .. 1.EFE ..|... s ...89.4680 |... 447,340 |.... . 500,000 |.. ....508,974 ....06/29/2021 ...|....07/01/2029 ...
45506E-AT-0 ..... INDIANA ST FIN AUTH REV B .. 1.BFE ..|... 1,000,000 |...84.0870 |... 840,870 |.... .1,000,000 |.. ,000,000 ....10/02/2020 ...|....06/01/2030 ...
491552-UY-9 ..... KENTUCKY ST TPK AUTH ECONOMIC DEV RD REV . N .. 1.F FE ..|... .100.1110 |... 180,200 |.... ... 180,000 |.. 183,540 ...06/07/2012 ...|....07/01/2025 ...
534272-114-8 ... LINCOLN NEB ELEC SYS REV N A .. 1.CFE ..|... s ...89.2410 |... 361,426 |.... ..405,000 |.. 405,000 ....09/03/2020 ...|....09/01/2027 ...
544445-7R-3 ...... LOS ANGELES CALIF DEPT ARPTS ARPT REV .. N .. 1.DFE ..|... 1,100,000 |...89.5360 |... 984,89 |.... .1,100,000 |.. ,100,000 ....02/03/2022 ...|....05/15/2029 ...
546475-T5-3 LOUISIANA ST GAS & FUELS TAX REV N A .. 1.CFE ..|... ...86.9380 |... 695,504 |.... . 800,000 |.. .. 806,821 ...12/28/2020 ...|....05/01/2029 ...
54651T-BE-4 ..... [LOUISIANA ST TRANSN AUTH ........... 1 .1.DFE .. ...87.7920 |. ..395,064 |. .450,000 |.. ....01/07/2021 .. 02/15/2029 ...
546540-RX-5 . LOUISIANA ST UNIV & AGRIC & MECHANICAL C . . .. 1.F FE .. ...94.7170 |. ..568,302 |. 600,000 |.. ....12/02/2021 .. 07/01/2025
546589-03-9 ..... [LOUISVILLE & JEFFERSON CNTY KY MET SWR D . 2 .1.DFE .. ...92.7180 |. ..463,590 |. 500,000 |.. ....00/23/2020 .. 05/15/2026
56042R-J6-0 . MAINE HEALTH AND HIGHER EDUCATIONAL FACI . 1 . 1EFE .. ...90.2290 |. ..270,687 |. 300,000 |.. ....05/06/2021 .. 07/01/2027
56045R-U4-9 ..... [MAINE MUN BD BK ...oevvvvvviiininiiiiiiininnnns 1 .1.CFE .. ...84.7410 |. ..423,705 |. 500,000 |.. ....10/07/2020 .. 11/01/2029 ...
5741R-C7-8 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . .. 1.BFE ..|... . ...97.4720 |... ...97,472 ... . 100,000 |.. ... 100,000 ....08/25/2016 ...|....03/01/2025 ...
5741R-C8-6 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... .. 1.B FE ..|... .. 175,000 |...96.7570 |... . 175,000 |.. ... 175,000 ....08/25/2016 ...|....09/01/2025 ...
5741R-D3-6 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... .. 1.BFE ..|... s ...94.8980 |... . 300,000 |.. .. 300,000 ....08/25/2016 ...|....03/01/2027 ...
S5T41R-D6-9 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C LABFE i 25,888 [...98.5440 [.................. 24,636 ..o 25,000 f..oooiiiiinninnns 25,184 ...08/25/2016 ...|....09/01/2047 ...
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57583R-6H-3 ..... MASSACHUSETTS ST DEV FIN AGY REV ...cevvvveniiiiiinnns foe ven | s 2 i CADFE e 750,000 |. 100.0000 |........oeeeeeen750,000 oveennniinnnnn 750,000 |ooevvvnennnnens 750,000 |ooeevvnnnninnnns (O R | R PN | I AR | B KN 3.800 |...... 3.800 ....04/26/2019 ...|....07/01/2046 ...
576004-GZ-2 ..... MASSACHUSETTS (COMMONWEALTH OF) .veeeeeeeeeeeeeeen foo wee | e [T s .. 1.BFE ..|... .. 494,810 |...98.6170 |... . 500,000 |.. ....497,108 O e 1,790 |0 o0 e 3.670 |...... 4.062 ...09/14/2022 ...|....07/15/2025 ...
586158-RS-8 ..... MEMPHIS TENN ELEC SYS REV .. 1.CFE ..|... ...79.7330 |... ...520,000 LI RN | N | RN | B AN 1.820 |...... 1.820 ....09/04/2020 ...|....12/01/2032 ...
59333P-5D-6 ...... MIAMI-DADE CNTY FLA AVIATION REV ... .. 1.F FE ..|... s ...92.3970 |... 462,242 0 e 9,056 e o0 e 2.349 |...... 4.564 ....09/21/2022 ...|....10/01/2027 ...
59447T-XU-2 ... MICHIGAN FIN AUTH REV .. 1.DFE ..|... 1,060,740 |...90.6480 |... ,046,288 LU R (1<) N | I RPN | ) AN 2.884 |...... 2.049 ...12/28/2021 ...|....12/01/2029 ...
594615-HS-8 ... MICHIGAN ST BLDG AUTH REV .. 1.CFE ..|... ...93.5340 |... . . ....425,000 O 0 0 [0 0.916 |...... 0.916 ....09/11/2020 ...|....10/15/2025 ...
594698-RX-2 ... MICHIGAN ST STRATEGIC FD LTD OBLIG REV . .. 1.CFE ..|... ...91.7860 |... . 500,000 |.. .. 500,000 LU RN | N | RN | B SN 1.266 |...... 1.266 ....06/23/2021 ...|....09/01/2026 ...
60636U-JS-9 ..... MISSOURI ST ENVIRONMENTAL IMPT & ENERGY .. 1.AFE ..|... ...95.9480 |... ... 400,000 |.. 400,000 JL I N | I APPSRt | B ISP | B AU 0.854 |...... 0.854 ....11/12/2020 ...|....01/01/2025 ...
607802-CA-1 ..... MODESTO CALIF WASTEWATER REV .............. .. 1.CFE .. ...93.5920 |. .1,000,000 .1,000,000 |.. .0 .0.985 |......0.985 ....10/28/2020 .. 11/01/2025
613105-KZ-7 ..... MONTGOMERY ALA WTRWKS & SAN SWR BRD WTR .. 1.BFE .. ...90.6210 |. . 500,000 512,808 |.. .0 .2.000 |......1.430 ...06/16/2021 .. 09/01/2028
631663-RJ-2 . NASSAU CNTY N Y INTERIM FIN AUTH .. 1.AFE .. ...86.7570 |. . . 600,000 600,000 |.. .0 ......1.278 |......1.278 ....02/06/2021 .. 11/15/2028 ...
646140-D0-3 ..... NEW JERSEY ST TPK AUTH TPK REV ... .. 1.EFE ..|... ...90.7580 |... . 750,000 |.. ....749,932 O e 22 o0 [0 e 1.283 |...... 1.286 ....06/16/2021 ...|....01/01/2027 ...
64711P-GE-4 ..... NEW MEXICO FIN AUTH REV .. 1.B FE ..|... ...85.5840 |... . 500,000 |.. ... 500,000 LU RN | N | RN | B SN 1.471 |...... 1.471 ....09/16/2020 ...|....06/15/2029 ...
64971M-40-2 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.BFE ..|... . 101.1270 |... ..325,000 |.. ....340,407 0 e (3,952) |0 o0 e 5.008 |...... 3.586 ....09/02/2015 ...|....08/01/2027 ...
64971M-5K-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.B FE ..|... . 100.2040 |... ....388,238 JLUJ R (S8 17N N | I RPN | ) I 5.075 |...... 3.078 ....03/24/2015 ...|....11/01/2025 ...
64972H-5H-1 ... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.CFE ..|... ...88.1260 |... ... 750,000 J I N | I FORRRRRt | B ISP | B AU 1.570 |...... 1.570 ...07/15/2021 ...|....07/15/2028 ...
649906-WF-7 ..... NEW YORK STATE DORMITORY AUTHORITY ... B | R i 1.DFE ..|... ...99.1410 |... ....125,051 O i (99) 0 [0 e 3.271 |...... 3.188 ....06/13/2012 ...|....07/01/2024 ...
64990F-B2-9 ..... NEW YORK STATE DORMITORY AUTHORITY ... 12 .. 1.BFE ..|... ...93.4610 |... 700,958 |.... ... 750,000 O [0 0 [0 e 1.262 |...... 1.262 ....03/19/2021 ...|....03/15/2026 ...
677561-N-3 ..... OHIO ST HOSP FAC REV .... N .. 1.CFE ..|... ...95.5540 |... 210,219 |.... ...220,000 LU RN | N | RN | B SN 2.919 |...... 2.919 ....08/09/2017 ...|....01/01/2027 ...
677561-JP-8 ..... OHIO ST HOSP FAC REV .... 1 .1.CFE .. ...94.9290 |. .. 142,394 |. 150,000 |.. .0 .3.019 |......3.019 ....08/09/2017 .. 01/01/2028
677704-E5-3 ..... OHIO UNIV GEN RCPTS ATHENS .. 1 .1EFE .. ...90.6040 |. ..679,530 |. 750,000 |.. .0 .1.886 |......1.886 ....02/26/2020 .. 12/01/2027
67884G-HJ-6 ..... OKLAHOMA DEV FIN AUTH LEASE REV .... .. 1.DFE .. ...90.8590 |. ..681,443 |. 750,000 |.. .0 .1.560 |...... 1.560 ....10/01/2020 .. 06/01/2027
67910H-RT-9 ..... OKLAHOMA ST MUN PWR AUTH PIIR SUPPLY SYS .1.CFE .. ...88.5110 |. 199, 150 .225,000 |.. .0 1,951 |...... 1.951 ....06/18/2021 .. 01/01/2029 ...
679111-2V-9 ..... OKLAHOMA ST TPK AUTH TPK REV .............. .1.DFE .. ...90.0240 |. ..225,060 ..250,000 .250,000 |.. .0 oo 1572 | 1572 ....10/16/2020 .. 01/01/2028 ...
679200-2F-8 ..... OKLAHOMA ST WTR RES BRD ST LN PROGRAM RE . .. 1.AFE ..|... ...84.1110 |... 420,555 |.... . 500,000 |.. ... 500,000 LU RN | N | RN | B SN 1.720 |...... 1.720 ....10/23/2020 ...}|....10/01/2030 ...
681810-NK-9 ..... OMAHA NEB SAN SEW REV B .1.CFE ..|... ...89.1640 |... 445,820 |.... . 500,000 |.. ... 500,000 J I N | I FORRRRRt | B ISP | B AU 1.504 |...... 1.504 ....10/15/2020 ...|....04/01/2028 ...
68607D-VH-5 ..... OREGON ST DEPT TRANSN HWY USER TAX REV .... 12 .. 1.B FE ..|... ...81.5580 |... 407,790 |.... . 500,000 |.. ... 500,000 LU RN | N | RN | B SN 1.660 |...... 1.660 ....09/11/2020 ...|....11/15/2031 ...
68607V-2P-9 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... N A .. 1.CFE ..|... ...95.3710 |... 953,710 |.... .1,000,000 |.. ....959,816 0 e 30,744 0 [0 e 0.899 |...... 4.241 ....09/21/2022 ...|....04/01/2025 ...
68607V-29-9 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... N .. 1.CFE ..|... ...96.3310 |... 433,490 |.... ..450,000 |.. ....466,570 O e (7,289) |0 o0 e 2.715 |...... 1.053 ....10/27/2020 ...|....04/01/2026 ...
70870J-BL-1 ..... PENNSYLVANIA ECONOMIC DEV FING AUTH UPMC . N A .. 1.F FE ..|... ...94.2840 |... 942,840 |.... .1,000,000 |.. ,038,455 O e (9,415) |0 o0 e 3.201 |...... 2.160 ...01/19/2022 ...|....11/15/2027 ...
709235-89-7 ... PENNSYLVANTA ST NIV ...oviiiiiiiiiiiiinnns 1 .1.CFE .. ...87.0430 |. ..348,172 | . 400,000 413,016 |.. .0 .2.245 |......1.726 ....12/04/2020 .. 09/01/2030 ...
71884A-H3-6 ..... PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX 1 .1.CFE .. ...90.1020 |. ..689,280 |. . 765,000 769,113 |.. .0 .1.257 |......1.100 ....12/21/2020 .. 07/01/2027
720653-PX-6 ..... [PIERCE CNTY WASH SWR REV .. . .. 1.CFE .. ...88.2860 |. ..220,715 |. ..250,000 .250,000 |.. .0 1,487 |......1.487 ....10/09/2020 .. 08/01/2028
735389-R4-2 ..... [PORT SEATTLE WASH REV ... 1 . 1EFE .. ...94.4990 |[. ..236,248 |. ..250,000 .250,000 |.. .0 1,136 |......1.136 ....06/18/2021 .. 08/01/2025
752111-PH-1 ..... [RANCHO CALIF WTR DIST FING AUTH REV 1 1AFE .. ...85.6800 |. ..214,200 |. ..250,000 .250,000 |.. .0 ......1.450 |......1.450 ....01/07/2021 .. 08/01/2029 ...
783186-UE-7 ..... RUTGERS ST UNIV N J N L .. 1.EFE ..|... ...94.5390 |... 945,390 |.... .1,000,000 |.. ...936,793 0 [ 17,163 |0 o0 e 2.588 |...... 4.658 ...09/22/2022 ... |....05/01/2027 ...
79625G-DB-6 ..... SAN ANTONIO TEX ELEC & GAS REV 12 .. 1.DFE ..|... s .. 78.7660 |... 531,671 |.... . 675,000 |.. 674,874 L R [T N | RN | B SN 2142 |...... 2.144 ....10/21/2020 ...|....02/01/2034 ...
79766D-U0-0 ..... SAN FRANCISCO CALIF CITY & CNTY ARPTS CO . .. 1.EFE ..|... 1,000,000 |...88.6520 |... 886,520 |.... .1,000,000 |.. ,000,000 J I N | I FORRRRRt | B ISP | B AU 2.583 |...... 2.583 ...01/26/2022 ...|....05/01/2030 ...
798153-NF-5 ..... SAN JOSE CALIF FING AUTH LEASE REV ... .. 1.CFE ..|... ...92.3560 |... . 500,000 |.. ... 500,000 LU RN | N | RN | B SN 1.311 |...... 1.311 ....09/11/2020 ...|....06/01/2026 ...
80036R-BL-3 ..... SANDY SPRINGS GA PUB FACS AUTH REV ... .. 1.AFE ..|... ...83.0620 |... . 680,000 |.. ... 680,000 J I N | I FORRRRRt | B ISP | B AU 1.480 |...... 1.480 ...09/16/2020 ...|....05/01/2030 ...
80168F-NY-8 ..... SANTA CLARA VY CALIF WTR DIST CTFS PARTN .... .. 1.B FE ..|... . ...91.9610 |... 491,991 |.... ..535,000 |.. ....535,000 L RN | N | RPN | ) AN 1.041 |...... 1.041 ....10/01/2020 ...|....06/01/2026 ...
833102-Z\-9 ..... SNOHOMISH CNTY WASH PUB UTIL DIST NO 001 .... .. 1.CFE ..|... ..750,000 |...87.7980 |... 658,485 |.... . 750,000 |.. ... 750,000 JLO I I | I APt | B ISP | B AT 1.467 |...... 1.467 ....09/23/2020 ...|....12/01/2028 ...
876448-DX-6 ..... TARRANT REGL WTR DIST TEX WTR TRANSMISSI .... .. 1.AFE ..|... 1,000,000 |...93.5530 |... 935,530 |.... .1,000,000 |.. ,000,000 O o0 0 [0 0.650 |...... 0.650 ....02/02/2021 ...}|....09/01/2025 ...
880558-Mi-8 ..... TENNESSEE ST SCH BD AUTH ........ .. 1.BFE .. 835,776 |...93.4260 |. .. 747,408 |. . 800,000 .818,443 |.. .0 ......2.000 |.. ....08/29/2021 .. 11/01/2026 ...
882669-BX-1 ..... TEXAS PUBLIC FINANCE AUTHORITY ... .. 1.BFE ..|.. 850,000 |.. 86.6800 |... 736,780 |.... . 850,000 |. .. 850,000 O 0 0 0 1.430 ...12/11/2020 ...|....02/01/2029 ...
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882806-HX-3 ..... TEXAS TECH UNIV REVS ...iviviiiiiiiiiineeccveineeeecs foe e | s T CABFE e 750,000 |. 100.7250 |.......eennnenn 755,438 |..ccovvnnnnns 750,000 |ooevvvnennnnens 750,000 |ooeevvnnnninnnns (VR S | N R | I AR | B SRR 08 - < < I FN 4.835 ....07/21/2023 ... |....02/15/2026 ...
914073-GT-2 ..... UNIVERSITY ARK UNIV REV .. 1.CFE ..|... .. 275,000 |. 102.2490 |... ....275,000 O 0 0 [0 ....40868 | 4.865 ....07/26/2023 ...|....11/01/2030 ...
914119-U5-9 ..... UNIVERSITY CINCINNATI OHIO GEN RCPTS . DFE ..|.. ...96.4260 |... ....963,937 O e 24,085 [0 [0 000002.162 | 4.830 1172172022 ... ....06/01/2025 ...
91412H-GE-7 ..... UNIVERSITY CALIF REVS .1.CFE ..|... ...94.8690 |... ... 700,000 O i 0 [ l0 0022201883 | 0.883 ....07/10/2020 ...|....05/15/2025 ...
IIAIN-FT-7 ..... UNIVERSITY COLO ENTERPRISE SYS REV . .1.BFE ..|.. ...84.8400 |... N 1 [V R, 5,000 O 0 0 [0 e 10613 | 1.613 ....07/01/2020 ...|....06/01/2029 ...
91417N-GF-6 ..... UNIVERSITY COLO ENTERPRISE SYS REV . .BFE ..|.. ...87.0230 |... 865,879 |.... . . ....995,000 O 0 0 0 e 10613 1.613 ...07/01/2020 ...|....06/01/2029 ...
914437-UN-6 ..... UNIVERSITY MASS BLDG AUTH REV DFE ..|.. ...96.6410 |... 483,205 |.... . 500,000 |.. ... 500,000 O 0 0 000000000759 | 0.759 ....10/08/2020 ...|....11/01/2024 ...
914692-4N-5 ... UNIVERSITY N MEX UNIV REVS .1.DFE ..|... ...88.1530 |... 749,301 |.... . 850,000 |.. .. 850,000 O 0 0 [0l 12398 | 1.398 ....02/04/2021 ...|....06/01/2028 ...
914716-T2-1 ..... [UNIVERSITY N C CHARLOTTE REV .. .1EFE .. ...95.4290 |. .. 343,544 | . 360,000 360,000 |.. .0 .1.025 ....02/26/2021 .. 04/01/2025
914805-FC-5 . UNIVERSITY PITTSBURGH PA HIGHER ED ... .1.BFE .. ...93.8930 |. ..469,465 |. . 500,000 561,214 |.. .0 .1.500 ....12/30/2020 .. 09/15/2030
91523N-11Y-8 ..... [UNIVERSITY WASH UNIV REVS IAM COML PAPER . .BFE .. s ...92.1310 |. ..1,197,708 |. .1,300,000 .1,300,000 |.. .0 e 2.292 ...02/16/2022 .. 07/01/2028 ...
917567-FY-0 ..... UTAH TRAN AUTH SALES TAX REV .1.CFE ..|... .. 1,000,000 |...96.1940 |... 961,940 |.... .1,000,000 |.. ,000,000 O 0 0 [0 ..00.0.818 |l 0.818 ....10/20/2021 ...|....12/15/2024 ...
92778I-KX-3 ..... VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R .... .BFE ..|.. .. 751,178 |...81.0130 |... 607,598 |.... . 750,000 |.. ....750,849 O e (18) 0 [0 el 1.710 | 1.692 ...01/14/2021 ...|....09/01/2031 ...
940094-BN-4 ... WASHINGTON ST UNIV REVS .EFE ..|... .. 400,000 |...97.1560 |... 388,624 |.... . 400,000 |.. ... 400,000 O 0 0 0 1015 ) 1.151 ...10/23/2020 ... |....10/01/2024 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 53,832,405 | XXX 48,888,342 ,615,000 53,701,548 0 XXX XXX XXX
3128\IA-BS-7 ..... FH GO7849 - RMBS A 365,713 [...94.4820 |......ccevnnnnnns 226,917 |oeeeeeeeeeennnn 240,169 |..ooeeeeennennnns 250,116 [.coeeeeeennnnnnn 0 foeeereeeennnn(289) |oveiiiiieeeeenn0 [0 022232500 . 2.837 ....10/29/2014 ...|....05/01/2044 ...
31281J-YC-8 ..... FH GO8706 - RMBS ... A 249,703 |...93.5700 |... ....259,116 LU R o1c) N AU N RPN | ) R 841 I AN 2.231 ....05/10/2016 ...|....05/01/2046 ...
3128PP-RQ-8 ..... FH J10495 - RUBS ... A ...99.5660 |... O e () o0 o0 el 40500 |- 3.559 ...08/07/2009 ...|....08/01/2024 ...
3128PP-UD-3 ..... FH J10580 - RMBS ... A ...99.5660 |... O 0 0 [0 00040500 . 3.393 ....08/07/2009 ...|....09/01/2024 ...
3132L7-F7-9 ..... FH V81990 - RMBS ... A ...96.6650 |... JLO I O ') 1 FORRRURRRRR | R FUUPPRPRRRPIN | B AU 34144 I AU 2.639 ....10/29/2015 ...|....10/01/2045 ...
31320U-3B-7 ..... FH 37993 - RWBS A ...96.6950 |... . L R (+10:5) N N N RPN o I R 3144 I AN 2.665 ....01/19/2016 ...|....12/01/2045 ...
3136A8-TC-4 ..... FNR 2012-99 BD - CMO/RMBS . A ...92.5115 |... ... 25,947 |.... O i (83 0 feeeeiiiieeeel0 0 J.02222.000 |- 1.664 ....08/02/2012 ...|....08/25/2041 ...
3138EP-WS-9 ..... FN AL6956 - RMBS ... A ...93.9250 |... 119,224 |.... ....132,795 O e () 0 [0 000232500 |- 2.808 ....08/05/2015 ...|....06/01/2045 ...
3138ET-DZ-6 ..... FN AL8219 - RVBS . A ...97.2530 |. 254,828 |.. .0 .1.936 ....06/28/2016 .. 02/01/2046
3138WB-PT-6 ..... FN AS2233 - RIBS . A ...96.5360 |. 462,744 .. .0 .2.032 ...10/06/2014 .. 04/01/2029
3138WE-C5-6 ..... FN AS4591 - RMBS . A ...96.5310 |. 173,450 |.. .0 .2.660 ....06/21/2016 .. 03/01/2045
3138WF-3X-2 ..... FN AS6213 - RVBS . A ...96.3130 |. .0 .2.023 ....01/19/2016 .. 11/01/2045 ...
3138WJ-YB-8 ..... FN AS8805 - RMBS . A . 95,696 |...94.5810 |. .0 ......2.574 ....08/25/2017 .. 02/01/2042 ...
3138WK-UN-3 ... FN AS9588 - RVBS . A .. 166,254 |...96.3870 |... LU R 0:5) N AR N RPN | I RO 3144 I AN 2.782 ....07/25/2017 ...|....05/01/2047 ...
3138Y9-88-2 ..... FN AX7742 - RMBS ... A .. 134,809 |...93.4420 |... JL I U V10[:) N FORRPPRRRt | R FUUUUPRPRRRIN | ) AR 41 ) AU 2.585 ....03/04/2015 ...|....01/01/2045 ...
3138YM-Q2-8 ... FN AY7672 - RMBS ... A ... 66,968 |...93.8070 |... O e (518) 0 o0 00023.500 |- 2.091 ....06/21/2016 ...|....04/01/2045 ...
3138YT-M0-4 ..... FN AZ2166 - RWBS A 125,224 |...96.5300 |... JLO I O (157 DN ARt | R AU | ) AU 34144 I AU 3.079 ...07/15/2015 ...|....07/01/2045 ...
31398S-RE-5 ... FNR 2010-137 CJ - CMO/RWBS .. A ...97.6154 |... O i () 0 [0 000022.500 |- 2.409 ....06/25/2011 ...|....12/25/2025 ...
3140EU-4L-0 ..... FN BC0826 - RMBS ... A ...96.5610 |... O e (394) [0 k0 12224000 |- 2.097 ....06/02/2016 ...|....04/01/2046 ...
3140GW-TY-9 ..... FN BH7766 - RMBS . A ...96.5300 |. .0 .. 58 | L2792 ....10/20/2017 .. 08/01/2047 ...
3140XC-GF-9 ..... FN FM8297 - RMBS . A ...94.8470 |. .0 (3,882) | .1.425 ...09/22/2021 .. 12/01/2035
314120-L7-3 . FN 935150 - RMBS . A ...99.4590 |. 195 .0 (MY .3.222 ....09/18/2009 .. 04/01/2024
31418D-4Y-5 . FN MA4438 - RVBS . A ...85.1380 |. .. 712,315 |. .0 (970) |. .2.023 ....09/22/2021 .. 10/01/2051
31418D-PD-8 ..... [FN MA4019 - RMBS . A ...85.9800 |. ..351,461 |. .0 ... (794) |. ......1.636 ....06/23/2020 .. 05/01/2080 ...
31418D-054 ..... FN MA4075 - RMBS ... . 1.A ... ...92.6990 |... 590,700 |.... ...671,903 0 e (2,758) |0 o0 )l 2,500 - 1.262 ...06/09/2020 ...|....07/01/2035 ...
0829999999. Subtotal - Bonds - U.S. Special Revel ge-
Backed Securities 5,927,909 [ XXX 5,045,828 5,434,893 5,786,020 0 (14,189) 0 0 XXX XXX XXX 14,328 178,864 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 59,760,313 | XXX 53,934,170 59,049,893 59,487,567 0 22,479 0 0 XXX XXX XXX 267,329 1,098,015 XXX XXX
00287Y-AQ-2 ... ABBVIE INC .. .. 554,400 |...98.1420 |... ..490,710 |.... . 500,000 |. 514,446 |0 e (12,770) |0 0 [0 .3.600 . 0.996 [MN ...... ...2,350 |... . 18,000 |....11/02/2020 ...|....05/14/2025 ...
02079%K-AJ-6 ..... ALPHABET INC ... .. 498,965 |...89.4310 |... 447,155 |.... . 500,000 |.. ....499,450 |....ooooeeeennn0 150 0 el 0 ].L0.0.800 0.831|FA ...... L1511 ...4,000 |....09/22/2020 ... |....08/15/2027 ...
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023135-B0-8 ..... AMAZON.COM INC ..o eeeeenieeeeeeennns foee ven e [1,2 s LEFE L 748,763 |...94.7490 |.......cooeeeeenn 710,618 |ounennniiinnn 750,000 (U O 250 |oeeeeeiniieennnn0 o0 ]....0.800 | 0.834 ....06/09/2020 ...|....06/03/2025 ...
023135-BS-4 ... AMAZON.COM INC ..o eeeeee e eeemees foee wen | [1,2 s .. 1.EFE ..|... .. 512,420 |...84.8080 |... ... 500,000 |.. O e (1,283) [0 o0 el 10500 |- 1.221 ....09/22/2020 ...|....06/03/2030 ...
025816-BR-9 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... 1,083,510 |...98.2720 |... .1,000,000 |.. O [ (19,889) [0 [0 fl00003.000 . 1.012 ....06/09/2020 ...|....10/30/2024 ...
025816-CY-3 ..... AMERICAN EXPRESS CO .. 2.AFE ..|... .. 743,648 |...98.3970 |... . 750,000 |.. . O e 2,136 [0 feeiiiiel0 1002032950 | 4.262 ....09/07/2022 ...|....08/01/2025 ...
031162-DN-7 ..... AMGEN INC .. 2.AFE ..|... .. 749,963 |. 100.0490 |... . 750,000 |.. ....750,022 O e 89 0 [0 0000050507 | 5.506 ....06/27/2023 ...|....03/02/2026 ...
037833-BY-5 ..... APPLE INC .... .. 1.BFE ..|... .. 550,930 |...97.5980 |... 487,990 |.... . 500,000 |.. ....520,731 0 e (10,778) |0 o0 1000032250 | 1.034 ...03/01/2021 ...|....02/23/2026 ...
037833-DB-3 ..... APPLE INC .... .. 1.B FE ..|... .. 535,990 |...95.8320 |... 479,160 |.... . 500,000 |.. ....517,703 O e (4928) o0 [0 000022.900 |- 1.835 ...03/11/2020 ...|....09/12/2027 ...
037833-EC-0 ..... APPLE INC .. 1.BFE ..|... ...89.0210 |... .. 445,105 |.... . 500,000 |.. ....493,197 O 1,595 |0 k012200 |- 1.544 ....02/25/2021 ...|....02/08/2028 ...
04351L-AB-6 ..... ASCENSION HEALTH ALLIANCE . .1.CFE .. ...86.4430 |. ... 86,443 |. . 100,000 ..98,480 |.. .0 .4.048 ....06/23/2017 .. 11/15/2046
05526D-BR-5 . BAT CAPITAL CORP . .2.BFE .. ...89.5610 |. ..671,708 |. . 750,000 754,142 |.. .0 L2117 ...10/02/2020 .. 03/25/2028
055300-AN-0 ..... [BAT INTERNATIONAL FINANCE PLC . .2.BFE .. ...92.9220 |. ..464,610 |. . 500,000 .501,319 |.. .0 ... 1.543 ....11/02/2020 .. 03/25/2026 ...
06051G-H0-5 ..... BANK OF AMERICA CORP .. 1.EFE ..|... ...94.7490 |... 473,745 |.... . 500,000 |.. ....465,931 O i 2,916 [0 o0 0003974 | 5.318 ....06/27/2023 ...|....02/07/2030 ...
06051G-JK-6 ..... BANK OF AMERICA CORP .. 1.G FE ..|... ...92.8600 |... 464,300 |.... . 500,000 |.. ....498,728 O 891 0 [0 10197 1.304 ....00/22/2021 ...|....10/24/2026 ...
103730-BE-9 ..... BP CAPITAL MARKETS AMERICA INC .. 1.G FE ..|... ...97.6760 |... 732,570 |.... . 750,000 |.. ....124,082 0 e 11,366 [0 e l0 000030410 | 5.159 ....10/17/2022 ...|....02/11/2026 ...
125523-AH-3 ..... CIGNA GROUP ... .. 2.AFE ..|... ...99.1370 |... 495,685 |.... . 500,000 |.. ....556,168 O e (777 L0 0l 40375 | 1.786 ....11/02/2020 ...|....10/15/2028 ...
125523-CL-2 ..... CIGNA GROLP ... .. 2.AFE ..|... .. 87.6880 |... 438,440 |.... . 500,000 |.. ...513,504 O e (2,116) [0 o0l 2.400 |- 1.918 ....10/07/2020 ...|....03/15/2030 ...
126650-CL-2 ..... CVS HEALTH CORP .. 2.BFE ..|... ...98.2870 |... 737,183 |.... ... 750,000 |.. 735,946 O e 8509 [0 feeiiiiennl00000.3.875 | 5.147 ....10/17/2022 ...|....07/20/2025 ...
126650-DM-9 ..... CVS HEALTH CORP .. 2.BFE ..|... .. 88.8870 |... ,111,088 |.... .1,250,000 |.. ,244,175 O e 1,588 [0 k012300 |- 1.432 ...10/02/2020 ...|....08/21/2027 ...
126650-D7-4 ..... CVS HEALTH CORP .. 2.BFE ..|... . 101.6870 |... 508,435 |.... . 500,000 |.. ....498,353 O e 148 0 [0 00050125 | 5.188 ....06/27/2023 ...|....02/21/2030 ...
14040H-CX-1 ..... CAPITAL ONE FINANCIAL CORP .2.BFE .. ...99.7510 |. ..498,755 |. . 500,000 .481,590 |.. .0 .6.349 ...06/27/2023 .. 02/01/2029
166764-BIi-9 ..... CHEVRON CORP .1.DFE .. ...95.9040 |. ..479,520 |. . 500,000 .505,320 |.. .0 .0.715 ....10/07/2020 .. 05/11/2025
172967-LP-4 ..... CITIGROUP INC .. . 1.GFE .. ...95.3710 |. ..476,855 |. . 500,000 475,680 |.. .0 .4.872 ....09/08/2022 .. 07/24/2028
172967-MF-5 ... CITIGROUP INC evvveiiiiiiiiiiieeciniie e eeceaes fean e .1.GFE .. ...99.2390 |. 744,293 . 750,000 742,527 .. .0 .4.148 ...09/08/2022 .. 04/24/2025 ...
191216-DD-9 ..... | COCA=COLA €O ..eeerreeeeeeeenee e e e eeene e e eeenneeeees foee e . 1EFE .. ...88.2400 |. ..661,800 . 750,000 .750,527 |.. .0 ......0.983 ....10/02/2020 .. 03/15/2028 ...
20030N-CR-0 ... COMCAST CORP ... .. 1.G FE ..|... ...99.4560 |... .. 1,243,200 |.... .1,250,000 |.. ,245,462 LU R (11 R N RPN | I AR (1[4 I AN 4.997 ....10/19/2022 ...|....04/15/2024 ...
20030N-CS-8 ..... COMCAST CORP ... .. 1.G FE ..|... ...98.6540 |... ..986,540 |.... .1,000,000 |.. ,026,978 JLO I U ( [+ 81511 N ARt | R AP | ) SO . < 1 I AU 2.225 ....09/07/2022 ...|....10/15/2025 ...
20030N-DN-8 ... COMCAST CORP ... .. 1.G FE ..|... ...82.0660 |... 615,49 |.... ... 750,000 |.. 745,843 LU R -1V I N N RPN | ) RO 4[4 I AN 1.583 ...10/07/2020 ...|....02/15/2031 ...
22822V-AV-3 ..... CROWN CASTLE INC .. 2.CFE ..|... ...90.2550 |... 451,275 |.... . 500,000 |.. ....494,095 J I Y/ 1- I FORRPRRRRY | R FUUUPPRPRRRPIN | B AU Y1 <0 I AU 1.526 ....02/25/2021 ...|....07/15/2026 ...
29379V-BB-8 ..... ENTERPRISE PRODUCTS OPERATING LLC .. .. 2.AFE ..|... ...99.7710 |... 748,283 |.... . 750,000 |.. ....748,709 LU R (VI N N RPN | R 844 I AN 5.345 ...10/17/2022 ...|....02/15/2024 ...
29379V-BE-2 ..... ENTERPRISE PRODUCTS OPERATING LLC .. 2.AFE ..|... ...98.6870 |... 493,435 |.... . 500,000 |.. ...491,692 O 3622 o0 k010000080750 |- 5.29 ....06/27/2023 ...|....02/15/2025 ...
29379V-BH-5 ..... [ENTERPRISE PRODUCTS OPERATING LLC L2.AFE .. ...98.5100 |. ..492,550 |. . 500,000 .523,690 |.. .0 .. (12,439) |. .1.136 ....00/22/2021 .. 02/15/2026 ...
30161N-AX-9 ..... EXELON CORP ... .2.BFE .. ...95.6400 |. ..382,560 |. . 400,000 .444,392 |.. .0 (6,827) |. .2.084 ...11/02/2020 .. 04/15/2030
316773-CX-6 ..... FIFTH THIRD BANCORP L2.AFE .. ...99.8350 |. ..249,588 |. ..250,000 .250,000 |.. .0 ...(108) |. .3.650 ....01/30/2019 .. 01/25/2024
337738-AS-7 ..... FISERV INC ... .2.BFE .. ...98.5000 |. ..985,000 |. .1,000,000 1,007,034 |.. .0 ..(16,751) | .1.054 ....06/09/2020 .. 07/01/2024
337738-AT-5 ..... FISERV INC .2.BFE .. ...96.2940 |. ..481,470 |. . 500,000 522,071 |.. .0 (9,258) |. ......1.274 ....00/22/2021 .. 07/01/2026 ...
337738-AU-2 ..... FISERV INC .. e e e e eees fen e .. 2.BFE ..|... .. 664,043 |...94.1670 |... . 750,000 |.. ....675,423 O e 9,764 |0 k00022082500 |- 5.625 ...06/27/2023 ...|....07/01/2029 ...
37045X-EH-5 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.BFE ..|... .. 349,248 |. 102.8440 |... . ....349,319 O e 72 o0 [0 0000.5.800 |- 5.850 ....06/27/2023 ...|....06/23/2028 ...
37940X-AE-2 ..... GLOBAL PAYMENTS INC .. 2.CFE ..|... .. 990,180 |...91.9030 |... A, ....995,549 O e 2,018 [0 feeiieel0 el 12200 |- 1.410 ....06/18/2021 ...|....03/01/2026 ...
38141E-C2-3 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... .. 814,425 1...99.0950 |... ....755,748 O e (21,213) 0 [0 1000032850 | 0.993 ...03/12/2021 ...|....07/08/2024 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... ...87.9580 |... . .. ....254,256 O e (669) [0 e l0 ]lll2.600 |- 2.288 ....06/12/2020 ...|....02/07/2030 ...
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE ..|... ...94.0610 |... . 500,000 |.. ....464,656 O e 4750 L0 [0 0000232800 |- 5.146 ....09/07/2022 ...}|....03/15/2030 ...
437076-CB-6 ..... HOME DEPOT INC |- 1.FFE .. ...91.1130 |... 455,565 |.... . 500,000 |.. ....539,893 0 e (6,305) [oveeeeeeeeeen0 o0 ell2.700 |- 1.321 ...09/22/2020 ...|....04/15/2030 ...
46625H-JY-7 ..... JPMORGAN CHASE & CO ... .. 1.G FE ..|... ...98.8810 |... 494,405 |.... . 500,000 |.. ....510,449 O e (15,042) Leeccecennl0 o0 0000032875 | 0.828 ....03/01/2021 ...|....09/10/2024 ...
46625H-KC-3 ..... [ JPMORGAN CHASE & CO . 1EFE .. ...97.9100 |. .. 734,325 |. . 750,000 732,969 |.. .0 ......5.359 ....10/19/2022 .. 01/23/2025 ...
46625H-N-7 ... JPMORGAN CHASE & 00 ..vvvvvniiiiiiiiniiiiiiiiiiiiiiennnns . 1.EFE ..|.. .. 492,990 |...98.4500 |... 492,250 |.... . 500,000 |. ...496,108 O 2,400 0 e 0000.3.900 . 4.429 ...09/13/2022 ... |....07/15/2025 ...
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46647P-AF-3 ..... JPMORGAN CHASE & €0 ovvvvvneeiiiiiiieeecciii e LG FE e 327,891 [...95.5000 [.........000t'n 334,250 |ooiiinnnnnnnnnnnd 350,000 [...oeevivvnnnnnns 330,580 [.ooeevvvvnnnnnnn foeviinnnnn 2,689 [0 [0 e 3.540 |...... 5.028 ....06/27/2023 ...|....05/01/2028 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... .. 720,915 ]...98.0320 |... . 750,000 |.. 025,500 |eeeeiiieeennn0 30474 0 [0 4.452 |...... 5.099 ....09/07/2022 ...|....12/05/2029 ...
46647P-BL-9 ..... JPMORGAN CHASE & CO ... | 1.GFE ... .. 86.6110 |... . 500,000 |.. 522,770 v [ (3,384) |0 [0 2.522 |...... 1.756 ...10/07/2020 ...|....04/22/2031 ...
46647P-CZ-7 ..... JPMORGAN CHASE & CO |- 1.GFE ..|... ...98.3900 |... ..350,000 |.. L..342,835 |0 e 2,660 o0 [0 | 4.080 |...... 5.163 ....06/27/2023 ...|....04/26/2026 ...
494550-AT-3 ..... KINDER MORGAN ENERGY PARTNERS LP ......covvvvvvvnnnnnns fooe von | e [T .. 2.BFE ..|... . 102.1410 |... . 100,000 |oeevveiniinennnnnn 94,310 fonniiiiinnnnl0 e 344 0 [0 e 5.800 |...... 6.524 ....09/02/2015 ...}|....03/15/2035 ...
49456B-AF-8 ..... KINDER MORGAN INC .. 2.BFE ..|... ...98.7490 |... 750,000 |eeeernnnieeeeennn 771,913 |0 e (18,433) [0 o0 e 4.300 |...... 1.757 ...06/12/2020 ...|....06/01/2025 ...
49456B-AG-6 ..... KINDER MORGAN INC .. 2.BFE ..|... ...99.4350 |... . 100,000 |oeevvenniirennnnnn 91,832 [0 o806 [0 [0 e 5.300 |...... 6.349 ....09/09/2015 ...|....12/01/2034 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO .... .. 2.BFE ..|... ...98.1440 |... L 750,000 |oeeerrnnneeeeennn 713,285 [0 et 9,676 [0 o0 e 3.875 |...... 5.486 ....10/17/2022 ...|....05/15/2027 ...
512807-AU-2 ..... LAM RESEARCH CORP .. .1.GFE .. ...98.7340 |. ..250,000 .4.000 |......2.024 ...11/18/2021 .. 03/15/2029
539830-BH-1 . LOCKHEED MARTIN CORP . . 1.GFE .. ...98.1810 |. . 261,000 .3.550 |[......0.990 ....03/01/2021 .. 01/15/2026
548661-DY-0 ..... LOWE'S COMPANIES INC . L2.AFE .. ...83.1940 |. . . . 750,000 ......1.700 |...... 1.659 ....10/13/2020 .. 10/15/2030 ...
617446-8C-6 ..... MORGAN STANLEY .. 1.EFE ..|... ...98.5730 |... 739,298 |.... . 750,000 |.. 085,416 |0 02,795 |0 [0 4.000 |...... 4.410 ...09/13/2022 ...|....07/23/2025 ...
617446-8G-7 ..... MORGAN STANLEY ... .| LEFE ... ...97.5020 |... 487,510 |.... . 500,000 |.. L ATE, 76T |0 [ 2,016 0 0 4.431 |...... 5.355 ....06/27/2023 ...|....01/23/2030 ...
61746B-D0-6 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...99.4440 |... 745,830 |.... . 750,000 |.. L TAT221 0 e 8837 0 [0 3.875 |...... 5.043 ....09/29/2022 ...|....04/29/2024 ...
61747Y-EQ-4 ..... MORGAN STANLEY | 1.GFE ... ...99.4000 |... 745,500 |.... ... 750,000 |.. 748,017 |ovvvninneeennn0 [ 6,645 |0 [0 3.620 |...... 4.169 ....09/07/2022 ...|....04/17/2025 ...
6533%K-BL-3 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC ...cevevvveneneee [ ven e | s .. 2.AFE ..|... ...99.0200 |... ,237,750 |.... .1,250,000 |.. 241,591 |0 [ 12,195 [0 0 4.255 |...... 5.300 ...10/19/2022 ...|....09/01/2024 ...
65473P-AK-1 ..... NISOURCE INC .. 2.BFE ..|... ...93.4690 |... 373,876 |.... . 400,000 |.. 20399,680 |vvveniiiinnnnn0 o195 0 0 0.950 |...... 1.000 ....11/02/2020 ...|....08/15/2025 ...
666807-BI-3 ..... NORTHROP GRUMMAN CORP ... .. 2.AFE ..|... ...97.7210 |... 732,908 |.... . 750,000 |.. LT TT 0 e (13,361) |0 [0 2.930 |...... 1.116 ...03/12/2021 ...|....01/15/2025 ...
67066G-AF-1 ..... NVIDIA CORP . .. 1.EFE ..|... ...92.6330 |... 694,748 |.... ... 750,000 |.. 813,147 [oooeeiiiiiinnn0 e (10,018) [ovencceinnl0 o0 e 2.850 |...... 1.383 ....10/07/2020 ...|....04/01/2030 ...
68389X-BT-1 ..... ORACLE CORP .. .2.BFE .. ...96.6830 |. ,450,245 |. .1,500,000 1,453,392 |.. .2.500 |......5.103 ....10/17/2022 .. 04/01/2025
68389X-BV-6 ..... ORACLE CORP .. .2.BFE .. ...90.3310 |. ..451,655 |. . 500,000 .435,810 |.. .2.950 |......5.398 ...09/07/2022 .. 04/01/2030
68389X-CC-7 ..... ORACLE CORP .. .2.BFE .. ...93.3270 |. ..466,635 |. . 500,000 .466,753 |.. .1.650 |......4.832 ....09/07/2022 .. 03/25/2026
68389X-CH-6 ..... ORACLE CORP ...vvveiiiiiniieieecenii e eecennis e eennans [een o .2.BFE .. . 107.7180 |. 807,885 750,000 779,99 |.. .6.150 |......5.327 ...06/27/2023 .. 11/09/2029 ...
70462G-AB-4 ..... PEACEHEALTH ... eeeee e e e feen e . 1.GFE .. ...92.9060 |. ..645,697 ..695,000 700,168 |.. ......1.375 |......0.912 ... 12/17/2020 .. 11/15/2025 ...
761713-BG-0 ..... REYNOLDS AMERICAN INC ... .. 2.BFE ..|... ,120,455 |...98.8490 |... 988,490 |.... .1,000,000 |.. O J8icI0 I RN | I AU (7 2 ) AR | B FORN | Y 4.450 |...... 1.570 ...03/12/2021 ...|....06/12/2025 ...
808513-BF-1 ..... CHARLES SCHIIAB CORP ... .. 1.G FE ..|... .. 494,465 |...91.7010 |... 458,505 |.... . 500,000 |.. 497,551 |0 [ 1,098 0 [0 0.900 |...... 1.127 ....02/25/2021 ...|....03/11/2026 ...
808513-BN-4 ..... CHARLES SCHIIAB CORP ... .. 1.G FE ..|... .. 502,315 ]...98.9740 |... 494,870 |.... . 500,000 |.. 500,115 |0 e (872) el 0 [0 0.750 |...... 0.574 ....06/18/2021 ...|....03/18/2024 ...
81257V-AA-9 ..... SEATTLE CHILDREN'S HOSPITAL .. 1.CFE ..|... ..900,000 |...87.7250 |... 789,525 |.... . 900,000 |.. +22900,000 |eevenieeeennnn0 o0 0 0 1.208 |...... 1.208 ....02/04/2021 ...|....10/01/2027 ...
82481L-AD-1 ..... SHIRE ACQUISITIONS INVESTMENTS IRELAND D .. .. 2.AFE ..|... ..530,785...96.2190 |... 481,095 |.... . 500,000 |.. ...516,929 |.iiiiiiinnnl0 [ (6,622) |0 [0 3.200 |...... 1.79% ....11/18/2021 ...|....09/23/2026 ...
87264A-AV-7 ..... T-MOBILE USA INC ... .. 2.BFE ..|... ..708,570 |...99.6470 |... 747,353 |.... ... 750,000 |.. 716,950 [.ooeeeeeenneeenn0 e 6,981 [0 [0 e 4.750 |...... 5.982 ...10/17/2022 ...|....02/01/2028 ...
87264A-BB-0 ..... T-MOBILE USA INC . .2.BFE .. ,213,045 |...97.9020 |. ,223,775 |. . 1,250,000 1,227,165 |.. .3.500 |......4.984 ....06/27/2023 .. 04/15/2025 ...
87612E-BE-5 ..... TARGET CORP ... 1.FFE .. ...96.2890 |. ..481,445 |. . 500,000 516,816 |.. .2.500 |......1.008 ...02/25/2021 .. 04/15/2026
891140-CK-2 ..... TORONTO-DOMINION BANK .1EFE .. ...93.3280 |. ..466,640 |. . 500,000 497,943 |.. .0.750 |......0.99% ....00/22/2021 .. 09/11/2025
89788M-AN-2 ..... TRUIST FINANCIAL CORP . 1.GFE .. . 101.7920 |. ..508,960 |. . 500,000 .500,338 |.. .6.047 |......6.017 ....06/27/2023 .. 06/08/2027
92343V-EN-0 . VERIZON COMMUNICATIONS INC L2.AFE .. ...98.1370 |. ..736,028 |. . 750,000 768,605 |.. ..(16,371) |. ......3.376 |......1.145 ....03/12/2021 .. 02/15/2025 ...
92343V-ER-1 ... VERIZON COMMUNICATIONS INC |- 2.AFE L. ...99.0320 |... 495,160 |.... . 500,000 |.. ....565,564 |.....oeeeeennnnn0 [ (13,323) |vveeeeeeeennn0 [0 e 4.329 |...... 1.445 ...09/22/2020 ...|....09/21/2028 ...
92826C-AN-4 ..... VISA INC .. 1.DFE ..|... ...87.9940 |... 659,955 |.... . 750,000 |.. ... 787,510 1 (5,985) [ouniiiiiiiil0 0 2.050 |...... 1.189 ...10/02/2020 ...|....04/15/2030 ...
928563-AH-8 ..... VMWARE LLC ... 1 .. 2.BFE ..|... s ...97.1210 |... 485,605 |.... . 500,000 |.. +.500,000 |eeeenieieennn0 o0 0 0 1.000 |...... 1.000 ....00/22/2021 ...|....08/15/2024 ...
95000U-2H-5 ... WELLS FARGO & €O ..ivvvvenniiiiiinnnniniiinninniieicnnnnnns fone vee | nnnnns 1,25 | TEFE Ll 715,035 [...97.2860 |........ccuunnnns 729,645 |...oovvnnnnnnnns 750,000 [.oiievnnnniiinnns 728,069 [......oeeennn0 i 13,084 |0 o0 ) 2.406 |...... 4.533 ...06/27/2023 ... |....10/30/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 54,674,748 | XXX 51,704,641 54,006,000 54,053,576 XXX XXX XXX 469,823 1,489,260 XXX XXX
06650A-AE-7 ..... BANK 2017-BNK8 Ad = CMBS ...eeeeeeeeeieeeeeeeneees L AFE et 283,240 |...92.4623 |.......covnennnns 254,271 |oeeeeiieeee 275,000 [.oeeeeennnnnnns 278,243 e [ (879) |0 [0 3.488 |...... A2 MON ooee [ 799 | 9,592 |....10/27/2017 ...|....11/18/2050 ...
12503P-A0-2 ..... COMM 2015-CCRE25 A4 - CMBS .. woo |- 1LAFE L) .. 518,535 |...96.7207 |... ..483,604 |.... . 500,000 |.. 503,028 |oevveiiiiiennnn0 [ (2,183) |0 [0 3.759 |...... 3.314 [ MON ..... ...01/14/2016 ...|....08/12/2048 ...
12636L-AX-8 ..... CSAIL 2016-C5 A4 - CMBS |- TAFE L .. 101,963 |...96.6088 |... ...97,530 |.... ..100,953 |.. 101,103 |0 e (180) o0 [0 3.489 |...... 3.319 [MON ..... ....01/26/2016 ...|....11/18/2048 ...
17326F-AD-9 ..... CGCMT 2017-C4 A4 - CMBS LAFE L 154,491 ]...93.0555 |.....ccounnnnnnns 139,583 |...ovveennnns 150,000 |..evveniiiinnnnn 151,747 [0 e (482) [0 0 3.471 |...... 3.125 | MON ..... ...10/19/2017 ... |....10/17/2050 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 1

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

9013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
94989C-Al-1 ..... WFCM 2015-C26 A3 - CMBS cofeer s 4 s .. 1.AFE .. L..97.328 | 184,040 [oevveiivnnnnnns QLCIC NI I R e T/ NP N RPN ((+) N NP | N RPN | ) AN 2.910 |...... 2.313 [MON ..... e 489 | 5,502 |....08/19/2016 ...|....02/18/2048 ...
95000A-AU-1 ..... WFCM 2015-P2 A4 - CMBS [T PP 4 . . 1.LAFE .. ...96.4988 |...ocoviiiiienns 289,496 |...oovuunienns 300,000 [eeevvnnneeeennn301,598 foeniiiiiinnnn 0 e (1,087) o0 o0 e 3.809 |[...... 3.458 [MON ..... e 952 s 11,427 |....12/08/2015 ... [....12/17/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,563,508 | XXX 1,448,524 1,515,042 1,525,659 0 (5,648) 0 0] XXX XXX XXX 4,504 55,611 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 56,238,346 | XXX 53,153,164 55,521,042 55,579,236 0 (68,347) 0 0 [ XXX XXX XXX 474,326 1,544,872 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 145,203,879 | XXX 135,624,067 144,457,632 144,478,570 0 34,965 0 0 XXX XXX XXX 982,707 3,165,030 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 6,113,164 [ XXX 5,141,782 5,536,457 5,896,391 0 (14,471) 0 0] XXX XXX XXX 14,625 182,091 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,563,598 | XXX 1,448,524 1,515,042 1,525,659 0 (5,648) 0 0 [ XXX XXX XXX 4,504 55,611 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 152,880,641 [ XXX 142,214,373 151,509,132 151,900, 620 0 14,846 0 0 XXX XXX XXX 1,001,835 3,402,732 XXX XXX

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 34,988,149 1B .. W8 ...21,330,428 1D .$.......... 13,461,623 1E.$ ............ 17,069,082 1F ..$.............. 6,338,226 1G..$............. 11,172,556
1B 2A..%. ... 9,186,615 2B .. W8 .... 1,489,644
1C . ...0 3B.. 8.
1D 0 4B.. .8
1E 0 5B 8.
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX

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

1A TALS

cooooo
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
000000-00-0 ... [B1 = Membership .eevueuseeeeemmmunnerrennnnneeeeennnnes [orerrrnnnns |ooreenns]onnnnnneeennnnnnnns 1,771.000 ..o 177,197 |........ 100.000 [o.eeiieeennnnnns 77,197 [ 177,197 oo eeeeiniies foeennianeeeemnniaanneenne foeereernnnnaarrernnnnanaee Jornunsererrnnnnaareernne Joernnnnnseeernnnnnnnaeee faaeeeernnnnaareeennnnnns [ PP .. 04/01/2019 .. .coees wennns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 177,197 XXX 177,197 177,197 0 0 0 0 0 0 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 177,197 XXX 177,197 177,197 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
000000-00-0 ... |Pawtuckel Insurance Company ........ccooceevveeennnnnns | ........... | ........ | ............... 1,000,000.000 f.....ccvvunnnnnens 4,230,129 |........... 4.230 [...ooiiiinnnnns 4,230,129 |..oovvinniinns 3,007,995 [....iiiiiiniiiiiiiiiiinns e [orrrreiinneriiineeees feeeeneeiiianans 134,921 [ e 134,921 |oeiiiiiiiiiiiinis .. 03/31/2006 ..]...... eeeens
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 4,230,129 XXX 4,230,129 3,007,995 0 0 0 134,921 0 134,921 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 4,230,129 XXX 4,230,129 3,007,995 0 0 0 134,921 0 134,921 0 XXX XXX
5989999999 - Total Common Stocks 4,407,326 XXX 4,407,326 3,185,192 0 0 0 134,921 0 134,921 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 4,407,326 XXX 4,407,326 3,185,192 0 0 0 134,921 0 134,921 0 XXX XXX

Line

coocooo
w
w

.0
.0 2C..
0

PR R NI E

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

.0 1G.$ ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
502112-XA-9 ... METROPOL I TAN GOVT NASHVILLE & DAVIDSON € .uvevtuvesessesssseensssensssensasanessenessenessenessenesssssnssssnensenes |eenseeessneneane |oes .09/18/2023 ... |UBS FINANCIAL SERVICES INC. .tiutiuseusessesinsesesensesessessessesse st esnestesnestesnennesnesnesnesnesnennennennens |soessensessessensensennensensenen |soessensensensensensensenns 70,000 |oviviiiiniiiiiniiieins 70,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 70,000 70,000
882806-HX-3 ......... TEXAS TECH UNIV REVS ... +|-...07/21/2023 ...|J P MORGAN SECURITIES .... ....750,000 |.. ....750,000 |..
914073-6T-2 ......... UNIVERSITY ARK UNIV REV ....07/26/2023 ... | Unknown .. ....275,000 |.. ....275,000 |..
914TIN-GF6 ... UNIVERSITY COLO ENTERPRISE SYS REV ...iuteuseusesessesensensessessessensessesnesnessesnesnesnesnesnesnesnesnesnennens | conesnssncancanes fons .01/01/2023 ... | WELLS FARGO BANK, NoA. /816 .utiuseusisasitetentetestestest e st et este et sne e sne st snesnesnesnesnesnennennennens |srensensessensensennennennennensens |oressensensensensensensens 995,000 |-.veviniiiiiiiniinienes 995,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,020,000 2,020,000
031162-DN-7 ... AMGEN INC .|....06/27/2023 ... |Citigroup (SSB) ... 749,963 |.. ....750,000 |..
06051G-HQ-5 ......... BANK OF ANERICA CORP ... . |--..06/27/2023 ... | MERRILL LYNCH PROF CLRING CORP ... ....463,015 |.. ....500,000 |..
126650-DT-4 ......... CVS HEALTH CORP +|-...06/27/2023 ... | DEUTSCHE BANK SECURITIES, INC. ... 498,205 |.. ....500,000 |..
14040H-CX-1 ......... CAPITAL ONE FINANCIAL CORP .. +|--.-06/27/2023 ...|J P MORGAN SECURITIES ... 479,595 |.. ....500,000 |..
29379V-BE-2 ......... ENTERPRISE PRODUCTS OPERATING LLC .. ...06/27/2023 ... [MORGAN STANLEY & COMPANY ... ....488,070 |.. ....500,000 |..
337738-AU-2 ......... FISERV INC .| BARCLAYS CAPITAL INC ...228,388 |.. ...250,000 [..

37045K-EH-5 ......... GENERAL MOTORS FINANCIAL COMPANY INC

.|UBS SECURITIES LLC

...349,248 |..

...350,000 |..

46647P-AF-3 . ..| JPMORGAN CHASE & CO ..... .| PERSHING DIV OF DLJ SEC LNDING . . 327,891 .350,000

46647P-CZ-7 . ..| JPMORGAN CHASE & CO .|J P MORGAN SECURITIES .... . 340,176 350,000

617446-8G-7 . ..| MORGAN STANLEY ... 06/27/2023 ... |MERRILL LYNCH PROF CLRING CORP . 474,745 .500,000

68389X-CH-6 ......... ORACLE CORP .|-...06/27/2023 ... |Wells Fargo Securities, LLC .... ... 782,198 |.. ....750,000 |..

87264A-BB-0 ......... T-MOBILE USA INC . |--..06/27/2023 ... |STIFEL NICOLAUS & COMPANY ....481,210 |.. ....500,000 |..

89788M-AN-2 ......... TRUIST FINANCIAL CORP ... ...06/27/2023 ... |Citigroup (SSB) . .. ....500,380 |.. ....500,000 |..

95000U-2H-5 ......... WELLS FARGO & 00 .ieeuuuueeeennuueseeennuissesenensnssseensssseeeennnsasseeessnasseennnnnssennnnnnnsseeennnnnssenee | nnsesseesnnnnnes ....06/27/2023 ... [ MORGAN STANLEY & COMPANY . .iiiiiiiiiiieennneseerienueesaernnnnnsseennnnnaseennnnnasseennnnnssaennnnnnnssernnnnnsssene |oennnnsseennnnnnnseeennnnnnsesennns |onnanseeeernnnnneseeennnns 715,085 |-eeeeieeeeiinieeeeeennes 750,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,878,116 7,050,000

2509999997. Total - Bonds - Part 3 8,968,116 9,140,000

2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 8,968,116 9,140,000 82,212
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0 XXX 0
000000-00-0 ......... |B1 = =1 S PP PP PPPPTRTPUTUPPTTY (FPPTTTTTRURUPPPT RS 04/10/2023 ... [FHLB BOSTON .....iiiieunieeeeiints e e e eeente s s e eeens s s seennnsesseeesnnaseeennnanesennennnaeeennnnnaeeennnnnnnaeees |ornnnnateeennnnnaaeerennnnn 32.970 |eeeenieieieii e KT PP AP TP P TN 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,297 XXX 0
5989999997. Total - Common Stocks - Part 3 3,207 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 3,207 XXX 0
5999999999. Total - Preferred and Common Stocks 3,207 XXX 0
6009999999 - Totals 8,971,413 XXX 82,212
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
36179R-D7-1 .. | G2 MA2826 - RMBS .......... ..12/01/2023 . [ Paydown 10,517 |... 0 ..(1,048)[... .0 11,707 . L(1,190) . (1,190)).. ..05/20/2045 .
91282C-BD-2 ...|UNITED STATES TREASURY 01/01/2023 . |Maturity @ 100.00 F | [V 0. 0 0 [ 0| .. 12/31/2022 .
91282C-CU-3 ...|UNITED STATES TREASLRY .. ..08/31/2023 . [Maturity @ 100.00 1,500,000 . 1,500,000 |.. . 1,496,487 |.. 0 ..0[....... 1,500,000 [. ..08/31/2023 .
91282C-DA-6 .. |UNITED STATES TREASLRY .. ..09/30/2023 . [Maturity @ 100.00 1,000,000 . 1,000,000 |.. .998,869 |.. L0 ..0|........ 1,000,000 [. ..09/30/2023 .
91282C-DD-0 ...|UNITED STATES TREASLRY .....covvvivrviiiiiinienenn [ oo 1073172023 . [Maturity @ ...1,000,000 |.......... 1,000,000 ...997,306 0. ..0....... 1,000,000 |[.... ..10/31/2023 .
91282C-DM-0 .. |UNITED STATES TREASLRY ....coovvvvvviiiiiiinineinn [ e ..11/30/2023 . [Maturity @ ...1,500,000 |.......... 1,500,000 |......... 1,495,764 0 ..0|........ 1,500,000 |[.... ..11/30/2023 .
91282C-DR-9 ... | UNITED STATES TREASLRY ........oevvvvvvvveeeeennnsfoeeens ..12/31/2023 . |Maturity @ ...2,000,000).......... 2,000,000 |......... 1,995,550 0 . .. . ..0].......2,000,000 |.... .. 12/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 7,010,517 7,011,707 7,005,330 7 005,763 0 5,044 0 5,044 0 7,011,707 XXX
605581-MY-0 .. |MISSISSIPPI I PP PP PPPPPON | ......... 11/01/2023 .|Malurity ©100.00 ..evve |eveeeeeieiiiiiiiiiins foriiiiinnns 350,000 [...vvvvnnnnns 350,000 )............ 350,000 |...eennn. 350,000 [ovvvuvennnnnnnes 0 350,000 ..11/01/2023 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 350,000 350,000 350,000 350,000 0 350,000 XXX
060096-CK-8 .. |BANGOR ME .......ceoveieiiiieeiiieieeeeeeeeee e ..07/15/2023 . [Maturity @ 100.00 .300,000 |.. .300,000 |.. .300,000 L0 . 300,000 |. ..07/15/2023 .
30382A-KA-9 .. | FAIRFAX CNTY VA .. ..10/01/2023 . [Maturity @ 100.00 . 750,000 |.. . 750,000 |.. . 750,000 L0 . 750,000 |. ..10/01/2023 .
512282-FR-0 .. | LAKEVIEW MICH SCH DIST CALHOUN CNTY ..........|...ces .04/03/2023 . [Call @ 100.00 ...660,000 ...660,000 .660,000 |.. L0 .. 660,000 |.... ..05/01/2032 .
592112-UB-0 .. | METROPOLITAN GOVT NASHVILLE & DAVIDSON C ... |....... ..09/18/2023 . [ Unknown .. 70,000 |[.. 0. ..07/01/2025 .
64966H-MX=5 .. |NEW YORK N Y L.oovnnniiiiii [ e ..10/01/2023 . [Maturity @ 100.00 .. . 100,594 |.. L0 ..10/01/2023 .
64966Q-RG-7 .. |NEW YORK N Y L.oeeeei [ e ..08/01/2023 . [Maturity @ 100.00 .. 0. ..08/01/2023 .
686053-DR~7 .. | OREGON SCH BRDS ASSN ........eevvvmmvmmmmmmnnnnnnns | veeens ..06/30/2023 . [Call @ 100.00 L0 . ..06/30/2028 .
725209-NX-4 ...|PITTSBURGH PA .. ..09/01/2023 . [Maturity @ 100.00 .. 0. .700 000 |.... ..09/01/2023 .
882724-FK-8 .. | TEXAS ST e ..04/17/2023 . |Call @ 100.00 .95, 0. ...95,000 |.... ..12/01/2049 .
0709999999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 3 053,368 3,053,368 3,066,082 0 3,055,926 XXX
13067W-RA-2 .. | CALIFORNIA ST DEPT WTR RES CENT VY PROJ .....|....... |.. 12/01/2023 . |Maturity @ 100.00 ...... [ooeeeiiiiiiiiiiiiiins oo 250,000 [vvvvvvvnnnns 250,000 |............ 250,000 0 e 0 e O e 0 0 e 250,000 ..12/01/2023 .
25484J-A0-3 ...|DISTRICT COLUMBIA UNIV REV ...evveniia | e ..04/25/2023 . [Call @ 100.00 .... 750,000 .... 750,000 0. . 750,000 |.... ..04/01/2041 .
283822-TG-9 .. |EL PASO TEX WTR & SWR REV .....cevvvvvvvvvvvinnns [ eeeens ..03/01/2023 . [Maturity @ 100.00 .. .. 250,000 ...250,000 L0 ..03/01/2023 .
3128MA-BS-7 .. | FH GO7849 - RMBS ... ..12/01/2023 . [Paydown ... 0. (1,181 ). ..05/01/2044 .
3128MB-V5-3 .. |FH G13136 - RMBS . ..04/17/2023 . [Paydown . L0 ol ..05/01/2023 .
3128MJ-YC-8 .. | FH G08706 - RMBS . ..12/01/2023 . [Paydown . L0 .(2,300) ..05/01/2046 .
3128PP-RQ-8 ...|FH J10495 - RMBS . ..12/01/2023 . [Paydown . L0 ... (5) ..08/01/2024 .
3128PP-UD-3 ...|FH J10580 - RMBS ... ..12/01/2023 . [Paydown ... 0. . (5))... ..09/01/2024 .
3132L7-F7-9 .. | FH V81990 - RMBS .... ..12/01/2023 . [Paydown ... L0 ....(1,014))... ..10/01/2045 .
31320U-3B-7 ...|FH Q37993 - RMBS .... ..12/01/2023 . [Paydown ... 0. ..(1,562) |... ..12/01/2045 .
3136A8-TC-4 .. |FNR 2012-99 BD - CMO/RMBS . ..12/01/2023 . [Paydown ... L0 ..08/25/2041 .
3138EP-WS-9 .. | FN AL6956 - RVBS ..12/01/2023 . [Paydown ... 0. ..06/01/2045 .
3138ET-DZ-6 .. |FN AL8219 - RMBS .... ..12/01/2023 . [Paydown ... L0 ..02/01/2046 .
3138IB-PT-6 .. | FN AS2233 - RIBS .... ..12/01/2023 . [Paydown ... 0. ..04/01/2029 .
3138IE-C5-6 .. |FN AS4591 - RMBS .... ..12/01/2023 . [Paydown ... L0 ..03/01/2045 .
3138IF-3X-2 .. | FN AS6213 - RWBS . ..12/01/2023 . [Paydown . L0 ..11/01/2045 .
3138MJ-YB-8 .. |FN AS8805 - RMBS . ..12/01/2023 . [Paydown . L0 ..02/01/2042 .
3138IK-UN-3 .. | FN AS9588 - RWBS . ..12/01/2023 . [Paydown . . L0 ..05/01/2047 .
3138Y9-88-2 .. |FN AX7742 - RMBS . ..12/01/2023 . [Paydown . 3,146 ). L0 ..01/01/2045 .
3138YM-Q2-8 .. |FN AY7672 - RMBS . ..12/01/2023 . [Paydown . 2,617, L0 ..04/01/2045 .
3138YT-MQ-4 .. |FN AZ2166 - RMBS .... ..12/01/2023 . [Paydown ... ....3,491 L0 ..07/01/2045 .
31398S-RE-5 ...|FNR 2010-137 CJ - CMO/RMBS ..12/01/2023 . [Paydown ... ....7,525 0. .. 12/25/2025 .
3140EU-4L-0 .. | FN BC0826 - RMBS ..12/01/2023 . [Paydown ... ....1,861 L0 ..04/01/2046 .
3140GH-TY-9 .. |FN BH7766 - RMBS .... ..12/01/2023 . [Paydown ... 0. ..08/01/2047 .
3140XC-GF-9 .. | FN FM8297 - RMBS ... ..12/01/2023 . [Paydown ... L0 ..12/01/2035 .
314120-L7-3 .. | FN 935150 - RMBS .... ..12/01/2023 . [Paydown ... 0. ..04/01/2024 .
31418D-4Y-5 .. | FN MA4438 - RWBS . ..12/01/2023 . [Paydown . L0 ..10/01/2051 .
31418D-PD-8 .. | FN MA4019 - RMBS . ..12/01/2023 . [Paydown . L0 ..05/01/2050 .
31418D-05-4 ...|FN MA4075 - RMBS ... ..12/01/2023 . | Paydown ... 0. ..07/01/2035 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
491552-UY-9 ...|KENTUCKY ST TPK AUTH ECONOMIC DEV RD REV .... ..06/02/2023 . [Call @ 100.00 .... 104,715 .. 92,89 |.. 0 L.92,332 ... L0 (2,332)eeeeennnnn (2,332)]... ..07/01/2025 .
544445-BC-2 ...|L0OS ANGELES CALIF DEPT ARPTS ARPT REV ... ..05/15/2023 . [Maturity @ 100.00 122,756 |.. 0 ..125,000 |. 0 .0 ....0 ..05/15/2023 .
56045T-AK-1 .. |MAINE MUN BD BK LIQUOR OPERATION REV ... ..06/27/2023 . [Various .... .161,006 |.. 0 ..151,334 |. 0 .(1,334)[. .(1,334) ..06/01/2024 .
57419R-D6-9 ...| MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. ..08/01/2023 . [Call @ 100.00 ... 5,178 |.. L0 ....5,044 |. 0 ..09/01/2047 .
64972G-RJ-5 ...|NEW YORK N Y CITY MUN WTR FIN AUTH WTR & ... |....... ..03/21/2023 . [Call @ 100.00 ...750 000 0. . 750,000 |.... L0 ..06/15/2035 .
696543-PX-9 ...| PALM BEACH CNTY FLA PUB IMPT REV ... ..06/01/2023 . [ Various 0 L0 ..12/01/2022 .
717893-Q8~7 .. | PHILADELPHIA PA WTR & WASTEWTR REV . . ..11/01/2023 . [Maturity @ 100.00 .... 250,000 ....250,000 0 L0 ..11/01/2023 .
7335811-4V-3 .. |PORT AUTH N Y & N J .eevriiiiiiiiiiiiiiiiiiiiiiiaas [ oo ..07/01/2023 . [Call @ 100.00 .... 750,000 .... 750,000 0 L0 ..07/01/2023 .
797400-FF-0 .. | SAN DIEGO CNTY CALIF REGL TRANSN COMMN S ....{....... ..07/13/2023 . [Call @ 100.00 . . .... 750,000 .... 750,000 . 0 e ...eeeen.. 750,000 |.... L0 ..04/01/2038 .
91417K-5K-3 .. |UNIVERSITY COLO ENTERPRISE SYS REV .........o. [.oee.. ..02/01/2023 . | Adjustment ... ]oiiiiinii | 995,000 [....eveeeees 995,000 |......... 995,000 |[............ 995,000 J....oeeeeennnns O O v O e 0 e 0 e, 995,000 [................ 0 ..06/01/2029 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,825,711 5,823,457 5,905,046 5,874,311 0 (47,393) 0 (47,393) 0 5,827,168 0 (3,710) (3,710), 59,293 XXX
05531F-BJ-1 .. | TRUIST FINANCIAL CORP ..03/16/2023 . [Maturity @ 100.00 .. ...750,000 |... .... 750,000 ... 771,678 . 751,637 |.. 0. ...(1,637) ... L0 .. 750,000 |.... L0 .0 .. ..03/16/2023 .
06051G-JH-3 .. | BANK OF AMERICA CORP .. ..10/24/2023 . [Call @ 100.00 ...500,000 |... ....500,000 ....500,690 L0 .0 L0 .0 . ..10/24/2024 .
22822V-AJ-0 .. | CRONN CASTLE INC . . ..07/15/2023 . [Maturity @ 100.00 ..1,000,000 |.......... 1,000,000 |......... 1,049, 155 . 0. L0 L0 0. ..07/15/2023 .
337738-A0-1 .. |FISERV INC ..eevvniiiiiiiiiiiiiiiiniienecccinieeees [ s ..10/01/2023 . |Maturity @ 100.00 .... 509,990 |[.. L0 .0 L0 .0 . ..10/01/2023 .
375558-BI-2 .. | GILEAD SCIENCES INC ......evvvmmmmmennnnniiniinians [ eeeens ..09/29/2023 . [Maturity @ 100.00 .... 375,000 |[.. 0. L0 L0 0. ..09/29/2023 .
38141G-RD-8 .. | GOLDMAN SACHS GROUP INC . ..01/22/2023 . [Maturity @ 100.00 . 1,001,875 L0 .(1,875) ..0[....... 1,000,000 [. 0 .0 ..01/22/2023 .
775109-AY-7 .. |ROGERS COMMUNICATIONS INC . ..10/01/2023 . [Maturity @ 100.00 . 253,959 L0 .(3,959) L0 ..250,000 |. 0 .0 ..10/01/2023 .
78015K-7J-7 .. |ROYAL BANK OF CANADA .... ..10/26/2023 . [Maturity @ 100.00 . 249,619 L0 ..381 .0 ..250,000 |. 0 .0 ..10/26/2023 .
94989C-All-1 .. | WFCM 2015-C26 A3 - CMBS . . |..07/01/2023 . [ Paydown .. 25,969 |.. 0. (237) .. ... (287)]... .0 ..25,732 |.... 0. .0 ... 0. ..02/18/2048 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 4 650,732 4,650,732 4,830,524 4,680,053 0 (29,321) 0 (29,321) 0 4,650,732 0 0 0 95,440 XXX
2509999997. Total - Bonds - Part 4 20,890,327 20,889,263 21,156,981 20,966,876 0 (71,5%4) 0 (71,5%4) 0 20,895,532 0 (7,458) (7,458), 211,679 XXX
2509999998. Total - Bonds - Part 5 0 XXX
2509999999. Total - Bonds 20,890,327 20,889,263 21,156,981 20,966,876 0 (71,5%4) 0 (71,5%4) 0 20,895,532 0 (7,458) (7,458), 211,679 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 20,890,327 XXX 21,156,981 20,966,876 0 (71,5%4) 0 (71,5%4) 0 20,895,532 0 (7,458) (7,458), 211,679 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign [ Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal [ (Decrease) | Accretion [Recognized| 13- 14) Value Disposal [ Disposal Disposal Year Dividends
2509999998. Total - Bonds 0 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE D - PART 6 - SECTION 1
Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX XXX
000000-00-0 ........... [Pantucket INSUrance COMPANY ......iiveieiieisssieessssssssssssssssissssssssssssssenssess st st ense st ensnsseneas | I 14931 ....... [......05-0197250 ....... | T [T O O v 100,000.000 [ovoovoiviiiieicnene. 100.0
1199999. Subtotal - Common Stock - U.S. P&C Insurer 4,230,129 0 0 XXX XXX
1899999. Total Common Stocks 4,230,129 0 0 XXX XXX

4,230,129

1999999 - Totals
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount

Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for

For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued

Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2509999999. Total Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0

.......... .. |- 04/10/2019 . .... 3,900,000
. 03/12/2019 . 2,700,000 |..
Hancock Whitney .. . . . 03/19/2019 . 2,700,000

Woodforest National Bank .........cccovviiniieeennnnnns [ evnnnnnns ceeeennnses |- 03/04/2019 . oo |- . ... 1,200,000 cee |s v |- ..
7509999999. Subtotal - Other Short-Term Invested Assets 11,166,215 0 0 0 0 XXX 10,500,000 0 0] XXX XXX XXX 369,072 0
7709999999 - Totals 11,166,215 0 0 0 0 XXX 10,500,000 0 0of XXX XXX XXX 369,072 0

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

Number

0 1B.. .0 1C..$

0 2B.. .0 2C..$

0 3B.. 0 3C..$%
...0 4B.. 4C..$ ...
....0 5B.. 5C..$
.0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE E - PART 1 - CASH

Amount of Interest Amount of Interest

Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
BNY Mellon .ooevvvveeieeens Oriskany, NY ..ooooorieenieiieienenenneene [ oo oo 0.000 [.enveeneeeneenienieenieereen O feeie s (V1 824,585 |..XXX.
Bank of Tampa ... Tampa, FL .......... (921,131) .. XXX.
Regions ............ Safety Harbor, FL [RRPPPROPPPRRUR (TR FETOTOPUOPPTRTN XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 37,442,539 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 37,442,539 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 0 0 37,442,539 | XXX

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

1. January....).n 5,351,445 4. (1,641,668) T JuUlye e 7,572,130 10.  October. .... 18,619,315
2. February..|ns (3,553,638) 5. 33,909,506 8. (1,216,580) 11.  November... ... 17,472,128
3. March (19,525,572) 6. 8,809,488 9. September 22,207,174 12.  December 37,442,539

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
UNITED STATES TREASURY T/A7/2023 oo | 0.000 [....ceeeeee 01/02/2024 ...coeevee | 9,998,539 |..
UNITED STATES TREASLRY ... 12/26/2023 . ... 0.000 |. ..01/23/2024 ...7,475,866 |..
UNITED STATES TREASURY 12/07/2023 ..oeeees |eeeeeeeeeeeeeieeeeeeennn. 0,000 |oeeeennnnes 01/30/2024 ...coeevet | 1,742,585 |..
UNITED STATES TREASURY 12/26/2023 ...oovvve | 0,000 foannnnniiins 02/20/2024 .....coovn |oeviiiiieii 9,926,868 |..
UNITED STATES TREASLRY ... 12/26/2023 ..ooovvns |oveeeeieeiiieeeeeeennnn. 0,000 [l 03/21/2024 ...oovvvee |oeeennniae e 7,413,158 |..
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 36,557,017
0109999999. Total - U.S. Government Bonds 36,557,017
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 36,557,017
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 36,557,017
31607A-70-3 ....... | L T OO [ [ 10/02/2017 ......... oo, | 499,732
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 499,732
26188J-20-6 ....... DREYFUS CASH MGT INST ‘ . ‘ ........... 12/01/2017 112,437 |..
94975H-29-6 ........ B PP 01/28/2021 529,548 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 641,985

8609999999 - Total Cash Equivalents

37,698,734

134,607

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

Number
1A

....36,557,017 1B ..

coocoo
~
w




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Narragansett Bay Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

1. Alabama ...

2. Alaska .......cccoeviiiiiiieceeee

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California ......ccccevveiviiiiiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiiiiieeeeee e GU
54. Puerto RiCO ......cccovvviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o O e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 1,136,825 1,136,825 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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